
-Return of Private Foundation 
or Section-4947(a){4) Nonexempt Ghariuble Trust 

Teented as a :P`rivate Foundati0h 
etloA May ge able to use it copy of this return .to satisfy state regiol 

OMB No . 150,M5 .~: . 

2004 
Fnnn 90O0ytPF 
Oepenment of the Treasury 
Inlern~'Ravahuo$~rvlcp 

Note! 

For ealand a~,y8ar° 6OA,outax,ye 

Use Ihe:IRS ; Name of organization 
label . 

FRED P : $-LO.AN rUllN RATIC7N 
--hl 'Number and atreol for P,O ̀¢tix-nU_mber If Mail to not delNered b etraet address) P 

ortyp~ . 630 FIFTH &VENUj5 
see Spectita 

City or town, state, and ZIP Code m Instructions ., 
. 17MYQRIAX~, 10,11 1 

o N Chacktype "nforqanlzatPon : 4Sactf0n. 5Q1{e~~~~8xOmptArlvatafouRdatiOn 
SQCticn~A~ 7(~ (1 npnQxom C~11~ritfibtg~trust . _~ther~axablB~pri~rafe tpund 

I Fair rll~tk6tv~lu_e~ Qfsall'agse~~ ~t dqd o1 ymar J AC*yuhllng method: Cash 
{I(om P.4Yt 11, cal, (c, Ilne 1.¢) [~ Oth9E (soeeify) HY$RA ~L 

mt o ,0$ ~, .~}Q5 ~ 6,0 ,2 ,994 . lAef"t!, cqlumn (d) mztst,¢e pn cash 
a " c .;:C s ~ ~Aiialjrats ot~Aevdnua~arid'Ex pgns8~ . ...n. (11)'Revonile and (rna ~~a~ ors~,nunra .nzor~mny (qt, t~J. ~ c 

necgsearlly 4qud the omouMs m qoiuhM lo) exA ensds,per books _ 

1 Contributions, gifts, grants, etC., jecAlued 
2 Cnec~r~~ IffiptoU~dadO~RnotraWitedt6attrchScA.B iYA,Y+ "~~ <~yw`y:~~; 

' ~ 3,4 2, 0. 7,0 . CashInveStthe v .
and 

. . . .
tam 

. . . . . . 
Porety 

. . .. . . . . . . . . 

4 Dividends and Interest from securities . . . . . . . , . . FO 497 ' 4'x_3 1 
Be c3rossrents . . . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . .. . 4_0 145,E 
b 14 5 :4,;C~ti " 'y�l ; rt +sq,~, p a, A~4~ NBtrental Income Of noss) 4 0 

sa N~~t join or (loss) tram sago o assn n an ~ $,0 ,8 8 5 5 7 .4 r 
9 dross Bales doe or y~>; .?~ al1 5961,241,077 . ~ " . '~ ' c 4 s3aets on Dine sn . ', ~~=~z . ~e;-,`~e~,ym 

~,,, y .t . . . . . 

d 7 Capital gain me income (from Part IV, line 2) t;kH;aa3;s r,.~5 t<< .;.:FS`yt~ . . . . . . . . . . '~ \2 ~K'` 

B Vie) short-term capital gain 
9 Income maditicditpns . . .. . . . . . . . . . . . . . . . . . . . . . . ~~~'~~E~>?`~~:�~~` 
1Qa endelt~owa~nae

less rowms t'YS~A;h ;~~~\~~~,~ `<`~~~ ~, 

4) Less; Cdst Of goods Bold 

C Gross profit or (loss) . , . . . , ., . . . . .. , . . . 
11 otpetincqme See.ScM .i .l ._ . . � 425132 . 
12 7ufal . Add IinAS 1 throu h 11 . , . . . . 

" 

102 , 190 ,3 44 . 
13 compensation of officers, directors . Wstoos, etc. . , _ 1 9 76 ,434 . 

14 Other employee salaries and wages $,ch, 2� , 2 311 7 7 $ . 
15 Pension plans,employee benefitsLines .l3.-24 ~~360, 621 . 

Z 
1tea Legal tees . . . . . . . . . . . . . _ . . . . . . . . , . .. ., 329 83`3 

b Accounting,tees , . 55,30-0 . 
`c Otheiprotessional tees . . ., . . , , . . ., . . 4 , 345,214 . �

, ; 17 Interest . . . . . , . . . . . . . . . . . . . 
~4~J 

2~024 912, 
1 058,125 . 

194 804 . 
24,51'0 . 

0 

dorm 990=PF (2004) 

1 
I 

A Employee Identification number 

13-162877 
R°b"rmuu° y Telephone number 
550 212649-1649 

" G If eXOmpUon appllqtbn Is pendiracheck hero 1 

D 1. Foreign organlzaUons, check here 
2 . aWn~aNa~n~°t~ansas.ceox . .~~ 

H Itpdvate foundation status was tQrmlrtata0 
~l+ecntal under section 507(b)(i)(A), check here . 10,E] 
PORUAL F tf the ?oundatlon Is in a 60-month termlnatipn -. 
~) and rseCt(4r1507(b)( 1 )18 cheakhere . . 0,-
(b) Net investment (s) Ad 

Income ,
.justed net r ~d~a 4~ v ~~ in~orhe .., .._,___ 

16 Taxes . . . 2 8.8,8 2'69 . 45 , 760 . 
-~au ~t ~c~pletion rr 

do 0 . . . . . 856 r 528 . 168, 497 . 
~ Zt Travel, conferences, a d~ e4ngs , . . 3 3 7 886 . 46 , 157 . 

c°v ro ~nn~n` n~~F,~atio 37, 130 . T 6 , 484 . -- 00 
, 101 23 Oiher~expenses , QN.. . , , _ , ., ., . . , . . . ., ., ., 1, 0.82 164 . 7 97000,15 . 

r nP~ ~dmTn strative 
9d3Uhe~t3lhr ugh 23 . . . . ., . . . . . . 15 , 581 , 157 . 1,4 576 183 . 

Contributions, gift, tants:21d 60 '844 1$8 . ,$~° .` ~ g' 
26 Total expenses and~dlshursemenls . 

Aid Mss 24 and 25 76 ~l 4 2 5 , 545 . 14 , 576 , 183 . 
27 Subt ract line 26 from li ne 

8 Excess o1 revenue over exp enses and disbursements s25 , 7 6 4799 

b Net Inveslment~ii1C01T19(ilne()etive,enter -0~). . s^ai ;.;~,''~,'.<et? ;.t``<;; a.23 ! 7~ x'742`+, 

cAdjus ted nBt income af ncUallve, enter "0"). `~sY,<rk2,+' .jh .. :i "~n`b'~~y°"~~~~:;?,~:G;v;~' Y N /A 
I LHA ForPrfvacy'A,ciand Paperwork Reduction Act Notice, seethe Instructions . 

423501 
01 .0J-08 

117,509 . y r `> ;, 
.~Vfi) . ~tlY.., ac 

y688,431 . 
\333,569 . 

31,796 . 
981,769 . 

6,195,832 . 
59,742,8 75 . 

65,938 707 . 

,aiu r` ; v: 



13-1623877 Page z 
end of ear 

Value t;),FaIr Market Value 
500 . Sao . 

[1, 861 . 29, 342,634 . 

8 

5-8 . 

1190.840155 .1 118138935 
17 AcCO,afits payabte~and accrued,axpeoses , ., � . . . . . . . , . . ._ . ., 

TO 'Gradts payable . . . . . . . . . . . . . . . . .,.- . . . . .. . . . . . . . . . . . 
19 Deferred revenge _ . . ._, . . . �. . . . . . � , , ., . . .� , . ., 
20 Loans fioin officers, directors, uu,tcos, and other dlsqusllRad parsons � , 

E1 Mortgages and other notes payable .. ., . . . . . . . , . , , .� _ , . , 
-) 22 Other Itablptles (describe " ACCRiTRn FX .I SE . TAX 

AVD OTHER 

23 Total Iabil Ile add pass 17 through 22 . .- .,. . . . .. . . . . . . . . . . . . 
organizations , that follow SPAS 117, ch8ck here Jo- 011 
and complete . lines 24 through 25 and lines 30 and 31 . 

24 Unrestricted , . ._ ., � . . . . . . . . . . . , 
~. 28 Temporarily restricted 
al 

. , . 
:28 Permanently restricted ., , . . . . . . . . . . . . . ., . .. . ._ . . , . 

brganhatlnns"that do not follow SFAS 117, chock here 1. 0 
and compteta,llnes,27,throuph 31 . 

21 Copital stock, trust principal, or Currant funds . _, ., . .. . , . . � . . , _ 
N' 28 Paid-In or capital surplus, or land, bldg . and equipment fund , , . , 
~' 29 96tained' earnings, accumulated Income, endowment, or other funds . . 
~° 90 Total'nehassels or fund balances 

584 36 9 T ~ I .f%cCti 
'W~7~`~+ t N' 's, } 

JS $y r~,'~ ~~l~~~, 41 a ~ 

z v:{~ Y, 
s~~A<~~t f~~ rte 

8 8 1 7 4 5 59,347 .7 

113142391 .1 11572571 
~r~:�' 31 

~t MZCS.V'~Y;;'~; 
~t?i ;tF~ ~i . 
'${~eo 5, 

5, 57257190 . 

18138935 . 

113149239]. . 

Analysis of Changes In Net Assets or Fund Balances 

1 Total let assets or4und balances at beginning-of year- Part II, column (a), line 30 
(must agree with end-0-year figure reported on prior year's return) 1 1131492391 . 

z Enter amount tram Pan 1, line 27a , ., . . . . . ._ 2 25 , 764 , 799 . 
3 Other Increases not Included In line 2 (Itemize) " _ . , 3 0 . 
4 Add lines 7, 2, and 3 . ., . , . . _ , . ., . , 4 11 5725719 0 . 
5 Decreases not Included in line 2 (item(ze} " . ., 5 D . 
B Total net assets or fund balances at end Otyear(Ifne 4 minus line 5) - Part II, column ( b) , line 30 � , . . ., ., ., , , . � , . ., ., . . � , . 6 11,57257190 . 

4235 
dorm 990-RF(2004) 

7 01 ~03"~19 

E Attachedsched4lasanQamounSS )n IheOaatOtion 
'~ ~,~ $~I~t']C~~SI'1Q~~5 ~~~sna~dbtrtaicnaofyearamounisonl~. 

t Ga~~.-,~lati~lnte~est-Ue~~fng . . . . . . . . . ... . . . . . . . . . . . . . . .. . . . . . . . . . . ... . . . . . . ., . . . 
2 Sbv1rt9ranfl8jf~p9raFy sash investments . . . . . . . . . . . . . . ... . . . . . . . 
3 AccountWrecaivable'1' 

less : allowance for doubtful accounts 11111, 
4 Pledges receivable 0' 

lees: allowance for doubtful accounts 01 
B Grants receivable , . . . . . . . . ., . . . . . . . . . . . . . . . . . . . . . 

. & ReCeivabtes~due from officers, directors, trustees, and other . ... I~ . . ." 
,dtS4uatifled,ipersons . . . . . . . .. . . , . . . . . . . . . . . . . . . . . .. . . ., . . .. . . . . . . .. . . . . . .. . . . . . . . 

7 EiftnotiMdlaansie*wbb . . . .� . . . .. . . ., . . . .- .* 
Less : allowance for doubtful accounts 

$ Inventories for safe or use � ,_ _ , . . . . . . . , . . . . . , . ., , . . . .. 
9 Prepaid expenses and deterred charges . . . . . ,. . . ., .,_ . . ., . , . 

10a Investments - U .S. and state govemmeni obligations 
p investments -corporate stock 
o Investments -corporate bonds � , .� , . ., . . . . ., . . . , . . ., . . ., , ., . 

~11 m+~a~sd~-nnqnuudMps,u~deq~inmy,taaah . . . . ~ 
' tbszecyv?4tafldQrvRda9an . . . . . . . .. . . .

. . . . . . . . . . . 12 IoQS1rri,9hCs " i1noitgagbloans . . . . . .. . . . . . . . . . _. , . . . . . . . . . . . . . . . 
13 , Investment's-other .See..SGh.,5 . . ., . . . . . . . . . . . . . . . . . . . . . . .. . . 
tq Land, buildings, and equipment- basis,101 

lazaaumunbadearecbvon . . . . . 

15 Other assets {describe ~' 



(a) list and dbscri681ho kinds) at property sold (s .g � peat eStaja, 
'2-stor'l brlckwarehouse; or coromors 4tock,2a0`slts, W1kC, Co) 

tE ~CH-EDU7,~~ 

(ey Gross sales price Al Deplaclation allowed (g) Cost or other basis 
far allowable) ple"xpense of sale 

om etc aft ibr~ gs6tS sh0yin gain in column h and owned by the founliatian on 12/31/69 

F .M .V ~s o11213~1169 
(1) Adjusted basis (k~ Excess of Col. (I) 

(q as of 12131189 over Col . (p, N4qy 

(I) Gains (GCI . (h) gain minus 
Col, (k), but not less than -0-) or 

Losses (from Col, (b)) 

2 Capital gain net Income or (net capital loos) ~ 
14, 

vls,Ianter-4-fin Part I,~IIne 7 ~ . . 

s suet short-term capita gain or (toss) as defined in sections 1222(5) and (6) : 
I1,galA, also enter in Pad 1 . lime 8, column (c). 
If Ilossl, enter ~0, In Pont, fine-8 . - -_-- ., . ---------- - . . .. . . ---- --- _------------------ - . . . . .- 

97,717 .063 . 

z o 70,054,974 . 1 222 862 713 . .05~7~8'~7 
,zone 64 0,0 , 4,'84 . 1 235,923 736 . .051929 

p1 65 '~29 9.3'5 . 1 314 $04 Z60 . .,0499922 
2000 57 659 423 . 1 355 , 120,639 . .0425993 

y 50 709 372 . 1 , 202 , 641 , 064 . .042350 

2 Total of line 1, column (d) 2 .2441871 
3 Average distribution ratio for the 5-year base period " divide the total On line 2 by 5, or by the number of years . 

the foundation has been in existence it lass than 5 years, _ � , _ , . ,_, � � ,_ , , ., 3 .0488374 

4 Enter the net value of noncharftable;ase assets-for 2004 from Part X, line & ��� _ a __1, 380 , 658 , 764 . 

. . . . _ ., . � , 5 _ 67, 427, 784 . 5 Multiply line 4 by line 3 . . , , ., ., , . . � ., 

B Enter 1% of not investment Income (1°l0 of Part I, line 27b) 6 1 , 237 , 708, 

7 Addlines 5and,6 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7 63, 665, 492 . 

8 Enter- qualifying distributions from Pad XII, line 4 65 , 938 , 707, 
It line 8 IS.equai to or great9r than line 7, check the box In Pact VI, IM ib, and complete that part using a 1 °/v tax rate . 
Set the Pad VI m~tiuctlons. 

aass2iro1-oa-os Form 99D-PF (2004) 

13-1623877 

(c) Date acquired ~ 
ON. 
(d) Date Odte sold 

(mo, day . Yr.) ON. day, Y0 

(h) Gain or(lass) 
(e) plus (1)minus (g) 

me.) (Forqptl anAause .hy~aome stiCDdvate~fbandat lonssubject t othe9ec tlon484 0(a)ta x-on net investment Inco 

Ifsac tlonA9:~0(EI )(P)applies, leave this padbla r+k

.Was theorganization liable for the section 4942 tax on thedistribut ableamount of any year In the base period? . ., _ . . . . , _ ,, . .F-1 Yes [~No
I1 �'Yes : theArpaNza tlon does notqu aAfYunder section 4940(a). D anot comalete, this part . 
1Enter theapprop riate amount In each gotum nforeach year; seeInstructions be foremaking any entries. 

Base periyears od Adjusted ua 1tb n~~~Disir lb utonr atioCalendar e aro rta xe arDAi nn l n in Qnygdistributions Netv al ueof nonehaiitabla "useas sets Ml. bd~r ld edby col ~(c 



--16~~~877 Pant 
I - see (r~~tr~ t~bns) 

t 

0 
2 4?5, 416 

0 
2 .475 .416 

~1,a,~~x& �mpt~operatl~gtori~tidalldds deg~riti~d in S8CIIOJ} A9AO(dj(2)�OhBCk 118FB ~" {.�~�,} and enter "NIA' qnJine t . 
DAie 4f to11ng~tettot ; {6ritiCh toAy,ot rolinQ,lolter p necessary-see Instructions) 

b Dometl)c otganliations that<meet the section 4940(e) iequirlim9nls in Pfd V, check dare !P, [~ and enter 1 % 
of Part I, line 27b . . . .. . . .. . . . . . . . ., . . . ..~. . . . . . . . . . . . . . . . . . .. . . . ., . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . . . . . . . . . 

o All other domestic organitattons enter 29'o qt line 21b . Exempt foreign organizations enter 4°lo of Pad], line 12, col. (b) 
2 Tax under.sactlon 511 (domestic section 4947(a)(1) (rusts and "taxable foundations only, Others ante -0-) . . . � �� � , . , 
9 Add4lnes t and, .2 . . . . . . . . .. . . . . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . .. . ., . . . . .. . . . .,. . . . ., . . . . . . . .. . . . ., . .,. . . . . . .. . . . . . . . . .. . . . . 
4 Subtitle A (income) tax rdemesticsection A947(a)(1) trusts and taxable foundations only . Others enter -0-) 
9 TBxp~s9da,~,i~iv,~~linahttns4ttle . SUGttact tine A from line S, ffitsro or less, enter "0- . . ., . � . . . �� � __, . . . . . . . 
e GFaqitslRayme~ts: 
a 2Ud4estimated taxpayment$ antt24Q8overpayment credited ta2604 _, . , ., .������ � , 80 2 
b Exempt foreign organizations -taxwltlipetdatsource . � .� .� , .� � ., ., � .�� � , 6 
c Tax paid with application for extension of time t4 file (Form 8868), � , , ., , ., , � .�� . . . . . . -A- -
d Backup withholding erroneously WiinllelG , �� , , � .��� � � ,~ �� . _ ._�������� ,., .� , 8C 

7 Total aredRs,and payments. Add Ones 6a4hrough 8d . . .. . . . . . . . . . . . .. . . . .. . . . . . . . . . . . . . . . . . 
8 Enter any pefilalty fhFtndotpayment OfaSiimatecl tax. check Dare D 11 Foam 22201s attached 
8 taxdus. If Me tidal ofHoes 5 and 81s more than Iihe 7, enter amount owed . , . , .���� , 

iQ ~OyerpaqmerCIfUW`IsthutedhahtAd total of Ones 5 and 8; enter the amount nverpald . 

73,000 . 

. .` 

584 . 
I1 ~i~ter~ttle~~l4unt,Ot~Ine~10,t4_46 : :Ct9d~~ed~4s~006 ;8~itmaiedtax,~ O .~Re tuddi 

18 During the tax year, did !ha organtiatioh attempt to Influence any national, stale, or local legislation or did it participate or Intervene in 
any political campaign ? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1 

d Old it spend more than $100 during the year (etthet directly or Indirect(y) for political purposes (see instructions for dBilnit(oa)? 
N tAe answer is 'Yes" to 1 a or tb, attach s dafalled, description of the aatlvlfles and copies of any mateNals published or 
disUlbutad ky the orgatrlzaflon In connoctlon with the activI(les. 

c 0(d the otpanfzatlon file Fqrm 11 0-RQL far ails year? � , � . . � . . . � ., �� ., , . , � ., ,__,__ _ , . 
d Hater the amount pt any) n ¬ tax on political expenditures (section 4955) Imposed during the year. 

1?) On the orqAnfzatlon . 00, $ 0 - i2y On organization managers. " $ 0 . 
e Enter the reimbursement (if any) paid by the organization dudng~{hs year for political expenditure tax imposed on organization 

managers w $ 0 . 
2 Has the organization engaged In any activities that have not previously been reported to the IRS? . 

!t 'Yes,' attach e detailed description of the activities, 
3 Has the organization made any changes, not prevfausy reported to the IRS, in its governing instrpment, articles of incorporation, or 

bylaws, or other similar Instruments? If "Yes,"attach a conformed copy of the changes , , , , , 
4a' Did the organization have unrelated business gross income of $1,000 or more during the year? a ; 
h :If 'Yes,' has it fired a~tax return on Form 980"T ion this year? . . , � � . , � ,, 

5 Was there a~liquidation, termination, dissolution, or substantial contraction doling the year? 
If "Yes," attach thestatt-ment"required by General instruction T-. ' . . . . 

6 Are ihwfaqulraments of gection 508(e) /relating to sections 4947 through 4945) satisfied either: 
" By language In the governing instrument, or ~^ 
" By,state legislation that effectively amends the governing instrument so that no mandatory directions that conflict with the state law 

remain in the governing instrument? , . . . . , , . , . ., . _ , g 
7 Did the organization have at least $5,000 !n assets at any time during the year?, 

if "Yes,' complete Part /f, cot. (c), and Part XV. 
8a Enter the stags t0 which the foundation reports or with which (t Is registered (see instructions) 

DELAWARE9 NEW YORK 
b if the answer ls'Yes" to line 7, has 2h9 organization furnished a copy of Form 990-RF to the Attorney General (or designate) 

of each state as required by General Instruction G? !f "No," attach explanation _ . . . _ _ . . _, , 
9 Is the organization claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942(j)(5) for calendar . s, 

year 2004 or the taxable year beginning in 2004 (sea Instructions for Part XIV)? H "Yes," complete Part X1V 
10 Did any parsons become substantial contributors during the tax year? if 'Yes,' ett8ch a schedule listing their names and addresses 

11 Did the organization comply with the public Inspection requirements toy Its annual returns and exemption applications , 11 
web site address " WWW . SLQAN . ORG 

12 ills books are In care of " ALFRED P . SLOAN FOUNDATION Telephone no e2 12-649-
LocateoatY 630 FIFTH AVM-., NEW YORK, NEW YORK ZIP+4 00-10 11 

9 

13 Section 4947(a)(1),nonexemot charitable trusts filing Form 990"PF in lieu of Form 1041 " Check here 10.0 
and enter the amount of tax-Bkempt Interest received or accrued during the year . ., . . . . _. . . , . . . ., . ., . . . . ., , . . . , .� . 110- j 13 ~ N/A 

o~ oa~os ~ Form 99D-PF (2004) 
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X 
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X~ 

X 
X 
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nzssa, 
01-03-05 

&23877 h98 s 

File Foam d7W if arfy,7tem is checked i»,the "Yes" oolumn,,,unless an exception applle!s. '~~~ . Ye5 110 
..<< 1a During the year did the arganfzatlon (efthgr dlractty or Indirectly) : '~~+'n 

(1) engage ln'tha sale orexchanpe, orleasiqg qt property with a disqualified person? Yes No c 
(2) Borrow money from, land money to, or otherwise expend credit to (or acceptid from) 

a disqualifledGperson? . . . . . . . . . .., . . . . . . . . .., .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . ., . . . . . . . . . . . . . . . . . . . . . ~ Yes ~ No R Y 
J8) Furnish goods, services, or 1aC111tias~tD (oracceptth9m from a disqualified person? , . , . � . ., _ , _ . ., . , ., . . ., -1 Yes MX No t ` < 
(A) Pay compensaU9n'to, or pay of reimburse the expenses of, a disqualified person? � , . . ., . . � ., . � , ., . .� . . . . � .� , . (XI Yes El No ~. . 
(5) Transfer anylncotne of assets to a disqualified person (or make any~otefthar available 

`for thebepsAoras6 of e disqualified Person)? ., ___ . . . .. . .. . ,. . . . . . . . . . . . . . . . . . . . . . . . . . . . ., . . . . . . . . . . . . . . . . . . ., Ye s I.~..I NA ~ , 
{6) Agre04oPay~mupey or prppeKy tp a povemment. oHiCtal? (ExSeAtian. Check 'No' 

Ittlie organization agreed to-maks a grant to or to employ ihs official for a period after 
tefminatlnnotgavemmen4SBrvfca; (fterminating vi1thM Mays,) . .., .� , .. , . . . � � .� , . . . . . . . . . � . � . ., ., , � , ~ Yes [X No 

a It aqy answer Is 'Yes'tP ta(1 ~-(6,), did aoY of th"cts~tatf to qualify pndortBe exceptions described in Regulations 
section 53 .4941(0}3~or 3n a cumnt police regarding disaster assistance see pope 20 of the lnslrucUonsy9 1D X 
Organizations relying on a current najVee regarding disaster assistance cheek here ��� �� , . .,_ ,_ ,_, � � ��� , . . 2 

0 Did the organization gngege In a pdoryear In any of the acts described In ta, otherihan excepted eats, that were not Corrected z ~w~ s, 
before the first day of the taxYearbeginning in ZOp4?� ��� , ,_ .,_ . . . . . . . . . . � , �� .� . . ., . . , . , , . . . . . . . . . . . . . . . . . . . . . . . .. . ~r x 

2 Takes on ta}lure,tn distribute Income (section 4942) {does net apply fob years the organization was a private operating foundation 
defthed In section 4942(1)(~) or 411420)(5)) : 

a At tie-end of tax year 2004, dtd the organization have any undistributed Income (lines 6d and 6e, Part XIII) for tax year(s) beginning .3v~ 
before 20047 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . ~ Yet ~] MO #Y z ~~ y 

h S~if Ii Yes,' list the years 1 
b Are there any-years listed in 2a for which the organization is not applying the provisions of section 4942(a)(2) (relating to Incorrect 
valuation of assets) to the yeas undistributed income?(ti applying section 4942(a)(2) to alt years listed, answer °No' and attach s.-+ .,. . 
statement -seeinstructlorts .j . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . NBA.. 1 

c It the provisions bfsacdon 4942(a)(2) are being applied to an of the ears listed fn 2a, list the ears here. 
L? e~~ r'YC>~~ 

98 D)fllt8 brganizaUomtiold more,thwa 2% direct or indirect interest In any business enterprise at any time ;sn~ ;u ,.""~: a"'< 
dur7tithe : ear? -n 

b if 'Yes, did ithave excess business holdings in 2004 as a result of (1) any purchase by the organization or disqualified persons after ~f ye ~~ . 
May 26,1989; (2)-the lapse otthe -year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose 
of holdings acquired by gift or bequest; or (8) !he lapse of the :0-, 45-, or 20-year fist phase holding period? (Use Schedule C, 
Form 4720, to determine I( the orysnrzatfan had excess business holdings in 2004) N IA, , 9b 

4a Did the organization invest during the year any amount In a manner that would jeopardize its charitable purposes? . . _ � , . 4a X 
2" b Oldihe organization maksany investment in a prior year (but after December 31, 7969) that Could jeopardize its charitable purpose that~'`+~`-~ ,~ ; 

hen not been removed from jeopardy before the first day of the tax year beginning In 2004? qq X 
5a During the "year did thB .organization pay~or incur any amount to : ,~Vi 

(1) Carry on propaganda, orotherWlse attempt to Influence legislation (section 4945(e))7 . . ., , . . . . . ., , , , . � . [X] Yes ~ Hs ~ ~ ~'~ ~~ .,,< 
y~4~r f ~ fit "" ~.., ~\ (2) Influence the outcome of any specific public election (see section 4955) ; or to carry on, directly or Indirectly, 

any votes registration drive? Yes 
3) Provide a giant to an Individual for travel, study, or other similar purposes? � , � , 

M No 
X Yes d No ~s~ ( ~'a~`"~1 . . .. . . . . . . . . . . ;-~ 

(4) Provide a grant to an organization other than a charitable, etc., organization described In section 
508(a)(t), (2), or (8), or section A940(d)(2)? . . . . _ . . , _ .,_ ._ , . . . . . . . . . . . Yes 0 No 

(5) Provide for any purpose ocher than religious, charitable, scientific, literary, at educational purposes, or for 
.the reverillori of cruel to children or,animals7 ., , X D ~Y . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . . . . . D Yes Nn ; r° :~ ~?{ ~ ~--~ 

b . If any.answer`Is"!'qS' to 5a(1)-(5), did any of the transactions tail to quality under the exceptions described fn Regulations 
section 53 :49A5 or In a current notice regar4lng dfsasler assistance (sae instructions)? ga X 
Organizations relying on a current notice regarding disaster assistance check here 

c it the answer Is 'Yes* to question 5a(4), does the organization claim exemption from the tax because it Maintained 
expenditure responsibility forthe granll .U, k~ .,S_CHFMjILF .7 ., ;X[] Yes [] No 
11 "Yes," attach the statement tequlred by Regulations section 53.4945-5(d) . 

6a Did the organization, during the year, receive any funds, directly of indirectly, to pay premiums an 
a personal benefit contract? . . _, . . . . � , � . . . . . -1 , �� , .� . Yes ~ No ,<f 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract? , 6q `` .X ̀ 
If your answered "Yes" fn 6b, also file Form 8870 . 

Form 990-PF (2004) 



Form 990-PF (2004) ALFRED P . SLOAN FOUNDATION 

Summary o Program-Re lated Investments see page 
13-1623877 7 

Describe the two largest program-related investments made by the foundation during the tax year on lines 1 and 2 . 1 Amount 
1 ---------------------------------------------------------------------------

NONE 

2 

All other program-related Investments Sea page 22 of the Instructions 

3 NONE 

--------------------------------------------------------------------------- 

NONE Total. Add lines 1 through 3 
KEW Minimum Investment Return 

see page 22 of the instructions.) 
domestic foundations must complete this part. Foreign foundations, 

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc., 
purposes: Nil, 

a Average monthly fair market value of securities . . . . . . . . 1 a 
b Average of monthly cash balances . , , . , . . , . . . . . , . , , , , , . , , . , , _ , . . . . 1 b 
c Fair market value of all other assets (see page 22 of theinstructions) . . . . . , , . , . , , . . , . . , . 1 c 
d Total (add lines 1 a, b, and c) . , . . , . , . . . . . . , . , , . , , , . , , , . , . , , . . , . , . . 1 d 
e Reduction claimed for blockage or other factors reported on lines 1 a and 

1 c (attach detailed explanation) 
~ 

. , . . . , . . , . . . , 1 e 0 
2 Acquisition indebtedness applicable to line 1 assets . . . , . . . , . . . , , . , . . . . , . . . . . . . . 2 
3 Subtract line 2 from line 1 d 3 
4 Cash deemed held for charitable activities. Enter 1 112 % of line 3 (tor greater amount, see page 23 

of the instructions) . . , . . . . , . , . . , . . 4 
5 Net value of noncharitable-use assets. Subtract line 4 from line 3. Enter here and on Part V, line 4 5 
6 Minimum Investment return. Enter 5% of line 5 , 6 

Distributable Amount (see page 23 of the instructions) (Section 4942(j)(3) and (j)(5) private operating 
foundations and certain foreign organizations check here p. n and do not complete this pan.) 

1,400,880,398 
803,626 

1,401,684,024 

0 
1,401,684,024 

21,025,260 
1,380,658 764 

69,032,938 

1 Minimum investment return from Part X, line 6 , . . . . . . . . . . . . . . . . . . . . . . . . . , . , 1 69, 032, 938 
2a Tax on investment income for 2004 from Part VI, line 5 2a 2,475,416 ,fir c;., 
b Income tax for 2004 . (This does not include the tax from Part VI .) . . . 2b 379,322 
c Add lines 2a and 2b 2c 2,854,738 

3 Distributable amount before adjustments . Subtract line 2c from line 1 . . . , . . . . . , . . , . . . . . 3 66,178, 200 
4 Recoveries of amounts treated as qualifying distributions , , , , , , , , , , , , , , , , , , , , , , , , , 4 423,719 
5 Add lines 3 and 4 , . . . . . . , _ . . . . . , . , , . , . . , . . , . . . 5 66, 601, 919 
6 Deduction from distributabfe amount (see page 23 of the instructions) , , , . , , . , . . . . . . . . . . 6 
7 Dlstributable amount as adjusted . Subtract line 6 from line 5 . Enter here and on Part XIII, 

line 1 7 66, 601, 929 

Qualifying Distributions (see page 23 of the instructions) 

1 Amounts paid (including administrative expenses) to accomplish charitable, etc ., purposes : 
a Expenses, contributions, gifts, etc . - total from Part I, column (d), line 26 . . . . . . . . . . . . . , , , . 1 a 65, 938, 707 
b Program-related investments - total from Part IX-B , , . . , . . , , . 1 b 0 

2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc., 
purposes . . . . . . . . . . . . . . . . . . . . . . . . . . . 

3 Amounts set aside for specific charitable projects that satisfy the : 
, a Suitability test (prior IRS approval required) , . . , . . . . , , , , . . . , . . . . . . . . , . , , 3a 

b Cash distribution test (attach the required schedule) , , . . , . . . . . . . , , , . . . . . . , . , , . . 3b 
4 Qualifying distributions. Add lines 1a through 3b . Enter here and on Part V, line 8, and Part XIII, line 4 , , . , . . 4 65, 938, 707 
5 Organizations that qualify under section 4940(e) for the reduced rate of tax on net investment 

income . Enter 1 % of Part I, line 27b (see page 24 of the instructions) . . . . . . . . . . . . . . , . . , 5 0 
6 Adjusted qualifying distributions. Subtract line 5 from line 4 

:- ----- 
6 65, 938, 707 

Note : The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation 
qualifies for the section 4940(e) reduction o f tax in those years. 

Form 990-PF (2004) 

JSA 
4E 1470 2 000 



Form 99o-PF(20o4) ALFRED P. SLOAN FOUNDATION 13-1623877 Page 8 

Undistributed Income (see page 24 of the instructions) 

(a) (b) (c) (d) 
1 Distributable amount for 2004 from Part XI, Corpus Years prior to 2003 2003 2004 

line 7 . . . . . . . . . . . . . . . . . . . . . 

2 Undistributed Income, if any, as of the end of 2003 

a Enter amount for 2003 only , , , , , , , , , , 

b Total for prior years 

3 Excess distributions car over, if any, to 2004: 

e From 1999 , , , , , 
b From 2000 , , , , , 
c From 2001 � � � 
d From 2002 � � � 
e From 2003 , , , , , , 
f Total of lines 3a through e , , , , , , , , , . , 

4 qualifying distributions for 2004 from Part 
XII, line 4: " $ 65, 938, 707 

a Applied to 2003, but not more than line 2a , , . 

b Applied to undistributed Income of prior years 
(Election required - see page 24 of the instructions) , , 

c Treated as distributions out of corpus (Election 
required - see page 24 of the instructions) , , , 

d Applied to 2004 distnbutable amount, , , , , , 

e Remaining amount distributed out of corpus . . 
5 Excess distributions carryover applied to 2004 

(H an amount appears in column (d), the 
same amount must be shown in column (a) .) 

6 Enter the net total of each column as 
indicated below : 

a Corpus . Add lines 3f, 4c, and 4e. Subtract line 5 

b Prior years' undistributed income . Subtract 
line 4b from line 2b , , , , 

c Enter the amount of prior years' undistributed 
income for which a notice of deficiency has 
been issued, or on which the section 4942(a) 
tax has been previously assessed , , , , , , , 

d Subtract line 6c from line 6b. Taxable 
amount - see page 25 of the instructions , , , , 

e Undistributed Income for 2003 Subtract line 
4a from line 2a Taxable amount - see page 
25 of the instructions . . . . . . . . . . . . . . . 

f Undistributed income for 2004 . Subtract 
lines 4d and 5 from line 1 . This amount must 
be distributed m 2005 

7 Amounts treated as distributions out of 
corpus to satisfy requirements imposed by 
section 170(b)(1)(E) or 4942(8)(3) (see page 
25 of the instructions) . . . . . 

8 Excess distributions carryover from 1999 
not applied on line 5 or line 7 (see page 25 
of the instructions) . . . . . . . . . . . . . . . 

9 Excess distributions carryover to 2005 . 
Subtract lines 7 and 8 from line 6a . . . . . . . 

10 Analysis of line 9 : 
a Excess from 2000 , , . 

b Excess from 2001 . , . 

c Excess from 2002 . . 

d Excess from 2003 . . . 
e Excess from 2004 . . . 

66,601,919 
S 

11,332,255 ` 

0 

i 

I 

i 

0 

Form 990-PF (2004) 

0 i 

- i 

0 

11 .332,255 

0 
F i 
1 

0 ? 

t' .- 
0 

0 

a O i 

r 
1 

0 i 
i 
i 
i 

0 r 

0 

0 

1 

i 

I 

54,606 452 

0 

11,995,467 



(0) Name and address 

0 . 

Compensation 

Tatal ni 
3 Five enter " 

(c) Compensation 

443 610 . 

747 , 9-86 . 

767 479 . 

443 845 . 

646 , 847 . 

Expenses 

185,263 . 

78,717 . 

121,434 . 

60,77 . 
Form 990-PF (2004) 

T 

0 

Lfst~the~toundatron's lour largest direct chardable activities during the tax year. Include relevant statistical information such as the 
number of organizations end other tienefiCiaries served, conferences convened, research papers Produced, at0 . 

1 SAE SCHEOULE 11 

20TH CENTURY INVENTORS BOOK PROGRAM 
2 VIRTUAL U SOFTWARE 

3 HOARD5 & COMMITTEES OF OTHER CHARITABLE ORGANIZATIONS 

aAS.SISTANCE m0 GOVERNMENT BODIES 

a 

AL 

oj'eaCn*employae paid more ttiao~$b4,00Q 

romployse ; pain over,4ipu,uuu _ , .ti���� 
IddndeAerldent contractors for ptaieStji 
0 Name and address of each person paid more 

CO . 

ON 

~6)1'(t(e, and 
h Urs her wee 

13-123877 
aers, Highly 

Compensation ~ 6cnq~~uuv
60 

~s 
tit not paid, al 
Onto -0- c 

4 . 0 . 

s 

01 service 



13-16 

Total 

(2) value of assets qualifying 
under section 49420)(3)(8)(1) 

tr 'Endowment! alt9rnpttve fast - enter 
2I9 of mtnimum.lpyestment~ velum 
shown in Paft X,~fide 6toreach yAar 
listed . . . . . . . . . .. . . . . . . .. . . . . . .. . . . . . . . 

c `SuqporYatterRatNatest -enter: 
(1)' T4tai .suppArt-other thangross 

Investmerttlncome1lnteiest, 
d(vi,0,ends, r$pt~, Raymeois on 
secvittiesJbans tsacttan 
512(a)(5)), or royalties) ., , . . . 

(2) Support from general public 
and 5 or more exempt 

seCbon A942(1)(3)(g)~df,d 
In 

(3) Largest amount of support from 
en exempt organization . . . . . . 

szase1ro1-os-os Form 900- OF (2004) 

".: M-1 PrlYate Qj)okAing°,Fou,5pti'ons Iseo r0trucIipns and Pan VIM, question s~ 

1 a N the foundation has received a ruling of determination letter that h Isa private operating 
toun4atfon, and the ruling is effective for 2004, enter the data of the ruling ., .. . � .�.. . ., ., , . . � . ., .�� . ` 

b Qhecl~~oxto;tlid~catewh~ttt~r~hg prgaR aNop f* ;a rival o ecet}n foundation described in secti on . . . . . 
2 a Enterlh9 teSser of tha,acIju5ted net Tax ear Prior 3 e; 

ItIFOt~19~1fOt1~IiRdt~.1 :0~,1hB tnlt~irCturi~ (4)?404 (b) 20Q~ (c) 00S 

inve¢(MsntAtur~~itpm PjitX~fot 
each year Irstad . . . . . ._ ._. ., . . _ . 

D 85% airline 20 . ,. , . . . ., . . . . . . . 
c Qual(rylng diStri4utlonsfirom Part Xtl, 
Me 4 for each y$ar listed . . ., . . . . . 

d MbuntAVntluded In One 2e not 
used directly for active conduct of 
exempt aMtles . . , . , . . . . . . ., . . . . . . . 

e Qualifying distributions made directly 
for active con0j)Q11,91'exempt-actmuds . 
Subtract line 2d .from line 2o . . 

3 Complete 11a, b, ore for the 
alternative test rolled upon : 

a "Assets~altemeUvetest - enter: 
{t) Value of All assets . . , . . . 

'F~t? SwppletltentQr~~ tfifai'iiliatton (Cbrriplete tkils pert only if the argartization had $5,000 or mare in .asse`ts 
at any time during the year-see,paqd 28 ~of°tha Instructions .) 

1 Information Regarding Foundation Managers : 
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation before the close of any tax 

year (Gut only it they have contributed more than $5,000). (Sea section 807(d)(2) .) 

NONE 
b List any managers of the foundation who own 10% or mole of the stock p1 a corporation (or an equally large portion of the ownership of a partnership or 

other&ntity) of which the foundation has a tp% urgr6ater interest . 

NONE 
2 'Information F1gqarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs: 

Check here r 0 if the organization only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds If 
the organization makes gifts, grants, etc. (see Instructions) to individuals or organizations under other conditions, complete items 23, b, c, and v . 

a The name, address, and telephone number of the person to whom applications should be addressed' 
SEE ATTACHED SCHEDULE 10 

b The form in which applications should be submitted and Information and materials they should include . 
3UI -ATTACHED SCHEDULE 10 

c Any submission deadlines : ~~ 
SEA ATTACHED SCHEDULE 10 

d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other factors 
SEE ATTACHED SCHEDULE l.0 





Page 11 

,s income Excluded b section 512, 513, or 514 Related ~c 
(c) (d) function 

Exclu ion See pad, Business 

JSA . r . . ~.. ~ nnn 

Form s90-PF (2004) ALFRED P " SLOAN FOUNDATION 
Analysis of Income-Producing Activities 

Enter gross amounts unless otherwise indicated . Unrelated bi 

13-1623877 

1 Program service revenue : code Amount co& Amount the instructions. 
a 
b 
c 
d 
e 
t 
g Fees and contracts from government agencies 

2 Membership dues and assessments , , , , , 
3 Interest on savings and temporary cash Investments 14 342, 070 

4 Dividends and interest from securities 525990 1,214,911 14 19 ,282, 512 
5 Net rental income or (loss) from real estate : 
a Debt-financed property , , , , , , , , , 
b Not debt-financed properly , , , , , , , 16 40,145 

6 Net rental income or (loss) from personal property , 

7 Other investment income , , , , , , , , , , 15 1, 413 
8 Gain or (loss) from sales of assets other than inventory 525990 101,739 18 80, 783 ,835 
9 Net income or (loss) from special events , , , 

10 Gross profit or (loss) from sales of inventory . . 
11 Other revenue : e REFUNDS 01 423,719 

b 
c 
d 

C i - - I - -I 
12 Subtotal . Add columns (b), (d), and (e) , , , , 1,316,650 100, 873, 694 
13 Total . Add line 12, columns (b), (d), and (e) , , , , , , , , , , , , , , , , , , , , , , 13 102, 190, 344 
(See worksheet in line 13 instructions on page 26 to verify calculations .) 

Relationship of Activities to the Accomplishment of Exempt Purposes 
Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to 

Line No. the accomplishment of the organization's exempt purposes (other than by providing funds for such purposes) . (See 
page 27 of the instructions .) 

N/A 

Form 990-PF (2004) 



t old the arganiratfoh directly or Indirectly engage in any of the following with any other orgaplzatlpn described In section bOt(e) of Yes 'Nc 
"H # .C 

the Code (other khan section 501(d)(3) or8anlxatians) or{n section 527, relating-to political organizations? ~ ~ ;Y~~~s` ~ 1V 
a Transfers-from the reporting organization to a nonctlafdable exempt orpanlz8tlon of 

(1) Cash .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . , . . . . . . .. . . . . . . . . . . . . . . . . . . - -- . . . . . . . . . .. . .. .. . . . . . . .. . . . . . . . . . . . . . . . . .. . . . --~- - . . . . . . . . . 1 a_~ 
(2) Other assets . . . . . . . . . . . . . . . . .._ . . . . ---~ - .; , . . . . . . . . . . . . . . . . . . . , . . . . . . . . . . . . . . . . . . . .. . . . . . . .. . . . . . . . . . . . . . . . . . . . . . . . . 1a 2 X 

rh~~ , .~cx. ""yf . 5 b Other transactions : 
(1) Sales of assets to a nnnCharltabte exempt orgav(tation ,_� ,_, , . ., ��� , � , . � , . . .. . . . . . 
(x) Purchases of assets-from mnnnchdntabie exempt organization . . . . . . ,. ., ., . . .� ., .. . . . . . . , . . , . . . . . . . .� . . . . . , . � . 1b 2 X . . . . . 
(S) Rental ot,fgciliife3, equipment, or other assets �� , �� ., �� . ., . .,. . . . .�.�� ,., . . � . ., . . . . . . .. . M3 lb 3 X 
14) Raimbuc9Bmentarraogemerits . . . ., . . . . . . . . . . . . . . .. . . . . . . . . . . 

. ., , . 
. . . . . . . . . . . . 1b A X 

t4) roans or-lQan,guaratiteg~ . . . .. . .. . . . . . . ... . , . .. . . .. _. . . . . . . . . . . . . . .. . . . . . ... . . . . . .. . . . . . . ... . .. . . ... . . . . . 
. . . . . . .

. . .. . . . . . . . . . . . . . . . . . . . . . . .. . 1b 5 X 
(0) Fertormaps9 :of3SeNfEes or membership or fundraising-solicitatlon9 . .. .,. . . .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . . 1b 6 X 

e 5hddng,of facllJligs, equfpfieot, ma111ngi[sts, other assets, or paid employees , . .��. . . ., .. . . . , .� . . ., . . � , . � ,.., .. . . . . � .� . . , . . . , . . 1e X 
d II-the-answer-to any aUthe~appve Is "Yes,' complete the following sehed4la . Column (d) should always snow the fair m8iket value of the goods, other assets, 

or servicQs .given;hy the reporting organization . If the organization received less than fair market value In any transaction or sharing arrangement, show in 

2a Is the organization directly or Indirectly etfiliated with, or related l0, one or more tax-exempt organizations described 
In section 501(c) of the Coda (other than section 501(c)(3)) or-in section 527? ., . , , . . � , . . . El Yes M No 

P . SLO,AI:V EONAA~TTC?N 13--1523$7 



AIM P. SUDAN FOUNDATION 
Z0peyerIdentiflcaUon # 13-16238T1 

Application for Extension of Time To File an 
Exempt Organization Return I OMB No . ,sas-,7os 

" File a far each return. 
" If you are filing for an Automatic 3-Month Extension, complete only Part 1 and check ails box , , . . . , , , , , . , . . , , jo . g 

If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part II (on page 2 of this form). 
Do not corn late Part y unless you have ahead been ranted an automatic 3-month extension on a previously filed Form 8868 . 

Automatic 3-Month Extension of Time - Only submit original (no copies needed) 
Form 990-T corporations requesting an automatic 6-month extension - check this box and complete Part I only . . . . . . . . . , t 0 
All other corporations (Including Form 990-C filers) must use Form 7004 to request en extension of Ume to ftle income tax returns. 
Partnerships, REMICa, and trusts must use Form 8738 to request an extension of Ume !e flee Form 1085, 7068, or 1041. 
Electronic Filing (sriils). Form 8868 can be fled electronically if you want a 3-month automatic extension of time to file one of the 
returns noted below (6 months for corporate Form 990-T filers). However, you cannot file it electronically if you want the additional 
(not automatic) 3-month extension, Instead you must submit the fully completed signed page 2 (Pert I() of Form 8888. For more 
details on the electronic filing of this form, visit wwwdrs.govleffle. 
Type or Name of Exempt Organization 

ALFRED print - P . SI.OAN FOUNDATION , INC. 
File by the Number, street, and roam a suite no. K a P.O. bwK see instructions. 
due datsla 630 FIFTH AVENUE SUITE 2550 filing your 
return. See City, town or post office, state, and ZIP code . For a foreign address see 
Instructions. 

JSA 
ecanse a nee 

Form 8868 
(Rev. December 2004) 

Department of the Treasury 

Chock type of return to be filed (file a se state application for each return): 
Form 990 Form 980-T (corporation) Form 4720 
Form 890-BL Form 990-T(sec. 401(x) a 408(a) trust) Form 5227 
Form 990-EZ Form 990-T (trust other then above) Form 8089 

X Form 990-PF Form 1041-A u Form 8870 

The books are in the care of " CHRISTOPHER SIA 

Telephone No. 0- 212 649-1649 FAX No . 0- 212 757-5117 

If the organization does not have an office or place of business In the United States, check lids box 0. Fj 
If this Is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) . If this is 

for the whole group, check this box " E] . If It Is for part of the group, check this box " and attach a list with the 
names and EINs of all members the extension will cover. 
1 I request an automatic 3-month (6-months for a Form 990-T corporation) extension of time until 08/15 . 2005 

to file the exempt organization return for the organization named above. The extension Is for the organizatbn's return for. 
8 calendar year 2004 or 

1111. tax year beginning , and ending 

2 Ii this tax year Is for less than 12 months, check reason: a initial return E] Final return E] Change in accounting period 

3a It this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tEintative tax, less any 
nonrefundable credits. See instructions , , , , , , , , i 2 , 400 , 000 . 

b K this application is for Form 990-PF or 990-T, enter any refundable credits and esllmated~tax payments 
made . Include any prior year overpayment allowed as a credit , , , , , , 

~ 
, , i -2,673 , 000 . 

c Balance Due. Subtract line 3b from line 3a . Include your payment with this form, or, If required, deposit 
with FTD coupon or, If required, by using EFTPS (Electronic Federal Tax Payment System). See 
instructions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . i NONE 

Caution. If you are going to make an electronic fund withdrawal with this Form 8868, see Form 8453-EO and Form 8879-EO 
for payment Instructions. 
For Privacy Act and Paperwork Reduction Act Notice, see Instructions. Form 8888 (Rev. tz-2ooa) 



Fire by the Number, street, and room a suite no. If a P.O . boy, see Instructions . ' Far IRS use only 
extended 
due dale Ibr 530 FIFTH AVENUE, SUITE 2550 
Atlng the City, town or post office, state, and ZIP code. For e foreign address, see instructions . return See 
instructions. NROQ YORK _ NY 10117 

irate application for each return) : 
Farm 990-T(sec. 401(a) or 408(a)trust) Form 5227 
Form 990-T (trust other than above) Form 6069 
Farm 1041-A Form 8870 
Form 4720 

type of return to be flied (File 
Form 990 
Form 990-BL 
Form 990"EZ 

City or town, province or state, and couritry (Including postal or 

Form 8868 (Rev 12-2004) 

1 
avB056 3 .000 

OE8858 E299 08/12/2005 09 :53 :28 V04-7 .1 561731 

ALFRED P . SLOAN FOUNDATION pREp P. ROAN FOIfND'AT10N 630 Fifth Avenue Taxpayer Identification # 13-1623877 New York, NY 10111-0242 
Form CBBB (Rev, 12 .20W) Papa 2 

" I( you are filing for an Additional (not autoneatfc) 3-Month Extension, complete only Part II and check this box, , , , , , ~ g 
Note : Only complete Part If If you have already been granted an automatic 3-month extension on a previously filed Form 8868 . 
" if you are filing for an Automatic 3-Month Extension, complete only Part I on page 1) . 

Addit ona not automatic 3-Month Extension of Time - Must File Original and One Copy, 
Type or 

Name of Exempt Organization Employer IdanUfInUon number 
print ALFRED P . SLOAN FOUNDATION, INC . IN V 13=1623877 

STOP : Do not complete Part I! If you were not already granted an automatic 3-month nxtsnslon on a previously flied Form 8868. 
The books are to the care of " CHRISTOPHER 3IA 
Telephone No . " 212 649-1649 FAX No. " 212 737-5117 

" If the organization does not have an office or place of business In the United States, check this box, , , , , , , , , . , , , , , , 110.0 
" If this Is for a Group Return, entQr the or aniratfon's four digit Group ExempUon Number (I;EN If this is 
for the whole group, check this box " ~ . If It !s for part of the group, check this box 1~" and attach .a list with the 
names and EINs of alt members the extension Is for. 
4 I request an additional 3-month extension of time until 11/15/2005 
5 For calendar year 2004 , or other tax year beginning and ending 
6 If this tax year Is for less than 12 months, check reason: initial return Final return Change in accounting period 
7 State in detail why you need the extension INFORMATION NECESSARY TO PREPARE A COMPLETE 

AND ACCURATE RETURN IS NOT YET AVAILABLE . 

8a If this application is for Form 990-BL, 980-PF, 990-T, 4720, or 6089, enter the tentative tax, less any 
nonrefundable credits . See instructions , , , , , , , , , , , , , , , , , , , , , , , , . , , , , , , , , . , , , s 2 , 400 , 000 . 

b If this application is for Form 990-PF, 990-T, 4720, or 6069, enter any refundable crqdtls and estimated 
tax payments made . Include any prior year overpayment allowed as a credit and any amount paid 
previously with Form 8868 , , , , , , , , , , , , , . , , . . , , . . . . , . . . . . . . . ; 2 , 673 , 000 . 

c Balance Due . Subtract line 8b from line 8a . Include your payment with this form, or, if required, deposit 
with FM coupon or, If required, by using EF7PS (Electronic Federal Tax Payment System) . See 
instructio 

. 
" $ NONE 

Signature and Verification 
Under penelllesnol rJury, I declare that I have examined this farm, Including accompanying schedules end statements, and !o the best of my knowtedpe end belief, 
it is true . eorredt -and complete, end that I uthorlzed to prepare this form . 

si nelura A ,. Title 110-CPA, AS ALTTIi . AGENT Date 1 
Notice to Applicant - To Be Completed by the IRS 

We have approved this application . Please attach this form 1o the organization's return . 
We have not approved this application. However, we have granted a 10-day grace period irixn we later of the date shown below or the due 
date of the organization's return (Including any prior extensions). This grave period Is considered to be e valid extension of time (a elections 
otherwise required to be made on a timely return . Please attach this form to the organizations reurn 
We have not approved this application . Alter considering the reasons stated In Item 7, we cannot grant your request for an extension of time 
to file . W e are not granting a 10-iay grace period . 

We cannot consider this application because it was filed after the extended due date of the return for which an eAenslon was requested. 
Other 

BY 
Director ~ Dale 

Alternate Mailing Address - Enter the address if you want the copy of this application !or an additional 3-month extension 
returned to an address different than the one entered above . 

Name 

Type or Number and street (include suite, room, or apt no.) or a P.O. box number 
print - -- ----- ------ 



1 
F. 2 220 Underpayment of Estimated Tax by Corporations OMB No . 1545 .0142 

t See separate instructions. Goo 
Department of the Treasury 
Internal Revenue Service " Attach to the corporation's tax return. 
Name Employer Identification number 

ALFRED P . SLOAN FOUNDATION INC . 13-1623877 
Note : In most cases, the corporation is not required to file Form 2220 (see Part 1 below for exceptions) because the IRS will figure any 
penalty owed and bill the corporation. Even if Form 2220 is not required, the corporation may still use it to figure the penalty. In such a 
case, enter the amount from page 2, line 38 on the estimated tax penalty line of the corporation's income tax return, but do not attach 
Form 2220. 

Reasons for Filing - Check the boxes below that apply . If any boxes are checked, and line 6, below, is $500 
or more, the corporation must file Form 2220 even if it does not owe a penalty. 

1 The corporation is using the adjusted seasonal installment method. 
2 The corporation is using the annualized income installment method. 
3 X The corporation is a "large corporation" fi gurin g its first required installment based on the riot ear's tax 
W, IM Fiaurinq the Underpayment 

c Credit for Federal tax paid on fuels (see instructions) , , , , , , , , , , , , , 5c 

d Total . Add lines 5a through 5c , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 5i 
6 Subtract line 5d from line 4 . If the result is less than $500, do not complete or file this form The corporation 

does not owe the penalty , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 6 
7 Enter the tax shown on the corporation's 2003 income tax return (see instructions). caution: 1I the tax Is zero 

or the tax year was (or less than 12 months, skip this line and enter the amount from line 6 on line 8 , , , , , , , 7 5 .185 . 

15/2004106/15/2004109/15/2004112/15/200 

71 Estimated tax paid or credited for each period 
(see Instructions) For column (a) only, enter the 
amount from line 71 on line 15 , , , , , , . 11 
Complete lines 12 through 18 01 one column 
before going to the next column. 

12 Enter amount, If any, from line 18 of the 
preceding column . . . . " " . " " " " " 1 2 

13 Add lines 11 end 12 . . . . . . . 13 
14 Add amounts on lines 16 and 17 0l the preceding 

column . . . . . . . . . . . . . . . . . 14 

15 Subtract line 14 from line 13 If zero or less, enter-0- . 15 

1 1 525 .704 .1 1 25 .438 

JSA 
4X8006 3 000 

OE8858 E299 V04-S 561731 

4 Total tax (see instructions) . . . . . . . . . . . . . . . . . , . . . . . . . . . . . . . . . . . . . . . . . . . 1 4 

5 a Personal holding company tax (Schedule PH (Form 1120), line 26) Included online 4 , , , 5a 

b Look-back Interest Included on line 4 under section 460(b)(2) for completed long-term 

contracts or section 167(8) for depreciation under the income forecast method , , , , , 5b 

475,416 . 

8 Enter the smaller of line 6 or line 7 If the 

9 Installment due dates. Enter In columns (a) 
through (d) the 15th day of the 4th (Form 
990-PFfllers: Use 5th month), 6th, 91h, and 
12th months of the corporation's tax year , , 9 

Exception . If one of your Installment due dales 
Is September 15, 2004, see the Instructions 

10 Required Installments. If the box an line I 
and/or line 2 above is checked, enter the 
amounts from Schedule A, line 38 . If the box 
on line 3 (but not 1 or 2) Is checked, see 
Instructions for the amounts to enter It none 
of these boxes era checked, enter 25% of line 
8 above In each column . . . . . . . . . 1 L 

to skip line 7 . enter the amount from line 6 . . . 

725 .000 .1 650,000 91 

16 If the amount on line 15 Is zero, subtract line 
13 from line 14 Otherwise, enter-0- . , , , , 16 

17 Underpayment If line 15 Is less than or equal 
to line 10, subtract line 15 horn line 10 Then 
go to line 12 of the next column Othervvlse, 
go to line 78 . . . . . . . . . . . . . . 17 

18 Overpayment Ii line 10 Is less than line 15, 
subtract line 10 from line 75 Then go to line 
12 of tnenext column ... . .. . . . . . . , 1s 525 704 . 194 292 . 225 438 . 
Go to Part 111 on page 2 to figure the penalty. Do not go to Part 111 if there are no entries on line 17 - no penalty Is owed. 

For Paperwork Reduction Act Notice, see separate instructions . Form 2220 (2004) 



4 underpayment online 17 x NumEar of days online 33 x'% 

365 

3 5 Number of days on line 20 after 1213114005 end before 417612006 

3 6 Underpayment on line 17 x Numb or of says on are 35 x"x , , , 

365 

3 7 Add lines 22, 24, 26, 28, 30, 32, 34, and 36 

NONE 

JSA 

4X8007 3 000 

V04-8 561731 OE8858 E299 

Form 2220 (2004) Page 2 

Figuring the Penalty 

1 9 Enter the date of payment or the 75th day o1 the 3rd mon' 
alter the close of the lax year, whichever b eaAier (see 
Instructions) (Fam 99aPF end Form 990-T filers: Use Sth 
month Instead of 3rd month ) , , , , , , , , , 

2 0 Number of days from due date of Installment on line 9 to 

the date shown on line 19 , , , , , , , , , , 

21 Number of days on line 20 alter 4N512004 and before 

7/1/2004 . . . . . . . . . . . . . . . . . . 

?Z LYMeryeymer0 online 17 x Number of days on IM 21 XS% 

368 

23 Number o1 days on line YO after 8/3012004 and before 10/112001 

24 Underpayment on UM 17 x Number of days an line 23 x 1% 

386 

25 Number of days on line 20 after 9/30/200 and before 1/7/2005 

2 6 Underpayment an line 17 X Manlier of days on Ana 25 x 5% , 

366 

7 Number of days on line 20 alter tY/311xoo1 and before 4/117005 

8 underpayment on line 17 x Number of days on Ire 27 x 5% , 

365 

29 Number of days on line YD after 3I3t/Y005 and before 717/2005 

3 0 underpayment on line tY x Number of says m oro Ys x "x , 

365 

Number 31 of days on line 20 alter 8/30/2005 and before 10/1/2005 

z underpayment on line 77 x MmDer of days on fro 37 x'% , 

365 

33 Number of days online YO after B/3012D03 arid before 711/Y006 

38 Penalty. Add columns (a) through (e) of line 37 . Enter the total here and on Form 1120, line 33 ; Form 1120-A, line 29 ; or 
the comparable line for other income tax returns . 138 1 

*For underpayments paid after March 31, 2005 : For lines 30, 32, 34, and 36, use the penalty interest rate for each calendar 
quarter, which the IRS will determine during the first month in the preceding quarter. These rates are published quarterly in an IRS 
News Release and in a revenue ruling in the Internal Revenue Bulletin . To obtain this information on the Internet, access the IRS 
website at www.irs.gov. You can also call 1-800-829-1040 to get interest rate information . 

Forth 2220 (2004) 



Y 

Total Part I, Column (b), Line 11, Other Income $1,413 

ALFRED P. SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 
SCHEDULE 1 

Part I, Column (a), Line 11, Other income 
Summary of Refunds: 

(1) Fellowship Programs $4,675 
(2) Other than Fellowship Programs $279,847 
(3) Received in connection with grant transfers $139,197 

Total Part XI, Line 4a $423,719 

Royalty income 
Books, Videos & Software $1,413 

Total Part I, Column (a), Line 11, Other Income $425,132 

Part I, Column (b), Line 11, Other income 

Royalty income $1,413 



ALFRED P. SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 

SCHEDULE 1 - Refunds 

Source 
(1) Refund on prior year grants : 

Fellowship programs : 

Arizona, University of 
Tuscon, AZ 

Illinois, University of, Chicago 
Chicago, IL 

Massachusetts Institute of Technology 
Cambridge, MA 

Massachusetts Institute of Technology 
Cambridge, MA 

Michigan, University 
Ann Arbor, MI 

New York University 
New York, NY 

Pennsylvania, University of 
Philadelphia, PA 

Pittsburgh, University of 
Pittsburgh, 

Stanford University 
Stanford, CA 

Stanford University 
Stanford, CA 

Stanford University 
Stanford, CA 

Texas, University of, Austin 
Austin, TX 

Year Reflected 
Received Amount Distribution 

4,675 

Page 1 of 5 

2/26/2004 120 1999 

9/17/2004 119 2001 

3/2/2004 175 2001 

12/15/2004 668 2001 

11/29/2004 129 2001 

8/16/2004 175 2000 

12/1/2004 52 2000 

1/9/2004 1,120 1999 

3/29/2004 360 1999 

4/26/2004 122 1999 

4/26/2004 705 2001 

2/27/2004 930 2000 



ALFRED P. SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 

SCHEDULE 1 - Refunds 

Source 

(2) Refunds on prior year grants other 
than Fellowship Programs : 

American Geophysical Union 
Washington, DC 

American Institute of Physics 
College Park, MD 

Arizona, University of 
Tuscon, AZ 

Arizona State University 
Tempe, AZ 

Boston University 
Boston, MA 

California, University of, Los Angeles 
Los Angeles, CA 

California, University of, San Diego 
San Diego, CA 

California, University of, Santa Cruz 
Santa Cruz, CA 

Case Western University 
Cleveland, OH 

Chicago, University 
Chicago, IL 

City of Minnetonka 
Minnetonka, MN 

Connecticut, University of 
Storrs, CT 

Connecticut Policy & Economic Co 
Hartford, CT 

Duke University 
Durham, NC 

George Mason University 
Fairfax, VA 

Year Reflected 
Received Amount Distribution 

2/26/2004 62,743 1997 

6/3/2004 3,137 2003 

3/16/2004 48,476 2001 

7/28/2004 2,536 2001 

5/26/2004 668 2000 

6/25/2004 1,608 2001 
11/9/2004 15,925 1999 

12/1/2004 826 2003 

2/23/2004 3,495 2002 

9/13/2004 391 2001 

2/26/2004 1,742 2000 

8/19/2004 4,776 2002 

5/4/2004 108 1998 

6/29/2004 175 2003 

12/6/2004 1,933 2002 

3/12/2004 116 2002 

Page 2 of 5 



Page 3of5 

ALFRED P . SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 

SCHEDULE 1 - Refunds 
Other Than Fellowship Programs Year Reflected 

Source Received Amount Distribution 

Georgia Tech Foundation 11/4/2004 796 2002 
Atlanta, GA 

Illinois, University of Urbana-Champaign 4/1/2004 3,000 2000 
Urbana,lL 

Iowa, University of 5/24/2004 6,946 2003 
Iowa City, IA 

Maryland University of 6/10/2004 2,001 2002 
College Park, MD 

Massachusetts Institute of Technology 1/13/2004 14,287 2002 
Cambridge, MA 3/25/2004 16,670 2003 

Mathematical Association of America 11/23/2004 5,269 1995 
Washington, DC 

National Academy of Sciences 6/2/2004 259 2001 
Washington, DC 

National Action Council for Minorities 8/11/2004 678 2001 
White Plains, NY 

New Mexico, University of 6/2/2004 18,986 1997 
Albuquerque, NM 

New York University 9/30/2004 1,848 1996 
New York, NY 

North Carolina Agricultural and Tech . State University 10/]/2004 6,227 1997 
Greensboro, NC 

Northern Iowa, University of 4/8/2004 1,737 2002 
Cedar Falls, JA 

Ohio State University Research Foundation 12/31/2003 742 2002 
Columbus, OH 

Oregon State University 7/15/2004 2,978 2003 
Corvallis, OR 

Pennsylvania, University of 9/13/2004 1,414 2003 
Philadelphia, PA 



Page 4 0( 5 

ALFRED P. SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 

SCHEDULE 1 - Refunds 
Other Than Fellowship Programs Year Reflected 

Source Received Amount Distribution 

Pittsburgh, University of 9/13/2004 32,465 2002 
Pittsburgh, PA 

Research Foundation CUNY 10/6/2004 6,286 2001 
New York, NY 

Rochester Institute of Technology 11/20/2003 2,751 2003 
Rochester, NY 

Rutgers University 1/27/2004 4,678 1993 
New Brunswick, NJ 

Stanford University 1/9/2004 1,017 2002 
Stanford, CA 

Yale University 2/12/2004 157 2000 
New Haven, CT 

279,847 



Page 5 of 5 

ALFRED P. SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990PF 

SCHEDULE 1 - Refunds 
Year Reflected 

Source Received Amount Distribution 
(3) Funds returned to Foundation in 2004 

in connection with grant transfers 
which were redistributed in 2004 

California, University of, Berkeley 5/18/2004 20,000 2003 
Berkeley, CA 

Duke University 4/1/2004 20,000 2003 
Durham, NC 

Harvard University 10/7/2004 21,876 2003 
Cambridge, MA 

Princeton University 10125/2004 17,609 2002 
Princeton, NJ 

Toronto, University of 9117/2004 20,000 2003 
Toronto, Canada 

Wisconsin, University of 9/16/2003 39,712 2002 
Wisconsin, MD 

139,197 



sct. z 2004 990PF Schedule 2 xls 

vn12oo5 11 54 am 
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2004 
FORM 990 PF 
SCHEDULE 2a 

Part I 
Lines 16(a),(b).(c) 

Part VIII-3 
*Others Providing Services over $50,000 

99,716 
12,500 

224,542 

362 
20,316 
24,525 
1,654 

$ 4,345,214 

$ 35,876 
135,000 

1,150 
98,277 

Investment II 04Fees xls 

ALFRED P. SLOAN FOUNDATION 
13-1623877 

Line 16(a) Legal Fees 
*Cravath, Swame & Moore LLP 
Sherman & Sterling LLP 
*Dewey Ballantine, LLP 
Simpson, Thatcher & Bartlett, LLP 
Miscellaneous 

Total 
Other 
Franklin, Weinrib, Rudell & Vassallo, PC 

Line 16(b) Accounting Fees 
*KPMG LLP 
O'Connor Davies & Co. 

Total 
Line 16(c) Investment Fees 
Various Investment Managers 
SiIchester International Investors 
New York, NY 10017 
Marsico Capital Management, LLC 
Denver, CO 80202 
Pzena Investment Management, LLC 
New York, NY 10022 
Capital Guardian Trust 
Los Angeles, CA 90071 
High Rock Capital, LLC 
Boston, MA 02109 
*Dodge and Cox 
*Colchester Global 
*Lehman Management Banking Partners, L.P. 
*Oz Overseas Fund LP 
*Regiment Capital 
*Wellington Trust Co., N.A . 
J P. Morgan Investment Management Inc. 
Accel VIII LP 
Consultants 
*Cambridge Associates 
Davis, Mendel & Regenstein, Inc. 
Custodian 
*Mellon Trust Co . 
Other Services 
American Stock Exchange 
Bloomberg, L P 
Burgess Group 
New York Stock Exchange 

Total 
Others providing professional services 
Akin Gump Strauss Hauer and Feld LLP 
*Anne Harrison-Clark & Associates 
Laufer Green Isaac 
*PSG Communications, LLC 

$ 172,912 
31,290 
93,022 
30,802 

1807 

$ 329,833 

$ 2,357 

$ 54,600 
700 

$ 55,300 

$ 767,479 

747,986 

646,847 

443,845 

443,610 
226,236 
206,941 
117,587 
71,160 
69,994 

234,060 
(14,176) 

30 



ALFRED P SLAAN FOUNDATION 
13-1623877 

2004 
FORM 990-PF 
SCHEDULE3 

PART I LINE 13 AND PART VID. 1 
COMPENSATION OF OFFICERS 
NOTE 1 Tune devoted to position - full 

Ralph E Gomory is also Trustee 
2 Expense account, other allowances - none 

CONTRIBUTIONS* 
TO EMPLOYEE 

(as of 10/1/OS) 

TOTAL COMPENSATION OF OFFICERS, PART I, LINE 13 
COLUMN (a) AND PART VIII, 1 $ 257.805 

- COMPUTATION OF NET INVESTMENT INCOME & ADJUSTED 
PART I, LINE 13, COLUMN (b) 

- DISBURSEMENTS FOR CHARITABLE PURPOSE, PART I, LINE 13 
COLUMN (d) 

* Includes Foundation Retirement Plan contribution 
*' Salary and other compensation 

Compensation includes 45 amount received as part of incentive bonus plan based on Foundation's 
investment portfolio performance 

(Z) Represents compensation as an officer, total compensation was $225,475 which includes amount 
received and/or includes a bonus plan based on Foundation's investment portfolio performance 

) Represents contributions as officer, total contribution to EBP's $43,401 

Tax04/sch 3 

NAME TITLE ADDRESS BENEFIT PLANS 

Stewart F Campbell Financial Vice President Alfred P Sloan Foundation $ 53,324 
and Secretary (to 11/15/OS) 630 Fifth Ave, N Y, N Y. 10111 

Ralph E Gomory Member, Trustee & President Same 65,342 

William B Petersen Vice President Same 69,485 
and Chief Investment Officer 

Christopher T. Sia Controller and Chief Same 56,295 
Technology Officer 

June Yearwood Vice President and Secretary Same 13 .359131 

COMPENSATION" 

$ 230,776 

601,563 

782,645« 

130,450 

56.250 

X1.801 .684 

$1.173.227 

L-622-451 



./ 

ALFRED P SLOAN FOUNDATION 
13-1623877 

Page 1 of 2 

Tax04/sch 4 

2004 
FORM 990-PF 
SCHEDULE4 

PART I LINE 13 AND PART VIII, 1 
COMPENSATION OF NON-EMPLOYEEE TRUSTEES 

NOTE. 1 . Time devoted to position - part 
2 Contributions to employee benefit plans - none 
3. Expense account, other allowances - none 

NAME TITLE ADDRESS COMPENSATION 

Stephen L. Brown Member & Trustee Alfred P. Sloan Foundation $ 20,000 
630 Fifth Ave., N.Y ., N.Y . 10 111 

S. Parker Gilbert Member & Trustee Same 15,500 

William E. Hoglund Member & Trustee Same 20,000 

Donald N . Langenberg Member & Trustee Same 10,750 
(Retired 6/9/04) 

Sandra O Moose Member & Trustee Same 20,000 

Richard E. Salomon Member & Trustee Same 20,000 

Harold T Shapiro Member & Trustee Same 18,500 
Chairman 

Robert M Solow Member & Trustee Same 15,500 



Page 2 of 2 ALFRED P SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990-PF 
SCHEDULE4 

PART I LINE 13 AND PART VIII, 1 
COMPENSATION OF NON-EMPLOYEE TRUSTEES 

TITLE ADDRESS 

Member & Trustee Same 

Member & Trustee Same 

TOTAL COMPENSATION OF NON-EMPLOYEE TRUSTEES 
PART I, LINE 13 COLUMN (a) AND PART VIII, I 

- COMPUTATION OF NET INVESTMENT INCOME 
PART I, LINE 13, COLUMNS (b) 

- DISBURSEMENTS FOR EXEMPT PURPOSES 
PART I LINE 13, COLUMN (d) 

SUMMARY OF COMPENSATION OF OFFICERS AND TRUSTEES (SCHEDULES 3 AND 4) 

TOTAL COMPENSATION OF OFFICERS (SCHEDULE 3) 
TOTAL COMPENSATION OF NON-EMPLOYEE TRUSTEES (SCHEDULE 4) 

TOTAL COMPENSATION OF OFFICERS AND TRUSTEES, PART I, LINE 13 
COLUMN (a) AND PART VIII, 1 

COMPENSATION 

20,000 

14,500 

1124-750 

62 800 

111 a 

$1,801,684 
174,750 

$ 1 .976.434 

Tax04/sch 4 

NAME 

Dennis Weatherstone 

Sheila E. Widnall 



Alfred P. Sloan Foundation 13-1623877 2004 
Page l of 4 Form 990-PF Schedule 5 Part Il, Lines 1-15 

Investments-December 31, 2004 

2004 Market Value +990PF xls 
2004 Market Value-990PF-2 

5!24/2005 
10 19 AM 



Investments-December 31, 2004 Alfred P. Sloan Foundation 13-1623877 2004 
Page 2 of 4 Form 990-PF Schedule 5 Part 11, Lines 1-15 

5/24/2005 
10 19 AM 

2004 Market Value + 990PF xls 
2004 Market Value-990PF-2 



Alfred P . Sloan Foundation 13-1623877 2004 
Page 3 of 4 Form 990-PF Schedule 5 Part Il, Lines 1-15 

Investments-December 31, 2004 

srzanoos 
10 19 AM 

2004 Market Value + 990PF xls 
2004 Market Value-990PF-2 



Alfred P . Sloan Foundation 13-1623877 2004 
Page 4 of 4 Form 990-PF Schedule 5 Part 11, Lines 1-15 

Investments-December 31, 2004 

2004 Market Value + 990PF xls 
2004 Market Value-990PF-2 

5/24/2005 
10 19 AM 



Alfred P Sloan Foundation 
Tax ID no 13-1623877 

5/18/2005 



Alfred P Sloan Foundation 

5/18/2005 



Alfred P Sloan Foundation 

5/18/2005 



Alfred P Sioan Foundation 

5/18/2005 



Alfred P Sloan Foundation 
Tax ID no 13-1623877 

5/18/2005 



Alfred P Sloan Foundation 

5/18/2005 



Alfred P Sloan Foundation 
Tax ID no. 13-1623877 

5/18/2005 



Alfred P. Sloan FoundaLon 
Tax ID no. 13-1623877 

Reporting Reporting Account Name Security ID Description 1 Shares/Par Base Cost Base Market Value 
Account 
Number 

SLOF40050002 INDUS ASIA PACIFIC X455993014 INDUS ASIA PACIFIC FD LTD CL A 4,345.73 6,000,000.00 6,522,036.76 
0,5 22 036:76 Total Net Assets 

SLOF40060002 INDUS JAPAN LTD 455993006 INDUS JAPAN FUND LTD CLASS A 4,685.25 6,000,000.00 6,883,285.36 
- PC- sets 

SLOF40070002 ARISAIG ASIA FD LTD. 999734437 ARISAIG ASIA FUND LTD 318,471 .00 5,000,000.00 5,168,784.33 
^x.5,168 784:33 ; Tcia~ Net~~issets: 

SLOF40080002 DECCAN VALUE 999111131 DECCAN VALUE FUND-CLASS A 15,000 .00 15,000,000 .00 15,092,461 .19 
'; ~1'S=092 461;19 Totai:Net~',Ilssets~;~' "" 

SLOF60060002 LEHMAN EROS MERCHANT 999053689 LEHMAN BROS MERCHANT BKG II LP 5,945,486.91 10,921,166 .19 5,945,486.91 
_5,945;486 . 1 rotal~NetAssets 

SLOF60070002 BAIN CAPITAL FD V-B 999029820 BAIN CAPITAL FUND V-B L P 1,075,994.00 3,938,773.54 1,075,994.00 
_1;075>994:00 To~~~Ne~Assets

SLOF60080002 BAIN CAPITAL FD VI 999047673 GAIN CAPITAL FUND VI L P 8,125,774.00 13,712,125 .09 8,125,774.00 
X8,125.7-7._4?00=total Net,assets,3=~ 

SLOF60090002 BAIN FD VI COINVEST 999052525 BAIN CAPITAL VI COINVEST L P 4,911,386.00 4,944,960.14 4,911,386 00 
4,911;386;00: ~Tota1 Net°As"sets 

SLOF60100002 JMB REALTY FUND III 997016530 ENDOWMENT & FOUNDATION RLTY 5,000.00 2,549,227 00 23,078 .00 
23;0T8:OO~Tota1 Net~ilsseta 

SLOF60110002 JMB REALTY FUND IV 999500804 ENDOWMENT & FOUNDATION REALTY 5,000.00 1,114,237 76 1,811,712.00 
1 8_11;712:00s Total Net Asset s 41 __ 

SLOF60140002 BCM CAP PRTNERS LP 999053671 BCM CAPITAL PARTNERS LP 3,968,676.00 7,051,603.13 3,968,676.00 
'- ~ "3;968;676:00 = Total ~Ne"ssets~~

SLOF60150002 CITICORP MEZZANINE 999020399 CITICORP MEZZANINE PARTNERS 11,417,923 84 26,048,152 20 11,417,923 .84 
~ ti_ 1,4;_417,-;923,84 ,TotaliNet Assets 

5/18/2005 



Alfred P. Sloan Foundation 

5/18/2005 



Alfred P. Sloan Foundation 

5/18/2005 10 



Alfred P . Sloan Foundation 
Tax ID no 13-1623877 

Reporting Reporting Account Name Security ID Description 1 Shares/Par Base Cost Base Market Value 
Account 
Number 

SLOF60430002 DISTRIBUTIONS PORTFO 594972408 MICROSTRATEGY INC CL A 600 - 361 .50 
256,903.89 Total Net Assets 

SLOF60440002 CENTERPOINT VENTURES 999075716 CENTERPOINT VENTURES FDIII LP 2,984,687 84 5,053,659 .65 2,984,687.84 
2 984;687.84 Total Plat Assets 

SLOF60450002 AG CAP REC PRTNRS II 999077126 AG CAPITAL RECOVERY II 1,713,588 .00 - 1,713,588 .00 
1,713,588:00 ~7otal'Net ̀ds"sets ., 

SLOF60460002 GLENVIEW CAPITAL PAR 999080906 GLENVIEW CAPITAL A/1 12,116.13 14,662,409 .19 31,639,420.36 
�-03 100A16 .36 Totat,Net:Assets, 

SLOF60480002 BERKSHIRE CAPITAL VI 999078132 BERKSHIRE FUND VI LP 823,731 .00 909,714 .72 823,731 .00 -- ~--^.~^P-^ - - 823;7,31:00 Tot~~i: r~et Assets 

SLOF60490002 HIGHLINE CAPITAL 999718406 HIGHLINE CAPITAL INTL SLO 86,260 .34 15,000,000.00 18,763,643 .00 
Z=° 1~~7.63;643:00 otatvNet? lssets''-- 

SLOF60500002 IGNITION VENTURE 999079759 IGNITION VENTURE PARTNERS 11 1,713,524 .00 1,879,547 69 1,713,524 00~ 
{' ~~ 1;713;524:00- 7otal~NeYAssets '_-- 

SLOF60510002 SOVEREIGN CAPITAL LT 999078777 SOVEREIGN CAPITAL III LP SLO 6,925,684 .33 6,471,663 .19 6,925,684 .33 
- S,9 5 6 :33 TotalNat l~ssets 

SLOF60520002 AG CAPITAL RECOVERY 999081995 AG CAPITAL RECOVERY PARTNERS 888,390 .00 - 888,390 .00 
,.=888.390.00` 'Tofa~ NetAssecs - 

SLOF60530002 ACACIA CREDIT VIII 999083579 ACACIA CREDIT FUND 8-A 7,231,953 .00 5,575,160 81 7,231,953 .00 
-~ ~'-.=T2:1;953:00:--Tofafllet~Assets 

SLOF60540002 LONE KAURI 999091168 LONE PINON LTD 10,000 .00 10,000,000 00 12,870,634.00 
,~12 ;57,0 634.da'_=To~`al'Netv4ss'~ts``-~ 

SLOF60550002 ALLOY VENTURES 999084437 ALLOY VENTURES 2002 LP 1,272,551 00 1,560,234 .50 1,272,551 .00 
={_- t,272;55'l0lb TotaliNot"As_sefs ~ws 

5/18/2005 



Alfred P. Sloan FoundaLon 

5/18/2005 12 



Alfred P. Sloan FoundaUon 
Tax ID no 13-1623877 

13 5/18/2005 



Alfred P. Sloan Foundation 

5/18/2005 14 



5/18/2005 15 

Alfred P . Sloan Foundation 
Tax (D no 13-1623877 

Reporting Reporting Account Name Security ID Description 1 Shares/Par Base Cost Base Market Value 
Account 
Number 

10,000.00 Total Net Assets 

SLOF60770002 LIME ROCK III 999110968 IIMEROCK PARTNRS III 11,177 .00 11,177 .00 11,177 .00 
11,177.00 Total Net Assets .~ 

SLOF70000002 CASH ACCOUNT 996102802 SLO CLIENT CASH INVESTMENT TR 60,955 .52 60,955 .52 60,955 .52 
SLOF70000002 CASH ACCOUNT 549463131 LUCENT TECHNOLOGIES INC WT 489.00 - 772,62 

61,728.14 Total Investments 
SLOF70000002 CASH ACCOUNT RECEIVABLE 552.45 

~62280:'S9 :~Total}N~z is 

Sloan Cash 
Petty Cash 500.00 
Chase 122,354 .97 
Mor an 538,906 .39 

Grand Total Net Assets 1,493,810,420 .43 

Audit Adjustment 11,722,709.00 
Total Market Value After Audit Adj ustment 1,505,533,129 .43 



II . OTHER FUTURE COMMITMENTS : 
APPROPRIATION FOR GRANTS IN ENSUING YEAR: 
A . Officer Grants 
B. Research Fellowships 

TOTAL OTHER FUTURE COMMITMENTS 

TOTAL 

. . . . . . . . . . . . . . . . . . . . . . 2,700,000 

. . . . . . . . . . . . . . . . . . . . . . 5,220,00 0 

7,920,000 

54,173,489 

ALFRED P. SLOAN FOUNDATION - 13-1623877 

Grants and Contributions Authorized, Paid 
or Approved for Future Payments During 2004 
No recipient has any relationship with a foundation manager or substantial contributor 

Class of Activity 

I . GENERAL PROGRAM: 

1 . Research Fellowships 
Net Research Fellowships to be granted in ensuing year 

2 . Trustee Grants 

3 . Officer Grants 
Net officer Grants to be granted Ensuing year 

4. Minority PHD Grants to Individuals 

5 . Minority PHD Grants to Schools 

6. Other Grant Appropriations for Grants & Related 
Expenses 

TOTAL PROGRAM 

2004 
FORM 990-PF 

Schedule 6 - Part 1, Line 25a & d - Part XV, line 3a, & b 

Approved 
Authorized Paid For 
During Year During Future 
(Book Basis) Year Payment 

4,779,197 4,799,197 2,320,000 
580,000 - - 

50,317,707 48,928,568 43,853,489 

2,280,659 2,280,659 - 

3,566,130 3,734,451 80,000 

(679,305) - - 

60,844,388 59,742,875 46,253,489 



Authorized Aooroved 
Durin¢ Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 $20,00000 $000 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

University of Arizona 
Tucson, AZ 
Alfred P Sloan Research Fellowship for Dr Xiaohut Fart in Physics (BR-4210) 
$40,00000 
2003 
Boston College 
Chestnut Hill, NIA 
Alfred ,P Sloan Research Fellotivshep jorDr Shnnnn O'Kefley in Chemistry (BR-4327) 
$40,000.00 
2004 
Brandeis University 
Waltham, MA 
Alfred P Sloan Research Fellowship for Dr Lt Deng in Chemistry (BR-4213) 
$40,00000 
2003 
Brown University 
Providence, RI 
Alfred P Sloan Research Fellowship for Dr loanms Kontoytanni.s in Mathematics (BR-4318) 
$40,00000 
2004 
Brown University 
Providence, RI 
Alfred P Sloan Research Fellowship for Dr Molly Przeworski in CE Molecular Biology (BR-4319) 
$40,00000 
2004 
University of Calgary 
Calgary, ALTA 
Alfred P Sloan Research Fellowship for Dr. Dirk Peter Tieleman in CE Molecular Biology (BR-4336) 
S40,00000 
2004 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Paul David Asimow in Chemistry (BR-4114) 
$40,00000 
2003 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Danny Cnlegan in Mathematics (BR-4115) 
$40,00000 
2003 

$0.00 $20,000.00 

S40,00000 $20,000.00 $20,00000 Foreign Educational Inst 

$0 .00 $20,00000 $000 170 (b) (l) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Live 252 & d -Part XV. Line 3a & b 
Grantee Oreanization 
Name and Address 

$40,00000 $20,000.00 

$40,000.00 $20,000.00 

$0 .00 170 (b) (1) (A) (ii) 

$20,000.00 170 (b) (1) (A) (u) 

$20,000.00 !70 (b) (l) (A) (ii) 

$0 .00 $20,000.00 $000 170 (b) (l) (A) (it) 



General Program 
Research Fellowships 

California Institute of Technology 
Pasadena, CA 
Alfred P S(oan Research Fellowship for Dr Linda Hseeh-Wilson in Chemistry (BR-4116) 
$40,00000 
2003 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Jonas Christopher Peters in Chemistry (BR-4Z/7) 
$40,00000 
2003 
California Institute of Technology 
Pasadena, CA 
Alfred P Slonn Research Fellowship far Dr Athanassios G Siapas in Neuroscience (BR-4218) 
$40,00000 
2003 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship jar Dr Brian Stollz in Chemistry (BR-4219) 
$40,00000 
2003 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Andrew W Blaen en Physics (BR-4330) 
$40,00000 
2004 
California Institute of Technology 
Pasadena, CA 
Alfred P Slonn Research Fellowship for Dr. Nathan M Dunfield in Mathematics BR-4331 
$40,00000 
2004 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Sunil Golwaln in Physics (BR-4332) 
$40,00000 
2004 
California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Vadim Yu Knloshin in Mathemancs(BR-4333) 
$40,000.00 
2004 

$0 00 $20,00000 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (~i) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
Durin Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 $20,000.00 $000 170 (b) (1) (A) (u) 

$0.00 $20,000.00 $000 170 (b) (1) (A) (u) 

$0.00 $20,000.00 $000 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 

$40,00000 $20,00000 

$40,000.00 $20,000.00 

$20,000 .00 170 (b) (1) (A) (u) 

$20,000.00 170 (b) (l) (A) (u) 

$20,000.00 170 (b) (1) (A) (ii) 



General Program 
Research Fellowships 

California Institute of Technology 
Pasadena, CA 
Alfred P Sloan Research Fellowship for Dr Re'em Sari in Physics (BR-4334) 
$40,00000 
2004 
California Institute of Technology 
Pasadena, CA 
AfJred P Sloan Research Feflowshipjor Dr Tapio Schneiderin Physics (BR-4335) 
$40,000.00 
2004 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Aviv Nevo in Economics (BR-4210) See BR-4120T for second payment 
$20,000.00 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Steven E Brenner in Molecular Biology (BR-4214) 
$40,00000 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Tam Graber inn Mathematics (BR-4115) 
$40,00000 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Michael ffutchrngs in Mathematics (BR-4126) 
$40,000.00 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr George Cipnan Necula in Computer Science (BR-4227) 
$40,00000 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Or Dor Pachier in Molecular Biology (BR-4128) 
$40,00000 
2003 

$000 $20,000.00 $000 170 (b) (1) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
burin Amount Paid For Future 
Year 2004 Payment Tax Status 

S40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (ii) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

($20,000.00) $0 .00 $000 170 (b) (I) (A) (u) 

S000 $20,00000 $0.00 170 (b) (1 ) (A) (u) 

$0 00 $20,000.00 $0 .00 170 (b) (1) (A) (u) 

$0 00 $20,000.00 $0 .00 (70 (b) (1) (A) (u) 

S000 $20,000.00 $0.00 170 (b) (1) (A) (ii) 



General Program 
Research Fellowships 

University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Emmanue/ Saez in Economics (BR-4219) 
$40,00000 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Slaan Research Fellowship far Dr Kristin Scott in Neuroscience (BR-4130) 
$40,00000 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Ion Stoica ix Computer Science (BR-4731) 
$40,000.00 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr David Wagner in Computer Science (BR-4232) 
$40,000.00 
2003 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Eugene Chiang in Physics (BR-4337) 
$40,000.00 
2004 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Chnng-Tat Hsteh in Economics (BR-4338) 
S40,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Alfred P Slonn Research Fellowship for Dr Alessandra Lauara in Physics (BR-4339) 
S40,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Rlfred P S(oan Research Fellowshrpjoi-Dr James F O'Brien 1n Computer Science (BR-4340) 
S40,00000 
2004 

$40,000.00 $20,000.00 $20,000.00 170 (b) (l) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$0 .00 $20,00000 $000 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (u) 

$0 00 $20,00000 $000 170 (b) (1) (A) (u) 

$000 $20,00000 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (l) (A) (u) 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 520,000.00 S20,000.00 170 (b) (1) (A) (u) 



General Program 
Research Fellowships 

University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellawshrp for Dr Jonathan Richard Shewchuk in Computer Science (BR-4341) 
$40,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Dtrk Trauner in Chemistry (BR-4342) 
$40,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Alfred P Sloan Research Fellowship for Dr Ashvin Yrshwanath in Physics (BR-4343) 
$40,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Transfer ojAljred P. Sloan Research Fellowship for Dr Mina Rganagic in Physics (BR-44JS7) 
$40,00000 
2004 
University oCCali(ornia, Davis 
Davis, CA 
Alfred P Sloan Research Fellowship for Dr Hwat-long Cheng in Neuroscience (BR-4344) 
$40,00000 
2004 
University of California, Davis 
Davis, CA 
Alfred P Sloan Research Fellowship for Dr Elva D Diaz in Neuroscience (BR-4345) 
$40,00000 
2004 
University of California, Irvine 
Irvine, CA 
Alfred P S(oan Research Fellowship for Dr David Kirkby en Physics (BR-4121) 
$40,00000 
2003 
University of California, Irvine 
Irvine, CA 
Alfred P Slonn Research Fellowship for Dr Zhiqtn Lu in Mathematics (BR-4133) 
$40,00000 
2003 

$0.00 $20,00000 $000 170 (b) (1) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line ZSa & d -Part XV. Line 3a & b 
Grantee Oreanization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,00000 $20,00000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (I) (A) (u) 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (ii) 

S40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (n) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

S40,00000 $20,000.00 $20,000.00 l?0 (b) (1) (A) (u) 

$0.00 $20,000.00 $0.00 170 (b) (1) (A) (u) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 252 & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

General Program 
Research Fellowships 

University of California, Irvine 
Irvine, CA 
Alfred P Sloan Research Fellowship for Dr Jonathan L Feng in Physics (BR-4346) 
$40,00000 
2004 
University of California, Irvine 
Irvine, CA 
Alfred P Slnnn Research Fellowship for Dr Knut Sofna in Mathematics (BR-4347) 
$40,00000 
2004 
University of California, Los Angeles 
Los Angeles, CA 
Alfred P Sloan Research Fellowship for Dr Guminua Vese in Mathematics (BR-4234) 
$40,00000 
2003 
University of California, Los Angeles 
Los Angeles, CA 
Alfred P Sloan ResearchFe!lowshtp for Dr Mirtg Guo in Neuroscience (BR-4348) 
$40,00000 
2004 
University of California, Los Angeles 
Los Angeles, CA 
Alfred P Sloan ResearchFellawship for Dr Bradley Knrtsen in Physics (BR-4349) 
$40,000.00 
2004 
University of California, Los Angeles 
Los Angeles, CA 
Alfred P Sloan Research Fellowship for Dr Rowan KiIIip in Mathematics (BR-4350) 
540,000.00 
2004 
University of California, Los Angeles 
Los Angeles, CA 
Transfer of Alfred P. Sloan Research Fellowship for Dr Amu Sahar in Computer Science (BR-4176T) 
$17,608.85 
2004 
University of California, Riverside 
Riverside, CA 
Alfred P Sloan Research Fellowship for Dr Pungyun Feng in Chemistry (BR-4135) 
$40,000 00 
2003 

S000 $20,000.00 $0.00 170 (b) (1) (A) (u) 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,00000 $20,000.00 170 (b) (I) (A) (u) 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$000 $20,000.00 $000 170 (b) (1) (A) (n) 

$40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

540,000.00 S20,00000 $20,000.00 170 (b) (l) (A) (it) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$17,608.85 $17,608.85 S000 170 (b) (1) (A) (u) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment 

$000 $20,000.00 $0 .00 

Tax Status 

170 (b) (1) (A) (it) 

General Program 
Research Fellowships 

University of California, San Diego 
La Jolla, CA 
A/fred P Sloan Research Fellowship for Dr Douglas E Smith in Physics (BR-4121) 
$40,00000 
2003 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr Michael M Fogler in Physics (BR-4Z36) 
$40,00000 
2003 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr Jeff Hasty in Molecular Biology (BR-4137) 
$40,000.00 
2003 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr. Dantele Micaartao in Computer Science (BR-4138) 
$40,000.00 
2003 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship joy Dr Pamela Remage! in Neuroscience (BR-4239) 
$40,00000 
2003 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr Wee Teck Gan in Mathematics (BR-4187) 
$40,00000 
2003 
University of California, Sao Diego 
Ontario, Canada, 
Alfred P Sloan Research Fellowship for Dr. Peter Andaljntto in Molecular Biology (BR-4311 T) 
S40,00000 
2003 
University of California, San Diego 
La Jolla, CA 
A/jred P Sloan Research Fellowship for Dr Lr-Tien Cheng in Mathematics (BR-4351) 
$40,00000 
2004 

$0.00 170 (b) (1) (A) (ii) 

$0 00 170 (b) (1) (A) (u) 

S20,00000 170 (b) (1) (A) (it) $40,00000 520,000.00 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

$000 $20,000.00 

$0.00 $20,000.00 

$0.00 $20,00000 

ao.oo s2o,ooo .oo 

$0 .00 $20,00000 

$40,000.00 $40,000.00 

$000 170 (b) (1) (A) (u) 

$0 .00 170 (b) (1) (A) (u) 

$0.00 170 (b) (1) (A) (it) 

S000 170 (b) (1) (n) (ii) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,000.00 S20,00000 170 (b) (1) (A) (it) 

General Program 
Research Fellowships 

University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr Henrik Wnnn Jertsen in Computer Science (BR-4352) 
$40,00000 
2004 
University of California, Sao Diego 
La Jolla, CA 
A fired P Sloan Research Fellowship for Dr Karsten Meyer en Chemistry (BR-4353) 
$40,00000 
2004 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship jar Dr Lei Ni in Mathematics (BR-4354) 
$40,000.00 
2004 
University of California, San Diego 
La Jolla, CA 
Alfred P Sloan Research Fellowship for Dr Stephan Savage in Computer Science (BR-4355) 
540,000.00 
2004 
University of California, San Diego 
La Jolla, CA 
Alfred P Sfonn Research Fellowship for Dr Emmnnue! Todorov in Neuroscience (BR-4356) 
$40,000 00 
2004 
University of California, San Diego 
La Jolla, CA 
Continuation ojSlann Research Fellowship in Computer Science for Dr Amin Vahdat (BR-42597) 
$40,000.00 
2004 
University of California, San Francisco 
San Francisco, CA 
AIJred P Slonn Research Fellowship for Dr Jack Taunton in Chemistry (BR-4123) 
$40,00000 
2003 
University of California, San Francisco 
San Francisco, CA 
Alfred P Slonn Research Fellowship for Dr Michael Seabnng Brainnrd in Neuroscience (BR-4240) 
$40,00000 
2003 

$20,00000 170 (b) (1) (A) (n) $40,000.00 $20,000.00 

$0 00 $20,000.00 $000 170 (b) (1) (A) (n) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV, Line 3a & b 
Grantee Organization 
Name and Address 

S40,000 00 s2o,ooo.oo 

S40,00000 $20,00000 

$40,00000 $20,00000 

$20,00000 170 (b) (1) (A) (u) 

$20,000.00 170 (b) (1) (A) (d) 

$20,00000 170 (b) (1) (A) (u) 

$40,00000 $40,00000 $000 170 (b) (1) (A) (n) 

$0 .00 $20,000.00 $0.00 170 (b) (1) (A) (ii) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (ii) 

$40,000.00 $20,00000 $20,000.00 170 (b) (I) (A) (u) 

General Program 
Research Fellowships 

University of California, San Francisco 
San Francisco, CA 
.Alfred P Sloan Research Fellowship jar Dr Lorerr Mngnus Frank in Neuroscience (BR-4357) 
$40,00000 
2004 
University of California, San Francisco 
San Francisco, CA 
Alfred P Sloan Research Fellowship for Dr Matthew P Jacobson in CE Molecular Biology (BR-4358) 
$40,00000 
2004 
University of California, Santa Barbara 
Santa Barbara, CA 
Alfred P Slaan Research Fellowship jar Dr Crystal Martin in Physics (BR-414/) 
$40,000.00 
2003 
University of California, Santa Barbara 
Santa Barbara, CA 
Alfred P Sloan Research Fellowship for Dr Joan-Ernma Shea in Chemistry (BR-4359) 
$40,00000 
2004 
University of California, Santa Cruz 
Santa Cruz, CA 
Alfred P Sloan Research Fellowship for Dr. Todd M Lowe in Molecular Biology (BR-4241) 
$40,00000 
2003 
Carnegie Mellon University 
Pittsburgh, PA 
Alfred P Sloan Research Fellowship for Dr Aluon L Bar1h in Neuroscience (BR-4243) 
$40,00000 
2003 
Carnegie Melton University 
Pittsburgh, PA 
Alfred P Sloan Research Fellowship for Dr Tuonias Sandholm in Computer Science (BR-4244) 
$40,00000 
2003 
Carnegie Melton University 
Pittsburgh, PA 
Alfred P Slonn Research Fellowship for Dr Ba6ak Falsafi in Computer Science (BR-4360) 
$40,00000 
2004 

$000 $20,000.00 $0.00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $0 .00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,00000 $20,00000 $20,00000 170 (b) (I) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (u) 

$000 $20,000.00 $0.00 170 (b) (1) (A) (u) 



General Program 
Research Fellowships 

University of Chicago 
Chicago, IL 
Alfred P Slonn Research Fellowship for Dr Marianne Bertrand to Economics (BR-4145) 
$40,00000 
2003 
University of Chicago 
Chicago, IL 
Alfred P Slann Research Fellowship for Dr Naoum P Issa in Neuroscience (BR-4746) 
$40,00000 
2003 
University of Chicago 
Chicago, n 
Alfred P Sloan Research Fellowship for Dr Sergey Kozmin in Chemistry (BR-4247) 
S40,00000 
2003 
University of Chicago 
Chicago, IL 
Alfred P Slonn Research Fellowship for Dr Yrmin Zou in Neuroscience (BR-4148) 
$40,00000 
2003 
University of Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr Andne,/ Zuk in Mathematics (BR-4249) 
$40,000.00 
2003 
University of Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr llyn A Gruzberg in Physics (BR-4361) 
$40,00000 
2004 
University of Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr Rustem F lsmagrfov in Chemistry (BR-4361) 
$40,00000 
2004 
University of Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr Mark Ktsin in Mathematics (BR-4363) 
$40,00000 
2004 

$40,00000 $20,000.00 $20,00000 170 (b) (l) (A) (ii) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 S20,00000 $000 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (u) 

$0 .00 $20,00000 $0 00 170 (b) (I) (A) (u) 

$0 .00 $20,000.00 $0 .00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,00000 $20,00000 $20,00000 170 (b) (1) (A) (u) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

University of Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr Jonathan K Pntchard in CE Maleculnr Btalogy (BR-4364) 
$40,00000 
2004 
Cold Spring Harbor Laboratory 
Cold Sprang Harbor, NY 
Alfred P Sloan Research Fellowship for Dr Car(as Brody in Neurosctertce (BR-4365) 
$40,00000 
2004 
Columbia University 
New York, NY 
Alfred P Slonn Research Fellowship for for Dr. Atila Abdulkndiroglu in Economics (BR-4250) 
$40,000.00 
2003 
Columbia University 
New York, NY 
Alfred P Sloan Research Fellowship for Dr Guillaume Bal in Mathematics (BR-4151) 
$40,00000 
2003 
Columbia University 
New York, NY 
Alfred P Sloan Research Fellowship jar Dr Andrei Beloborodov in Physics (BR-4252) 
$40,00000 
2003 
Columbia University 
New York, NY 
Alfred P Sloan Research Fellowship for Dr Virginia Cornish in Chemistry (BR-4253) 
$40,00000 
2003 
Columbia University 
New York, NY 
Alfred P Sfoan Research Fellowship for Dr Mu-Tao Wang in Mathematics (BR-4254) 
$40,00000 
2003 
Columbia University 
[Yew York, NY 
Alfred P Sloan Research Fellowship for Dr Cobra Nucko/Is (BR-4367) 
$40,00000 
2004 

$40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (vi) 

$0 .00 $20,00000 $000 170 (b) (1) (A) (ii) 

S40,00000 $20,000.00 $20,00000 170 (b) (I) (A) (n) 

$0 .00 $20,000.00 $0.00 170 (b) (I) (A) (n) 

$0 .00 $20,00000 $0.00 170 (b) (1) (A) (it) 

$000 $20,000.00 $0.00 170 (b) (1) (A) (u) 

$0 .00 $20,00000 $0.00 170 (b) (1) (A) (n) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$21,87649 $21,876.49 $000 170 (b) (I) (A) (u) 

$0 .00 S20,00000 $0.00 170 (b) (1) (A) (u) 

$000 S20,00000 $0.00 170 (b) (I) (A) (u) 

$0 .00 $20,00000 $0.00 170 (b) (l) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (I) (A) (u) 

$40,000.00 $20,000.00 S20,00000 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 Foreign Educational Inst. 

$000 520,000.00 $000 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

Columbia University 
New York, NY 
Transfer ojAljred P Sloan Research Fellowship for Dr David R Reichman in Chemistry (BR-4264T) 
$21,87649 
2004 
Cornell University 
Ithaca, NY 
Alfred P Sloan Research Fellowship for Dr Johannes E Gehrke in Computer Science (BR-4255) 
$40,00000 
2003 
Cornell University 
Ithaca, NY 
Alfred P Sloan Research Fellowship for Dr David Ming Len in Neuroscience (BR-4256) 
$40,000.00 
2003 
Coroell University 
Ithaca, NY 
Alfred P Sloan Research Fellowship for Dr. Dana Murray in Molecular Biology (BR-4157) 
$40,00000 
2003 
Cornell University 
Ithaca, NY 
Alfred P Sloan Research Fellowship for Dr Fernando A Escobedo in Chemistry (BR-4368) 
$40,00000 
2004 
Cornell University 
Ithaca, NY 
Alfred P Sloan Research Fellowship for Dr Rasmus Neilsen in CE Molecular Biology (BR-4369) 
$40,00000 
2004 
Dalhousie University 
Halifax, NOVA SCOTIA 
Alfred P Sloan Research Fellowship for Dr Andrew J Roger in CE Molecular Biology (BR-4370) 
$40,00000 
2004 
Duke University 
Durham, NC 
Alfred P Sloan Research Fellowship for Dr Ronald Parr in Computer Science (BR-4158) 
$40,00000 
2003 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 



Authorized Approved 
Durine Amount Paid For Future 
Year 2004 Payment Tax Status 

($20,000 00) $0 .00 $0.00 ~ 170 (b) (1) (A) (ii) 

General Program 
Research Fellowships 

Duke University 
Durham, NC 
Alfred P Sloan Research Fellowship for Dr Vahdal Amen in Computer Science (BR-4259) See BR-4259T jar 2nd payment. 
S20,00000 
2003 
Duke University 
Durham, NC 
Alfred P Slonn Research Fellowship for Dr Han Kong in Economics (BR-4189) 
$40,000.00 
2003 
Duke University 
Durham, NC 
Alfred P. S1oanResearch Fellowship for Dr. Fan Wang to Neuroscience (BR-4371) 
$40,00000 
2004 
University of Florida 
Gamesville, FL 
Alfred P Sloan Research Fellowship for Dr Yoonseok Lee in Physics (BR-4372) 
$40,00000 
2004 
Fred Hutchinson Cancer Research Center 
Seattle, WA 
Alfred P Sloan Research Fellowship for Dr ffarmit Singh Malik in CE Molecular Biology (BR-4373) 
$40,00000 
2004 
Georgia Institute of Technology 
Atlanta, GA 
Alfred P Sloan Research Fellowship jar Dr Saugata Basu in Mathematics (BR-4260) 
$40,00000 
2003 
Harvard University 
Cambridge, MA 
Alfred P Sloan Research Felfowshrp for Dr Lisa Goodrich in Neuroscience (BR-4161) 
$40,00000 
2003 
Harvard University 
Cambridge, MA 
Alfred P Slonn Research Fellowship for Dr Navin Khaneja in Mathematics (BR-4161) 
$40,00000 
2003 

$0 .00 $20,000.00 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (vi) 

$0 00 $20,00000 $000 170 (b) ( 1 ) (A) (n) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

$40,00000 $20,00000 

$40,000.00 $20,000.00 

520,000.00 170 (b) (1) (A) (n) 

$20,000.00 170 (b) (l) (A) (d) 

$0 .00 520,000.00 $0.00 170 (b) (1) (A) (n) 

$0.00 $20,00000 $000 170 (b) (1) (A) (u) 



Alfred P. Sloan Foundation t3-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee OrEanization 
Name and Address 

General Program 
Research Fellowships 

Harvard University 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Mikhail Lukin in Physics (BR-4263) 
$40,00000 
2003 
Harvard University 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr David Retchmnn in Chemistry (BR-4164) 
S40,00000 
2003 
University of Illinois, Chicago 
Chicago, IL 
Alfred P Sloan Research Fellowship for Dr Ian Ago! in Mathematics (BR-4265) 
S40,00000 
2003 
University of Illinois at Springfield 
Springfield, IL 
Alfred P Sloan Research Fellowship for Dr Kevin Whyte in Mathematics (BR-4377) 
$40,000.00 

2004 
University of Illinois, Urban a-Champaign 
Urbana,IL 
Alfred P Sloan Research Fellowship for Dr Christopher Bnrdeen in Chemistry (BR-4166) 
$40,00000 
2003 
University of Illinois, Urbana-Champaign 
Urbana,IL 
Alfred P Sloan Research Fellowship for Dr Taekjip Ho m Physics (BR-4167) 
$40,00000 
2003 
University of Illinois, Urban a-Champaign 
Urbana, IL 
Alfred P Slaan Research Fellowship for Dr Neil Kelleher in Chemistry (BR-4268) 
S40,00000 
2003 
University of Illinois, Urbana-Champaign 
Urbane, IL 
A(fred P Sloan ResearchFe7lowship for Dr. Gerard Wong in Physics (BR-4378) 
$40,00000 
2004 

$000 $20,000.00 $000 170 (b) (1) (A) (u) 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (I) (A) (u) 

$40,000.00 $20,00000 $20,000.00 170 (b) (I) (A) (u) 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$0 00 $20,00000 $000 170 (b) (1) (A) (u) 

$000 $20,000.00 $000 170 (b) (1) (A) (n) 

$0 .00 $20,00000 $0.00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $0.00 170 (b) (1) (A) (it) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

General Program 
Research Fellowships 

Johns Hopkins University 
Baltimore, MD 
Alfred P Sloan Research Fellowship for Dr Peter Maksunovic in Physics (BR-4379) 
S40,00000 
2004 
Johns Hopkins University 
Baltimore, MD 
Alfred P Sloan Research Fellowship for Dr Nina Markovic in Physics (BR-4380) 
$40,00000 
2004 
Louisiana State University 
Baton Rouge, LA 
Alfred P Sloan Research Fellowship for Dr Luis Lehrter in Physics (BR-4169) 
$40,00000 
2003 
Louisiana State University 
Baton Rouge, LA 
Alfred P Sloan Research Fellowship far Dr Julia Y Char in Chemistry (BR-438/) 
$40,000.00 
2004 
University of Maryland, College Park 
College Park, MD 
Alfred P Sloan Research Fellowship for Dr Robert Walker in Chemistry (BR-4176) 
S40,00000 
2003 
University of Maryland, College Park 
College Park, MD 
Alfred P Sloan Research Fellowship for Dr Snmrat Bhattacharjee in Computer Science (BR-4387) 
S40,00000 
2004 
University of Maryland, College Park 
College Park, MD 
Alfred P Sloan Research Fellowship for Dr Mark Duggan in Economics (BR-4388) 
$40,00000 
2004 
University of Maryland, College Park 
College Park, MD 
Alfred P Sloan Research Fellowship for Dr Thomas J Hntnes m Mathematics (BR-4389) 
$40,00000 
2004 
University of Maryland, College Park 
College Park, MD 
Alfred P S(oan Research Fellowship for Dr Hey-fi~young Lee in Neuroscience (8R-4390) 
$40,00000 

$40,000.00 S20,00000 S20,00000 170 (b) (1) (A) (ii) 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,00000 $20,00000 170 (b) (I) (A) (u) 

S40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (ii) 

$000 $20,00000 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,00000 $20,00000 170 (b) (I) (A) (u) 

$0 .00 $20,00000 $000 170 (b) (1) (A) (u) 

$40,000.00 520,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 S20,00000 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (I) (A) (u) 



Authorized Aooroved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$0 .00 $20,00000 $0.00 170 (b) (1) (A) (n) 

$0 .00 $20,00000 $0 00 170 (b) (I) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (ii) 

$0 .00 $20,00000 $000 170 (b) (1) (A) (ii) 

$000 $20,000.00 $000 170 (b) (1) (A) (ji) 

$0.00 $20,000.00 $0.00 170 (b) (1) (A) (n) 

$000 $20,00000 $0.00 170 (b) (1) (A) (ii) 

$40,000.00 $20,00000 $20,000.00 170 (b) (I) (A) (u) 

General Program 
Research Fellowships 

Massachusetts Institute olTechnology 
Cambridge, NIA 
Alfred P Sloan Research Fellowship for Dr David Aucor in Economics (BR-4170) 
S40,00000 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship Dr Catherine L Drennan to Chemistry (BR-417/) 
$40,00000 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Rlfred P Sloart Research Fellowship Dr Piatr Indyk in Computer Science (BR-4172) 
S40,00000 
2003 
Massachusetts Institute of Technology 
Cambndge, MA 
Alfred P Sloan Research Fellowshipjor Dr Leonard Mirny in Molecular Biology (BR-4273) 
$40,00000 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Robert Morris in Computer Science (BR-4174) 
$40,000.00 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Alexander Postmkov in Mathematics (BR-4275) 
$40,00000 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Slann Research Fellowship for Dr. Vladan Vulelic in Physics (BR-4305) 
$40,00000 
2003 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Michael John Collins in Computer Science (BR-4382) 
$40,00000 
2004 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment 

$40,00000 $20,00000 $20,00000 

Tax Status 

170 (b) (1) (A) (it) 

General Program 
Research Fellowships 

Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Timothy F Jamison in Chemistry (BR-4383) 
$40,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Hong Liu in Physics (BR-4384) 
$40,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P. Sloan Research Fellowship for Dr Iarn W. Stewart in Physics (BR-4385) 
$40,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Alfred P Slonn Research Fellowship for Dr Jeff Vinclovsky in Mathematics (BR-4386) 
$40,00000 
2004 
University of Massachusetts, Amherst 
Amherst, MA 
Alfred P Sloan Research Fellowship for Dr Loin Goo in Computer Science (BR-4177) 
$40,00000 
2003 
McGill University 
Montreal, Quebec, 
Alfred P. S(oan Research Fellowship for Dr Karrm Nader in Neuroscience (BR-4178) 
$40,00000 
2003 
Michigan State University 
East Lansing, MI 
Alfred P Sloan Research Fellowship for Dr Aaron L Odom in Chemistry (BR-439/) 
$40,000.00 
2004 
University of Michigan 
Ann Arbor, MI 
Alfred P. Sloan Research Fellowship for Dr Tracheae L. Jackson in Mathematics (BR-4179) 
$40,000.00 
2003 
University of Michigan 
Ann Arbor, MI 
Alfred P Sloan Research Fellowship for Dr Jonathan Demb in Neuroscience (BR-4392) 
$40,00000 

$20,000 00 170 (b) (1) (A) (u) 

$20,00000 170 (b) (1) (A) (u) $40,000.00 $20,00000 

$0.00 S20,00000 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

$0.00 $20,000.00 $0 .00 170 (b) (1) (A) (ii) 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (n) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

$40,00000 $20,000.00 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$0.00 $20,000.00 $0.00 170 (b) (I) (A) (u) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line ZSa & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

University of Michigan 
Mn Arbor, MI 
Alfred P Sloan Research Fellowship for Dr Luming Duan (BR-4393) 
$40,00000 
2004 
University of Michigan 
Ann Arbor, MI 
Alfred P Sloan Research Fellowship for Dr Anna K Mapp in Chemistry (BR-4394) 
$40,000.00 
2004 
University of Michigan 
Ann Arbor, MI 
R(fred P Sloan Research Fellowship jorDr Dmrlny Srolynrov !n Economics (BR-4395) 
$40,00000 
2004 
University of Michigan 
Ann Arbor, MI 
Alfred P. Sloan Research Fellowship for Dr Divakar Viswanalh in Mathematics (BR-4396) 
$40,000.00 
2004 
University of Minnesota 
Minneapolis, MN 
Alfred P Sloan Research Fellowship for Dr Aaron David Reduh in Neuroscience (BR-4280) 
$40,00000 
2003 
University of Minnesota 
Minneapolis, MN 
Alfred P Sloan Research Fellowship for Dr Marco Bassetlo in Economic (BR-4397) 
$40,00000 
2004 
University of Minnesota 
Minneapolis, MN 
Alfred P Sloan Research Fellowship for Dr Alex Knmenev in Physics ($R-4J98) 
$40,00000 
2004 
University of Minnesota 
Minneapolis, MN 
Alfred P Slonn Research Felfowshtp for Dr Julia K Thomas in Economics (BR-4399) 
$40,00000 
2004 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (ii) 

$000 $20,000.00 $0 .00 170 (b) (I) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (l) (A) (u) 

$40,000.00 $20,000.00 

$40,00000 $20,00000 

$20,000.00 170 (b) (I) (A) (u) 

$20,00000 170 (b) (1) (A) (n) 

$40,000.00 $20,000.00 

$40,00000 $20,000.00 

$20,00000 170 (b) (1) (A) (u) 

$20,000.00 170 (b) (1) (A) (ii) 



Authorized Aooroved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 $20,000.00 $0 .00 170 (b) (1) (A) (i~) 

General Program 
Research Fellowships 

New York University 
New York, NY 
Alfred P Sloan Research Fellowship for Dr Christaph Hregler in Computer Science (BR-4281) 
S40,00000 
2003 
New York University 
New York, NY 
Alfred P S[oan Research Fellowship for Dr Sylvia Serjaty in Mathematics (BR-4181) 
S40,00000 
2003 
North Carolina State University 
Raleigh, NC 
Alfred P Sloan Research Fellowship for Dr T BreRt Gunnoe in Chemistry (BR-4400) 
$40,000.00 
2004 
University of North Carolina at Chapel Hill 
Chapel Hill, NC 
Alfred P S(oan Research Fellowship for Dr Brian Kuhlman in CE Molecular Biology (BR-4401) 
$40,00000 
2004 
University of North Carolina at Chapel Hill 
Chapel Hill, NC 
Alfred P. Sloan Research Fellowship for Dr Marcey L. Wagers in Chemistry (BR-4401) 
$40,000.00 
2004 
Northwestern University 
Evanston, IL 
Alfred P Sloan Research Fellowship for Dr Roman Bezrukavnikov in Mathematics (BR-4403) 
$40,00000 
2004 
Northwestern University 
Evanston, IL 
Alfred P Sloan Research Fellowship for Dr Ire Tamer in Economics (BR-4416) 
$40,00000 
2004 
Northwestern University 
Evanston, IL 
Continuation ojAlfred P. Slonn ResenrcNFellowshrpjar Dr Amy Nevo in Economics (BR-4110T) 
$40,00000 
2004 

$0 00 s2o,ooo.oo $000 17o (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,00000 170 (b) (l) (A) (u) 

$40,00000 $40,000.00 $0 .00 170 (b) (1) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

$40,00000 $20,000.00 S20,00000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (t) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

General Program 
Research Fellowships 

University of Notre Dame 
Notre Dame, IN 
Alfred P Sloan Research Fellowshrp jorDr BoldezsarJanko in Physics (BR-4184) 
$40,00000 
2003 
Ohio State University Research Foundation 
Columbus, OH 
Alfred P Sloan Research Fellowship for Dr Patrick M Woodwnrd in Chemistry (BR-4404) 
$40,00000 
2004 
Pennsylvania State University 
University Park, PA 
Alfred P Sloan Research Fellowship for Dr Reka Z Albert in Physics (BR-4405) 
$40,000.00 
2004 
Pennsylvania State University 
University Park, PA 
Alfred P Sloan Research Fellowship for Dr Christine Dolnn Keating in Chemistry (BR-4406) 
$40,00000 
2004 
Pennsylvania State University 
University Park, PA 
Alfred P Sloan Research Fellowship for Dr Ae Ja Yee in Mathematics (BR-4407) 
$40,00000 
2004 
University of Pennsylvania 
Philadelphia, PA 
Alfred P Sloan Research Fellowship for Dr Greg Bashaw in Neuroscience (BR-4155) 
$40,00000 
2003 
University of Pennsylvania 
Philadelphia, PA 
Alfred P SloanResearch Fellowship jar Dr Joshua Cold in Neuroscience (BR-4408) 
$40,000.00 
2004 
University of Pennsylvania 
Philadelphia, PA 
Alfred P Sloan Research Fellowship for Dr Sudipta Guha in Computer Science (BR-4409) 
$40,00000 
2004 

$40,00000 $20,000.00 S20,00000 170 (b) (1) (A) (u) 

Authorized Aaoroved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

S000 $20,00000 $000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 S20,00000 170 (b) (1) (A) (vi) 

S40,00000 $20,00000 $20,00000 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

S000 $20,000.00 $0.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (l) (A) (u) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

University of Pennsylvania 
Philadelphia, PA 
Alfred P Slonn Research Fellowship for Dr Frank Schorfheide in Economics (BR-4410) 
$40,00000 
2004 
President and Fellows of Harvard College 
Cambridge, MA 
Alfred P Sloart Research Fellowship for Dr Aravinthan D.T Samuel in Neuroscience (BR-4374) 
$40,000 00 
2004 
President and Fellows of Harvard College 
Cambridge, MA 
Aljred P Sloan Research Fellowship for Dr Matias Zaldarrraga to Physics (BR-4375) 
$40,00000 
2004 
President and Fellows of Harvard College 
Cambridge, MA 
Alfred P Sloan Research Fellowship for Dr Xinowet Zhuang in Chemistry (BR-4376) 
$40,000.00 
2004 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Dr Moses Chanknr in Computer Science (BR-4186) 
$40,000.00 
2003 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Seven S Gubser m Physics (BR-4188) 
S40,00000 
2003 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Dr Christopher Tully in Physics (BR-4190) 
$40,00000 
2003 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship jar Dr James D Olsen in Physic (BR-4411) 
$40,00000 
2004 

$20,000.00 170 (b) (1) (A) (n) $40,00000 $20,000.00 

$000 $20,000.00 $000 170 (b) (1) (A) (ii) 

$40,000.00 $20,000.00 S20,00000 170 (b) (I) (A) (ii) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

s4o,ooo.oo s2o,ooo.oo 

$40,000.00 $20,00000 

$20,000 00 170 (b) (i) (n) (n) 

$20,000.00 170 (b) (1) (A) (u) 

S000 $20,000.00 $0 .00 170 (b) (1) (A) (1Q 

50 .00 520,000.00 50.00 170 (b) (1) (A) (i1) 



General Program 
Research Fellowships 

Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Dr Srymon Rusinkiewia in Computer Science (BR-4412) 
$40,00000 
2004 
Princeton University 
Princeton, N1 
Alfred P Slaan Research Fellowship for Dr Robert Seiringer in Mathematics (8R-4413) 
$40,00000 
2004 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Dr Stanrslav Shvartsman in CE Molecular Biology (BR-4414) 
$40,000.00 
2004 
Princeton University 
Princeton, N1 
Alfred P Sloan Research Fellowship for Dr Benny Sudakov in Mathematics (BR-4415) 
$40,00000 
2004 
Princeton University 
Princeton, NJ 
Alfred P Sloan Research Fellowship for Dr David Walker in Computer Science (BR-4417) 
$40,000.00 
2004 
Research Foundation of State University of New York 
Albany, NY 
Alfred P Sloan Research Fellowshrplor Dr Ing-Nang Wang in Molecular Biology (BR-4306) 
$40,00000 
2003 
Rice University 
Houston, TX 
Alfred P S(oan Research Fellowship for Dr Kedar Damle in Physics (BR-4291) 
$40,000.00 
2003 
Rice University 
Houston, TX 
Alfred P Sloan Research Fellowship jar Dr Brendan Hasseu in Mathematics (BR-4292) 
$40,00000 
2003 

$0 .00 $20,00000 $000 170 (b) (1) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

S40,00000 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $0 .00 170 (b) (1) (A) (iv) 

$0 .00 $20,00000 $000 170 (b) (1) (A) (u) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000 .00 $20,000 00 $20,000 00 170 ro> (>) (a,) (n) 

General Program 
Research Fellowships 

Rice University 
Houston, TX 
Alfred P S(oan Research Fellowship for Dr Anatoly B Kolometsky in Chemistry (BR-4418) 
$40,00000 
2004 
Rice University 
Houston, TX 
Alfred P Sloan Research Fellowship for Dr Douglas Narelsan in Physics (BR-4419) 
$40,00000 
2004 
University of Rochester 
Rochester, NY 
Alfred P. Sloan Research Fellowship for Dr Kara Bren fn Chemistry (BR-4293) 
$40,00000 
2003 
University of Rochester 
Rochester, NY 
Alfred P Sloan Research Fellowship for Dr Patrick L Holland in Chemistry (BR-4294) 
S40,00000 
2003 
University of Rochester 
Rochester, NY 
Alfred P 5foan Research Fellowship for Dr Todd D. Krauss en Chemistry (BR-4410) 
$40,000 00 
2004 
University of Rochester 
Rochester, NY 
Alfred P Sloan Research Fellowship for Dr David J Pinto in Neuroscience (BR-4421) 
$40,00000 
2004 
Rutgers University 
Piscataway, N1 
Alfred P Sloan Research Fellowship for Dr Dudiu Emanue! Dtaconetcu in Physics (BR-4195) 
$40,00000 
2003 
Rutgers University 
Piscataway, NJ 
Alfred P Sloan Research Fellowship for Dr Stephen David Miller in Mathematics (BR-4296) 
$40,00000 
2003 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

$0 .00 $20,00000 $000 170 (b) (1) (A) (u) 

$20,00000 170 (b) (1) (A) (u) $40,000.00 $20,000.00 

$000 $20,000.00 $0 .00 170 (b) (1) (A) (u) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

$0.00 $20,000.00 $0 .00 170 (b)(1)(A)(u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$0 .00 $20,00000 $0.00 170 (b) (1) (A) (u) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 $20,00000 $000 170 (b) (1) (A) (u) 

$0 00 $20,00000 $0.00 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

S000 $20,00000 S000 170 (b) (1) (A) (u) 

$0 00 $20,000.00 S000 170 (b) (1) (A) (u) 

$000 $20,000.00 $0 00 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $000 170 (b) (1) (A) (u) 

$000 $20,000.00 $0.00 170 (b) (1) (A) (it) 

General Program 
Research Fellowships 

University of Southern California 
Los Angeles, CA 
Alfred P Slonn Research Fellowship for Dr Anna Kry(ov in Chemistry (BR-4198) 
$40,00000 
2003 
University of Southern California 
Los Angeles, CA 
Alfred P Sloan Research Fellowship for Dr Magrsus Nordborg in Molecular Biology (BR-4199) 
S40,00000 
2003 
University of Southern California 
Los Angeles, CA 
Alfred P Slann Research Fellowship for Dr Tirtg Chen in Computational and Evolutionary Molecular Biology (BR-4422) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Al ed P Slonn Research Fellowship for Dr Thomas R Clnndinin in Neuroscience (BR-4300) 
$40,00000 
2003 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr Ronald Fedkzw in Computer Science (BR-4301) 
$40,00000 
2003 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr !nn Fisher in Physics (8R-4j02) 
S40,00000 
2003 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr David Gordon in Physics (BR-4303) 
$40,00000 
2003 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr Dtmitri Petrov in Molecular Biology (BR-4304) 
$40,00000 
2003 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 



General Program 
Research Fellowships 

Stanford University 
Stanford, CA 
Continuation of an Alfred P Sloan Research Fellowship for Dr Btngwei Lu in Neuroscience 
$40,00000 
2003 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr Serafim Batzoglou to C6 Molecular Biology (BR-4423) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr, Justin Du Bois in Chemistry (BR-4424) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr. Ashish Goel in Computer Science (BX-4425) 
$40,000.00 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fe!lwoship jar Dr Kalanu Grill-Spector in Neuroscience (BR-4426) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr Jonathan Levrn in Economics (BR-4427) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr Trrin Moore in Neuroscience (BR-4418) 
$40,00000 
2004 
Stanford University 
Stanford, CA 
Alfred P Sloan Research Fellowship for Dr. King Shen in Neuroscience (BR-4429) 
$40,00000 
2004 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (it) 

Alfred P.Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PE 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$000 $000 S000 170 (b) (1) (A) (ii) 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (I) (A) (u) 

$40,000.00 520,000.00 S20,00000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,000.00 170 (b) (t) (A) (u) 

$40,000.00 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (it) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Live 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

General Program 
Research Fellowships 

Stanford University 
Stanford, CA 
Alfred P. Sloan Research Fellowship jot Dr Anthony D Wagner in Neuroscience (BR-4430) 
$40,00000 
2004 
University of Texas at Austin 
Austin, TX 
Alfred P Slann Research Fellowship for Dr Michael Knsche in Chemistry (BR-4308) 
$40,00000 
2003 
University of Texas at Austin 
Austin, TX 
Alfred P Slonn Research Fellowship for Dr Eyal Seidemann in Neuroscience (BR-4309) 
$40,00000 
2003 
University of Texas at Austin 
Austin, TX 
Alfred P Slonn Research Fellowship for Dr David Vanden Bout in Chemistry (BR-4310) 
$40,00000 
2003 
University of Texas at Austin 
Austin, TX 
Alfred P S(onn Research Fellowship for Dr Venkat Gnnesan in Chemistry (BR-4431) 
$40,00000 
2004 
University of Texas at Austin 
Austin, TX 
Alfred P Sfonn Research Fellowship jot Dr Peter Herald Stone to Computer Science (BR-4432) 
$40,00000 
2004 
University of Toronto 
Ontario, Canada, 
Alfred P Sloan Research Fe!lowshtp for Dr Peter Andaljaua in Molecular Biology (BR-4311) 
$40,00000 
2003 
University of Toronto 
Ontario, Canada, 
Alfred P Slonn Research Fellowship for Dr. James Ellis Colliander in Mathematics (BR-4312) 
S40,00000 
2003 

$0 00 $20,000.00 $000 170 (b) (1) (A) (u) 

$0 00 $20,000.00 $000 Foreign Educational Inst 

Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,00000 $20,00000 $20,000.00 170 (b) (1) (A) (u) 

$000 S20,00000 $000 170 (b) (1) (A) (u) 

$0 .00 $20,000.00 $0.00 170 (b) (I) (A) (u) 

S40,00000 $20,000.00 

$40,000.00 $20,000.00 

ta2o,ooo ooh so .oo 

$20,000.00 170 (h) (1) (A) (ii) 

$20,00000 170 (b) (1) (A) (u) 

$000 Foreign Educational lnst 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$0 .00 $20,000.00 $0.00 Foreign Educational Inst. 

General Program 
Research Fellowships 

University of Toronto 
Ontario, Canada, 
Alfred P Sloan Research Fellowship far Dr Kentaro Hon in Physics (BR-4313) 
$40,000.00 
2003 
University of Toronto 
Ontario, Canada, 
Alfred P Sloan Research Fellowship for Dr Hae-Young Kee m Physics (BR-43/4) 
$40,00000 
2003 
University of Toronto 
Ontario, Canada, 
Alfred P S(oan Research Fellowship for Dr Daniel Lrdar in Chemistry (BR-4315) 
$40,00000 
2003 
University of Toronto 
Ontario, Canada, 
Alfred P Sloan Research Fellowship for Dr Gregory Scholes in Chemistry (BR-4433) 
$40,000.00 
2004 
University of Toronto 
Ontario, Canada, 
Alfred P Sloan Research Fellowship for Dr Balint Virag in Mathematics (BR-4434) 
$40,00000 
2004 
Trustees of Boston University 
Boston, MA 
Alfred P Sloan Research Fellowship for Dr Prsnraj Mohanty to Physics.(BR-421 I) 
$40,00000 
2003 
Trustees of Boston University 
Boston, MA 
Alfred P Sloan Research Fellowship for Dr Martin Schmaltz in Physics (BR-4111) 
$40,00000 
2003 
Tufts University 
Medford, MA 
Alfred P Sloart Research Fellowship for Dr Mnnbel Rcos in Neuroscience (BR-4316) 
$40,00000 
2003 

$20,000.00 Foreign Educational Inst. $40,00000 $20,00000 

$0.00 $20,00000 $0.00 170 (b) ( I) (A) (ii) 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

$000 $20,00000 

$000 $20,000.00 

$40,000.00 $20,00000 

$000 Foreign Educational Inst. 

$000 Foreign Educational Inst. 

$20,000.00 Foreign Educational Inst 

$0.00 $20,00000 50.00 170 (b) (I) (A) (ii) 

$000 $20,000.00 $0.00 170 (b) (1) (A) (u) 



Authorized Approved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,00000 $20,00000 170 (b) (1) (A) (n) 

$0 .00 $20,000 00 $0 00 170 (b) (i) (n) (it) 

$000 $20,00000 $000 170 (b) (1) (A) (n) 

$000 $20,00000 $000 170 (b) (1) (A) (u) 

$000 $20,00000 $0.00 170 (b) (1) (A) (u) 

$40,00000 $20,000.00 $20,000.00 170 (b) (1) (A) (u) 

$000 S20,00000 $0.00 170 (b) (l) (A) (u) 

$0.00 $20,000.00 $0.00 170 (b) (1) (A) (n) 

General Program 
Research Fellowships 

University of Colorado at Boulder 
Boulder, CO 
Alfred P Sloan Research Fellowship for Dr Meredith D Be1terion in Mathematics (BR-4366) 
$40,00000 
2004 
University of Texas at Arlington 
Arlington, TX 
Alfred P Sloan Research Fellowship for Dr Dmitry Rudkevrch in Chemistry (BR-4307) 
$40,00000 
2003 
University of Texas Health Science Center at Houston 
Houston, TX 
Alfred P Sloan Research Fellowship for Dr Wilfy Wriggers in Molecular Biology (BR-4197) 
$40,00000 
2003 
University of Utah 
Salt Lake Cory, UT 
Alfred P Sloan Research Fellowship for Dr Katrin Becker in Physics (BR-43/7) 
$40,00000 
2003 
University of Utah 
Salt Lake City, UT 
Alfred P Sloan Research Fellowship for Dr Christopher Hacon to Mathematics (BR-4318) 
$40,00000 
2003 
University of Utah 
Salt Lake City, UT 
Alfred P Sloan Research Fellowship for Dr Kenneth Bromberg in Mathematics (BR-4435) 
$40,00000 
2004 
University of Virginia 
Charlottesville, VA 
,4lfred P Sloan Research Fellowship for Dr Jacob Goeree in Economics (BR-4319) 
$40,00000 
2003 
University of Virginia 
Charlottesville, VA 
Alfred P Sloan Research Fellowship for Dr Jun Julius Zhu in Neuroscience (BR-4320) 
$40,00000 
2003 

Alfred P. Sloan Foundation 13-1623877 
Grams and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 252 & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 



Authorized Aoaroved 
During Amount Paid For Future 
Year 2004 Payment Tax Status 

$40,000.00 $20,000 00 $20,000.00 170 (b) (1) (A) (it) 

General Program 
Research Fellowships 

University of Virginia 
Charlottesville, VA 
Alfred P Sloan Research Fellowship for Dr Chongchun Zeng to Mathematics (BR-4436) 
$40,00000 
2004 
Washington University 
St. Louis, MO 
Alfred P Sloan Research Fellowship for Dr Nathan Andrew Baker in CEMolecular Biology (BR-4437) 
$40,00000 
2004 
University of Washington 
Seattle, WA 
Alfred P Sloan Research Fellowship for Dr Pedro Domirtgos in Computer Science (BR-4321) 
$40,000.00 
2003 
University of Washington 
Seattle, WA 
Alfred P Sloart Research Fellowship for Dr. Zoran Popovrc in Computer Science (BR-4312) 
$40,00000 
2003 
University of Washington 
Seattle, WA 
Alfred P Sloan Research Fellowship for Dr Mina Aganagic in Physics (BR-4438) See BR-4438T 
$40,000.00 
2004 
University of Washington 
Seattle, WA 
Alfred P Sloan Research Fellowship for Dr Steven D Gabble in Computer Science (BR-4439) 
$40,00000 
2004 
University of Washington 
Seattle, WA 
Alfred P Sloan Research Fellowship for Dr David Weehernl/ in Computer Science (BR-4440) 
$40,00000 
2004 
Wayne State University 
Detroit, Ml 
Alfred P Sfonn Research Fellowship for Dr Theodore Goodson in Chemistry (BR-4313) 
$40,00000 
2003 

$40,00000 $20,000.00 $20,00000 170 (b) (I) (A) (ii) 

$0 .00 $000 $000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 S20,00000 t70(b)(I)(A)(u) 

$0.00 $20,00000 $000 170 (b) (I) (A) (u) 

Alfred P. Sloao Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Oreanization 
Name and Address 

$0.00 $20,000.00 $0.00 170 (b) (1) (A) (u) 

$0.00 $20,00000 $000 170 (b) (1) (A) (u) 

$40,000.00 $20,00000 $20,000.00 170 (b) (I) (A) (ii) 



Authorized Approved 
During Amount Paid Far Future 
Year 2004 Payment Tax Status 

$0 00 $20,00000 $0.00 170 (b) (1) (A) (u) 

General Program 
Research Fellowships 

University of Wisconsin, System 
Madison, WI 
Alfred P Sloan Research Fellowship for Dr Thomas Bruno(d in Chemistry (BR-4324) 
$40,00000 
2003 
University of Wisconsin, System 
Madison, W[ 
Alfred P Sloan Research Fellowship for Dr Alexandra /onescu fn Mathematics (BR-4325) 
$40,00000 
2003 
University of Wisconsin, System 
Madison, WI 
Alfred P Sloan Research Fellowship for Dr Qiang Cur in Chemistry (BR-4441) 
$40,000.00 
2004 
Yale University 
New Haven, CT 
Alfred P S(oan Research Fellowship for Dr Charles Ahn in Physics (BR-4316) 
$40,00000 
2003 
Yale University 
New Haven, CT 
Alfred P Sloan Research Fellowship for Dr Joseph Patrick Lorin in Chemistry (BR-4441) 
S40,00000 
2004 
Yale University 
New Haven, CT 
Continuation ojthe S/oan Research Fellowship in Economics for Dr Philip Hnile (BR-4206T) 
$39,711 62 
2004 

$000 $20,00000 $000 170 (b) (1) (A) (u) 

$40,000.00 $20,000.00 $20,00000 170 (b) (1) (A) (u) 

$000 $20,000.00 $0 .00 170 (b) (1) (A) (~i) 

$20,00000 170 (b) (1) (A) (u) 

$000 170 (b) (1) (A) (ii) $39,71162 $39,711 .62 

$4,779,196 96 $4,779,196 96 $2,320,000 00 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 32 & b 
Grantee Oreanization 
Name and Address 

$40,000 00 $20,000.00 



Approved 
Amount Paid For Future 

2004 Payment 

S493,00000 S495,00000 

General Program During 
Trustee Gran6 Year 

Advocates for Children of New York, Inc . $000 
New York, NY 
To continue support joy and asset in the institutionalization ojart interner-based forum for citizen-based 
perfor assessment oJand info about NYC public schools (2003-6-14) 
$1,571,000 00 
2003 
University of Alaska 
Fairbanks, AK 
To implement the initial phases ojlhe near-shore surveys ojthe Census ojMarine Life (1002-3-Z) 
$310,00000 
2002 
University of Alaska 
Fairbanks, AK 
To establish and begin the Arctic Census ojMarine Life (2004-6-I) 
$598,00000 
2004 
University of Alaska 
Fairbanks, AK 
For the expansion ojthe near-shore field project of the Census ojMarine Life (1004-12-16) 
$577,00000 
2004 
America Prepared Campaign, Inc. 
NY. NY 
To support an intensive IS month effort to improve CaLzens'lerrorism preparedness (2003-10-1) 
The original awarded amount has been reduced By SOOK 
These funds were given to APCI by McArthur Foundation I/8/04 (MCV 1/9/04) 

$3,471,500 00 
2003 
American Association for Higher Education 
Washington, DC 
Support a special issue ojChange Magazine on the Work Dyes of Faculty (2004-5-41 DLC) 
$43,72500 
2004 
American Association for the Advancement of Science 
Washington, DC 
To establish a HAAS Ctr for the Advancing Sa & Eng Capacity at the AAAS to help colleges & 
universities increase !he participation ojAmer students, especially underrepresented minorities & R'omem (1004-6-11) 
$400,00000 
2004 
American Association for the Advancement of Science 
Washington, DC 
Support for the second part of the initiation of a National Postdoctoral Association (2004-6-I4) 
S437,29600 
2004 
American Association of University Professors 
Washington, DC 
Support activities designed to change the climate ajacademe around work family 
issues faced by tenured and cantingen! faculty (2001-11-/S 
$406,14600 
2002 

S000 $228,000.00 $000 509 (a) (2) 

Alfred P Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc . 

2004 
FORM 99aPF 

Schedule 6- Part 1, Live 25a & d -Part XV . Line 3a & b 
Grantee Oreauization 
Name and Address 

Authorized 

$000 S50,00000 $000 

$598,00000 $299,00000 $300,00000 

$577,00000 S000 $577,00000 

($soo,ooo GO) si,aa6,soo 00 $0.00 

$43,725 00 S43,72500 $000 

$400,00000 $200,00000 S200,00000 

$437,29600 $150,00000 $287,29600 

Tax Status 

170 (b) (1) (A) (vi) 

70 (b) (1) (A) (») 

170 (b) (1) (A) (ii) 

170 (b) (1) (A) (u) 

Private Fdo - Grant Malting 
501 (c) (3) 

509 (a) (2) 

509 (a) (2) 

509 (a) (2) 



Alfred P. Sloau Foundation 13-(623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990.PF 

Schedule 6- Part 1, Line 252 & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized A1313roved 

General Program Dun°e Amount Paid For Future 

Trustee Grants Year 2004 Payment 

American Communications Foundation S000 $395,00000 $000 

Mill Valley, CA 
To research, produce and broadcast science and technology segments jot radio and television (1002-6-13) 

$795,00000 
2002 
American Council on Education $000 S267,00000 $000 

Washington, DC 
Support an initiative to promo(e flemb(e career paths for tenured and tenure-track faculty m higher education (2003-6-16) 

$484,03400 
2003 
American Distance Education Consortium 
Lincoln, NE 
Support !o increase minority representation tit Annual (Orlando) ALN Conference (2004-5-49 ALN) 

$45,00000 
2004 
American Film Institute 
Los Angeles, CA 
For support screen writing and production ojsctertce and technologyfilms by the lop film students in the United Sates (1003-3-18) 

$342,67500 
2003 
American Museum of the Moving Image 
Astons, NY 
To enhance (he Sloan film program by exhibiting winning films on-tine and by holding annual science-in-films events (1003-12-10) 
$495,00000 
2003 
American Public Media 
Saint Paul, MN 
Produce and air workplace flexibility stories on the work family desk ojMarketplace and Marketplace Morning Report (1004-/0-9) 
$168,00000 
2004 
American University 
Washington, DC 
Support efforts to improve the quality ojparl-time careers in the legal profession and to 
decrease workplace discrimination against adulcr with family responsibilities (2003-3-21) 

$347,87200 
2003 
American University 
Washington, DC 
Produce a report on "Opt Our or Pushed Out " (2004-5-60 WPF) 
S44,85000 
2004 
University of Arizona 
Tucson, AZ 
To launch a specs/ project at the university ojArrzona to increase the number ojAmerican 
Indian students earning masters and Ph D degrees in science and engineering (2003-6-/O) 
$151,01400 
2003 
University of Arizona 
Tucson, AZ 
To continue helping professional science master's degree programs grow and flourish in US universities (2003-11-5) 
$355,00000 
2003 

170 (b) (1 ) (A) (n) $000 $200,00000 $155,00000 

$45,00000 $45,00000 $000 

$000 $114,22500 $114,22500 

$000 $165,00000 $330,00000 

S168,00000 $168,00000 $000 

$000 $167,00000 S000 

$44,850.00 $0 00 S44,85000 

$000 $49,03600 $58,41600 

Tax Status 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (vi) 

509 (a) (2) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (`n) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (n) 

170 (b) (1) (f+) (») 

170 (b) (1) (A) (n) 



Alfred P Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6 Part l, Line 25a & d -Part XV. Line 32 & b 
Grantee OreanizaNon 
Name and Address 

Authorized Approved 
General Program Durin Amount Paid For Future 
Trustee Grants Year 2004 Payment 

University of Arizona $100,000 00 $100,00000 $0 .00 
Tucson, AZ 
To build the visibility and reputation ojthe professional science master's degree (2004-10-3) 
$100,00000 
2004 
The Aspen Institute 
New York, NY 
To continue working towards achieving the kind of atlenhon and recognition for team production 
among business school faculty that Blair/S1out have achieved 
among corporate law professors to law schools (1004-10-13) 
$355,00000 
2004 
Association for Women in Science 
Washington, DC 
Conduct literature review ojgender differences among non-tenure jaculry in sciences and engineering (2004-5-1 OLC) 
$38,50000 
2003 
Association of Government Accountants 
Alexandria, VA 
To help the Association ojGovernment Accountants launch a Certificate ojExcellertce in Service 
Efforts and Accomplishments Reporting Program (2002-11-10) 
$415,73000 
2002 
Astrophysical Research Consortium 
Seattle, WA 
To complete observations ojrhe Sloan Digital Sky Survey and to add two new scientific projects (2004-3-11) 
$5,400,000 00 
2004 
Babson College 
Babson Park, MA 
Support to continue surveys on growth and attitudes in online education (1004-11-9) 
$205,00000 
2004 
BOLD Initiative, Inc . 
New York, NY 
Complete a project to maximize workplace performance by promoting workplace flexibility in ten U S Corporations (1004-10-8) 
$251,83900 
2004 
Boston College 
Chestnut Hill, MA 
To support renewal ajlhe Sloan Work-Family Network to provide services to the community ojscholars and 
to provide education and outreach !o the business community and stale legislators on work family research (2004-6-7) 
$780,26500 
2004 
Brandeis University 
Waltham, MA 
Support research on the effects on families ojthe conflicts between parent work schedules and 
the school and transportation systems upon which they depend (2003-11-1) 
$392,781 00 
2003 

509 (a) (2) $000 $260,28500 $000 

$0 00 $165,48500 $227,29600 170 (b) (1) (A) (u) 

$355,00000 $200,00000 $155,00000 

$38,50000 $38,50000 $000 

Tax Status 

170 (b) (1) (A) (u) 

509 (a) (2) 

170 (b) (1) (A) (-) 

S5,400,000 00 $0 00 s5,400,000 00 170 (b) (1) (A) (n) 

$205,00000 $000 $205,00000 170 (b) (1) (A) (n) 

$251,93900 $251,83900 $000 170 (b) (1) (A) (vi) 

$780,26500 $265,70600 $514,559.00 170 (b) (1) (A) (ii) 



Alfred P . Sloao Foundation 13-1623877 
Grants and Contributions Authorized, Etc . 

2004 
FORM 990.PF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Aooroved 

General Program During Amount Paid For Future 

Trustee Grants Year 2004 Payment 

Brandeis University $44,47100 $44,47100 $000 

Tax Status 

170 (b) (1 ) (A) (u) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (11) 

170 (b) (1) (A) (») 

170 (b) (1) (A) (it) 

170 (b) (1) (A) (u) 

170 (b) (1 ) (A) (u) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (ii) 

170 (b) (1) (A) (n) 

Waltham, MA 
Support research on barriers and opportunities for women's advancement in academic medical careers 

(1004-5-41 DLC) (Grant from Appropriation for 5350,000 approved al Board Meeting /0/8/2002) 

$44,471 00 
2004 
Brookings Institution 
Washington, DC 
Support for Brookings Trade Forum 2005 on Offshonng ojServeces (2004-10-17) 

$120,00000 
2004 
University of California at Berkeley 
Berkeley, CA 
Support the development oja jamtly friendly package for ladder-rank faculty at the University of California. Berkeley (1003-3-22) 
$420,86000 
2003 
University of Cah(ornia at Berkeley 
Berkeley, CA 
Support to study the globalization of R&D in the semiconductor industry (1004-3-18) 
$151,40000 
2004 
University of California, Irvine 
Irnne, CA 
Support to start a center for the Personal Computer Industry (2003-10-l7) 
$250,00000 
2003 
University of California, Los Angeles 
Los Angeles, CA 
To promote and develop further research and scholarships by Lynn Stout and other corporate 
law professors related to teats production (2003-3-4) 
$422,411 00 
2003 
University o(Califarnia, Los Angeles 
Los Angeles, CA 
To support screenwriang and production ojscience and technology films by the top film students m the United Slates (1003-3-17) 
$270,00000 
2003 
University of California, Los Angeles 
Los Angeles, CA 
To support the renewal grant for the Center on Ethnography ojEveryday Dyes ojFamikes (2004-3-14) 
$3,578,990 00 
2004 
University of California, San Diego 
La Jolla, CA 
To explore !he known, unknown, and unknowable about marine brodrversrty, present, past and future (1001-3-4) 
$250,00000 
2002 
University of California, San Diego 
La Jolla, CA 
Support to continue the Information Storage Industry Center (7001-6-S) 
$1,500,000 00 
2002 

$3,578,990 00 $1,169,712 00 $2,409,278 00 

$000 $50,()0000 $000 

$000 $400,00000 $0 00 

$120,00000 S40,00000 $90,00000 

$0.00 S202,00000 $000 

$151,40000 $151,40000 $000 

$000 S000 $200,00000 

$000 $422,411 00 $000 

$000 $90,00000 $90,00000 



General Program During Amount Paid For Future 
Trustee Grants Year 2004 Payment 

University of California, San Diego $000 $60,00000 $000 

Tax Status 

170 (b) (1) (A) (n) 

170 (b) (1 ) (A) (ii) 

(70 (b) (1) (A) (a) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (ii) 

170 (b) (1) (A) (n) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (ii) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (ii) 

La Jolla, CA 
Postdoctoral Fellowship in CMB jor Cameron Mura under the supervision ojProfessor J Andrew McCammon (2003-7-8 CMB) 

$120,000 00 
2003 
University of California, San Diego 
La Jolla, CA 
Support for anew Initiative !o link the Sloan X for Computer Storage !o the storage-networking user commumN (2004-3-17) 
$80,00000 
2004 
University of California, San Diego 
La Jolla, CA 
To conduct the global census of! je on seamountt joy the Census ojMarine Life (2004-12-18) 
$600,000.00 
2004 
University of California, San Diego 
La Jolla, CA 
To support a workshop on "Best Practices in Achieving Financial Suslainability jot Sloan Industry Centers " (1004-5-58 IC) 
$32,00000 
2004 
University of California, San Francisco 
San Francisco, CA 
PD Fellowship in CMB for l/ya Chorny under the supervision ojProfessor Matt Jacobson and Professor Ken Dill (1003-7-4 CMB) 
$120,00000 
2003 
University of California, San Francisco 
San Francisco, CA 
PD to CMB for Kalhenna Kechris under the supervision ojProjessor Xao Li and Professor Ru-Fang Yeh (1003-7-6 CMB) 
$120,00000 
2003 
Cambridge in America 
New York, NY 
To explore the limits to knowledge ojthe prehistory ojhuman demography, including population movement (1003-3-3) 
$210,00000 
2003 
Caroegie Mellon University 
Pittsburgh, PA 
To create a web-sue and on-line community for the Sloart Film Program (2002-10-17) 

$120,00000 
2002 
Carnegie Mellon University 
Pittsburgh, PA 
To improve (he recruitment and retention of women in the Ph D programs of the School nJComputer Science (2003-10-15) 
$400,00000 
2003 
Caroegie Melton University 
Pittsburgh, PA 
Sloan Industry Center Fellowship for Anua M Sands under the supervision of Dr Richard Florida 
and Dr Mary Shaw at the Carnegie Melton Software Industry Center (2003-5-1 1C) 
$57,50000 
2004 

$80,00000 $80,00000 $000 

$600,00000 $000 $600,00000 

$32,00000 $000 $32,00000 

$0 00 $60,00000 $000 

$000 $60,00000 $000 

$000 $105,00000 $000 

$000 $25,00000 $000 

$000 $150,00000 $100,00000 

S57,50000 $57,50000 $000 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990.PF 

Schedule 6- Part 1, Line 25a & d -Part XV, Line 3a & b 
Grantee Oreanizatian 
Name and Address 

Authorized Approved 



Alfred P.Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

General Program During Amount Paid For Future 
Trustee Grants Year 2004 Payment 

Carnegie Mellon University S750,00000 S350,00000 $400,00000 

Tax Status 

170 (b) (1) (A) (n) 
Pittsburgh, PA 
To renew funding jor the Electricity Industry Center for three years (1004-6-/8) 
S750,00000 
2004 
Carnegie Mellon University 
Pittsburgh, PA 
To waste screenplays about science and technology and to wale and produce science 
and technology teleplays for public television (2004-6-4) 
$371,00000 
2004 
Catticus Corporation 
Berkeley, CA 
To produce a PBS documentary about the search for !he AIDS vaccine (2003-/0-13) 
$650,00000 
2003 
Charles Babbage Foundation 
San Francisco, CA 
To create, archive, and maintain access to websites capturing the history oj40 companies 
involved in information technology industries (1003-l1-8) 
$460,50000 
2003 
University of Chicago 
Chicago, IL 
Support the renewal joy !he Alfred P Sloars Foundation Center on Parents, Children, and Work (2003-6-10) 
$2,994,200 00 
2003 
Research Foundation of the City University of New York 
New York, NY 
Support to complete institutionalization oJALN within CUNY (1004-6-l9) 
$1,000,000 00 
2004 
College of Aeronautics 
Flushing, NY 
Support to develop two ALN certificate programs (2004-5-2 ALNYJ 
$25,00000 
2004 
College of Saint Elizabeth 
Momstown. NJ 
To fund the support for anew ALN certificate (2004-5-10 ALN}) (Grant from Appropriation for $350, 000 approved at l0/2/100!) 
$20,00000 
2004 
Columbia University 
New York, NY 
To establish a feature production pros for a promising films about science and (ethnology (1002-12-16) 
$286,00000 
2002 
Columbia University 
New York, NV 
Support to continue activities of C/Tl, the Sloan Center far the Telecommunications Industry (1003-3-7) 
S900,00000 
2003 

$000 $143,00000 $000 170 (b) (1) (A) (ii) 

$0 00 $300,000 00 $300,000 00 170 (b) (i) (A) (i,) 

2004 
FORM 990.PF 

Schedule &- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Oreanizadon 
Name and Address 

Authorized Approved 

S371,00000 $225,00000 S146,00000 170 (b) (1) (A) (u) 

$000 $300,00000 $000 170 (b) (1) (A) (vi) 

$000 $460,50000 $000 170 (b) (1) (A) (vi) 

$000 $999,35600 $995,00000 170 (b) (1) (A) (u) 

$1,000,000 00 S250,00000 $750,00000 509 (a) (3) 

$25,00000 S25,00000 S000 ( 70 (b) ( 1 ) (A) (») 

S20,00000 $20,00000 50 00 170 (b) (I) (A) (u) 



Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

General Program During Amount Paid For Future 
Trustee Grants Year 2004 Payment Tax Status 

Columbia University $57,50000 S57,50000 S000 170 (b) (1) (A) (u) 

New York, NY 
S[oan Industry Center Fellowship joy Christtaan Paul Kogertdorn under the supervision of 

Professor Eh M Naam at the Columbia /nsutute for Tele-Communication (1004-5-26 /C) 
$57,50000 
2004 
Columbia University 
New York, NY 
To wale screenplays and produce films about science and technology (1004-6-5) 
$192,00000 
2004 
Teachers College, Columbia University 
New York, NY 
To support research, education, and outreach by the Community College Research Center (1003-6-4) 
$1,800,000 00 
2003 
Commission on Professionals in Science and Technology 
Washington, DC 
To develop a comprehensive system ojdata on the Science, Engineering and Technology 
workforce in the United States (2002-3-7) Transferred from The Urban Institute 
$287,83400 
2002 
Commission on Professionals in Science and Technology 
Washington, DC 
To support workshops ojdata analysis on Professional Science Masters degrees (2002-11-13) 
$179,10600 
2002 
Commission on Professionals in Science and Technology 
Washington, DC 
Phase I! ajcoordmated efforts to support the Master's degree in science and mathematics (2004-l0-12) 
$187,84900 
2004 
Connecticut Policy and Economic Council 
Hartford, CT 
To renew support for and assist in the institutionalization ojan Internet-based service requests 
system and ciazert-based performance measurement and reporting in Connecticut and beyond (2003-6-15) 
S 1,125,000 00 
2003 
Consortium for Oceanographic Research and Education 
Washington, DC 
To support the international secretariat for the Census ojManne Life (1001-3-3) 
S1 ,000,000 00 
2002 
Consortium for Oceanographic Research and Education 
Washington, DC 
To continue support for the U S National Committee for the Census ojMarirte Life (1003-11-6) 
$380,00000 
2003 
Consortium for Oceanographic Research and Education 
Washington, DC 
To operate the lnrernnironal Secretariat in support ojthe Census ojMnrine Life and us Scientific Sleeting Committee (1004-6-1) 

$1,240,000 00 

$000 $365,00000 $310,00000 170 (b) (1) (A) (h) 

S000 $200,000 00 $0 00 170 (b) (1) (n) (vi) 

S000 $190,00000 $190,00000 (70 (b) (1) (a) (h) 

$ 1,240,000 00 S310,00000 $930,00000 170 (b) (1) (A) (vi) 

2004 
FORM 990.PF 

Schedule Ca Part 1, Line 252 & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 

$192,000 00 $64,000 00 $128,000 00 170 (b) (1) (n) (u) 

$000 $600,000 00 $600,000 00 170 (n) (i) (n) (�) 

$000 $111,00000 $000 509 (a) (2) 

$000 S19,10600 $0 00 509 (a) (2) 

$187,849 .00 $60,00000 $127,84900 509 (a) (2) 



Alfred P.Sloan Foundation 13-1623877 

Grants and Contributions Authorized, Etc. 

2004 

FORM 990.PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Oreao¢ation 

Name and Address 

Authorized 

General Program Dun°e Amount Paid 

Trustee Grants Year 2004 

$000 $60,00000 Cornell University 

Approved 
For Future 
Payment 

$000 

Tax Status 

170 (b) (1) (A) (u) 

509 (a) (2) 

509 (a) (3) 

509 (a) (3) 

170 (b) (1) (A) (h) 

509 (a) (2) 

170 (b) (1) (A) (h) 

170 (b) (1 ) (A) (vj) 

Foreign Educational Inst. 

Foreign Scientific 
Research Organization 

Ithaca, NY 
Postdoctoral Fellowship in CMB jor Devon Thornton under the supervision ojProjessor Andrew Clark (2003-7-7 CMB) 
$120,00000 
2003 
Corporate Voices for Working Families 
Washington, DC 
Develop Case Studies and Costs and Benefits of Workplace Flexibility (1004-6-9) 
$125,000 00 
2004 
Council (or Adult and Experiential Learning 
Chicago, IL 
Support to strengthen the existing electric power industry-specific ALN program, and add anew program jot radiology (1003-6-11) 
$460,00000 
2003 
Council for Adult and Experiential Learning 
Chicago, IL 
Support to(]), start a wireless communications industry ALN and (2), complete a nuclear electric power industry ALN (1004-6-16) 
S175,00000 
2004 
Council on Foundations, Inc . 
Washington, DC 
General Support (Membership Dues) (1004-3-7) 
$45,00000 
2004 
Council of Graduate Schools, Inc. 
Washington, DC 
Second phase ojinitiative to encourage master's focused universities to creme new professional 
science master's degrees (2003-5-10 MFU) 
$1,000,000 00 
2003 
Council on Competitiveness 
Washington, DC 
Supporl for expanded awareness ojProjessiona! Science Master's degrees among employers, government and universities (2003-6-5) 
$201,19200 
2003 
Council on Competitiveness 
Washington, DC 
Support for two serves ojbriefings on Capita! Hi!!, the Forums on Technology and Breakfast Bytes, for a two year period (2003-10-1 1) 
$250,000 00 
2003 
Dalhousie University 
Halifax, NOVA SCOTIA B3H 4H6 Canada 
To launch the component of the Census ojMarine Life concerned with !he future of marine animal populations (2001-11-19) 
$500,00000 
2002 
DI V ERSITAS 
51 Bd De Montrnorency, 75-015 Pans, France 
To increase sharing ojfindtngs from the Census ojMnrine Life tit the 2005 
Diversilns conference on "Biodiversity Science for Human Well-Being" (1004-5-S1 CML) 
$20,00000 
2004 

$125,00000 $125,00000 $000 

$000 $200,00000 $000 

$175,00000 $100,00000 $75,00000 

S45,000 00 S45,000 00 

S000 S250,00000 

S000 $100,59600 $000 

$000 $100,00000 $100,00000 

$000 $250,00000 $000 

$20,000 00 $20,000.00 $000 

$000 

$000 



Approved 
Amount Paid For Future 

2004 Payment Tax Status 

$525,00000 S000 170 (b) (1) (A) (u) 

General Program Durin 
Trustee Grants Year 

Duke University S000 
Durham, NC 
To crease and arrange for the sustainabtltty ojrhe marine mammal, seabird, and turtle components of the 
ocean biogeographic information system ojlhe CML, in cooperation with the NOP Program (2002-5-19 NOP) 
$1,842,000 00 
2002 
Duke University 
Durham, NC 
To support an academic workshop on "Globalization, Economic Development and Employment " (2004-5-27 JC) 
$37,82400 
2004 
Educational Broadcasting Corporation 
New York, NY 
To produce and broadcast a 4 -part serves on !he technological development ojthe airplane and air warfare (2001-10-18) 
$1,000,000 00 
2002 
Emory University 
Atlanta, GA 
To support a renewal grant for the Censer for Myth and Ritual in American Life (2004-3-13) 
$2,965,705 00 
2004 
Employment Policy Foundation 
Washington, DC 
To support the Balancing Act Newsletter (2004-6-8) 
$131,58000 
2004 
Ensemble Studio Theatre, Inc. 
New York, NY 
To commission and produce new plays about science and technology (1004-3-11) 
$1,524,430 00 
2004 
Families and Work Institute 
New York, NY 
Promote workplaceJlesrb:lrry at the local & national level (2003-IO-5) 
$1,388,625 00 
2003 
Fire Safety Education Fund 
Brooklyn, NY 
To help the NYC Fire Department, with the assistance ojNew York University's Center for Advanced 
Technology, continue the development oja wireless Electronic Command for omproved emergenyc scene 
communication and data sharing (2004-3-15) 
$150,00000 
2004 
Foundation Center 
Washington, DC 
Renewal ojOperateona! Support (1001-3-5) 
$195,00000 
2002 
Franklin W Olin College of Engineering 
Needham, MA 
Support to continue activities in support ofrommumiy providing online education (2003-6-12) 
$720,00000 

170 (b) (1) (A) (vi) $000 $000 $500,00000 

$000 $320,00000 $000 170 (b) (1) (A) (n) 

Alfred P . Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc 

2004 
FORM 990.PF 

Schedule Cr Part 1, Line 25a & d -Part XV Line 3a & b 
Grantee OreanizaHon 
Name and Address 

Authorized 

$37,82400 $37,82400 S000 170 (b) (1) (A) (u) 

$2,965,705 00 $873,561 00 $2,092,144 00 170 (b) (1) (A) (ii) 

S131,58000 $88,58000 $43,00000 170 (b) (1) (A) (h) 

$1,524,430 00 $328,00000 $1,196,430 00 170 (b) (1) (A) (vi) 

$000 $374,00000 $000 170 (b) (1) (A) (-) 

$150,00000 $150,00000 $0 00 170 (b) ( 1 ) (A) (") 

S000 $65,00000 S000 170 (b) (1) (A) (h) 



General Program Dunne Amount Paid For Furore 

Trustee Grants Year 2004 Payment 

Franklin W. Olin College of Engineering $900,00000 S900,00000 $000 

Needham, MA 
Support to continue projects underpinning [he S[oan-C community (1004-6-I7) 

$900,00000 
2004 
The Fund for Public Advocacy 
New York, NY 
To enable the completion and piloting oja Database for the Ombudsman Unit ojthe Office ojthe Public Advocate (1004-5-45 GAS) 

$19,24000 
2004 
Fund for The City of New York 
New York, NY 
Continued supporl for Sloan Public Service Awards (2000-6-II) 

$500,00000 
2000 
George Mason University Foundation, Inc . 
Fairfax. VA 
To develop and spread models for collecting and accessing recent history ojsaence, technology, and industry online (2004-3-5) 
$843,00000 
2004 
Georgetown University 
Washington, DC 
To support a three-year plan to prepare for the Legal Aspects ojBtoterrorrst Events (2001-6-4) 
$633,83600 
2001 
Georgetown University 
Washington, DC 
Support non-partisan research on employment and labor laws that impede or facilitate workplace flexibility (2003-10-2) 
$476,00500 
2003 
Georgetown University 
Washington, DC 
To provide junding for the restructured Washington. D C - based Workplace Flexibility Policy Initiative (2004-6-/O) 
$320,00000 
2004 
Georgia Institute of Technology 
Atlanta, GA 
Support to hold the 2004 Conference ojSloan Industry Studies (2003-12-13) 

$153,50500 
2003 
Georgia Tech Research Corporation 
Atlanta, GA 
To renew fursdrrtg for the Center for Paper Business and Industry Studfu for three years (1003-10-9) 
$1,320,000 00 
2003 
Georgia Tech Research Corporation 
Atlanta, GA 
To support the workshop "Bioterrorism Preparedness The Imperative for a Public-Private Partnership "(1004-5-18 BTJ 

$25,00000 
2004 

170 (b) (1) (A) (N) $000 $100,00000 $000 

$25,00000 $25,00000 S000 509 (a) (3) 

Alfred P . Sloan Foundation 13-1623877 
Crams and Contributions Authorized, Etc. 

2004 
FORM 990.PF 

Schedule 6 Part 1, Line 252 & d -Part XV . Line 3a & b 
Grantee OreantzaNon 
Name and Address 

Authorized Approved 

$19,24000 $19,24000 S000 

Tax Status 

170 (b) (1 ) (A) (n) 

170 (b) (1) (A) (Vi) 

$843,000.00 $343,00000 $500,00000 170 (b) (1) (A) (-) 

$000 $165,65900 $0 00 170 (b) (1) (A) (n) 

$000 $155,00000 $000 170 (b) (1) (A) (n) 

$320,00000 $320,00000 $000 170 (b) (1) (A) (u) 

$000 $153,50500 $000 170 (b) (1) (A) (it) 

$000 $450,00000 $370,00000 509 (a) (3) 



General Program Dorm Amount Paid For Future 

Trustee Grants Year 2004 Payment 

GeorginaFerry $12,50000 $12,50000 $000 

Tax Status 

.q 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (-) 

170 (b) (1) (A) (h) 

170 (b) (1) (A) (n) 

170 (b) (1) (A) (ii) 

170 (b) (I) (A) (u) 

170 (b) (1) (A) (vi) 

170 (b) (1 ) (A ) (n ) ) 

47 Plantation Road Oxford OX2 6JE iJK 
Research and travel for a biography ojMax Peru¢ (2004-5-35 S7B) 
$12,50000 
2004 
Financial Accounting Foundation 
Norwalk � CT 
To fund further activities leading to an assessment ojwhether reported performance information possesses the necessary 
characreruUCSforinclusion as part ofgeneralpurpose exlernalfinancialreporling (1004-3-10) 
$415,000 00 
2004 
CreenTreks Network, Inc. 
Philadelphia, PA 
To promote the performance measurement and direct service request work aj1he 
Connecticut Policy and Economic Council (2004-5-56 GAS) 
$45,00000 
2004 
Hamptons International Film Festival 
East Hampton, NY 
To highlight science and technology films and to encourage screenwriters to develop more science and technology scripts (2002-3-11) 
$286,50000 
2002 
Harvard University 
Cambridge, MA 
To establish a Legal and Professional Services Industry Center (1003-11-/O) 
$370,250 00 
2003 
Harvard University 
Cambridge, MA 
To assess the employee, family and community externa[ines of workplace practices (2003-12-15) 
$635,23000 
2003 
University of Hawaii 
Honolulu, HI 
To coordinate and promote the abyssal field program of the Census of Marine Life (1004-3-3) 
$660,00000 
2004 
Henry M. Jackson Foundation for the Advancement of Military Medicine, Inc. 
Rockville, MD 
To prepare cuuerts far terrorism through workplace preparedness (1004-S-SO B) 
S95,00000 
2004 
Henry Petroski 
Durham, NC 
Research and writing of a book on the toothpick. (2004-S-SI STB) 
$45,00000 
2004 
Hunter College of the City University of New York 
New York, NY 
Support to represent S(oan-C Through special sessions and representatives at conferences (1004-5-13 ALN) 
$45,00000 
2004 

$415,00000 $90,000 00 $325,00000 

S45,00000 S45,00000 $000 

S660,00000 $330,00000 $330,000.00 

S95,00000 S95,00000 

$45,00000 $000 

$45,00000 $45,00000 $000 

Alfred P Sloan Foundation 13-1623877 
Grants and Contributions Authored, Etc . 

2004 
FORM 990.PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 32 & b 
Grantee Oreanization 
Name and Address 

Authorized Approved 

$000 $90,50000 $90,500 .00 

S000 $257,40000 S112,85000 

$000 $461,23000 $174,00000 

$000 

$45,000 .00 



Alfred P . Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc . 

2004 
FORM 990.PF 

Schedule (r Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Oreanaation 
Name and Address 

Authorized Approved 
General Program Durin g Amount Paid For Future 

Trustee Grants Year 2004 Payment 

Hunter College of the City University of New York S43,95300 $43,95300 $000 

Tax Status 

170 (b) (1) (A) (n) 

509 (a) (2) 

170 (b) (1) (A) (n) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (n) 

170 (b) (1) (A) (n) 

170 (b) (1 ) (A) (vi) 

170 (b) (1 ) (A) (n) 

509 (a) (2) 

509 (a) (2) 

New York, NY 
Support a book on professional women and the decision to head home (2004-5-47 WPF) 
$43,953 00 
2004 
ICPO-Interpol 
200, Quay Charles de Gualle, 69006 Lyon, France 
To support the development oj/nterpol's capacity to counter bioterronsna by raising awareness, 
developing police training programs and strengthening law enforcement (2004-6-15) 
$943,60000 
2004 
Illinois Institute of Technology 
Chicago, IL 
To strengthen existing professional science master's degree programs and to implement three new ones in life sciences (1002-l2-4) 
$225,00000 
2002 
University of Illinois, Chicago 
Chicago, IL 
Support 10 organize and host a small Conference on Blended Learning (1004-5-9 ALN) 
$45,00000 
2004 
University of Illinois at Springfield 
Springfield, TL 
Support to develop and offer five new undergraduate ALN degree programs and one new master's degree program (1001-6-7) 
$500,00000 
2002 
University of Illinois at Springfield 
Springfield, IL 
Support joy a project to convert the entire University curriculum to ALN (1004-3-16) 
$1,210,000 00 
2004 
Independent Sector 
Washington, DC 
General Support (Membership Dues) (1004-3-9) 

$12,50000 
2004 
Indiana University 
Bloortungton, IN 
An exploratory study of city elected officials' attitudes toward performance measurement (2002-5-7/ GAS) 
$12,76576 
2004 
Industrial Relations Research Association 
Champaign, IL 
To grow the industry studies community by establishing Industry Councils at the /RRA (7003-12-14) 
$387,67700 
2003 
Institute for Heaithcare Improvement 
Boston, MA 
Support to develop and implement web-based quality workshops joy healthrare professionals (1003-11-21) 
$450,00000 
2003 

$943,60000 $500,00000 $443,60000 

$000 $60,00000 $15,00000 

$45,00000 S45,00000 $000 

$0 00 S100,00000 S000 

$1,210,000 00 $410,00000 $800,00000 

$12,50000 $12,50000 $000 

$000 S000 $000 

S000 $147,40000 $240,27700 

$000 $450,00000 $000 



Alfred P Sloao Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Par[ XV . Line 3a & b 
Grantee Oreanizahon 
Name and Address 

Authorized Approved 
General Program During Amount Paid For Future 
Trustee Grants Year 2004 Payment 

International Documentary Association $350,00000 E000 $350,00000 

Tax Status 

170 (b) (1) (A) (vi) 
Los Angeles, CA 
Production and broadcast oja one-hour PBS documentary about Lisa Meilner, Otto Hahn and Nuclear Fusion (2004-12-15) 
$350,00000 
2004 
The Internet Archive 
San Francisco, CA 
To enhance its activities in support ojpreservanon and access to digital information, 
including the past states ajthe Internet iue[f (2003-3-I) 
$1,000,000 00 
2003 
University of Iowa 
Iowa City, IA 
Support research to determine i(wage penalries due to Jlexib[e schedules, differ according to the characteristics 
ojthe employee and employer (1004-10-16) 
$170,06900 
2004 
J . Craig Venter Institute 
Rockville, MD 
To ecamine the environmental genomics ojoutdoor and indoor air an New York City (2004-5-46 EG) 
$2,500,000 00 
2004 
Kent State University 
Kent, OH 
Support for small project on content analyse ojALN Learner Feed-Back (1005-5-54 ALN) 
$16,00000 
2004 
League (or Innovation in the Community College 
Phoenix, AZ 
Support for an ALN Course-Exchange Marketplace (2003-3-12) 
$375,00000 
2003 
League for Innovation in the Community College 
Phoenix, AZ 
Support for three community colleges to develop nine ALN courses en Homeland Security (1004-5-44 ALN) 
$45,00000 
2004 
Linkoping University 
S - 581 83 Linkopmg, Sweden 
Support comparative research on the everyday lives ojworking jamikes in Italy and Sweden (2002-6-15) 
$249,70700 
2002 
M.G . Lord 
Los Angeles, CA 
Research and travel for a father-daughter memoir oboe! Jet Propulsion Laboratory (1004-5-36 STB) 
$41,00000 
2004 
The Magic Theatre, Inc . 
San Francisco. CA 
To commission, develop and present new plays about science and technology (1004-10-7) 
S396,80000 
2004 

$000 $200,00000 $200,000 00 Expenditure Responsibility 
Private Operating Foundation 

$170,06900 $80,082 .00 $89,98700 

501 (c) (3) $2,500,00000 $1,250,00000 $1,250,00000 

S000 $175,00000 $000 170 (b) ( 1 ) (A) (h) 

$000 170 (b) (1) (A) (vi) 

$000 Foreign Educational Inst 

$45,00000 $45,00000 

$000 $57,00000 

$41,00000 $41,00000 $000 

$396,800 00 S110,00000 $286,80000 170 (b) (1) (f+) (vi) 

170 (b) (I) (A) (u) 

$16,00000 $000 $16,00000 170 (b) (1) (A) (u) 

.y 



General Program During Amount Paid For Future 
Trustee Grants Year 2004 Payment 

Manhattan Institute for Policy Research, Inc. $45,00000 S45,00000 $000 
New York, NY 
To improve terrorism preparedness by educating the law enforcement community about the analyses 
recommendations ojthe Center jar Tactical Counlerterransm (1004-5-5 BI) 
$45,00000 
2004 
Manhattan Theatre Club 
Flew York, NY 
To commission nine science and technology plays over three years and to support readings, 
workshops and sage productions ojscrexce and technology plays (1003-JO-/8) 
$500,000 00 
2003 
Marine Biological Laboratory 
Woods Hole, MA 
To organize and begin the International Census ajMarine Microbes ojthe Census ojMarine Life (1004-10-/) 
S900,00000 
2004 
University of Maryland Foundation, Inc . 
Adelphi, MD 
To support further development ojan institutional framework to prevent deliberate or inadvertent 
use aj6iolagical pathogens jar destructive purposes (1003-6-/8) 
$600,00000 
2003 
University of Maryland, College Park 
College Park, MD 
To build and archive a historical website about aspects ojlhe dot-com boom and bust (2001-IO-IS) 
$300,50000 
2001 
University of Maryland, College Park 
College Park, MD 
Postdoctoral Fellowship in Computational Molecular Biologyfor Margaret Cheung under the supervision 
of Professor Devarajan Thirumalat (1003-7-3 CMB) 
$120,00000 
2003 
University of Maryland, College Park 
College Park, MD 
To partially fund a Sloan Pre-Tenure Leave Fellowship jar Dr Jennifer Becker (7004-5-21 PTF) 
$8,33400 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To continue support for !he Global Airlines Industry Center (1002-12-7) 
$1,885,000 00 
2002 
Massachusetts Institute of Technology 
Cambridge, MA 
To continue the Industry Studies Doctoral Fellowship program at the Industrial Performance Center for two years (2003-/0-8) 
S199,70000 
2003 

170 (b) (l) (A) (h) $900,00000 S400,00000 $500,00000 

Alfred P . Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990.PF 

Schedule b- Part J, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized Approved 

$000 $100,00000 $300,00000 

Tax Status 

170 (b) (1) (A) 

509 (a) (2) 

$000 $300,00000 $000 170 (b) (1) (A) (iv) 

$000 S60,00000 $000 170 (b) (1) (A) (n) 

$000 S60,00000 $000 170 (b) ( 1 ) (A) (ii) 

$8,33400 S8,33400 $0 00 170 (b) (1) (A) (») 

$000 $580,00000 $000 170 (b) (1) (A) (u) 

S000 $99,850 .00 $000 170 (b) (1) (A) (ii) 



Alfred P.Sloan Foundation 13.1623877 

Grants and Contributions Authorized, Etc . 

Approved 
For Future 
Payment 

S000 

Amount Paid 
2004 

$50,00000 

General Program Dorms 
Trustee Grants Year 

Massachusetts Institute of Technology $0 00 

Tax Status 

170 (b) (1) (A) 

170 (b) (1) (A) (it) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (it) 

170 (b) (l) (A) (ii) 

Cambridge, MA 
Support for seeps to establish a stronger financial foundation for the Sloan Automobile Industry Center, [MVP (2003-10-/2) 

$150,000 00 
2003 
Massachusetts Institute of Technology 
Cambndge, MA 
To partially fund a study on the future ojcoa! (1004-3-/2) 

$400,00000 
2004 
Massachusetts Institute oCTechnology 
Cambridge, MA 
Sloan Industry Center Fellowship for Jessica Lang Kosa under the supervision ofProfessor 
Stan Frnkelstetn at the MIT Program on the Pharmaceutical Industry (1004-5-14 IC) 
$57,50000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Sloan Industry Censer Fellowship for Stoyan Sgourev under (he supervision ojProjessor John Paul 
MacDuffie at the MIT lnternauona! Motor Vehicle Program (2004-5-15 !C) 
$57,50000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To provide partial support for the 4th Technology and Policy Forum (2004-S-19 BT) 
$5,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Renewal grant for the MIT Workplace Censer (2004- /0-10) 
$2,500,000 00 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To host three annual seminars about science and science policy for senior congressional slaJfand executive staffat MIT (1004-10-6) 

S 191,34500 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To partially support a study ojlhe impact ajoffshorrng and computer substitution on jobs in diagnostic radiology (2004-/1-17) 
$175,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To support communication and outreach activities for a new book, "Innovation - The Missing Dimension " (1004-5-57 !C) 
$10,00000 
2004 
University of Massachusetts, Amherst 
Amherst, MA 
Pastdocloral Fellowship in Computational Molecular Bio(ogyfor Marc Vogt under the supervision ofLila 
Giernsrh & Arnold Hag[er of the University ojMnssachuselis Amherst MA (1003-7-1 CMB) 

$120,00000 

$57,50000 $57,50000 $000 

$5,00000 $5,00000 $000 

$2,5oo,ooo 0o $0 00 $2,5oo,ooo 00 17o (b) (1) ( .a) (it) 

$000 $191,34500 

$175,00000 $000 $175,00000 

$10,00000 $000 $10,00000 

$000 $60,00000 $0 00 170 (b) (1 ) (A) (u) 

2004 
FORM 990.PF 

Schedule l- Part t, Line 25a & d -Part XV. Line 3a & b 
Grantee Organization 
Name and Address 

Authorized 

$400,00000 $100,00000 $300,00000 

$57,50000 $57,50000 $000 

$191,34500 170 (b) (1) (A) (u) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (it) 



Alfred P . Sloan Foundation 13-1623877 
Crams and Contributions Authorized, Etc. 

2004 
FORM 990.PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee Ot-22nization 
Name and Address 

Authorized Approved 

General Program During Amount Paid For Future 

Trustee Grants Year 2004 Payment 

The Mayor's Fund to Advance New York City $45,00000 S000 $45,00000 

New York, NY 
To conduct planning activities for the development of a terrorism preparedness initiative for NYC's cultural institutions (2004-5-53B7) 

$45,00000 
2004 
University of Michigan, Dearborn 
Dearbom, MI 
Conduct research & establish a a clearinghouse on careers in the academy (1003-12-2) 
$475,42900 
2003 
University of Michigan 
Ann Arbor, MI 
Support a renewal ojthe University oJMichigan's Center on the Ethnography ojEveryday Life (1001-12-l0) 

$2,888,013 00 
2001 
University of Minnesota 
Minneapolis, MN 
To support a project ojrhe Sloan Globalization Network on the creation and capture oJvalue en five industries (1003-3-14) 

$750,00000 
2003 
University Of MOnt2n2 Foundation 
Missoula, MT 
To launch a special program at the University of Montana to increase the number ofAmerican Indian 
students earning Masters and Ph D degrees in science and engineering (2004-12-8) 
$195,74000 
2004 
Monterey Institute of International Studies 
Monterey, CA 
To assess the operation ojthe World Health Organization 's oversight ajvartola (smallpox) virus research (1004-5-19 B) 

$45,00000 
2004 
National Academy of Sciences 
Washington, DC 
To support the Roundtable on Scientific Communication and National Security for two years (1003-11-3) 

S300,00000 
2003 
National Academy of Sciences 
Washington, DC 
National study ojentry, completion, attrition and rime-to-degree in Research Doctoral Programs in 57 fields (1004-3-20) 
S500,00000 
2004 
National Academy of Sciences 
Washington, DC 
To prevent 6roterrortsin by engaging and educating the international scientific community on the dual 
use risks ojbiorechnalogy research (2004-3-2) 
$216,46000 
2004 
National Bureau of Economic Research, Inc. 
Cambridge, MA 
To create n national research network on the economies ojscienee and engineering labor markets (2001-5-4 SELM) 
$1,475,000 00 
2002 

$000 $151,541 00 $323,889 00 

$000 $1,009,000 00 $0 00 170 (b) (1) (A) (u) 

$195,74000 $000 $195,74000 170 (b) (1) (A) (iv) 

170 (b) (1) (A) (it) 

170 (b) (1) (A) (vi) 

170 (b)(1)(A)(vi) 

170 (b) (1) (A) (vi) 

170 (b) (1 ) (A) (vi) 

$45,00000 $45,00000 $0 .00 

$500,00000 $000 $500,00000 

$216,46000 $116,46000 $100,00000 

$000 $518,83200 $000 

Tax Status 

170 (b) (1) (A) (vi) 

170 (b) (1 ) (A) (it) 

$0 .00 $350,00000 $0 00 170 (b) (1) (A) (ii) 

$000 $173,00000 $127,000.00 



General Program Durin Amount Paid For Future 
Trustee Grants Year 2004 Payment 

National Bureau of Economic Research, Inc. $000 $58,20000 $000 

Tax Status 

170 (b) (1) (A) ~`~) 

170 (b) (1) (A) (vi) 

170 (b) (1 ) (A) (vi) 

509 (a) (2) 

170 (b) (1) (A) (h) 

170 (b) (1) (A) (vi) 

170 (b) (t) (A) (vi) 

170 (b) (1) (A) (u) 

170 (b) (1) (A) (li) 

170 (b) (1) (A) (vi) 

Cambridge, MA 
A cast-beneft analyse ajthe foreign student visa program (2002-10-IO) 
$198,200 00 
2002 
National Center for Civic Innovation, Inc 
New York, AMY 
To implement a performance reporting experiment project that will encourage stale and local 

jurisdictions to use the GASB's suggested performance reporting criteria (2003-5-26 GASB) 
$1,425,000 00 
2003 
National Civic League 
Denver, CO 
To generate local demand for cuuen-based performance measurement and reporting (1003-12-16) 
$229,04600 
2003 
National Geographic Society 
Washington, DC 
To produce and broadcast a three-hour special based on Guns, Germs and Steel (1003-3-20) 
$1,150,000 00 
2003 
National Public Radio, Inc . 
Washington, DC 
To produce and broadcast a science-and-art strand on Science Friday (2004-3-19) 
$300,00000 
2004 
Neighborhood Capital Budget Group 
Chicago, IL 
To continue and institutionalize the performance measurement work ojthe Campaign for Better Noose in Chicago (1003-12-l2) 
$325,000 00 
2003 
New America Foundation 
Washington, DC 
Support research and educational activities around workplace flexibility (2003-/0-3) 
$700,00000 
2003 
University of Yew Hampshire 
Durham, NH 
Implementation ojthe historical component ojehe Census ojMarrne Life (1002-12-1) 
S897,00000 
2002 
University of New Hampshire 
Durham, NH 
To initiate and manage the Census ojMartne Zooplanklon for !he Census ojManne Life (2004-10-1) 
$675,00000 
2004 
The New York Academy of Medicine 
New York, NY 
To develop and disseminate syndromrc surveillance software (1003-3-14) 
$697,00000 
2003 

$000 $437,97000 S89,24000 

$000 $229,04600 $000 

$000 $575,00000 $0.00 

S300,00000 $150,00000 $150,00000 

$000 $130,00000 $195,00000 

(s1oo,ooo oo) S140,000 00 so 00 

SO 00 $247,00000 $000 

$675,00000 S225,00000 $450,00000 

$000 $197,00000 $0 00 

Alfred P. Sloan Foundation 13-1623877 

Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee OreanizaNon 
Name and Address 

Authorized Aooroved 



Alfred P . Sloao Foundation 13-1623877 
Grants and Contributions Authored, Etc. 

General Program Durine Amount Paid For Future 
Trustee Grants Year 2004 Payment 

New York Academy of Sciences $30,00000 $30,00000 $000 
New York, NY 
To help the NYAcademy ojSciences launch a "Women Investigators Network" and a "Minority Investigators Network (2004-10-11) 
$30,00000 
2004 
New York Academy of Sciences $200,00000 $000 $200,00000 
New York, NY 
To support and expand the Science and the City calendar (2005-/2-14) 

$200,00000 
2004 
New York Public Interest Research Group Fund Inc. $000 $80,00000 $000 
New York, NY 
To continue and further institutionalize (he Transit Performance Measurement Project (2003-3-19) 
$160,00000 
2003 
New York Public Interest Research Group Fund Inc . $5,00000 $5,00000 $000 
New York, NY 
To provide partw! support for an ezhtbttion highlighting the past 1S years of the Straphangers Campaign 
in New York City (2004-5-6 GAS) 
$5,00000 
2003 
New York Public Interest Research Group Fund Inc . 
New York, NY 
To continue and further institutionalize the Transit Performance Measurement Project (2004-l1-7) 
$180,00000 
2004 
New York Regional Association of Grantmakers 
New York, NY 
General Support (Membership Dues) (1004-3-8) 
$16,00000 
2004 
New York Unrversiry 
New York, NY 
To support screenwnhng and production ojsaence & technofogy films by the top film students in the United Stales (2003-3-15) 
$297,00000 
2003 
New York University 
New York, NY 
Postdoctoral Fellowship in CMB for Daniel Forger under the supervision ojPrajessor Justin Blau (1003-7-5 CMB) 
$120,00000 
2003 
New Yorkers for Parks 
New York, NY 
To enable New Yorkers for Parks to develop and institutionalize a Community Report Card for 
Neighborhood parks in New York City ((2004-5-59 GAS) 
$45,00000 
2004 
North Carolina State University 
Raleigh, NC 
To partially fund n Sloan Pre-Tenure Leave Fellowship for Dr Brenda Judge Bruuela (2004-5-8 PTF) 
$8,22000 
2004 

$8,22000 S8,22000 S000 170 (b) (1) (A) (ii) 

$180,00000 S000 $180,00000 

$16,00000 $16,000 .00 $000 

$000 $99,00000 $99,00000 

$000 $000 $60,00000 

$45,00000 S000 $45,00000 

Tax Status 

509 (a) (2) 

509 (a) (2) 

170 (b) (I) (A) (vi) 

170 (b) (1) (A) (-) 

170 (b) (1 ) (A) (vi) 

170 (b) (1) (A) (h) 

170 (b) (l) (A) (u) 

170 (b) (1) (A) (n) 

170 (b) (1) (A) (vi) 

2004 
FORM 99aPF 

Schedule 6- Part 1, Line 25a & d -Part XV . Line 3a & b 
Grantee Organization 
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Authorized Aaoroved 
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General Program Durin g Amount Paid For Future 

Trustee Grants Year 2004 Payment Tax Status 

Norwegian Broadcasting Corporation $000 $105,00000 $000 Foreign - Research 

NRK Prgram Riks Bergen N 5020 Bergen Norway 

To help produce a documentary on the mid-Atlantic Ridge field program ojthe Census ojMarine Life (2003-11-4) 
$105,00000 
2003 
Oregon State University 
Corvallis, OR 
To structure new professional master's degrees in applied physics, environmental sciences, 
applied biotechnology, and quality systems analyse (1001-3-9) 
$400,000 00 
2001 
Pennsylvania State University 
University Park, PA 
Support research projects on hotel work and life off rhejob (2004-l1-4) 
$629,661 00 
2004 
Pennsylvania State University-Abington College 
Abmgton, PA 
Support research on over employment & potential consequences for workplace flezibifity (1004-5-32 WPF) 
$44,85000 
2004 
University of Pennsylvania 
Philadelphia, PA 
To research and communicate the known, the unknown, and the unknowable with regard to [he operation 
ojfinanc+alinsalutiorts (1003-10-7) 
$300,00000 
2003 
University of Pennsylvania 
Philadelphia, PA 
Sloan Industry Center Fellowship for Bertrand Vertard under the supervision ojProjessor J David 
Cummins at the Wharton Financial Institution Censer (2004-5-22 IQ 
$57,50000 
2004 
Persephone Productions, Inc. 
Arlington, VA 
Produce and air three segments on workpfaceJfembility on the PBS Shaw, To The Contrary (2004-10-1 5) 
$187,50000 
2004 
Peter Pringle 
New York, NY 
To fund research and travel for a biography on Vnvilov (2004-5-39 STB) 
$27,24000 
2004 
University of Pittsburgh 
Pittsburgh, PA 
To provide a variety ofneeded services to the industry studies community (1004-11-I) 
$138,00000 
2004 
University of Pittsburgh 
Pittsburgh, PA 
To provide administrative services to the industry studies community (:004-11-1) 
$347,50000 

$347,50000 $000 $347,50000 170 (b) (1) (A) (n) 

2004 
FORM 990-PF 

Schedule &- Part 1, Line 25a & d -Part XV. Line 3a & b 
Grantee OreanizaHon 
Name and Address 

Authorized Approved 

$000 $100,00000 $000 170 (b) ( 1 ) (A) (u) 

$629,661 00 $000 $629,661 00 170(b)(1)(A)(u) 

$44,85000 $44,85000 $000 170 (b) (1) (A) (u) 

$000 $150,00000 $000 170(b)(1)(A)(if) 

$57,50000 $57,50000 $000 170 (b) (1) (A) (n) 

S187,50000 S187,50000 $000 170 (b) (1) (A) (vi) 

S27,24000 $27,240.00 $000 "N 

$138,00000 $000 S138,00000 170 (b) (1 ) (A) (u) 
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Polytechnic University $000 $184,22400 $000 170 (b) (I) (A) (u) 

Brooklyn, NY 
To launch an Urban Security Initiative focused on [he City ojNew York. (2001-JO-12) 

$469,29300 
2002 
Robert Pool $000 $000 $10,00000 "# 

Tallahassee, FL 
To research and waste a book to increase public understanding of the known, unknown, and unknowable (2001-3-(O) 

$125,00000 
2001 
Project Rebirth $225,43500 $225,43500 S000 509 (a) (2) 

New York, NY 
To maintain and develop a state-of-the-art web sue centered on the rebuilding at Ground Zero (2004-/0-5) 

$225,43500 
2004 
Public Radio International $000 $400,00000 $200,00000 509 (a) (2) 

Minneapolis, MN 
Support for Three years ojtechnology coverage on The World. (1003-12-19) 
S600,00000 
2003 
Purdue University $0 00 $98,00000 $000 170 (b) (1) (A) (u) 

West Lafayette, IN 
Support a Labor-Management-Research Partnership to expand the options for the time and 
timing ojwork in a continuous operation plant (100/-/2-13) 

$373,84500 
2001 
Radford University Foundation $44,00000 S44,00000 $0.00 170 (b) (1) (A) (vi) 

Radford, VA 
To enable !he Government & Nonprofit Assurance Ctr ojRadjord University to identify performance measures that would provide 
meanirtg'u! comparisons among VA's local & county governments & to make them available on the ctr's websrle (1004-5-30 GAS) 
$44,00000 
2004 
Research Foundation City University of New York, Baruch College $304,75000 $000 $304,75000 170 (b) (1) (A) (n) 

NY, NY 
Support Cross-National Research on Working Time, Economic Well-Being, and Public 
Policy regarding employed parents and alder workers (1004-/?-S) 
$304,75000 
2004 
Research Foundation of State University of New York $15,00000 $15,00000 $000 170 (b) (1 ) (A) (jv) 
Albany, NY 
Planning support towards establishing a mold-campus ALN electrical engineering degree. (2004-5-33 ALN) 
$15,00000 
2004 
University of Rhode Island Foundation $000 $325,00000 $000 170 (b) (l) (A) (n) 
Kingston, RI 
To support the internatn'! education and outreach network for the CML and to lift public awareness ojthe Census ass n whale (2003-/0-6) 

$525,00000 
2003 
University of Rhode Island Foundation $45,00000 S45,00000 $000 170 (b) (I) (A) (ii) 
Kingston . RI 
To promote awareness ojthe CML globally via public service announcements on CNN /niernniionn( /1004-S-11 CMLJ 
$45.00000 



Alfred P. Sloan Foundation 13-1623877 
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General Program During Amount Paid For Future 

Trustee Grants Year 2004 Payment Tax Status 

Richard Ellis $45,00000 S000 $45,00000 `N 

New York, NY 
For popular book summarizing knowledge accumulated to date through the Census ojManne Life (1004-5-48 CML) 

$45,000 00 
2004 
Rochester Institute of Technology 
Rochester, N2' 
Support to establish a Printing Industry Center (2001-10-8) 

$500,00000 
2001 
Rockefeller University, The 
New York, NY 
Postdoctoral Fellowship in CMB for Edo Kusse(1 under the supervision ojProjessor Stnnulas Lieb(er (2003-7-1 CMB) 
$120,000 00 
2003 
University di Roma La Spienza 
Via die Mars 78 00185 Roma, Italy 
Support research on everyday lives ojworking jamdies in Italy and Sweden (2001-6-11) 
$245,27000 
2002 
Rutgers University 
New Brunswick, NJ 
Support jor activities to disseminaee findings oja New Jersey pilot project online learning for low-income women (2003-12-11) 
$150,00000 
2003 
Rutgers University 
New Brunswick, NJ 
To develop the Census of Marine Life Program in China (2004-S-17 CML) 
S45,00000 
2004 
Rutgers University 
New Brunswick, NJ 
For activities to organize the next phase ojdevelopment ojthe Ocean Biogeographic Information 
System ojthe Census ojMarme Life (2004-5-11 NOP) 
$45,00000 
2004 
Rutgers University 
New Brunswick, NJ 
For development and management ojthe Ocean Biogeographical Information System ofthe Marine 
Census into a se/f-sustaining globs( network (1004-6-3) 
$1,500,000 00 
2004 
Rutgers University 
New Brunswick, NJ 
Suppor! for conference emphasising online mining for entry-/eve! workers (1004-5-34 ALN) 
$44,00000 
2004 
Rutgers University 
Newark, N1 
To enable the National Center for Public Productivity to munch an online certificate in Publir 
Perjormnnre Measurement Citizen-Driven Government Improvement (2004-6-1 /) 
$443 95000 

$45,00000 $45,000 .00 $000 170(b)(1)(A)(n) 

$1,500,00000 $750,000 .00 $750,00000 170 (b) (I) (A) (u) 

170 (b) (1) (A) (ii) 

170 (b) (1) (A) (n) 

$44,00000 S44,00000 $000 

$443,85000 $217,80000 $226,05000 

2004 
FORM 990.PF 
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$000 $100,00000 $000 170 (b) (1) (A) (ii) 

S000 $60,00000 S000 170 (b) (1) (A) (ii) 

S000 $63,000 00 S000 Foreign Educational lost. 

S000 $150,000 .00 S000 170 (b) (1) (A) (ii) 

$45,00000 $45,00000 $000 170 (b) ( 1 ) (A) (u) 



General Program Durirte Amount Paid For Future 

Trustee Grants Year 2004 Payment 

Rutgers University S850,00000 $000 $850,00000 

Tax Status 

170 (b) (1) (A) (n) 

New Brunswick, NJ 
Support for project to establish online learning as a legitimate option for government-substdaed 
fob training programs administered by the states (2004-12-10) 

$850,00000 
2004 
San Diego State University Foundation 
San Diego, CA 
To explore the feasibility ojdeveloprng professional science master's degree programs on 

16 of the California State University System campuses (2003-11-9) 
$182,00000 
2003 
Scientific Committee on Antarctic Research (SCAR) 
Lensfield Road, Cambridge CB2-I ER England 
To conduct the Antarctic field program ojthe Census ajManne Life (1004-12-3) 
$525,00000 
2004 
Scientific Committee on Oceanic Research (SCOR) 
Baltimore, MD 
For activities oJan expert panel on technologies for observing marine life in support ojthe Census ojManne Life (2006-3-4) 

$140,00000 
2004 
Scientific Committee on Oceanic Research (SCOR) 
Baltimore, MD 
To convene a meeting ojrepresentanves ojthe major international ocean research 
and observation projects and programs, including the CML, 
to discuss common opportunities, issues and problems (2004-5-16 CML) 

$35,00000 
2004 
Scottish Association for Marine Sciences 
Dunstaffnage Marine Lab Dunbeg, Oban Argyll PA 34 4AD Scotland 
For the European Implementation Committee to meet near-term opportunities to advance the Census ojMartne Life (1004-S-SS CML) 
$45,00000 
2004 
Sigma Xi, The Scientific Research Society 
Research Triangle Park, NC 
To create a distributed web-based survey mechnnum and implement the first national survey ojpostdocs in the U S (1002-12-11) 
$355,98900 
2002 
Smithsonian Institution 
Washington, DC 
To form and operate a "Barcode ojLje"consortrum ojinsntuhons and a secretarial to advance 
rapid,inexpensive idenhfrcaaon ojspecies using minimal DNA sequences (2004-3-6) 
$669,00000 
2004 
SoundVision Productions 
Berkeley, CA 
To research and produce five one-hour documentaries on genomics and systems biology (1003-11-18) 
$447,27400 
2003 

S000 $139,98900 $000 509 (a) (2) 

$000 $231,00000 $216,27400 170 (b) (1 ) (A) (vi) 

Alfred P. Sloan Foundation 13-1623877 
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2004 
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$000 $182,00000 $000 170 (b) (1) (A) (u) 

$525,00000 $000 $525,00000 Foreign - Research 

$140,00000 $45,00000 $95,00000 509 (a) (2) 

$35,00000 $35,00000 $000 509 (a) (2) 

S45,00000 $45,00000 $000 Foreign Educational Inst 

$669,00000 $600,00000 $69,000.00 170 (b) (J) (A) (n) 
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South Shore Educational Collaborative $265,000 00 S000 $265,000 00 
Hmgham� MA 
Support to improve usability and scope of the Sloan Cornerstone careers information web-site (2004-/2-/ /) 
$265,00000 
2004 
University of Southampton 
Southampton, S 017 IBJ, United Kingdom 
To design and initiate the survey of life tit vent and seeps communities oh !he ocean floor for (he Census of Marine Life (1001-3-6) 
$375,00000 
2002 
University of Southern California 
Los Angeles, CA 
To support screenwnnng and production of science and lechnologyfilms by the top film students in the United Stales (1003-3-26) 
$282,600.00 
2003 
University of Southern Maine 
Portland, Maine 
To implement the census ojMarine Life in the GuljojMaine (2002-12-3) 
$1,645,000 00 
2002 
Stanford University 
Stanford, CA 
Support for a study on Business Process Ouuourcrng and OJjshvrtng to India (1003-3-/0) 
$191,00000 
2003 
Stanford University 
Stanford, CA 
To develop the data management and scale up the field phase joy the Census ojMarine Li(e program 
addressing the distribution and abundance ojlarge marine organisms in !he Pacific Ocean (2003-6-2) 
$1,500,000 00 
2003 
Stanford University 
Stanford, CA 
To support a workshop on the "Allocation of Value +n the services value-chain " (1004-5-38 /C) 
$34,63500 
2004 
Stevens Institute of Technology 
Hoboken, NJ 
Support joy a centralized project <o coordinate New York Cory ALN efforts (2003-6-13) 
$260,00000 
2003 
Stevens Institute of Technology 
Hoboken,NJ 
Support for a one-day workshop to bang together corporate and academic online learning leading prachhoners (2004-S-4j ALN) 
$44,00000 
2004 
The Sundance Institute 
Salt Lake City, UT 
To create n program ojScience &Technologyfilm prizes, film panels and film fellowships at Sundance (2002-10-15) 
S480,00000 
2002 

$000 S160,00000 $000 170 (b) (1) (A) (vi) 

$0 .00 $75,00000 $000 

$000 $94,20000 $94,20000 

$000 $1,070,000 00 $000 

$000 $80,00000 $000 

$000 $500,00000 $500,00000 

S34,63500 $34,63500 $000 

S000 S1001000 00 $0 00 

S44,00000 S44,00000 $000 

Tax Status 

170 (b) (1) (A) (u) 

Foreign Educational lnst 

170 (b) (1) (A) (it) 

170 (b) (1) (A) (it) 

( 70 (b) (1) (A) (u) 

170 (b) ([) (A) (u) 

170 (b) (1 ) (A) (it) 

170 (b) cu cA> (it) 

170 (b) ( 1 ) (A) (u) 
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Sustainable Seattle $000 $190,00000 $187,00000 170 (b) (1) (A) (v~) 

Saetde, WA 
To support and assist in the inshtut ojperfor measurement to improve the quarry ojlije in Seattle's neighborhoods (2003-6-9) 

$622,00000 
2003 
Temple University $0 00 S50,00000 $50,00000 170 (b) (1) (A) (u) 

Philadelphia, PA 
To crease three professional master's degree programs based in the chemical sciences (2002-11-5) 

S225,00000 
2002 
University of Texas at Austin $000 $315,60000 $261,50000 170 (b) (1 ) (A) (u) 
Austin, TX 
To renew junding for the Construction Industry Center (2003-3-23) 
$913,50000 
2003 
Texas A&M University $44,981 00 $44,981 GO S000 170 (b) (1) (A) (n) 
College Station, TX 
To fund a study ojperformance measurement by special districts and ojutuen involvement therein (1004-5-28 GAS) 
$44,981 00 
2004 
University of Texas, El Paso $0 00 $000 $000 170 (b) (1) (A) (u) 
El Paso, TX 
To increase the number oJminority Ph D sin Materials Science and Engineering and in Electrical and Computer Engineering (95-6-27) 
$150,00000 
1995 
Tribeca Film Institute [tic. $0 00 $299,50000 $000 170 (b) (1) (A) (vi) 

New York, NY 
To support the annual Sloan Science and Technology Serves at the Tnbeca Film Festival for two 
years and 1o develop two screenplays per year toward production (2003-3-IS 

$599,00000 
2003 
Tribeca Film Institute Inc. $281,10000 $000 $281,10000 170 (b) (1) (A) (vi) 

New York, NY 
To enhance the visibility oflhe Sloan Film and Television program by holding a three-day summit meeting in New York. (2004-12-12) 
$281,10000 
2004 
Twin Cities Public Television, Inc. $0 00 $000 $275,00000 170 (b) (1) (A) (vi) 

St Paul, MN 
Co funding jot a two-hour PBS documentary about the Conquest of Cold (1003-10-14) 
$550,00000 
2003 
Ullica Segerstrale $20,00000 $10,00000 $10,00000 `it 
Chicago, IL 
To fund the research and writing ofa biography of William Hamilton (1004-5-40 STB) 
$20,00000 
2004 
Universidad Simon Balivar S45,00000 $45,00000 $000 Foreign Educational Ins 
Caracas 1080, Venezuela 
To hold n workshop to advance the Census ojMarine Life in the Caribbean Sea (2004-5-3 CMG) 
$45,00000 
2004 



Approved 
Amount Paid For Future 

2004 Payment 

S45,00000 S000 

General Program During 

Trustee Grants Year 

University of Kansas Center for Research Inc S45,00000 

Tax Status 

170 (b) (1) (A) (u) 

170 (b) (1 ) (A) (vi) 

509 (a) (3) 

509 (a) (3) 

170 (b) (1 ) (A) (it) 

509 (a) (2) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (u) 

509 (a) (2) 

170 (b) (1) (A) (u) 

Lawrence, KS 
Support research on the institutional barriers and jactlitators to jamily friendly policies for faculty members (1004-5-3/ DLC) 

$45,00000 
2004 
University of Kentucky Research Foundation 
Lexington, KY 
To establish an Aluminum Industry Center, manly funded by industry and other sources (2004-/0-14) 

$295,00000 
2004 
University of Pittsburgh Medical Center 
Pittsburgh, PA 
To renew support for the Center for Biosecuriry, formerly the Center for Civilian Biodefense Studies at Johns Hopkrns (2004-6-13) 

$2,000,000 00 
2004 
University of South Carolina Research Foundation 
Columbia, SC 
To establish a Travel and Tourism Industry Center, mainly funded by industry and other sources (2004-3-/) 

$400,00000 
2004 
University of the Pacific 
Stockton, CA 
To conduct planning activities for the development ojan lnterpo! police training program to prevent bralenorrsm (2004-5-7B7) 
$45,00000 
2003 
The Urban Institute 
Washington, DC 
Support for research programs on firms, workers, and workforce quaGry. join1ly wish five Sloart Industry 

Centers, using the Census Bureau's new Longitudinal Employment Household Dynamics Database (LEND) (2002-10-11) 

$1,400,000 00 
2002 
Urban Resource Systems, Inc. 
San Francisco, CA 
To renew support for and assist in the institutionalization ojParkScan, ciluen-based performance 

assessment ojneighborhood parks in San Francisco (1003-6-8) 
$1,072,000 00 
2003 
University of Utah 
Salt Lake City, UT 
Support research on family formation and professional advancement in academia (2004-5-15 OLC) 
$44,92000 
2004 
Vancouver Aquarium Marine Science Centre 
Vancouver, BC, Canada, 
To curry out the demonstration phrase ojthe Pacific Ocean SheljTracking system for salmon as a model 

far the continental shelJstudies for !he Census of Marine Life (2003-11-7) 
$1,023,000 00 
2003 
Vanderbilt University 
Nashville, TN 

1l) Support to establish n Censer for Internet Retailing inarnli,funded through rndustrv sources (2003-3- 

$52500000 

$400,00000 $200,00000 $200,00000 

$45,00000 S45,00000 

$000 $700,00000 $000 

$000 $323,00000 $316,00000 

$44,92000 $44,92000 $000 

$0 00 $1,023,000 00 $000 

$000 $000 $300,00000 
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$295,00000 $200,00000 $95,00000 

$2,000,00000 $1,000,00000 $1,000,00000 

S000 



General Program Dunne Amount Paid For Future 
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Virginia Institute of Marine Science at the College of William and Mary $000 $400,00000 $000 

Gloucester Point, VA 
To support the project management for the field phase ojthe Mid-Atlantic Ridge Project ojthe Census ojMarrne Life (2003-6-3) 
$825,00000 
2003 
Virginia Polytechnic Institute and State University 
Blacksburg, VA 
Support to establish a center for the study ofjorest industries (2004-/0-4) 
$100,00000 
2004 
University of Washington 
Seattle, WA 
To support an academic workshop on the rise ojg[oba! marketing, merchandising and retailing 
intermediaries and they impact on manufactures in consumer products industries (2004-5-13 /C) 
$34,30000 
2004 
Western Washington University 
Bellingham, WA 
Support for a Conference on Remote Access to Chemistry Laboratory Tools (2004-5-10 ALN) 
S10,00000 
2004 
WGBH Educational Foundation 
Boston, MA 
To research and produce a four-hour television serves art American Innovators (2002-6-14) 
$ 1,500,000 00 
2002 
WGBH Educational Foundation 
Boston, MA 
2002-l0-14 Co funding for a 4 -part NOVA series on the origins of the universe and life on earth (2002-l0-14) 
$500,00000 
2002 
WGBH Educational Foundation 
Boston, MA 
To research and produce a two-hour documentary about the African-American chemist, Perty Julian (2002-l2-14) 
$1,000,000 00 
2002 
WGBH Educational Foundation 
Boston, MA 
To research, produce and broadcast three PBS documentaries about the role ojtechnology m history (2003-3-16) 
$2,225,000 00 
2003 
WGBH Educational Foundation 
Boston, MA 
To produce and broadcast five special profiles ojcorttempornry scientists as pare oja new science television series (2003-12-17) 
S500,000 00 
2003 
WGBH Educational Foundation 
Boston, MA 
To produce and broadcast a one-hour PBS documentary nboutfumed aviation pioneer A(6erto Snnlos Duntont (2004-6-6) 
$214,00000 
2004 

170 (b) (1) (A) (u) $100,00000 $33,00000 S67,00000 

SOW $500,00000 $000 170 (b) ( 1 ) (A) (vi) 

$214,000 00 $107,00000 $107,00000 170 (b) (1) (A) (vi) 

Alfred P.Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 
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170 (b) (1) (A) (u) 

$34,30000 $34,30000 S000 170 (b) (1) (A) (u) 

S10,00000 S10,00000 $000 170 (b) (1) (A) (n) 

$000 $1,470,000 00 $000 170 (b) ( 1 ) (A) (vi) 

$000 $250,00000 $000 170 (b) ( 1 ) (A) (vi) 

$000 S500,00000 $000 170 (b) (1) (A) (vi) 

$000 $1,100,000 .00 $000 170 (b) (1) (A) (vi) 
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WGBH Educational Foundation $300,00000 $000 $300,00000 

Boston, MA 
Parka! junding for a two-hour PBS show focusing an Einstein's famous equation, E=MC2 (1004-11-/3) 
$300,00000 
2004 
Worcester Regional Research Bureau $000 $189,98800 S195,88400 

Worcester, MA 
To continue support jar and asset in institutionalization oJataen-based performance assessment to the City of Worcester, MA (2003-l0-10) 
$635,925 00 
2003 
Worcester Regional Research Bureau $60,00000 $60,00000 $000 
Worcester, MA 
To fund a meeting ojSlonrt Foundation Grantees on the subject ojperformance measurement project sustainability (1004-5-37 GAS) 
$60,00000 
2004 
Working Women Education Fund, 9 to 5 $45,00000 $45,00000 $000 
Milwaukee, WI 
Support for best practices for part-time workers (1004-5-4 MWR9 (Grant from Appropriation for $500,000 approved at the 101212001) 
$45,00000 
2004 
The World Trade Center Memorial Foundation $1,000,000 00 $000 51,000,000 00 
NY, NY 
To provide partial support for the World Trade Center Memorial Foundation (2004-12-6) 
$1,000,000 00 
2004 
Writers Room Inc. $000 $23,66600 S000 
New York, NY 
Support for two desks dedicated to science and technology writing (1002-5-6 A WC) 
$71,00000 
2002 
Yale University S000 $000 S109,00000 
New Haven, CT 
Support jar start-up costs oja new committee on Economic Statistics of[he American Economic Association (1003-6-6) 
$172,000 00 
2003 

Grand Total $50,317,707 00 $48,928,568 00 $43,853,489 00 
" IRS Determination letter dated 10/21/97 
# No recipient has any relationship with a Foundation manager 

Tax Status 

170 (b) (1 ) (A) (h) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (vi) 

509 (a) (2) 

170 (b) (1) (A) (vi) 

170 (b) (1) (A) (h) 

170 (b) (1) (A) (») 
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American Distance Education Consortium $40,00000 $40,00000 $000 509 (a) (2) 

Lincoln, NE 
Support jor a series ojelectronic meetings for Presidents and Provosts on aligning institutional goals with ALN (82004-51) 
$40,00000 
2004 

American Philosophical Society $30,00000 $30,000.00 $0 .00 509 (a) (2) 

Philadelphia, PA 
To develop a strategy for a Philadelphia center for the history ojsciertce and technology involving 11 institutions (82004-17) 
$30,00000 
2004 

Boston College $44,94500 $44,94500 $000 170 (b) (1) (A) (u) 

Chestnut Hill, MA 
To fund the study of the impact ojwork in later life on the psychological health and well bung of older workers (B2004-9) 
$44,94500 
2004 
Brookings Institution $30,00000 $30,000.00 $000 170 (b) (I) (A) (vi) 
Washington, DC 
Support jot workshop on needed improvement in Federal statistical data on services outsourcing (82004-26) 
$30,00000 
2004 
Brooklyn Law School $20,000 00 $20,000.00 $000 170 (b) (1) (A) (n) 
Brooklyn, NY 
To support n symposium 1o shore insights from law, social psychology and sociology on corporate misbehavior (81004-4t) 

$20,00000 
2004 
Business & Technology Outreach Corporation $45,00000 $45,000.00 $000 170 (b) (1) (A) (vi) 
Atlanta, GA 
To plot a software development project based on a new cooperative format involving up to 100 American 
software developers and jour or more corporate participants (81004-24) 
$45,00000 
2004 

Center for Economic and Environmental Partnership, Inc . $42,500 .00 $42,500.00 $0 .00 509 (a) (2) 
Albany, NY 
To help launch a network ojeconomic development officers of New York Cry's knowledge-based institutions. (82004-49) 
$42,500 .00 
2004 

Centre for Marine Biodiversity Society $20,000 .00 $20,000.00 $000 Foreign - Research 
Dartmouth, Nova Scotia 
To advance Canadian participation in the Census ojManne Life. (81004-38) 
20000 2004 
Citizens Committee !or New York City, Inc . $45,000 .00 $45,00000 $0 .00 170 (b) (1) (A) (vi) 
New York, NY 
To support "The Prepared Neighborhood" initiative to improve disaster preparedness in New York City (82004-47) 
$45,00000 
2004 



Alfred P.Sloan Foundation 1J-162J877 

Grants and Contributions AuthorBrd, Etc 

General Program 

Officers Grants 

Cold Spring Harbor Laboratory 
Cold Spring Harbor, NY 
To support the workshop "Communication in Brain Systems "(B2004-13) 
$16,00000 
2004 
Cold Sprang Harbor Laboratory 
Cold Sprang Harbor, NY 
To develop a "Memory Board" to capture the recent history ojsaence and technology on-line (82004-48) 
$45,000.00 
2004 
Columbia University 
New York, NY 
Study of human resource issues in onlsourctng/ofjshoring ojfinancia! services. (81004-44) 
$39,00000 
2004 
Council for Adult and Experiential Learning 
Chicago, IL 
Support 1o /punch ALN program for Pharmaceutical Industry (82004-1) 
$45,000.00 
2004 
Council for Excellence in Government 
Washington, DC 
To design a prototype public readiness index (87004-55) 
$45,00000 
2004 
Council on Foreign Relations 
New York, NY 
Support to burgess the science & technology component oja book about military transformations (82004-8) 
$45,00000 
2003 
The Culture Project 
New York, NY 
To develop a screenplay for a feature film on Tesla (81004-43) 
S45,00000 
2004 
Educational Broadcasting Corporation 
New York, NY 
To broadcast three Open Mind interviews on biological, chemical and nuclear terrorism 
(For the continuing production and distribution of THE OPEN MIND ) (B2004-15) 
$45,00000 
2003 
Georgetown University 
Washington, DC 
To complete n book on how working parents from their work and parenting identities through their talk (82004-40) 
$45,00000 
2004 

$45,000.00 $45,000.00 $0.00 170 (b) (1) (A) (vi) 

S45,00000 $45,00000 $0.00 170 (b) (1) (A) (ii) 

2004 
FORM 990-PF 

Schedule b Part 1, Line 252 & d -Part XV . Line 3a & b 

Grantee OreanIzaNon 

Name and Address 

Authormed Approved 

Durin Amount paid For Future 

Year IOOC Payment Tax lotus 

$16,00000 $16,00000 $000 170 (b) (1) (A) (vi) 

$45,00000 $45,000.00 $0 00 170 (b) (I) (A) (vi) 

$39,000.00 $39,000.00 $0 00 170 (b) (I) (A) (u) 

$45,000.00 $45,000.00 $0.00 509 (a) (3) 

$45,000.00 $45,000.00 $0 .00 170 (b) (1) (A) (vi) 

$45,000.00 $45,000.00 $0.00 170 (b) (1) (A) (vi) 

$45,000.00 $45,00000 S000 170 (b) (1) (A) (vi) 



2004 
FORM 990.PF 

Schedule 6 Part 1, Line 25a & d -Part XV Line Ja & b 
Grantee Organization 
Name and Address 

General Program 

Officers Grants 

The Graduate Center of CUNY 
New York, NY 
Support to obtain project funding for !raining immigration representatives through ALN (82004-35) 
$45,00000 
2004 
Harvard University 
Cambridge, MA 
For a two-week visit by members of the fnculty ojBaghdad University to Harvard University 
to discuss new developments in science and technology (82004-7) 
$25,00000 
2004 
The Health Science Center at Brooklyn Foundation, Inc. 
Brooklyn, NY 
To enable SONY Downstate Medical Center and us partners to continue advancing the proposed 
Center jot Excellence in Biotechnology at the Brooklyn Army Terminal. (B2004-34) 
$10,000.00 
2004 
Kent State University Foundation, Inc. 
Kent, OH 
To support research and analysis ofgovernment investmenrs joy profit business organizations and 
their implications for the concept of "Fair Exchange" legislation (81004-20) 
$45,00000 
2004 
Marquette University 
Milwaukee, WI 
Partial support joy study ojoffshore programmer retention (82004-36) 
$16,00000 
2004 
University of Maryland Foundation, Inc. 
Adelphi, MD 
Support to develop a funding base to establish a biotechnology industry center (82004-18) 
$45,00000 
2004 
University of Maryland, College Park 
College Park, MD 
To fund the cast ojDr Lovttes' presenting the results ojher study ajcrtteria and standards joy doctoral dissertations at 
the June 2004 America Association for Higher Education's Assessment Conference (81004-22) 
52,515 .00 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
Support joy their Engineering Systems Symposium (82004-4) 
$45,00000 
2003 

$45,00000 $45,00000 $000 170 (b) (1) (A) (u) 

Alfred P Sloan Foundation 17-1623877 

Grants and Contributions Authorized, Em 

Authorized Approved 

Durln Amount Paid For Futur 

Year 2004 Paym en Tax Stain 

$45,00000 $45,00000 $0.00 170 (b) (1) (A) (u) 

$25,000.00 S25,00000 $0.00 170 (b) (1) (A) (h) 

$10,000.00 $10,000.00 $000 509 (a) (3) 

$45,000.00 $45,000.00 $0.00 170 (b) (I) (A) (iv) 

$16,00000 S16,00000 S000 170 (b) (1) (A) (u) 

$45,000.00 S45,00000 $000 170 (b) (1) (A) (iv) 

$2,515.00 $2,51500 $0.00 170 (b) (I) (A) (u) 



2004 
FORM 990.PF 

Schedule 6 Part l, Line 25a & it -Part XV Line 7a & b 

Grantee OreenwHon 
Name and Address 

Massachusetts Institute of Technology 
Cambridge, MA 
To establish a working group that will examine the definuional and measurement issues that 
hamper research on off shoring, and make recommendations jot improvement (B2004-57) 
$44,00000 
2004 
Massachusetts Institute of Technology 
Cambridge, MA 
To convene a workshop to draw lessons from the university simulator, Virtual U., 
joy applications ojinteracuve simulations in secondary and higher education management. (B2004-63) 
$45,00000 
2004 
University of Massachusetts, Amherst 
Amherst, MA 
To advance the creation oja center with wide credrbrliry for the study ojdose-response relationships tit very low levels (B2004-60) 
$45,00000 
2004 
Mathematical Sciences Research Institute 
Berkeley, CA 
Pilot for an Internet Math Museum (81004-3) 
$41,50000 
2004 
University of Montana Foundation 
Missoula, MT 
To help the College ojForestry and Conservation to launch the Native American Resources Program (B2004-50) 
$45,00000 
2004 
National Academy of Sciences 
Washington, DC 
Supportjor Spring 2004 Congress to develop general principles governing intellectual property 
negotiations between U S Universities and Industry ($1004-19) 
$45,00000 
2004 
National Academy of Sciences 
Washington, DC 
Begin implementation oj1AC Report "Inventing a Belles Future A Strategy for Building Worldwide 
Capacities in Science and Technology " (B1004-45) 
S45,00000 
2004 
National Academy of Sciences 
Washington, DC 
To support the work of the National Academies' Committee on Human Rights (81004-56) 
S45,00000 
2004 

S45,00000 $45,00000 S000 170 (b) (1) (A) (vi) 

Alfred P. Sloan Foundation I1-1627877 

Grams and Contributions Authorized, Etu 

General Program 

Officers Grants 

Authorized Aooroved 

urln Amount Paid For Future 

Year 2004 Payment Tax Status 

544,000.00 $44,00000 50 00 170 (b) (1) (A) (ii) 

$45,000.00 $45,000.00 $0 .00 170 (b) (I) (A) (u) 

$45,000.00 $45,00000 $0.00 170 (b) (1) (A) (u) 

$41,500.00 $41,500.00 $0 .00 170 (b) (1) (A) (vi) 

$45,000.00 $45,000.00 $000 170 (b) (1) (A) (iv) 

$45,000.00 $45,000.00 $0.00 170 (b) (I) (A) (vj) 

$45,00000 $45,00000 $000 170 (b) (1) (A) (vi) 



General Program 

Officers Grants 

National Bureau of Economic Research, Inc. 
Cambridge, MA 
To fund a planning grant joy policy briefing project on The United States Science and Engineering Workforce (B2004-16) 
$45,00000 
2004 
National Consortium for Specialized Secondary Schools of Mathematics, Science and Technology (NCSSSMS'I) 
Lynchburg, VA 
To increase the population ojunderrepresented minority students at NCSSSMSTschoo! (B2004-25) 
$45,00000 
2004 
National Defense University Foundation, Inc. 
Washington, DC 
To prepare dozens for terrorism by printing and distributing "Coping with an Artack-A quick Guide to 
Dealing with Biological, Chemical, and 'Dirty Bomb' Attacks " (B2004-23) 
$44,39400 
2004 
National Foundation for the Centers for Disease Control and Prevention, Inc. 
Atlanta, GA 
To convene n meeting of key stakeholders to re-examine the SARS outbreak for lessons learned regarding 
busyness and public health preparedness (82004-6/) 
$45,000.00 
2004 
National Governors Association Center for Best Practices 
Washington, DC 
Outreach on Professional Master's Degrees !o Governors' advisors on workforce & economic paltry (B2004-31) 
$44,00000 
2004 
New Jersey Institute of Technology 
Newark, NJ 
To support New Jersey Institute of Technology ALN research site joy an additional 11 months (B2004-58) 
$35,500.00 
2004 
New York Academy of Sciences 
New York, NY 
To help launch wanes investigators and minority investigators network (82004-37) 
$40,00000 
2004 
New York Public Interest Research Group Fund Inc. 
New York, NY 
To enable the Open Accessible Space Information system to develop a strategic plan for expansion 
and to achieve self-sufficiency (82004-29) 
$45,00000 
2004 

$45,00000 $45,00000 $000 170 (b) (1) (A) (vi) 

Alfred P Sloan Foundation 13-1623877 

Grams and Contributions Authorized, Eto 

2000 
FORM 990.PF 

Schedule & Part I, Lne 25a & d -Part XV. Llne 7a & b 

Grantee OresnizaNon 
Name and Address 

Authorized Approved 

Dunn Amount Paid For Future 

year 2004 Pa men Tax Status 

$45,000.00 $45,000.00 S000 170 (b) (1) (A) (vi) 

$45,000.00 $45,00000 $000 170 (b) (1) (A) (vi) 

544,394 00 $44,39400 $0.00 170 (b) (1) (A) (vi) 

$45,000.00 $45,000.00 S000 170 (b) (1) (A) (vi) 

$44,000.00 $44,000.00 $0 .00 170 (b) (1) (A) (vi) 

$35,500.00 $35,500.00 50 .00 170 (b) (I) (A) (u) 

$40,00000 $40,00000 $0.00 509 (a) (2) 



Alfred P Sloan Foundation 13-1623877 

Grants and Contributions Authorized, Etc 

General Program 

Officers Grants 

New York University 
New York, NY 
Far research and writing ojlhe irrationality of "rational expectations " Theory in economics (82004-6) 
$30,00000 
2004 
University of North Carolina at Chapel Hill 
Chapel Hill, NC 
To assess demand for professional science master's degrees in North Carolina and prepare 
to expand offerings to the UNC system (82004-21) 
$45,00000 
2004 
University of North Carolina at Chapel Hill 
Chapel Hill, NC 
Partial support for ALN certification Molecular Diagnostics (82004-42) 

$30,00000 
2004 
Palfreman Film Group Inc. 
Lexington, MA 
To develop a treatment far a one-hour PBS documentary about Tommy Gold and the deep hot biosphere (82004-59) 
$43,40500 
2004 
Pennsylvania State University 
University Park, PA 
Provide support for the 1005 College and University Work Family Associate Conference (82004-53) 
S32,35000 
2004 
University of Pittsburgh 
Pittsburgh, PA 
To fund an experiment to determine whether enhancing students'sense ojideniification 
with their undergraduate institution will improve retention rate (82004-46) 
536,00000 
2004 
Richard Cohen 
New York, NY 
To support tine research and writing oJa book about the sun (82004-l2) 
S45,00000 
2003 
Rochester Institute of Technology 
Rochester, NY 
To rdentify core knowledge and curriculum needs to bioinformatics (81004-39) 
$43,90000 
2004 

$43,90000 $43,90000 $0.00 170 (b) (1) (A) (u) 

2004 
FORM 990.PF 

Schedule b Pan 1, Line 25a & d -Part XV Lme 3a & b 
Grantee Oreanwhon 
Name and Address 

Authorized Amiroved 

Dunne Amount Paid For Future 

year 2004 Payment Tax Status 

$30,00000 $30,00000 $000 170 (b) (1) (A) (u) 

$45,00000 $45,00000 $000 170 (b) (1) (A) (u) 

$30,00000 $30,00000 $000 170 (b) (1) (A) (n) 

$43,40500 S43,40500 $000 Expenditure Responsibility 
Documentary Film Maker 

$32,35000 $32,350.00 S000 170 (b) (1) (A) (n) 

$36,00000 $36,00000 $000 170 (b) (1) (A) (u) 

$45,000.00 $45,00000 $0.00 "# 



Authorized App roved 

Durine Amount Paid For Future 

Year 2004 Pevment TAX Statu 

$8,90000 $8,900.00 $0.00 170 (b) (1) (A) (ii) 

$21,19500 $21,195.00 ' $000 170 (b) (l) (A) (it) 

General Program 

Officers Grants 

Smith College 
Northampton, MA 
Partial support for a one-day symposium on Genome Evolution in Eukaryolic Microbes (B2004-5) 
$8,90000 
2004 
Stanford University 
Stanford, CA 
To add the study of business process outsourang the electronics industry to the Sfoan Globalization Network Project (82004-1) 
$21,19500 
2003 
TalkingScience, Inc. 
Stanford, CT 
To fund a strategy meeting on starling a science cable channel (81004-18) 
$39,73000 
2004 
Textile/Clothing Technology Corporation (CC)2 
Gary, NC 
To plan for the next steps to revitalize the New York City apparel manufacturing industry. (BZ004-/O) 
$45,000.00 
2004 -
Thomas Shortman Training School & Safety Fund Local 32B-J 
New York, NY 
To support "Project Safe and Secure Summer 1004" to train building service workers to prepare 
for and respond to terrorism (82004-32) 
$44,97000 
2004 
University of Kansas 
Lawrence, KS 
Support a Conference on Carework (81004-11) 
$5,500.00 
2004 
University of Texas Health Science Center at Houston 
Houston, TX 
To examine the effectiveness ojUV air disinfectton ors pathogenic respiratory viral aerosols (82004-54) 
$45,00000 
2004 
University of Washington 
Seattle, WA 
To support a pilot program for National Leadership Development Workshop for Science, 
Engineering and Mathematics Department Chairs. (81004-52) 
$44,82500 
2004 

$000 170 (b) (l) (A) (vi) 

$45,00000 $45,00000 $000 501 (c) (6) 

$44,825.00 $44,825.00 $0 .00 170 (b) (1) (A) (it) 

Alfred P Sloan Foundation I7-1623877 

Grants and Contributions Authonzed, Etc 

2000 
FORM 990-PF 

Schedule b Part 1, Line 25a & d -Part XV. Line 32 & b 
Grantee Ortanaition 
Name and Addrea 

$39,73000 $39,730.00 

$44,970.00 $44,970.00 $0.00 170 (b) (t) (A) (it) 

$5,500 .00 $5,500 .00 $0 .00 170 (b) (1) (A) (u) 

$45,000.00 $45,000.00 $0.00 170 (b) (l) (A) (ii) 



Alfred P.Sloan Foundation 13-1627877 

Grants and Corttnbutlons Authorued, Etc 

Authorized Approved 

Dur(ne Amount Paid For Future 

Year 200d Payment ax talu 

$45,000.00 $45,00000 $000 170 (b) (1) (A) (vi) 

$9,53000 $9,53000 $0.00 170 (b) (1) (A) (vi) 

$45,00000 $45,00000 $0.00 Other 
United Nations Foreign 

Health Care 

$2,280,659.00 $2,280,659 .00 $000 

General Program 

Officers Grants 

The Western Reserve Historical Society 
Cleveland, OH 
Partial support creating and distributing an archive ojLTV Steel and Predecessors (81004-61) 
$45,00000 
2004 
World Cares Center, Inc. 
New York, NY 
To support a disaster preparedness fair to take place in New York City on August 13, 1004 (BZ004-.33) 
$9,53000 
2004 
World Health Organization 
CH-1211 Geneva 27 
To prevent bioterrorism by educating the 192 member sutra of WHO about dual use issues in biotechnology. (82004-27) 
$45,00000 

' IRS Determination Letter Dated 10/21/97 
# No recipient has any relationship with a Foundation manager 

2004 

FORM 990-PF 
Sehedule b Part 1, Line 25a & d -Part XV Line Ja & b 

Grantee Oreanizatfon 
Name and Addrezs 



American Indian Graduate Center 
Albuquerque, NM 
To support the launch ojn pre-graduate school workshop for American Indian students (2004-8-1 MPHD) 
$20,00000 
2004 
National Action Council For Minorities In Engineering, Inc. 
White Plains, NY 
To continue to administer the SloaR Minority PhD Program jar an additional three years. (2001-5-63 MPHD) 
$235,00000 
2002 
National Action Council For Minorities ID Engineering, Inc. 
White Plains, NY 
To take a jell page ad in the journal associated with the NACME 301h Anniversary Gala and a fable for ten. (2004-8-2 MPHD) 
(Grant from Appropriation for 44,200, 000 approved at the Board Meeting ojJurre 1!, 2003) 
$12,000.00 
2004 
National Action Council For Minorities In Engineering, Inc. 
White Plains, NY 
To fund the minority Ph.D Program and the University ojAraona American Indian 
Program jrom July 1, 2004 through June 30, 2005. (1004-8-3 MPHD) 
(Grant from Appropriation for $3,700,000 approved at Board Meeting June 9, 1004) 
$3,375,130.00 
2004 
National Consortium for Graduate Degrees [or Minorities in Engineering and Science, Inc. 
None Dame, IN 
To assist with recruiting ojstuden[s for the Sloan Foundation Minority Ph D Program. (1004-8-5 MPHD) 
(Grant from Appropriation for 83,700,000 approved a1 the Board Meeting aj6/9/2004) 
$20,000.00 
2004 
North Carolina Agricultural and Technical State University 
Greensboro, NC 
To jund a meeting ojSloan Minority Ph D faculty. (1004-8-4 MPHD) 
$139,000.00 
2004 
Southern Regional Education Board 
Atlanta, GA 
To fund continued participation vjSlnan Scholars and their faculty mentors in the 
Compact for Faculty Diversity's Institute an Teaching & Mentorrng 
(Minority PhD appropriation - Board Meeting - !1/7/99) (2001-8-3 MPHD) SLOAN 
$294,58400 
2001 

$3,566,130 .00 $3,734,451 .00 $80,000.00 

Alfred P. Sloan Foundation 13-1623877 
Grants and Contributions Authorized, Etc. 

2004 
FORM 990-PF 

Schedule 6- Part 1, Line 25a & d -Part XV. Live 3a & b 
Grantee Organization 
Name and Address 

General Program 
Minority PHD Grants to Schools 

Authorized Aooroved 
Durirt¢ Amount Paid For Future 
Year 2004 Payment Tax Status 

$20,000.00 $20,000.00 $000 170 (b) (1) (A) (vi) 

$0 .00 $75,00000 $80,00000 170 (b) (1) (A) (vi) 

$12,000.00 $12,000.00 $000 170 (b) (I) (A) (vi) 

$3,375,130 .00 $3,375,130.00 $0 00 170 (b) (1) (A) (vi) 

$20,000.00 $20,000.00 $0 .00 170 (b) (1) (A) (vi) 

$I39,00000 $139,00000 $0.00 170 (b) (1) (A) (u) 

$000 $93,321 .00 $0 00 509 (a) (2) 



r 

Date of 
Reports Received 
From Grantee 

8/4/04 Final Financial & 
7/16/04 Final Substantive 
reports 

2J1/05 Interim Financial & 
5/11/OS Interim Substantive 
reports 

Pumose of Grant Grantee Grantor 

To provide partial funding for a $42,000 No 

No $800,000 

$1,129,011 
(Unused Balance 
returned to 
Foundation) 

$30,000 

$45,000 

[Yo 3110/05 Final Substantive 
3/17/05 Final Financial 
reports 

No Z/10/OS Final Substantive 
and Financial Report 

No 

Reports from 
Grantee as noted 
m column (vi) 

To support an intensive 15 month 
effort to improve citizen's terrorism 
preparedness 

4/2?JOS Interim Financial and 
l0/6/OS and 3/30/05 Interim 
Substantive reports 

$2,971,500 No 

Tax04/sch7 

ALFRED P SLOAN FOUNDATION 
I3-1623877 

W 

Date and 
Name and Address Amount of 
of Grantee Grant 

Budding Wellness Consultancy, Inc $42,000 
225 Mt Ranier Way 5/6/02 
Afpharetta, GA 300?2 (Paid m 2004) 
Tax Status Consulting Firm ( -0- ) 

Internet Archives $1,000,000 
P 0 Box 29244 3/28/03 
San Francisco, CA 94129 (Paid m 2004) 
Tax Status Pnvate Operating ( $200,000 ) 
Foundation 

Iowa League of Cities $1,216,342 
Des Moines, IA 50309 3/30/01 
Tax Status 501(c)(4) (Paid m 2004) 

C -a- ) 

National Association of Science $30,000 
Wnters, Inc 8/5/03 
P O Box 890 (Paid in 2004) 
Hedgesville, W V 25427 ( - 0- ) 
Tax Status 501(c)(6) 

Textile/Clothing Technology Co $45,000 
211 Gregson Dnve 1/26/04 
Cary, NC 27511 (Paid in 2004) 
Tax Status 5OI(c)(6) ( $45,000 ) 

The America Prepared $3,471,500 
Campaign, Inc 10/4/03 
45 Rockefeller Plaza, Suite 2408 (Paid in 2004) 
New York, NY 10111 ( $1,446,500 ) 
Tax Status Private Foundation 

(VI) 

study to look at cost references of 
improved building au filtration 

To enhance its activities m support of 
preservation and access to digital 
information, including the past states 
of the Internet itself 

To implement citizen-based performance 
assessment m cities m Iowa 

To expand and update a Field Guide 
For Science Writers 

To plan for the next steps to revitalize 
the New York City Apparel 
Manufacturing Industry 

2J25/OS Final Financial 
& 11/22104 Final 
Substantive Reports 

(vu) 

Date and Results 
of Any Venficahon 
of Grantee's Report 

Reports from Grantee 
Dated S/4/04 and 
7/16/04 

Reports from Grantee 
Dated 2111/OS and 
5/11!05 

Reports from Grantee 
Dated 3/10/05 & 
3/17/05 

Reports from Grantee 
Dated 2110/05 

Final Reports from 
Grantee Dated 
11/22J04 & ?J25/05 

2004 
FORM 990-PF 
SCHEDULE? 

Part VII -B - Ouesuons 5 (a)(4) & 5 (c) 
Part XVII - Linel (d) 

Grants Where Expenditure Responsibility Exists 

(m) (IV) (v) 
Has Grantee 
Diverted Any 

Amounts Funds to 
Expended by Knowledge of 



J 

(vu) 

Date and Results 
of Any Verification 
of Grantee's Report 

Financial & Substantive 
reports from Grantee 
Dated 6/8 and 6/9/05 

Tax04/sch7 

Page 2 
ALFRED P SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990-PF 
SCHEDULE? 

Part VD -B - Ouesuons 5 (a)(4) & 5 (c) 
Part XVII - Ianel (d) 

Grants where Expenditure Responsibility Exists 

~u) (w) (IV) (V) (VI) 
Has Grantee 
Diverted Any 

Date and Amounts Funds to Date of 
Name and Address Amount of Expended by Knowledge of Reports Received 
of Grantee Grant Purpose of Grant Grantee Grantor From Grantee 

Palfreman Film Group, Inc $43,405 To develop a treatment for a $43,405 No 6/8/05 Final Financial 
24 Partridge Road 11/29/04 one-hour PBS Documentary and 6/9/05 Final 
Lexington, MA 02420 (Paid in 2004) about Tommy Gold and the Substantive reports 
Tax Status Documentary ( $43,405 ) Deep Hot Biosphere 
Filmmaker 



ALFRED P . SLOAN FOUNDATION 
13-1623877 

2004 
FORM 990-PF 
SCHEDULE8 
PART VIII, 2 

COMPENSATION OF HIGHEST PAID EMPLOYEES (IN EXCESS OF $50,000) 

Note : 1 . Time devoted to position - full 
2. Expense account, other allowances - None 

CONTRIBUTIONS* 
TO EMPLOYEE 

TITLE ADDRESS BENEFITS PLANS COMPENSATION* 

Program Director Alfred P. Sloan Foundation $67,484 $197,000 
630 Fifth Avenue, N.Y., N.Y . 10111 

Program Director Same 69,405 233,318 

Program Director Same 68,960 202,000 

Program Director Same 68,610 200,000 

Program Director Same 66.568 188,500 

TOTAL - PART VIII, 2 34 027 X1 .020.818 

NAME 

Kathleen E. Christensen 

A. Frank Mayadas 

Michael S. Teitelbaum 

Doron Weber 

Gail M. Pesyna 

Total number of other employees paid over $50,000 = 2~" 

* Includes Foundation Retirement Plan contribution . 
** Salary and other compensation . 
(')Includes non-officer compensation of individual reported on schedule 3 

Tax04/sch 8 
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Schedule 9 
Capital Gains and Losses 

Capital Gain & (Loss) 
Part I Line 6 Column (a) $ 80,885,574 

Adjustments For Tax 

Adjustments from Partnership K-1's 

Brookside Capital Partners 4,839,159 
Bain Capital Fund V (16,444) 
Bain Capital Fund VII (86,511) 
Berkshire Fund VI, L P . (4,868) 
AVI Value Fund, LLC . 553,687 
AG Capital Recovery Partners, LP (2,411,169) 
AG Capital Recovery Partners, LP II (3,559,076) 
AG Capital Recovery Partners, LP III (2,791,082) 
AG Super Fund, LP 6,840,660 
Alloy Ventures 2002, LP (112,206) 
Atlas Venture Fund V, LP (1,194,219) 
Atlas Venture Fund VI, LP (39,271) 
Accel VIII, LP 13,123 
Adage Capital Partners, L P . 3,467,900 
CCG Investment Fund, LP 474,376 
Centerpoint Venture Fund III, L P. (36,812) 
Clochester Global Bond Fund (148,697) 
Cedar Rock Capital Partners, LLC . 22,446 
Firelake Strategic Technology Fd, LP 3,066,921 
MPM Bioventures II 638,694 
Farallon Capital 468,173 
I-HatchVentures, LP 2,290 
Ignition Venture Partners II (72,160) 
Lime Rock Partners II, L.P. 206,532 
Parthenon Investors II, LP 80,794 
Regiment Capital Il, LP 173,347 
Resource Capital Fund III, LP 55,479 
Seven Rosen Fund VIII,LP (37,107) 
Summit Ventures VI-B, LP 16,397 
Valueact Capital Partners, LP 2,843,035 
BCM Capital Partners 298,005 
Bam Capital Fund VI (1,465,573) 
Bain Capital Fund VI-Co Invest (257,283) 
Citicorp Mezzanine Partners,LLP (675) 
SiIchester International Investors 177,207 
Lehman Bros Merchant Bking Ptr, II 1,434 
TIFF Secondary Partners I, LLC 216,518 
Wellington Management REIT 4,608,435 

Total net gain or loss $ 97,717,063 (0 If Loss) 

Part I Line 7 Column (b) tax $ 97,717,063 
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JPM Multi-Market Global (122,285) 
JPM Stocks Multi-Market Account (1,896,348) 
Interim Cash Account 171,533 
Real Estate 249,517 
Bain Capital Partners 10,196,142 
Marisco Capital Management 7,396,454 
Pzena Investment Management 13,009,075 
High Rock Capital 5,622,166 
Capital Guardian Intl EAFE 10,078,633 
Silchester International 1,881,662 
Atlas Venture Fund 117,039 
Regiment Capital (48,024) 
1 Hatch Ventures 374,750 
Accel Vill 50,633 
Citicorp Mezzanine Partners 67,484 
Mellon Sweep Account 200,735 
OZ Overseas Fund, Ltd 59,130 
Lehman Merchant Banking 4,274,490 
Summit Ventures VI 328,641 
Parthenon Investors 11 3,908,270 
Wellington Management 1,923,272 
Dodge and Cox (1,260,966) 
Berkshire Capital VI 86,706 
Alloy Ventures 124,147 
Glenview Capital Partners 3,640,572 
AG Capital Recovery Partners 14,614,580 
CCG Investment Fund 3,011,551 
Adage Capital Management 2,278,450 
Blackrock Core Bond Fund 191,060 
Blackrock Interim Cash 89,350 
Colchester Global Investments 1,207 
Ignition Venture Partners 11 168,980 
TIFF Secondary Partners 1 90,552 
Resource Capital Fund 111 46,184 
Lime Rock Partners 11 LP 70,232 

TOTAL TO 12/31/04 $ 80,885,574 
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Grand Total 
Associated Associated Account Name Realized/Gain Lose 

Account Number Totals 

SLOF2002002 JP MORGAN US BONDS 171,532.96 
SLOF2009002 MARISCO CAPITAL MGMT 7,386,453.86 
SLOF2011002 PZENA INVESTMENT 13,009,074.50 
SLOF2012002 HIGH ROCK CAPITAL 5,622,165-95 
SLOF2014002 ADAGE CAPITAL MNGMT 2,278,450-05 
SLOF2015002 COLCHESTER GBL INV 1,207.44 
SLOF2016002 BLACKROCK CORE BOND 191,059.62 
SLOF2017002 BLACKROCK INTERIM CASH 89,349.53 
SLOF2018002 LONE CASCADE LP 0.00 
SLOF300`1002 JP MORGAN MULTI MRKT -1,896,347.60 
SLOF3004002 JPM MULTI MKT GLOBAL -122,285.41 
SLOF4002002 CAP GUARD INTL EAFE 10,078,632.68 
SLOF4003002 SILCHESTER INT'L 1,881,662.15 
SLOF4004002 CEDAR ROCK 0.00 
SLOF4005002 INDUS ASIA PACIFIC FUND, LTD 0.00 
SLOF4006002 INDUS JAPAN LTD 0.00 
SLOF4007002 ARISAIG ASIA Fl) LTD. 0.00 
SLOF4008002 DECCAN VALUE ADVISORS LLP 0.00 
SLOF6006002 LEHMAN BROS MERCHANT 4,274,490.49 
SLOF6007002 BAIN CAPITAL FD V-B 2,589,099.00 
SLOF6008002 BAIN CAPITAL FD VI 4,025,961 .22 
SLOF6009002 BAIN FD VI COINVEST 1,374,150.00 
SLOF6010002 JMB REALTY FUND 111 0.00 
SLOF6011002 JMB REALTY FUND IV 0.00 
SLOF6014002 BCM CAP PRTNERS LP 350,065.51 
SLOF6015002 CITICORP MEZZANINE 67,483.70 
SLOF6016002 COPLEY INST FUND 11 249,517.00 
SLOF6019002 BROOKSIDE CAP FD LP 0.00 
SLOF6021002 AG CAP RECOV PTNR LP 4,217,810.00 
SLOF6022002 AG SUPER FUND LP 0.00 
SLOF6023002 FARALLON CAP INST LP 0.00 
SLOF6024002 OZ OVERSEAS FUND 59,129.73 
SLOF6025002 ATLAS VENTURE FUND V 117,039-00 
SLOF6026002 REGIMENT CAPITAL LTD 0.00 
SLOF6028002 MPM BIOVENTURES 11 0.00 
SLOF6029002 I-HATCH VENTURES, LP 374,749.71 
SLOF6030002 ACCEL VIII LP 50,633.19 
SLOF6031002 BAIN CAPITAL FND V11 1,856,866.45 
SLOF6032002 SEVIN ROSEN VIII 0.00 
SLOF6033002 SATELLITE OVERSEAS F 0.00 
SLOF6035002 RESOURCE CAPITAL FUND 111 46,184.40 
SLOF6036002 CCG INVESTMENT FUND, 3,011,550.63 
SLOF6037002 REGIMENT CAPITAL 11 -48,023.58 
SLOF6038002 SUMMIT VENTURES VI 328,640.51 
SLOF6039002 PARTHENONINVESTORS 3,808,270.00 

Alfred P Sloan 
Foundation 
Tax ID 13-1623877 

2004 Form 990-PF 
Page I of 2 

Summary on Realized Gain/Loss for 2004 



Grand Total 80,885,573.80 

Alfred P Sloan 
Foundation 
Tax ID 13-1623877 

2004 Form 990-PF 
Page 2 of 2 

SLOF6040002 HIGHFIELD CAPITAL LT 0.00 
SLOF6041002 ATLAS VENTURE VI 0.00 
SLOF6042002 VALUE ACT CAPITAL PA 0.00 
SLOF6043002 DISTRIBUTIONS PORTFOLIO 0.00 
SLOF6044002 CENTERPOINT VENTURES 0.00 
SLOF6045002 AG CAP REC PRTNERS 11 5,886,722.00 
SLOF6046002 GLENVIEW CAPITAL PAR 3,640,572.35 
SLOF6048002 BERSKHIRE CAPITAL VI 86,706.48 
SLOF6049002 HIGHLINE CAPITAL 0.00 
SLOF6050002 IGNITION VENTURE 168,980.49 
SLOF6051002 SOVEREIGN CAPITAL LT 0.00 
SLOF6052002 AG CAPITAL RECOVERY 111 4,510,048.00 
SLOF6053002 ACACIA CREDIT FUND VIII 0.00 
SLOF6054002 LONE KAURI 0.00 
SLOF6055002 ALLOY VENTURES 124,147.04 
SLOF6056002 LIME ROCK PARTNERS 11, LP 70,232.00 
SLOF6057002 FIRELAKE STRAT FD LP 0.00 
SLOF6058002 WELLINGTON MGMT LLP REIT 1,923,272.35 
SLOF6059002 DODGEANDCOX -1,260,966.22 
SLOF6060002 BRCP REIT, LLC 1 0.00 
SLOF6061002 LAYTON BELLING REALTY FUND 0.00 
SLOF6062002 HOPLITE OFFSHORE FUND, LTD. 0.00 
SLOF6063002 GENERAL CATALYST FUND 0.00 
SLOF6065002 TIFF SECOND PRTNRS 1 90,552.00 
SLOF6066002 ACACIA CD FD 9-A 0.00 
SLOF6067002 INDUS EVENT DR FD. 0.00 
SLOF6068002 ACACIA CREDIT 9-B 0.00 
SLOF6069002 CCG GOLDEN GATE 11 0.00 
SLOF6070002 CCG GOLDEN GATE 11-A 0.00 
SLOF6071002 AVI VALUE FUND 0.00 
SLOF6072002 BAIN CAPITAL VIII 0.00 
SLOF6073002 SEVIN ROSEN FUND IX 0.00 
SLOF6074002 REGIMENTSPECIALSITUATIONF() 111 0.00 
SLOF6076002 IGNITION VENTURE 111 0.00 
SLOF6077002 LIME ROCK PARTNERS 111 0.00 
SLOF7000002 CASHACCOUNT 200,734.62 

80,865,573.80 



5rMOO5 

Alfred P Sloan Foundation 
T. ID no 

, 
3~1623817 

JP Morgan US Bonds 

~Mpijhll 
--- A i EVA 

:LOF20020002 .10MMSMATES ~DOLLAR) 0 0 CD NA 2/1 W004 2/19/2004 40,489 
80 

000 
40 

:411410 
LOF20020002 NA9123459 USD (UNITED STATES DOLLAR) 00000 CW NA 3121112004 3/29/2004 40,19241 

0 
00 40102 1 

SLOF20020002 NA0123459 USD (UNITED STATES DOLLAR) 00000 CD NA W712004 5f7/2004 49,25053 000 49,25953 r 
SLOF20020002 902917103 USA WASTE SERVICES INC COM 00000 CD NA 5f7/2004 W712004 120,53015 000 120,53015 
'LOF20020002 12542A206 CHS ELECTRONICS INC COM NEW 00000 CD NA =312004 SQW2004 1.268 80 000 1,26880 
SLOF20020002 NA9123469 USD (UNITED STATES DOLLAR) 00000 CD NA SQ/2004 INW004 17709 000 17709 

171.53298 000 171.532 N 

171.53206 000 171,53290 

R :Pz d G.InAoss- FFX Contracts coo 000 000 
R: IIz :d 

SoW...rd 
GA. ID cast coo 0 DO 000 

R::Ilz :d Currency GA.- Non Bass 
0 
00 

0 
00 

0 
00 

R Me d Currency GA.- Dividend 
0 
00 

0 
00 

0 
00 

Raolked Currency GOL- Into @at 
0 
00 

0 
00 

0 
00 

jouranal Entries on Futures Contract 
0 
00 

0 
00 

0 
00 

Cl,-.- Total 171.53298 000t -'g?'05 



SLOF20090002 3142&XlO8 FEDEX CORP COM -8 3 OOUO S 218ROG2 1/5/20134 1111120041 59,205 1 1 45,59147 13 .673 64 LG 
SLOF20090002 3142BXIDB FEDEX CORP COM -27 10000 S 2J8nOD2 ,5aOD4 1/812DD4 186,75836 :,143:087 95 43, M 41 Lo 
SLOF200ODD02 3t42SXIO8 FEOEX CORP COM -1 :0594 0000 S 2111/2002 115/2004 1/arIOD4 135,30812 0075735 2 .60877 LO 
SLOF20090002 31428XIOB FEDEX 

CORP COM 
-4 72 0000 S 2/27/2002 11512OG4 11MOG4 320,42532 -271,75825 4:,887 07 LG r 

'LOF20090002 3142BX105 FEDEX CORP CO. :630 
000 

S 7/3012002 1/512004 11812004 110,72324 -80.37356 30,34906 LO 

SLOF20090002 31421LXlDB FEDFX 
CORPCOM 

-35 
ODOO S 

101342002 107004 
1 
1012OD4 2.38e 111 -1,02614 64004 LG -1 10 

SLOF20090002 3 1428XIOO FEDEX CORP COM 4030000 S 7=OD2 1)112004 l19QOO4 27.24483 -19.85932 7.385 51 LG 
SLOF20090002 31 428XJ 08 FEDEX CORP COM -3020000 8 IOWO02 

1 
1=004 1/g/2DD4 20,47011 -15,75694 4,71317 LG 

SL F2 90002 3`14211XI FEDFX CORP COM .3,0811 0000 S 
JOWO02 

fflQOO4 19/2 04 208,291 10 -160,75210 47,53900 LG 

0 00 08 1 1 00 LOF2DO W02 3 429X 06 FEDFX C RP COM -1,0960000 S IG/4/2002 IV2OO4 119/2004 74,09510 5 74957 18,34653 LG 
SLOF20GOOD02 526057ID4 LENMAR 0 RP COM ago 0000 5 3Woo2 11642004 IfflaO04 (15.691 82 :355:490 15 30 201 G7 LO 

10/13/200 1 1 Ol S SLOF20000002 222372104 COUNTRYWIDE F NANCIAL CORP COM -1,7480WO 6 la(13/7003 020041 111=041 f2S .847 
g 

2432236 4,52483 S3 GO 
SLOF20090002 222372104 COUNTRYWIDE FINANCIAL CORP COM -1040000 S 003 )MO 4 W004 7,07224 -740523 287 3 

04 LOF20090002 3142SX108 FEDEX CORP COM 
'365 0000 

8 10/412 /7/2OD4 111212004 91,16394 -09 .43264 21,731 
30 

LG 
SLOF2009GO02 3142BX106 FEDEX CORP COM -258 

1 GODO S 1 
0/4/2002 

1 
f7/2 04 1/12rlOD4 172 .59 38 _131 .268 18 41,31320 LG 

SLOF20090002 31428XIDS FEDEX CORP COM 4 .7 .00 3 IG/412002 1171= 1/1212004 25,87088 -19, 8530 
1 
945 LG 

SLOF20090002 620067104 LENNAR CORP COM -930 
OODO 

8 
WWOO2 117/2004 1112t2oG4 8504 92 47.:34 65 386'111378 LG 

SLO 2 LENNAR OR 0 -228 0 8 
315n I 111 2 1 

9242 83 C PC 0 M go _13:11 8 F 00:0002 520057104 
C PC M 0 00 

002 f7/2OD4 212004 0 :067 4 -11 243 ; 
LOF200 0002 526057104 UENNAR OR OM -259 000 S 002 lJ7/2OD4 1/12120114 23 . 

Be 
73 ~21 0 

JO.B45 
Oe LO 

SLOF2009ODD2 222372104 COUNTRYWIDE FINANCIAL CORP COM -1,474 
0000 5 

10/ ;3=3 11712004 1112/2004 107,789 Ol 
.104,95484 

2,834 17 S3 

SLOF2009M 2223721114 COUNTRYWIDE FINANCIAL CORP COM 4893330 8 
1 
Of 3n003 11712OD4 I11212OG4 35,78339 -34,600 12 1,12327 63 

SLOF20090002 222372104 COUNTRYWIDE F :NANCLAL CORP COMM .1-793 Oe87O 
1 
0114/2003 IR/2004 1112120 58,o3a 38 -67041 3 3:7 03 :3 

SLOF20090002 222372104 COUNTRYWIDE F NANCLAL CORP GO 520 
DOO 

I 
Of, 

DOO lf712OO4 1/121200044 Ili 1 2 85 -107:503 a75 3.4 0 
1 
8 3 a 30 :05 1 

LOF2ODgOOO2 314211X106 FEDEX CORP COM 4530000 6 10/4/2002 118/2004 1113/2004 88 2 -23,04246 7.04584 
LG SLOF2009DO02 3 142&XIDO FEDEX CORP COM 

_I 
.5'8 

0000 
8 ll/`13/2002 l/a/2OD4 1113r2OO4 100, too 88 -82,24481 17,91607 LG 

SLOF20090002 526057104 LENNAR CORP COM -440 .00 S aWOO2 iiar2OG4 
"I 

W2004 38,94561 -22,63140 1 ::314 21 LG 

SLOF20DOOD02 
52aO57I 0.4 

LENNAR CORPC M 4550000 6 315/2 02 1/11,120134 1113/20M 40 .33091 -2340293 
1 

- 
3 _5 026 4 a 

SLOF20000002 526057ID4 LENNAR CORP GO 41=2 1/6121)(14 IM312004 105,21443 
8
: a 417,5~7 :: LLG 

.MM -1 0 ODOOD 002 1/8/2004 
Ill 

312 04 135 :1111 -7 
89 

0 SLOF2OD9OOO2 528057104 LENNAR CORP C _, :5112)3 ODD 4/23/2 
0 

7.37192 58 
- 

LG 

SLOF200ODD02 526057104 LENNAR CORP COM -020000 S 4/22/2002 11812004 1113/2004 8 
1 
5a 03 451524 3,64079 LG 

SLOF200ODD02 5M57 
I 
D4 UENNAR CORP COM -7300000 S 4r=002 102004 1/1 312004 65,425 

50 
-W:356 27 2900731 LG 

SLOF20090002 3142OXIOD FEDEX CORP COM _755 ODOO S 1111112DD2 IW2OD4 11 114 4 1 443 41,17094 8::07 
49 

LG 
SLOF200900112 3142SX100 EDEX CORP COM 

.62 0 S 1 
-1 31 4 27, 3 00 LG F -2 4 0 

0 312002 
1912004 004 

1 
790 :9480 34 

4 
113 0 

SLOF 90002 54 :6811107 
LOWES 

GO :NC C M -2B4 0000. V. 7/3112DO2 I)Q12DO4 1/1412 04 15 .09207 -10:0 32 4 47 : 7 L 

SLOF22000GOO02 64 SO 
107 

LOWES COS NC GO 
M 

-0440000 91,11r2002 IMOD4 
III 
41= 34,222 a7 29,2082 5'01 653 LG SL 

00 
S CO: INC GO I I'MO 4 

- OF20090002 5460111107 LOWE OM -1 647 GOOD 9/ 12002 04 1114rAG4 87,523 1 -74,69359 IZ02 02 LO 

SLOF20090002 548561107 LOWES COS INC COM -2:231 0000 
8 

911112002 111212004 
111 

5120041 
11 
504795 -101,17875 

1 
3,8690 20 LG 1 "1 29 

SLOF20DO0002 031162100 AMGEN :N 4 a85 ODO S 7 112 02 512004 112112004 7,44o93 -213,1920 17 8381476 LG 

SLOF20090002 0311521DO AMGEN N -5 :729 0000 S Ir' 120002 1115/2004 1/21/2004 383,72233 
_281 

230 37 
1 
02.4:1 98 L 

SLOF20090002 0311(12100 AMGEN 114C -4,3590000 8 7131/2002 
11, 

5/2OD4 1/21 12004 276,74387 -19 7 124 77. 
9 

263 L C 0 13 
SLOF20DO0002 031162100 

AMGEN 
INC -193 WOO S 7131,12002 III&QOD4 IrnMD4 12,25210 .::8800 39 3,45171 LrG 

SLOF2DO90002 03IIe2lO0 AMGEN :NC -450000 
S 

7131/2002 1/lOnOD4 1/22120 2117 -2:011 11 80479 LG 

SLOF200900M 031`1112100 AMGEN NC 1 .70000 8 7/3112DO2 1/16120114 
1 
r2=OCD44 414 :~38 20 .3 

7 1 
74 12658 

40 
LG 

SLOF20DO0002 78442PIOS 
SLM 

CORP ~3D4 0000 S 212 lr2OOl lli&2004 1/2212004 1 1 .526 go -7,3. 
1 
a 4:1 

- 
80 LO 1 .1 

SLOF20090002 78442PI00 SLM 
CORP 

_I 
260000 6 212112001 1/16/2004 1/2212004 4 804 e: -3,05228 1.752 39 LG 

SLOF20090002 
031162100 AMGEN -M 0000 

S 
7/31/2002 112WOD4 V23r2m 43,4112 88 -31,28010 'Z202 52 LO 

SLOF2009DO02 03li82IGO AMGEN ;NC .20 70000 
S 

1 
IWO112 1/2012004 

1 
/2312004 129,11004 .93,90387 35,21307 LG 8 _6 : 13 1 1 

LOF20090002 0311112100 AMGEN INC 04 ODOO 8 11AY2002 120/2004 12312OD4 32 52127 -235,269 111 a 23146 LG Nr 
SLOF20090002 03 

11 
82 

1 
00 

AMGEN 
INC -3760000 S it 

'WOO2 
1/20/2004 1123/2004 23383307 -1 ;:Ilg 41 ::083 87 LG 

SLOF20090002 031162100 AMGEN ING 
_I 
040000 8 1118=02 1120020041 1/23/2004 1 0 : 39528 . 56026 2,83503 LG 

SLOF20090002 131112,11 AMGEN IN -3010000 S fiAL2002 112lr2M IF28r2DO'l 18,98432 -1387 83 5.10 49 L 

SLOF20090002 .3 
" 

62 
1 
00 AIVIGEIN INC 

.8 . 

SO 

I 
o0oo Is 121120002 1/2 1/20134 ;/26=04 542,472 34 432:2553 58 

11 
0, 
2 
1 : 76 LGG 

SLOF20090OD2 0311021DO AMGEN INC 
_2, 

41 
3 
0000 S 1211 212002 1/2 1/2004 'MOO4 

1 
5218905 -121,26821 30921 74 LG C 

SLOF20090002 590188108 MERRILL LYNCH GO INC -3, '27 
0000 

S 7rMOO3 1121/2004 
ir2MOD4 

180 :324 47 -146,91698 33:407 51 SO 

SLOF20090002 590188`108 MERRILL LYNCH & GO INC -2 .0000 6 7rM 3 
1 
12 112004 1/2enDO4 12,15269 .9,98287 2.189 82 SO 

SLOF20090002 035aO3 ANHEUSER BUSCH COS :NC COM -9650000 S 11/30/200000 1122rim 1127rIMM 48,52352 4 67? 69 2,845 (53 LG 
SLOF200900172 035229103 AN EUS 

R BUSCH 
COS NC COM 

_M 
ODOO S ZWOOO 1/2212OD4 

1 
/2712004 31,259 57 -251:3 1 2 89 : 

6' 
LG S SU 1 1/2 .g 2 :2 48 

LOF20090002 035229103 ANHEUSER SCH COS INC COM 4,3790000 S 12/1112000 /2212004 7/2004 22019120 72 9 20 51 LG H E 6 

SLOF20090002 03522giO3 ANHEUSER BUSCH COS INC COM 4270000 8 121612000 1=004 V27/2004 21,471 03 -1 4 S13 1,99590 LG 

S 
0 1 _: .7 

L F200900172 783513104 RYANAIR HOLDINGS PLC SPONSORED -1290000 S W/2003 112212004 1/27/2004 7,08335 : 22 27 48109 GG S 
DO 017 3 

1 
12WOO4 

1,2 
9 .85 31 

_8.0 
1: 

1 
0 S 12 1 Or2 1 0 2 1 . SLOF2GO9OOO2 7835i3lO4 RYANA R HOUD:NGS PLC SPONSORED -18500 S 1 /200 0 4 - .5 179 36 SO 

LOF20090002 783513104 RYANA!R H LD NOS PLC SPONSORED -2180000 Iw 003 127/2004 1/3g/20(0'44 
1 1515 

01 0 513 95 SO 

SLOF20090002 783513`104 RYANAIR HOLDINGS PLC SPONSORED -1 0780000 8 

1 

0/a/2003 112712004 1/3=004 54 .46944 -4767483 
6094 e 

I SO 
SLOF20090002 783513104 RYANAIR HOLDINGS PLC SPONSORED -I,OD8 0000 S 

I 
OAWOD3 1127r2OG4 i13Or2OO4 55,37804 -51J49 44 4 .22950 

SO SLOF20090002 285512109 ELECTRONIC ARTS 

-9S 
0/2512OD2 

1 
/28/2004 2/2/2004 4,5536 321260 1,34109 LG S 

-0 S 10/2512002 LOF20090002 2:55 ;21109 ELECTRONIC ARTS -7,103 ODD 8 1 /2012OD4 =004 330,275 4: -237 :9 05 :2 570 440 L S 
10125a 02 LOF20090002 2 

55 2 09 
ELECTRONIC ARTS -3,882 

OWO S 
0 1/20/2OD4 21212004 11114,042 05 -129 0: 50 4 132 7 LG 

SLOF2009DO02 458140100 ELCORP -1,4560000 
S 

OrJ/2003 Ir2IV'2OO4 2/212004 45,$5683 -'0 678 21 14.578 (12 8 6 0 ~NT 
L F2DOgOOO2 458140100 

NTEL 
CORP -4800000 

S 
W312003 112WOO4 212J2OD4 15206 46 -10:240 12 4 ON 34 SGG 

SLOF2009ODD2 1727SRiO2 
CISCO 

SYS INC COM -8270- 
8 

1112012002 
1/2912OD4 2WO04 

1 
6:102 55 -0.06949 7,09300 LG 

SLOF20090002 1727SR102 C :S 'OS S :N C M -10,395 0000 s 11/2012DO2 1129/2004 2rV2004 28:,241 83 -15036264 117,879 19 L 
' SLGF20090002 17275RI02 C SrO SYS NC GO -3,638 OODO S 11/14 002 ir2.912004 2WO04 9 0 9 

1 
6 53:4 81 45,54435 Lr, 

SLOF2009DO02 17275R102 CISCO SYS INC COM .1 7040000 8 1 
1/1 

4//22OD2 
1 
129/2004 2/312004 43,937 

1 
53 :23 

, 
7994091 20,18062 L C Y C 0 

SLOF20090002 17275RIO2 CISCO SYS INC COM 4: 1 28 ODOO S 11/20/2DD2 
1 
129120114 213 0 4 100 .52259 

_5 

1 1 
4e,ai 1 48 Lr 

SLOF20090002 1727514102 CISCO SYS INC COM -10 0000 IS 11/20/2002 1/2912OD4 213tf220004 27,095 13 4, 11,90609 LG 

SLOF2DOOODD2 24702R101 DELL!NC COM -2 :4511 0000 
S 

6/115/2002 1/29/2OG4 2rAO04 8128980 -68,45849 
1 
4 
:131 31 Ll 

SLOF20090002 24702R 
1 
0 

1 
DELL NC COM 4,3010000 S S/ 512002 1129/2004 2/3/2004 145,01346 -118,55578 26 45768 LG 0 

SLOF20090002 24702RI01 DELL ~N COM -554 OGO S 
5/1 

5QOD2 
1 
/2 04 2ra/2004 18,682711 -15.27084 3.4 

1 
87 L 

C 0 GnOO I G SLOP2009OOD2 24702RIGI DELL 
NC COM 

.8,8510000 S 5/15/2102 1/29/2004 2rJ/2D04 291,6790 .23846222 53.2io 79 LG 

SLOF20090002 023135100 AMAZON COM :NC COM -3,2270000 S 
.

.04 i/2gnOO4 2rV2004 158,33760 
. 
166,71391 .6.37631 SL 

SLOF20090002 023135106 
AMAZON 

COM NC COM -7 :312 0000 8 1/912OD4 1/2912004 2/3f2OD4 35: .774 24 -377,75401 -18,17 : 77 S 

SLOF20090002 023135105 AMAZON COM INC COM 1270000 S 
I 
/012OD4 11=0041 MOG4 231 45 -e 561 10 

.3~ . 
L S _4. S 

SLOF2009GOD2 458140100 T L 962 GDOO W=003 0/2004 213120114 152,59915 .104:.550 33 48,048 852 SO :N E CORP ~/2 
LOF20090002 458 40 00 NTEL CORP 02 

10000 
8WO03 /29/2OD4 2r312OO4 277,42784 .187 722 0 89 705 34 G 

SLOF20090002 458140100 INTEL CORP -0,253 
00130 S 

(114112003 Ir2QQOO4 ZWO04 192,30200 -132,38289 
59,glo I I 

SO 

SLOF20090002 
4 
58 

1 
40 

1 
00 

INTEL 
CORP -55240000 

S 
8=0133 

1 
129/2004 MOG4 16988265 -114,95168 54,93097 S 

SLOF2009OOD2 458140`100 INTEL CORP -4,7880000 Is &WD03 
1 
129/2004 2WO04 147,24804 .99,63589 47 

' 
612 

1 
5 SO 

SLOF20090002 577721(101 MAX M :NTEGRATED PRODS INC COM 4,22 0000 S 11/12/2003 1/2912OD4 213/2004 215,4 :3 10 .221,55929 -609619 SL 

SLOF20090002 57772KI01 MAX : 
M 
NTEGRATED PRODS INC COM 4070000 S 

II/I2f2OO3 
112Q/2D04 MOG4 23 994 -2.48780 -6768 SL 

SLOF20090002 57772KI01 MAX :M :NTEGRATEDPRODS ;NC COM -13 DODO S 11/12r2D03 11290004 2WO04 
W3 

75 -68253 -1878 SL 

SLOF20090002 577721<101 MAX M NTEGRATED PRODS NC COM 7200000 S 
111121200 

1 
128/2004 2/3f2OD4 38,7' 141 -37.11111 -1,04010 S 

SLOF20090002 57772KIDI MAXIM INTEGRATED PRODS INC COM :972 0000 S 11113120033 112912004 213/2 04 0, 627 
g _,I 

309 64 
.' 

65 SL 

SLOF20090002 783513104 R ANAIR HOLDINGS PLC SPONSORED 4740000 S 
IWB12DO3 

112912004 25120004 le64 47 -22.121 20 :5' 472' 73 SL S 
Y 

M . 
a 

-1 . 

SLOF2OD9OOO2 783513104 RYANA R HOLDINGS PLC SPONSORED .1,481 0000 S 1011012003 1/29/2004 004 51 72890 -71,27584 9,54 : 74 St. ,- 
OF20090002 7835 

1 
3 

1 
04 PYANZIR HOLDINGS PLC SPONSORED -5,431) WOO S IOMM3 V29121304 2r.312004 189.74570 _253 413 76 -03 Oa 

06 
St . 

SLOF2GOQOOO2 763513104 RYANAIR HOLDINGS PLC SPONSORED .9690000 s IG/lOnOD3 112912004 2r.V2004 33,06070 -48:634 71 -12,77407 SL 

SLOF20090002 1727SR102 
C 

C Y CC M -2.53 
1 
0000 S 1 ;/20/2D02 

1 
13012004 21412OD4 65443 28 -36.61 

0 
60 28, :32 62 LG S C!S 0 S S :N 

-760000 S 
4 . 0 

LOF20090002 1727SR102 SCO SYS NC COM 1 /20/2102 1/30/2004 21412004 1 969 4 1 99 33 
70 

11 L 

SLOF20090002 1727BR102 CISCO SYS INC COM -1,1930000 S 
Ilr2.. 

1130/2004 214/2004 31076 1 D -17 ;56 63 13 .81 
9 
58 LG 

SLOF2OO9OOo2 IT27SR102 CISCO SYS INC COM 1 28 0000 S 211PRO03 1/3012OD4 2)4 34337680 -190.88872 15Z49 SLO I 1 1 

F20090002 727SR102 C~SCO SYS INC COM -3:770 
0000 S 

2119/2003 13012004 2141122W4 45:973 19 -25625650 20 .4470 8089 SS Go 

SLOF20090002 17275RIO2 C ScO 
SYS 

INC COM 
3e 

000 
S 

2/ Sn003 1/30/2004 2/4/20 4 24222544 -134:655 3 107 
'5698 

SO S 214 S 1 8 

I C 0 &4 t2O " e.: .2 If SLOF20090002 45 :140ii0o INTEL CORP -12,37 : 00000 S 6/412003 1/30/2004 120004 31 :56 3 -202 : .O~ 3 53 1136 
, 
1 
55 

791, SO 

LOF200900M 45 40 00 INTEL ORP -3,61900 0 S /2003 3012004 .4 G4 2 -81 770 5078 G 

SLOF20090002 458140100 INTEL 
GO P 

-1.70' 0000 S 614,2003 11301M 21412004 51,89978 -38 
33 155 

15 . 
56821 SO 

SLOF2DO9OOO2 458140100 INTEL CORP 
-8850000 S 

61512003 113012004 
21412004 20 

912 
5' 

-14722 
'1 

e, 
957 SO 

-731 2)4 2 
1 

SLOF20090DO2 45614oi0o INTEL CORP 0 e/4/2 03 i/3G/2004 
12004 

22 33(l .2 - 
1~ 112 

4 35 S 

00 0 S 0 

6, ;8 

SLOF20090002 458 
1 
401 00 R -679 0 

s 
6/4/2 -14,3 S VEL GO P 

0 W 003 
1/30/2004 214r2OO4 20.7 798 8368 6,36432 SO 

LOF20090002 458140100 NTEL CORP -2,663 0000 6 8/4/2003 1,3012004 214/2GD4 81 372 40 50,01230 24,46010 SO 

6LOF20090002 45aI4OlOO INTEL CORP .565000 S 6/5=03 1/30/2004 V412004 
17. 

24903 
:f 1.940 99 53 04 SO 

SLOF20090002 57772KI01 MAX:M ~NTEGRATED PRODS :NC COM 11/1312003 1,3012004 2/4/2 04 65,44208 -67.51547 -2 :07083 39 St. :1 279 ODOO 8 

LOF2009ODD2 57772KI01 AX M NTEGRATED PRODS NC COM 3:078 0000 S il/13/2003 113012 04 214/2004 157,38846 -102 .374 97 -4,98851 S 

SLOF20090002 783513104 RYANAIR H LOINGS PLC SPONSORED 000 S 
1 

1 
0/2003 1/30/2004 214r2OD4 59,59a go 

_a 
2 21,25398 St. 

SL F 0090002 HOLDINGS PLC SPONSORED 45,408 08 0 2 763513104 RYANAIR 
0 

:" :,2 :00 00000 S la/1312003 I/3Of2OD4 214/20134 -,,01 : :155 11: 18,447 06 SL 

SLOF20090002 783513104 RYANAIR HOLDINGS PLC SPONSORED -7930000 S 
I 
Oll 4r2OO3 1/30/7004 21412004 26, 

1 
3210 -38.079 46 

-9 
94736 SL 

SLOF20090002 17275RI02 
CISCO SYS 

INC COM -14 .222 0000 S 2J19/2003 2/212004 2/512004 37011161 -204,42703 
1 
6568458 SO 

5WO05 

Alfred P Sloan Foundation 
Tu ID a 13-1023877 
Mivslc~ Capital Management 



SLOF20090002 458140100 INTEL CORP -3 
el 

DODO 8 61512 3 2/2r.2004 2/5120134 ilO.571 01 - - 42235 34 14886 SO 

SLOF20090002 458i4DiOO NTEL CORP -9:29: DODO S 615120003 2/212004 2WO04 254.347 30 170:529 72 87:81? 58 SO 
SLOF20090002 458 

1 
40 

1 
00 INTEL CORP -10,272 0000 

6,5,2003 
212=04 215/2004 314,00096 - . .,70020 93,31976 SO 0 

SLOF20090002 458140100 INTEL CORP W/2003 
2r,12 

215/2004 2 05268 1 Y 22 0000 00.4 5 33 39 771329 SO 

SLOF201790002 7:3513104 R ANAIR HOLDINGS PLC SPONSORED 94 DODO 6 10/1612003 202004 215/2004 IS 98ee :284:3491 95 -7:743 29 SL 
a SLOF20000002 7 3513iD4 RYANAIR HOLDINGS PLC SPONSORED -9520000 S 1 0/14/2003 2/2/2004 

2,512004 
31,98770 A5.714 57 -13,726 B7 SL 

SLOF20090002 783513104 RYANAIR HOLDINGS PLC SPONSORED -0380000 S 10116/2003 2f2nOO4 2/512DO4 31,51729 -4 2201 -14,702 B5 SL 
SLOF20090002 28551 2 

1 
09 ELECTRONIC ARTS -0,873 0000 

S 
10/25/2DD2 V2112004 2/012004 298,47455 _2203:309 28 75,16537 LO 

SLOF200:0002 285512109 ELECTRONIC ARTS 
.3 . 

D44 0000 1=512002 2rM2OD4 2/612004 135,:34 28 -101,88824 33,76804 LO 
SL F 285512109 ELECTRONIC ARTS .75 

0 1 
0/2512002 2K&2 04 ZW2004 33 

9882 
.25,38817 53045 LG r 

SLOF20GOOD02 285512109 ELECTRONIC ARTS -1 .,0, GOOD S 
11/1 

4/2002 2rJI2D04 ZWO04 02,6641 92 410,597 12 4:087 so LG 0 200 0002 - 0- 0" 
'LOF200:0002 3142BXIOS FEDEX CORP COM -72D 0000 8 1111312002 2MI20041 21WOG4 48,086 1 1 -39.26808 

8 .81 
803 LG 

SLOF200 0002 023135106 AMAZON COM :NC COM 2,1189 
0000 S 

1/1 
512004 2rJ/2004 21=004 129,07801 .160,44739 -31,389 3a SL 

SLOF20090002 023135100 AMAZON COM NC COM -1360 00 1/14/2004 2rN2004 2MOC14 
6 
23731 -7,63274 

- 
39543 SL 

SLOF20090002 023135100 AMAZON COM INC COM -1580000 1/13/2004 2rJI2004 
ZWO 

7: 1 -846 -1,33058 SL 0 0 8 
SLOF20090002 D231 351 D5 AMAZON COM :NC COM -530 DOW I= 2/3/2DO4 2JW00044 23,84345 9041 .27:38'0 '907 -353596 SL 
SLOF2DO90002 023135108 AMAZON COM 

NC COM 
-6900000 

I'llnOD4 
2rJ/2004 208/2004 31,42988 -37.89581 -6,40593 SL 

SLOF20090002 0231351DO AMAZON COM INC 
Co
. 

-1 
0460000 11,212004 2WOD4 215/2004 47,06018 -54,187 61 -7,127 

45 
SL 

SLOF2009DO02 023135106 AMAZON COM INC COM AS GOOD 
a 

1/1412004 2/312004 21MOD4 2,0791 
0 

-254425 A65 15 SL 
SLOF200 002 023135106 AMAZON COM :NC COM .5330000 

S 111 
5n 04 VM2004 2J=OD4 24,090 

47 
.20:BOT 70 -5,717 29 SL 

go 

_I 0000 6 
OD4 1 .1 . r SLOF20090002 023135106 AMAZON COM 

NC 
COM 0 111412004 25/2004 2/5/2004 722 53 -88495 16242 SL 

SLOF2009M 02313510e AMAZON COM NC COM -14 0000 S 1/1312004 2rJf.2004 2J= 04 BABB 03 -7,82255 25392 'L 
a 00 SLOF2009OOD2 085518101 BEST BUY :NC COM 500000 S 1/9/2004 2a'2004 ZWDD4 57,773 B3 -82,44190 A .688 27 SL 

SL F200MM 086518101 
BEST BUY "C COM 

-25600 0 S 
110/2004 2rJ12004 2A=04 12 744 -14,00a 70 051 Za SL 

SL A14 00000 8 11912OD4 2n/2004 21512OD4 20 9851 OOF20090= 088510101 BEST BUY INC COM :975 -22,55033 75782 SL 

SLOF20090002 OW510101 BEST BUY INC COM .880000 8 
1WO04 

2WO04 2JS/2OD4 34181 -36 222 -27604 SL 

SLOF20090002 783513104 
RYANA 0 

-42- GOOD S 1011812003 2rJI2004 2/8/2004 
1 
5:342 487 

_21 
:2g4S 37 -5,90590 SL :R H LDINGS PLC SPONSORED 

LOF2009DO02 783513104 
YANA 

R HOLDINGS PLC SPONSORED Bl . 0000 1011512003 2KMDD4 21812004 53 72B 61 -74,79975 -21 071 14 L 
SLOF2009DOD2 703513104 RYANAIR HOLDINGS PLC SPONSORED -2 

leflenOO3 
ZWO04 20WOO4 108,'C41 44 -148,39188 -42:360 44 SL 

S 
Lo S 001 1 .8 

F200GODO2 ED5756023 BAYER ;rCHE MOTOREN WERKE ((BMW) :949765 00000000 5 11/812 214/2004 2/W 04 62,00379 A .044 93 3 
58 
W LL 

SLOF2DO9ODO2 ED5756025 
BAYER 'CHE 

MOTOREN WERKE B :', 
.0 0 : 

1IM002 214r2004 2/WL 4Z63509 -3:,l 13 51 
' 

21 58 LL 
SL F DO:00102 ED5755a25 BAYERISCHE MOTOREN 

WERKE 
BM A.1'21 .000WO 8 111012002 21412004 21912004 205.13353 

1 
7243128 ~12:'702 25 LL 

rLOOF2200 0002 3142aXIOG FEDEX CORP 
COM 

-2.60 
1 
0000 8 11113/2002 2/412004 2MI2004 174,70a 

0 
1 :145:i2a 28 

2, 
57973 LG MW) 

SLOF20090002 3142SX100 FEDEX CORP COM -1020000 S 
111 

3/2002 214=041 zvr2m 6.718 
93 _5,582 

0 1: 
1559S 

LG . 1 1/1 .06 

SLOF20090002 023135106 AMAZON COM INC COM 7 100 DOWD W 04 214/2DO4 2/912 321,50488 -397 395 -75,5590 SIL 

SL F20090002 023 
1 
35 

1 
06 AMAZON COM NCCOM -2: 00 000 

111 
5120004 2/4/2OG4 2IM000044 95,09300 .11744145 .22.340 47 L 

0 5 S SLOF20090002 023135108 AMAZON COM INC COM -220000 S 
"1 

0/2004 214/2004 2=004 M 21 22558 -22937 SL 

SLOF20090002 023135106 AMAZON COM INC 
COM 

'780000 6 1', W004 21412004 V912004 3,53203 A,345 23 -81320 SL 
SLOF20090002 021135106 AMAZON COM INC COM _Z9830000 S lr2lr2m 214r2OO4 zS2004 134 17109 -186,029 03 -31 858 25 SL I 1 .100 8 S 

SLOF20090002 023 35106 AMAZON OM INC 'am 
0- 

1/2212004 21412004 2/11/2004 45:282 3: -57:1 
0560 

-11 :123 22 SL 

SLOF20090002 OB6510 01 BEST BUY INC 
COM 

-2,65a 0000 6 lIwOO4 21412004 2wDD4 133,9312 144 21 
3 
83 

_1 .,282 
35 L 

SLOF20090002 080516101 BEST BUY INC 
COM 

-924 0000 S 
1 
/912004 214/2004 2WDO4 40.593 Sa -601 070 -3,577 14 SL 

SLOF2000DO02 088516101 BEST BUY INC Cam 1710000 S IM 21412 04 212/2004 8,50327 -9:2' -721 57 SL 
OD4 004 8484 LOF2000M 17 75RID2 C S 0 :YS INC COM A 02 0000 S 51712OD3 214,2004 ZV2004 100,019 7D -84. 

Ge - 
35.95138 SO 

SLOF20090002 
I 
727SR 

I 
D2 C :.C0 YS NC COM -5

:854 0000 S 
211 003 2/412004 2WD04 144 

1" 91 
- .,14: 40 600 351 SO 

SLOF20090002 1727SR102 CISCO SYS :NC COM -3,1148 0000 S 21290/n2o03 2/4/2OD4 21MOD4 
P4:780 

03 -55,51304 39:252 09 SSG 

SLOF20090002 

17275R102 CI:CO SYS Nc COM -11 
07 

2/2012003 2/412004 2=004 451,259 07 -266,99404 154,264 
1 
3 G " :5 7 DODO S 

SLOF200ODD02 17275RI02 C CO SYS INC COM 2360000 S 2120/2003 214/2004 2/WOO4 273,989 4 -16209840 11 1,B70 74 SO 

SLOF2000M 
I 
7275RI02 CISCO SYS :NC COM _I -292 WOO S 20=3 21412OD4 2WOO4 7,19270 422375 Z OBB95 SG 

SLOF20090002 
17275RiO2 CISCO SYS NC COM 0.93 GOOD 

S 
2120/2DD3 2/412004 219/2DD4 417,25067 -24437387 17287680 SO 

S 2/2 0 1 S SLOF20090002 1727BRI02 CI:00 SYS :Nc COM -03: 0000 
S 

2121/2003 214/2004 21912OD4 15.61703 -9:170 75 6:44e 2a SO 

SLOF2009DO02 17271R101 cl CO SYS 
NC COM 

:::We GOOD 3 4/20 3 214/2OG4 2/1112004 2 1 7 -129,73637 14 
1 
08 SO 1 1 .4:3 7 45 

-142.31851 13 4 LOF20090002 7275R 02 CISCO eye INC COM 1 12 
0000 

8 V712003 V41/2004 21012004 45176 :2 3 2 G 

SLOF2009ODD2 458140100 INTEL CORP W&WOO 
8 

8/912003 214/2004 2f9/2OD4 320,07420 -229,58871 
ge, 

48749 
S SLOF20090002 458140iGO INTEL C RP -1,93200 el ORD03 21412OD4 2/912004 

58, 
655 20 41,65469 17,00059 

SLOF20090002 458140100 NTEL COR -9. 1 D2 000-0 : B/IQ/2003 214/2OD4 2=004 278, 
28068 

-1 ga,242 70 82,01782 23 

SLOF200 :0002 458140100 
INTEL 

CORP 

.29.429 
0000 8 

6119/2003 214/2004 2/912004 587.28985 _634 501 02 25278883 SO 

SLOF200 0002 458 1 40 
1 
00 INTEL CORP -107 

0000 8 
611 012003 21412004 21912OD4 3271 14 -2,32993 0412 Be 

SL F20090002 458140100 INTEL CORP -8501 00 0/1912003 21412G04 202004 
198

:744 40 140 IS4 le 58.580310 SO 

S 
0 
LOF20090002 458140100 INTEL CORP 40 000 000DOO S 7/15/2003 214/2004 21012004 30571387 -240:001 00 65 5267 SO 

SLO 2 

4100 1 IZOO 
:3 
1 
4 
a 
1 
S 

8 F GO :ODO2 458140100 NTEL CORP 000 S 7/ 7 3 214/2004 21912004 12,53426 -10:2~11 41 2 G 

LOF200 0002 57772KI01 
MAXIM 

INTEGRATED PRODS INC COM -1,312 
0000 6 

IIII3r2OO3 
214/2004 2/912OD4 6511006 -692 

7 
48 4,147 40 SL 

,1LOF20O .ODO2 
67772K 

10i MAXIM 
INTEGRATED PRODS INC COM 4,311 0000 8 1111312003 21412004 219120014 213 

, 
040 16 -227,66777 -13,027 Bi 6L 

SLOF20000OD2 ED5756025 BAYERISCHE MOTOREN WERKE (BMW) -9330000 S 
1/1012002 

2/5nDD4 2110/2OD4 39,488 29 -33,37033 009796 LL 

CLOF20090002 E05758025 BAYERISCHE MOTOREN WERKE (BMW) -6.3180000 6 111112002 21SI2004 2/10/2OD4 287,182 99 
.2237 1 

39 4348 160 LL 

SLOF20090002 31428XIOS FEDEX CORP COM -3 
1 ", 

312002 21512 47 -122~40 
3 
69 37:322 Be L S :1221 0000 S 004 2110/2-134 171

:736 1 LOF20090002 31428XIDO FEDEX CORP COM 
I 
1 0000 S 

11,1112OD2 
2WO04 211 0/2004 29322 -6,18016 1,11306 LO 

SLOF200 :0002 31428XIOD FEDEX CORP COM -1 :355 0000 6 111,412002 2WO04 211012 4 88,23496 -754 97 127836137 LG 

SLOF200 0002 088510101 BEST BUY INC COM 708 DODO S 1/912004 215/2004 21 
1 
GF2000D4 30 810 111 .38:4942 49 1: 32 39 SL 

9 SLOF20090002 086510101 BEST BUY INC COM 
Ze 

0000 S lIi2r2OO4 215=04 211012OD4 5108866 
.52 

26510 
.1 .1 

76 
44 

SL r 
'LOF2009DOO'2 17275RI02 C~SCO SYS INC COM -17.353 GOOD 8 51712003 21612OD4 2110120114 414,970 59 -271 

.03303 
143, 937 

So 
SO 

SLOF20090002 
I 
727SR 

1 
02 C SCO SYS :NC COM 4 1823 DO S 6/1012003 2W 04 2JI 012004 98,493 :5 -7755589 20,938 

le 
SO IS M 5[71200 0 S 

SLO 2 90 C C 6 S N C 13: 94 00'000 S 3 2isnOO4 2/10/2004 332,253 6 
F 00 002 

;727SR1102 
0 Y C 0 

1 1 1030 7 217007 
el 

115,24626 G 

LOF20090002 7275R 02 CISCO SYS INC COM .48430000 S 51gr2003 215120134 2/ O/2DD4 
1 

28 .7385 12 37.17036 SO 

SLOF20090002 17275R102 
CISCO 

SYS INCCOM 1 :657 GOOD 8 5=2003 2WO 
2(10/2 

44,40733 .21 .' 
'a 

1486665 SO 

SLOF2 090002 
1 
7275R 

102 CISCO 
SYS INC COM 822 0 00 S 6/1912D03 2161200044 211012M 2 

0. 
90470 -165,94D 23 45:018 47 SO SLO 

CISCO SYS INC COM 1882607 .93,089 37 2535870 SO F20090002 17275R102 959 00 
0 
S 611 912003 2WO04 2/10120OD4 11 00 

00 0 SLOF2009DO02 458140100 INTEL CORP -967 ODOO S 7/i7r2OO3 2/MGO4 2JlO/2GO4 29.039997 -24,0102 ge 4,93701 SO 
:3. Be 96 SLOF20090002 458140100 NTEL CORP .7:394 DODD S a/13/2003 2WoD4 2110/2004 222 D4 

1 
0 

.1 
38 38220 SO 

SLOF20090002 45al4OIO0 INT L C RP .1 3030000 S at"IM03 ZS2004 211ar2M 33 440 31 
., 

.92364 58,5 le 87 SO 

LOF20090002 45:1140100 NTFE"L CO 

-1
.6090000 S 7117/2003 21512OD4 211 0/2004 49~:3 

le 
77 -30749563 7 821 

1 
4 SO 

SLOF20090002 45 40 
100 INTEL 

CORP 
.11 

40000 S 7/1712003 21512004 2/10/2OG4 342353 .283267 59086 SO 0 P SLO I S 

F200GOOD2 458140100 INTEL CORP .9,5414 
0000 S 

a/19/2003 2J5/2oD4 2110/2004 287,21641 -250,440 G4 3877637 SO 

SLOF20090002 4511140100 NTSL CORP -5.05000 af 3/2003 21512004 2/1012004 151,656 51 2544200 2e,2145l G 6 
002 458140100 INTEL CORP - S 2/10/2004 13429880 

1 
:0 23214 12 SO S I _I LOF20090 4.472 DODO S 8113J'2OD3 21WO04 :1, 

1 - "B ,LOF2DD9OG02 67772KiOl MAX:M :NTEGRATED PRODS 
INC 

COM :3 683 0000 8 1111312003 215/2004 211MOD4 1 1 :217 41 .1 .4.4 
1? 

1 
0 

3:179 64 SL 

LOF20090002 57772KI 01 
MAX M NTEGRATED 

PRODS NC cam 3,3eS 0000 8 lI/i4/2OO3 215120 4 21 0/2004 
:S 

73857 -177,07092 
.1 
1.334 35 SL 

SLOF20090002 ED5756025 BAYERISCHE MOTOREN WERKE (BMW) 29220000 6 
111 

112OD2 2,WOD4 2111/2004 12556035 -103,49200 22,De8 35 ILL 04 

6 ... '7:227 11 LG SLOF20090002 285512109 ELECTRONIC ARTS :1:311 0000 S 1111112102 21512004 211112OG4 57:830 88 -43,60373 14 

LOF200GOD02 2855f2lG9 ELECTRONIC ARTS 4,3720000 S 4,12002 2)WD04 2JI V2004 192,75245 .145,41229 34016 LG SLOF20090002 
2855 

1 
2 

1 
09 ELECTRONIC ARTS -361140000 S 11/1412OD2 2WO04 '2/1112004 164 i5l 35 -12252947 41621 88 LG 

SLOF20090002 ED5756025 BAYERISCHE MOTOREN WERKF (BMWI -1,7540000 S 
Jill 

/2OD2 2/912004 211 212004 75:487 95 -62 Q3 54 13.36441 ILL 

SLOF20090002 ED5756025 BAYERISCHE MOT R2NVrERKF~BmW) -3 .5020000 S 1/11/2002 2/912004 211212004 150,717787 .12423003 264870 U. 

6LOF20090002 ED5750025 BAYERISCHE MOTOREN WERKE BMW) -6920000 S 1/1112002 2110/2004 21 
1 
212004 214 5 

57 
.24:54. 14 4 :927 43 L S C, 1 2" .0 4 1 1 

LOF20020M ED57SOD25 BAYERISCHE MOT REN WERKE BMW) -1,7240000 S W4120172 004 2/ 212004 7 4333 -59,91621 13517 4 LL 

SLOF20000002 149123101 CATERPILLAR INC _98 0000 S 8/1312003 
211012GG4 2/1312004 

7 47215 -6,86505 
608 

20 SO S 1 0 3,2 ~3 

SLOF2DOGOOD2 ED57SOD25 BAYER~SCHE MOTOREN WERKE (BMW) -8,2600000 S 11 4/20 2 211112DO4 2/13,2004 269S2502 -21776 
69 

7 LL 

LOF2DOD0OO2 ED5750025 SAYER SCHE MOTOREN WERKE (BMW) 5 DODO S 1/1512002 2/11/2004 
2/1 004 

81, 941 45 
_6 

:2B90 52 la,8655 93 U. 
5 0 

S 
ELEC RO IC AR 6 111114=02 0 2 G 

LOF20090002 285512109 T N T 3 
800000 8 V1112 " 

2117/2004 160,26342 -12 39843 45,886 09 L 

SLOF20090002 285512109 ELECTRON C ARTS -8340000 S 
1 
2/ 3/2002 2111/2004 2117r2OG4 30, 133 81 -23 612 84 14020 77 LG S afl9r2 025 11 D2 

SLOF20090002 1727SRiU2 CIS 08 S INC COM -29,134 0000 S 
003 

2/1112004 211712004 710:743 03 -548 18271760 SO 

LOF20090002 17275R102 C SCO SYS INC COM _672 0000 S 611212003 211112004 .1 71GO4 
IS 
3.311 . -12:677 28 3 .7 

IS 

SO SLOF20090002 1727SR102 
CISCO 

SYS INC COM 
.,2,84' 

0000 S 
i/2012GO4 2111/2004 21 7/2004 

BB,503 23 
-.1 .7. DO .12,48077 SL 

SLOF2DO9OGD2 17275R102 CISCO SYS INC CO -B51 .000 S 1 120/2004 
2/11120~ 

2117120G` 15 
eel 

57 -18 73025 -2,84808 SL 

SLOF2009ODD2 17275RI02 CISCO SYS NCcOM -1,9980000 IS 
,2 
1/2004 2JiII2OG4 2117/20D' 48,74252 -57.35838 -8 .81588 SL 

SLOF2DD9OOO2 17275R102 CISCO SYS INC COM -5020000 S 112112004 2/11/2004 2/1712004 12,24662 .14,411 37 -2 1 475 SL 

SLOF20090001 285512109 ELECTRONIC ARTS _603 0000 S 
1 
2113/2002 2112/2004 21~8120004 27.29B 17 -17,00029 

1 

0
:295 2838 LG 

SLOF20090002 285512109 ELECTRON 
C 
ARTS 

_1
.304 0000 S 

1 
211 3/2002 2112/2004 21 8120 4 58 lee 71 .36,78348 21 

, 
405 

LG SLGF200 0002 285512109 ELECTRON 
IC 

ARTS -1,613 DODO S 1211312002 2/1312DO4 211112D14 71,83955 -4547507 2638458 
LG SLOF2DO :0002 285512109 ELECTRONIC ARTS -3 

485 

GOOD S 

1 
211312002 2/1 712004 

..
.004 154,18661 -98 

. 
25208 6593453 LG 

S I 2no/20 94,:76 2 SL F200900012 285512109 ELECTRONIC ARTS -3480000 
S 

1 
2/13/2002 2117/2OD4 

2120/2OD4 
15 

a - " 1' 
5 : :1 177 1-1 

LOOF20090002 65332VIO3 NEXTEL COMMUNICATIONS INC CL A -33020000 S I I f7/2003 21 712 04 G4 5904 -4:132 97 14 75 
SO 00 SLOF20090002 65332VIO3 NEXTEL COMMUNICATIONS INC CL A -35e 0000 S 1 lf7,2003 21"/2004 

.

.OG4 
1020441 

.8 
:112 

41 

166105 
SO 

SLOF20090002 286512109 ELECTRONIC ARTS 3 
, 
5500000 S 

1211312002 
2/1 812004 212312004 

1 
83 

. 69799 
.100 S4 111 63 .51338 

LG SLOF20090002 ED5756025 SAYERISCHE MOTOREN WERKE (BMW) -30450000 6 1/1512002 2/1912004 2123/2004 131 841 00 .104,34604 27,49496 ILL 

SLOF20090002 ED5758025 8AYERISCHE MOTOREN WERKE (BMW) 420 0000 S 1/24/2002 2(19/2004 Z23/2004 10 18406 .14,09435 4 090 6f LL 

SLOF20090002 088516101 BEST BUY INC COM -1760000 S IMV2004 212312004 2r2612004 9,04605 .9,31038 -28433 SL 

513/2005 

AlIrsd P Sloan Foundatlon 
Tax ID no 13.1 023877 
M ..

. 
iw Capital Management 



SLOF20090002 08:51 :1101 BEST BUY INC COM -1,4020 IM312 04 21=004 212anDO4 7205999 -74,93283 -287284 SL 
SLOF20090002 00 

51 
0 

1 
BEST BUY INC COM .1000000 

111 
4120004 2r2312004 212WOO4 5.13980 -534200 : 20226 SL 

SLOF20090002 088515101 BEST BUY INC COM -1,3220000 Is 
1/1 

6r2004 2r23/2004 212e/2004 67,94814 _71 :224 73 -3,27659 SL SLOF200go= effee 10104 SUN 
MICROSYSTEMS INC COM -21,7090000 S 

2"l 
r2DO4 2Y23/2004 z2wOO4 113.65772 

.124, 
38727 

_10
.72955 SL 

SLOF2DOQODO2 086516101 BEST 
BUY 

INC COM 
878 0000 S 1/15/2004 2f2412004 212712004 3,97238 -4.20237 -220 

oil S SLOF2009DO02 OW518101 E .T BUY 
NC 

COM -2 940000 S 112012004 2r24/2004 2r27/2004 152,47847 A59,529 30 7 .050 .1 SL 
SLOF20OW002 086516101 BEST BUY INC COM -3 244 DDOO 1120/2004 212512004 3/1/2004 

1 
58,38929 -172,65005 -6,46070 SL 

SLOF20090002 0813516101 BE :T :UY 
INC 

COM -1 :70 1 
0000 

112012004 =15/2004 3/1/2004 87.24608 .90,801 59 -355493 SL 
SLOF2DO9DOW 080510101 BE T UY Nc COM -ZOS7 0000 S 1/20/2004 2128/2004 3WOD4 108,23738 A10,339 15 4 :101 77 SL 
SLOF20090002 0865WO1 BEST BUY INC COM -0090000 IS 112012004 2rMOO4 3rMOO4 50,00454 -61 .63123 

-1 . 
628 60 SL 

SLOF20090002 O865lSiO1 BEST BUY INC COM 13a 0000 a 1/20/2004 2126=04 302004 48,10749 49,87289 7e14O St. 
SLOF20DD0002 539S3OiOQ LOCKHEED MARTIN CORP COM 790000 8 12/11/2003 3=004 31512004 21,903 57 -2340547 -, :

.l 
.0 SL 

SLOF20090002 539830109 LOCKHEED MARTIN CORP COM 
.1,1 

as GOOD 
I 
2Jilr2OO3 3=04 3/512004 54 1 734 -57:543 14 -3 .455380 SL 

SLOF20090002 539830109 LOCKHEED MART N CORP COM as 0000 12/1212003 
3=04 

3WOO4 3:6:6 88 4.le4 24 -277 
8 
SL 

SLOF20090DO2 539830109 
LOCKHEED 

MARTIN CORP COM _i 5 0000 12112/2003 3WOG4 3WO04 88592 -73487 -4595 SL 

SLOF2OOMO2 530B30109 LOCKHEED MARTIN CORP COM 6090000 
1 
211512003 302004 

3,5noG4 
250,48074 -274,20045 

-17'713 

71 
SL 

SLOF20090002 639830109 LOCKHEED 
MART CORPCO. 

-3 .737 0000 Is i2JI612DI3 3=004 3/ar2OO4 1 0653 -182,688 24 -14,27071 St. MAR CORP COM Is 
~2,476 60 

.1 

SLOF20090002 539830109 LOCKHEED TIN -Si 0000 
003 

=004 3/842004 229861 7099 SL 
SLOF20090002 539830109 LOCKHEED MARTIN CORP COM -2470000 Is 1211712003 3r3/2004 3WO04 11,13247 -12,25362 -1 12115 SL 
SLOF200901302 539830109 LOCKHEED MARTIN CORP COM .1 .306 OM 

S 
12/1WO03 3020041 3e2m 58 .85755 -63,84465 4 :087 

30 
SL 

SLOF200900132 539830109 L WEED MARTIN CORP COM -2,D42 0000 S 1211612003 3=00,01 3=2004 92,02690 41 .7 
, 
Sees 

OC 
:99 go SL 

SLOF20090002 539830109 L KHEED MARTIN C RP C M 7740000 S 12/111SQ003 3rJ/2004 3JBJ2OO4 9 37:86'3 82 .2,08171 SL 

OC 
MAR 

0 0 
M 48 S 1 

3WOO4 34" :l 3. 43.417 -1,70042 St. 3 SLOF2000M 639830100 LOCKHEED T N CORP CO 
3 
0000 21 GQD03 3/WO04 21,7 7 380 

SLOF20020002 91324PIO2 UNITED HEALTH GROUP INC COM -3,112 DODO 
Is 

71512001 3/412004 312*004 10374079 -ge.397 00 97 .34979 LG 
SLOF2002M 539830109 LOCKHEED MARTIN CORP COM -1. 158 DODO S 12)1712003 3V4J2O04 3WO04 51 .87789 -67.44015 -557027 SL 
SLOF20090002 539630, 09 LOCKHEED MARTIN CORP COM A 320000 S 12M 712,03 Y412OD4 319/2OD4 5,91354 454649 

_S34 
95 SL 

SLOF20090002 24702RI01 DELL :NC COM -0,5700000 S .1 .002 3WO04 311012004 277 .22200 -230:477 Be 40,74543 LG 

SLOF20090002 24702RI01 DELL 
NC 

COM -Gel 
0- a 

5/1 SQOO2 3/5/2004 Y10/2004 31 .0538 -2 09460 4,35923 LO 
SLOF20090DO2 91324PI02 UNITED HEALTH GROUP INC COM -2 .7880 7/512001 3WO04 3/10120D4 174,555 9: -8 :,350 Bi 

88,195 1 

a LOF2DO90002 458140100 NTEL CORP DOO 6/lWOO3 315120134 311012004 100 .230 4e -00,41022 1 Is -3,4530000 9,81124 SG 
SLOF20ONM 458140100 INTEL CORP -0,080 

Woo 
6 

W, 
GR003 31&2004 3110/20D4 170,65873 

.160, 

369 
75 IS 

28 
: 98 S 

SLOF2DODOOO2 45:i4DlOO INTEL CORP -12,993 0000 8 .1
.003 

3/5QO04 
Wl 
012m 377,14868 -342.37334 34:77 

34 
SG' 

SLOF20090002 
53 

9830109 LOCKHEED MARTIN CORP COM -247 DODO S 12117/2003 3WOO-4 .1.004 11 133 D4 -1225302 -1112058 :L 
SLOF200GOD02 53 8301 09 LOCKHEED MARTIN CORP COM 1051 0 00 S 12/18/2003 3WO04 3110/2004 47 :37176 -52:524 0 -5 

1 
5 23 L 

SLOF20090002 24702RlOl DELL INC COM -5 :443 00 
0 

5/16/2002 3/a/2OD4 3111/2004 172 .350 7e 
_151,1 

95 6 : 21 
1 
53511 LG 

0 0 S SLOF20090002 24702RI01 DELL INC COM -7,913 ODOO 8 stimOO2 
3WON 

311 1/2004 250,56248 -21980731 30.765 17 LG 81. 
OF20090002 91320102 UNITED HEALTH GROUP INC COM -235 ODDO S 7/5nool 3/1312004 Yl 112004 14,751 27 -7 :279 34 7.47193 LG 

SLOF2009DOD2 91324PI02 UNITED HEALTH GROUP INC COM .1,912 DWO 
8 ?,wool 3=004 

3/11/2004 120 018 of -59. 129 46 
60, 

88 3 LG 
SLOF20090002 456140100 INTEL CORP -3 . 743 DODD 18/1,912003 31MOG4 311112004 108 :053 77 -9a,e3o 30 

7. 
42 :457 S 

SLOF20000002 4581401DO INTEL CORP A37 ODDO 21 1112003 31812004 3/1112004 3,Sag 90 -4,14401 -254 
95 SL SLOF2OOgOOa2 458140100 E 

Rp 
-13770000 

S 
8/1212003 31WOO4 31llr2OO4 39,01577 -3805771 2,95800 so S 1 1 :NT L C 

LOF20090002 456 40 00 NTEL CORP 4 :165 0000 8 919121303 3/812004 3111/2004 1 18 .039 00 120.178 69 -2.13969 SL 

SLOF20090002 458140100 INTEL CORP -1 
, 
389 0000 S WWO03 31817DO4 311112004 39,3557 -4006918 -71340 :L S R or 

LOF200 :0002 458140100 NTEL 
CO P 

_1-625 DOW : 'W003 31&'20(14 31,11112004 17 :70: 8: -17:812 69 -10401 L 

SLOF200 0002 458`140`100 INTEL CDR 875 DOW 9=2003 31812004 31 f2004 5312 
05 

-53,43800 -5 .31201 SL 

SLOF20090002 4581401DO INTEL CORP -25,261 Woo S 12MI2003 M004 311 112004 715,742 51 -774,01088 
8. 
80837 SL 

LOF20090OD2 458140100 INTEL CORP -4,458 
DO - 

Is 
JZV/2()03 

3/8/2004 3/1 112004 
1 
2 312 50 -136,70145 

_10. 
3 895 SL 

LOF2009DD02 458 
1 
40 

1 
00 NTEL CO P -5,1375 

DOOO S 

i2/io/2003 
3/a/200-4 3/1 1/2004 

1 
403 .70451 -153.38528 

.9. 
5:0 77 St. 

SLOF20090002 458140100 
INTEL 

CORP -588 
DO 

12/10/2 03 31802004 3/11/2004 16 WO 33 -177 982 .1.12949 SL 

SL F 00 9 LOCKHEED MARTIN CORP COM -1 .29000- 
1 
211 8/20003 

31&2004 
3111/2004 58 :26S 70 

_64

:4:9 30 4,202 
54 

St. 

SLOF20090002 24702RiOl DELL INC COM -7,245 DODO S 511612002 3/g/2004 Y1212004 228,44042 
_20 

1 .25101 27 188 :1 LG 0 ZUW 02 53 830109 00 
SLOF20090002 24702RI01 DELL :NC COM -70000 

S 
6117/2002 3/912004 3f1217OO4 2207154 -19,85065 2:212 9 LG 

SLOF20D90002 24702FI101 DELL NC COM -1 .980 00 5/1712DO2 3WO04 3112/2004 01 :800 30 -55,41959 6,38071 LG 0 1 8 
OD02 DELL INC COM 10 : LOF2009 24702RIDI -.0 D 

00 
51 7/2002 3WO04 3112Q004 26 4 5 B5 -2375125 2.73460 LG 

SLOF20090002 24702RI01 DELL :NC COM -784OODO S 512112002 3WO04 31, 2/2004 24 :7820 
1 
2 -21

:039 03 
3,6111 09 LG 

SLOF20090002 24702RI01 DELL 
NC 
CO -3260000 S 5121 12002 3AV2004 3/12/2004 10.27003 .6,74837 

1 
53 68 L 

SLOF20090002 24702R 
10, 

DELL 
INC COM 

Zola 
- 

S 11/141/2,02 3AW004 3012r2o" 92 .008 70 
_0.379 80 

1:6206 98 LGG 

SLOF20090002 91324PI 02 UNITED HEALTH GR UP INC COM -1 .5950000 S 7/anool 3/912004 3/I2r2OO4 9802 00 -49,32609 4 70197 LO r 
-1 go 00 S 12/18120 3 3WO04 04 13: 38 -59,771 53 - :,635 15 SL 'LOF20090DO2 53::301109 LOCKHEED MARTINOORP COM 

, 

00 
1 1 

0 
3/12MO 54 : S 

SLOF200 :0002 53 30 09 LOCKHEED MARTIN CORP COM _,is am 8 2/ 
WOO, 

3/QQOO4 WiWOO41 5,20542 .-575 75 -560 33 L 

SLOF2DO 0002 :30241`102 UNITED 
HEALTH 

GROUP INC COM 0000 8 7/612.1 311012004 3115n 04 114,287 is 57:49'0 41 58,77674 LG 
D MARTIN CORP COM 

I 
a SLOF2DD90002 9830109 LOCKHEE : ODOG 5 1211 BnO03 3110/2004 3/ 5120004 5 24547 -eS.61 5 45 -7,26998 SL 

LOF200GOOD2 5398301 LOCKHEEDMART!NC RPCOM 4230000 S 
1 
2/1812003 3/11/2004 3/16QO04 

1 
54395 -21,171 15 -2,32719 SL 98 F 

-210 00110 8 12/iB/2003 311112004 311WOO4 : :355 is -10.38345 102 30 SL :LOF2OD9OOO2 53 301OD99 LOCKHE 
_ 
D 
MART 

N COORP COM 

SLOF20090002 539830109 LOCKHEED MARTIN CORP COM -4420000 S 
I 
2JI &J'2003 3/' 1120DI 3/IW004 19,691) 31 -220 948 :2:30 : 

10 
SL 

SLOF20090002 53g830109 LOCKHEED MART N CORP COM .2200000 
S 

1211912003 311 
1
.004 3/1 

SnOD" 
10.201 

s7 
.1 

1 
:561 
6 
36 -1,31479 SL 

SLOF2000DO02 53ga3OlO9 LOCKHEED MARTIN CORP COM 1291 0000 S 1211912 03 3/12QO041 Y17/2004 57,13303 -64,924 14 .7791 11 SL 
7 6 0 311anDO :LOF20DO0002 025818109 AMERICAN EXPRESS CO COM -3 .:149 DOW S 21WOO41 3/l6Q004 3/~9/2004 158 .51604 188,39718 .9,881 

14 
SL 

0 LOF2OO9DOO2 539 :30109 LOCKHEED MARTIN CORP COM 85 DODO 6 12119n 03 4 3/ 912004 34,14248 :3 :417 4 : 335 01 SL 

SLOF20090002 539 3010 LOCKHEED MARTIN CORP COM .1 .67900 12110/2003 3/18/2004 3JIB/2004 73 .02578 849 265 1 151:240 
40 

SL 

SLOF20090002 5398301 09 LOCKHEED MARTIN CORP COM .1 .2 1 GO 0 S 1/812OD4 3116Q004 3/1 9/2004 56 .15024 -657261 -957586 SL 

SLOF20090002 5398301 09 LOCKHEED MARTIN CORP COM -5: 
3 
00000 S IlMD04 3/l6QOO4 

Yl 
QnOO4 24,051 Be -28: 

1 
53 700 4 10182 SL 

SLOF20000= 539830 
tog 

LOCKHEED 
MARTIN CORP 

COM -1558 
OWO 5 

1/912004 3116=4 311212OD4 87,76303 -811, 732 
13 

12:969 10 SIL 

SLOF20090002 539830`109 LOCKHEED MARTIN CORP COM 479 
000 

Is 
I 
1=004 3/iB/2004 311912004 20,1333 43 ~24 .82073 -3.9:7 

30 
SL 

SLOF20090002 539830109 LOCKHEED MARTIN CORP COM .1,180 
-00 S 

111212004 311612004 3/1 MD04 51 .32245 ~80,209 85 -8 a 7 
40 SL SLOF20090002 717081103 PFIZER C COM STK USDO 05 -14,992 00 S 21412DO4 3117/2004 317212004 523,50810 -571,79038 48,2841 
g 
SL 8 R IN 

LOF20090002 717081103 PF ZE 
NC COM STK 

USDO 05 -540 0 214/20D4 3117/2004 3=004 
1 803 

-20 551 -11141 St. 00 S 
SLOF2DO9DDO2 717081ID3 PFIZER INC COM STK USDO 05 -3s 000000 

S 
2/412004 3/17/2004 3/22=4 1 :82823 73 -1'3534 89 

_", 
18 SL 

SLOF20000002 717081`103 PFIZER INC COM STK USDO 05 -6.1140000 
S 

214r2OO4 311=004 3/23/2004 21193 47 -233,iW 13 .2~ 255 68 SL 

SLOF2DO90002 71708`1103 PFIZER INC COM STK USDO 05 42 0000 S 215/2004 3/1 WOO4 3123/2004 14,6603 85 -1 42311 :56 1 SL 

SLOF20090002 W081103 PFIZER INC COM STKK USDO 05 43000000 S 215/2004 
Z'_O-4 

V2312004 14,92g 
0 

1 

::sDO 7, 1. 
571072 St. 

SLOF20090002 7`17081103 PF ZER 
NC 
COM ST USDO 05 -860000 S 21512004 3118/2004 ..004 Z.131 03 .3.28649 -305 

46 S SLOF20090002 717081103 PFIZER INC COM STK USDO 05 .12,972 0000 S 215=04 3/1 a12004 3/2312004 449650 33 -497.78493 48,13460 SL 

SLOF20090002 EX0540529 HSBC HLDGS ORD USDD 50 (UK) .14,287 0000 S 2/1012004 3/1912OG4 3124 004 21442005 -23 2 026 -15,83921 SL 

SLOF20090002 71708liO3 PFIZER 
NC COM 

STK USDO 05 
_986 

0000 S 2/512 4 Y1912004 3/241/22004 33,78062 -307:863e 57 -41055 :5 6 

SLOF20090002 717081103 PFIZER INC 
COM 

STK LISDO 05 -100200000 8 21WO004 31190004 312412004 370,69e 03 
_41 

- 

3

. - 
-4 

6

.2 1 S SLOF20090002 EX0540529 HSBC HLDGS ORD USDO 50 (UK) .11: ;73 010 1 
2jl 

0/20004 3=004 3125/2004 285,924282 :309,43: 
at 

-2'351~ 7. 
SL SLOF20090002 717081103 PFIZER INC COM STA USDO 05 

04 GDOO S 
2/WO04 3=004 3/25/21304 126590 5 143.22654 

1 
7,63039 SL 

SLOF2009M 7 
1 
708 

11,13 
PFIZER INC COM STK USDO 05 -2 21WOO4 31=DD4 

3,2&2 
9,93512 -1 21328 -127814 St. S D 

700 0 8 OD4 
Be a 

LOF20090OD2 EX0540529 HSBC HL S OR USDO 50 (UK 
_1 6:3 0000 S 

2110/2004 312312004 3W2004 25 .4 
0 

.27 3:78 3 -1901 78 St. 

SLOF20090002 EX0540529 HSBC HLDGS ORD USDO 50 (UK 
1 

.1,1820000 
S 

2/1 112004 3123/2004 3/26ROO4 1745183 -1 
a 
6 7 : -1,23613 SL OG 0 

SLOF20090002 ED5756025 BAYER;SCHE MOTOREN VVERKE (BMW) .1,8340000 8 
1 
12412002 3124/2004 312eQ004 84,94475 -54 74 10,111 Of LL 

SLOF20090002 ED5756025 BAYER SCHE MOTOREN WERKE :BMW) -3,9 0 0 S 1/2512002 3/2412OD4 3r2flnOD4 157,67058 -132:'.'5'5 28 25,81530 LL 
S BAY I M 1 ;20 0 1 

LOF20DOOD02 ED5758025 ER SCHE OTOREN WERKE BM" -3 
80000 S 

125/2002 3124/2004 V=0114 126,31236 -100,05100 20 .261 36 U. 
0 SLOF20ONM ED5756025 BAYERISCHE MOTOREN WERKE (BMW) -2.339 DODO S 1128/2002 =412004 31260004 

9296 So 
-7908309 

1 
2,98249 LL 

5 00 
489:138' 40 .533,68788 -44,22148 SL LOF20090002 EX0540520 HSBC HUDGS ORD USDO 50 (UK) 33,1970000 S 2/11/20041 3124/2OG4 3129/2 4 0 

1 1 ;/2 0 S SL 
F200 

:0002 :1144644 : MORGAN STANLEY -3 
5 
140000 S 211 004 3/2412OD4 3r2912 04 121 ::1 : 7 .2`13,555 62 -15,04 

12 
St. 

SLOOF200 0002 744044 MORGAN STANLEY -5190000 S W 12004 a/24/2 04 3129noOD4 30 So 31 55520 -2,2356 ,2 L 

SLOF20090002 617445448 MORGAN STANLEY -631 0000 S 2/lOnOO4 MW2004 3129/20114 35 045 8 : :38:lei 24 -2,51538 SL 

SLOF20090002 617446448 MORGAN STANLEY -126 GOOD S 211812OD4 3/24/2004 3/29/2004 7,11788 -T,762 W -64498 SL 

SLOF20090002 617446446 MORGAN STANLEY _3 12 000 211 812004 312412DO4 M2912004 20 : 565 12 -227,430 15 -1886503 SL 

SLOF20090OD2 ED5756025 BAYERISCHE 
M 

REN WERKE (BMW) - 
1 :73 

00000 2/WOO2 3/2512 04 312onOD4 7 :06125 -aB,5ig 75 SO L 6 
0 0 3r25120004 3/2912OD4 

1 
86,21261 :159,384 87 

LOF20090002 ED5756025 SAYERISCHE MOTOREN WERKE (BMVV) -4,681 0000 S 112SI2002 2752 74 LL 

SLOF20090002 ED5756025 BAYERISCHE MOTORENWERKE(SMW) 5,849 DOW S 21=112 
3r25n0O4 

3/29/2004 228532 80 2006 470 25,90810 LL 
S 

_55:52 

LOF20090002 ED5756025 BAYER(SCHE MOTOREN WERKE (BMVV) 1164 DODO S 211 If2OO2 312512004 312WOD4 62,67794 74 0 7 ID3 31 LL 

SLOF20090002 532457108 LILLY EL:&COC M 

1 

080000 S 
I218f2OO3 3/25/2004 313=004 98,88358 -105,32833 -6'842 75 S 

SLOF20090002 532457108 L LLY EL &C C M 437000 1218/2 3 3125r2OG4 3/30/20N 28.63527 -30, 65282 1 :21 37 555 St. S 0 1 
0 COM 

1 
3 3/25/2 04 3/3=0041 34. 401 65 .36,92015 L F20090002 532457100 LILLY EL & CO -525000 2191200 

0 

:2 
0 
SL 

0 S DO SLOF200 
0002 

5324571 
0 
: LILLY ELI & CO COM -50550000 S 12110/2003 3/25/2004 3/3012004 390,21294 -410,050 :7 -28 .83803 SL 

SLOF200
:0= al 

744OL44 MORGAN STANLEY .55190000 S 2/1a12O04 
3125/2004 

3130/2004 311,53704 -339074 2 -28 .43778 St. 

SLOF20090002 
el 

7448445 RGAN 
TANLEY 

-2 . 
938 

0000 S 21~QQ004 312512004 313012004 165 044 50 -iBl Off 54 -1597304 St. 

SLOF20090M 8`17,10448 MOR ST LEY -1220000 S 2/ 912004 3125/2004 W30/213041 887070 
-7 '549 95 

-07126 SL MO GANS 
SLOF20090002 817440448 

MORGAN 
STANLEY .32930000 S 

211912004 
3/2512OD4 W3012004 1 :1:113 

58 
-20378665 -1700307 SL 

SLOF20090002 E057513025 SAYER ;SCHE MOTOREN WERKE (BMVV) -1 372 DODO S 2/1 ~12002 3f2WOO4 3/30/2004 4 70123 48752 
1 

6 
603 01 LL 

SLOF20090DO2 ED5756025 BAYER SCHE MOTOREN WERKE 
(BMW) 

-973 ODOO B 212 /2002 3128=04 3/3012004 3805704 -3405852 3 a .: 52 ILL 

SLOF20090002 532457108 LILLY EL 
M 

47400000 S 12/10/2003 312612004 V31/2004 30 5832 -3335 19 -21 96861 SL 

SLOF2009DOD2 532457108 LILLY ELI : Ccoo Ccoom : 
1 
75 0000 8 12111/2003 3121312004 

3,31/2004 
111 

. 
392 Ogg 

.1 
2 

. 
4660530 -1 :095 69 SL 

5t312005 

Alfred P SIo.n Foundation 
T" ID no 13-1623877 
M-Ic. Capital Man.g.-nt 



SLOF2DOGOOD2 532457108 LILLY ELI CO COM .1,8250000 S 12/1 112003 3/26/2DO4 W31=04 118,811 08 -130,59408 -11 7830 SL 
SLOF200900a2 532457108 LILLY ELI CO COM -3 8900000 

S I
.. 3r2WO04 " law4 240.22a 23 -28490990 .24:883 67 SL 

SLOF2009DO02 
a 
17446440 MORGAN STANLEY -1 .918 DDOD S 2119/20DO043 3/26/2004 3131/2004 to,

. 
241 IM .118:005 05 -10,453 11 SL 

:LOF200 :0002 ED:75e025 aAYER :SCHE MOTOREN WERKE (BMW) -2,337 ODDO S 2r2l/2002 3/2912004 3/3112QD4 . 2 
le " 

-83:965 11 10,251 83 LL 
L F200 0002 ED 756025 BAYER S 'HE MOTOREN WERKE ~BMW) -5.404 DDOO S =607002 3/29nOD4 3/3112004 217,80407 .21463805 3.22802 LL S 9 1 MO 3 
LOF200 0002 E05756026 BAYER SCHE TOREN WERKE B W) -904 DDOO S 3/2712DO2 3129no(14 3/31/2004 384 500 -35,861 78 58 28 LL S 0 1 260:04 
LOF20090002 ED5756025 BAYERISCHE MOTOREN WERIKE ~BMW) -0 394 ODDO 3/27/2002 313012 04 4/ r2004 8442 -253,05088 7,03374 LL 

SLOF2009DO02 ED5756025 BAYERISCHE MOTOREN WERKE BMW) -3:044 0000 3/211,12002 313=004 4/l/2004 124,10438 .121,290 95 2,81343 U. 
SLOF20090002 ED5756025 BAYERISCHE MOTOREN WERKE (BMW) - 0000 8 3/2a/2002 3f3l/2004 4=04 80,42213 -T7.938 80 2.48353 U. S 

F 0090002 ED5756025 RAYERISCHE MOTOREN WERKE (BMW) 
. 
' := LO 2 . 620000 13/14/2003 313112004 407004 384.92435 -235.88023 149, 

D44 
12 LG 

SLOF2WOOD02 632457108 L LL ELI CO, COM -1800000 21 2/2 03 3/3112004 415r2004 10,77038 -11,48601 -71025 SL 
SLOF20090002 532457 

1 
Oa L:.YY 

E 
L CO Com .2.7310000 S 121117/2CO)03 3/3lr2DD4 4150004 183.83864 -197,61024 -13,773 SO SL 

a M 0 S 1 1 1 1 : 578 _20, SLOF2000DO02 532457108 L LLY EL CO COM -0 80 8 12117/2 003 313112004 4/512004 5 7 552 -64.25408 4,47856 SL 
LOF20090002 532457108 LILLY ELI COCO .00000 21 8/200 3 313 12004 4/512004 4 14 40850 -1,56036 SL 
SLOF2009M 532457108 LILLY ELI & CO COM -2,335 woo a 12/19/2003 313112004 4WOD4 167,17909 71,09260 -14,812 at SL 0 
SLOF20000002 532457108 L LLY EL: a& CCO COM -1 682 DO 0 

a I 
2=003 313 

1 
12004 415r2GD4 113'age 80 -,2216528 -8,268 68 SL 

00 SLOF200 ODD2 532457108 LILLY EL 0 COM 4: 0080000 6 VM004 3/31/2004 4/512004 330,38000 _342:710 43 -12,32053 SL 
SLOF20090002 532457108 L LLY ELI & CO COM -1 :e24 0000 8 /812004 3/3 /2 04 415/20134 ID9319 9 -113.39889 4.207170 SL go 
SLOF2002= 532457108 LILLY ELI A CO COM A 42 lf7/2004 3131/2 4/WO04 95:580 98 -9 8 

1 . 
SL 

00 .83 a 1 9LOF20090002 817446448 MORGAN STANLEY -332 0000000 2119/2004 4/l/2004 VW004 1905209 -280,545 775 -'1 :4 . 7 : L 
004 SLOF20090002 617440448 

MORGAN 
STANLEY -3,9110000 S 2Ji9Q0G4 4/112GO4 4/8Q004 224:819 11 -242,03145 -17,41234 SL 

LOF2009DO02 :117448448 MORGkN STANLEY -10790 5 2/19QW4 QV201341 4MOD4 -08,773 7D -4,92255 SL a STAN 
: 000 at 051 15 

8 
.LOF20090002 7446"S MORGAN LEY 1200 2123/2GD4 4/l/2004 4W004 408:920 49 432,76428 -23.843 79 L 
SLOF20090002 617440448 MORGAN STANLEY -',14. '00 311 

1110D4 
411 /20D4 4/0121)(14 65,47323 -68,03805 -255482 SL 

SLOF200OW02 617445448 MORGAN 
STANLEY 

4,782 
0000 

a .1 lZ004 4/2J2004 4f7/20D4 272.92859 -28420807 _11 :279 48 SL 1 0000 
SLOF200ODD02 81174484148 MORGAN STANLEY 

_ 
139 ODOO S 311112004 41MOD4 4/7120D4 7.98063 -833444 .36781 SL 

SLOF20D900G2 81744644a MORGAN STANLEY -1,389 DODO 
8 

311212004 4r2nDD4 4f7/2004 79.60894 -04:317 99 4.709 
05 

SIL 

SLOF20090DO2 260117iDS DISNEY WALT CO COM 
-1 
to 

0000 S 
2JI112004 411 =0134 4/1 8120041 2 97B 99 -327630 -29931 SIL 

SLOF2009= 64 DISNEY WALT CO COM -5. 
8 

211 Ir1M 4113r2M 411812M 141 :00a 24 
.1 
5a:889 55 -74 .80081 SL S 

ISNEY WALT CO COM - .043 SL 7 08 a 0 0000 7 3 LOF2009M 2546 D -2,3400000 211 ~J201)4 
41 

11=0041 4118r2OD4 5a,49 5 -0446 90 loft 
SLOF20090002 254087100 DISNEY WALT CO CO 4,4500000 211 /2M 41 4/2004 4119/2004 235,47: 31 -280:335 21 -245880990 6 
SLOF20000002 254687108 

0 
SNEY 

WALT 
CO COM 9240000 S 211 i/2M 4114/2004 4 19/20114 47,08093 .53:003 70 -5.02277 SL 8 IS 

' :658 C)ODO S 2/11/2004 411 5/2004 LOF20DO0002 254687 
too 

D NEY WALT CO COM :7 4//20/2OD4 to' 322.76 -21 00794 -21,64518 S 

SLOF20090002 254887100 DISNEY WALT CO COM _144 0000 S 2/12/2004 411 5/2004 412012OD4 3:580 00 4 .08930 -50030 :L 
SLOF20090002 254887106 DISNEY 

WALT 
CO 

COM 
-7 211 212004 4116=4 4/21/2004 1 71314 -1,07813 -26499 L 

SLOF200DOM 264a87 
1 
08 DISNEY 

WALT 
CO COM -2,030 ODOO : 21112/2004 4116QO014 4/2 1/2004 40:733 63 -57.365 77 -7,63194 SL r 

ti-00 'LOF20090002 254087108 DISNEY WALT CO COM -3,09400 2112r200,11 4'lBQ D4 412 1/2OD4 75,72078 -86,871 17 -1 150,3 :L 
LOF20DO0002 747525103 QUALCOMM C 00 : 

.1. 
3 411 .0 4 004 96,04779 -541.207 33 4' : S 1 IN 3r 8 6 -1144800- 

00 004 r2= 
, 540 4 : G 

LOF20090002 747525 03 QUALCOMM NC .2,1500000 
S 

8/1 
n03 

411912004 4=2004 142.55203 -904 740 02,06523 SG 
SLOF200901)(12 101137107 BOSTON SCIENTIFIC CORP COM -3,89e DOOO 91IM003 4rnnD04 

4/23/2004 103'082 34 
-129:5N 01 33,48833 SG 

SLOF200900172 222372104 COUNTRYWIDE FINANCIAL CORP COM -0 5DOO 
1 
0/14/2003 4/2012004 412W2004 2788 -2421 387 SG 

SLOF2 90002 747625103 QUALCOMM INC -1048 
0 

8113/2003 4/2012OD4 4/2312004 108,73529 -61,69453 47,D40 76 SG S 
I)o 010 002 LOF20090002 313568109 FANNIE MAE 3 . .0 00 9123r2 41211/20 4/2012 275,85042 -255,17868 20,47754 LG 

SLOF20090OD2 313586109 FANNIE MAE .2:072 000000 S 9123/2 02 4r2 /200044 4=004 140 23: 33 -13578 W 1045 47 LG 
a 0" SLOF2D0Q00CY2 3135BBIOD FANNIE MAE -2360000 a 012312W2 4/2 

112004 
412WO04 10:70 45 _I 5'3410) 44 1 :35'7 

01 
LG 

SLOF20090002 3135WI09 FANNIE MAE -7 795 DODO S 9/24/2002 4/21/20C'4 4=D04 551,80838 -504 
61 go 

47, 
too 4 . LG 

SLOF20000002 2003ON200 COMCAST CORP NEW CL A SPL 
_2, 

021 0000 

S 1"2004 
4121/2004 QW004 83,24586 -93:37'4 73 -10.129 

.7 

SL SLOF20090002 254887IDS DISNEY WALT CO OM 41890000 8 2JI212004 4/21/2004 4r~WI)04 103001 42 -117. at Sal -13,65439 St. 

SLOF20DODD02 3458381DO FOREST LABS INCCCL A COM -9640000 S 1/21/2004 4/21/2004 4r2flQ004 67:040 29 -6963 14 -2,79785 St. 

SLOF200BOD02 34583ai0a FOREST LABS INC CL A COM -92 GOOD S V2212004 4121rlOD4 4/2 12004 6,398064 -e:628 
60 

-23058 SL 
e/2 a SLOF20090002 34 ::38100 FOREST LABS INC CL A COM 9800000 S r22=04 

412 /20D4 
412MOD4 08.57026 -74.054 7 494 41 L S C a 

SLOF200 :0002 
34 

.38106 FORESTLABSINC LAC-M -3210000 8 1=0041 4121/2004 4/260004 22,32358 -24,353 -2,03014 SL 
LOF200 D002 345 38 

1 
Oe FOREST 1.8 

IN,; 
CL A COM A42 

100, 
ir2=0041 412112004 412anDO4 9,87523 -10,77330 

_898 07 
SL 

0000 S 1 6 86.0280 

SLOF20'W'02 6'332V '0" 
NEXTEL COMMUNICATION . INC CL A 

-1 
477 

000
. iin/2003 4/21/2004 412612004 30,32800 -35,73203 

59087 
SO 

.LOF20000OD2 747525103 UALC..M INC -3,032 8/1312003 4/2 /2004 4120112004 igg,:34 08 113.50595 3 SG 
SLOF20DV= 3135819109 FANNIE MAE 

_8.085 
0000 a aQV2002 4nWDD4 4127/2004 433, 

20 
4 .323,91017 39,7DI 77 LG 

SLOF20000002 78442PIDS 
SLM 

CORP .8030000 
6 

2121/2001 Q=004 4/27/2004 32,780 $8 -20,00554 11 .88104 LG 

SLOF20000002 2DO3ON200 COMCAST CORP NEW CL A SPIL -2,4911 0000 
S i'm 

4r22r2004 4 7r200-4 38 -7 .85281 -9,03043 SL r 
LOF200 

CAS CO EWC SPL 
2 70000 S 004 

0 
-11,5051 

.8,0080 S 
ON 00002 2003ON200 COM T RP N L A 2 0 11w 4rnn 04 4r27 0 :2 

64160 
1 L 

SLOF20000002 2003ON200 
COMCAST 

CORPNEW CLA SPIL .2 
. 
4870000 8 

11200 
4/2212004 4/27/20D4 09,90944 -7 -6 952 41 SL - r2 /2 G4 C 

4 :' 
84 S MCAS CO C S 

L -3940000 5 
1 

'::03 5 -1 : 0 L SLOF20OHM 2003ON200 0 T RPNEW LA 
P 

I/anoo 4/=004 4127/2004 it . 65 11 12 1 34 

SLOF20090002 2003ON200 
COMCAST 

CORPNEW CL A SPL .7730000 S 
JrT/2004 

4122r2OG4 4n7/2004 21,90515 -25.25275 -3,34700 SL 
SLOF20090M 254687100 DISNEY WALT CO COM 4 

. 
781 WW 8 ViV2004 4r=004 4/27,2004 119, 

a 
~0 13423757 A4,551 87 SL 

T S -5490000 IS 8J`2004 4 712 37 423 -3,49552 SL S INC CL A COM .0 4r2moG4 /2 004 .08 S SLOF20090002 345838108 FORES LAB 112 4145005 
LOF2W90002 345838106 FORESTLABS 

NC 
CIL A COM 

59 0000 
a I rZM004 412=6041 4127r2004 04, 902 .72.75770 -7,808 68 L 

SLOF200900D2 345838106 FORE T LABS INC CL A COM .72 000 S 
1 
127/2004 4r2212004 412712004 4,87176 -553 51 -85870 SL 6 

3458381DO OR 8T LABS :NC CL A COM 
/2 S 

S 1 12 1 1 SLOF20090002 F 
ES 

-1,4280000 S 1/27/20G4 4r2=004 4 0 90,62307 10966597 A3,045 :0 SL 

LOF2009OW2 345838106 FORE T LABS NC CL A COM -1 932 OGOO S /28/20(A 4122/2004 4/2 ;/200044 30,72634 45,867 03 -15 142 9 L 

SLOF20090002 313588109 FANNIE MAE A.4720000 S Q/24f2002 4123/2DD4 412MOO4 
102 84976 

-95291 54 7 :558 22 LG 
SLOF20090002 3135WI09 FANNIE MAE 

_500 
000 00 a 912512002 V23f2G04 4/28=4 3493538 -31,59570 3,33g 

68 
LG 

SLOF20090DO2 313585109 FANN E MAE -1,550000 
a 

11=002 4123r2OO4 4121112ou 10871890 -101 .28891 7 .4 999 LG 
SL F2 90002 313186 FANNIE MAE -1960000 a 9/202002 412312004 4128Q004 13 

, 
69457 -12,75470 93 97 LG S 

OF20090002 3 3588": 
ANNIE 

MAE 3 
r2002 

-323,03444 34 1 4 00 LG LO 00 
1 

1 . F -5,112 
0 

9/25 4/230004 
4/211120"" 

357,17934 

SLOF20090002 78442P108 SLM CORP -1 e70 
00W S 

V2112001 4/23/2DD4 4/211=041 63 
' 
36532 40,45452 22 :910 80 LG 

SLOF200 :0002 2003ON200 COMCAST CORP NEWCLA SPL -2.077 
0000 S 

V712 D4 4/2312004 4/28/2004 82 
38' 

52 
:17 254 13 

.1 
4 

, 
88401 SL 

SLOF200 0002 2003ON200 COMCAST CORP NEW CIL A SPL -411 0000 S 118/201141 4123/2004 4/2812004 11,435 . 
1 

, 
3:ea5 71 -2,22990 SL 

SLOF200BOD02 2003ON200 COMCAST CORP NEW CL A SPL -1 .2500000 S If7/20CI4 4/2312OD4 4128/20134 34,694 19 40,83563 -e .241 44 SL 

SLOF20090002 200301,12DO COMCAST CORP NEW CIL A SPL _101839 0000 S 
Ilar2004 

4/2312DO4 412812004 211 173 13 -360,39567 -60,42254 SIL 

SLOF20000002 2003ON200 COMCAST CORP NEW CL A SPL 4 
' 
0300000 8 1/812OC14 4/23,2004 

4/28noD4 1 

"
:,3167 -133.99710 .22,48543 SL 6 0 a 

SLOF20090002 254687106 DISNEY WALT CO COM -50280000 S 211212 04 4/23r2004 
4/2WD04 

123,06489 -141 :'172 11 -17,30777 SL 

SLOF200 :0002 2541387108 DISNEY WALT CO COM -12570000 S 2/1212004 412MOD4 4f2MOG4 30. 96822 .35293 
7 

-432695 SL lGr 
SLOF200 0002 313586109 FANNIE MAE -8 302 ODOO 8 _WO02 4r~W004 4/29/2GO4 57 ::279 .540,42450 37. 

855 1 
9 LG 

LOF20090002 2D030N200 COMCAST CORP NEW CL A SPI. -2050000 S 
11af2004 

41=004 
412MG04 &46 

-0,81623 
-ge" 

34 
SL 

SLOF20DQOG02 2003ON200 COMCAST CORP NEW CIL A SPL -2630000 S 1/912004 4126,12004 4/2912004 7. 480 
01 

-8,98027 -1,49428 SL 

SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL -21483 ODOO S 1/912004 4/20n004 4/2MOO4 70,67595 - 47 32 .14, 10733 SL 
SLOF20090002 2003ON200 COMCASTCOR NEWCLASPL -47030000 8 

1 
19/2004 4/2BnDD4 4/2QI2004 

134.1 
36 29 _1 : .:I:l 2 : .20,44999 SL 

S 0 0 1/1 SLOF20090002 2003ON200 COMCAST CORP NEW CIL A SPL -1:1186 0000 S 1/12/200 : 412=0114 412912004 47,42091 -5871247 -029 1 58 SL 

SLOF20090002 20 30N200 COMCAST CORP NEW CIL A SPL :702 .000 S 312DI4 4r26nOD4 412 12 21 (189 52 -2618019 -4,49087 SL 

LOF20090002 2003ON200 COMCAST CORP NEW CIL A SPL 238 
.. . 1113/20

.4 4/20/2004 V2200'Dm4 6: 
774 

42 -8:177 01 .1,402 59 
6 SLOF2DOPOW2 2003DN200 COMCAST CORP NEW CL A SPL -18 OOOD S 1114/2004 4126/20134 412912004 51235 -02200 .11045 SL 

L F2009NO2 2003ON200 
COMCAST 

CORP NEW CL A SPL -70000 S Ih4 0 4 4/2=OD4 412912DO4 1 .: 2-1 -24200 4281 SL 

:LOOF20090002 2003ON200 
COMCAST 

CORP NEW CL A SPL 3 
0 

1/1 
4/2 
0 
004 '1281201341 4129t2004 3. 

7" 
77 452477 -79600 SL 

-I 1 000 S 12 SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL _44 ODOO S 1114r2OO4 4/2=004 412MOO4 1 .25241 51977 .287 3 : SL 

SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL .326 ODOO S 
1/1 

512004 4/2=004 412912004 9,27924 -1,29362 -2.0143 SL 

SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL -511 0000 S 1115r2004 4r~W004 4/29120114 14,545 07 -17 
7 

3 313 :2 S 

SLOF20090002 2003ON200 
COMCAST 

CORP NEW CL A SPIL -1630000 S 
1,15=14 

412612004 4/29/2004 4,63962 -5: :'g : :7 ~1 :057 5 SL 

SLOF20090002 2003ON200 
COMCAST 

CORPNEWCLASPL 
.1 

4 DOM a 112112 4r2&2004 4129f20D4 42,12052 -51.06400 -893738 SL 

SLOF200 0 DISNEY WALT 
CO COM 

-0:2870 ODOO S 2/12/200CO44 4126/2 
15 a 80 

S :00 2 254687100 /26n004 4/29n004 2,23704 176,044 7 23 : ; :3 SL 

SLOF200 0002 2540 a DISNEY WALT CO COM -1:477 0000 S 211312OG4 4 004 4/29/2DO4 35.80 
1 
go .3 :713 :1 4 

'07 5 
SL 35:7~O 9 1 

LOF2DO90002 31 6 09 FANNIE MAE 3 50000 S 1013r2002 4/27/2004 
413012004 

27,86007 2: 192 0 2 47 87 LG 

SLOF2009ODD2 3`13586109 FANNIE MAE -6 .2870000 
S 1 

01312002 4/27/2004 4/3012OD4 4429 930 409,25667 33.74263 LG 

SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL 4500 0 S 
1 
12~/2004 412712OD4 413012 G4 152:0:4 45 -18093216 -2 83771 S S 0 C M :5 :2 4 0 0 1 

LOF20090002 2 030N200 0 CAST CORP NEWCLASPL 
885 

000 S /2 r2004 4127/2004 4130120004 25755492 .30 40 487 :966 
45 

SL S 
2003ON200 COMCA TCORPNEWCLASPL .204 

000 
S 1/2WO04 Q7=4 4130r204 51 :58 74 5 

.1 . at 

L F20090002 
8 0 

'03 5 179 SL 

'91-00F20090002 254687106 DISNEY WAL CO COM -280 0000 S 2/1af2 04 4/2712004 4130/2004 6 0549 :7 578 54 _7 05 SL 

SLOF20090002 254087106 DISNEY WALT CO COM -1,8800000 
S 

211 3120004 027/2004 4/30/2OD4 45 a3O 67 -50,83 ; 45 
_5, 

2808678 SL 

S 0 MAE 00 1:0 1 4 90 8.5 SLOF20090002 2546 :71100 DISNEY WALT CO COM -7,8240000 S 2/13/2004 V2712004 4/3012004 1 , 6 -211,787 Be -21 622 DO SL 

LOF2 090002 3135 8 09 FANNIE -2,8800 
0 8 

OrX002 4/28/20D4 51312004 6558 14 -187 
9" 3' 

S
. 
7 LG 

SLO 2 -3663000 5r&2 3.320809 LG S F 00:0002 313586109 FANNIE MAE 
0 S 

IIJW002 412012004 
0 

249,302 33 -245 
a
.' 

44 

SLOF200 0002 2003ON2DO COMCAST CORP NEW CL A SPI. .205 ODOO 
a 

f2i/2004 4/28f2004 513/2004 1:33111 4.113~ 27 -1 .4,94 ~11 SL 

S CO ., 4:4:1 (11 LOF20090002 2003ON200 COMCAST CORP NEW CIL A SPIL -191 0000 a 3/2812004 412WO04 &,MOG4 
"0 0' 

-1 3 7 S3 

LOF20090002 2003ON200 MC T CORP NEW CL A SPL -5,0000000 S IrrM 04 V2812004 513r2004 141.20 7 0 200 -28 
, 
6 243 SL 

SLOF20090002 2003ON200 COMCAST CORP NEW CL A SPL -350 
0000 

S 
1 
/28/2004 4128f2004 51312004 10,240 97 -12 

. 
001 

40 

.1 . 
76043 SL AS 95 7 82 

SLOF2009DO02 2003ON200 COMCAST CORP NEW CIL A SPL .2 .3 
0000 

3/26nOG4 4128/2004 5/3120114 8,280 so 
_8 

01 
1 
73 26883 S3 S COMC 

S 612 04 412=004 SWO04 37525839 .366.151 19 72 53 LOF20090002 2003ON200 A T CORP NEW CIL A SPIL -12 
C) 

a 
3/2 0 Y 
211 3a 04 41=004 

5/3/2004 
4 61258 -58.547 14 SLOF20090002 254687106 DISNE WALTCOCOM -2 .0 . 000 
9 34 

5 SL 

SLOF20090002 254887106 DISNEY 
WALT 

CO COM -10,85: 00000 ss 2113/20004 V211120D4 
6rj,2D04 

257:201 52 -29391520 -36,713668 SL 

5/3/2005 

AJIY*d P Sioan Foundation 
Tax(On. M1623877 
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. 
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SLOF20090002 57772KI01 MAXIM INTEGRATED PRODS INC COM -1 .430 DOOO S 11/14/2003 412&7004 5rMOD4 60,06732 -75.18153 -8,51421 St. 
SL F20090002 313SN109 FANNIE MAE 

.1 
530000 S 

1 
1/812002 412912OD4 514/2OD4 10,501 44 .1027441 22703 LG 

SLOF200GOD02 3 
1 
3588109 FANNIE MAE 

.57 0000 8 
61=003 4/29n 04 5/412OD4 30,672 11 41 :3 :: e -1,71749 SL r 

SLOF20090002 313580109 FANNIE MAE -15 : OWD 3 ShMOO3 4=0114 51412OD4 10,544 63 -1 
1 . 

1 208 _344 05 SL 0 
SLOF2009DO02 313580109 FANNIE MAE -1130000 8 6/16=03 4=004 -D04 7,75597 -8,05051 

.3 
1054 St. 

'LOF200 OW2 313580109 FANNIE MAE 
_I 
a 3 DODO S all =003 4129)2OG4 51412004 125,a 1 1 42 -131,25801 

~5, -059 
SL 

SLOF200 :0002 577721(101 MAX M INTEGRATED PRODS INC COM .2:2302 00 0 S 11114=3 412912004 51412004 10262929 -115,76905 -13J39 70 SL 
00 SLOF2OO9(K)O2 57772KI01 MAXIM INTEGRATED PRODS INC COM .1,8950000 

8 
12/912003 

4129/2004 
614/2004 88 .24031 -92,11898 :31 :78 07 SL 

SLOF2009MM 57772K1011 MAXIM INTEGRATED PRODS INC COM -3,8090000 . 
I 
21WOO3 4/29MO4 5/4/2004 

1 
7752723 -185,181 58 7, 34 35 St. 

SLOF20090M 57772KIDI MAXIM INTEGRATED PRODS INC COM 4 091 OWD S 12)WO03 41=004 ww2OO4 190 :797 32 
'19897006 

-8107274 SL 
SLOF2009DO02 57772KI01 MAXIM 1 

148,5 
524 158,72380 -8.20 

So 
SL M :NTEGRATED PRODS INC COM -3:224 0000 S 21912003 LWO04 5AWOD4 

I 

- 

SLOF20090002 57T72KI01 MAX NTE RAT D P 0 3 
1 .22 

5/WOO4 56 . :3 -8 7 L 
G 

E R D, :NC COM .1,06: 0000 
1 
2/1 012,003 SWD04 

'46 0 
:314 

30 
-468 47 S 

SLOF20090002 57772KIOl MAXIM INTEGRATED PROD Nc COM 
0000 

.11. 
3 

5=2004 SJWOO4 0 .1.7 7 -5~ 
. 

1 
33 ~3:343 36 SI. 

SLOF20090002 57772KI01 MAX M 
1 

-4,897 S 12110/200 5/4 004 MAX:M ;NTEGRATED PROD : INC COM 0000 
3 '2 

W/2004 221,59a 78 -240.912 al -1931803 SL 
SLOF20090002 57772KlOl NTEGRATED PROD NC COM -1,8320000 S 12/1012003 5/4/2004 SJ7120341 73 .85060 -80,2117 87 -6:431 37 St . 3 
LOF20090002 57772KI011 MAXIM INTEGRATED PRODS INC COM 

- - 
12/1012 3 5WOD4 5/1012004 43 : .:: 11 4703137 -3.64318 SL 

:LOF20090DO2 57772KlOi 
MAXIM 

INTEGRATED PRODS INC COM -2,:45 OODOOO : V71200004 SWO04 
.1

.004 

1 
10 Be 128:326 60 -17:3 0 14 St. 

SLOF20090OD2 57772KI01 MAXIM INTEGRATED PRODS INC COM .1 .7410000 8 If7/2OD4 61612OD4 611012004 7901552 .01 
, 
377 08 -12 3:168 6 

SLOF2009DD02 345838100 FOREST LAOS INC CL A 
COM 

-14050000 V28=04 SR12004 511 202004 20 .0eg 71 -30577491 -3.90820 SL 
SLOF200OWM 345538100 FOREST LABS INC CIL A COM .9270000 1/26/2 D4 5110/2DO4 51113/2004 121,51017 

_I 
45:490 3 _23,971 20 St. S r 

LOF20090DO2 345838106 FOREST LABS INC CL A Com -1,704 OODD 
, i/28n~ 

4 5/11WOD4 51114000,11 1 iZ727 72 
_I 
33,183 7a -20,45a 04 SL 

SLOF20090DO2 345038106 FOREST LABS INC CIL A COM 4230000 8 1/2a/2004 5/1112004 W114'200,4 27,03165 .31,936 92 4 :05 27 St. 
SLOF20090002 34583810e FOREST LABS INC CL A COM -784 ODDO 112GUO04 5/1112004 .1 4120M 50 .10120 .58, 07339 -7: 72 '19 St. 
SLOF20090002 3458311109 FOREST LABS INC CL A 

COM 
4,729 00 1/2912004 5/1 

2/200, 
5117/2004 i0q .058 08 -128.07258 -lG,013 60 :L 

SLOF20090002 345a38108 FOREST LABS INC CL A COM 
40 

0000 S 1129nOD4 .1 .004 511 7/2004 2 5`17 34 -2.96293 -445 
So 

L 
SLOF20090002 3458381DO FOREST LABS INC CL A COM .94 . WOO ir29/2004 511312004 5/lOnOD4 00 :333 38 -70,22139 -9,8811 01 St. 
SLOF20090002 05332VIO3 NEXTEL COMMUNICATIONS INC CIL A 

_~". 0 1 
117=3 511,V2 04 5fIS17OO4 124,02190 -125.70319 -78129 St. 

SLOF2009DO02 65332VIO3 NEXTEL COMMUNICATIONS INC CL A -6,eIOO- 
l1r712003 511 

4120DO4 5/19/2004 157.62365 .159 10 _2,287 45 St. 
000 I :FFAN :OONEWCOM 3r2212000 004 5nl/2004 123,67998 A29,0 :7 30 -8,31732 U. LOF2OO9OIX)2 8a547108 T -3,827 DO 

SLOF200:00(12 :611547 T FFANY CO 
NEW 

COM 
-633000000 =120DO 5/la/2004 Wl/2004 21,83543 

.22 
770 -11:052 27 LL 

SLOF200 0002 8865,171108 TIFFANY & CO NEW COM -4750000 8 3r22F2000 5/111=04 5124/2004 10,111? 51 -17, 02474 00723 LL 08 Y 
SLOF2OO9DOO2 680547108 TIFFANY & CO 

NEW COM 
-114530000 S 3wnOOO 5119/2004 W4/2OD4 49, 30262 _52,OT7 -2775 15 LL 

:LOF2OOQOW2 10`1137107 BOSTON SCIENT IF 
C C RP COM -5,0230000 911=003 511912013,11 5n4/2004 193,23179 -107 .08181 26:140 08 BG 

LOP20090002 101137107 BOSTON SCIENT F;C COORP 
COM 

-7730000 Off On 3 5/1 9/2004 
5n4 

OD4 29.92212 .2 71257 4 209 :5 8 

SLOF20090002 149123101 CATERPILLAR INC -2. 
Sag 

0000 
S 

.1.00,03 Sit 9/2004 5,241/22004 101,74 : 49 -17::985 94 1 
1 
:702 5 SGG 

SLOF20090002 345838 
1 
00 FOREST LABS INC CIL A COM -67 : 0000 1129/2OD4 51' 9/2' W'004 42 :14, 2 -5 2 757 -7,45045 SL 

SLOF20090002 3814 iGiD4 GOLDMAN SACHS GROUP INC COM 54 OODO 3r2wOO4 .1 .12004 .412004 14583 35 _Ia0:192 40 
_I 
4,29e 03 SL 

5 
0 

1 165 0000 S 9117t2003 5r2O12OO4 5/2&12GO4 43,80230 -39,a24 18 4.77821 SG LOF20090002 101137107 8 STON SCIENTIFIC CORP COM -- 1 : 
SLOF2OD9OO02 101137107 BOSTON SCIENTIFIC CORP COM -227 OODO S Of On 03 5/20/20134 512512OD4 11:534 1 -75507 9841 

1 
So 

00 
2: 

LOF20090002 101137107 B0:T N SCIENTIFIC CORP COM 450000 9/16/2003 5nOf2OD4 5125MOO4 .11 : go 21535 BG Sn 0 
- 094 519 133 949 :0 :LOF20090002 101137107 B TON SCIENTIFIC CORP COM -32070000 0/1712003 W012004 5/2 04 122.781324 :8 1 ..3 . g 

SLOF20090002 345838100 FOREST 
LABS 

INC CL A COM 
.1 . 

654 
0000 a 

1/2=0
. 

512012004 6125notui 
100, 

346 
1 _, . 

'17 07 _22,170 26 L 

SLOF20DP0002 3814IGiD4 GOLDMAN SACHS GROUP INC COM -2,4090000 S 3/2enOO4 JO/2004 512512OD4 230,02328 -257,79892 -2777586 SL 

SLOF2009ODD2 10111371107 OSTON SCIENTIFIC C RP COM 43800000 B/117/2003 512`112OD4 
5nea004 

leS.850 21 -14e Its 
1 
8:937 71 SO 5r 

SLOF20ON002 
1 Oli 

37107 :OrTON SO ENT F C COR COM -20000000 W 8/2003 U21/2004 5r2MOD4 7562982 -68 :'20'0 400 7.42942 SG 

SLOF20090002 101137`107 BOSTON SCIENTIFIC CORP 
COM 

-3:299 0000 
S 

9110/2003 5121/2004 512=004 
1 
24:751 40 -1 12A55 00 11,69640 

SG 
0 P 8 1 

SLOF2009DO02 34583:100 FOREST LABS 
INC 

CL A COM -8`12 0000 8 1129/2004 512112004 U2WOO4 36,229 55 4533280 -9,10325 St. 
LOF20090002 34583 

1 
00 FOREST LABS NC CL A COM -5,6310000 5 i12WO04 5Q 12OD4 5r2e12OO4 333,367 

1 
0 417: 

1 

" " 
-83,73909 St. 

SLOF20090M 65332VIO3 NEXTEL COMMUNICATIONS INC CIL A 4 WOO 1117)2003 
20"' S`2WOO' 9' 

17 -513 SL 
SLOF20090002 06337VID3 

NEXTEL 
COMMUNICATIONS INC CL A 

_.'
.96 ODOO 111131200' 512112004 &120=4 e. 180 64 -237 . 

0 a 
20 -1 

0.01 
7 62 St. W 'r SLOF20000002 

65332ViO3 NEXTEL COMMUNICATIONS INC CL A 
1 
0 0000 8 

1 
"1 

312003 
5/21/2004 5r2wOD4 

2,382 -2,491 74 -10916 SL 
SLOF20090002 65332V103 NEXTEL COMMUNICATIONS INC CL A 

a 
13 ODOO S 11/14/2003 5Qlr2OG4 5/2&2004 14,0`10 

_14 . 
5732 -M 70 St. 

SLOF2DOgOOO2 101137107 BOSTON 
SC 

!ENT :F :C CDR C M -2,7010000 6 GIIM003 512412OD4 5f2712004 101 70807 -923 
" 

: 9.368 87 SG 
SLOF20090002 101137107 BOSTON SC ENT F C CORPP COM 49 OODD S gn4/2003 5124/2OD4 5n7/2004 

I 

:"a 20 
-1 :~' .3 

90 
25230 SG 

SLOF2DOgDOO2 10`1137107 BOSTON SC ENTIFIC CORP COM -5740000 8 9/2512003 5)2412004 5/2712004 21.62680 -18,54843 3 
, 
ca 46 S 

:LOF20090002 101137107 BOSTON SCIENTIFIC CORP COM -,1: :45 ODOO s 9/24/2003 512412004 5/2712004 73.28277 -83,287 93 
10. 

0`104 54 80 

SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM - 930000 a 
or2512003 

5/24/2004 5127/2004 71,32353 -01,46013 
9,06340 

:G 

LOF20090DO2 14 :1123101 CATERPILLAR INC -20300000 s all 312003 5/2412004 5n7/2OG4 ISO 382 73 -'142 223 22 
8,15951 

G 

SLOF20090002 
1 
4 23101 CATERPILLAR INC -1,255 0000 S 8/1412003 5/24/2004 512712004 02 :070 

of 
_88,655 58 4,31603 SO 

SLOF20OGOW2 
345838108 FOREST LABS INC CL A COM 32 

10000 

S 
V290004 W4r2DO41 W7J2DD4 18.79728 -23,77750 -4,98D 22 St. 

SLOF2009WO2 05332VIO3 NEXTEL COMMUN CATIONS INC CL A .7 299 ODDO S li/14 003 512412GD4 5/2712004 le4 334 59 _173.524 24 -9, leg 65 St. 

SLOF20090002 05332VIO3 NEXTEL COMMUNICATIONS INC CL A -6220000 S 11114'r22003 5124/2OD4 5127/2004 13 :882 71 .14,78724 .90453 St. 

SLOF2oooom e5332V103 NEXTEL 
COMMUNICAT 

ON CLA :1 50 00 IS 11/1412003 5/2412DO4 5,27/2004 33,884 58 -3501170 -1.727 
1 
8 St. S COMMU ICATIO !N C 0 it 8 

LOF2009DO02 3 V 3 NEXTEL N NS NC L A 8:6353 0000 8 11/14/2003 5124/2004 W7/2 04 19211770 -2D4:263 81 -1211 L 

SLOF20090002 :5533322VII003 NEXTEL COMMUNICATIONS :NC CL A -3,588 WOO S 12/1/2003 512412004 5/27/2004 80 :782 64 -9356009 -1 2: 718 
0, 

L 

SLOF20090002 85332VIO3 NEXTEL COMMUNICATIONS NC CL A -1 lee ODOO 5 
1 
211=03 5/24/2004 SQ712 2 26 11 -30.40402 41 251 St. 8 0 1 8: 862 

L F2009DO02 66332V103 NFXTEL COMMUNICATIONS INC CL A -39470000 8 202003 5/24/2004 5n712000044 : 5 41 -101,42724 12:5SI 83 St. 

SLOF200:0002 1011371107 BOSTON SC~ENTIF :C CORP COM -1,548 ODOO S =512003 5/2512004 5/28n004 5954288 -5 25 492 9,2 389 S 

SLOF200 0002 
1 
0 
11 
37 07 130STON SC ENTIF C CO P COM -46 0000 S 912512003 5t2512004 

Sn&2004 1 . 
78704 -0:4983 8 287358 

SG SLOF20090002 149123101 CATERP LLAR INC 
.2 . 

2470000 S 
8/1 

412DO3 512snOO4 S/2a/2004 168 .60485 -15 732 35 7,87250 SG 
FORESTILASS INC CL A COM .26880000 S 1/29/2004 St2W2004 Sna/2004 

1 
60,035 43 S1.OF2OD9(XX12 345838106 A .7 :27 30 -37,591 87 SL 

SLOF20090002 65332VID3 NEXTEL COMMUNICATIONS INC CIL A .10,530 ODOO 8 1=12003 5r2512004 WSnOO4 237,301 67 -270, 9257 -33,29090 SIL 
I , 6/1,2 7:2 0: 2 

SLOF20DO0002 
149123101 CATERPILLAR :NC _599 0000 S 8/1412003 5/26nOD4 61112004 44 .8 42.31450 256768 SG 

SLOF20090002 14 123101 CATERPILLAR NC 2380000 S 91=0 3 5f2anD04 004 92 12 .8 0684 360486 60 

SLOF20090002 34968381 06 FOREST LABS INC CL A COM -1000000 S 
1 
/29120004 Sr2W G4 611/2004 e .034 2 -79:407 32 A,373 12 St. 

SLOF20090002 65332VIO3 NEXTEL COMMUNICATIONS INC CL A -1,341 0000 S 1202003 Sr2= 611/2004 
30 

30911 -34.46008 4 
1 
5097 St. 

SLOF20090002 65332VIC3 NEXTEL COMMUNICATIONS INC CL A -8,74GOO00 S IZWO03 sa=m 81112004 
1 
97.13390 .227 5904 -30,02508 St. S 121&,200 9 S 

SLOF20090002 05332VIO3 NFXTELC MMUN:CATONSINCCLA 4330000 S 3 5r2W004 611/2004 9,75: 43 -io:,74 e 1 .21s 26 SL MM 12r 

LOF20090002 
65332VIO3 

NEXTEL COO UN CATIONS INC CL A -1,8220000 S 
2r2003 

6128/2004 6/112004 38,06 23 41 .681 
0 : 

:5 
' 
020 79 L 

SLOF20090002 65332VIO3 NEXTEL COMMUNICATIONS INC CL A .9330000 S 
12/8/2003 

Sr2MOG4 6/112004 21022 52 .23,64754 .2 625 02 St. 

SLOF2 0 2 65332VIO3 NEXTEL COMMUNICATIONS INC CL A -7 .5 0 OWD 
I2/3r2OO3 

512MOO4 8/112004 
1 
70 

. 
644 

1 
1 

.1 
96,02820 -25.3 409 St. 

SLOF200:000 149123101 CATERPILLAR :NC 45180000 
01312003 

5127/2OD4 6=004 31,02889 -30.07251 1 55038 SG 00 84 

SLOF2009000'2 
1 

49 
123101 CAT ERPILLAR NC .4170.00 8 

grN2003 
5/27/2004 6=004 31 461 Of -3000057 1 :4S 

1 
34 

SG 
(102 

SLOF2OO9OOO`2 34 83 
Joe 

FOREST LABS INC CL A COM .2 
, Ogl 

WO S 1/29n004 6fl/2D04 
0/1012004 1 

34,86927 -15488708 
'0 

017 79 SI. 

SLOF20090002 34:8388106 FOREST LABS!NC CL A COM 
.795 

GDOOO s 1/2912004 6/8/2004 e/l 1/2DD4 5102 88 -58:888 IQ -786231 St. 

SLOF20090002 345838100 FOREST LABS NC CL A COM -7900000 8 1/2912004 8/812004 5/1112004 50,40839 -58 5`17 83 -8: 
1 
0944 St. 

SLOF20090DO2 562567107 MANDALAY RESORT GROUP COM :114 0000 S 4/1612OD4 8/812004 6/11 120114 66,979 Se -57735 
1 
2 9,24444 S3 

SLOF2009OW2 149 123 101 CATERPILLAR INC 
" 
4 DOW S OV312003 BWOD4 

6/1412OD4 8 
.77503 -8,20159 5734 SG 

.LOF20090002 345838 
1 
00 FOREST LABS INC CL A COM -336 ODOO 112912OC14 0/912OG4 

6/1 412OD4 
21 

02 
178 -24 -3,880 :2 S 

SLOF2DOqOOO2 562567107 MANDALAY RESORT GROUP COM _814 0000 
4/IWOO4 

819/2004 6/1412004 42 .3101 
7 

-36:'77: '2'0 
5. 
13. 7 .3 

SLOF20090002 345838`106 FOREST LABS INC CL A COM .874000, S 1120/2004 611012004 6/1 5/2004 54,51735 .8473998 
.10, 

222 .3 SL 

SLOF20090002 345838106 FOREST LABS NC CL A COM -33 0000 s 112912004 
6/18/2004 

6123/2004 20,97297 -24.59230 -3,61933 St. 

SLOF20090002 345838106 FOREST LABS :NC CL A COM 
.1 
.703 ODOO S 1/2912004 6/18120114 e,23120('4 107 .581 27 -1211,148 ea .1 

8 
56' 3 St. 

SLOF2009DO02 3145838108 FOREST LABS NC CL A COM -482 ODDO S 
1 
12 f2 6/2112004 W412004 30 leg 17 .3570326 -5:514 1 l St. FO S LAS . I g J .:,104 .22 

S 113 LOF2 90002 345836105 RE T S INC CL A COM 3.0 50 00 0 4 6/22r2D04 MS/2004 173,98203 3,33070 49,34707 SL 
a _ a . .: SL :LOF2000090002 345838ID8 FORESTILASS INC CLAC M -1 .151 00000 0/20004 dranOG4 e/25/2004 65,237515 -8542745 -20:21 :30 3 6 

SLOF20090002 3458381DO FOREST LABS NC CL A Coom 
.72000 

1/3012 G4 6=120114 enS12004 4579 2 5: 83 40 
1 

L 

SLOF2ODgOOO2 345038108 FOREST LABS INC CL A COM -3 8170100 6 113012004 W2/2 04 6/25r2OG4 2 
1 
2.761 09 -273,64988 -0088879 SL 

SLOF2DO90002 345638108 FOREST LABS :NC CL A COM 
'ge 

IXOD S IMD)2004 64230004 (V2ar2O(14 22,50727 -2879743 -61200 
IS 

SL 

SLOF200ODD02 3456381013 FORE 
ST LABS NC 

CL A COM -1,556 ODOO 6 1/30/2004 612312004 MM004 90261 13 -11548063 -25,22550 S 
9 5 SLOF20090002 345838108 FOREST LABS IN CLAC M -2,7540000 S 311112 Cn3/2 6/28nOO4 159.75525 -200 5 2 -41 20027 SL S LABS 

C 0 3 0 0 S 004 000044 C 7 _O:g2 7 SLOF2DO00002 345838108 FORE T INC CL A COM 
ge 00 

3111/2004 fV24/2 6)29/2004 22,76832 .28 
5 

7 -6 1 725 St. 
_1,00 000 S 1 :12 /2004 5 SLOF20090002 3458381DO FORESTLASSINC LACOM -4540000 s 3/1112004 V2412004 

9 
26,211 07 -33 127 4 106 St. 

SILOF20090002 345838100 FOREST LABS INC CL A COM 
0 0 

31 2r2OG4 012412004 129/2004 5749575 -70 .4 460 -1295885 St. 

SLOF20090002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV 4650000 S 4r2er20O4 CrI912004 TM2004 '46:2115 711 49, 
51 

' 

4 

' 
.3348 

30 
SL 

& COIN ~2 1 71=003 8n9/2OD4 
C 

3:10 Go 8 'MO 4 45 87 0 5 0 SLOF20090002 590168108 MERRILL LYNCH & CO 7r2n -13 . Q33 .1 14 3541 
6 

SLOF2OO:OOD2 590188108 MERRILL LYNCH Nc 5: 8 00000 S 7/1412003 8129t2004 7 004 29035875 .27694377 13 :24,14 11 1 

St. F200 OOD2 882508104 TEXAS INSTRS INC COM 1 047 WOO S 61812004 6129/2004 707004 43 :1 0 4 1 to .4 2 
If 

St. 

SLOOF20090002 68250SID4 TEXA INS R INC C M :3:763 0000 S GOW200 Ong/2004 7=004 89: 492 354 ..: :3'83 8 EXA: NST 
S 0 

a 8 9 0 .721535 St. 

SLOF20090002 882508104 T TRS NC COM -2,1080000 S 6/ 12004 6ng/2004 7/212004 50,21688 -54 5269 463 83 St. 

SLOF20090002 88250SID4 TEXASINSTRSINC COM 4,4780000 S 6WO04 W912004 7r2nOO4 10.,.2745 -116,470 8
. -9 

8434 SL 
a 0 1 SLOF20000002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV 34640000 S 4rAnOO4 813012 04 715120134 345, '87 80 -3. .. .4 .11 .23 06091 SL 

SLOF20090002 590188100 MERRILL LYNCH & CO INC :3.:654 0000 S 7/1412003 813012004 7/Bn 
04 

97.37423 -188,807 58 
8 
5DO 

65 
SG 

SLOF20090002 590188108 MERR LL LYNCH & CO INC 
_a 946 

0000 
S 7115/2003 W30/2004 71812004 375,19488 -373,04743 2 

1 
4725 BG 

SLOF20090002 FK6771729 SAM SUNG ELECTRS KSWN5000 .1.2900000 S 3/5120041 7/WO04 7/8/2004 491 57299 -a27 449 
9 

1 ~135,876 92 SL 

SLOF20090002 620076109 MOTOROLA INC COM .18,723 
- 

S 4,2 
Ir2014 711&2004 7121=94 2al.529 87 .322,948 21 .61,41034 SL 

SLOF20090002 670070109 MOTOROLA INC COM .1,1020000 S 
rl 

12004 7/19/2004 7/22r2OO4 17,19630 -21 28127 -4,08497 SL 

V3=05 

Alfred P Sloan Foundation 
Tax ID no 

1 
3-1 

623877 Moral. Capital M.nage-nt 



SLOF20090002 620070109 MOT RO INC COM .10 175 0GOD 4/2'112004 7/1912004 7=004 157,09964 .19649452 ~38,794 88 SL 
SLOF20090002 020076109 MOTOROLLAA INC COM 1 :094 0000 41rnnO04 ;/19/2004 7/22/2004 1695562 -22:240 14 -6,28452 SIL 
SLOF200DOO02 308710406 GENENTECHINC -2 .4480000 S 1/1712003 /2O/2OD4 7/2=004 122.23386 4755252 74,081 34 LG 0 
SLOF20090DO2 358710400 GENENTECHINC .7,57-2 0000 S VIM2003 7/2=004 1/23/2004 378,08800 147:088 411 230.99901 LG 
SLOF20090002 36871D400 GENENTECHINC -8 .2m 0000 S 1/21/200 7/2 OD4 7/2312004 411,241 03 

_180 
709 89 250531 1 4 LG r 

004 -14 .71754 241 151 1 LG 'LOF2009ODD2 3087 
1 
0400 GENENTECHINC 4 828 00DO S 1123/20033 7,20r2 7/23/2OD4 390.86572 

9 012 SLOF20090002 020078109 MOTOROLA INC COM -2 :246 0000 3 
4r2= 

7/20/2 7/23/2004 35,94099 45,05938 -9,7111 38 :L 
004 004 9 SLOF20090002 620076109 MOTOROLA INC COM .395 0000 41=20G4 7/2012004 7/23/2GD4 6,31640 -803003 .1 .713 54 L 

SLOF2oogooo2 e2o076iD9 MOTOROLA INC COM 
.8 . 

780 ODDO 4/22/20D4 7/2or2DD4 7/217004 140,4511 07 
_I 
78:873 34 -38,22227 SL 

SLOF20090DO2 e2oo76109 MOT RO -5,2650000 5 4=12004 7r2O/2DD4 7123r1004 63,32351 -10703325 -2370074 SL :N COM 
SLOF20090002 020070109 MOTO OLA NC -62290000 8 4/MD04 7/20/20D4 7=004 130,231 7 - 61:288 99 -37,05742 SL 
SLOF20090002 62D076109 MOTOROLA INC COM ~6 627 0000 8 4=0041 7/21/2004 712602004 101 .05539 -13472161 -33.006 22 SL 0 LA C COM 
SLOF2oo9oocr2 s20078 

1 
09 MOTOROLA INC COM -2:334 0000 4=004 7127r2004 713012004 36,05548 A7:448 35 -11.39287 SL 

SLOF20090002 82007aiDO MOTOROLA INC COM -5,4460000 4/2212004 7127/2OD4 7130/2004 84,12946 -110,71282 -2056336 St. r 
-73,12413 AT 144 02 SL 'LOF2=0002 520076109 MOTOROLA INC COM ~3,597 ODDO 8 4/2212004 

7128/20D4 
&WO04 55,97951 

SLOF20090002 82007 109 M TOROLA ~NC COM 
.9780000 5 

4 004 7/28r2004 ar2a004 15,24: 66 -19.8111 go 4.83530 SL 
SLOF20DOOD02 e2OO7: 

1 
09 MOTOROLA Nc COM .5 0000 6 4,r2223,r220 .4 712802004 8=0134 91 .27 02 120.43543 -2' 

5941 SL SLOF20090002 520070109 MOT ROLA INC COM 
"
:" IDDI 4r2312004 7/28nDD4 BrM004 :7 011 81 -114.80895 .27:1797 14 SL 

0 -6 ' 
I S 

SLOF20DR0002 552587107 MANDALAY RESORT GROUP COM -1 :4. 0000 41 
0/2004 

WM004 Sib/20041 5:508 at -85,16528 10,34353 
G SLOF20090002 502687107 MANDALAY RESORT GROUP COM -19780000 8 4/1 QQGD4 80=004 SWO04 132,85202 _120 771 93 12,08009 Be 

SLOF20090002 620070109 MOTOROLA INC COM 44140000 S 412312 04 &WDO-4 11/512004 1 1721 
_00

:039 72 -21.72247 St. 6 " ::1 
LOF20090002 620070109 MOTOROLA ~Nc COM -7:372 0000 8 4/23120004 SIV2004 8WO04 

.8 
-151,38107 -37,29542 St. 

-9700000 a :5 SLOF20090002 020075109 MOTOROLA NC COM 4/2=004 814/2004 819120041 14,976 4 .19.91850 4,04212 SL 

SLOF2D=Do2 620076109 MOTOROLA INC COM -2.91 
0 
ODOO 

6 
4123/2 0/412004 819/20041 45 :33 81 -5 75569 -14,721 88 SL 6 

F 
1 

8 
M 

R : 
6 

oo" 
/20 

: 
I 

9 ER L L N H&C 711512DO 811012OD4 8/13 04 2: go 67 -2 000 7 -3011 50 U. L :N 
- 

0000 3 
SLO 6901 06 MER .1,0 ODOO 7/ie/2003 5110/20D4 81113/2 04 48.12347 -53,79020 -5.6W 73 LL F200OW02 5 01 ::10 R U. LYNCH Coo NCC to 20090002 

00 
S 712 1 1 

00 
1 

SLOF2DO90002 590108100 MERRILL LYNCH & CO INC -2,2640000 3/2003 S/ or2004 a/ 3noD4 108,95153 -1211,1114164 -12,243 
1 SLOF2009DD02 38141GID4 GOLD HS GROUP INC COM _524 ODDO 

S 
312012004 8110/2004 8113/2OD4 44,6054 42734 -9,50a 

05 St
. S S 

MAN SAC 04 04 811312004 770 ' ' : LOF20DO0102 311,110104 GOLDMAN 
SACHS 

GROUP INC COM -910000 8 3126/20 
0 0 

2!1 4 
1 
7!1: .1,857 34 L 

SLOF200900D2 38 
, 
4 Gj 064 GOLDMAN CH

. 
ROUP :Nc COM -73 0000 

S 
312=0114 a/loaOD4 

8/13noO4 
6:225 26 .97,65150 .1,42624 St . 

SLOF20090DO2 381410104 GOLDMAN SACHS GROUP 
NC CO 

737 DODD 8 3)29Q0D4 W1012004 11/1312004 148,12702 -181,41037 -33,28335 SL 
SLOF20090002 saOS47108 TIFFANY & CO NEW COM -21.574 0000 

8 
3=000 81 212 S/ 7 004 597,60963 -77324561 -17563608 LL 

SLOF200ODD02 886547108 T FFANY & CO NEW COM -123 0000 8 (0/2000 8/11 =000044 11/11 7r2 
34,12606 _37

: 

00069 
-3:773 73 LL _8:922 S onon a 

'm SLOF2DD90002 8865-47108 
I!FFANY 

&CONEWCOM 00000 000 611212OD4 ,,7,r2,.4 247,08802 -2 7,115825 -40,08023 LL 
SLOF20MM 888547 

108 
TIFFANY 

& 
CO NEW COM 

-5. 
086 woo 8 11)21/20DO V12r2DD4 8117120D4 140,88449 -178,49571 -37,01122 U. 

SLOF200MM a86547`108 TIFFANY 
& 

C N C M .90660000 8024/2001 a/1212004 a/17/2004 251,13229 -20077654 50,35575 LG 
:LOF20090002 886547108 TIFFANY 

& 
CO NEEWW COM -7:318 DOW Qn4/2001 811 3/2OD4 8/ 81200-4 20 

1 
57763 e2 :005 16 3 51247 UG 

LOF20090002 688U7108 TIFFANY & CO NEW COM -2,244 DODD 8 9/2712001 8/13/2004 8111812004 01,81200 
4580273 

1 ::009 27 L 0 

SLOF2009M 
88854 7109 TFFANYAC NEWCOM -1.890 ow 

S 
907=01 111160004 IVISQ004 50,59049 -34.01739 15.973 to LG 

SLOF20DOOD02 888547 
1 
08 T~FFANY & COO N C M -2,5450000 . gn712001 atill/20D41 911912004 74 .56471 -51,94651 22 1 

a 
20 LG 

SLOF20090002 a865,171108 TIFFANY & CO NEEWW COM .8480000 
S 

9,27=011 811012004 811912004 25,358 U 
-, 

7 .3 870 8:,050 14 LO 
SLOF20090002 5811547108 TIFFANY & CO NEW COM _609 0000 8 9/27=0i 8/1712004 W=004 18,30130 12,43042 5187068 LG 

SLOF20090M BW547108 T F Y A 
CO 

NEWCOM Z9400000 S &2ar2DDj 8117r2OO4 ar2WOD4 07,98538 -0482083 23. 
1 
"55 LO 

SLOF200900D2 886547 
1 
08 T;FFANY 

& 
CO NEW COM -1,7270000 S GQS/2001 8117/2004 8120/21304 51,89876 -38 :076 72 

1 
302204 LG 

SLOF20090DO2 1186547108 TIFFANY 
& 
CO NEW COM -1,3380000 6 912mool 811ar2t)(14 8/2312004 40.07940 

_29. 
45599 

1 
D:e23 47 LG 

SLOF20090002 AA61185920 NEWS CORPORATION NPV .730 DODO S 4/13r2004 11/11112004 6/23/2004 5,82922 -6,76915 -93993 S 

SLOF20MW2 '49 '23"" 
CATERPILLAR ~NC -234 0000 S 91312OD3 wiar2OD4 W3J2GD4 16,92229 16,83485 8744 SO 6 

DO 1 1 31 1 CATERPILLAR N -8 $0000 S 9/5/2003 S/ 012 04 a/23/2004 64,21794 -62 . 1 15 24 2.1 270 SO 

SLOF20090002 149123101 CATERPILLAR INC .1. DODD S 
S/W

.3 i .DD4 BQ312004 9,83515 -9513 Is 32203 SO LOF2 90002 49 2 0 C 1 0 0 

SLOF20090002 ES7110384 ROCHE HUDO AD GENUSSCHEINE NPV -1 .8290000 6 4r26Q0D4 SnO/2004 8/25/2004 17471828 -194 :752 97 -20,03471 SL 6 
ROC H 0 AG GENUSSCHE:NE N -31 

7 
DOW 

S 
' 7/2DD4 &2=004 &2004 30'28195 -34,092 29 -3181034 S LOFZOO00002 Es7t 10394 HE L 0 PV 412 812 

SLOF20090002 E67 
11 

031141 ROCHE HLDG AG GENUSSCHE NE NPV _2.e 3 DD00 4127/2004 812 004 WenD04 253,77172 -28 54 68 .34 767 :4 SL 

SLOP20COM OW547108 T;F :C NEWCOM -3:7 ODOO 91211/2001 mm5/2 04 8/30/2004 11 
1 ., 

~7 
007 

58 3:089 9 L 

SLOPMOOD002 886547108 TIFFANY CO NEW COM -G17 0000 8 lawooll Sn512004 W301200-4 I 
a 
79843 .14 .438 17 4.36020 LG FANY 0 0 1 

SLOF20090002 FK67717" SAMSUNG ELECTRS KSWN5000 0000 S 315r2OO4 &25=04 S=20001 69,22872 -87511 15 18 = 43 SL S 
SAMSUNG ELECTRS KSWN5000 DODO S 3/6/2004 ar2a/2004 ar3012004 70,76059 

~ I , :, 
go 

66 S 

LOF200ON02 FK0771729 1 .87 : 5 5 6:7 L 

SLOF2 4 8 E 8 0 4 
an 

-11322304 S 00:0002 71134 :110 P P :C INC COM 2:334 
0000 8 

215/2DO 8/26/2004 112004 1 15,409 80 2,180 :2 So 

LOP200 0002 7 344 08 PEPS CO INC COM 9200000 
8 

2=004 SneQ004 OMI/200-4 45 
' 
788 14 46 40560 -817 2 SL 

SLOF20090002 886547108 TIFFANY A CO NEW COM -2640000 S 1013/200 1 8,2712004 911,2004 922153 -0 177 711 Z043 77 LG 

SLOF2DOODD02 FK6771729 SAMSUNG ELECTRS KSWN5000 -too 0000 S 31&2004 812712004 W112OD4 71,03449 _87 551 15 -io.51 
S So - SLOF20000002 713"8108 PEPS:CO :NC COM -4 .3750000 S 2/612004 W712004 9/112004 215,OG4 70 -219 :242 1 B -3.!5. 48 6 

SLOF20090002 713440108 PEPS CO NC COM 
_5' 

0000 

S 
21V2004 a/27/2004 gli/2004 2,90880 -2 8D7 

49 1131 SO SLOF2DO90002 713448100 PEPSICO INC COM -2110000 
2AV2004 

W7/2004 gllroo4l 
1 
0,40264 .10,62427 -22163 SL 

SLOF2DO90002 880547108 T:FFANY :CONEWC M -m 
0000 

10/3/2001 9=004 918/2004 19 .58949 -14 71898 4,870518 L 

SLOF20090002 $88547108 T FFANY CO NEW COM 4540000 
Jolmoo, 

wn004 9/812004 14,45326 -10~857 Be 35953 LGG 

SLOF20090002 886547108 TIFFANY & CO NEW COM -17a DODS S .
.Go, 

01812004 911312004 5,85875 -4,16531 1,49344 LG 

SLOF20090002 AA58WG20 NEWS CORPORATION NPV .1.170 ODOO . 41IN2004 gf=064 

0/1 
3Q004 

R' 

1 
53 20 10,84918 .1,605 

Go 
SL 

SLOF2DOGOD02 FK6771729 SAMSUNG ELECTRS KSWN5000 -3000000 S 315/2004 918/20D4 
Wl 

0120DAI 113,2 :: :3 -14591858 .32,81995 S 

'SLOF20090002 AA6886920 
NEWS 

CORPORAT :ON NPV 
.9 . 

093 DODO S 4/1312004 91012004 9114/2004 70,4 4 _84,317 60 -1388096 SL 

SLOF20090002 AA88BO920 NEWS CORPORAT ON NPV 
_JS 

eig 0000 S 
4/1312004 9,9/2004 

9114/2004 120,28555 
-, 
5410472 -25,81917 SL 

SLOF20090002 FK6771729 SAMSUNG ELECTRS KSWN5000 -3000000 S 3/5/2004 919420G4 9113=4 113 12767 ,45 :9 
1 
658 ~32,790 91 SL 

SLOF20090OD2 931142103 WAL MART STORES ~NC COM -3 
, 

age 
0 Do S 2120/2004 9A)12004 91114 0 1214 :160 37 -219 .69357 .25,53320 SL 

SLOF20090002 93`1142103 
WAL MART 

ST RE C COM :437 00000 IS 2r23/2004 91912OD4 S, 4,r220D.44 295873 . 
854 

-3241 81 SL 

SLOF20090002 931142103 
WAL MART 

STORES INC COM A 970 0000 S 2123120o.4 9/912004 911412004 103,8D4 38 .126 :2,912 4 -14 408 Do SL 
0 SLOF20090002 AASB8eg20 NEWS CORPORATION NPV 

_5
:672 0000 S 411412OG4 911 V2004 Oil 

5f2oo4 
444 33 - 5171,321 922 -6,94162 SL 

SLOF20DOOD02 AABBS8920 NEWS CORPORAT~01,11 NPV -2 .388 DODO S 4/1 312004 9110/20D4 9115/2004 19 :8823 807 .22 14340 -3,31959 SL r 
'LOF20090002 AABBOOD20 NEWS CORPORAT ON NPV .14 .32: 00000 S 4/1412004 9110/20134 911 512OD4 112,94323 -129,65153 

.1 
1:708 30 SL 

SLOF20090002 AAOBBC920 NEWS CORPORATION NPV -a .43 DOD 
8 

4/20/2004 
9/1012OD4 9115/2004 5049658 -61,38944 

.1

.890 
86 SL 

SLOF20090002 AABSO6920 
NEWS 

CORPORATION NPV -13,681 ODOO S 412012004 9113/2004 9/1 W004 10626715 -129,29060 -23,02345 SL 

SLOF20090002 AA8886920 NEWS CORPORATION NPV .2,ODO 0000 S 4121120o4l Q/~3/20041 011612004 1 
5 

, 
67247 -1679972 -3,12725 SL 

SLOF20090002 886547108 T Y&C NEWCOM on 0000 S 
, 
OrV2011 91 5/2 04 

9,20,2004 
29931 22 .21,65895 26227 LG S T~'F a Jorm I 

LOF20090002 888547108 FFANY CONEWCOM 1390000 S 
0 

9/ 6120004 912V2004 4,48892 .3,252 elt :234 24 LG 

SLOF20090002 713448108 PEPSICO INC COM 5040000 S 2IM004 0/21/2004 9/24/2004 2465288 25,37741 -724 5 L S -1 0/2 S AN 
LOF20090002 713448108 PEPSICO INC COM 

530000 S 
2/WO04 0/21/20D4 4/2 04 7 :483 91 -7,70386 .219935 SL 

SLOF200GOOD2 931142103 WAL MART STORES INC COM -342 DODO S 
212312OD4 gr2l r2004 9,241= 17,89059 _-20 459 B4 -2,56925 SL 

SLOF20090002 931142`103 WAL MART STORES INC COM -2 
.037 

Dow S 
2/23/2004 9/21/2004 91241201341 106,55888 121 :8411 70 .15,302 B2 SL 

'SLOF20090002 931142103 
WAL MART 

STORE INC COM -5,1690000 S 2123f20041 912112004 9/2412004 27039005 -309,DB8 91 -39,56986 SL 

SLOF20090002 931142103 WAL MART STORNS INC COM -1:716 DD00 8 2124/2004 9121 12004 9124r2004 89:780 83 -102,679 95 -12 03 12 St. 

SLOF20090002 59010aiOB MERRILL LYNCH & CO INC 3000000 6 712312003 912412GD4 Ong/2004 15,144 :12 _10,059 35 -91455 LL 

SLOF20090DO2 590188108 MERRILL LYNCH & CO INC .8780000 
S 

7/23r2003 9f24/2004 gr2DI2004 44,323 -4700039 -2 e78 57 LL 

SLOF20090002 713448108 PEPS :CO INC COM -31,10000 S 2/812014 912V2004 9/29/2004 15.08825 -16,65947 .57322 SL 

SLOF20090002 71344aios PEP CO :N COM 
-1 . 

7e 
0000 S ./2.04 9r24r20D4 912SQ004 8542410 86' 87 _3,245 77 SL 

SLOF20090002 713448108 PEPS IC0 NC 
COM 

4080000 S 2/WO04 9/24/2004 W912D04 
1 
9 
. 75901 

:2'0 U3 62 -7114 .1 S S 
S r 

c '.2 1 

LOF20090002 713448108 PEPSICO INC OM -3,7900000 S 2/MOD4 9/2&7004 1011f2004 183,009 BB -19083407 .7 4 9 SL 

SLOF20090002 7 
1 
3448108 PEPSICO INC COM -6 -9: 0000 S 2/012OG4 912812004 ~0/112004 4 .73867 4,93,450 

_11
;5 83 SL 

SL F2 090002 590180108 MERRILL LYNCH & CO INC 47 

0000 

S 7123/2003 9/29/2OD4 01412004 32 ::18 11 -10 .11412 .21,64772 U. 

SLOF2DO90002 7`13448108 PEPS :CO ~NC COM 
1 
40 

0000 S 
21MG04 0/29/2004 10/412004 

'3 '1 

049 

2' 
-34975 SL 0 00 

SLOF20090002 713448108 PEPS 
CO NC CON 

4.2670000 S 2/9/2oo4 9/29/20G4 10/412004 2134. IQ 07 -213,142 .2 
_a 

950 
55 S SLOF20090002 713440108 PEPSICO INC COM .2,1490000 S 2/1 

012004 
9129/2004 

1 
0/412004 102 :387 777 .1 193,560 -6,467 

8' 
rL 

SLOF20090002 02343VID4 VER Z N C MMUN CATIONS COM .344 0000 S 712 0 4 9/29/2004 
10/4/20 

13 4 5 
3 
.7265 !115 .2 S 2 5 

LOF20090002 92343ViD4 VEZC0)N COMM=CATIONS COM -2, $80000 5 71277/20004 9/29=04 1014r2DCO'44 9450592 -90,7411 4 3 817 30 S 

SLOF2009DD02 7134411108 PEPS :C 
2/10/20 _39 012 3 

.160008 SL S 8 O :NC COM -7070000 
S 0' 

0/30f2004 IWWO04 37 4`12 23 1 

SLOF20090002 71344810B PEPS,Co INC COM .2440000 . 211ar2004 W012GU 
1 
015/2004 12:0101 083 -.1252257 .51074 SL 

SLOF20090002 713448108 PEPS ICO INC COM 494 ODDO 8 211312004 W30120041 
10/512004 

24 
0 6 1 

2' 
91548 :819 47 SL 

SLOF20090002 713448108 PEPS 
CO NC COM 

_1, 43 (ID00 s 2/1 312004 9/3012004 1111512004 3072 9 -3.175 52 ;02 5 SL 

SLOF20090002 713"8108 PEPSICC, INC COM 6450000 
S 

2/1312004 9/3012004 10/512004 80 23: 
76 

.82,96755 -2 2879 SL 

SLOF2 :00 71344 :~O PEPSICO INC COM 3 608 ODDO S 211 7/2 4 913012004 1DI512004 175.9a 71 183,99501 
- 

0830 SL 
I to/ :78.6 LOF20000 DOOD22 7 

1 
344 0: PEPSICO INC COM :1 57 ODOO S 21181200004 913012004 101512004 71 Oell 01 4 770 16 -3:'707 55 SL S ., :4 

LOF20090002 B86547108 TIFFANY It CO NEW COM 670000 S 1014/2001 101112004 6/2004 38,32482 2 2316 9701 46 LG 

SLOF20090002 888547108 TIFFANY & CO NEW COM .3D4 
0000 S 

1014/2001 10/1/2004 10/012004 12,263 91 
_8,988 

52 3.27539 L 

SLOF20000002 886547108 TIFFANY A CO NEW COM -850000 
S 

i 
W41200 

1 1 
0/1/2004 10160004 266016 -1 .939 15 72 

1 
01 LG 

SLOF20090002 FK6771729 SAMSUNG ELECTRS KSWN5000 -470 
0000 S 

315=4 10/112004 
1 
0/512004 18708990 -22 41,51588 SL 

0 S I I 1 0 1:63 SLOF20090002 slaswilla T~FF Y A CO NEW COM .248 00DO IS 
1 
0/4/2001 101412004 ~Ofl/20064 774544 _ ::,"01'2 '12 21 332 LG 

SLOF2009DO02 856547108 T FFAN 
Y 
& 
CO 

NEW COM .1870 
00 

0/41200 Q/412004 017/2 D4 5:901 52 426812 3540 LG 

AN 
a, I 1 

-76 52 G SLOF20000002 886547108 TIFFAN CO NEW COM -32500 S 101312 o O/4f2OG4 10f712 04 10,23281 2,62701 L S 
Y 
& C 

00 0 
1 1 10 

00 
44 

LOF20090002 888547108 TIFFAN NEW COM .26700 S 1014/2 0 01412004 f712004 8,40684 -8:001 20 23 
' 
5 LG S 

Y 0 Do 0 9 0 LOF20090002 7`13443108 PEPSICO INC COM .2,0220000 S 2/1 M004 10/4f2D04 l0n120041 100,597 8D .10377308 .3 W5 28 SL 

V312005 

All"ed P Sloan Foundation 
Tax ID no 13-1823877 
M-I,a Capital M-9-nt 



SLOF20090002 71344 108 PEPsICO INC COM 00 0 S 2/20/2oD4 ;0/4/2OG4 1 Or712OO4 60,34873 -e2,eoo so .2,457 8 SL I 
a 

I 
PEPSICO INC COM -' :'I "'o Goo 

ILWO 18 
SLOF2DOOD002 7 3446 08 PE 

- 6 
2Q012004 0/512004 1 C14 5532800 -5793947 -Z8 

4, 
SL 

SLOF20090002 713448108 P ICO INC COM -1,229 DOOO . 
JOWO of 

S 
2/23/2004 10/s/2OD4 04 60:768 84 -63 :804 37 -3109753 SL 

SLOF2DO9OOD2 713448108 PEPS CO INC COM A,9541 0000 S 2/2312 04 
1 
0/512004 I0/8QQG4 98,61385 -101,53: 63 -4 

92 
78 S 

0 0 004 
1 
M004 10112=04 10,779 10 .20,88 73 -1 055 SL SLOF20090002 713448108 PEZCO INC COM -4 20 00 S 2123r2o :11, 

SLOF20090002 71344 :~Oa PEPSICO INC COM 
-1 
750000 S 2122004 

1 
01=004 10/i2r2OD4 8.64217 -910869 

AS4 
2 SL 0 1 a S 

SLOF20 90002 7 344 08 P Zc -7 1 56 L EPS CO :NC COM 00 0000 8 2125nOO4 O1eQOO4 10/1 
212()04 

3472612 -36,73897 
SLOF200 0002 713448108 P 

INC C -2,012 S 

9 
E 0 OM -8 580 GDOO 8 2/2412004 IO/WOO4 10112/2004 324:044 02 -342,651 14 -18.80712 

SLOF20020M 713"8109 PE :CO INC COM -354 0000 2124)2004 
38 SL 

F 00 PS 
1OW004 10172,2004 17.41749 -18,40287 -98' L 

SLO 2 90002 713448108 PE S CO INC COM 080000 2/2512004 
, 
o/wOO4 

1 
0/1 212004 531381 -5 .01978 -30' 97 SL 

SLOF20090002 713448108 PEPSICO INC COM -7800000 3 212512004 10WO04 
1 
0112/2004 38:.72 

13 
40 902 02 -2,22: 20 SL 

SLOF20090002 713448108 PEPSICO INC COM -2,248 DDOO S 2125/2004 1 
0171200.4 fall 3=04 

J'a'
.27 3 

_11 

8 :081 
87 

_e,954 52 
St. 

SLOF2009DO02 10l137107 BOSTON SCIENTIFIC CORP COM -223 DODO OQ512003 
1 
0/12/2004 1 1512004 8,39145 -7 .24 1,15125 LG 

SLOF20090DO2 FK8771729 SAMSUNG ELECTRS KSWNSOOO -lDO 0000 
3,5nOO4 I 

ia' 

1 

412 39,735 SO -40,8390 1553 -8,90393 SL SU E 
OD4 02r2004 101 4/2OD4 111,25907 A44,239 42 .32.97 75 SL 0 SLOF20090002 FK6771729 SAM NG EL CTRS KSWN5000 -2800000 8 41812 101 2nOO4 

all OD4 SLOF20090002 800547108 TIFFANY & CO NEW COM -1570000 8 IV40001 IGIIWO04 10(16=4 4,694 Is -3,681 72 1 . 
1 
12947 LG 

SLOF2009ODD2 6813547108 TIFFANY & CO NEW COM -1 14 ODOO 8 IOf4/20Ol 10/117004 10/18/2 33834 - 5DO 74 78272 LG 
SLOF2DOgOOO2 FK6771729 SAMSUNG ELECTRS KSWN5000 -5700000 8 4/WO04 1011=004 1 all 512000044 

22 
1'735 165 -2923 :630 

25 
.7189510 SL 

SLOF2OMOO2 886547103 TIFFANY & CO NEW COM 
- 
DOW 8 IIY4)20DI IWIWD04 

10/190OD4 
145.01 .11407 3D 94 LG 

SLOF2009M FK8771729 SAMSUNG ELECTRS KSWNSOOO -1, 1 10 0000 a 41=004 
i 
Off 412004 1011012OD4 427,63279 -571,80628 -144,17349 SL 

SLOF2009DD02 91324PI02 UNITED HEALTH GROUP :NC COM -0450000 8 7/W2ool 
1 
Oll 512004 

1 
0/2012004 SO 965 42 -29,894 31 39,271 11 LG 

SLOF20090002 91324PI02 UNITED HEALTH GROUP Nc COM -1 .2740000 8 71WOOl 10/16/2004 1012012OD4 93,19525 -39,39903 5379622 LO 

SLOF2009M 

9, 
324PI02 UNITED HEALTH GROUP INC COM -2100000 7/Qr2OOl 

1 
Oil Sn 04 10120/2OD4 15,301465 -0,50874 0:763 11 LG 

SLOF2009M FK8771729 SAMSUNG ELECTRS KSWN5OO0 -1,9300000 41012OD4 10/151= 10/19/2 04 737,355 
0 

_094,221 72 -256.86 32 L 
SLOF20090DO2 FKa771720 SAMSUNG ELECTR8 KSWNSODO -710 OGDO 8 W3r2OO4 101 S/2OD4 IWIW2004 271255 Do .302,31270 -31 .057 6 L 

NG L -160 ODDO &Br2!OO4 1011=004 IO1IQf2OO4 :1 .127 91 -69,63488 9 
S 

-8.406 77 L LOF2009M FK6771729 SAM U E ECTRS KSWN5000 
: 

SLOF2009DO02 FK8771729 SAMSUNG ELECTRS KSWNSOOO -2500000 8/iSaOO4 10f, 
51200, 

10110/2OD4 9,332 115 -G 980 15 35270 St. 
LOF20090002 101137107 BOSTON 

SC 
!ENTIFIC CORP COM -2920000 8 912512003 

1 
.1 .004 la/21/2004 10.02 30 _:,4eO 38 1,44092 LG 

SLOF20090002 101137107 BOSTON SC ENTIFIC CORP COM -20000 S 9/25f2 03 lGilern" 1012112004 7526 - .3 
0 
35 LO 

:LOF20090002 
I 
OliI371107 

80 ON 
SC :ENITIFIC CORP COM -1 .4560000 IS =5120003 1011802004 10/21/2004 5 7 354 47,272 03 7,4131 51 L I I :T 6 4 1 1 

LOF2009DO02 0 37 07 80 TON C ENTWIC CORP COM So 0000 S GQS/2003 10`1812004 012 /20114 1'7:10 
42 

-1 4,BG4 98 2,32744 LG 
SLOF20090002 91324PI02 UNITED HEALTH GROUP INC COM -1 .148 DDOO 8 702001 10/1812004 10012004 84.1 

02 It 
1 .38,07308 48,02973 LG 

SLOF20090DO2 
1 
2 

1 
UNITED HEALTH GROUP INC COM -8350000 S 7)912DOi IafIa12DO4 10012004 

81,36065 
.20,23783 3512872 LG : 3 4P 02 r 

LOF2OOQOOD2 W547108 T:FFAN NEW COM -4.2 2B OODO IQf4/2 0 0/ig/2004 10/2212OD4 12388572 -97 go 5 20:26 57 LG SL a I : COM I to= I 
Y 0 7 00 OF20090002 86547 04 T FFANY CO NEW -26 

0000 
0/4/2001 IO1lQQOO4 004 7:589 96 -5,977 14 619282 

LG 8LOF21090002 101131107 
BOSTON SC 

1"T111C CORP COM -87 
9 

QQSQD03 ID121nOD4 10280004 3,11903 -282 
03 

294 40 LG ..S C;E 
a" ' SLOF20090002 JOiJ37 07 TON ENT F :C C RP COM ~200 0000 9/25/2W3 I D04 

1 004 
7.10433 -6:4913 41 81 92 LG 

LOF2OOQOOO2 37 
1 
07 BOSTON SCIENIZ C COR 

OM 
-1,2230000 Qn5/2003 1OW/211/122004 1001/22622004 43,44300 -39,70721 

3
.7305 79 U3 

LOF2OOQO= 101137107 130STON SCIENTIFIC CORP 
COM 

A78 
0000 

912MOO3 10121/20134 1012SQ004 6,30078 
_5 . 

62719 682S LG a g/ I I jar 0 PC 
,LOF200ODD02 149123101 CATERPILLAR :NC -20000 S 512003 0/2 /2004 

A12004 
15. 

1 
5720 -13990 17 30 LG 

LOF20090002 149123101 CATERPILLAR INC .;go 0000 915/2003 10/21/2OD4 10/2612DO4 50845 3. 
9 

1 

9 
97 

1,6484 
LG 

SLOF20090002 142123101 CATERPILLAR Nc -2, 040000 91512003 1012~/2004 10/2612DO4 216,(14a 8 -195,43918 20.607 6: LG 
SLOF20090002 886547108 T FFANY & CO NEW COM 4430000 S 

fa/412W 
1 

1 
0/2 r2OO4 lar2612004 IZ553 3 : -10. fOO 38 2.447 Of LG 

SLOF2009DO02 88654710B T~FFAJNY 
& 
CO NEW COM -2 

19 DOOO a 

10/4,2001 1 
012112004 10/2WOD4 6,2282 -4 go 1,23213 LG 

SLOF20000002 B86547100 TIFFANY & CO NEW COM -2.6620000 S lQf4r2OOl 
1 
0/2 

1 
12004 10128Q004 75,433 ' : o:'729 5`4 14,704 1: LG 

SLOF2DDOODD2 7901149103 
ST 

JUDE MED INC COM 1-405 0000 1011212004 10/21/2004 
1 
012M004 34,48731 -34 5114 -371 

1 
SL 

00 1 /20 a SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM 751 DODO 
am 

3 
1 
Gra/2004 10/2 ;/2004 61,92441 -55: .84 191 

5 
.94 30 L 

SLOF20000002 14gi23101 CATERPILLAR INC -1 :080 0000 S 91512003 10=004 012 D4 84.42250 -7554557 870112 LG 

SLOF20091)002 886547108 TIFFANY & CO NEW COM .2 103 OODO S 10/412001 1 W=OD4 10/27/2004 59.68807 A7 
, 
97678 

",. .l 
29 LG 

SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM -1,4470000 IS gr2&2003 1012541004 1012&2004 5 12044 AS 2 4 42 85002 LG 

B OF20090002 111165471t)a T~FF Y&&CONEWCOM 
_22 1 0 1 

" :22 51 LG L 
AN 

50000 101412001 012M Of 012812OD4 .35355 -5:1633 04 
0 SLOF2009OOD2 886547iOB TIFFANY 

CO 
NEW COM -510000 

1 
0/51200 

, I 
01=004 10/2ar2OO4 

1, 
44014 -1 

.1 
01 55 27.59 L 

SLOF20000002 :80547108 TIFFANY 
& 
CO NEW COM -1 logoODO S 1115200, JaQWO04 IM912004 31 .03 

1 
70 -25,258 D3 

". ."3 
:17 LG 

SLOF20090002 W547108 TIFFANY 
& 
CO NEW COM -2:719 0000 8 1015r2OOl 1012WO04 10129/2OD4 77,46249 -at 928 

58 
15,535 LG 

SLOF2009OW2 
5S2567 107 

MANDALAY RESORT GRO P COM -713 0000 8 4 190004 
1 
012MOO4 

1 
0/29/2004 4914942 -43:634 07 5,61535 rG 

SLOF2009DO02 5132507107 MANDALAY RESORT GROUP COM -6090000 6 41/21/2004 ia/2612004 
I 
012MOO4 41 :934 76 -3S,l13 03 5,621 73 SG 

SLOF2009DO02 502567107 MANDALAY RESORT GROUP COM -8,4800000 8 4121 12004 
iormOD4 

10129/2004 683.91912 _502,854 87 81,06445 SG 

SLOF2DOQOOO2 101137107 STON SCIENTIFIC CORP COM .1
.904 

0000 S 9120/2003 10/2712004 
1 
1/112004 67,517 11 

_80 
87593 6641 18 LG S 1 11 1 :0 Jill 

LOF20090002 0 
37 07 OSTON SCIENTIFIC CORP COM -7620000 IS Q=003 

1 
0/27/2OD4 12004 26 

' 
92599 -24,30318 2.66383 LG 

SLOF20090002 24702RI01 DELL :NCCOM 
_1

.6050000 

S 
1 
I'llr2M 

IW7/2004 
1 
Ilfr2m 5565864 -49,74296 5,91568 LG 

SLOF20GOOD02 24702RI01 DELL NC CO -258000 S 11,14/2 2 10/271200-4 
11 

1120 4 8,68222 .792914 0530 L 

SLOF20090002 24702RI01 DELLINC 
C _J .i 

9600000 S 11114/200002 10/27/2004 ll;.20004 41,44940 .37:043 95 4,405 4: LO 

SLOF2009M 24702RIDI DELL INC COM -0,3720000 5 11116=2 
1 
W7/2004 11/112OD4 32450249 -276,307 18 48,49531 LG OM G 

SLOF20000002 086547108 T :FFANY & CO NEW COM -7460000 S 
i 
015noOl 10/2712004 111112004 21 :207 

of 
_16 9:0 53 4,21 4 L 

SLOF20090002 886547108 TFFAN &CONEWCOM 
-1 
70000 io/5/200 

1 1 
0/2712OD4 

1 1~004 
48167 - 7 18 .: 480 IGG 

SLOF200QDD02 611135471(LS TIFFANY & CO NEW COM -2,754 
ODOO Iww"Ol 

10/27/2DO4 l ;11lr20O4 78,28970 
~60'4 

SO 59 17.80911 LG 
SLOF20090002 BW547108 TIFFANY A CO NEW COM -3,3580000 8 IO1IOf2Oo' 117121 11111014 

15 
:4121 

Ig 
.79 

' 
31596 1614403 LG Y 

SLOF200MM 562567107 
MANDALAY 

RESORT GROUP COM -9590000 5 411 
WD04 

1 
=7120" 

... 
12004 60 

, 
8 20 _58 554 24 7 627 go SG 

SLOF20090002 5825417107 MANDALA RESORTGROUPCOM -5830 00 8 412QQOO4 
I 
012712DO4 111112004 40 196 Of -35 e22 93 4:571 :1 SG 

SLOF20090002 562587107 MANOALAYY RESORT GROUP COM -17 0= S 4f2wCO4 IM7/20D4 ""12OD4 1,17320 -1:038 75 ~4 
s 
SG 

SLOF20090002 562507107 MANDALAY RESORT GROUP COM -2,0970000 4/21/2004 10/27/2004 11111/20134 144,58470 
.1 
2 34 79 20.23497 SG 

SILOF210101302 114 MICROSOFT CORPCOM -520000 
6/1 

&?004 10/27/2004 1 
11 
12OG4 I 

a 
:5 -41 :47 : 17 -722 SL C 1012 1 :41 S S 0 :14 :1 

LOF2 090002 04 04 MICROSOFT ORP COM -31,297 0000 8 &10/2OD4 712004 111112-4 
". 

593 3 -8884SO10 -a,862 17 L 
SLOF20090002 92343VID4 VERIZON COMMUNICATIONS COM -2, :08 0000 S 7/27/2OD4 1012712004 11"120 110,14.11 . -10670934 343948 S3 

SLOF20090002 02343VI04 VERLZON COMMUNICATIONS COM -2, 010000 S 7/2712004 
1 
Or2712004 111112004 10 :: :74 2 ; -1 

01 
.31 1 98 3,49223 S3 

SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM -5890000 S W2SQ003 IOr28MO4 
11 
r212004 2 

, 
21 .18 .1, go 1,98028 LG 

SLO 0090002 10l137107 60STON SC :ENTIPIC CORP COM -1
:523 
am S GaW2003 1012&'2004 11 

2M 53 
62031 4889435 4 9391 Go LG 

LOF20090002 1011371D7 BOSTON 
8C 

ENTIFIC CORP CO 571 0000 S 9QW003 1012812OD4 1 107004 20105 46 -18,25638 1 84 0 LG F2 
SLOF20090002 24702RI01 DELLINC 

COM 

_18, 
912 DODO S 11/15/2002 

1 
012MOD4 

11 
/2/20D4 849, 74248 -557,56737 92 

. 
175 0: LG 

SLOF20090002 50188108 MERRILL LYNCH & CO INC -48 ODOO 
6 

7/24/2003 1012812004 11/2/2004 2,49428 .249048 380 LG 

SLOF20090DO2 590188108 MERRILL LYNCH & CO INC -876000 
' 

7/2=003 10128/2OD4 
JJrb2OG4 

47,54598 46 :93 33 052 65 LG S 
0 r 

7 
LOF20090002 690188108 MERRILL LYNCH & CO INC -715280000 S 7f2412003 1012ar2004 II/Z2OO4 408591 44 AV: 2 70 1 01874 LG S JJr 

LOF200GOOD2 742718109 PROCTER & GAMBLE CO COM -12.228 
0000 8 

1017/2003 10128r2DG4 Jn004 523,00078 -580,97857 42,02221 LG 

SLOF20090002 880547108 T :FFANY &CO NEW COM -1970000 S 
'OIMOII 

10/2812ON 
111WO04 

5,731 55 -4653 14 1 .07841 LG 

SLOF20090002 880547108 T FFANY 
a 

CO 
NEW 

COM 

.1 

' 
5250000 S 10/1=001 10128/2004 

JIrMOG4 
44,57501 -38,02050 

8554 
51 LG 00 of 1 869 12 

SLOF20090GO2 
886547108 

TIFFANY & 
CO 

NEW 
COM 

~2 360 000 S 10112/20 Onano" I I r2nOD4 8165 -5e 
' 
27 45 70320 LG 

SLOF200900472 8WS47108 TIFFANY & CO NEW CO. -2. 
088 

ODDO S 
I 
Illonool ID)2WO04 II/2rJOD4 

61,031 
22 -6010893 92229 LG 

SLOF20090002 5825a7lO7 MANDALAY RESORT GROUP COM -13l 0000 S 4121/2004 
1 
012a12004 llrb2OO4 9025 So -7,788 16 1 .25753 

S SLOF20090002 682507107 MANDALAY RESORT GROUP COM ~5,594 0000 8 4 1/2004 10128r2 04 53,70554 
12 

1012 0 ~ i1r2nOO4 3:5 483 58 -331,71804 
S SLOF20090002 562567107 MANDALAY RESORT GROUP COM -8780000 S 4/26/2OD4 812004 /=004 

0'603 
14 .52,79851 7,70803 SG 

SLOF20090002 502567107 MANDALAY RESORT GROUP COM -25,90000 S 412712004 1012812OD4 i1/2nOO4 17840847 -15563023 22,77824 SG 

SLOF20090002 502501107 MANDALAY RESORT GROUP COM -2 
. 
592 GOOO 8 4,2B12DO4 

1 
0/2af2DO4 IM004 178,615 21 

-, 
54:14S 83 24 :4 3 SG 

SLOF200GOOD2 582567107 MANDALAY RESORT GROUP COM _978 0000 S 4/2912004 111128120114 ;11020(14 67,25634 -57,451 26 BOW5 0: so 

SLOF20090002 5Q4gI8tO4 MICROSOFT CORP COM 
. I 

t3 0000 S &18MN 10/28/2004 IIWD04 316698 -32 783 -408 SL 

SLOF20090002 594918104 MICROSOFT CORP COM -3,6750000 S 6/1012OD4 
1 
0/2812004 

11 
r2n004 

1 
02:949 77 

_104
:3025 54 

-1 . 
37577 SL 

SLOF20090002 594918104 M~CROSOFT CORP COM -730000 S 611WOO4 
1 
0121112004 

11 
IM004 2,D44 99 -2 

.067 
00 

'22 
01 St. 

SLOF2DO9OO02 594918104 M CROSOFT CORPCOM -28, 0500000 5 MI/2004 IO/2SnOO4 l1r2r2004 802,58801 -1118,576 
M 

-1508833 SL 

SLOF20090002 5949ialO4 MICROSOFT CORP COM 
- 

On 1/2004 10/2812OG4 11/2/2004 2,68129 -2,70346 
42 

17 
SL 

S 
OF200 0002 742718109 PROCTER & GAMBLE CO COM 952 0000000 : 129/2 04 10128nD04 r2n004 389.350 D2 -383, 18860 

6. 
42 SG L 

9 

.7 .64 
1 0 

11 
161 SLOF20090002 742718109 PROCTER 

a 
GAMBLE CO COM -19920 00 S 1218=03 IO12wOO4 111212004 101,48982 .98,457 D2 503 90 S 

SLOF20090002 742718109 PROCTER & GAMBLE CO COM -3 :662 00000 ZPV2003 10/2012004 IIjwOO4 196,25441 -185,08901 
Ia. 

26240 S' 
' 
3 

1 5 SLOF20090002 742718109 PROCTER 
& GAMBLE 

CO COM A .579 0000 1129/20('4 101211/2004 11=004 80,44 : 01 -7917493 1273 00 SG 

SLOF20090002 92343VIO4 VER ON COMMUNICATIONS COM -901 OODO S 7/27/2004 
1 
O12a120G4 I ir2/2004 35. 

08 '8 
:34 .11, : 41 : 54468 SO 0 1 VER ;Z 7 S 7J27J2 

SL F20OWOO2 
02343V 04 ZON COMMUNICATIONS COM -2 .4 80000 Dal lanar2004 IIWD04 98,144 14 94 1 2029 70 SG 

LOF20 90002 92343V 
1 
04 VERIZON COMMUNICATIONS COM 2 .4DO OODO S 81412004 10/22004 lIrMOO4 93,63547 -94 328 to 69272 SL 

S 92 3 104 VERIZON COMMUNICATIONS COM 2 396 OODO S 
1012er2o 3 

93 : 
1 

5340 S3 SLOF200 8110/2004 04 
1 

/2/2 04 9324 0 
90 000:0000002 

1 0 
: 6 37 -.149232 

0 
SG SLOF2 2 92343V D4 VER :ZON COMMUNICATIONS COM 2 :274 0000 S 7/27120 10128/2 G4 Iii/2120OD4 88498 

1 
2. 8205 

SLOF20090002 92343ViG4 VER ZON COMMUNICATIONS COM -7:774 0000 6 7/2BQO0D44 1012&12OD4 1102 Of 30254455 -298,91 : 
07 

3,6264 S3 34 V 
SLOF2OOQOOD2 92343V104 

VER 
IZON COMMUNICATIONS COM '030000 6 8/1012004 10128/20G4 11=0004 400050 -3,99795 10 5 : S3 

SLOF20090002 92343VlD4 VERIZON COMMUNICATIONS COM 
.2.11 

70000 S WIM2004 
1 
0/2812004 IIr212OG4 8238832 -83,41594 -1,02762 SL 

SLOF20090002 92343VIO4 VERIZON COMMUNICATIONS COM 438 OODO 712812M 
1 
01211,12004 

IIWO04 1 
0 NS 02 

.16.693 
54 28448 S3 

SLOF20090002 92343VIO4 VERIZON COMMUNICATIONS COM -830000 7/2912OG4 iO/28nOD4 lirMOD4 3,230 15 
-3 
22331 684 S3 

M :ON C M -.17000 S 04 IOf2SQOO4 ilr2J2 04 35,88734 567304 14 . S3 SLOF20090002 :2343VID4 VERIZON COMMUN~C 7129120 -3 30 
S 

OF2DO90002 2343VIO4 AT S 0 
.7 . 

111/2812004 
11 

00 -227,50959 24 
'a 

L SL VERIZONCOM UNCAT ONS COM 5 40000 S aranOG4 r2nG04 225,09a 75 

So I fir - 

SLOF20090002 
92343VlO4 VERIZON COMMUNICATIONS COM -3800000 S arJnOG4 10/28=04 IIrXOO4 14,78804 -1486560 .7698 SL 

L F20090002 92343VIG4 VERIZON COMMUNICATIONS COM -5680000 S 814/2004 0/2af2004 2n004 2202730 -22.19026 1 296 St. 

SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM -1,6500000 S 
Mer2003 1 

012gr2OD4 1 lr3/2004 58,24083 -52,754 87 
5. 
4:5 go LG 

6WO05 

Alfred P S30an FoundetIon 
Tax ID - 13-1623977 
Mersico Caphl Management 



SLOF2009ODO2 24702RI01 DELL :NC COM -3,0513 0000 S 1`1111512DO2 lOngni)[34 Ij1fMDD4 100,80887 -90,OD7 SO 1077127 LG 
SLOF20090002 24702RI01 DELL Nc Co -690 ODOO 8 212012003 10/29QOD4 

I 
rMOD4 24,12942 -18,20365 5:925 77 

LG SLOF200DO002 24702RI01 DELL 
14C 

COM 
.10000 

8 41712003 
1 
0129120114 11=04 3497 -2904 593 LG 

SLOF20090002 24702RI01 DELL INC COM -2,1200000 8 ==003 1012gn004 llr312OO4 74,13679 -55,93006 18,20874 Lo 
SLOF2000002 24702RI01 DE 

NC 
COM 4 

00 
2r2W003 1012gnOO4 11=0114 18 .08828 -12,13577 3,95051 LG 

LL 1 6000 0 S LOF20090002 590188108 MERRILL LYNCH & CO INC -3,8530000 S 712412003 1012912OD4 IlrJn0O4 207,07814 208,60489 -82875 L 
SLOF20090002 590168108 MERRILL LYNCH & CO INC -1 700000 S 7/2412 3 i1312=004 11=004 63,14775 -63,34485 -197 

10 
LL 

SLOF2000002 690188108 MERRILL LYNCH & CO INC -3 :',34 ODOO 
8 

7/2SnOO3 
1 
012MG04 

111MOO4 1 
69, 16779 .1 

all : 
72140 44039 LO 

00 SLOF20090M 8ee547loa TIFFANY & CO NEW COM -2 .5320000 S 11112nool Or2WOD4 1 11/3120134 74,14231 -7289071 1,25160 LG 
SLOF20090002 24702RIDI DELL INC COM -850000 S 4/27/2DD4 1012MI304 

1 IrMOD4 
2,07247 -3,089 Di 

_i 

l 

a 
54 SL 

SLOF20090002 24702RI01 DELL INC COM 
-8, 

496 
0000 

S 
4/2artm 

i 
012=004 11=200,11 297,10865 -307,43031 -10,32366 SL 

SLOF20090002 24702RI01 DELL INC COM 

_S, 
7590000 8 5/V2004 IM912004 11/312004 201,393 27 -202,77554 -1,38227 SL 

SLOF20090002 662567107 MANDALAY RESORT GROUP COM 400000 S 412W2OD4 
1 
Or29MD4 111312004 5,51427 4,70912 805 

15 
SG 

SLOF20OgOI)O2 562567107 MANDALAY RESORT GROUP COM .1,3890000 8 4fA/2OG4 10/29/2DO4 11/312004 05.58402 -81 .76210 13,821 
92 

SG 
SLOF20DD0002 594918104 M :CROSOFT CORP COM JX2 0000 6 ani/2004 

I 
0/29120D4 1 ird/2004 205,38889 .20, 50412 4 11723 :1. 

SLOF20090002 594918104 
M 
CROSOFT CORP COM -3,5780000 S 6121r2004 i OnW7004 IVN20134 90,82313 -101 :820 93 1097 80 L 

SLOF20OW002 594918ID4 M :CROSOFT CORP COM -16.22 0000 S =112 04 10/29/2004 llrMOO4 453,54250 
481,80' 3 

6:26 

a 
SL 

SLOF20090002 59490113,11 
M 
CROSOFT CORP COM -55 : 0000 8 On 112(0)04 

1 
0129/2004 11/3QO04 15.50892 -15 . ..371 -3153415 SL &21 _32,i5e 9 '0 

SLOF2DD90002 594918104 MICROSOFT CORP COM -1,1300000 8 
/2004 

10/29=4 I lrJI2004 31.52603 911 -a3O 95 SL 
SLOF20ON002 594918104 MICROSOFT CORP COM - 

1 
4120000 8 6,71 

2M 
tarl~ ilr&2004 

505 10 

.51,564 Qg 
-96 89 :L 

SLOF200900132 742718109 PROCTER A GAMBLE CO 
COM 

.1:20 112garOD4 1012=004 
11/312OD4 

61:70052 87 -60 .42165 
1 
.28,022 0 P 

S .- : 
1 

SLOF20090002 74271 :1109 ROCTER & GAMBLE CO COM . ."10 
00- 

1130/2OD4 OQwOO4 1 1/3/2004 517,08903 -510,66773 7,02190 SG SLOF2000M 
1427 

1 
09 PROCTER & GAM13LE Co COM -0.712 

Om 
8 2rMOO4 '12,21112004 

1 

lrv2w4 
312,08923 -3 10,40587 2,58338 S 

SLOF2009DOQ2 7427151109 PROCTER 
a 
GAMBLE CO COM -1800000 6 2rM 4 

1 
012912OD4 11=00-4 9,21703 - 1 00 5503 80 IS 

LOF20090002 74271alOg PROCTER & GAMBLE CO COM -1,3440000 2rM200004 1012912OD4 l 107 04 6a.820 40 1: :32 
SO447 

SG 
6 

71 0 s I t/i 1, 
1599 

9 
-08 DOO =00 11/1)2DO4 O~ 19,94001 - 59 04 

.LOF2W9M BW54 09 
TIFFANY & CO NEW 

COM 
9 1 

14f2O 19.2 OBD 7 LO 
SLOF20090002 71 TIFFANY 9 CO NEW 

Co 
-30000 

S 
li/lonool 111112004 1114/2DD4 8948 .8536 3 

1 
2 LG 

SLOF200MM =65544 7 10085 TIFFANY & CO NEW COMM -8520000 S 1112012 
1 

Ji/j/2OD4 11/4120134 25.39445 -2477437 620 00 LG 
SLOF2OODOOO2 24702RIDI DELL INC COM -3,544 DOOO S 514/200 II/l/2004 

1 
114rA04 12458088 -124:784 95 .224 07 SL 

SLOF20090002 24702RlOl DELL INC COM 
_103 
-0 

8 
614112004 mou 1114r2M 3:e22 09 _3 

, 
e26 05 

-458 
SL OD4 

SLOF2009DW2 247D2RI01 DELL ~Nc COM 
.5.59 

DO 
6 515nOO4 ,/, 

nG4 11/412004 198,76792 -200725 S3 .3.93701 SL 
SLOF20090002 24702R101 DELL NC OM -4,353 0000 S 5/10/2004 11/1/2004 1114/2004 15299479 

_1 
56,27314 -3,278 35 SL goo r 8 r 

LOF20090002 594918104 MICROSOC CORP COM -3540000 6/2512004 11/1/2004 '114/2OD4 10:220 88 -10 .37818 -15530 SIL 
SLOF20090002 504918ID4 MICROSOFT C R 0 -5 90000 6 e/2112004 /2004 1114120134 049428 .10,70147 -207 21 L FT CO PC 

5,18600000 8 Gni/20114 111112DO4 14/2004 1 SLOF20090002 59491SID4 MICROSOFT R OM 
-1 li 

42470030 431 .170 90 -e.464 50 SL 0 PC M 
SLOF200DO002 594918104 MICROSOFT CORP COM -12000000 s 0=004 11/112004 

1 
14r2OD4 33 GG4 61 -33,85224 -24763 S 

SLOF20090002 504916104 MICROSOFT CORP COM 4:000 ODDI) S 612MOD4 1 W12004 "11412004 
1 
14:535 72 .118 .5Bg 54 -205382 SL 

SLOF20090002 88054711011 T FFANY & CO NEW COM -5.3780000 S 
1 
V20/2001 11/3=04 

1 1/&,2004 le2
.346 18 -156,38094 

5
:965 24 LG 

SLOF20090002 88654710B T :FFANY & CO NEW COM -4300000 S 11120no0i llr&2004 1 l/WOO4 12 :84 4 
7 

-12,50350 380 97 LG 

SLOF20090DO2 10li37107 BOSTON SCIENTIFIC CORP COM - 75 ODOO S 9128n 3 1114120114 111912OD4 20: 38 59 -18,38427 24523 
- SLOF20090002 68654710S T:FFANY & CO NEW COM .3, :24 0000 8 

1 
1/2012001 111412004 

11 
INDD4 116,05071 -ill,193 89 4,858822 LG 

00 SLOF20090002 8866471 Oa T 'FANY A CO NEW COM -3560000 6 2127,2002 11/4,7004 1 .2004 10.75066 -12.48072 -1,73006 LL 

SLOF20090002 81111547108 TIFFANY 
a 
CO NEW COM 4 298 OODD 8 2127/2 02 11/412DD4 llffl/2OD4 13043565 _150 .680 14 -2024449 LL 

SLOF20090002 
1 
01137107 BOSTON SCIENTIFIC CORP COM .2,0320000 S MM003 1115rl004 I 111=004 74:398 51 -64,96843 9:430 08 LG 00 

SLOF20(190002 101137107 BOSTON SCIENTIFIC CORP COM ~304 0000 S grd6r"3 
"WO14 

111,012OD4 1441218 -12,59722 
1 .8 

14 98 LG 

SLOF20090002 
I Oll 

37 
1 
07 BOSTON S IE IFIC CORP COM 

-1 
1210000 5 D/2&200 1 .004 1111012 D4 41 :043 06 -35.841 34 5,20232 LG 

SLOF20090002 
1 
0 
1137 1 

07 BOSTON SC ENNTIFIC CORP COM .1:02e 0000 S 9QSQOO3 11/g/2004 11/15/20. 37,13204 -32 110 94 4,32870 LG 
C 1 

1111 _29:243 
SLOF20090002 101137107 BOSTON SCIENT F:C C PC -821 cow S I 

IWOO, 
5/29134 29,7aO 55 3 511 00 LG 

SLOF20090002 
1 
01 13707 BOSTON SCIENT:F C CORP COMM 

_61 
5 OODD S OrMOO3 ll/9QOO4 1111512004 22,271 112 -196639515 2 :60a 04 LG 

SLOF20090002 101'137`107 BOSTON SCIENTIFIC CORP COM 4,467 0000 8 OQGnDO3 1~10041 11,111 13:,121145 48,1)03 8: - a 
' 
72257 LG 

SLOF20090DO2 r"78 
1 
09 MOTOROLA INC COM -7,8713 0000 S 4123f2OD4 

, 
)W004 

, ", 
5)2004 

'31 
878 :,161:771 1. 30 

583 

go SL SLOF20090002 02DO7e 
1 
09 MOTOROLA INC COM 

.8,854 

OOM S 
4/26,7004 il/912004 11115nOO4 

1
.4 74 53906 -30 .429 1 

1 
SL 

m 11/1 .4:311 59 S SLOF2DO9OOO2 520076`109 MOTOROLA INC COM 4,1670000 
S 

4/2WO04 
JI'MOD4 

Il/lMOD4 11 .83.99714 .14,BM 
55 

SL 

SL DOOD02 02D070109 OTOROLA INC COM -20,880 .00 V26/2004 11ID12004 
5`2004 

28a 27 .538,09525 .93,811 98 L 

SLOF20090002 82DO7elOg M OROLA INC COM -1320000 4/20n 014 1'1115/2004 2. 98 12 -266574 487 e2 L OF2 r 
SLOF200DO002 62007elOg MOTOROLA INC COM 10,771 0000 4/27120(14 11=014 111 004 111:3 3 10 -222,32960 42,966 

50 
SL S MO 

004 
"'~512 7 

LOF20090002 020076109 TOROLA INC COM -1,0670000 S 4127/2OD4 liwOO4 5n004 1 7:8 12 -22,18165 _4 413 53 SL 
SLOF20090002 620076 

1 
09 MOTOROLA INC COM -1020000 

8 
4127/2004 1 VV2014 

11115120(14 
2 697 61) -3:34" 1 

-64701 
SL 

SLOF20090M iGI137107 ROSTON 
'C 
!ENT:F:C C. ORICOM -2,0540000 S 91290003 "11012OG4 

1"1
.004 '2

:91 
529 

_65 22" 
.01 7 

e" 
- LG 

SLOF2OOQ0DD2 101137107 BOSTON S ENT F C C R -2 .0820000 8 m6/21303 
'J" 

012004 11/15=04 73 998 ie -W 567 05 7,431 11 L r 
SLOF20000002 101137107 BOSTON SCIENTIFIC CORP COM -21900000 S W912003 

11/1 
0/2004 il,16=04 77:830 

69 
-89:131 :3 1 

a 
76 LG 6 CO 1 :2 7 C 0 PCOM r 

L F2009DO02 101137107 BOSTON SCIENTIFIC R -3 : 0000 S W29/2 03 11111/20G4 11/1812 04 13,76989 -1235 7 41e . LG 
SLOF20090002 101137107 BOSTON SCIENTIFIC CORPCOM -70 0000 S wQn003 1111112004 1 

111 
df= 25.17138 .2238 03 2,78233 LO 0 P COM 8 00 

S /1 11 . 1 SLOF20090OD2 101137107 BOSTON SCIENTIFIC CORP COM -2240000 S Q19/2003 11/11/2004 li/16,7004 TAN 19 -7:1339 
21 

79591 L 

LOF20090DO2 101137107 BOSTON SCIENTIFIC CORP COM -3,4920000 WO/2003 1111112004 1 1,16Q004 123,01041 .111,87250 
7379 

LG 

SLOF20090002 590108108 MERRILL LYNCH 6 CO INC -1,2520000 7/25/2003 "",/2004 
" 

W004 70,11574 47,402 42 2 7 
13 

32 LG 

SLOF20090002 590188108 MERRILLLYNC ACO :NC -1190000 s 713052003 .6,33854 32582 
LG 

6 1 -1 
510000 B 7130/2003 -87 

1 
74 

19 
LOF20090002 90 MERRILL LYNCH CO NC ,,,,/2004 "ll8n004 .46093 4579 LG 

02 59 10: CH 
&CO I 

NC 
.,: :03 

0000 8 713112003 ilill/2004 
111IW2004 

100,97339 
_98 

rLOF2DO9OO 5 4:10 MERRILL LYN :4~e 42 251697 LG 

SLOF20000002 101137107 BOSTON SCIqNTIF:C CORP COM :1:049cm s W=DD3 
""2'20'4 

11117r2'04 36,441 40 
_33.6D5 

00 Z834 
81) 

LG 

SLOF20090002 
I Oil 

37107 BOSTON SCIENTIF C CORP COM 36460000 S 913=003 11112rlOD4 1111712004 128,859 Be 
I ie'800 1 

10,05378 LG 

S ME 1/1 4. ;7 96 SLOF2000DO02 S9Oi88IO8 MERRILL LYNCH & CO INC .1970000 IS 7/3, r2,03 IV12=04 
11117/2004 1 

1 5 -10 757 5: 418 
38 

L 

LOF20090002 59018SIDS RR L LYNCH & CO INC -8, 010 OODO S 
.103 

11112r2014 1 7120134 45 53 W 42940029 25,35357 LG 

SLOF20090002 590188108 MERRtL I. N H & CO INC 
1.0400000 S 

a/412003 
1 . . 

2/2004 
1 1" 

712004 5 : 00 01 -54,97586 4,024 
15 

L 
SLOF20090002 590`188`108 MERRILL LYNCH & CO INC -1590000 S 

01512003 1111 
M004 

1111 
7/2004 :0200 19 -8,321 23 

69896 
LGO 

SLOF2DOODD02 101137107 BOSTON SCIENTIFIC CORP 
COM 

-3,26 0000 S 
IO/l/2OO 

1111 Sn004 
1111 

9/2004 1 
1 
124943 -106,19481 5,05402 LG Y S 1 

8 0 s 3 
11/ion 

SLOF20090002 1011371107 BOSTON SC,ENT IF~C CORP COM 465000 Q13Of2OO3 li/=004 004 1578884 -14,897 11 2 .:89 73 L 

SLOF2009DO02 101137107 BOSTON C ENT F C CORP COM -1,988 ODOO S 10/112003 
11118no"' 111 

1 D/2004 67.49301 -8464032 5269 LG 

SLOF2009GO02 59018810B MERR~U- LYNCH & CO INC -601 ODOO S 
lO18nOO3 

11116nOO4 1 1/1 9r2OG4 34.D83 94 .34:245 
1 

0 .181 
10 LL 

SLOF20000002 590188108 MERR LL LYNCH & CO INC -6 30000 S 
815r2003 

1 1/1817004 11119/20D4 38,85280 -35,744 67 2 
908 

13 LG S .1 B,, 

SLOF20090002 500188108 ME RRILL 
Ly 

NNCH : 
CO 

:NC .067 OODO 8 
W003 

iile/2004 11119120D41 60384 38 
.55.806 

65 4 577 72 LG 

LOF20090002 590188108 MERR LL LY CH CO NC -4490000 6 10/812003 11/1612OD4 I 
111 
.004 2541031 -25584 11 -17400 LL S 1jr 

L F2 90002 101137107 BOSTON SCIENTIFIC CORP COM :1.608 0000 S 1011/2 03 11/17/2004 M004 54,77395 -52,28452 2,48943 LG 

SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM 5,7980000 S 
I 
OrMOO3 ll/`1712004 llr2212004 197,49961 

IgO 

' 
83302 1 :1~86 151 Ll 0 00 00 

rLOF20090002 590188108 MERRILL LYNCH & CO INC -4,402000 10/8n 3 712004 1 lr22r2004 253,45946 -25082804 
2 

2 2 LG 
0 8 00 

Jill 

3 SLOF2009ODD2 101137107 130STON SCIENTIFIC CORP COM -6900000 
S 

I 
0r2aOO3 

11,1 
617004 1112=004 23,32035 -22,68656 633 77 

LG 
6 M 

LOF20090002 101137107 BOSTON SC:ENT~F~C CORP COM -898 ODOO 
S 

lOfMOO3 il/l8r2GG4 11123/2004 30.35025 2 :12 88 637 37 
LG SLOF20090002 10`1137107 BOSTON Sc ENT F C CORP CO -2 .5220000 

S 

I 
OrN2OO3 111;Sn004 11123/201341 a5.237 56 :893 09 34 1,628 22 LG r 

- 1 77,a07 28 'LOF20090002 MERRILL LYNCH 6 CO INC -3,1170000 101&?003 
11, 

8)2004 1112312004 178,47300 a 78 L S 0 :9018808 1 il/l I I 1 .1 . 

L F20000002 90188108 MERRILL LYNCH & CO INC .3,0590000 : 0/912003 812OD4 /2312004 75.15210 A76,537 64 3885554 LG 

SLOF20090002 101137107 BOSTON SC~ENTIFIC CORP COM -1 .2BOO 0000 S 
I 
OW003 

Ii/l9nOG4 
lif24120 4 01,25270 .5 8 82 1 3 

88 
LG S BOSTON S '1/2 5 :31 

04 LOF20090002 101137107 C ENTIF:C CORP COM -2 . 70 0000 S IDWD03 11111MOD4 412OD4 77,05493 -7::,23 04 79989 LO 
5 SLOF2DO90002 

1 
0 
1 1 

37107 BOSTON SC~ENT~F,C CORP COM ~2,502 0000 S 
1 
0/612003 

1 11 
912OD4 1112412004 114,784 52 -81, 

- 
:4 3,2155 LO 

jr2 SLOP20090002 101137107 BOSTON SC ENT F C CORP COM -2,6300000 8 10/2912 03 il/19/2004 11/2412004 
" '00 

.88,56 : 8 
53 

081 LG 

SLOF2009001)2 590188108 MERR :LL LYNCH & CO INC .5,5510000 8 10MI20 a 11/lig/2004 11124/20 313:113 47 -32035321 .7 239' 74 LL 

SLOF20090002 590188108 MERR LL LYNCH & CO INC 340000 8 lomn003 
111 

9/2OD4 
1 

4/200044 914 B5 -1 :9e2 V -4 
7 
32 LL 9 0 0 .1 00 0 

)97 0 0 S 10/20/2003 il/2312OD4 
llr2912004 

1 : SLOF20090002 101137107 BOST NSC:E IFIC CORP COM -2 . 10, 396 2 0 92 37 4566S L 

SLOF2DOOD002 101137107 1308TON SC ENNT 
4 
1000 11/29/2004 1.3902 .11 :389 75 9 5' LG S T :F~r CORP COM 00 s 10/29/2003 11/23/2004 7 

0 2 0 LOF20090002 101137107 BOSTON SCiENT F C CORP COM -3,6400000 S 10/2W003 il/23=04 11129=4 123.15033 -122583 55 511A 78 LG 

SLOF20090002 037833`100 APPLE 
COMPUTER 

INC -2640000 . 
io/15/2004 11 

r2412OD4 1113012004 17,085 
1 
7 -11,95 

1 
33 5,134 

04 
SZ1 

SLOP20090002 101137107 BOSTON SCIENTIFIC CORP COM -1280000 S 10/29/2003 11/2e/2004 
1 
2/l/2004 4,39382 4 31 

063 
1111 

L(; SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM 1 :5 0000 S 
1 
013012003 rAnOO4 121V2004 63,81332 -133,043 

1 
5 

'70 17 
L 

11 

SLOP20090002 
037833100 APPLE COMPUTER INC :2 : 599 0000 S 

loll 
5r2004 1,1260OD4 12/112004 185,74002 .129427 50 58 312 52 S3 

SLOF20090002 037833100 APPLE COMPUTER INC -6820000 S 
10115r2004 11 

12e/2004 
1 
2/1/2004 44 30734 -30,87428 1343306 83 

SLOF20090002 931`142103 WAL MART STORES INC 
COM 

-7 .02 0000 S 2124r2OG4 
11 
12912004 12r2nOD4 3 74 

. 
41765 -420 114 17 _45 696 52 SL 

SLOF20090002 931142103 
WAL MART 

STORES!NC COM 
_82 ; 0000 

s 2124f2OO4 1112912004 12rM004 44,102 40 
.49 .38 

1 55 -5 :259 19 SL 

SLOF20090002 931142103 WAL MART STORES N COM _892 0000 S 2125f2OD4 ~,112912004 1=1204 47568480 53 448 e4 -5,07984 SL 

SLOF20090002 231142103 WAL MART 
STO 

ES I C COM -5620000 S Z125rVN r2912004 1202004 29,970 8 33:644 
19 

.367371 SL 
LOF20090002 93 42 03 WAL MART STORES INC CO 9 00DO S 2r25/2004 11/2912OD4 12rMOO4 511 89788 -574 41 

56 
.0252068 SL p NC 

SLOF20090OD2 931142103 WAL MART STORES ;NC COM 
.1
.0000000 

S 
3/1 1/2004 1 i/29/2OD4 12r2n004 5332825 58,45620 5 

, 1 
27 95 SL 

SLOF20090002 03;142103 
WAL MART 

STORES NC 
COM 

-8 .858 
00DO 5 

311812DD4 I If2912004 12WOD4 47Z275 00 .521 89737 .49 62237 SL 
SLOF20090002 03 833`100 APPLE COMPUTER INC 

-4 
0950000 

S 

1 
Oll 5/2004 

1 
130/2004 

12f3,20134 
277,79 : 01 -185381 47 92 .4 

1 
354 S3 S I I I S 

SLOF20090OD2 931142103 WAL MART STORES ;NC COM 
-1 
.7690000 

S 
3/18=04 13012004 12/3/2OD4 9253 12 -104,24982 .11,7`1170 L 

LOF20090002 931142103 WAL MART STORES NC COM 4 .9130000 
S 

3/ SnOO4 
11 

130/2004 i2rMOO4 25756683 -280 53045 -31 96383 SL 

SLOF20000002 1310000 s 31 
1 
9/2004 1 GD4 12f3/2 04 6,85765 -7 701 21 -64358 SL 11 1 11/30/2 1 S :31142~03 WAL 

MART 
STORES INC COM - 

0 SLOF20090002 3 42 03 WAL MART STORES INC COM 
11 

:7 000 S 31 9/20004 130/2004 213/2004 428,57895 -481 .2'6 
54 

-52,71959 SL 

LOF213090002 931142103 WAL MART STORES INC COM .3,13 
1 
~000 S 3/1912 04 11/3012004 

l2rM004 
203,01889 -22815584 -25, 130 95 SL 

SWO05 
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SLOF20090002 931142103 WAL MART STORES INC COM -583 DODO S 311QQOO4 11/3012OD4 121312004 30,5`19 18 -34.29387 -3,774 71 SL 
SLOF20090002 931142103 WAL MART STORES INC COM -2.4400000 S 3=D04 11130/2004 12r3/2OD4 127.73027 -141,34896 -13,61869 SL 
SLOF2009DD02 037833100 APPLE COMPUTER INC -2,1160000 8 l0Ji6QOO4 1211/2OG4 12AM04 142,07931 -9588228 46,19703 S3 
51 .01`20090002 101137107 BOSTON SCIENTIFIC CORP COM -3,1930000 S 1013012003 12fMOO4 12/712004 113,555 11 -108,28229 527282 LG 
SLOF20090002 101137107 BOSTON SCIENTIFIC CORP COM -9620000 S 1 OJ`31/2003 12=004 12r7/2OD4 34.21234 .32,47890 1,73344 LG 
SLOF2DD9OOO2 101137107 BOSTON SCIENTIFIC CORP COM -3040000 S 10/3112003 1=00,11 12J`712004 10.811 38 -10,323 oa 48830 LG 
SLOF2009M 101137107 BOSTON SCIENTIFIC CORP COM -1,4020000 6 10131/2003 12rMOO4 IZ7/2004 53,D51 14 -50.372 DO 2,68848 LO 
SLOF20090002 172967101 CITIGROUP INC COM -10.070 0000 S 1011612002 lZWOO4 12r7/2004 461.33022 -339,03539 122.29483 LO 
SLOF2009M 172967101 CITIGROUP INC COM -4,3190000 8 iO/IW0012 12=004 IZ712DD4 197,68679 -145,28160 52,40513 LG 
SLOF20090002 1011137107 BOSTON SCIENTIFIC CORP COM -184 DODO 8 3/22/2004 12f2/2OO4 121712DD4 8,64373 -7,28346 -71073 St. 
SLOF20000002 585055106 MEDTRONIC INC COM -1 .838 0000 8 1129004 QW004 12r7/2004 90,52508 -91,09790 -57282 St . 
SLOF2DD9DOO2 585055iDD MEDTRONIC INC COM -1,3240000 S 1/3012004 1=004 121712004 65,20958 -84,gea 68 24090 SG 
SLOF2009ODD2 585055106 MEDTRONIC INC COM -2,089 DODO S 1130flOO4 12fMDD4 121`712004 102.88731 -102,63633 25098 SG 
SLOF20090002 1729417101 CITIGROUP INC COM -17,714 0000 S 101111,1002 i2rV2004 12/BnOD4 809,71277 .595 .85998 213,85279 LG 
SLOF20090002 172967101 CITIGROUP INC COM -5780000 S lO/l6nOO2 12/3/2004 121WO04 26,43a 08 -19,44265 0,99543 LG 
:LOF20090002 172907101 CITIGROUP INC COM -12,763 0000 8 10118=2 1202004 12ISnOD4 581.979 116 -429,31924 152,05292 LG 
LOF20090002 585055108 MEOTRONIC INC COM -8.4340000 S 1/3012004 12WO04 121812004 4`12,325 23 414.37760 -2.06237 St. 

SLOF2DO9OO02 685055100 MEDTRONIC INC COM .1-1 :9 DODD S 11=2004 12=004 121WOO4 9,26323 -9,255 91 -2268 St. 
SLOF2009DO02 6850551D8 MEDTRONIC INC COM .2 

. 
DODO 1/30/2004 

1 
2WOD4 

1 
218/20134 

a 
1 .50107 -62,01940 -51773 St. 

6LOF20090002 585055108 MEDTRONIC INC COM -50o 0000 S 1130/2004 1213/2OD4 12/812004 24,44423 -24.58500 -12107 St. 
SLOF20090002 0371133100 APPLE COMPUTER INC -41,625 0000 S ICY1512004 12/=004 i2woD4 423.01852 -299,915 OB 124,00344 83 
SLOF2009DO02 037833100 APPLE COMPUTER INC -4,937 DODO S 10111112004 1211112004 121=004 315,90726 -22a,903 25 65.94403 63 
SLOF20090002 SSM551DO MEDTRONIC INC COM 45 ODOO S 1130/2004 12J`IO/2D04 12/15120041 2,20539 -2 .21093 -564 SL 
SLOF20090002 685055108 MEDTRONIC INC COM .181 DODO 5 113012OD4 12fla/2004 12115/2004 0,85065 -6 .89286 4221 St. 
:LOF20090002 585055108 MEDTRONIC INC COM -9400000 8 i/30/2OD4 1211012004 12Ji5/2OD4 45,90473 4a,la3 99 -21016 St. 
SLOF20090002 91324PI02 UNITED HEALTH GROUP INC COM -5080000 8 7=2001 12fl3rlDD4 l2Jl5QOD4 43,82479 -15,90265 27,80214 LG 
rLOF20"'DO2 913241`102 UNITED HEALTH GROUP INC COM -2500000 S 71912001 12/14/2DO4 17JI712004 21,58972 -7,85564 13,73408 LG 
'LOF20000002 :1324PI02 UNITED HEALTH GROUP INC COM -13760000 8 7112/2ool 12114/20D4 12JI7/2004 118,82981 'A.585 89 74,26392 LO 
SLOF20ONM 

1 
3241`102 UNITED HEALTH GROUP INC COM -10 DODD 8 71113/20011 12114/2004 i2JI712004 86359 -32B 87 53472 LG 

SLOF2009DO02 585055, 00 MEDTRONIC INC COM .1,7090000 8 1/3012004 i2/lIWOD4 12f2l/2OD4 85,58522 -66,91415 -1 .32893 St. 
:LOF20090002 585055 .5 MEDTRONIC INC COM -50000 8 1130/2004 1211=00,01 1202112004 24185 -245oB -381 St. 
LOF2D09OOW 585055108 MEOTRONIC INC COM -917 0000 8 2rMOD4 12flBQOO4 1212lf2OD4 20.45417 -27.5D4 04 -1,03987 SL 

SLOF200ODD02 
037a331 

00 APPLE COMPUTER INC -a.490 0000 IS 1011MOO4 12117/2004 12r22r2OD4 422,47546 -300,98673 121.48075 S3 
SLOF20000002 037833100 APPLE COMPUTER INC -8.0980000 S 10/19/2004 1211712004 12rMOD4 455.54443 ~335.442 63 120.10160 S3 
SLOF20090002 0371133100 APPLE COMPUTER INC -2.8650000 S 10/2i/2DO4 12117/2004 i2t=004 180,501 12 -137.36558 49,13564 S3 
SLOF20GODD02 585055106 MEOTRONIC INC COM .3240000 8 2rMOG4 12117/2004 1212212004 15,6711 77 -15,29124 -61947 St . 
SLOF20090002 585055iD6 MEDTRON:C ~NC COM -960000 2=004 

1 
211712004 12r2=D4 4,07153 4,82703 A55 50 SL 

SLOF20090M 5850551 00 MEDTRON C NC COM -9880000 2rMOD4 12/17aDO4 12=2004 47,78923 49.67822 .1,888 Q9 St. 
SLOF20090002 037833100 APPLE COMPUTER INC -1470000 S W2112004 12r2O/2OD4 12/2312004 9,40926 -7,D48 08 2,36120 S3 
SLOF2DO9OOO2 0378331DO APPLE COMPUTER INC -3,029 DODO 8 10/2`112004 12120f2004 1212312004 245,08932 -183,585 el Bi .503 71 S3 
SLOF2009M 037833100 APPLE COMPUTER INC -1,4460000 S 

1 
0/21/20D4 1=012004 12,7312004 00,39850 -69.33008 21,00a 53 S3 

SLOF20000002 037833100 APPLE COMPUTER INC .1 .4450000 S .2=004 12/2012004 12r23/2004 90,33408 -68,64964 21,811444 83 
SLOP2000M 037833100 APPLE COMPUTER INC -2,0720000 6 lOrZMOD4 1=0/2004 12/2312004 190,23386 .141,1 9411 49 .03800 63 
SLOP20090002 037a33100 APPLE COMPUTER INC -13 DODO S iOr2212004 12/2012004 l2r=2004 = 

11 
-017 

, 

21 

4 So 
S3 

SLOF20Q9DDO2 747525103 QUALCOMM INC .8,7380000 S 8113t2003 12121/2OD4 12/27/2004 384,48309 -163,55788 220,92521 LG 
SLOF2OO9ODO2 037833100 APPLE COMPUTER INC -2,916 DOW S 10=00,41 12121/2004 12127/2004 163,11964 -'138 534 49 44,58515 S3 
SLOF20090002 037833100 APPLE COMPUTER INC -175 DODO S IW=004 l2f2i/2004 IZ2712004 11,020 17 -8,31397 2,70620 S3 
SLOF2009ODD2 037833`100 APPLE COMPUTER INC -3,9420000 S 

1 
0=004 

1 
2/21/2004 12127/2004 248,23729 -187,27811 60.96918 63 

SLOF2009 G02 037633100 APPLE COMPU`rSR INC -4,3920000 S 10128KIOD4 .21/2004 12/27/2OD4 275,60982 -222,07044 53 .i393B S3 
SLOF2009= 037833100 APPLE COMPUTER INC -3,6440000 S lon7/2OD4 12/21112004 12f27/2004 223,13069 -177.88836 45,44233 S3 
SLOF200BODD2 037833100 APPLE COMPUTER INC -3.431 0000 S 10127r2OG4 1=112004 12127/2DD4 212,480 211 .172,02279 40,45749 S3 
SLOF20090002 037833100 APPLE COMPUTER INC -4.003 DODO S 

1 
O/28QOD4 

1 
2,21/2OD4 12/27/2004 252,02935 .202,94o5O 49,08086 63 

SLOF20090002 037033100 APPLE COMPLUER INC -1,2860000 
1 
0/2&7Do4 1W`112004 12/27/2004 79,62815 45,876 15 13,75200 S3 

SLOF2OOgOD(k2 037533100 APPLE COMPUTER INC -2.1430000 .2512004 
1 
212 112004 i2r2712DD4 134,94991 -101,88364 33,28a 27 S3 

SLOF20090002 037833100 APPLE COMPUTER INC -ase 0000 S 100712004 12/21/2004 12/27/2OD4 41,30991 -32.89040 B,419 51 S3 
SLOF20090002 037833100 APPLE COMPUTER :NC 41296 DODD S 101211120D4 12/22/2004 12n&2004 273,921 58 -223,18923 50,73235 53 
SLOF20090002 037833100 APPLE COMPUTER NC .8,0870000 8 10/29=04 121=004 12/2012OD4 388,11033 -321,38569 66,73304 S3 
SLOF20090002 747525103 QUALCOMM INC -871 0000 S 8/1412003 i2t2312004 IZ'2912004 39,00988 -16.54017 22,00 69 LQ 
SLOF20090002 747525103 QUALC MM INC 4,005 DODD 5 8/13/2003 122MOD4 1212WOO4 179 435 75 -74,913ul 31 104,451 44 LG SLO 1 r 

F20090002 747525103 QUALCOMM :N -2,1178 0000 S 8/1312003 1212312004 12/29/2004 97,547 08 40 .76780 66.77928 LG 
'LOF20090002 747525103 QUALCOMM NC - 400000 6 01 412003 

1 
212312004 IM912004 6,53960 -2.79070 3,T48 81 

LO SLOF20090002 747525103 QUALCOMM ~NC .1,0850000 S 
Wl 

4/2003 1212312004 12129/2004 4770321 -20,23521 27,450 
00 

LG 
SLOF2009DO02 747525103 

UALCOMM 

NC 
.1 1,354 0000 S 8114/2003 12127r2OG4 1213012004 498,05993 -215,72827 282,331 86 LG 

SLOF20090002 747525103 QUALCOMM INC -5640000 S 0/1412003 12,2812004 l2f3lf2OO4 24,18541 -1052011 
1 
3,66930 LG r 

'LOF20090002 747525103 QUALCOMM INC .3,6720000 S a/;412003 12Q812004 12131/2OD4 159,68236 -69,78074 89,91362 LG SLO 91 Sr 
F20090002 747525103 QUALCOMM INC -5,2270000 

r 

2003 1 
2128/2004 W3112004 227,30383 -113.52600 113,77783 LG 

SLOF200DO002 037033100 APPLE COMPUTER INC -160000 . 
10/2912004 

1212WOO4 120/2004 1,02242 -144 11 
17764 S3 SLOF2009OOD2 037833100 APPLE COMPUTER INC 

-5 
4340000 S 10/29/2OG4 12/26=4 1213112004 341,940 03 -2

..gO9 3 
55 .031 90 S3 

SLOF20090002 747525103 QUALCOMM INC -3,i7S 0000 S W1512003 i2r2gf2OG4 1WO05 135,49725 -68 95R 30 60,53895 LG 
SLOF20090002 747525103 QUALC MM INC 46860 00 S 9115n 03 12/29QO04 IWOOS 209,546 70 -1 10342903 LG 

00 DO SLOF20090002 037833100 APPLE 0 OMPUTER INC -W2 0000 S 10129n .4 12r2g/2004 1/312005 23.44438 -0169: 11 '3 1'3 4:33125 S3 
SLOF2OD9OOD2 037833100 APPLE COMPUTER INC -1 .644 DODD S 10/29/2004 12r2gr2OO4 11312005 105,72924 -80,80106 18,928 18 S3 C 
SLOF20090002 037833100 APPLE COMPUTER INC 

_55

. 
0000 S 10/2 004 12120/2004 1=005 35,88619 29.46167 6,42452 63 

SLOF20090 
0'7

:33 APPLE 
COMP TER

:NC -725 ODOO 8 1O/2QW/2GD4 
1 
2=004 1/41/2005 46,70408 :38,279 08 8,405 02 S3 

SLOF20090= 037 331100'. 
APPLE 

C.MPU.R 
1. 

.1,7870000 8 1012912004 1213012004 114rlOll 115,21141 -14311 
1 

20:rll,4 1,1 13 '0 . . ....... a _,."IT 
L a 

D 
04 

SLOF20090002 6541DOI03 NIKE INC CL 8 COM 00000 CD 71WOO4 7WO04 4.50873 000 4.50873 
4.50873 000 4,508 73 

1108 .722.065 73 -101,250,207 04 7.471,86159 

,~tz:d Galmlos.. FFX Contracts 0 00 -07 .8 768 -6 94 65 R a 
R 

d 
Settlement GIL 10 cost 

0 
00 -20,743255 .270 :732 5 

R:altz.d 
C 
nency GIL- Non Bass 

0 
00 

l'i T So i'll 

54 Resilzed Currency GIL. DWand 
0 
00 2.054175 2.0 7 Iz u I 

Rea'l,,d 
0 
00 000 000 

jouranal 
0 
00 

0 
00 

0 
00 

Grand Total 217,445.646 19 -202,585 .52191 



EvilEw .. "I WWRmOrcommewmWE 
SLOF20110002 800330100 TENE F Kl~ I HCARE CORP CUM .11,010 0000 S 6124=3 1=004 04 Z52.TBU ra .210,38199 TZ,404 74 SO 
L F Oil :7 48 .1500000 6 3/28/2002 1/512004 1IBnOO4 410,99393 -499.49847 -80,SD4 54 LL S 0 2 110002 8604100 TELLABS INC COM 

SLOF20 
0002 

8033GIO0 TENET HEALTHCARE CORP COM .15.875 0000 6 dQ41/2003 1/5/20134 1/812004 268,28987 -188,05895 67,33292 SO 
SLOF20110002 373298108 GEORGIA PAC CORP COM -8,150 DODO S 1012111999 1WD04 1/912OG4 251,415 71 -315,00759 -83.651 88 LL 
SLOF20110002 879654100 TELLABS INC COM -72,600 OWO S =612002 V=004 1AWD04 638.D47 80 -753,137 so -117,09008 LL SLOF2011OW2 

880330100 TENET HEALTHCARE CORP COM -52,050 owc a 5a,412003 1/MD04 IAInOO4 843,17569 -819.54074 223,03495 SO 
SLOF20110002 88033G100 TENET HEALTHCARE CORP COM -55.375 0000 S 10/24/2003 IAV2OD4 I/OnOD4 897.03850 -691,32919 205.70031 63 
LOF20110002 373298108 GEORGIA PAC CORP COM -18,500 woo 6 10/21/1999 I18nGO4 1/13/2004 574,53312 -716,15410 -140,05008 LL 
LOF20 

11 
ODD2 373298108 GEORGIA PAC CORP COM -20,426 0000 S 6/1512000 118Q004 1113/2004 634.31561 -604,88425 39,431 36 LG 

SLOF2011OOD2 373298106 GEORGIA PAC CORP COM 45,875 OODO 6 5/17/2002 I/a/2004 1/13/2004 1,418,475 60 -1,383.855 50 54 .62018 LO 
SLOF20 

It 
0002 373298108 GEORGIA PAC CORP COM -3 .3000000 6 5/17/2002 110/2OD4 1/14/2004 100,97724 .95.63800 2.43924 LG 

SLOF20110002 G24182100 COOPER INDUSTRIES LTD -25 Owo 8 9/1812001 1120/2004 1123r2OD4 1,4al 99 -1,07740 38453 LG 
SLOF20110002 G24162100 COOPER INDUSTRIES LTD -12,9000000 8 12/12r2OOl MO/2004 1/2312004 754,38893 483.99897 270,389 ge LG 

SLOF201 
10002 48917010D KENNAMETAL INC COM -11,925 WOO 9 3/1711999 2WO04 2/1112DO4 499,91802 -223,444 ISO 275,47393 LO 

SLOF20110DO2 4:91i7OlOO KIENNAMETAL :NCCOM -141000000 a 3/18/iggg 2/WOD4 2J11/20134 589,06 38 -269,48825 320,43011 LG 
SLOF20110002 4 9 701 DO KENNAMETAL NCCOM 4:575 DOW S 3/19/1999 210/2004 2/11/2OD4 191,40003 -80,01758 104,79147 LG 
SLOF20 11DO02 4::170 1100 KENNAMETAL INC CON a.725 0000 8 31,1911 9 2/1012OD4 2113/2004 282,73467 .127,32308 155,411 59 LG SLOF201, 

0002 4 
1 
70 00 KENNAMETAL INC COM -12,000 DODO 5 31 gll

::. 2,JJ,2OD4 
2/17/2004 506.082 2a .227,19360 279,488 SO LG 

SL F20110002 48 :170100 KENNAMETAL :N C M -4 . 3rMl :99 211 112DO4 2/17/2004 194.22819 -65,523 Go 101:714 213 1 S 
0 

oll I I 
Cc CO BOO 0000 : -39,57250 319 5 LG LOF2 ODD2 48 70 Do KENNAMETAL N Om -2,200 ODOO 3/23/1 99 2111/2OD4 2117f20041 92 .89175 

SLOF20110002 097023105 BOE:NG CO COM 000000 8 Via/ 21 W004 212412004 403,40250 -313,57350 89,82900 LO 
SLOF20110002 097023105 BOE No CO COM :70 :DOO 00000 8 .11 2119/2 04 2F24/2004 313,7575 -24421260 69 .645 DO Le 
SLOF20110002 097023105 BOEING CO COM 

-950 
0000 S 3/2311 099 2/1= 2124/2004 42,581 370 .32:850 40 9,93091 

Lo SLOF2011 0002 61780NI09 SERV CE MASTER 
CO COM 

4,i7s 0000 5 10/18/2000 2/l9nOO4 2r2412004 45.71410 -:31:0 44 7627 
Sa 

LG 
SLOF20110OD2 8176ONIOO SERV;CE MASTER CO COM -10.550 

0000 S 
10/iS/2000 3/412004 3WO04 110,39781 

. 
24862 37 20 :155 44 

Lr SLOF2011OOD2 W76014109 SERV;CE MASTER CO COM -25,000 0000 a 518nool 31412004 31912004 274,73924 -276. 
Sol 

So -1,82826 LL 
SLOF2011OW2 81760NIDD :ERV,CE MASTER CO COM .7,8500000 IS 5wwJ 31412OD4 3WOD4 86,60880 -8884220 -23340 LL 
8LOF20 

11 
OD02 

al 
TaONJ 09 ERV CE MASTER CO COM .18,575 0000 8 fda/200i 315/2004 3110/2004 182,031 12 .183:364 25 

_1,333 
13 LL 

SLOF201IDD02 8178ON109 SERVICE MASTER CO COM .250000 8 5A=Oi 3/S/2OD4 3/1 012004 27450 -27225 2 31 LO 
SLOF20110002 617SONIO9 SERVICE MASTER CO COM 4000DOO 8 SAIrm, 3/WO04 3/12/2004 4,40147 4,35600 4547 LO 
SLOF20110002 S17SONiO9 SERVICE MASTER CO COM 

.1
.3000000 8 5/1 012001 3WO04 311212004 14,30477 .14 1 700 

1 
4777 LG S _86:95 69 

LOF2011OOD2 81760NIOG SERVICE MASTER CO COM -0,1500000 5111/2001 31MOD4 3/12r2OG4 67,67256 7350 9 08 LG 
SLOF20110002 81700NIOD SERVICE MASTER CO COM 41,6600000 5/14/2001 3/912OD4 311212004 457,202 " 454,02932 3.17312 LG 
SLOF20110002 6175ON109 SERVICE MASTER CO COM -10,125 0000 8 Willa= 302004 3/17/2004 111,02 15 -112,06755 -85540 LL 
SLOF2011DO02 8176ON109 SERVICE MASTER CO COM -39,300 0000 8 51171200, 311/2004 311=004 432.4441 430 623 00 4 178 :2 LL 
SLOF2011DO02 008ITY108 AETNA C 0 EW 4 900 ODOO 8 411 

O/2BO, 
415/2004 4/12/2004 401.782 384 .143:710 4S 310:062 9 LO :N C MN 

SLOF20 0002 00 TY 08 AETNA NC COM NEW -3 :876 BOBO 6 412012BOl 4WO04 411=004 36518501 .98.38005 26 804 96 L 
SLOF2011 0002 DO :17'YiOa AETNA INC COM NEW -11,000 0000 5 .012 

1 
4/712 4/1 3/2004 

1 . 
02a:336 23 -279.27240 74::063 83 LO 

00 024 0 SLOF20ilOO02 Oll68VViO1 MONSANTO CO NEW COM -1 
' Oo 

I 11=002 411SQO04 4r2 
20B4 

380 : :,Il 1 -111.1120 21l.463 W LG 
SLOF2011 0002 649271104 LUBRIZOL CORP 4::'200 0000 1/12/2001 4/1 

OM04 
4,20,,r2,

.4 
1 . 
500 

945 
1 
.248,43754 314.241 91 LG 

SLOF20110002 61105IN101 MONSANTO CO NEW COM -3O,Qw 
00w 

s 10=2002 411SQOO4 4121/2004 1,115.44 41 -498,36756 81 7 080 85 LG 
SLOF2011 0002 000505104 BANK OF AMERICA CORP .09700 s 

1 
111812002 412onOO4 M20120" 7: 55 4387 

34 98 
LG 

SLOF20110002 8118BW101 MONSANTO CO NEW COM 4 
1,025 

DDOO 

S 1 
OrZM002 4rnnOO4 4127/2004 1,499.509 86 -671 34485 828,ieB .1 L. 

SLOF2011 ODD2 
1 
255091DO CIGNA CORP COM -7,3000000 IS 10=003 51412M 5f7/20(14 482,32014 -344,71 2 57 117,B.7 57 SO 

SLOF20110002 918868104 VALASS :: COMMUNICATIONS INC -1,8000000 IfT12 04 514/2004 Y712004 5567 7 -5377 1 1,89350 SO 6 C 
0 

1 :542 
0 

_ 
: 

: 94 50 54 6 
LOF201 I D002 918865104 VALASS OMMUNICATIONS INC 

-500000 
1WO04 51412004 5/712004 4646 1 48 2 

G SLCFZOI10002 125509109 
CIGNA 

CORPCOM -2,300 0000 8 la=003 WWOO4 
S,1012004 15285442 

_I 
08 SOB 07 

246 35 SO S a 5/W 10 r 
LOF20110002 918866104 VALASSIS COMMUNICATIONS INC -a,421 1100 1/&12OD4 004 5110120134 281 15287 -261 :050 

Be 
10 :102 G 

SLOF20110002 125509109 CIGNA CORP COM 
.. 

90

.0c)O0 . 
1042=003 5,WOD4 511112004 458.343 18 -325,82421 132,51895 SO 

SLOF2011ODD2 125509109 CIGNA CORP COM -12.725 GDOO S 10/3012 3 5WOD4 51~ 112OD4 94' 27777 -6 508484 240,212,13 SSG r 
>LOF201100IY2 91866alO4 VALASSIS COMMUNICATIONS INC -5,450 DDOO S IISQ10004 5111/20" 51 412DO4 

183
: 
349 02 

-1 :2:400 73 94121 G 
SLOF2011 0002 91885WO4 VALASSIS COMMUNICATIONS INC -4500000 S 

.
.D4 5111 12004 5/14/2004 13,07 53 -13,19157 

2IIS 
go SO 

SLOF`201110002 125509109 CIGNA CORP COM 
.1 
3,800 OOGO S 1013WO03 

5121/2()D4 
5/28/2004 905,72036 -856,18034 249.54902 SO 

SLOF20110002 125509109 C:GNA CORP COM -3,475 0000 
S 1 

013MG03 5/2412004 5n7/2004 228,90901 -165,23382 63,67809 SO 
SLOF2011 ODD2 

1 
25509 too C GRA CORP COM .1,2000000 S 11112512003 5r24/2OD4 5Q712004 7904803 -64:142 08 14,40595 SO 

SLOF2011OOD2 91886aiO4 VALASSIS COMMUNICATIONS INC -1 .100 BODO 8 W004 5n5/2OD4 512=004 32:427 24 .32 24600 181 to SO 
SLOF2011 0002 9188e8104 VALASSIS COMMUNICATIONS INC 4,6000000 1/912004 W712004 WM004 256,22328 -252,10556 411770 60 
SL F2 110002 :050 510il SCHERING PLOUGH CORP COM 430250000 

915n003 
M/2004 

&712004 
715,75572 -6 .991 75 58 :763 97 SO 

SLOOF200 
11 
0002 008005 

1 
0 SCHER:NG PLOUGH CORP COM -23:250 0000 5 91512003 61312G04 6/a/2004 384,70453 -35565 027 50 2973703 SO 

SLOF2DII0002 8OOeO5IOJ SCHER NO PLOUGH CORP COM -8,4250000 S 9130/2003 6WO04 51812004 139,42542 -129,18a 95 
1 
0 .23847 SO 

SLOF20110002 :066051011 :CHERING PLOUGH CORP COM -54.550 0000 8 9130/2003 &4/2DD4 6/912004 900,05389 .836,45970 83.56419 SO 
SLOF2011 0002 06605, 0 CHE R:NG PLOUGH CORP COM -8,0750000 IS 10,24/2003 614/2DO4 SM12OD4 133234 3 -121,57074 

1 
1,68303 SO 

SLOF20110002 ODeSO510i SCHER NO PLOUGH CORP COM 42,925 ODOO S 10124/2003 Wr2004 6110/2004 712:353 771 -649,24448 
68,10g 25 

SG 
SLOF20110002 915865104 VALASSIS COMMUNICATIONS INC -6 :225 0000 S 1/912004 W/2004 Oil O/2DD4 18837853 .102,4:3 39 9374 

F 
Oll 

02 606005 
1 
01 SCHERING PLOUGH CORP COM -21 0000000 8 

of= 
5:289 1 SGG SLO 2 00 1=4/2003 004 .1 112004 349.45490 -310 

.1 , 
20 33 

5 0 S SLOF2011 D002 018888104 VAILASSIS COMMUNICATIONS INC -5,8500000 8 119/2004 61=OD4 6/1 1120114 17854088 .1714.041 5,06a 45 SO 
SLOF20liOOO2 giB868104 VALASSIS COMMUN:CATIONS :NC -1000000 

S 
11prIm 819/2004 6,t4r'OO41 3:03 

1 
92 -2.23 

1 
48 tOO 46 SO 

SLOF2011 0002 M886e`104 VALASSIS COMMUN CATIONS NC _7 9 6 ODOO 8 1 
/9/2 04 

611012004 S/ 5t2 23 97724 -233,78393 51 331 60 
SLOF20110DO2 :81550103 MCKESSON CORP COM 

_38
:7'50 0000 

S 
4119/20004 6115/2004 Sli=04 

1 
27::703 03 -1 .168,480 95 

11 
1:2:2 08 S3 

SLOF2011 0002 
1 
8866104 VALASSIS COMMUNICATIONS INC -a 675 0000 6 

J1qnOO4 
8115/2DO4 e/l a12OD4 259,84833 -254.3G4 10 5.54417 SO 004 

SLOF2011DO02 918886W4 VALASSt: COMMUN:CATIONS ~NC -6 .:425 0000 8 
ljonOD4 eflon-4 

6ni/2004 191 
' to 

0047 -1 1.3 30 2 S M _3 10 JIM /2 6=00 a _:O 
SILOF20110002 91885SID4 VALASS :S COMMUN CATIONS NC 00000 S 004 6117 004 4 9247 3 8476528 1 : :9,,5, '57 SS,G 
rLOF20 

11 
D002 91885alO4 VALASS CO UNICATIONS INC -11.375 0000 1/9/2004 611812OD4 

&73r2oO-4 
34033317 -333,45358 

8,87959 
so 

>LOF20110002 918866104 VALASSIS COMMUNICATIONS INC -200 ODOO /912004 6=004 
6n5,2004 

6:000 S 
1 

_5 8B2 92 13759 SO 
SLOF20110002 92552R4DO VLAD CORP 

.05000 S 
5/lSQOO2 7f7/2004 Y712004 1244 -1450 

-2 
N LL 

SLOF20110002 09TO23105 SOE N 
' 
C CO -2 .0500000 S 3/23/1 999 71912004 7114 004 147.72 3 -101,38825 48,33: 6 LG S 11 1 101, 0 

SLOF20 D002 097023 05 SOE=G COO COM -1 :277, 0110 a/200i 719/2OG4 71141122004 63 8408 go 42,34275 21,50 383 LG 
LOF20110DO2 044204105 ASHLANDINC 

. 

' ' BODO 
1/2812003 712012004 7/23f2OO4 45220833 .23a,327 00 215 

' 
881 

33 
LG 

SLOF2OliOOO2 044204105 ASHLANDINC -20,17 1/290003 7/20/20M 7/2312004 1095 
. 
5 
3 
43 576:227 87 51 9 35556 LG 

SLOF20110002 097023105 BOEING 
CO 

COM -21,67: 000 101180001 7/2110OD4 SWO04 1,072,7857 32 -7 
1 
982875 35ZQ30 57 LG 

LOF20110002 30240303 FMC CORP NEW CO -8 .4500000 S 7/3= 04 8/4/2 04 373,56829 .228,64344 144,02485 L WOD S 
L 2 302491303 FMC CORP NEW COM 31116/1 &WOOG4 8/512(D)04 249047 11 -154,23285 D4,814 28 LGG 
S 
OF 011DO02 -57000000 8 

SLOF2011 0 2 302491303 FMC CORP NEW COM 4:350 DOW 8 lirm 9 9 &WOG4 a/5/2004 190,05227 .110,53432 79,52795 LG S 011 
Do 

il 
1 go 

8, 
LOF2 0002 3D2491303 FMC CORP NEW COM 123/1099 ar2nom 512004 259,97024 ASO 555 74 109,40450 LG 
SLOF20110002 302491303 FMC CORP NEW COM :52:92570 0000000 S 31 12 

.57
:1(31il IS 41, :52 98 LO 

SLOF20110002 :03111111003 SARA LEE CORP S 0 S .. .... '0'4 8/"17 ' '::242 22 8 lot 32 
8 

-l,400 0000 
S 

1112MOD3 8/12r2OG4 /2OG4 2 . 710 .2 578 SO 
SLOF2011 ODD2 03 it 3 SARA LEE CORP -218 00 17J112003 a/lwm 

6/1 
712004 461,64778 448,02485 1362200 SO 6 11 

001, 0010 
10/1&2 0 

811 3/2OD4 0/1 W004 
1 
54 0 5 at -102 951 DO 51 13461 LG LOF20 0002 097023105 BOEING CO COM 11 1. 

0 1 SLOF201 
1 
0002 097023105 BOEING CO COM 44 000 S ll/lw002 81~3/201)41 S/ W G4 226:7 40 -140.54924 80 .03 16 LG 8 

0 2 
1211/2 

O~ 
4 

L F 0110002 803111103 SARA LEE CORP -7:S'25 .00 003 S/ 312OD4 8118120 158,00 70 -1546 079 3, 1791 80 
SLOF20ilOOQ2 097023105 BOEINGCOCOM A4 .9250000 

JJ/JSnOO2 
8/116nOD4 8/1912004 747,181008 47 1 

, 

392 Be 
275,717 39 LG 00 8 5 

SLOF20110002 5031ilIO3 SARA LEE CORP -30, 
.50

.000 1211/2003 B/ 712004 8/20/2OG4 643, to 17 -617.675 so 20,24259 
SO SLOF20110002 9`18866104 VALASSIS COMMUNICATIONS INC -200 DOW 8 1/012('04 8,2712004 QW2004 5 

68568 .5
.86202 

.1 
77 06 St. 

SLOF20 
11 
0002 G24182100 COOPER INDUSTRIES LTD 

-1 
0.7250000 S 

12ji2/200 

I 
911/2OD4 11 1 :41:: :Il 77 4 23 44 1 31 72 LG 

SLOF20110002 G24162100 COOPER INDUSTRIES LTD -15,200 0000 s 1211212001 9WO04 m/20D4 
Iig 

89 -5070'2'3 3: 2974 :5810 Sa3 LG S g/l= 
0 9 LOF2011ODD2 OO:1;YjiO: AETNA~NC COM NEW -a 125 0000 4 0/2001 004 9/21/2004 589,39556 .155,50305 433:111 11 LG 

SLOF20 it ODD2 00 
1 Y 0 

AETNA NC COM EW _10:375 
0000 

4//22 3120 01 
9/15/2004 912112004 

990.36392 -2 7 247 $5 
73 

1 " 
6 ~7 LG 

SLOF20110002 939322103 WASHINGTON MUTUAL INC COM :70:850 OGOO 8 1122002 9/23/2004 912MOD4 385.73469 -364 :648 57 41,088 12 LG 
SLOF20110002 939322103 WASHINGTON MUTUAL INC COM S25 DDOO S 

112M002 
9124/2DO4 9/29=04 2936 387 -263,29509 30,30788 L 

SLOF20 
11 

0002 
30249UIOI FMC TECHNOLOG~ES :Nc COM -24,332 779D S VIB1199" 1WI12014 IM004 021:gglS 25 

_326
.202 

S, 
495712 

74 
LG 

SLOF20 
1 
10002 3D249U 

1 
0 

1 
FMC TECHNOLOG ES NG COM -7,480 SOSO S 11/221199 

0,1/2 
G4 

1 
OAV2 D4 252,60373 .94 i7a 6 IS 507 05 LG S I I M loll 0 3 

LOF20110002 3024OU101 FMC TE HNOL-G ES NC CO 20,9903400 S 11/23/199: /2004 IOAM20004 7 ::41712 
-2 

3 11: 44:.040 14 LG S 
F 49UI01 F C LOGIES INC COM - 3561 

10/1 0 
IM004 204 78 050 1622: .0" 2 12 :114143 LG LO 20110002 302 MC TECHNO 7 

860 
S a/2=001 /2 04 . 

I 1 5 SLOF2011 0002 12012W104 CNF INC 
.1 
4 
. 
1750000 S 412CV2000 

101412OD4 
lOr7r2OO4 

592 
076 74 -434 .. 

3 1 
5 78 37 L 

SLOF2011 0002 3D24OU101 FMC TECHNOLOGIES INC COM 22 54 0 S aaO/2001 IW4/2004 IOf7/2OG4 4 
It 

:00172 
_203 

450 7; 2087558 
g 

LO 
SLOF20110002 30240U101 FMC TECHNOLOGIES INC COM :113:20:9 50D280 S 8/2 /2001 

1 
(1102004 10[7/2004 418 

84S 
90 -22509244 22175345 LG 

1 6 G SLOF20110002 12612W104 CNF ;N -2.6 
00000 

S 
4/20/210, 10/512004 1(102004 106 759 1 1 .78,00069 2866942 LG 

SLOF20 
11 
0002 

1 
26 
1 
7W104 CNF NC A 575 0000 

S 

511 
S10.0 101512004 10/812004 191 53841 -123:3140 24 683 817 LG 

SLOF20ilOOO2 3D24gUiOi FMC TECHNOLOGIES :NC COM -89798700 IS a/2112001 10/512004 
1 
0/8=04 234,703 10 

_118 
91 67 ilb :3903 43 LG SLOF2011 

0002 30249UI01 FMC TECHNOLOGIES NC COM 13 . . 1/212002 10/5/2004 101817004 
0 . 

3 
00 

LG 
S L F20110D02 i2612WI04 CNF :N -' 

. 
00 

1 
34: 030 0 162,3984 

0 
-7,117S ODO S 5/~5/2000 10;19/2004 OrZMOO4 377.0 6 -214,65431 05 LG r 

'LOF20110002 12elZW104 CNF NC -GOO 0000 S 5/ 5/200, 1OP2012004 
1 
0/25/2004 28 0388 .18 14 : 54 1216414 LG 

4LOF20110002 l2aQW104 CNF INC -85500000 8 5/lMO.O 1012012004 
1 
0125/2004 403:,327 39 -237 

. 
05 87 166,28752 LG 

.OF20 
11 
0002 

1 
2 
1 

CNF INC 55250000 S 15/2512001 10,20/2004 1012 04 
260 

629 
6g 

_ 
179 0047 11 :14 1: LG 9 5 GOOO 8 
-6 72 1 

B5 6 
SLLOF201 I D002 0560520W5I,DO44 BANK OF AMER~CA CORP :2: 710000 JlAW002 1DI27/2004 11/51/1220OG4 132 18240 

6
: 0 50 4 1 0 LG 

SLOF2OliOOO2 080505104 BANK OF AMER CA CORP -3,88 S 
I/JwOO2 1 

O/2ar2OO4 1 102004 173,09359 -87 
, 
03943 88,054 16 LG 

513/2005 

Alfted P Sloan Foundation 
Ta. 10 no 13-1823877 
Pz . .a 1-a.t.-t 



P - Purchase 

SW005 

AJfted P Sloan Foundstlon 
Tax ID no 13-1023877 
Pz .n. lm.,t..nt 

SLOF20I 10002 704370tog PAYLESS SHOESOOnCS INC COM -975 DW S 3/11090 12JI412OD4 12117rVN 11,06872 -111,317 05 4,34833 LL 
SLOF201 1OW2 7D4379106 PAYLESS SHOESOURCE INC COM 15.150 DODO S a/IWIQW 12/14nOG4 12117/2004 185.97551 -256,42890 -70.45339 U. 
SLOF20110002 704370108 PAYLESS SHOESOURCE INC COM -20,250 0000 8 &12011009 12/14/2OD4 1211712004 322.23480 -44l .i73 25 -118,93845 LL 
SLOF2DIJWM 7D4379108 PAYLESS SHOESOURCE INC COM -3,750 ODOO S 8)2411999 12IM004 12JI712OD4 40,03354 -83,20000 -17. IM 46 U. 
SLOF20110002 70437:IDS PAYLESS SHOESOURCE INC COM -19.350 00W S 412412001 12J14/2004 12J1712004 237,53309 -390.18438 -152.05127 LL 
SLOF201, 0002 70437 

1 
00 PAYLESS SHOESOURCE INC COM -Ie,5G0 0000 S 4/2412DO1 12JISnOD4 12/20/20064 202,54429 -332.71535 -130,17108 U. 

SLOF2011 0002 7043791 00 PAYLESS SHOESOURCE INC COM 4,1500000 S 4124=01 1211712OD4 121MOD4 50,94503 -83,68295 ~ZIZ737 92 LL 
SLOF20110002 70437910e PAYLESS SHOESOURCE INC COM -2,0500000 

8 
4/24/2001 12rll/2004 12r27/2OD4 25,138 7e 41,33738 .16.19800 U. 

SLOF201IDDD2 7D4379106 PAYLESS SHOESOURCE INC COM -12.625 0000 S 4/24/2 01 12f=004 12/2812004 155,057 80 -254 .57766 -99,51980 LL 
00 SLOF20 DD02 750236101 RADIAN GROUP INC -1,5600000 S M2802001 12123QDD4 12M004 81,342 09 -60,43948 20,902 113 LG 

SLOF20110002 750230101 RADIAN GROUP INC -19,57: 0000 S 712MOOl 12/2WDD4 120131/2004 1,028,138 57 -783,29189 2112.848 68 LO 
SLOF2011 OW2 750235101 RADIAN GROUP INC -14.82 0000 S 7/25/200 

1 1 
2/2812OD4 12/31/2004 780,44978 -578,07419 202,37559 LG SLOF20liOD02 

7502381 01 RADIAN GROUP INC -2,000 ODDO S 7
.01 

i2/2WOD4 12/31/2004 105.11753 -77,98640 27,131 13 LG 

SLOF20110OD2 750238101 RADIANGROUPINC 0 0000 CD NA Y2W2004 3r29/2DD4 2311 0 DO 
2' 11 23 il 000 2311 

GRAND TOTAL 47,622.702 76 -34,813,629 26 L=13-0m, 



SWO05 

mrq P Sloan Foundation 
Tax ID no 13-1823077 
High R&k Capital 

N= COILI NYPM S FC UMT YntMZW" Allf ormw=Rim I "A M 5 A, UM 
SLOF20120002 397024107 GREIF ING CL A COM -2000000 S 4/11/2002 irMOD4 1[712OD4 7,12968 -7,00528 12438 LG 
SLOF20120DO2 397024107 GREIF INC CL A COM .1 7000000 S 4/11/2002 1020114 11712004 60,66165 .59,544 88 1,11677 LG 
SLOF201 20002 1 

1 
SM0201 BROWN TOM INC NEW COM 100 0000 a QQ3/2003 IrMO04 v7/2004 3.19535 -2,58980 00555 SO 

SLOF20120002 115880201 BROWN TOM INC NEW COM -1,000 ODOO S gr2W003 IrMDD4 1f712OO4 31,05350 -25,43480 0,51870 SO 
SLOF20120002 451197RID4 IDEX CORP .1,400 OM S lill4f2l)03 =004 Inf2OO4 56,10973 -52,703 DO 5,40a 73 S3 
SLOF20120002 4811301D2 JOURNAL COMMUNICATIONS INC .1,600 ODOO S 9/24/2003 IrMOD4 If?/2OG4 29,43881 -28,60304 2,83557 SO 
SLOF20120002 481130102 JOURNAL COMMUNICATIONS INC -200 GOOD S Q/2SQOO3 1/2rlOG4 if7/2OD4 3,07983 -3,31844 381 39 SO 
SLOF20120OD2 485170302 KANSAS CITY SOUTHERN COM NEW .1,0000000 S 101912003 11:212004 1f7/2OD4 14,65491 -12,36230 2,30281 S3 
SLOF2Oi2GOO2 S00643200 KORN FERRY INTL COM NEW -2,9000000 5 7/14/2003 IrMOD4 inl2DO4 39,22066 -27,59413 11,52653 SO 
SLOF20120002 500043200 KORN FERRY INTL COM NEW -1 .6000000 S 7/15/2003 IrMOD4 inrIOD4 24,34386 -17,45622 6,88764 SO 
SLOF20120002 500543200 KORN FERRY INTL COM NEW -1,1000000 6 7121/2003 1012004 lf7/2004 14,87e 80 .9,98855 4,8aS 25 SO 
r 

~3,034 80 'LOF20120002 500643200 KORN FERRY INTL COM NEW -4000000 S 7=0003 1/2/2004 if7/2OO4 5.40975 1 .7749S SO 
SLOF20120002 50OU3200 KORN FERRY INTL COM NEW -1,3000000 S 7/21112003 1/2/2OD4 If7/2OD4 17,56167 -12.33804 5,24363 60 8 

' OD4 9,732 Is SO SLOF20120DO2 SOD043200 KORN FERRY :NTL COM NEW -2.400 ODOO S 7)2&2003 1=004 11712 32,45948 -22,72032 
LOF201 20002 500043200 KORN FERRY NTL COM NEW -SDO 0000 S 10/1712D03 Jr2l2OD4 

1 
f7/2004 10,61940 -7,11640 3,70309 S3 

SLOF20120M 500643200 KORN FERRY INTL COM NEW -2,6000000 S 1012112003 1rMOD4 ift/2004 35,10335 -23,32002 11,83433 83 
'LOF20120002 518415104 LAT 
r 

TICE SEMICONDUCTOR CORP COM -2,8000000 S 11f7/2003 1/212OD4 1[7/2004 27,60810 -23.02048 4,58762 83 
SLOF201 20002 518415104 LATTICE SEMICONDUCTOR CORP COM -3,500 0000 8 11111r2003 1r2I2OO4 1f7r2OO4 34,51012 -27,45435 7,OSS77 83 
SLOF20120002 518415104 LATTICE SEMICONDUCTOR CORP COM -1,8DO DODO 6 11/12/2003 IfMOD4 lf7/2004 15,77600 -13,14528 2,03076 83 
LOF20120002 544383101 NEW FOCUS INC COM -4 .1000000 8 11/10/2003 10200,01 if7/2OD4 20,01680 .19,58939 1 .32741 63 
LOF201 20DO2 704227107 PAXAR CORP 4.8000000 3 11110/2003 1=04 1/712004 65,17901 -eI,QO8 go 3.27005 83 

SLOF20120002 713569309 PER BE TECHNOLOGIES INC COM -8000000 S SQ4/2003 1rMOO4 1f7/2OD4 12.87140 -a,S12 08 4,15932 SO 
SLOF20120002 755081100 RAYOVAC CORP COM -1.800 DODO 6 V901303 1=004 y7f2004 X243 82 -24,42942 11 .81440 SO 
SLOF20120002 755081100 RAYOVAC CORP COM .1,0000000 8 7/24/2003 irMOD4 If7/2004 38,25738 -25,17500 13,082 30 SO SLOF201 

20002 755081106 RAYOVAC CORP COM -3000000 a 7/25/2003 102004 1f712OO4 0,04064 -3.99957 2,D41 07 SO 
LOF20120002 7550811D5 RAYOVAC CORP 00 7/28f2OD3 1=2004 f712OO4 12.08127 -8.12328 3,95799 SO 
LOF20 20002 SG81S7108 SUPERIOR ENERGY 40000-00 1 1f7/2003 r212004 f7/2004 

1 
3,03828 -12,17370 80458 63 COM 1 00 SERVICES INC -1 1 

SLOF20120002 104 TIMKEN CO A,200 
GOOD 8 

1 i/5/2DO3 1r2j2DD4 1f7/2OD4 24,11887 -20.28620 3,66267 S3 6 1 ::73::l 1 
LOF20 20002 73 04 TIMKEN CO -700 .000 . 2/1/2003 1r2J2DO-4 117/2OD4 14,08934 -12,118 2e 1.95108 S3 

SLOF20`120002 87389104 TIMKEN CO -3,000 GOOD S 12rM003 lrMOD4 if7/2OG4 60,20718 -52.94040 7.35878 63 
SLOF20 

1 
20002 :27460105 VINTAGE PETE INC COM -5000000 S 5f2g/2003 lr2l2GD4 11712004 6143 28 -5.21125 93201 SO 

SLOF201200M 9274WID5 VINTAGE PETE INC COM -2,7DD 00130 S OW003 lrMOD4 if7l2DO4 33,173 al .3Z554 17 Gig 44 BIG 
:LOF20120002 4:167R104 IDFX CORP -1 .2000000 lli/14/2003 1/5/2004 1/8120D4 50,44719 45,17400 5,27319 S3 
LOF20120002 4 5170302 KANSAS CITY SOUTHERN COM NEW -3,1000000 019/2003 11512004 1/a/2004 45,58848 -35,29213 7,27e 35 83 

SLOF2DI20002 500543200 KORN FERRY INTL COM NEW -eOO ODDO S 10/21f2D03 i/5/2OD4 ilWDO4 a,o45 99 -5,3113 62 2.662 3G S3 
SLOF201200132 5DO643200 KORN FERRY INTL COM NEW 4,3000000 S 1013(112003 1/5f2OO64 1WO04 57,06287 -39,43401 18,22886 83 
SLOF20120002 518415104 LATT:CF SEMICONDUCTOR CORP COM .1 .700 DODO 8 11/1212003 1/5/2D04 I/SROD4 17.31249 -13,96e 86 3,34563 S3 
SLOF201 20002 51 

84151 
D4 LATT CE SEMICONDUCTOR CORP COM -2,0000000 S 1111 

3'20'3 
115/2DD4 I/a/2004 20,38784 -16 SOS DO 3,67264 S3 

SLOF20120M 5184151D4 LATTICE SEMICONDUCTOR CORP COM -9000000 
S 11 

124120-3 1/5/2004 11812OD4 O.1e5 44 -7,70205 1,48279 
S3 SLOF20 

1 
20002 644383101 NEW FOCUS INC COM -1,5000000 S 11110121113 1/512004 VaI2004 7.64964 -7,18685 48279 83 

SLOF2012OW2 044383101 NEW FOCUS INC COM -7,2000000 S 
, ", 

V2003 J/5J2OO4 11WOD4 38,71826 -34,67370 ZD44 50 63 
SLOF2Oi2OOO2 044383101 NEW F U ~N 

' 
COM .2,500 0000 8 1111212003 1/512004 11812004 13,259 37 -12,50820 753 

1 
1 83 r 

'LOF20120002 844363101 NEW FOCUS NC Com -4 . 
1 
.. .000 8 1111101, 111004 11101 20:31W 01 :11 ::71e ga 1,19293 :3 OC S C 

SLOF20120002 544383101 NEW FOCU : :NC COM -3 .4000000 8 
. . . 

4/20 .3 /512004 "anOO4 17 3918 28668 1,05250 3 
SIL F201 20002 6443a3 

1 
0 
1 
NEW FOCU NC COM -3 .5000000 S 11/1812003 1/512004 11112004 1704916 .1 41e 05 g1 :4933 11 S3 b200 1, 0 1 0 

0OF20120002 875232102 
S 12r 

SL OCEANEERING INTL INC COM -2, 1DO 0000 3 512 04 1812 04 8:844 28 4" 847 2a 9702 S3 
SLOF20120002 SelliS7108 SUPERIOR ENERGY SERVICES INC -ODO 0000 a 1 lf7l2DO3 1/512004 1/8/2OG4 5.502 is . :,217 30 

28488 
63 

SLOF2Oi2OOO2 888157108 SUPERIOR ENERGY SERVICES INC -9000000 S 1111412 03 
1 
fS/2004 1/0/2004 8,25324 0 209 171 15 83 

00 a LOF20120002 929740108 WABTEC COM -1,4000000 S ..3 115QG04 1/812004 23,98591 .2, :070 00 2,91591 3 
SLOF2012DW2 397624107 GREIF INC CIL A COM aOO 0000 8 4/11/2002 iWOD4 1/912004 22,00061 -21 :21315 84 08477 LG 
LOF20120002 397624107 GREIF INC CL A COM -8000 00 8 512012DO2 11512004 1/912004 29,33414 -28 920 

1
.09494 LG 

:LOF20 
1 
20002 397624107 GREIF INC CL A COM -90000 5/2212002 1/812004 I'MOD4 33 ODO 

9 
-31 23405 1.76086 LG 

SLOF2012DO02 115080201 BROWN TOM INC NEW COM -300 GOOD S 9128J2003 im/2004 I/MOD4 9:645 313 -7:630 44 2.01489 S 
SLOF201 20002 115660201 BROWN TOM INC NEW COM -1 2000000 6 10/112003 11 14 11104 

38 
:5 1 30 :31076 28 7,60602 S SLO 

DOO 6 
/OnD 

a F20`120002 1261311104 CNET NETWORKS :Nc COM .2,3000000 a 2=003 18/20D4 D4 17 9:4 92 6,060 
10 

1,92402 SG3 
LOF20120002 12613RID4 CNET NETWORKS NC COM .4 12/23/2003 1WO04 11012004 34.40594 -3i,iga . 3,20774 63 

SLOF20120002 1255011105 CTS CORP -110'0 000, 'a 124/2003 11004 
1mall 1 

4 
3 0 

-12.1111 2,305 77 S3 6 12, 1. .::1 1 
000 LOF20120DO2 120501105 CTS CORP -SG0 0000 a 8/2003 IM004 004 6085 .9,17600 1 00485 S3 

SLOF201 2DD02 2274831D4 CROSS CTRY HEALTHCARE INC -2,9000000 S 12/=003 
1 
1612004 1/9/2004 48,92849 42,57838 4,35011 S3 

SLOF20120002 227483104 CROSS CTRY HEALTHCARE INC .2,8000000 S 1214/2003 1/0/2004 1/9/2004 45,31027 -41,16000 4,15027 83 
SLOF20120002 261570105 DRESS BARN INC COM .2 .4000000 S giial2GO3 1/012004 

1 
IW2004 3001750 -31,491 30 452614 SO 

SLOF201 20002 346091705 FOREST OIL CORP -3, DO 
000 5 

51912003 JlGr2OO4 
1 
1912OD4 

1 
09:075 01 :2,a981 74 26659327 SO 

SLOF20120002 3BB21GIDI GRANT PRIDECO INC COM 4.7 00000 8 
a/20r2OO3 

11612004 11=004 02.131 08 : 3 
02 56 

8 : 28 
52 SO 80 0 

SLOF201 20002 483548103 KAMAN CORP CL A -1 .2 00000 S 7/25/2003 1WO04 1,2004 
1 
5.681 

as _1 
3 
, 
37832 2,28334 SO SLO 1 

00 
1/9,20 S 

F20 20002 483548103 KAMAN CORP CL A -300 DODD S a 1/2003 1IM004 D4 3, :15 42 -343752 47790 SO 
SLOF20120002 463545103 KAMAN CORP CL A -8000000 a 

af7l20D3 
IMOO4 1/912004 7. 3083 -6 774 as 1,058 

1 
7 G 

SLOF2Oi2OOO2 483548103 KAMAN CORP CL A -2,500 0000 8 
oil 

212003 1WOD4 I/9/2OD4 32,02847 .30:450 00 2,17647 SO 
SLOF20120002 483546103 KAMAN CORP CL A 

-8000000 8 
9/ig/2003 1/612OD4 JfW20(14 10,441 11 -10,27720 10391 SO 

SLOF" 120002 518415104 LATTICE SEMICONDUCTOR CORP COM -3 .500 GOOD S 1112412003 l/OQO04 1/g/2004 38:1g7 Is .2 95475 
a 
042283 S 

SLOF20120002 637071101 NATIONAL-OILWELL INC _800 0000 S 1012912003 1/0/2004 11MOD4 1776670 -1 ::073 52 2:713 4 S3 
CAL 7 0:1 12 SLOF20120002 713560309 PER BE TECHNOLOGIES INC COM .2,8000000 S 8124/2003 

'WOO4 
119120134 44 

, 
257 -20 9 a 15,07029 SG 6 1 :1 

LOF20120002 717124101 PHARMACELITI PROD DEV INC -1200 0000 5 2/11/2003 1WO04 1.004 33 442 -3 03780 35300 S3 S 01 
C -4000 0 S 

4 
IM004 

7.04 
-6 

. 
3379 

1:305 02 
SLOF2 2ODD2 75040PIOS RADIO ONE ~N CL A 

00 

9/2 /2003 1/912004 208 2 4 SO 
SLOF20120OD2 7:G40PIOB RADIO ONE NC CL A -5000000 a 912GUO03 1/812004 ifg/2004 9.55370 .7,40 5 214520 SO 
SLOF201 20002 7 644:110 SAFEGUARD SC~ENTIFICS INC -1,7000000 8 9/5/2003 IlGf2OO4 119/2004 7,635 36 

-5,= 
.03 2'5 1 43 

SO LOF201 20002 78644 
0: 

SAFEGUARD SC ENTIFICS INC -15 400 DODD S GlIV2003 
I 
16QD04 lfg/2004 eq. 167 38 -51 469 as 17 

G:7 
50 SO 

SLOF20120002 83088MI02 SKYWORKS SOLUTIONS INC .5:QDO 0000 
S 11/1812003 

i/WOD4 119/2004 64,58541 48,51029 8,06912 S3 
SLOF20 

1 
20002 8308SM102 SKYWORKS SOLUTIONS INC -3 00000 S 11121/2003 V012004 

1 
/912OD4 30.53082 -25,83042 4,70040 S3 

SLOF2Oi2ODO2 83088MiO2 SKYWORKS SOLUTIONS INC -1 :,7000 0000 a 1112412003 112004 
1 
19=064 15,72800 -14 1 109 

1,53691 
S3 

SLOF2Oi2OOO2 868157108 SUPERIOR ENERGY SERVICES INC .1 0000000 8 11114/2003 116/2004 ltOQ004 91352 05 -6:9:0 it) 371 95 S3 
SLOF20120002 927400105 VINTAGE PETE INC COM -1,50000 0 5 

er212003 1 
IBI2004 1/g/2004 

1 
1 

0" ' 
2 

39 
SO S 

4 
.9 

0 6/1612 3 ilmOG4 1/g/2004 
, 
01962 ":7 2 85 S 1 :27 :01 1 LOF20120002 0105 VINTAGE FETE INC COM 

GOOD 0 S 00 

:1 14 
-10 3 

6 
2:'0 7. G 

SLOF20120007 274 05 VINTAGE PETF :NC CO -2.1000000 S W2012003 /0/2OD4 1/912OD4 25.71245 -24,18050 55195 SO 
SLOF20 20002 927460105 V;NTAGE PETE NC COM 2,4000000 S 612 003 1/6/20D4 1WO04 293 568 :27 445 44 

1 . 
94022 S 

SLOF20120002 027480105 V NTAGE PETE INC COM :4 500 D000 : W31r122003 IMOO4 1WOD4 55.0:8 11 52,25535 2.84278 SO 
LOF20120OD2 92974010a WABTEC COM -30000000 

Jill 
2r2003 1WO04 JwOD4 51 .12060 -451500 5,97060 63 

SLOF20120002 074014101 BEASLEY BROADCAST~NG GRP :NC :300 0000 a 2(1512002 11742004 1[12/2004 4.M 68 -3:648 910 1.253 77 LG 
.1 :.7 .4 :1 SLOF201 20002 074014101 BEASLEY BROADCAST NO GRP NC 8000000 a 2/20/2002 /712004 '11212004 1312 1 :1 10 

10 
3,44714 LG 

SLOF20120002 074014101 BEASLEY BROADCASTING GRP INC 
00 DODO S 

212112002 lf7f2OO4 2r2OO4 
a 9 

~09 
5 
1 

33 
1 

3 
: LG 

SLOF20120002 397824107 GREIF ~Nc CL A COM 
4000000 S 

5f23QOOY2 117/2OD4 1/12/2GD4 1487930 -13,860 
" 

1,0192 LG 
SLOF2Oi2ODD2 397e24107 GREIF NCCL A COM -3000000 S 5128120( 2 inl2OO4 ~/112/2004 11 15947 .10,11405 1,04539 

LG S 0 1 -8 /2 0 .71 . S SLOF2DJ 20DO2 099849101 BORLAND SOFTWARE CORP Com 4. 100 0000 a 7/2412003 If7/2004 
1 
2/2004 4016212 -36:470 32 3.691 80 G 

L F20 20002 0991349101 BORLAND SOFTWARE CORP COM 000000 S 7 512003 
If712004 

1/1212 
04 

7:835 51 
0 

72 875 79 SO 
SLOF20120002 099849101 BORLAND SOFTWARE CORP COM 3,3000000 

8 
. 3 if712OD4 111=004 32.32561 -29,3G3 20 2,94241 SO 

SLOF2Oi2ODD2 0991149101 BORLAND SOFTWARE CORP COM 
1 
6000000 S am/200003 U712004 1112/2004 is 673 02 -14, 

" 
568 1 557 34 SO 

SLOF20120002 099849101 BORLAND SOFTWARE CORP COM :Do 000 S 8S7 03 1(7/2004 11,242004 8,61607 . 7a BOG 31 SO 
SLOF201 20002 115860201 BROWN TOM INC NEW COM 00 0000 a 

I 
0/1121'ID3 irTI2004 1/1212004 28,69686 .23:030'7 21 

5 
3a9 as SO 

SLOF20120002 128501105 CTS CORP -26000000 S 
IM003 1 

f7/2004 1/12/2004 3e,438 32 -29,82200 S.ala 32 S3 0 
S i 1 10 S J'~2=04 11.9 SLOF2012ODD2 261570105 DRESS BARN :NC COM -3000000 S 9/1 812003 lf7/2004 1/ 4494 78 3. 93042 55836 SO 
SLOF20 20002 28 $70 5 DRE S BARN NC COM -.000000 S 9119/20 3 f7/2OD4 2120GAI 5807 0 552 

4' 
1 :433 59 a 

LOF20120002 346091705 FOREST OIL CORP .0000000 a 
Sm,202 

lf7/2004 1/1212004 25,78928 :11 
9
:653 57 

G , 
3171 S 

SLOF201 20002 348091705 FOREST 0:1- CORP -8000000 a 
., 

6/2003 
1 
f7/2004 111212004 17,19285 .13,752 

24 
34406 

1 
SO 

S I 1 111 0 11 18: 83 8 SLOF2012DD02 348091705 FOREST 0 L CORP 
-7000000 3 

5/1912003 1f7/2OD4 111212004 20 .05 3 .160 051 4.00782 SO 
LOF2012000'2 45167RI04 IDFX CORP -2,7GO 0000 a 1/ 712003 f712004 2r2004 2 101:3' 10.79879 S3 S I Do 

1 
t/f2/2004 3 &04 8; 

860 
3. 

SLOF20 20DO2 4:113=2 
JOURNAL 

COMMUNICATIONS INC -2,000 0 a 8426r2ooll 117=4 
8 

.33,1844 62027 SO 
LOF201 20002 4 

11 
30 02 JOURNAL COMMUNICATIONS INC .900 

ODDO S 
10/112003 1[7/2004 111212004 1856210 -15,GOO 03 1,56207 GO 

SLOF20120002 483548103 KAMAN CORP CL A 4000000 a 9/1912003 1/7/2004 111212004 5,`194 87 
.5. 

138 80 5627 SO 
SLOF20120002 483548103 

KAMAN 
CORP CL A .7 DDOO a gr22r2OO3 11712004 111212004 9.091 03 -B 898 12 

192 9 

1 S SLOF20120002 483548103 KAMAN CORP CL A 
_1 

3000000 S 9/23/2003 
Jf7 

/1212004 16,88335 -16,67900 204 35 G S 5 0 1/1 0 S 
LOF20120002 62943ilO7 NUI CORP NEW COM -1: 00 000 8 10/712OD3 i n112200044 2120 4 23,91838 .23,45460 461 78 S3 

SLOF20120002 529431107 NUI CORP NEW 70 0000 S 1018/2003 
Jf7,2004 

1/12/2004 27,10522 -2 76072 
34450 

S3 S 01 
PER SE TECHNOCLOOMG , 0 0 077 5 -1 ::640 

1 
0 SO L F2 2 002 713569309 IES INC COM 000 DODO S S/24/20 3 1f7/2OG4 1/12/2 04 is 5,33744 S r 01 12JI 1 /1 

: 
4 

LO 2 20002 717124101 PHARMACEUTICAL PROD DEV INC -1,1000000 a /2003 1/7/2004 1 212004 307 355 -27 
' 
53465 3,20890 S3 S 

-600 DOW -8/2 11712 1112)2DD4 -8 89D 2D Z:7 53 SO LOF20120002 7504OP108 RADIO ONE INC CL A S 912 003 
M4 

11,58373 
3 SLOF20 

I 
20DO2 8308SM102 SKYWORKS SOLUTIONS INC 8000 00 a 11/24/2003 

1 
1712OD4 

", 
212004 1 01129 : :D 

' 
13792 7 51 37 63 

SLOF20120002 927460105 VINTAGE PETE INC COM -33000000 S On512003 117/2004 
111 

2/2004 
3:.,24 

85 832059 1,404 26 SO 



SLOF20120DO2 02746MOS VINTAGE PETE INC COM -7000000 S 7/2r2OO3 1/7/2004 1112r2OD4 8,42648 -7,00550 51998 SG 
SLOF2OI2ODD2 929740108 WASTEC COM .1,3000000 S 1 W2=03 lf7I2OO4 1/1212DO4 21,72523 -19,56500 2,16023 S3 
SLOF20120002 929740108 WASTEC COM -2,400 DODO S 1111412003 1/7,?DD4 1112CON 40.10812 -37,79088 Z31724 S3 
SLOF20120002 0084SX105 AGILE SOFTWARE CORP DEL COM -a .500 0000 S 121812003 i/B/2004 1113/20D4 68,09 17 -64,62365 4,07552 S3 
SLOF20120002 0084&XIOS AGILE SOFTWARE CORP DEL COM -2,5000000 S 12111642003 i/arnu 111312004 20,42276 -22,04350 3,47926 63 r 
SLOF20120M 00840XIOS AGILE SOFTWARE CORP DEL COM 4,600 ODOO S lf7/2004 IN2004 111312004 47,56090 45,791 10 1,709 8e S3 
'LOF20120002 02553EI00 AMERICAN EAGLE OUTFITTERS NEW -1000000 8 9/23r2D03 1/&12004 IM312004 177705 -1,09789 7918 so 
SLOF2012OOD2 02553EfOO AMERICAN EAGLE OUTFITTERS NEW -3,600 DOW S 91240003 Ila(2004 1113,2004 03,07367 .59,835 190 4,13807 SO 
SLOF20120002 D42690100 ARRIS GROUP INC COM -5. 100 DODO 5 11121/2DO3 1/8120134 1113/2004 49.78998 -29,42700 20.35298 S3 
:LOF20,120002 D426901DO ARRIS GROUP INC COM -5.4000000 6 11/24/2003 1/812004 1/1312004 5Z718 81 -32,501 52 20,21729 83 
LOF20 20002 04 

go 
105 ATLANTIC COAST AIRLS HLDGS INC -10,ODD 0000 8 12ilg/2003 111112004 1/13/2004 100,10429 -90.17500 9 .98929 83 04 :3 

SLOF20120002 396105 ATLANTIC COAST AJRLS HUDGS INC -1,2000000 S 12r2MOD3 1/ar2OD4 1/1 3r2004 12,01971 -10 .971 84 1 .047 87 83 
LOF20120002 115080201 13ROWN TOM INC NEW COM -8000000 6 IG(lrA'003 ilarlm iffarim 25,12858 -20,71752 4,409 W SG 

LOF201 20002 126501105 CTS CORP -7000000 8 1218/2003 lI8J2OD4 1/1312004 9,87744 -8.02900 1.84844 S3 
: 
0 1 1 11 
L F20 120DD2 2650 05 CTS CORP -2

.200 
0000 6 i2flOI2003 1/8/2004 1/13/2004 31,D43 40 -25,048 711 5,799404 

S3 LOF20 20002 12650liOS CTS CORP -3000000 IS 12/1512003 1/6/2004 1/1312OD4 4.23319 -3,44922 8397 63 

SLOF2012OD02 204026101 COMPUTER NETWORK TECHNOLOGY CC -3,3000000 S 9/512003 l/8/20D4 1113/2004 33,85775 -31.94703 1 .710 12 SO 
LOF2012DO02 204925101 COMPUTER NETWORK TECHNOLOGY CC -1,3000000 6 

QW 
3 

1 
/812004 1/1312 1 259 12 -13.198 51 0 

00 -0 :LOF20 2DD02 2202SY407 CORRECTIONS CORP AMER NEW COM -8000000 a ... 3 l18QOO4 3/2000044 23394023 -20,23912 701 0 
SLOF201 20002 20873NIOS EMS TECHNOLOGIES INC COM -1.2000000 8 If7/2004 11812004 1/1312004 28.77081 -27.04080 1,73901 S3 
SLOF201 20002 293904108 ENZON PHARMACEUTICALS INC -3DD DODO S &I2Sf2OO3 11812004 1/1312OD4 3,77: 22 -325758 5 

8 64 SO 

SLOF20120002 293904108 EKZON PHARMACEUTICALS INC -3,2000000 8 
9=003 

1/8/2DO4 
1/1 

3/2004 40,27 7 
1 

.37
:302 58 2 .911715 SO 

LOF2Oi2OOO2 293BD4108 ENZON PHARMACEUTICALS INC -1,3DO DODO 
8 IJWO03 I 

/ar2OD4 1/1312004 18,35363 .14 ::1. 21 1 775 42 S3 
:LOF20i 20002 359604105 FULLER H B CO COM -800 DODO S 

"I 
W003 1/812004 1/13/2DD4 23.7444 . 

_20
: 24 3

.054 
24 SG 

SLOF20120002 359694100 FULLER H B CO COM 
-1 
00 

D000 
1116/2003 11112004 111WO14 296 08 -208960 27 sa SG 

SLOF20120002 469855109 JACUZZI BRANDSINC -4. 
1 
000000 

: "IsZOO3 
1,812DD4 

1" 
312004 33:82: 59 -23: 

54958 
10,2787 11 SO 

SLOF2DI2OOD2 469805iG9 JACUZZI BRANDS INC -2,20000- S 
OW003 

I/8QOD4 
"1 

3/2004 18,15090 
.1 
2,321 10 5,829 

So 

SO :LOF2Oi2OOO2 483548103 KAMAN CORP CL A -I,DD0 
0000 

6 9123/2003 118/2104 11 .004 
1 
30024 -12,03000 

1 
7240 So 

LOF201 20002 607828100 MODINE MFG CO -no 
0000 

S 812112D03 /ar2O04 
. .. 

312004 B:328 9 : -7 141 11 
1
.18587 :0 

SLOF201 20002 807826100 MODINE MFG CO -7000000 S 
er2=003 

1/812D04 
1/1 

3/2004 19,42981 -16.57232 2,7572 0 0 1018r 
SL F2Dl200D2 029431107 NUI CORP NEW COM -5000000 IS 

2003 1/8/2D04 1/1 
3/2004 7,935 511 -7,07080 64 7: 53 

SLOF20120002 C2943liD7 NU) CORP NEW COM -3000000 S 10/9/2003 1/812004 1/1312004 4,701 34 -482307 82 63 SL 
:LOF20120002 0755223210022 OCEANEERING INTL INC COM 

-goo 0000 

8 i2rMOO3 
1WO04 

"1 
312004 25,77875 -20:934 64 

4. 
84421 S83 

LOF201 20002 67 321 OCEANEERING INTL INC COM -2,200 DODD S i2rMOO3 1/11/2004 1113/2OD4 63,01472 6247726 10.53740 3 
SLOF20120002 675232102 OCEANEERING INTL INC COM .1.6000000 S lzwoO3 1,8/2004 1/13/2004 45.62889 :39 

. 
75000 

O'Dit

. . 
S3 

SLOF2012OGD2 7`13569309 PER SE TECHNOLOGIES INC COM -6 0000 S 6124/2003 lIwDO4 
111 

3/2 04 12,93435 -0 .51208 4 .4.27 SG 
Do 00 SLOF20 20DO2 7135(19309 PER SE TECHNOLOGIES INC COM -4000000 S W0021103 WON 3)2004 6,46717 -4 

, 
43880 Z03037 G r 

'LOF20120002 714290103 PERRIGOCOCOM -800 ODDO S 
1 
0/`1512003 1181:1004 111312004 12,97' 

'9 
1084600 2132 

99 
S3 

SLOF20 
1 
20002 7114200103 PERRIGOCOCOM -1700 0000 8 

1 
0/1 812003 

1 
1812004 1/13/2 04 27,58.35 -2321707 4: 38328 S3 

SLDF201 2DOO2 7234 :11107 PINNACLE SYS INC 
COM 

4:700 0000 8 8/1 4r2oO3 l18r2OD4 
111 

3120004 40.32034 -36:428 
131 1 .89 

1 

73 SO 

SLOF20 1200D2 7234 
1 
07 Pi NACLE SYS INC COM -2,8000000 a .1 .003 1/8/2004 1/13/2004 24,02063 .23,08348 037 15 BG F2012OW2 a 0/1 1/1 Z87 15 6 

:LO 1:3001107 SELECTIVE INS GROUP INC Com -1:200DOW 8 WON Imam 3)2004 32.53815 _m Be 00 
78 G LOF2012DO02 

81 

07 
SELECTIVE INS GROUP INC COM 500 ODOO a 9=003 

1 
1197004 

Ili 
3/2OD4 10,47423 15:470 

1,00258 

GO 3DO 
6 1. a 

4 21'1 a' Z031 32 SLOF20120002 6103DO107 ELECTIVE INS GROUP INC COM 1000000 9/2312003 11812004 11111 3 :2 13 SG 

SLOF20120DO2 010300107 SELECTIVE INS GROUP INC Com -16000000 a lO1V2 3 11B12004 
1" 

3/2OD4 5627 
1 
7502 Z2, ISS 54872 

- SLOF20120002 899896104 TUPPERWARE CORP COM -4:400 DOW 8 
1 
0/2212003 1/8/2004 1113/2004 70.81226 -07.34420 12.468 W S3 

Do :1 .0 120002 :10671106 UNITED INDL CORP looom 8 10/1,2003 W004 
"I 
=004 1979907 -17,77127 Z027 80 so 

LOFF2200120002 
i 
D871106 UNITED INDL CORP :":Soo ODDO 1002003 JIN2004 1113/2004 20:9 3 -249,4260 20 13 SO or 1 91 11 _1 .1 1 7 :: 

SL 2 2 087 06 UNITED INOL CORP 00 DDOO 10/312 03 1&'20()4 07 
.1 

'

:Soo 

5" 
:25e2 4

. So SLOF20i 
20002 

'),Do _9 S 1 
Of712OO Ill ON IS 4 - .,7.72. 1,43204 SO 71101 UN :TED :NDL CORP 00 ODOO 3 i/e/2004 312004 IN 2 0 OD02 0 

SLOF2012DO02 
.1
.7 

il 
00 UN TED NDL CORP -1:3DO 0000 S 10/812.3 l1Br2004 1113r2M 23,398 

- 
-21.38383 2.01507 S3 

SLOF20120002 9106TI100 UNITED INOL CORP 5000000 8 10121/2,03 111112014 1113r2M am 58 -8.11 73043 53 

SLOF20120002 
9 

34 
1 
07 YOUNG BROADCASTING INC CL A -6000000 3 1=003 I&2DD4 

1" 
3/2004 22 

_ 
15:432 50 

1.16606 
S3 S 0 1 0:74 1/1 

L 
F20 

20002 0095108 ATWOOD OCEANIC INC -100 
DODO 

S 12r2412002 II9QDO4 4/2004 3,30884 -311 14 20270 LG 

:LOF20120002 0 095108 
ATWOOD 

OCEANIC INC 4000 8 12,27/2002 11912OD41 1/1412004 13,235 311 .1280 00 1,43035 LG 1 
50 

1 
No 3 6307 13: 34'4 00 28610 so LOF20 20002 09OB49 01 BORLAND SOFTWARE CORP COM -i'soo 0000 S a/8/200 1/912D04 1/14/2004 4 

L F BORLAN 
a/11/200 1 

JfI4/2OO4 : 
I 

S 0 20120002 0991149101 D SOFTWARE CORP COM -1,6000000 S 3 /912004 15:606 140 4.33664 1,26950 SO 

SLOF20120002 099849101 BORLAND SOFTWARE CORP COM 3000000 8 811412003 1/9/2004 111412004 2,92 15 .288233 24362 SG 

SLOF20 
1 
20002 128501 

1 
05 CTSCORP :300 0000 S 1211512003 1WO04 

ill 
412004 4 2461 

1 
1 -3~4149 22 791 89 63 

0 1 SWOO 1 1: 25 .:0 3 1 SLOF20120002 126501105 CTS CORP 
No 0-0 

S 
1 
2m e/2003 11912004 111412DD4 22.61 -18 

8 
1 453557 S3 

SL F20 20002 201723103 COMMERCIAL METALS CO 1,200 0000 8 3 19120114 111412004 37.3 25 - 741 
20 

17,57705 SO 

SLOF20120002 201723103 COMMERCIAL METALS CO 
-600 0000 

S 
517/2003 IQ)2OD4 111 

4/2'(4 1 
3 

'a So 
8,74227 

6 

- SLOF20 
1 
20002 

20 
1 723103 COMMERCIAL METALS CO .1000000 8 

5/MO03 
004 4.0 

"1 
1,43921 SO . 00 gtg/200 

:BRAN SIN 00 a 
W 

SLOF20120002 4 98: 09 
JACUZZ 

D C 3 1 004 11141004 7.205 9 -5 .0 45 2165 24 SG 

SLOF20120002 4:98 :1109 
JACUZZ BRANDS 

NC -2 .950000 0000 3 9/15/2003 1)9/2004 1/1412004 
20,01 

5 ao 
382500 6: 1 9080 SO 

SLOF20120002 629431107 NUI CORP NEW COM .900 0000 3 101M003 IWOO-4 111412004 14.17e 
58 

14:471 91 -29533 SL 

SLOr2OI2OOO2 629431107 NUI CORP NEW COM -2,300 GOOD 8 1011012003 11912004 1114/2004 38,22905 .37,OB3 81 
.1 . 

7547 SL 

SLOF20120002 637071101 NATIONAL-OILWEU . INC 

_I 800 0000 8 1 
0120QO03 11912004 111412004 41,281 60 -3391542 7 360 1 : S3 

SLOF20120002 713569309 PER BE TECHNOLOGIES INC COM -5000000 6 7/1/2003 1/g/2004 
ill 

4r2OO4 
7978 22 ~5 045 45 233277 SO 

SLOF201 20OD2 75463BI01 Sl CORP COM _2,900 0000 8 9/30/2 03 119/2004 1/14/2004 24: 08974 -14,61049 9 
. 
47925 SO 

00 SLOF20120002 83088MlD2 SKYWORKS SOLUTIONS INC -4,1000000 6 12/V2003 IAV2004 111412004 40,85088 -37,92049 2,93039 S3 

SLOF20120002 808157108 SUPER~Olt ENERGY SERVICES INC .5,3000000 6 111/1412003 1/g/2004 
"1 4/20'4 '0 

'23 74 -47.5D4 53 3,02 218 S 

SLOF20120002 :6a`I57iO8 SUPER OR ENERGY SERVICES INC -5000000 S 2r2l7D03 V912004 11141004 4:775 83 -4,40815 36978 S3 

SLOF201 20002 B832QlO3 TIBCO SOFTWARE INC COM -0,6 8 ar2l/2 03 I/Q/2OD4 11,1412 14 4758555 3374 7 1383885 SO 0 1 
WOODO 

1 
5/20004 38 

85918 
:316602 40 6:998 78 SG 00 SL F20 20002 035290105 ANIXTER INTL INC COM A,400 DOW 5 71812OD3 111212004 : 

0 SLOF2012DO02 126349109 CSG SYS INTL INC -3,7000000 S IO/8nOO3 111212OD4 1115r2G04 50,20839 .39,a2l 25 10 .47714 SO 

SLOF20120002 126501105 CTSCORP :2 
60DOOOO 

S 
1 
2/le/2003 1/1212004 1 512004 37.41952 -293 598 6,03354 S3 S 1 4 1 OLOGY CC '6000 1 ;1 

LOF20 20002 20 925 01 COMPUTER NETWORK TECHN 2 000 S WWO03 111212004 
1 
512014 26.40384 -26:3:7 02 682 SO 

SLOF20120002 2D4925101 COMPUTER NETWORK TECHNOLOGY CC -2,6000000 S 0/912D03 
", 

212004 
"'
.004 26,403 :3 -2e,258 18 14565 SO 

SLOF2O ;2ODO2 5481130102 JOURNAL COMMUNICATIONS INC -1 :000 0000 S 1WMD03 
111 

2120134 1/1512004 MOOS 5 -10 .72860 1,279 95 SO 

SLOF20 20002 073ORID2 LAIDLAW~NTIL :14C 
6000000 B 

7/lOnDO3 1112F2004 
111 

512004 11,16347 -7,937 12 3220 35 SO 

:LOF2012 002 50;30R102 LAIDLAW INTL NC -7 711nn 03 111212004 1/15/2DO4 9,76804 .7,19740 2,57064 SO 

(1 000000 S 00 LOF20 20002 50 30R 02 LAIDLAW INTL INC .3,10000 S 7/2312GD3 1/12/2004 
1115,7004 

4325847 -32,08035 1 
7" 

2 SG 

SLOF2012DO02 57605P3D4 MATRIXONE INC COM -6000000 802112003 111212004 . 
5noO4 

4:385 79 -3.16794 ~ :2117 85 SO 

0 SLOF201 20002 57865P3D4 MATRIXONE INC COM -3,800 00000 8122QO03 111=004 1115r2oO4 27,77870 -2 02448 775222 SG 

-25 DDOO S 
1 .. 

004 &2004 
414 

':082 75 
8,19 

1 9 SO :LOF2012DD02 57885P304 MATRIXONE INC COM orj/2003 2r2 
1 1 

18,27 -12 3 

LOF20120002 629431107 NUI CORP NEW COM -1 :5000, 0000 S 10/14120133 ~ ;1212004 11,1112004 23 92942 -24 74805 
l . .3 

SL 

SLOF20120002 029431107 NU CORP NEW COM .200 ONO 8 10A512003 
1 
2/2004 

1"612004 
3.120 59 .3.28600 -7541 SL 

SLOF201 20002 7B4e35iOi Sl CORP COM -1,goo 0000 S 1018120 3 1/1212004 1;15r2oO4 15,92277 -1,1 :72101 
51 

9570 6 
' 0 111&7 5 0 r SLOF2Oi2OOO2 786449108 SAFEGUARD SCIENTIFICS INC 3,9000000 S 9/8120 3 

1/12rl 
04 

1 1 
112004 19,38209 -1 03458 e .347 51 SO 

SLOF20120002 7811442108 SAFEGUARD SCIENTIFICS INC Do 0000 S W912000 1112r2004 004 7 95102 .5,524 Do Z42762 G 

SLOF201 20002 8081 57 
1 
08 SUPERIOR ENERGY SERVICES INC 

1112r2 
5097 3 A 9000000 S 12/2/2003 DO4 1115/2004 18,581 12 10,7 1,630 15 a 

SLOF20 
1 
20002 886320103 TIBCO SOFTWARE INC COM -2,0000000 S 8121/2003 1/12/2004 

1/1 
5/2004 14,9D9 50 -10,38360 4,52590 SG S to= 111202 3 r 

a LOF2Oi2D0Q2 899896104 TUPPERWARE CORP COM -2,4000000 8 003 004 
004 

4354 -3 73320 
ea 

10 5 S &28=2 
1/1312004 ill"n 97 :5 :,970 88 2 . :W '21 LG3 1 111 SLOF20120002 397624107 GREIF INC CL A COM .8000000 111812004 2057 7 2 

:LOF20120002 397624107 GREIF INC CL A COM -1000000 S 
annOO2 

3/2OD4 
"I 

6nOO4 3.89720 -3. 188 D8 11 G 

LOF20 20002 099840 
1 
0 

1 
BORLAND SOFTWARE CORP COM -26000000 

S 
6/14/2003 

1/1 
3/2OD4 . W2004 27 25 38 -23,24680 4,00350 SG 

SLOF20120DO2 099849101 BORLAND SOFTWARE CORP COM -0000000 S 
W1512OD3 

lji3f2OG4 illenOO4 0:28'a 54 .5,39700 891 54 BG 00 1/1 1110no 7 e .4 

SLOF20120002 099840101 BORLAND SOFTWARE CORP COM -10,300 0000 8 QK2212 3 312004 D4 107,95334 -1 
0 
1 :413 54 

79 
80 

So SLOF20 
1 
20002 099649101 BORLAND SOFTWARE CORP COM -8,2000000 S 9/2e/2003 1/13/2GO4 111612004 85,94344 .7

. 
9 1 08 

7,031
56 So 

SL F20120002 099849101 BORLAND SOFTWARE CORP COM 00000 S 9179GO03 lli3r2OD4 Jt&2004 11,52900 .10,51061 101839 SO 0 
"A 0 12/lenO 3 1113rZ004 6/2004 24.953 :11 -1921 91 573990 S3 SLOF2012ODD2 128501105 CTS CORP 1 

0000 S 0 
ill 

3 SLOF20120002 126501105 
CTSCORP 

-3000000 8 12117/2003 
111 

312004 1116/2004 44 3 
~3

:365 85 1 .03776 S3 

SLOF20 120002 2G4925101 COMPUTER NETWORK TECHNOLOGY CC -1 :000 0000 S 9/9/2003 11113/2DD4 111612DD4 
1 
0 

. 
72799 .1.0 :W: 

30 
62869 SO 

SLOF2012DO02 20025101 COMPUTER NETWORK TECHNOLOGY CC 9000000 S 9110/2003 
it 

312OU 111112004 9155 
20 

' 
9 87 1,05633 SG 

SLOF20120002 25822C205 DOREL iNDS :NC CL B SUB VTG -1,9000000 
S 

911SM03 1/13/2004 
.. 
60004 'g, D3' -11,03 113 397754 SO 

. :7 54 S 
SLOF20 

1 
20002 25822C205 DOREL INDS NC CL B SUB VTG 

-300 
0000 =312003 111312004 1116/2004 932074 -8,64120 

9 
G 

LOF20 20002 315405100 FERROCOR COM aOO oooo 7/14/2003 312OG4 I/15QOO4 16,23031 13 .29708 2 3323 SO 

SLOF20120002 346091705 FOREST OIL CORP .3000000 S SM912003 1 1312004 
1/1 

612004 844907 .887 7 1 :70 28 SG 

SLOF201200172 346091705 FOREST OIL CORP -I,ioO 0000 S 512112003 
1 ;1 

312004 1111(112004 3007994 ~26 :42: 21'7 4 : 50 57 
SO SLOF20120002 346091705 FOREST OIL CORP 

4GO 0000 8 
6/1312003 111312004 lfIwOO" 11,26543 10 .09992 1 .1655 1 

SO SLOF20 
1 
20002 34eOQi7O5 FOREST OIL CORP -7000000 

S 
61116no03 1/13/2004 i/16=04 19,714 51 . 

1 
778 00 1,92751 SO 

1 0 111 1 : 1 S SLOF2012oc,02 346091705 FOREST 0 L CORP -6000000 S el 
W003 

1/1312004 W612004 1689 4 -14 :939 52 1,95862 SG 

SLOF20 20002 346091705 FOREST OIL CORP -1000000 S 711/2 03 3f2oO4 I/1612OG4 2 
8 

36 .2,48940 325 90 G S 

E 
C 

.8000000 

S 
10/2Q003 

ill 
312004 i/16/2OG4 11, 

a 
I 

~l 
122584 550 :7 SG LOF2Oi2OOO2 4W2VIO5 IN TTE HNOLOGIES INC COM 777 

S 

SLOF2012oDO2 45662VIO5 INET TECHNOLOGIES :Nc COMM .1 
7000000 S 

10130003 1/13/2004 
1/1 
W004 25,02741 -24 

.00655 1 . 
020 .. G 

SLOF20 
1 
20002 45082VIO5 INET TECHNOLOGIES NC CO -2 .9000000 S 10/7/2D03 

I/l3f2OD4 
111612004 4269382 -36,25000 

" 
443 

2 
SO 

5rmOO5 

Afftid P Sloan Foundation 
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High R.k Caphal 



SLOF20i20002 45MViOS INET TECHNOLOGIES INC COM .1 .1000000 s 10/8/2003 1113004 1118=4 10,194 21 -14,38855 1 .80566 SG 
SLOF20120002 578208106 MASSEY ENERGY CORP COM .1,7000000 s 121110=3 1/13/2OD4 1/1612004 34 .7fg 88 -22,23702 IZ482 66 SG 
SLOF2Oi2ODO2 576206100 MASSEY ENERGY CORP COM -3.400 ODOO 8 9/1 1/2003 1/1312004 1/10/2004 59.43936 4477800 24,661 36 SG 
SLOF20120002 58937aios MERCURY COMPUTER SYS INC COM -900 0000 6 514/2003 111312004 111fI12004 23,93680 -17 .36076 0,57004 SG 

SLOF20120DO2 60855R100 MOLINA HEALTHCARE INC -2.2000000 S 11IM003 1/1312004 111512004 54,34069 -53,17972 1 .18097 53 
SLOF20120002 637071101 NATIONAL-OILWELL INC -2.2000000 6 1012912003 1/13/200,4 1/1012004 50,49115 41,45218 903897 S3 
SLOF20 

1 
20002 83 BOM102 SKYWORKS SOLUTIONS INC -2.300 ODDO S 12/1/2003 1/13r2OO4 1116/2004 22,41313 -21,27247 1,14060 63 

:LOF201 20002 86:157100 SUPERIOR ENERGY SERVICES INC -7000000 8 1 2r=003 1113r2m IMW004 8,68895 -6,17141 51754 83 
LOF20120002 001744101 AMN HEALTHCARE SVCS INC -3,1000000 S li/21/2003 1/14/2004 1/20/2004 61,78320 49,42113 12,36207 S3 

:LOF20120002 00, 744 
1 
01 ANIN HEALTHCARE SVCS INC -200 DD00 6 11124/2003 1/14/2004 112012004 3,980 01 -3,35284 :3317 6 

LCf2Vl2WM D2553EIDO AMER :CAN EAGLE OUTFITTERS NEW -1,2000000 S 9124f2003 W4/2004 i/20/2DD4 20,811126 .19,9452D 
1 
Soo SO, 

:LOF201120002 02553EI08 AMER CAN EAGLE OUTFITTERS NEW -11 .700 0000 8 9=003 1/1412OD4 1120/2004 29,55345 -28 .521)34 3,03311 SG 

LOF20 20OD2 125501105 CTS CORP -1,7000000 s 12J17/2003 
ll 

4/2004 1/20/2004 25,44699 -1907315 
' 
37 64 S :LOF201 

20002 315405100 FERROCORPCOM -000 DDDO S 7/1 4/2003 1/1412004 112012004 16,26211 -1 3:297 
0 

2:Qe5 03 S3 LO 1 1/1 
F20 20002 60855R100 MOLINA HEALTHCARE INC -2,1000000 S 1 ; 1/1112003 1/1412004 112012004 55,21 1 03 .50,76240 4,44, 67 

0 LOF20120002 Y8476MO4 OMI CORP NEW COM .2 aw 0000 r2er2OO3 5r2w4 1121r2m 25,48582 .19,12704 
, 
35,11 . 83 

:LOF20120002 0009"1 
00 

ABMINDSINC _11 :900 0000 2r2312003 W5/2D04 1/21/2DG4 34,80236 -3347515 NOT 21 S3 

SLOF20120002 02553EI 
00 AM 

FR :CAN EAGLE OUTFITTERS NEW I-e00 OODO S 9/26/2003 
ill 

50004 1/21/2004 10.75083 -0:3.. 12 1 .39071 
. . 

.LOF20120002 0265BEI 
06 

AMER,CAN EAGLE OUrFITTERS NEW 300 DDOO : (1/21112DD3 111512004 1/21/2004 23,29348 -%3,~ 27 3,07821 SG 
SLOF20i2DD02 02553EI08 AMER CAN EAGLE OUTFITTERS NEW :1 :600 0000 Qn0/2D03 

111 
612004 

1 
r2 
1 
12004 28.66889 24 .07440 4,69449 SG 

SLOF20120DO2 02553EI06 AMERICAN EAGLE OUTFITTERS NEW -1,0000000 : 10/112 3 111,512014 1121=04 W :15 3 
So 

2525 28 :G 
SLOF20 20002 099849 01 BORLAND :OFTWARE CORP COM -2,4000000 912912003 W004 l2i/2004 25 :',,o 0,2 22 :9'322 24 2:17776 G 

-3,600 DOW : 
003 111 1 02 D4 

54 00 SLOF20120002 099549101 BORLAND OFTWARE CORP COM 10/8/2 5/2004 /2 /20D4 37,055 -32 : 72 5 el 3 : SG 
SLOF201 2OW2 201723 

1 
03 COMMERCIAL METALS CO .9000000 5/=003 111512OD4 1/21/2004 27 W4 25 -15,03 

- 
12

:62 5 

SLOF2012DO02 2D4925101 COMPUTER NETWORK TECHNOLOGY CC -1,0000000 S 9/10/2003 
"l 

512OD4 
1/2112004 1 

1 :049 47 -9,55430 1,498511 SOG 

LOF201 20002 204025101 COMPUTER NETWORK TECHNOLOGY CC -1000000 Q= 3 1/1512004 1121r2004 1, 104 95 -99318 
11 

1 79 SG 

LOF 120DO2 222814204 COVADCO MUNICATIONS GROUP INC -15,100 0000 1112/200 111512004 112 
1 
12004 5 55503 -53 .99401 4 

51 

. 
.3 

SLOF20i20002 315405100 FERRO CORP COM -3000000 
8 

711412003 
"1 

512004 
, 
12 '120' : :011 33 1 :.1 1 :4743 79 So 20 M OD4 

:LOF201 20M 340091705 FOREST OIL CORP 
.1 

000 DODO 
S 

71112003 1115/21304 1121/2.04 211,03 .8 -2489400 3. 
15998 Be LOF20120002 340091705 FOREST OIL CORP .1 :200 0000 S 7=03 1115r2M 1121120D4 33 .8841 78 -29.97924 3.88554 SO 

SLOF20120002 346091705 FOREST 0 :1. CORP 4000000 7r3/2003 
1/1 

512004 
1 
/211/2004 il .221 59 -9,ga4 56 1,237 

03 S SLOF20120002 348001705 FOREST 0 L CORP -1,500 
ODo 

7f7/2003 1/15/2004 
112 r2004 

42,08098 -37,437 15 4 .643 83 60 
SLOF20i20002 359694106 FULLER H : Co COM 

-1 . 
0000000 8 

1 
116/2 512OD4 1/211/2DG4 2a,038 36 -20,895 DO 141 3a SG 

12003 
5n 

SLOF20120002 359894105 FULLER H CO COM A 000 0000 
S 

1/17 "1 004 112 /2004 28.03638 26,55400 4a2 38 SG 003 

I I M 1 1 , .1 SLOF2012DD02 359694108 FULLER H B CO COM -500 
0000 

a 
1=11003 ltl&2004 l,'2lr2004 14 .01810 : 

1 
309220 

T go S SLOF20 20002 359694 06 FULLER H : CO CO .5000000 8 1/2312003 /15/2004 121/2004 14 .01819 3 :230 75 78744 Sa 

SLOF20120OD2 35904106 FULLER H CO COM 4000000 
6 

1,27/2003 I/IW004 112 /20D4 1 1 :1 ;4 50 -1 
0 
1 7 ie 1,05740 So 

LOF20120002 359694106 FULLER H : co com -300 ODOO S 1129/2003 
ill 

50004 1/2 1/2004 
. 
41002 7 :4554 01 926 

9 

S 

LOF20120DO2 3596941DO FULLER H co com -4000000 1/3012003 11,512004 1/21 12004 11 .2 465 938 84 1,277711 SGG 

S 
0 , 1 

1/21/2004 
9 04 S 

t. F20 20002 359694 06 FULLER H 8 CO COM -2000000 S/lY2003 1115/2004 5,60728 69824 it G 
SLOF20120OD2 

00855RIDO 
MOLINA HEALTHCARE IN 2 2 0 ODDO S 1 1/612003 1/1&2004 112112DO4 57 .52 42 .53 .17972 434070 S3 

SLOF20120002 637071101 NATIONAL-OILWELL INC C :2:4000 0000 8 10129/2 03 111512004 1/21/2004 53,920547 
_45, 

220 5e 8:704 01 S3 
rLOF20120002 5308 12 SKYWORKS SOLUTIONS INC -4,2000000 S 121112003 1/1512OD4 1/21/2004 40,7132 44 -38, 84S38 1 .91708 63 00 
.1 M 02 KYWORKS SOLUTIONS INC -8DD WOO B 12021303 111512 04 11210DI14 7,76427 

_7, 
242 64 52163 83 

SLOF2Oi2OOO2 050095106 ATWOOD OCEANIC INC _500 0000 8 
1 
2127/2002 IMS1200`4 

1 
/22/2004 15 T87 61 

_le, 
ODD 25 

_218 64 

LL SUOF20i20002 397624107 GREIF INC CL A COM _too 
0000 

8 6MD02 
"I 
WD04 1 '22/2004 3 .69759 -3,18608 511 51 

- SLOF201 
20M 

3 ;6241107 GRE~F :NCCLACOM 
.200 

DO 6/ig/2002 111=004 
112M 

04 73 51 ~6,041 08 1,35340 LG 1 0 W 0 15 

SLOF20 
20002 

3: 624 7 GRE F NC CL A COM -1. .000D : SQDD2 111 012004 1/mOD4 3 :6:7 5' -2,91144 723 LG 

SLOF20120002 Y0476W, 04 OMI CORP NEW COM .2,7000000 S 12012003 111&20N lr2rim 26,03111 _20,3 0 95 
6'25 

02 S3 

SLOF2020002 OBDO95108 ATWOOD OCEANIC INC 
.1 
00 ODOO S 2r2l/2003 1118/2004 1=004 3 157 52 -2,7:2 19 453633 SG 

:LOF201 20002 099849 
1 
01 BORLAND SOFTWARE CORP COM 

-1

.40000 5 
IWW 3 1/1612004 1122/2004 14 489 31 .12,46378 202553 SG 

LO 120002 19257(1105 COHU INC 4000000 s 7/15n00003 
11,11,014 1 

1=0114 8 :950 10 .750804 1 :447 46 SG 

FF220 
1 1 

00 
wwoo an 

-8 :353 20 
0. 
23207 SG :1.0 0 20002 

20 
11723 03 COMMERCIAL METALS CO -50000- S 3 OD4 112MIX34 14,58527 

LOF20120OD2 20 723103 COMMERCIAL METALS CO 
'1 
.3000000 3 51912003 1/10/2004 lr2MG04 37,92169 -22, :03 17 15 .11652 SG 

SLOF20120M 
20 

1723103 COMMERCIAL METALS CO -2000000 S 5/12r2003 IIIMO04 lml2004 5 
: 834 

11 -3 . 1000 2 
: 
32411 SG 

LOF201 2 201723103 COMMERCIAL METALS CO .800 DODD 8 5/i2r2DD3 004 1/22r2OG4 2333642 -1440000 093842 SO 

6 
0 

20000(0r2 
9= 

'I'M 
0 

SL F201 2 204925101 COMPUTER NETWORK TECHNOLOO CC 2,3000000 S 003 1116/2004 1/221201A 25,77304 -2284268 2.93 
W SG SLOF2012DD02 2CL4925101 COMPUTER NETWORK TECHNOLOGY CC .7000000 B 

10/812003 
1/16/20D4 1=004 784397 -0,76600 1,077 07 S 

SLOF2012DO02 22211`14204 COVAD COMMUNICATIONS GROUP INC 7 6 0000 Is 111=004 
I/iW2004 

1=004 30 :i3l 05 -27, 
1 
7076 2,98029 S30 

SLOF20120002 346091705 FOREST 0:1. CORP :2:3CD*0 0000 S 7 12003 111MOD4 rnaD04 6328590 -57 .40303 585227 SG 

SLOF20120002 346091705 FOREST 0 L CORP -1,100 0000 S 7l'8712003 111612004 i /=004 30.2e7 17 -27,11467 3 :162 50 So 
Wo 0 SLO 20120002 340091705 FOREST OIL CORP 

-1 
300 DODO S 711 V2003 04 1=004 3577029 31 04465 4 .72664 SG 

GREIF INC CL A 7000000 S dWDD3 25'm 1 15,78500 10,098 10 SG SLOF20120002 397624107 COM 11 04 IrWDD4 

SLOF20120002 60855R100 MOLINA HEALTHCARE INC :400 0000 S 11/8/2 3 
l/lMD04 

~f2=01)4 1038351 .9 .66904 
7 
1447 S3 

SLOF2 120DD2 60855RI00 MOLINA HEALTHCARE INC -2 
, 
700 0000 S 

11 
f712003 1111312004 r=004 70,0:8 717 -65030 04 

5,D58 
:7 S3 

0 

4 

:4 

1 S 

SLOF20120002 629431107 Nut CORP NEW COM -70000 0 8 10115/2003 Ille,12004 04 a .11 3100 53 7 G 

NUI CORP NEW COM 
.1 .0 0 1 0 111 

2 S I 1 654 g SLOF20120002 029431107 00000 
S 

0120/20 3 6120114 1122120 1 .5495 -11 10 -25 2a SL 

LOF20120002 820431107 NUI CORP NEW COM -10000- =1=03 111W004 ir2212004 
5 

664 06 SL 

SLOF20120OD2 :30488MiO2 SKYWORKS SOLUTIONS INC -8.9000000 8 12=003 
"I 
W 4 1122/2004 68,56890 -6246777 (1 .00 13 S3 SLOF201 

20DD2 87 34107 YOUNG BROADCASTING INC CL A .14000000 8 121312003 11,612004 
1 
=004 28,64187 .27 :006 98 1,034 6 : SS3 

SLOF20`1200D2 035290105 ANIXTER INTL INC COM -1
.5 

0000 6 718n003 112012OD4 1123f2004 43,65905 33,92400 9,7350 G 

120002 050095108 DO 
3 0 

SLOF20 ATWOOD OCEANIC INC 4 00000 S 20/200 1/2012004 112312 04 1289923 to 
- 
a08 70 20 047 SG 

SLOF201 
20002 

050095108 ATWOOD OCEANIC INC 
_000 

0000 Is 5/19/203 1/20/2004 lr2312004 29 .02328 _25 764 66 3 :259 
a 
:2 SO 

SLOF201 20002 0998491 01 BORLAND SOFTWARE CORP CO -390000 8 101812003 
1 
12or2GO4 

1,23,2OD4 
38 943 111 34,72053 4 

. 
222 5 SG 

L F 0 0 BORLAND SOFTWARE CORP M 00 
10= I 

lf2 004 S 0 2 12 002 099849101 COM -1,8000 00 S 003 /2 0 4 17 :973 77 15,;Sl 68 27 221 83 

SLOF201 20002 099849101 BORLAND SOFTWARE CORP 
COM 

-1 .7000000 S 
10130/2003 

1/200'/22.' .4 11,133'122004 IS.: ;5 23 -1 
5 

7395 1 :0901 28 S3 0 

SLOF20120002 201723103 COMMERCIAL METALS CO -2000000 S 511212003 If2wDw lr23O0D4 5 540 -360000 Z275 40 SG 

SLOF201 20002 20 
1 
723 

1 
03 C MMERCIAL METALS CO -2,3000000 S 511312003 112=004 

1 
12312004 67,56715 42 .630 71 24 :3 44 SO 

L 
M 

012 : S OF2012DO02 201723103 COMMERCtAL ETALS CO -2,4000000 5/14/2003 1/2 004 /2312004 70,50486 44,91335 25 91 
50 S SLOF20120002 204925101 COMPLFIER NETWORK TECHNOLOGY CC -2.0000000 

1 
wal2,03 

1 
12 004 U2312004 22 

510 
34 1 

g 
.33400 3,17634 S 

SLOF20120002 339099103 FLEETWOOD ENTERPRISES INC COM -5,2000000 S 1.03 
1 
120Wr20134 

1 
123/2004 6349317 :52,420 40 11,05469 S 

SLOF20120002 339009103 FLEETWOOD ENTERPRISES INC COM 8 0000 
S 

1 114 

3 1120=4 MX004 53838 
. 
15,57052 395884 S3 S I 

NTERPR~SE 1: 
/200 1 1 

1, FLEETWOOD E :1 40000 DODO I lr7r 3 120/2004 123/20114 09432 -14 .28574 280858 S3 LOF20 20DD2 339099103 S ;NCCOM 
s 

SLOF20`120002 339099103 FLEETWOOD ENTERPR SES NC COM -2 
, 
8000000 8 

Ji/18/2003 
112012004 1/2312OD4 3418883 -25.43324 1 5 9 S3 1 1 2:7 5 3 

SLOF20 20002 44544RIDI HUMMINGBIRD LTD A 900 ODDO S 101112003 112012004 123/2004 49,50998 -3743005 073 31 SG 
a . S SLOF20120002 44544RI01 HUMMINGBIRD LTD -200 0000 a lOr22/2003 1/2012004 1/23/2004 5,211 5a 4: 

3 B 
89294 S3 

SLOF2Oi2OOO2 518415104 LATTICE SEMICONDUCTOR CORP COM -2 000 
00DO 

8 11/24/2003 112012OD4 112312ON 301:80 14 -.,2~2 10 72: 04 63 

SLOF201 20002 52WD7107 LENNOX INTL INC COM -1 
, 
400000 S 711412003 112012004 1131214 23 99 

" 
-1 
9 
:1535 11 4 

. 
32 23 G 

_ 5 7 4 SLOF20120002 689378108 MERCURY COMPUTER SYS INC COM -3,200 
D"00 S 

8113/2003 1120r20134 1/23/2004 ge,44 17 -03 2576 32.97371 S 

SLOF2Oi2OOO2 60855RI00 MOL~NA HEALTHCARE INC -3 .000 
000D 

6 llf7/2003 1/20/2004 1/2312004 77.: :8 274 72.2 560 5 32 :. 83 

SLOF20120DO2 OL0855RIDO 
MOL 

NA HEALTHCARE INC -21000000 S 
11/1012003 

1/20/2OG4 I r2312004 64 
1 
7 48,50208 

S .9 
S3 

SLOF2012DO02 60055RI00 MOLINA HEALTHCARE INC -1,1000000 s 11112/2003 112012OG4 1/23/2004 28,59569 .245 963 3,99800 S3 

SLOF20 
I 
2ooo2 a29431107 

NU 
:CORPNEWC M .8000000 IS 10/21/2003 

1 
/20/2004 if23/2004 1,1:2 ;1, 4 -13:3912 08 -I00e2 SL 

SLOF20120002 62943ilO7 NU CORP NEW COM .1 5 00000 s 
10128n003 1 

/2012004 112312004 2 7 48 25,42005 -e46 57 St . 

SLOF2012DO02 637071101 NATIONAL-OILWELL INC -2 :3000 0000 S 10/2912003 1/2012004 1123/2004 54,45293 43336 37 
11,11058 

S3 

SLOF2Of2OOO2 637071101 NATIONAL-010VELL INC 
-1 . 

goo 0000 S 
10,3 

lJ20D3 112012004 1123120D4 44.992 86 ~35:553 94 9,42892 S 

SLOF201 20DD2 03088MID2 SKYWORKS SOLUTIONS INC 2 .2000000 S 
1 
202 3 1120r2OD4 1/23120D4 22.59293 

, 
1 1726 26 507 8 1 s 0D I I a 84 3 

SLOF20120002 : :78157108 SUPERIOR ENERGY SERVICES INC ~2,800 000 12=003 12012004 12312004 28.51895 .249:: 
5 

1 :8,3 
1 S SLOF20 20002 434107 YOUNG BROADCASTING INC CL A 

-, 
.300 0000 8 12/912003 112012OD4 1123/2004 26.63790 -23.90752 2.73044 :3 

SLOF20120002 987434107 YOUNG BROADCASTING INC CL A ,3000000 S 1211 i/2DO3 1/20/2004 12312004 26,63796 .24,511 50 2,12846 3 

SLOF20120002 02553EID6 AMERICAN EAGLE OUTFITTERS NEW -7000000 S 1011=03 1/21/2004 
1,26M04 1 

298943 .10774 96 221447 S 
' SLOF20 

1 
2DO02 02553EIDO AMERICAN EAGLE OUTF~TTERS NEW -6000000 S 10/2412003 1121112004 irle/2004 9,27616 -8:040 40 1 .23170 S3r 

SLOF20 120002 02553E`1013 AMERICAN EAGLE OUTF TTERS NEW .2,00 0000 S 
11/512003 1 

/2 /2 04 112812 04 37 il2 84 .31 56480 5.54780 S3 

SLOF20120002 090945100 B OSITE INCORPORATED COM 1 7000000 
S 

1114/2003 
1 
12 

1 
/20004 

1 
126/20004 54:375 18 .437 667 

10.608 51 
S3 

SLOF20120002 099849101 BORLAND SOFTWARE CORP 
COM 

.2 
. 

2000000 S 
10/3012003 1/21/20114 1/26/2004 22,00996 10:8695 70 2.114 2a S3 IC 

SLOF20 120002 099849101 BORLAND SOFTWARE CORP COM -2
.300 

0000 S 111512003 1/2112004 
1 
126/20D4 23.01042 -21281 21 1 729 21 S3 

SLOF2012ODD2 ID25761DO COHU :NC -2000000 
s 7115/2003 

1121/2004 112WD04 4 -3,754 32 861 29 SG 1/20 
-5 0 1 1 ge SLOF20120002 192576106 COHU Nc -4000000 S 7/2 

03 
1121/2004 1/2012004 83123 -7,117 32 

1 
71391 SG 

SLOF20120002 19257610a COHU ;NC 
00 

000 
S 

7=003 121/2004 11215120D4 1103903 .9,07510 1: 2 93 SG 

SLOF2012DO02 192578108 COHLI NC -600 DDOO S 712412003 112 12004 1/2612004 13,24684 
-1 

1 0' 

1 

00 
2, 
1 
5584 SG 

SLOF20120002 204925101 COMPUTER NETWORK TECHNOLOGY CC .1 7 00000 S 10/8/2003 112112004 1/2MOD4 19,125 12 -1643390 2,69 22 SG 
00 1 I en I 1 60 S 2 . SLOF20120GO2 285215103 ELECTRO RENT CORP 5DD 0000 S 6/19/203 1/21/2004 1/2812004 4,349 0 -0,19360 -1,843 11 L 

SLO 1 1 .7 SLOF20 20002 285218103 ELECTRO RENT CORP .7 000 S 012003 12 12 lrA/2004 1 : 71 
DO 

-27 5 9 SL 
0 8 6/2012003 12 12004 112612004 20 02 F20120002 285218103 ELECTRO RENT CORP 2,00 000 -3047209 -9,59300 L 

SLOFZO120002 2852f8103 ELECTRO RENT CORP -1
200 om s 

M3=03 IM/2004 112WO04 10.43951 -1435 1 
52 

~3,912 01 SL 

SLOF201 20002 285218103 ELECTRO RENT CORP 
-e00 0000 

s 24/2003 
1 
12 1/2004 1120/2004 6,95967 -9.51784 -255817 S 

SLOF201 20002 2852ial03 ELECTRO RENT CORP -1 .4000000 S 6/3012003 12 1/2004 
1 
1261204 12 17943 .15,30102 -3,12159 SL 

5=005 

Altr.d P Sloan Foundation 
Tax ID no 13-1623877 
High R.k 

Capital 



SLOF20120002 285218103 ELECTRO RENT CORP -500 OOOD S 711r2003 1/21/2OD4 Inen004 4,34979 -5,34750 -99771 SL 

SLOF20120002 285218103 ELECTRO RENT CORP -9000000S 914/2003 1/21/2004 1120*004 7,82963 -11,71368 -3.88405 SL 
SLOF20120DO2 285218103 ELECTRO RENT CORP 400 DWO 8 9Q4J2DD3 1,121=04 IrAMD4 3,47984 -5,13404 -1,65420 SL 
L F20120002 285216103 ELECTRO RENT CORP -3000000 a 9/24/2003 il/12211r/2200144 I 

"n5=12004 

2,60985 -39405 -1 33 62 

S3 

8 
0 

1 CO P -1 0 

8/2003 

1 
' 
1 0 

P 
a 9)25/2003 1/2112004 .19 -808012 :L 

8 

3 3 IS 3 
L F20 2DD02 28521 :103 ELECTRO RENT R 00000 S 

/2 1200(D4 

/28= 13.04938 1 00 

1.081 07 

3 S " :2 2 
3.23 

0 
L F2 20002 33:0 03 FLEETWOOD ENTER .: .E :NC COM -1000000 8 

1111 

2 
Injin 04 I)MOD4 37.12924 

-083 
7 

1 
D03 

1 1 
243 . ...012 3 

p 
0 5 

, 
0 

5. 

'0 1 9 

2rM 
.31,.4 7 

S 
0 

1 
02 33 099103 FLEETWOOD ENTERPR SES 

C COM "'oo 0000 S 

1113J D04 1 0 

5 
7,37230 SO 

LOF2 
200 R E -2 100 DODO S 

811512 3 linan 04 50,24736 4::87 00 
"LOF2012DD02 34 

aS3 

100 FO RESTER R SH INC COM 

00 

0 00 38.00550 -2 87550 10330 
0 
S3 

C 
-2:500 0000 8 1/21/2 04 a' 0 

LA 
0 

/2 noo4 nW004 50 
'SLOF20120002 5063301 07 Z BOY IN 

a 
11/24120 

.23,23628 5:2 
78 SO 

SLO 0120002 5184151 D4 LATTICE SEMICONDUCTOR CORP COM -3 Goo 0 003 S 
7/14/2 3 112112004 n5`2004 28,44204 LOF201 20002 5281071 07 LENNOX :NTL :NC COM 

800 DODO 7/23Q003 1/21/2004 _2 
4 

, 

73' 
'2 S3 

8 
F2 -1 :700 o000000 

1112612004 30,1 ;5 1 It -27,18930 2 .902575 SO 
SLOF20120M OW55RIOD MOLIM4 HEALTHCARE INC 8 111=003 nInD04 
LOF2012DO02 520107107 LENNOX NTL NC COM 

1.301) DODO 
1/2112004 112&7004 46.81580 419,44194 371 

I 
)20)2DD4 33,8 14 .07229 

ae 
:3 SLOF20120002 60855RI00 MOLINA HEALTHCARE INC .1 .800 DO 8 

ill 
312003 

1/211/2 04 1,28/2DO4 33611 41 -29.95252 385880 83 
8 

0 
-1,300 

oom 1111412003 1 

0 JnW004 5:201 7e 4.04 94 55282 S3 
LOF20120M aos55R100 M L NA HEALTHCARE INC 

00 8 
303673 -2,718599 

8 

1 00 io MOL
:NA HEALTHCARE INC -200 00DO a 1112812003 12 r2OG4 

i/2=004 32074 S3 
L F20 2 8 5R 0 _3W 

0000 12=03 1/21/2DD4 
.19,24433 4.03724 3 

L F20 20OD2 830:11M102 SKYWORKS SOLUTIONS INC 
1214=03 J2lnM 1 78157 

6 
0 

1 
00- 1 , 

InB2004 23. 
2 

2,85930 :3 
LoF201200M 83088MID2 SKYWORK3 5OLUTI NO INC -2.3DO DOW 8 

40, 6939 37,91000 3 

'a 
0 

0 
8 

i2r212003 
in 

120G4 /26/2004 1 
50840 

r 
SUPERIOR ENERGY SERVICES INC 4,3000000 a 

03 i/21/2DO4 InW004 10,40067 5 
1501 3 

'LOF20120002 868157108 
-ao0 

0000 

12111120 
1127/2004 2106941 

_I 
9: 02 503 

S III 

, . .: S 
LOF2 2DO02 987434107 YOUNG BROADCASTING INC CL A .1 

.300 00DD OD4 /2212ou 
-5.14902 350 

SO LOF20 20002 P8744YID2 STEINER LEISURE LTD 
-200 1114/2 03 1/2212 112 

6.90932 S3 

I 

'IWO 1 004 lQ7120D4 6.49 : 70 SLOF20120002 090945100 BIOSITS INCORPORATED COM DDIX) , 
7nM 29.24 63 .23.27931 SL 20M ow 5108 SOS TE NCO PORATE I 

1/22Q004 1 
30873 SO 

D COM -Soo Dow 11,602003 Irwoo"I 
1/2T/2004 10,49908 .18,77252 2,72650 83 LOF20120OD2 09094 06 B~OS :TE ORPORATED COM 1202003 
1127/2004 16.801 111 . 

94 -w 0000 8 
04 2 .24013 -1,933 40 

S 
OF20 

51 :NC R 

3 ln2M 4 /27/2OD4 
19181 S3 

SLOF20120002 2D4925101 COMPUTER NETWORK TECHNOLOGY Cc .200 0000 8 0181200 
14,80940 2 

-1 
a 

11121/2003 

V=004 

SLOF2012 2D4925101 COMPUTER NETWORK TECHNOLOGY CC .1 Boo 0000 r 

1 

1/22120134 if2712004 22.8 -19,91037 291410 S3 
DW2 

:goo DODO 2rL,2003 '3047 SLOF201 20M 330099 
103 

FLEETWOOD ENTERPRISES INC COM 
1/2712DD4 84 . 1224 

.75' 
4341 

0 - 
:67. 14 S SLOF2Of2GM 330=103 FLEETWOOD ENTERPRISES INC COM .7.0D00000 88 202003 IQ212004 

0 432270 S3 ill'1112001 1122nM 1/2712OD4 34 .30302 -3 0403 3 1 .7:504 2 
2 83 

SLOF20i20002 45107RiD4 IDEX CORP -8000000 a . ... an 
irnnOD4 /27/2004 5,749 

So S3 
34 9964 .200 0000 003 1 1 : ::110 711 SLOF20120002 45167RID4 IDEX CORP 

11/24/2003 1 6 
05 

S 
1 

U T R CORP COM A 3 0000 8 n=D04 /27/2004 755 SLOF20 20DD2 51841610`4 LATTICE SEMICoND C 0 0 1 
1 -37,6916 18,12740 S3 R M 4:30000 0000 a J2)M 3 /2212004 in7nW4 55,8 9 1 

5 9.45470 
3 

LOF20 20002 518415104 LATTICE SEMICONDUCTOR CO P CO 
21I&To 1/2712004 

8 1 
1 

1=004 

1 

28 :159 '12 
-' 
9.103 

848313 S3 

S 
R 0 -2.200 00DO : 

- IQM004 /27/2004 19471 8 .12..--s5 
LOF20120M 518415104 LATTICE SEMICONDUCTORCO PC M 

12117/2003 
5,47983 SO 

S 1 51 1 
CORP COM -1,5000000 

=004 1127/20114 15 :405 73 .9,02590 1 5 
LOF20 20002 84 51 04 LATTICE SEMICONDUCTOR 8 

8/13/2003 1 
r 

1,727 9 :G 
SLOF2ol2DO02 689376108 MERCURY COMPU`rER SYS INC COM -1-500 00DO 

a 8/14/2003 1=0114 1/27/2OD4 33 
9 

-22,16500 

1 
:682 44 3 

In . 1 :92 5 SLOF20120002 68937810a MERCURY COMPUrER SYS INC COM IDO 0000 
11/2 003 112412004 712 04 5 2920 -13,94662 

1 
3490 

S3 
SLOF20 20DD2 00055R100 MOLINA HEALTHCARE INC S 

11/181201) 
1=004 1 

eoo 0000 8 
an j,27j2oo, 1035191 -9.00288 

3 
S SL F20 

1 
20002 62852PI03 MYKROLIS CORP COM -600 Dow a 7IM003 

Irnni)(14 12712004 2326016 .15.80728 7.4eo 
90 

SO LOF20 20002 713569309 PER BE TECHNOLOGIES INC COM 
lona/2 3 in 

.20,02520 4,156 3 

-1,4000000 
W 

3 
lrZMOo4 

1,27 
OD4 14 :958 11 -12.18996 2.7681 

5 
S3 

0 

12 o 3 
LOF20120002 713589309 PER BE TECHNOLO IES INC COM 

121, 112013 
0,04538 -5,14812 

S 
G goo OODO 6 

1 712004 24 181 50 
9728 S3 

SLOF20120002 717124101 PHARMACEUT 
ICAL 

PROD DEV :N -8000000 8 nM004 
nWX)4 112712004 4.6 C -2000000 S 12/1 .003 

jg=4 22,97437 -25,12088 

III 

1)2MD04 91 
C 

7034 33 
:LOF2 120002 717124101 PHARMACEUTICAL PROD DEV N 

-3.91)00000 S 
12JIWW3 

4 63 .2650508 -1,51310 45 SL 
L 20002 7 f2e3ol PORTAL. SOFTWARE INC anan"03 1 

004 1/27/2004 24, 
22 502 53 

LOF20120002 702352108 RUSSELL CORP 
121412 3 

20. 

r 1/2 
.10,04052 

S 
OF20 

1 
4000000 8 00 1 rzm 

DD4 
OU 38 Be S3 

- nn 
7/2 12,33554 89 SLOF2012 D2 II3088MI02 SKYWORKS SOLUTIONS INC -120 0 S 

1/2712 04 9560043 74.761 77 
00 

.9:3000 00000 8 121512003 1/2202OD4 
0 

0 30,13400 
928 54 S3 

SLOF201 200112 0 MIC12 SKYWORKS SOLUTIONS INC 
00 

12/18/200 
1 oD4 1127/2()04 

39
: 62 54 Il,:O 

6 oI :3 68 1 
-38000000 3 

noo 
3 

'=004 1 27,25813 -17,45452 0301 53 
LOF2 20002 3088M 02 SKYWORKS SOLUTIONS INC 

-2,90000W 11124 1 InN2004 
36 :717 56 .2147000 1424750 83 

SLOF2 20002 042690 00 ARRSG UP :N COM 
-3 :Go 0000 

'l 
/2412103 112312DO4 l/2al2D04 

.53,30304 
_I 
8001 St. 

6 
01 

4 
1 C .00 

r2312004 /2812004 5312303 
LOF20120002 D 26DQIDD ARR:S GROUP NC COM 

(1/2 3 
Inar2004 24 .66428 .24 A 1 39 10,26287 SO 

aLOF20120002 162458107 CHATTEM :NC COM 
.2 000000 en5noo3 1/23/2OG4 

na/20GAI 26,56151 -16:4702 582 9 so 
.300 ODDO S 1 

0886 

SLOF201 20002 162456107 CHATTEM NC COM 
1 

all 
12312004 

1 3,39707 SG 
S 
0 1 1 10 

A 400 DOOO 8 7/14/2003 
1 1/2&2004 iZ433 5 D30 I 

L F20 20002 62455 7 CHATTEM INC COM 
S 1/2 

3 
t2312004 i 

e,eal 183 
-6. 

401 25 2,47988 SO 

6 
F20 COM .7000000 

oo in3t2004 /28,2004 _1 . S 
1 1 

11/21/200 
3, 

Lo 12M 1025OP300 
CO 

~NSTAR~Nc 
-No 0000 6 7/15/2003 

DD4 
1 
n8r2o04 2 .16492 D47 92 21700 83 

:LOF2 120002 9259P300 CO NSTAR NC COM 
3 112 1 

0 541229 -4,68e 90 74539 3 

LO 
(I K TECHNOLOGY CC -2000000 8 

1211912003 

1/2312004 12112 04 
2,00451 SO 

F20 20002 204925101 COMPUTER NETWOR 

00 ODDO 
: 

004 
'
.2004 37,07221 -34 :87 70 

SLOF20120002 204925101 COMPUTER NETWORK TECHNOLOGY CC . -6 0 
7/242003 1/2312 _2 9 

32 409 S3 
SLOF20120002 526107107 LENNOX INTL INC COM 220 0000 

f2fin003 Inj2D,,, Ina,20D4 31,13353 7: 3 84 
1 63 64 S3 

LOF2o 20002 60655RIDO MOLINA HEALTHCAR 
1 .812003 33 48 

EINC 
-1. 
200 0000 S 

1123r2004 

1 

n 12004 1318 4 -12 00' 84 19 
047 S 

S 1 

11 
a 

7 
199 

I 
- GO 0000 S 1 1 

12MOD4 75, 3727 -56:13 80 
LOF20 20002 62852P 03 MYKROLIS CORP COM 

_3,: 0000 8 013ini'03 in3r2004 
-87,12216 28,394 9 : S3 

SLOF20120002 637071i0l NAT :ONAL-OILWELL INC a /5/2003 112312004 Inan004 115,51714 
111628 6 S3 

L F20120002 637071101 NATIO 00000 NAL-OILWELL INC 4 eol) 
1,2812004 45 .2o238 .34,57368 -1 

. 
8000000 S I 11WO03 1/23/2004 1 

-0,30750 18 :7 19 S3 
LOF20 20002 37 7 01 NAT ONAL-OILWELL INC 

INC COM 
,z 

i 04=2003 
311 .1 . 

0 
0 il 

I 
In3nM nan004 85,24375 1 .( 

3 
ES o" S 9/2 3 1 3r2004 ~n 004 50 :450 38 -38 .811 57 

3 
'
.01 

40 
S3 

LOF20120002 7f356930: PER BE TECHNOLOG: 
INC COM .2900 0 

S 

0/2 00 1/2 
128%2004 2302492 20,02352 

4,79055 S3 

St. F2 20002 7 350930 PER BE TECHNOLOG; ES 
-3.ioo 

ODO 
0 

8 12/1 
512003 n3r2004 

1 1 

an 62 
1 :1 834 3 

LOF20120002 738126301 PO TAL SOFTWARE INC cloo 

0 
0 

8 
.81 

4 59 
.4
.11, 

R -3,100 OD S 003 
1 

S 
0 0 

0 12/1 12D03 1/23/2004 1/2 OD4 23 4 9 

0 

-66 1 51 SL 
SLOF20i20002 738126301 pORTALSOFTWARE INC .500 

ODDO S 8/2612 i/23Q0G4 inan D4 
S 

lf2312OD4 1121112004 52,88751 -49,41240 3,4751 SO 
SLOF20120002 782352108 RUSSELL CORP 

-3,000 
gow 

OW003 1 
ne/2004 

1 
12912004 30, 32955 -27088 58 3,24307 S3 

L F2ot2o= 782352106 RUSSELL CORP 
-1.800 I/aQGD4 1 

-3634046 4,2 080 S 
LOF20120002 P8744YI02 STEINER LEISURE LTD 

-1.300.. lz7n 3 in 
004 1/2012004 2 ::16 3 :1 

00 1126/2004 12912004 40 .541 05 
1008495 SO 

S 
0 

W 0 
00 4 71 39 

SLOF20120002 090945100 1310SITE INCORPORATED COM 
S 5114n 3 

an 
0 

200 
98 51 SO 

SLOF201 200n 201723103 COMMERCIAL METAL a ODOO S 
5114/2003 l)26n0G4 1/29/2004 11 253 

7::3 
3 330 BG 

BCD -100 
00 

.79 

6 
OMMERCLAL METALS CO 40 DDOO 

17,73805 -10,94154 
LOF201200112 20172310 C 

-600 cm 511&2003 112812004 1/290201>4 
2:3240 18 SO 

SL F20 12MM Wl 723 
1 
03 COMMERCIAL METALS Co 

511612003 ir2WOD4 1/29/2004 591268 ~ -3.592 so 
473 49 SO 

LOF20 20002 20 723 03 CO MERCIAL METALS CO 
12(19/20 

.32,07831 

2 0 
3 1126/2OD4 1/2912 04 31,80251 27,06002 

4 
, 1 

76 S3 

0 
oo 00 0 

0 
M 0 K TECHNOLOGY CC -2 1 

i/26=41 1/29120 3 18907 
5.7140262 SO 

'SLOF20120002 204925101 COMPUTER NETW R 
-3.9000 00000000 2/2312003 

112MOU 1129/20DO44 22,~!)7 . -1...5532 
SLOF20120OD2 204925101 COMPUTER NETWORK TECHNOLOGY CC 

30 
0)2112003 

0 SLOF20i2ooo2 313855100 FEDERAL SIGNAL CORP -1.2000000 S 
I 

U12212003 1/21112004 112912004 20-36420 -1994104 8.42322 S -1:4 DOW S 1 
120/20 04 

28 
15068 .28:832 00 1 a:i g4 

G 

SLOF20120002 313855108 FEDERAL SIGNAL CORP 
00 

315no0a 0'4 12 .10,15348 
.6 1 3 St. SLOF20 

1 
20002 397888106 GREY WOLF INC COM 

000000 712MOO3 126WI2004 Ingno 4 
3:7 SO 

-08 in ,,,Oo .00543 75 8 
S 

COM -2.9- OODO 
1 004 04 24 .0108 :20 :2714,1 

0 go 30 SO 

LOF20120002 397888108 GREYWOLF :NC 
-5,B S 7/29)2003 12aQ 

004 ~12912004 15,31 
7 2: 

142 
, 
90 1 D48 8 

SLOF201 20002 397:::108 GREY WOLF NC COM 
000000 align a 

5 9 12272 SO 
-3 .700 DD00 Infln LOF20 20002 397 08 GREY WOLF INC COM 

.1 512 
3 

1 1 
-3: 951 00 22 

8 1 1 

S 
8/1 

00 12812 /2900N 42.01272 .3 1 000 
87339 SO 

SLOF20120002 505336107 LA Z BOY INC 
S 9/1112003 /2612004 12912004 6,23839 

-1:800 o" 

:11:603 34 
10.5001 S Y Y CORP COM 300 ODOO 

112612004 1129/2004 
29 

:1192 47 SO 
SLOF20120002 5762DO10e MASSE ENERG 

.4000000 S 9/12Q003 1 
l,29QoG4 389 8 17 

~4 
.7 .5 4,131 12 S3 

SLOF20120002 57a208106 MASSEY ENERGY CORP COM 
5000000 S 1 1/2612003 r2612004 

6 .49,32000 2,e7758 3 
SLOF20 

1 
20002 6085SR100 MOLINA HEALTHCARE INC 

S 1/7/2004 ~na,2004 1/2912004 51 .9975 . 
666 76578 S3 

LOF20 20002 60655RIDO MOLINA HEALTHCARE INC 
.200 0ow S 

_W3 
12M 

S 1 
-2,0000000 1 ong, 

004 ingnm 344244 2.67 
238288 S3 

SLOF20t20002 7056930 PER BE T CHNOLOGIES INC COM 
lof3O/2003 1/2WO04 /2912004 12 :o4.8 53 -9.60567 

3: 54781 S3 
SLOF20 20002 7 3569309 PER E TECHNOLOGIES INC COM 

1211812003 lf=004 . 7:1 

1 1 
9 

S 
E ~700 0000 S 

1129/2004 2 7 
1 

3 -23 1.54 
20 :37 54 S3 

B 1 17 4 
HARMACEUT 

ICAL 
PROD DEV INC .9000000 S 

129120 14: -I~ -45 12 
'75 

1
. LOF20 20002 7 12 101 P 

-5 0 OOGO 8 1211 912G03 1/26120134 
Inan 04 12- a 

g5 -11502456 9. 423 83 
St. F20 

1 
20002 717124101 PHARMACEUTICAL PROD DEV INC 

00 
003 

lne'7004 0 
5 

9908 LG 
-4,2000000 S 12Q312 

I 113D,2004 14,444 2 
_1 

34544 
SLOF20i20002 717124101 PHARMACEUTICAL PROD DEV INC 

-Soo 
0 

4/28n 2 
1 1,30120 

7,22226 
7,541 59 S3 

411 002 J27J20D4 04 
':3 

L F 120002 870738101 SWFT ENERGY CO COM ODOO S 
04 

a 
0 

M .7 3000 -107 74 LL 40 0 jr2712OG4 
S 
0 20 

1 

/27/2004 1~0120o,l 541,29909 A3 757 50 
LOF20 20002 870738101 SWIFT ENERGY CO COM 

.230000000 =00003 
1127/2004 1/30,2004 45079 -3 778 GO 08279 S 

G 

SLOF20120002 009303102 AIRGAS ~NC 
0 ill/1812003 _20 a 

358538 5 

S N 
-2000000 S orm 

3 ln7~004 1/30/2004 24.25386 
. '0 37085 SO 

LOF20120002 009363102 AIRGAS C .90000 
S 

1130/2 04 2 604 B7 -2,31.02 
SLOF20~20002 04274941DO ARROW INTL INC COM 

00 6 .1003 127=134 1 

0 21 253 S3 
SLOF20 2DO02 0427114100 ARROW INTL INC COM -1000000 

2/212 0 1/27/20G4 13012004 24,46589 -22,36338 L F 120002 090945100 BIOSITE INCORPORATED COM 
i2r,11200033 28 

-800000 
1/2 /2004 jf30l2G04 3609 8 4:9'31 12 s3 

8 

M 0 7 14 31,78772 
0 20 

.1,2000000 
On 03 1/2712004 1/3012004 27 5 

4 
3 :22 439 16 5,084 97 S3 

SLOF20i 20002 090945100 B!OS :TE :NCORPORATF DCO 
.9000000 S 

2/ 112 12004 113-004 
SLOF20120002 090945108 a OS TE NCORPORATED COM 

7/2312003 5 
-0724965 4,47589 SO 

0 7 50:242 64 .3 :314 05 19,92859 S SLOF20120002 481851107 INVISION TECHNOLOGIES INC COM 
.1 

300 OODO S 
1 OW003 1/2712004 1130f2004 11 72594 

-55 :1: 25 3.36072 S3 
SLOF20 120M s 7ea5p3o4 MATRIXONE INC COM 

000000 5 

JfMo 
7 7 .4 

43. 1 88 363585 S3 

.1 :5 
04 1/30/2004 59 17877 -3,5000000 a 112 12004 SLOF201 20002 809462107 PAREXEL INTL CORP 

12/2312003 127/2004 1/3D/2004 4 54 3 
833218 S3 

S 0 

-1 
0000 0 S 

1127r2OG4 

1 

130/2004 3 02702 .23,89484 
4,61505 S 

L F20120002 717124iOl PHARMACEUTICAL PROD DEV INC 
.3 ::oo 000 12/1612003 1 

712004 113012004 504:027 40 49,41240 SO 
SLOF20120OD2 73ei26301 PORTAL SOFTWARE INC 

-3,000000 S 9/9/20 3 112 
300258 _Z078 72 925 88 G 

SLOF20i20002 782352108 RUSSELL CORP 
4000000 Ss 

a,21nD003 
)27f2DD4 113onDD4 
1/27/2004 113 0 4 87,82542 -66. :2 17 20, :00 25 S3 

SLOF20120002 88632Qto3 TJBCO SOFTWARE INC COM 
-11,700 0000 1 in, Q003 

7 1/3DO/122004 50,35564 -43. 1'~ 00 
9040 S3 

L F 2 002 :86320 03 TIBCO SOFTWARE INC COM 
1/8,2004 ~n 12 

4 80 510 
0 a 39 84 S 00 8 

6 
LOF20 20GO2 923C104 WC: CMNTYS :NC 

9/2004 
-67.252 

00 

1, 
0 20 

1 
0 

2 
.2,200000, 

S 
J/ /2 

n 04 lj3012004 59,51120 53.81 1 

0 

570 
3 S 

S 
92 C S N .2,60000.0 1113/20 1/27 0 1 .82235 

S. 
LOF20i20002 22 

3 104 W-Cl CCMMNTTYYS INC -3 400 OODO S 004 1127/2004 /3012004 77 
2 1:4 2' S3 a'2004 2rMOD4 il 518 79 .10,0685 

SLOF201 20002 92923CJ04 
-6w Dow s I in4n 03 

48.49562 .37 740 
0 

10,715 52 S 
LOF2o 2oco2 OOf744tOl AMN HEALTHCARE SVCS INC 

-2 .0 00 0 5 1 ~11 112 
2nn 04 ::699 11 -7,ego 1 2002 

S 1 

1 812003 1 af2004 2rMD 
06 

95 S 

SLoF201 20002 009353102 AIRGAS :N 
-40 
0 
00 0 r2412003 12812004 

0 241872 SO 
SLoF20120002 D09363102 AIRGAS NC 

-2000 00 S 612003 112812 04 32 6 
3,507 

0 000 S 1 0 2nnoo'l 9 
8 a 

-8,50996 51 
SO 

SLOF2 1200 2 066821109 SANTA CORP 
0 719/2003 /21112004 2r2n004 13 9302 -9,82551 0 a -3000000 S SLOF20 

1 
20002 066821109 BANTA CORP 

513n005 

Alfred P Sloan Foundation 
T.IDno 13-1623877 
Hlgh Rock C.pd.I 



SLOF20120002 066821109 BANTA CORP 4000000 8 7/10/2003 1128nOO4 2AMOD4 17,857 3e -13,00224 4,85512 SO 
SLOF2Oi2ODO2 126349109 CSG SYS INTL INC -500 DOOO 8 10/012003 1/28nDO4 2rMOD4 7.31075 -5,381 25 1,92950 80 
SLOF201 20002 

1 
92576108 COHU INC .1,0000000 6 712412003 1/2612004 21212004 21,34229 .18.48500 2,85729 SO 

SLOF20120002 371532102 GENESCO INC COM -3,8000000 6 ar2512003 1/28/2004 2/212034 84,26828 -63,86888 39940 SO 
SLOF20`120002 450M105 INET TECHNOLOGIES INC COM -2,500 OODO S 1002003 112ar2OG4 2=004 39,62313 .32,70125 0,921 88 SO 
SLOF20120002 530370105 LIBERTY CORP COM -5DO 0000 8 913/2003 112WO04 2rMOD4 24,21411 -22,21365 2,00040 SO 
SLOF201 20002 530370105 LIBERTY CORP COM 4000000 S 915/2003 1/28nOD4 212/2004 19,371129 .17.70900 166229 SO 
SLOF2012GO02 5702DB100 MASSEY ENERGY CORP COM -200 DODO 8 9112r2D03 112W2004 2=004 4,02215 -2,e57 S2 1 .36453 SO 
SLOF20120002 578208106 MASSEY ENERGY CORP COM -2,4000000 5 9/15/2003 1/26/2004 2fMOO4 48,20581 -32.2113 44 10,00237 SO 
SLOF20120002 699462107 PAREXEL INTL CORP -2,2000000 6 1rZMO34 1/2&2004 2rMOO4 37,53265 -35,DB450 2 .44815 S3 
SLOF20120002 71712001 PHARMACEUTICAL PROD DEV INC .1,400 OODO S 1212312003 1128=04 202004 41,28980 -38,34152 2,94828 S3 
SLOF20120002 736128301 PORTAL SOFTWARE INC .1000000 8 1211612003 1/28QO)4 2/2/2004 70525 -80766 18709 83 
SLOF20120002 738126301 PORTAL SOFTWARE INC .1,10000DO 6 12118/2003 1128QO04 2=004 8,74770 -682396 1,923 82 S3 
SLOF201 

20002 752 
:1A1 09 RANGE RES CORP COM .1.eOD 0000 8 10=003 1/28nOD4 202004 la,079 04 .11,33280 5,64624 SO 

SLOF20120002 752 JAIOQ RANGE RES CORP COM -9000000 S IOW003 1/21112004 2/2rlOO4 9.55071 -0,61393 3 .03e 78 SO 
SLOF20120002 786449108 SAFEGUARD SCIENTIFICS INC 4,2000000 S QQ9Q003 i/25nOD4 2/212004 22.14849 -14,50050 7,64799 SO 
SLOF201 2DO02 788449108 SAFEGUARD SCIIENTIFICS INC -6 .7000000 S 913012003 1/2&2004 202OD4 35,33212 -23,20813 12,12399 SO 

SLOF20120M 09MID4 TUPPERWARE CORP COM -200 WOO 6 1062MO03 1/2aQDD4 2rMOD4 3,45702 -3,061 10 39592 SO 
PLOF20 120002 809896 

1 
04 TUPPERWARE CORP COM .2.2000000 6 10123/2003 I12SUO04 2rMOD4 38,02719 .33,30338 4,72381 SO 

el. F 120 899898104 TUPPERWARE CORP Com .2,7000000 S 1=11/2 03 112812OD4 202OD4 40,63974 40,500 DO a . mg 74 53 

SLOF201 200112 423452`101 HELMERICH & PAYNE INC COM -7000000 8 118/2003 1/29/2004 =2004 20,421 54 -18,15919 2,20235 LG 0 20 DD2 00 
SLOF20120002 423452101 HELMERICH PAYNE INC COM -11 .400 OODO 8 U9n003 1/2QQOD4 2WO34 40.1543 09 -30,89750 3,04553 LG 
SLOF2012WM 423452, 0 

, 
HELMERICH PAYNE INC COM -7DO 0000 S 1110=3 1/29QOO4 2rMOD4 20421 54 -18,58738 1,83410 LG 

SLOF20120002 423452101 HELMERICH & PAYNE INC COM -61)0 0000 6 I/=DO3 112012OD4 2rJ/2OG4 17,50418 .1391304 3,591 14 LO 
SLOF20120002 001744101 AMN HEALTHCARE SVCS INC -110000000 ill/2412 03 112912004 2W0134 30.1151 27 .26,82272 4,03855 S3 

00 SLOF20120002 001744101 AMN HEALTHCARE SVCS INC -3,1000000 2/1/2OD3 1/29/2004 213r2DD4 59,79372 -52,63826 0,95546 83 

SLOF20120002 009383102 AIRGAS INC -2'DDO 0000 1112412003 1/291004 2rM004 46,71520 -38,48080 8,23440 S3 
SLOF20 120002 192576100 COHU WC -1. 700 OWO 7,24r2D03 Ir2gamm 2rMDD4 35 OD2 31 -31,424 50 4,47701 SO 

SLOF20120002 201723103 COMMERCIAL METALS CO 300 DOW 8 5/16/2 3 
1 
rMOD4 2rN2004 30.705 :7 -2 3512 13,35302 SO 

SLOF201 20DO2 37 
1 
5321 02 GENE :C COM 1:000 DOOO 6 W25/200003 1/2912004 2/312004 3223 3 -331 :934 454 30419 SO 8 N :N awoo 1 0 1 

LOF2012DD02 371532102 GE E COO NC 
.1 
6000000 3 /2912 04 213r2 04 27: 4: 33 27,27520 -126 117 SL 

SLOF201 20002 371532102 GENESCO INC Coom -1 :5DO 0000 
9=003 

MO/2004 2r3noOD4 25,45165 :25,302 00 
1 49 

55 
SO 

CC M 
SLOF20 

1 
20002 397624107 GREIF INC CIL A COM -5DD DOOO 3 MWD03 1/2WD04 2WOD4 19, 194 DO -11,275 OD 7. 

010 
00 SO 

6LOF20 
1 
20002 397024 

1 
07 GREIF INC CL A COM -3000000 

8 
11/21/2003 112gr2DD4 2r.V2DO4 11 .51640 -9,54036 1 .97004 3 

SLOF201 20002 4234521 01 HELMERICH A PAYNE INC COM 
.1,000 

0000 
5 

111M 3 112912004 2r.V2004 2 : 7 
' 

-25.81550 3 . 35813 S3 

SLOF20120002 576206108 MASSEY ENERGY CORP COM -3000000 
8 

9/1 5/200003 112912004 2rMOO4 : :'37 4'1 4,032 :3 1 5114 411 SO 

SLOF20 12ODO2 570208 
1 
06 MASSEY ENERGY CORP COM .2 

. 
10/2412 3 1/29/2OD4 202004 53, 2829 40

. 
0 1 3 

1 
3,43668 SO S I 

-DD O-DDO 104MOO 
1 

2/312004 le 
-11, 6 

LOF20 20002 570S5P3D4 MATRIXONE INC COM 1,4 
003 

/2WDD4 85008 5:9 44 5,250 64 G 

SLOF20 
1 
2 om 589378ioa MERCURY COMPUTER SYS INC COM _700 000 

S 
811412103 12912OD4 2WO04 2 8 51 -14.10500 3 51 SO 34 12 S 1 

0002 6994112107 PAREXEL INTL CORP -2. 
1 
000000 

S '
.OD4 1129/2004 21312OD4 305883 

1 
87 .33,48975 SLOF20 20 

1) 
1 :9 2 2 3 

SLOF20120002 713569309 PER BE TECHNOLOGIE : ~NC Com -1 .3DO 0000 10/30/2003 112912004 2WO04 20 7 : 54 .1795053 2, :30 01 S3 

SLOF201 2DO02 7 
1 
3569309 PER SE TECHNOLOGIE 

NC COM 
-3000000 IW31/2003 1/29/2004 2rJI2004 

4
:7: 69 4: 10319 69370 S 

SLOF20120002 717124101 PHARMACEUTICAL PROD DEV INC -3D0 DODO S 120312003 112WDD4 2rX2OD4 
" 

59 
- 

21 04 
U 

5 
S3 S I 1 1 

4 
1 
01 PHARMACEUTICAL PROD DEV INC -7000000 S 1/23/2 04 1/2QQOO4 2rN2004 ':.18 72 1 : 8976 01 7210761 S3 LOF20 20002 7 7 2 

00 
20 

SLOF201 20002 02553EI05 AMER~CAN EAGLE OUTF:TTERS NEW -1 .500 ODOO 
I 
115nOD3 2WOD4 21512004 20.02364 -2367360 5135004 S 

SLOF20120002 02553EI08 AMER CAN EAGLE OUTF TTERS NEW -29000000 1111212003 2rMDD4 215/20114 5611236 -60.20567 5 .90 69 S3 

SLOF2012ODD2 699462107 PARFXEL INTL CORP -1 :500 0000 S 
I 
rnnOD4 21217004 21512004 25:630 20 -23,92125 1 .70: 95 83 

SLOF20120002 891016210 PAREXEL INTL CORP -1,800 OODD S 11231200-4 =004 215r2OO4 30,75823 -2 77228 1 :21,13 95 83 1 
02 69357C107 PRO SCHULTZ INTL INC -1,3000000 

S 
IfT12003 2WO04 2/OnOG4 54 SLOF20 200 NO 00 -8 744 LL SLO 1 " . :7 56 0. 

F20 20002 001744101 AMN HEALTHCARE SVCS ;N -6000000 S 12/112003 2WO04 2/6/2DD4 2 913 :11 225 76 1 
. 
06237 S3 

a SLOF20120002 001744101 AMN HEALTHCARE SVCS NC -2,6000000 8 
1 
21 8/2003 =004 21W 4703104 41 .77900 5 .25904 S3 

SLOF20 120002 001744101 AMN HEALTHCARE SVCS INC -1,3000000 5 
1 
2/119/2003 ... .'00044 24:459 78 -21,81439 2,6453 S 

SLOF20120M 02553EI00 AMER:CAN EAGLE OUTF:TTERS NEW -2 .DWOWD S IJIJ1212003 2WDD4 2AM2004 3 51239 .3402460 3, 
887 

7: 63 S 1 
5 3 

1 
E OUTF TTERS NEW -3 .400 ODOO 8 

Q _5 
: LOF20 20002 02 5 E 05 AMER CAN EAGIL 2rm()03 2WO04 004 .5471 06 9 5aG 30 5,90475 8 

SLOF20120002 02553E 
1 
08 AMER CAN EAGLE OUTFITTERS NEW -1:100 0000 8 12/312003 202004 2/012004 21,18182 3800 224031 S3 

SLOF201120002 035290105 AN:XTER :NTL :Nc COM 5000000 6 
7/812003 

2/312OD4 
2WOD4 

14,59838 :',', :930' " 3 :288 36 SO 

SLOF201 20002 0352901 05 AN XTER NTIL NC COM .1,0000000 : 7/912003 2WO04 21MOD4 20,19273 -22,921 50 e .271 23 SO 
SLOF20120M 042764100 ARROW :NTL :NC COM 

-1 1 
00 OWO S IOWO03 2rX2OD4 2MM04 29,64381 -25478 22 416739 SO 

SLOF20 
1 
20DD2 042764 

1 
00 ARROW NTL NC COM .8000000 

JaWO03 
2r.V2004 2/5/2004 21 .55899 

.1 
S.G47 36 2 :0 

1 
163 SO 

SLOF20120002 042764 
100 

ARROW INTL INC COM .7000000 S 1Gf1O/2OO3 2JU2004 2W 04 ie.004 11 .17,02393 1,84018 SO 

SLOF20120002 050095105 ATWOOD OCEAN~C :NC -1 00 0 S 
5/1912003 

2/312004 2WOD4 3 3 7 : .2 :62 74 
534 G4 S SLOF20 

1 
20002 050095108 ATWOOD OCEAN C NC -70000 00000 6 5120/2003 2r3/2004 2/012004 23:79767 4 20: 

1 
2 09 3 .76537 S'3 S - 6, 10.1 

LOF2012DOD2 D50095108 ATWOOD OCEANIC INC 30D 0000 S =003 2WON 2JW004 
go 34 

-882843 1,36191 SO S 1 -5 . S 

SLOF2Oi2OOO2 0961?8`104 BRINKS CO 
200 

0000 S 
"W003 

21=004 2/dQOO4 120,89952 91 :528 01 29 :171 11 SO 

LOF20 20002 
1 
925OP300 CO:N TAR :NCC M .1 .900 ODOO S 7115/2 3 2WO04 2/812004 34 3993 24,32475 106 18 G S 

20`120002 1925OP300 CO NSTAR NC CO -25000 00 0 3 073 
5 

LOF 
OM 

. 
0 

811/200 2MOD4 21012004 45:9 
g 

36,35350 10,62009 S 

SLOF2012DO02 20;723103 COM MERCLAL METALS CO -000 OODO 5116/2003 zwOG4 2WO04 
to' 

70373 _10.777 50 60 623 SO 

SLOF20120002 20 723103 COMMERCIAL METALS CO 5/2942003 2WO04 2)812OD4 2Z378 31 
_I 
388360 8 :5014 71 SO 

81, 

S 
- 000000 S LOF20 20GO2 22SM102 CREO INC -5. 0000 S 12/8Q003 2r.V2004 21WO04 65,541 55 -57 82426 7,71729 3 01 1 0 .7 

SLOF2 20002 359694 00 FULLER H B Co COM -:00 
0000 

611312003 2rM 04 2/WO04 231,16a2 43 -1 
8 
'~14 1 278 1547 S 

SLOF20120002 3596941DO FULLER H : CO COM 
-1 

00 ODOO eQ512003 2rMOD4 2WOD4 4 
13 

as _37 87 
~ : 

5 :64 So S(G' 

SLOF20120002 359694105 FULLER H CO COM -1 
.5000000 

S QQ4r2OO3 Wf2O04 2JBQ004 40.43705 -35,84250 4,59465 SO 

SLOF20120002 359694100 FULLER 
H 

B 

CO COM 
-1 :200 WOO S 

ong/2003 
2WO(14 2WO04 3234984 -2923858 3,11308 SO 

SLOF20120002 359094106 FULLER H B CO COM 0000000 
S 

101112003 
WV2004 2/6/2004 24,26223 .22,09491 216732 SO 

SLOF201200172 371532102 GENESCO INC COM -6000000 8 
9=003 

2rJ12OO4 2WOD4 10,70880 10.12080 588 GO SO 

SLOF20120002 371532`102 GENESC -1 .9000000 S 
9/2e/200 

2rM S a ~NC COM 9/29/2003 OD4 2WOO4 3390488 30,83358 307128 SO 

LOF20120002 371532102 GENESCO NC COM 
.1 

goo 0000 S 3 2r4/2OD4 2/Sao(14 33:904 85 .3D.470 04 3 :425 81 SO 

SLOF201201302 37 
1 
532 

1 
D2 GENESCO INC COM ., :300 WOO S 1112012003 2WO04 

2WO04 
23,19808 ~20,693 14 2 

' 
50492 S3 

SLOF2012DO02 397624107 GREIF INC CL A COM -7000000 S 11/2112003 2WO04 2WOD4 
21 

.1 
112, 

-2226084 390743 S3 

SLOF20120002 397624107 GREIF INC CL A COM _300 0000 6 11128/2003 2rN2004 21812OD4 1121 
4 
.1 -10,22 .55 98542 S 

SLOF2Oj 20002 423452101 HELMER:CHI It PAYNE ~NC COM -5000000 S 
11 

11412003 2/312004 2/WO 4 1451082 -12,90775 
1
.(,0907 S3 

SLOF20120002 423452101 HELMER CH 
8, 
PAYNE NC COM .3 

. 
0000000 S 1111812D03 

2WO04 
2WO04 87,10092 -75 27390 11,82702 S 

SLOF20120M 4567271DS INFORMATION HLDGS :NC COM -1000000 S &IM003 2r3nD04 2WOD4 2,21740 
-, 

72033 49713 SO 

S :100 0000 S SWO03 7n/2004 2/612OD4 2.2`17 45 701427 50318 SO SLOF20 
1 
20002 458727105 INFORMATION HUDGS NC COM -1 

.7 

LOF20`120002 62852PiO3 MYKROL R M 800 
ODOO B 

11/18R003 2=004 21=004 13,29 
' 

.12 
.0 

384 1,29233 S 6 My ~S CO P CO .9 5 : 1 6 1 
LOF20120002 028521`103 KROL S CORP COM 00 Oom Is 12/112 03 ZW 04 2/MO04 149 20 .14,29803 7 S 

SLOF20120002 62852PI03 MYKROLIS CORRCOM -1,1000000 i2/a120003 2WO04 2/612004 1 :'282 24 .18,50000 1,7:02 24 S3 

SLOF2012DO02 690732102 OWENS A M~NOR INC NEW -700000 
12/29)2003 

2rMOG4 
2/6/20D4 1 

84340 
7 20 

1,030 20 
8 

S 1 12/3012003 

LOF20 20002 690732102 OWENS & M NOR INC NEW 5,2000000 S 2J3/2GD4 2W D4 123.83a 68 .1 .52 
88 

7 10780 S3 

SLOF201 2DO02 69357CIO7 PRO SCHULTZ INTL INC .1 1000000 S 2127/2003 2MOD4 216/20004 4,04332 4 85 : 43 -3,21211 SL 

SLOF20120002 69357C107 PRO SCHULTZ INTL INC 
1 
000000 S 

311 
9/2003 2rJ/2004 2WO04 42212 75230 -330 1 

8 
SL 

SLOF20120002 714290103 PERRIGO CO COM 6 000 S 
10/16/2003 

2r3nOO4 2/612 D4 
28, 

30027 .2 
1 
.85136 

S . 
528 

0 SLOF20120002 71429DID3 PERRIGO CO CON -1 :400 10118/2003 2020D4 Z15/20004 2483273 -18,89300 5939713 SSGG SLO 1 
000000 S 

1 1 2/W 
'900 2r 

6 
F20 2DO02 714290103 PERR :GO CO C M 7000000 S 01 7/2003 2rW004 OD4 12 4m 37 .928578 3 13059 SO 

SLOF20120002 714290`103 PERR GO CO COM 
0000 S 

101=003 M004 2)0/2004 
1 
6 :963 :0 m .121 : ::g 84 

3
:994 26 SO 

LOF20i 20002 7504OP1 08 RADIO ONE INC CL A .2.0000000 
S 

Br2612003 2rV2004 2XI12004 53 4 7 S. 
0 ~ 

10.51 
SO SLOF201 2GO02 759`148109 REHABCARr GROUP INC COM -1 80000 

11141200 
2rMO 4 21612004 44 

. 
2873 

. 
-27 7211 4: 16.5385 3690 S3 S 

W S 3 
2rM 

04 LOF20120DO2 890333107 TOO INC COM .2,9000000 
S 

1/g/2004 004 2WOD4 46,99490 4589424 1,10068 83 

SLOF20 120002 690333107 TOO INC COM -1,70000'0 
S 

11i2r2OD4 21=004 2/6/2004 27,54874 .28,31753 1 231 2 
1 S3 SLOF20120002 890333107 TOO INC COM -2.0000000 

S 
1113/2004 2=014 2WO04 3241 

0 
28 -30,OeO 00 235021 S3 

SLOF20120002 890333107 TOO INC COM -2.5000000 S I/IdQOO4 2rM004 2WO04 4051285 -3854550 1,96735 S3 

SLOF20;2DO02 890333107 TOO INC COM 4.0000000 S 1127r2004 2rJn004 2/6/2GO4 84 :820 55 -62 .35400 2,46855 S3 

SLOF20 20DO2 991011102 WORTHINGTON INDS INC COM 
'0' 

0000 S 10/712003 2r.V2004 2/8/2004 29,11021 -24 .05682 5,053 39 
SO 

S S 0 1 
38337 .1029968 SLOF20120002 Y647SWID4 OM: CORP NEW COM 1 000000 11/26/21) 3 2/4/2OG4 2/912OG4 

3 
308371 S 

LOF20120002 Y8476WI04 OM CORP NEW COM -2.4000000 S 
121ir2003 

2/4120134 21912004 22 :942 92 .18,11540 4,82652 S33 

SLOF2012DO02 Y047SWI04 
OMI 

CORP NEW COM .1,9000000 S 12rM003 214/2004 219/2 04 18,163 14 -`15 
, 
2381 303933 S3 

SLOF201 20002 1Q25gP3DO COINSTAR ;NC COM -1:500 ODOO S 81112003 2/4/21304 2191200114 
27 

467 48 .21 :212 10 a 255 36 SO 

SLOF21), 20002 19259P300 COINSTAR NC COM 
00 

S 0/11/2003 2J4/2004 21912004 14,64931 
_ 
1214408 250523 SO S . :00 00 5,29/2 

LOF20120002 201723103 COMMERC~L METALS CO 0000 
003 

2/412OG4 2/912004 13,074 834 -8 e84 75 5,30959 SO 
S 1 1 31 MM M 

00 r 
00 7 

LOF20 20002 20 72 03 CO ERC AL ETALS CO .100 ODDO S 5410/2 3 214/20D4 219r2G04 2 94 7 -1 :775 
0' 

1 01987 SO 

SLOF201 20002 293837104 ENTERASYS NETWORKS ~NC COM 
.5 
15000000 S 

1/8/2004 
21412004 2/g/2004 23,55483 .25,785 10 .22302 SL 

SLOF20 
1 
20002 293837104 ENTERASYS NETWORKS NC 

COM 

-7 
700 0000 S 1/8/2004 214120D4 2/912004 32,36080 3609 1 -3 

. 
73834 SL 

SLOF213120002 293904108 ENZON PHARMACEUTICALS INC -Z700 0000 S 11/snD03 2/412004 2/912004 34,99900 :30:29: 549 4 7DO 41 S3 

SLOF20 
1 
20002 293W4 108 ENZON PHARMACEUTICALS INC -1:7 0 OODD S 

11 
M112003 214/2004 21912004 2203640 18,481 60 

3. 
574 74 S3 

S :0 30 9 S SLOF20120002 359894100 FULLER H B CO COM 20 0000 S 
J
.'12003 2/412004 2tg/2OG4 52 376 -4 9 a 30 77 SO 

LOF20120002 359694106 FULLER H B CO COM -30000000 8 ioia/2003 2/4/2004 21WOO4 7994083 ~7 : 09 
66 

4 7 G 

SLOF20120002 3596941105 FULLER H B CO COM .600 OOOD S 
io/g/2003 

21412004 2/9Q004 
15.88 

125 
. 
1500600 87525 SO 

&woos 

Alfred P Sloan Foundation 
Tax ID no 13-1023877 
High Rock Capital 



SLOF20120002 371532102 GENESCO INC COM .1,5000" S IlrAW2003 214r2OO4 21242004 26.10386 -23,87070 2,31716 S3 
SLOF201 20002 390568103 GREAT LAKES CHEM CORP COM -2,3000000 8 902003 214/2004 2/912004 56,20974 49,01182 7,28812 SO 
SLOF20120DO2 397624107 GREIF INC CL A COM -700 DODO S 11/2612003 2f4/2oo4 2WO04 25,57157 -23,66805 1.70802 63 
SLOF2012DO02 41182113101 JLO INDS INC COM -200 0DOD S QW003 214r2DO4 2WO04 319985 -Z240 52 95933 SO 
SLOF20120002 406210101 JLG INDS INC COM -2,2DD 0000 8 11/12F2003 2/412OD4 219/2004 35,10634 -28.25394 5.94440 63 
SLOF20i20D)2 588427108 MARINE PRODS CORP COM -1,700 DODO S 9111117003 21412m 2/WD04 33,82654 .25,32150 8.505 D4 So 
SLOF20120002 566427108 MARINE PRODS CORP COM 400 GOOD 8 9/1912003 21412004 2WO04 7,95918 .5,08200 1,97718 So 
SLOF20120002 568421108 MARINE PRODS CORP COM -900 DODO 6 9122Q003 21412DD4 2/g/2004 17,90817 A3,630 60 4,21767 So 
SLOF20120002 714200103 PERRIGO CO COM -2.3DD 0000 6 10/20/2003 214/2004 2WO04 39,84715 -30,58908 9.05807 SO 
SLOF2012DOD2 714290103 PERRIGO CO COM -1,500 DODO 3 10/2412003 2/4/2004 2JO12004 2585083 A9,377 76 6,479 OB SO 
SLOF20 120002 981811102 WORTHINGTON INDS INC COM -1000000 S 1WI2003 214/2oD4 241120041 1,59708 -1,33549 26059 So 
SLOF20120002 9818ilIO2 WORTHINGTON INDS INC COM -3,0000000 S 10/aMD3 VQ0041 2/WD04 47,91255 40,60170 7,31085 SO 
SLOF201 20002 Y6476WID4 OMI CORP NEW COM -10,700 0000 S 12WD03 215/2004 211012004 100,24803 -85J70 03 15,07a 00 S3 
SLOF20120002 (12553EIDO AMERICAN EAGLE OUTFITTERS NEW -6,0000000 S 12=003 21512004 2110/2004 122.1123 03 -103,28460 19,53923 83 
SLOF2011200D2 02553EIDO AMERICAN EAGLE OUTFITTERS NEW -3,2000000 8 1214/2003 MGD4 2110/2004 65,50605 -52,0241a 12,68189 S3 
:LOF20120OD2 02653E106 AMERICAN EAGLE OUrFITTERS NEW -3000000 8 1214/2003 ZWO04 2110=4 0,141 19 4,7113 23 1,35790 83 
LOF20120M 035290105 AND(TER INTL INC COM -m Dow S TM=3 21542M 2(11=0041 23.53521 .18,33720 5.191101 So 

SLOF20120002 120349109 CSO SYS INTL INC .9000000 a 10/812003 MDD4 2110/2004 12,34931 -9,68825 2,66306 SO 
SL0F20120DD2 128349109 CSO SYS INTL INC -2,8000000 6 10/2912003 2/5/2oD4 2JI012004 38,42007 -30,757is 7,68291 So 
SLOF20120002 1925OP300 COJNSTAR INC COM .1 .8000000 S Ali V2003 MOD4 21=004 31,47458 -27,32418 4,15040 so 
SLOF20120002 1926OP300 COWSTAR INC COM -1,100 DODO S 6/1212003 2/512oD4 211012OD4 19,23447 .1a.619 25 2,71522 So 
:LOF2012DO02 19259P300 COINSTAR INC COM 4,7000000 8 WO/2003 M004 V10/20D4 82.1113 63 -70.30509 11,87774 So 
L.F20 120002 256743105 DOLLAR THRIFTY AU'rOMOTIVE -1,1000000 S 7/10/2003 2IW2004 2110/2004 27.71133 -22,594oo 5,11733 So 

SLOF20120OD2 258743105 DOLLAR THRIFTY AUTOMOTIVE -2. 100 ODDO S 7/14/2DO3 M0041 211=004 52,90344 45,1323a 7.77108 80 
SLOF20120002 293904108 EKZON PHARMACEUTICALS INC -am 0000 a 

1 
1/1 112003 215r2004 2110/20D4 7,97302 -8.51588 1,45774 S3 

SLOF20120002 293904108 ENZON PHARMACEUTICALS INC 4,000 DOW 
S 

11121/2003 2/512004 211012004 53,15750 43,83440 9.52310 S3 
SLOF20120002 371532102 GENESCO INC COM -5000000 . 11/20/2003 M0041 2111112004 8,75209 -7,95a go 7 

1 
S3 

SLOF20120002 371532102 GENESCO INC COM 
S 11 

93 
a 

8 1 -600 
0000 

/28,2003 21512004 211012OD4 10,50250 .9.05a 02 844 4: 3 
LOF20 2DO02 390508103 GREAT LAKES CHEM CORP COM -2000000 S WWO03 21512m 2/10/2004 4,91040 4,201 Ba 

648 at 
So 

SLOF20120002 390568103 GREAT LAKES CHEM CORP COM .2. WO 0000 Qlarll)(13 215/2004 211OU004 51,60014 44,38182 7,17832 So 
SLOF20120002 423452101 HELMER;CH A PAYNE:NC COM -1 00 ODOO 11/18/2003 215120D4 211012004 2 a5o 87 -2.50913 341 74 83 
SLOF20120002 423452101 HELMER CH 

a PAYNE 
NC COM .1 

' 
6000000 S 11/2112003 21512004 2/1012OD4 45,613 BS -38,68801) 

6. 
92585 63 

.LOF20120002 41662110101 JLG INDS INC COM -2 600 0000 8 11112J2003 21SQ0041 211=004 41,48005 -3339102 
a. 
07703 S3 

SLOF20120002 466210101 JLG INDS INC COM -3,100 ODDO 8 1111812003 2/5120041 21 042 04 49,44207 
_41 

:606 03 7,8W 04 s 
SLOF20120002 4062`10101 JU3 INDS INC COM -1 :50D 0000 S 11/21=03 2JWDD4 211=004 2392388 -20.22105 3

.7D2 
83 6 

SLOF20120002 520107107 LENNOX :NTL :Nc COM 400 DODO S 7124f2OD3 M004 2110,20D4 8,83384 -8.38140 472 44 S30 
LOF20120002 526107107 LENNOX NTL Nc COM 2130 0000 3 7/25/2003 MOD4 211=00-4 20,501 62 

. 
11 03532 so I io I I I S :4120 2 

:LOF20 20002 52a 7 07 LENNOX NTL NC COM :1 :000 0000 712MOD3 MOW 2/10r2004 17,08400 -1 gioso 
i 
: 
1 
74 10 SO 

SLOF20120DO2 528107107 LENNOX INTL INC COM 700 DODO S 7/29/2003 2/512ooi W10120041 11,95922 -11,208 47 75076 So 
SLOF2012DO02 528107107 LENNOX INTL INC COM .2,7000000 6 9/29/2003 M004 211012004 40,12842 -39,89142 8.23700 So 
SLOF20120002 520107107 LENNOX INTL INC COM -7000000 8 

10IM003 
2WO04 2/1 012004 1195922 -11.42974 52948 SO 

SLOF20 
1 
20DD2 526107107 LENNOX INTL INC COM -3,1000000 S 1019/2003 21512004 211012004 5296226 -50,60936 2,35200 So 

:LOF2012DO02 520107107 LENNOX INTL INC COM 
-5DD 

OWO S 1011012003 MON 211 012004 8,64230 -80122 53010 So 
LOF20120002 626107107 LENNOX INTL INC COM 3,5000000 S I/a/2004 2FA004 21=0134 59,79009 .55: 

1 
04700 

4
.6913 83 

SLOF20120002 58937aloa MERCURY COMPUTER SYS INC COM .1000000 S 8/14/2003 2/512OD4 2/`1012004 2,921 49 -2,015 00 906 40 SO 

:LOF20 12G'02 
5 9378108 MERCURY COMPUTER SYS INC COM -,D000000 S SQ017003 2WO04 ZN012004 21 :1,14 93 -71,49460 

7. 3 
1 0~ 

ARNELL PLC SPON ADR -8.7 0 Do S 1/a/2004 2&2004 0/2OD4 7 
01 

5 :73:036 :0 7 :3 a a 1 :112 1 LOF20 20002 7: OU107 PREMIER F 
0 2ji 

T20 3 So 

13 S SLOF20120002 784638101 SICORPCOM -5,BDO 0000 S IMWO03 215/2oo4 2/1012OD4 43,57826 31113 1 06455 G 
a :1.01`201120002 788449108 SAFEGUARD SCIENT I S C 48000000 S 1913012003 2J512004 2/1012004 2307039 5.993 8,03845 a 0 :F C :N .1 

L F20 20002 780449100 SAFEGUARD SCIENT FICS NC -2:700 ODDO S 0117/2 03 2J512OD4 2JI012004 14 .080 57 0. 386 07571 So 
120DD2 786449108 SAFEGUARD SCIENTIFICS INC 40 0 0 S 

I D 
SLOF20 

-1 
.0 3 2/6'20041 2JIO/2004 7,22534 -5,76464 :53 7 So 

SLOF20120M W7942105 ADVANTA CORP CIL A .1 :., D00010 S 
I 
2r2MC*3 2)W2004 2)1112004 22,94892 -19,51575 3,4303,07 83 

LOF20120002 007942`105 ADVANTA CORP CL A -300 1213WO03 MOD4 2/1 1/20D4 4,58978 -3051 13 7086 3 
:LOF20120OD2 225800102 CREO INC -70000000 S 

12,= 1 45 S 
ODD 8 003 M004 .1 12004 7,31627 -6:97B 79 337 

a 
53 

SLOF20120002 225006102 CREO INC -2.200 0000 a 1121912003 M004 2/11/2004 22,99398 -21,881 84 1,13214 S3 
SLOF20120002 2256081102 CREO INC -1900 

211012 
003 M004 211112004 1 8 843 -1881000 43 83 1 

No S 00 1'D4 SLOF20 20002 359694 DS FULLER H B CO COM .1 .000 
Do- 

8 `IQlQf2 3 202 04 2/1 /2004 27 :1'93 32 -25,01000 2188332 0 
SLOF20120002 738126301 PORTAL SOFTWARE INC .5,300 

0000 
S 

12/ia/2003 
2IW2004 2JI112004 37,867 90 -32,879oo 4,78890 S3 

SLOF20120OD2 782352108 RUSSELL CORP -1 .500 
Dow 8 

919/2003 
MON 

2/11/2004 2715082 24 .70620 2,44462 8 
SLOF20120002 126501105 CTSCORP .1,60000- 

S 

1 
211712003 21912004 211212004 28,33782 ~21 1110 6142 62 S3 .:I 

SLOF2012DO02 126501105 CTS CORP .1,7000000 S 12116nooll 2/912004 2/`12120134 24,87442 -1 12500 574942 S3 
SLOF201 20002 12650 

1105 
CTS CORP .1,500 

0" S 

I?Jlg=3 
21gr2M 

2,12,2004 2 
104802 -1727205 4:675 07 S3 

SLOF20120OCrg 126501105 CTS CORP -300 
ODO 

S 
12r23/2003 

2/912004 2112r2OD4 4 
. 
38901 -3,54441 -52 :3 

SLOF20120DO2 225223108 CRAY INC COM -12400 
0000 

S MDD4 21912004 211MOD4 9905 97 889426 12.111307 3 
SLOF201 20002 723443107 PINNACLE AIRL COR Z200 

0000 
S I/l3f2DD4 M004 2/1212004 33'5031 12 :2B'305 20 5 19592 S3 

SLOF20120002 723443107 PINNACLE AIRL CORP -1 .500 0000 S 
111 

412004 2/g/2004 21~2r20041 22841 68 -20,65185 2: 
1 
89 B3 S3 

SLOF20120002 738126301 PORTAL SOFTWARE INC -1,0000000 8 
1211af2003 

21912OD4 2/ 212004 7:440 85 -820380 1 .237 25 S 
SLOF2012ODD2 73028301 PORTAL SOFTWARE INC .5,9000000 S i2r23/2003 21WO04 211 212004 4 

3 got 01 
.39'522 02 4,378 

09 
S3 

SLOF20 120002 7301263DI PORTAL SOFTWARE INC .1,400 GDOD 8 
1/8,2004 

21912004 2112r2 D4 
1 
0.417 19 -10,21146 20573 

SLOF2012D002 788449108 SAFEGUARD SCIENTIFICS INC -2,600000 S 1012012003 2/9/2oD4 2MV20004 
15,157 

29 07 576 4,45153 S 
SLOF20120002 780449108 SAFEGUARD SCIENTIFICS INC -20000000 S 1012112003 2/912004 211212004 15,15728 :1,0:5029 22 4.a28 06 SSG 
:LOF20120002 1 :5159104 CHESAPEAKE CORP VA COM -3000000 S 611712002 2110/2004 2111312004 7.09542 -7 

.63 
-537 Be 

L F 
I I I I _I 0 L 

0 20 20002 5 59 D4 CHESAPEAKE CORP VA COM 4000000 8 7/li/2002 211=0041 2/ M2004 33 .11 1 94 -33,1234 01 : -122 LL 
SLOF20120002 1(151591041 CHESAPEAKE CORP VA COM -8000000 6 71, SQ002 2/1012004 2113/2004 18,921 li -11 025 

11 
LG ,S:211 00 

SLOF20120002 165159104 CHESAPEAKE CORP VA CO. -900 0000 S .1.002 Z'fC/2004 2/f=004 21 .28625 . G70 Do 4,36625 LG 
SLOF20120002 00207RIDI ATM::NCCOM -22 00000 S 912812003 2/i0f2004 2111312004 5963663 -54,88360 47720 So 8 M 

00 DODD S 1=7003 2110r2004 2/ W0134 27 10713 -26,021 80 
1 .0 

LOF2012ODD2 00207R101 ATM NC CO -1 :00 85383 So 
SLOF2012M W7585102 ADVO INC qD0 ODDD S 411IW013 211WD04 21, W004 

29 
87632 -22 2DO 00 7167232 SG 

SLOF201 20002 027070101 AMERICAN ITAL :AN PASTA CO CIL A 
1 0' 

0000 S 111 .004 211012004 2/1 =004 71 .93579 -6:.701100 3.22 7 :3 
SLOF20120GO2 027070101 AMERICAN :TAL AN PASTA CO CL A :1 .'3.0 ODOO 1/1412004 2M=004 2/1 312- 51,95362 .4 

6 el 
7 3340549 3 

SLOF20120002 027070101 AMERICAN TALLAN PASTA CO CL A 
" 
DOD DO 0 1,2012004 21100004 211312004 39,98433 -37469 

1 
0 2,495263 S3 

SLOF20120002 042690100 ARR:S GROUP INC COM :5 300 000 lli/2412003 2/iW2004 
2)13/2004 

5 10603 -2 .94500 28,251 03 S 
SLOF20120002 042690100 ARR S GROUP INC COM -8.10D 0000 S I r2mO 3 21 W G4 2/I3/2DD4 8::980 34 3:.427 35 27,552 

9 

00 S 0 SLOF20120002 043353101 ARVINMERITOR INC COM -8000000 
S 

9112r2003 
2111012004 2/13/2GD4 17,54848 -1521125 2,337 1 : SO 

SLOF2Oi2OOD2 043353101 ARVINMERiTOR INC COM ~3 600 0000 S 9130=03 2/lOnOD4 2/13/2004 78,96805 -64:731 60 1423645 :G 
SLOF20120002 126501105 CTS CORP 

-1 .600 
DODO S 12123/2003 211 W004 21~312004 2330090 -1990352 4 

. 
487 3: S3 

SLOF20120002 203349105 COMMONWEALTH TELEPHONE -2,400 ODOO S 1/29/2004 211012004 21 W2004 9506530 -91 .68312 3.3821 3 
SLOF201120002 346001705 FOREST OIL CORP _1 .300 0000 S 71111r2003 2flO/2004 211W2004 7:607 64 -7,16415 3 
SLOF20120002 346001705 FOREST OIL CORP 

.0 2.64 49 S 

00 
GOOD 7121/2003 2/lMO04 211 V2004 26,025 4B -2300240 96308 So 

SLOF20120002 348091705 FOREST OIL CORP .1 .70, 0000 W12003 21~0/2004 1,11 .0041 4424332 -34,11271 10,130 61 So 
SLOP20120002 346091705 FOREST OIL CORP -2.200. 9/2612003 21 012004 

2,13,2004 
57:258 05 -51,28000 59960 :G 

SLOF20120002 346563109 FORRESTER RESH ;Nc COM .1 .600 ODDO S 1113/2DO4 2A 0r20D4 2113f2004 2 73 44 -2503155 1,70285 
SLOF201i20002 346563109 FORRESTER RESH NC COM -7000000 6 Ili4/20G4 2110/2004 2/1312004 162:470 07 -111,7110 00 716097 B33 
SLOP20 20002 37 

1 
532102 GENESCO INC COM 

Z 
.000 DDOD S 11/2=OD3 211012D04 2/i3r2004 35 9134 91 -32 ;!)3 40 371151 S3 

SLOF20120002 371532`102 GENESCO INC COM 
300 

ODOO S 
1211/2003 

2110/20G4 
2/1 

312GD4 5: 38574 -4: 23 17 66257 S3 
SLOF20120002 397888108 GREY WOLF :NC COM -23000000 S wmom 211012004 21`1312004 9,65607 -8 71 1 79557 So 
SLOP20 

1 
20002 397888100 GREY WOLF NC COM 4,500 ODGO S WD/2003 2/ 

1 
0/2004 2/131200-4 10,913 05 _17::25 600 128745 So 

SLOF20120002 45590MIOG INTEGRATED ALARM SVCS GROUP -5 
10, 

0000 S 
J2jISnD03 

211012004 2li3/2004 4941010 .43,525 
1 
9 5

:884 91 
S3 

SLOF20120002 568427108 MARINE PRODS CORP COM .7000000 S Q/22r2DD3 2/1 012OD4 2/1 312004 13,96077 0601 so 3,35927 So 
SLOF2012GO02 588427108 MARINE PRODS CORP COM 

9000000 S 
9124/2003 211012004 211312004 17,94957 :1,41:227 92 3.72165 So 

SLOP20120002 508427`108 MARINE PRODS CORP COM .3000000 
S 

9125/2003 211012OG4 21, 3/20D4 598319 4 
' 
68474 1,29845 So 

SLOF20120002 568427108 MARINE PRODS CORP COM -1 300 DOW 
S 

1 
000120133 2/1012004 2/13r2004 25,927 15 

_ 
1913847 8,7 868 So 

SLOF20120DO2 807828100 MOD:NE MFG CO -1,0000000 S 
8,22r2003 

2/1 012OD4 211MOG4 27,62060 -2381760 
3 
880300 So 

SLOF20i20002 a07828100 MOD NE MFG CO -300 
Woo 

S 8125/2003 2/fa'2004 210r"Al 8,286 18 
. 
7:044 15 

1 
24203 So 

.1.10000 S -2 1 : SLOF20120002 80:55RI00 MOLINA HEALTHCARE ~Nc 
00 

21412OD4 211012004 2/13r2OD4 28:14 70 21 
. 

444 00 
525507 S 

LOF20 20002 60 55R100 MOLINA HEALTHCARE NC -2,5000000 8 215/2004 2/1012004 211312004 63 B92 51 
_~% 

9e7 5. 37 001 S3 
SLOF20120002 683940103 OPTION CARE INC .1,500 

0000 

S 11/4)2003 
2110)2004 21; XOD4 2009035 -1520235 4,89400 So 

SLOF20 
1 
20002 704227107 PAXAR CORP 

1 
.30000 S iviar2l)03 2/iOr2OO4 21 3r2D 4 18.83878 -16 

. 
7 701 1,871 77 S3 

SLOF20120002 723443107 PINNACLE AIRL CORP :3 .700 00'000 S 111412004 2JI012004 2/1 3120004 55,75838 .50,904 
1 
23 4 B15 15 S 

SLOF20120002 723443107 PINNACLE AIRL CORP .1,0000000 
S 

112012004 211012OD4 2/13/20D4 24 lio 86 -22,461 12 1:111 74 S3 
SLOF20120002 723443107 PINNACLE ARL CORP .1,500 OOOD a 

1 
12112004 21l0r2D04 2113/20D4 22:603 94 -21 357 00 

1 
24894 S 

SLOF201201102 738126301 PORTAL SOFTWARE INC -2,700 
0000 8 118,2004 

2/10120114 21~3r2l)04 19,01804 
_19

:693 53 22451 S3 
SLOF20120002 7405OU107 PREMIER FARNELL PLC GPON ADR .390 0000 8 J/M004 

211 
0r2004 21 312004 37.4 ;: 40 -33.00960 4 

':0 S SLOF20120002 759148`109 REHABCARE GROUP INC COM -2 : 
1 
00 DODD S 

f2o 211MOC14 
2/ 3r2 04 46.0 23 -32,36037 

1 
.' 

0 
1114 

0, 
1 0 

361. So 
SLOF20120002 7:2352100 RUSSELL CORP -2100-0

. 
91912003 211012OD4 211312- 

39 
:7105 

20 
:34,588 88 461862 So 

SLOF20 
1 
20002 7 2352108 RUSSELL CORP 1,1100 OOOD 9/1112003 211012004 2113/2004 

29 
9444 25427 36 435708 So 

SLOF20i20002 786449108 SAFEGUARD SCIENTIFICS INC -7000000 S laf2l/2003 211012004 211312004 4.175 
1 
a .2834 79 1,34037 So 

51312005 

Altred P $loan Foundation 
Tax to no 13A623877 
High R.k C.pft.l 



SLOF20120002 780449100 SAFEGUARD SCIENTIFiCS INC -5,7000000 8 11/2112003 2110/2004 2113r2004 33.997 75 -19.86393 14,13362 S3 r 
'LOF2012DO(Y2 786449108 SAFEGUARD SCIENTIFICS INC -3,200 00DO 8 11/24/2003 2/10Q004 2J' 3r2OO4 19.08648 .11 .52928 7,55718 83 

SLOF20 120002 OOIM 102 AGCO CORP COM -a"loo 0000 2WO04 
21,112 

211 
. I 

I5.m as 
. 
106,01408 9,041 SO S3 

SLOF2Oi2OOO2 D27352103 AMERICAN MGMT SYS INC COM -2.200 DODO IIJ24/2003 2/11/20MD4 211712000044 34,20296 -2 59288 4,6901 SO 
SLOF201 20002 027352103 AMERICAN MGMT SYS INC COM 

-1 : 
300 DOOO 3 Qnmoo3 2/11/2004 211712004 20.258 12 -1:,Qgg 84 3,258208 SO 

SLOF20120002 345091705 FOREST OIL CORP -12000000 8 On 003 2111/2004 2J17n004 3137098 -27,06000 341 06 8 
SLOF201 20002 3411563109 FORRESTER RESH INC COM .16000000 

S 
Ili4w/2DD4 2/11rIDD4 2/1 712 014 28.74553 -241 e80 00 1:8605 53 S30 

SLOF20120M 397a88108 GREY WOLF INC COM -8:500 0000 111=20l) 2J, If20041 211 .0 3572720 -33:292 90 Z434 
40 

So 
3 004 SLOF20 20002 530370105 LIBERTY CORP COM -7GO 0000 815/2003 2/1112004 2/17/2004 34 :263 39 -3099075 3,27264 SO 

SLOF201 20002 53D370105 LIBERTY CORP COM -500 OODO 6 9/912003 211112004 2117/2004 24 473 a5 -22: 14905 2,32390 SO 

SLOF20120002 5 ;e85P304 MATRIXONE INC COM -100000 0 8 
1 
=12 21 1/2004 2JI7/2004 7.20 96 -4,83310 2.40888 SO 

SLOF20 20002 585P304 MATRIXONE INC COM A:300 00. . 1WI2000033 211 1 r2004 2117/2OD4 31,14042 .19.59080 11,54962 SO 10 
SLOF20120002 6708SP3(14 MATRIXONE INC COM .3.5000000 8 10/14/2003 211 1 r2m 207=4 25,34885 -111,503 00 8.84205 So 

1 1:,704 0 SLOF20120002 65394SID3 OPT :ON CARE INC -6000000 
a 

11 
14/2103 211 112004 2/117/2004 9 -5 

' 
00745 1,63724 SO 

SLOF20120DO2 603948103 OPT ON 
CARE 

INC -1 200 OODO 8 1"
..03 

2/1 r20134 21 7/2004 091 24 
. 
1191540 4,17584 So 

SLOF2012DO02 GOW39103 PALM HBR HOMES INC -3:500 0000 S 
12131/2003 

211 1/2004 2117/2004 71,25106 -82,15930 9,0917 83 
SLOF20120002 896639103 PALM HBR HOMES INC .200 DOOO 8 lf7/2DO4 2JI112004 2117120D4 4,07149 -3,43200 639 4: 63 

SLOF20 120002 GON39103 PALM HBR HOMES INC -6000000 
S 

I/1=004 211 1 r2M 2117rM4 12.2f4 47 _10,530 12 1.88435 S3 
0 So 6 8 SLOF20120002 696639103 PALM HEIR HOMES INC -3000000 a 1112rl (14 2/1 

1 
/20G4 21 712004 723 -5 310 Do 79723 S3 

PALM HBR HOME : ~Nc 
.1 
.7000000 S 

1,1 
3120004 2/11/2OD4 2/117/2 G4 :,(,7 0 -29:804 08 SLOF20120002 GON39103 4,80360 3 

SLOF201 20002 11961339103 PALM HBR HOME NC -000 DO 0 S 1/1412004 2/11/2004 2117/2 D4 1 7 .1585 50 2,40820 83 1 
00 

1 
' 1 

.5:103 8 
SLOF20 20002 730126301 PORTAL SOFTWARE INC -700 DOOO 8 1/612004 2111/2004 21 7/20004 5:'181 370 573 75 64 3 

SLOF20 
120002 M120301 PORTAL SOFTWARE INC -13000000 S 2t4r2004 2/1 1=4 2117IM41 aav 53 .8,09158 03095 

6 

SLOF20120DO2 670509108 NUEVO ENERGY CO COM -2:000 
0000 

8 10/17/2001 2fl2n004 211 B/2OD4 5075553 -28,28640 20.4eg 13 LG3 
SLOF20120002 11:37MI05 BRISTOL WEST HLDGS INC -2 

, 
2000000 S 211 1/2004 2112120041 2/1 &2D04 50 :31 184 44 .0D0 00 8,311 

54 

S3 SLOP201 20002 
1 
4 711104 CASUAL MALE RETAIL GROUP INC Agoo 0000 S I115120D4 2/ 2=04 2/1&2 04 1466 3 -1 .20582 1,371 411 S3 

SLOF20 
I 
20DO2 21872PI05 CORGENTECH INC -2. 9000000 S 2/1112OD4 21112r2DO4 2M 8/20OD4 50 :9872 320 4136,41GO 00 10,58232 S3 

SLOF20120002 315405100 FERRO CORP COM -7000000 6 7114f2003 2fl2rIM 2/1&2004 16 .41578 -15,51326 
2-M 

52 
SO SLO 

1 
2 31 54051 00 FERRO CORP COM -1,7 0 00 S 7/iSl2D03 211212DD4 2Jl&'2M 4472405 -37 .816 62 6,90 23 so r 

F20 OW2 10 1~ r 877 SO ~LOF20i 20002 30091705 FOREST O :L CORP -20 0 . 9/26/2003 2/i2n004 2jl al:20041 6 :230 77 A,eeo DO 570 
rLOF20120GO2 346091705 FOREST 0 L CORP -2,5000000 lr27/2004 2112/2004 211 81213041 65,38468 -65 .13025 24843 S3 

SLOF20 
1 
20002 346563109 FORRESTER RESH INC COM .3,000 0000 

ill 
412004 2/1=004 2AW004 84,60232 .80,48000 4,18232 83 

SLOF20`120002 4589OM109 INTEGRATED ALARM SVCS GROUP 340 0000 
8 

12(1&2003 2(11217004 2(18/2004 31 44 : 52 -27.02182 375267 S3 
SLOF2Oi2OOO2 556100105 MACROMEDLA INC COM :3:4000 0000 

8 
1=0041 211 2/20D4 211812004 70'4 

1 
85 -6565332 4: 65 630 S3 

SLOF2Oi2OOO2 803052108 
SAPI 

ENTCORP -15,000 ODDO 
S 

215/2OD4 2M212004 2/111120D4 108,081 02 -92 :211 00 13.87002 6 .1,0000 an :3 

LOF20120002 007585102 ADVO INC 000 S 4/lar2003 2113/2004 211 OD4 32 .80207 -2467333 7.028 74 G 

SLOF20120002 315405100 FERRO CORP COM -1 .1000000 6 7115/2003 2/1312004 2119/20114 28,85967 -24 :409 08 4,39051 SO 

SLOF20 120002 45I)DOM109 :NTEGRATED ALARM SVCS GROUP -1 :700 0000 S 121162003 2(113f2o04 2MOU004 15,74550 -13,96091 1 76459 S3 

SLOF20 
1 
20002 45890M 

1 
09 NTEGRATED ALARM SVCS GROUP 1 

W 
0000 6 12/17/2003 2113/20(14 2jlgnW4 92621 -84982 7639 S3 

r 

-6,99555 4.5 334 'LOF20120002 4611151107 INVISION TECHNOLOGIES INC COM 
-300 

00(10 S 7/2312003 2/1312004 
2/lqn004 

1153889 
So 

SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC A500 DODO 
S 

7/912003 2113/2004 2J19/20041 25 .65104 -264 25 -80461 St. 

SLOF201 20002 736128301 PORTAL SOFTWARE INC -2,000 D000 S 21412OD4 2fI3/20D4 211912004 14,72530 A3 :83503 20 89210 83 

SLOF201 20002 803062108 SAP ENT CORP -2,400000 2&2004 2113/200,1 2morlm 1(1764 09 -14,763 
76 

Z030 33 :3 
SLOP20120002 8030621011 SAP;ENT CORP -0,100 00000 ss 215120D4 2113r2 04 211912OD4 42 .6 9 5e 3 71 93 2.G40 e3 3 S 1 

0 5 9 : a rLOF2012"'2 148711104 CASUAL MALE RETAIL GROUP INC A 500 0000 
1 1 

5/2 04 21 712004 212012004 38,44028 3149010 4,9581 3 
012 -2 

1 Sao 
S3 LOF21H20002 34OW3109 FORRESTER RESH INC COM 4 :300 0000 111,41120004 2117/2004 212 004 23 504 il) 1,84000 

1 : S 

SLOF20120002 346563109 FORRESTER RESH INC COM .1,0000000 S 1/15/2004 2/17/2004 2120/2004 28.92824 -2 47530 2 452 6: 6 

SLOF20 
I 
2DD02 430141 

1 
05 HOLLYWOOD ENTMT CORP COM -2.6000000 S 10/21/2003 211 Tr2004 Zriarim 28 .11482 A01 :228 20 

.,3
:1 13 

3 
SL 

SLOF201 20002 4301 4 
11 
05 HOLLYWOOD ENTMT CORP COM 00 

lor2M003 
21' 7 0041 2/2012004 3244017 A7 220 00 -147 5 L S 

29000000 
io/2WO03 

-44,03041 .1 2:087 
a 
SL LOF20120002 430141105 HOLLYW04DO E14TMT CORP COM lo o" : 2117'/22004 2=12004 3135883 

1 :3 S 

SLOF201200(12 436141105 HOLLYWOOD ENTMT CORP COM -I 
, 
0000000 12/1 DO 2117/2OD4 2=004 1 

0 
:2113 39 405700 -3.2430 

1 
St. 8 

-2,200000 
1 

2 033 211712004 2/20/2004 20 89 
42 a

:6 LOF20120002 45590MIC9 INTEGRATED ALARM SVCS GROUP 
0 

: 21171r2 
0 1 - 

15 338 S3 

SLOF20120002 630370105 LIBERTY CORP COM AGO 0000 S 91912003 2117rlM z7oam 20,07053 .11,71 : 
W 

2:3590 57 SO 

SLOF20120002 : :3941 :~03 OPTIONCARE :Nc -600 011100 S 1 1/5/2003 2117/2004 2120120D4 7 .884 48 .5 .95770 1,90750 S 

SLOF20,20002 394 03 OPTION CARE NC -100000, S 
IIWO03 

2117/2004 ng/2004 31075 -1,00000 3107 SO 
S 

0 . 
2/2 

: 
I 

SLOI`20~20002 9274601105 VINTAGE PETE ~NC COM -7oo 
Wo 

7/212003 211712OD4 
012004 

.40819 -7,90B 50 0.50109 SO 

LOF20 2DO02 927460 05 VINTAGE PETE NC COM -3,2000000 6 811 Q12003 2/17/2004 2120/2004 43,0088S .36,75200 2556S SO 

SLOF20i20002 366651208 GARTNER INC 
.1 .800 

owo S &=002 211812004 2(23r2M 20.111 
"' 

~20.233 62 48503 L 

SLOF201200112 366851206 GARTNERINC -1,200 
0000 8 

5/2312112 2/1812004 203/2004 13 
T 

43 13 :17171 1 3267 LO 

SLOF201 20OD2 36665 
1 
206 GARTNER :NC .700 OODO S 

.
.002 211 8/2004 2/2at2OD4 8 :057 25 

.

. 0- - 
-3475 LL 

SLOF20120002 366651208 GARTNER NC 
_goo 

0M0 B 
5129120112 2/1012004 212312DO4 10,35932 -,,,28 13 31 

1 
9 LG 8 ol I 2/23r2 

SLOF2 120002 3SN51206 GARTNER :NC -3,0D0 
0(loo S 

8/512002 211&7004 OG4 34 .531 08 -33,02970 1,501 38 
LG LOF20 20002 368651206 GARTNER NC .2,3000000 S &M2002 21 &2004 Z73r2m 2 47382 -24 .71373 1,76009 L 

SLOF20120002 366651206 GARTNER INC -2.7000000 8 1312112002 2/18/2004 2/23/2004 361 :077 97 -27 10908 3 
' 
068 80 LG3 

SLOF20120002 386651206 GARTNER ~Nc -1 :00 ODOO S 6124/2002 2/11812004 Z2312D04 21,86968 -18,817 15 325253 LO 

SLOF20120002 3ON51208 GARTNER NC i 00 0000 S 7=002 21 5/20G4 =3'2004 9,20: 29 -0179200 2,41629 LG 

SLOF20`120002 000957100 ASMINDSINC -6000000 S 12123r2003 211812004 2r23120 
11 

01 06 
. 
10.571 10 446 DO S3 

SLOF20120002 000957100 A13M INDS INC -6000000 S 
1 
2r2312003 2118r2l](14 2J23,7004 

9. 

18 

1 

- 
.8 .70700 47472 S3 

SLOF20120002 027352103 AMER CAN MGMT SYS INC COM -1000000 S 9/2512003 2/18=04 2/2312004 12,27942 -1 
0 
40144 

1 
1 
1 
7 11 SO 

SLOF20120002 037598109 APOGEE ENTERPRISES INC 
.1 

'.0 OODO S 1127,2004 2/IM004 2r2312004 14 
, 
86730 -13 see 00 

1 00 3 . S 

I( 
S EAN ;C :NC -800 DOOO S 5/22/2003 2/ia/2004 2r23/2004 2930262 -23 64248 SLOF2012DD02 050095108 ATWOOD OC 5841014 83G 

1.01`20120002 050095108 ATWOOD OCEAN C NC -1000000 S W3r2DD3 2/ial2004 212312004 367263 -297121 701 e2 SO 

SLOF20120002 148711104 CASUAL MALE RETAIL GROUP INC 
- 
1.0000000 S IllwoN 2118/2004 2123IM4 15,86425 

. 1 
322582 

Z 

Wa 
43 S3 

SLOF20120002 148711104 
CASUAL 

MALE RETA :L GROUP :NC .2,300 GOOO 6 1/16/2004 2/1812004 2r23/2004 
1 
9,20409 -16,25384 2,950 45 83 It 

-SDo 0 952 
1,050 17 

S3 'LOF20120002 148711`104 CASUAL MALE RETA L GROUP NC 000 S 1/2112004 2/18/2004 2r23/2004 
S' 

562 S 
_500 0000 S 

5/30/2003 
2/ a`2D(I4 2=004 Go : 

5 S 

LOF20120002 201723103 COMMERCIAL METALS CO -6 0 0 61312 15217 :8 87 00 6,34204 
G SLOF20120002 201723103 COMMERCIAL METALS CO 00 00 S D03 211 .004 .3/2004 

IS. 
2eO 44 

-1 0 
84122 741922 SG 

SLOF201 20OD2 346563109 FORRESTER RESH ~NC COM 70000 S 111fir2m 2/1111/200,1 Z23rVU 3 1 . 160 58 .2 13 07 303940 63 

SLOF20 
1 
20002 346563 

1 
09 FORRESTER RESH NCCOM 1:200 0000 S 

1 
11012004 2/18/2004 2/2312004 22,00205 

_,:
.Sso 76 2:151 29 S3 

00 0 SLOF20 120002 371532 
1 
02 GENESCO INC COM -1,7000000 

S 
121412003 2/1 ar2004 212312004 32,84245 .24,62 

oi 
21744 S3 

SLOF20120002 4361010S HOLLYWOOD ENTMT CORP COM -5,60000- 6 
1 
2/112003 2Aar2DD4 2123/2004 60,45755 -78 .71 : 

20 
-1::261 :5 S 

SLOF20120002 45167RI04 IDEX CORP -1,loo Gooo S 
it 

118/2003 211 =004 212312004 46,81488 41 7es 87 
5, 
045 1 S3 S 

M 0 1 3 1 . 1 SLOF20120002 4589OM109 INTEGRATED ALARM SVCS GROUP -0000000 S 121 1 7r2003 2JIS2004 Z=2004 8 271? 97 -7 .a4a 3a 631 so S3 

LOF20`120002 45890MIO9 INTEGRATED ALARM SVCS GROUP 3,30 0000 S 2118/200003 2/tS120 2/2312004 0:359 :9 -28 .5D4 00 855 6 S3 

SLOF20120002 45890101`109 INTEGRATEDALAR SVCSGROUP .1,800 
0000 

S 1 
2r22r2 3 21 Sf2004 21=2 0-4 16,559 

4 
-149761 

a 

1 . 
58378 S3 

SLOF20120OD2 53D370`105 LIBERTY CORP COM -700 D000 S 9MI2003 2/m/20D41 2r23/20OD4 35 WS 31 .31 :009 93 4. 18538 SO 

SLOF201 20002 5702061 Oe MASSEY ENERGY CORP COM -500000 S 
1 
012412003 2/1 B/2004 2/2312004 10,711 15 -891235 3,798 

60 
SO 

SLOF20120002 576206100 MASSEY ENERGY CORP COM -two 0000 6 10/30/200' 21f8r2004 Z23Q004 40,70235 .2830322 14,39913 SO 00 
SLOF20120002 696839103 PALM HEIR HOMES ~NC -4000000 S 111412004 211%12 04 2/23/20G4 7 .:00 79 .7 045 Go 85479 83 

SLOF20120002 096639103 PALM HBR HOMES NC -7000000 
S . . 

612004 2j a/200064 2r23=04 
1 
3. 2838 -12 : 56950 1 .23088 S3 

SLOF20120002 723443107 PINNACLE AIRL CORP 
-, . 

700 0GOO S 1121/2OD4 211812004 2,2312004 25.4`13 80 -24,204 So 1,209 20 S3 

,gLOF20120002 723443107 PINNACLE AIRL CORP .200 00GO S 112912004 2flB/2004 2/23/2004 2,98980 293440 5548 S3 

SLOF201201102 803062108 SAPIENT CORP 
Z900 0ooo S 

2sw 2118r20041 2123/20N 20,32340 
IS '2 " 

1 .44083 S3 

SLOF2012DO02 366651200 GARTNER~NC -3
.2000000 S 

7122r20o'2 2MO12004 2124/2004 3692020 :27,'1 .8 00 9,75a 26 LG 
1~/5/2 02 1 .;5 54 

'sLOF20i20002 386851200 GARTNER NC -2000000 
S 

1 
0 

2119/2004 2/24/2004 2,30789 -1 
5 

55235 L 

SLOF20120OD2 360f!15~200 GARTNERINC -200 (1000 
S 

1612002 2119/2004 2/2412004 230789 
58 

58 54931 LG 

LOF201 20002 365e5 208 GARTNERINC -8000000 S I i[7/2OD2 21 912 04 2,2412DD4 231 57 .7.02072 2 
. 
21085 LG 

0 Qr2m SLOF20120002 366651208 GARTNERINC 

Zo 

0000 S 

1
112962002 211 Z2412004 5 7119 73 -4 :4 95 9m 78 LG 

S r2 ON 1 .,:2311 .2 9 SLOF201 20OD2 36(18512DO GARTNERINC ~600 0(100 
S 

I 
2r=02 2110/20G4 =4120041 

S, 

7 
-5: 78 

- 

I . 
050 63 LG 

SLOF20120OD2 366851208 GARTNER :NC -1 .7000000 S 121412002 21`19/2004 2 
412 

1708 .17,3110 15 2 20 3 LG 
::2 1 57 LOF20120002 30NS1206 GARTNER C 8000000 

1 
215 0 2/1 9r2Go4 

2,24 
3 -8,27200 5 57 LG 

LOF20120002 DD7585102 ADVO INC -5000000 4,, r200.2, 2/ 9/2004 2124//220000644 29923 -1233 67 39069258 S 

SLOF201 20002 007585102 ADVO INC 4500000 S 41=003 Z11OV2004 204112004 14 WO 31 . 
1 
1 :78: 

1 
o 

2
.9D4 21 5(03 r 

2 3/2 1 0 53.7 74 -43,92541 
1 
07 SO LOF 012 01112 007585`102 ADVO INC 1 050 DODO S 4/2 003 2/ :12 04 212412004 

S 

1 
121/2004 2/1 12004 2124/2004 22,3:5 4a5 -1899983 3 39 2 

, 

LOF20 

1 

200002 148711104 CASUAL MALE RETAIL GROUP INC 2,7000000 8 ':"5 
6 

S3 

SLOF20120002 148711104 CASUAL MALE RETAIL GROUP INC .3000000 S Irrm('04 2119/2004 2r24/2004 2,40838 -2.10972 378 66 S3 

SLOF20120002 2202SY407 CORRECTIONS CORP AMER NEW COM -2000000 S 9124112003 211 9)2004 212412004 8,28971 -5,05976 
1 

03 SG 

St . F20120002 22025Y407 CORRECTIONS CORP AMER NEW COM 0000 S 
to,30=3 

2JI912004 ZP24 58.5 734 .44,80218 ,:8,0: 
1 
6 SO 

SLOF20120002 348563109 FORRESTER RESH INC COM -4 : .'0'0 0000 S 1/1642 04 2/1 9/2004 21241/22ON4 86,950080 .79,40304 7,64776 S3 S 0 S .1 0 112 
0 

2/19/20 
00 LOF20120002 346503109 F FIRE TERRESHINCCOM 

00 000 
S i/2oG4 04 212412004 1,81147 .1 (155 DO 158 47 S3 

S 1 0 Q:og7 19 8 SLOF20120002 55611)0`105 MACROMFDIA INC COM -1,200 
0000 S 

112712004 2/ig/2004 21241120134 2435 77 -23 
.1 
496 

1 
2 : 0 S 

UOF2D 2011102 530370105 LIBERTY CORP COM .2000000 
S 

0/912003 2/20/2D04 2125/2 04 a -8 59 9: 1 :003 291 SO 

SLOF20120002 530370105 LIBERTY CORP COM .3000000 S 912f2003 Z24r2OO4 2127/2004 14,81042 -13,28297 
1. 
52045 SG 

SLOF201 20OD2 95082P105 WESCO INTL INC COM -7000 00 S 5/1712002 2125)2004 3/112'04 841724 -4,830 
00 

3 5:7 24 LG 

SLOF20120002 027352103 AMER~CAN MGMT SYS INC COM -6000000 S gr2512003 212 :r2o04 311/2004 8 :30 45 .7 
, 
84608 9 4 37 SO 

SLOF2012ODD2 02;352103 AMER CAN MGMT SYS INC COM -1,8000000 
S 

9/26120 003 2/2 /2004 3/l/2004 2a, 91 36 -23,11848 3,372 Be 
SO SLOF201 20002 03 598109 APOGEE ENTERPRISES INC .6000000 IS 1/27/20 4 2125/2004 3/112OG4 7,48777 -891200 575 77 S3 

5na005 
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SLOF20120002 037598109 APOGEE ENTERPRISES INC .6000000 8 1128/2004 wfinom 31112004 0.98369 -9,41312 57057 S3 
SLOF:201120002 037508109 APOGEE ENTERPRISES INC -800 OODO 6 1/29/2004 2125/2004 3/l/2004 9,98368 .9,39704 58a 84 S3 
SLOF20120002 04260QIOO ARRIS GROUP INC COM -3 .8000000 S 1112=003 2125=4 311/2004 35,741 77 -24 .561 30 11,18047 83 
SLOF20120002 042aGO100 ARRIS GROUP INC COM -1,2000000 6 1211/2003 2F25/2OD4 31112004 111,2118 80 -6 008 ea 327820 S3 
SLOF20120002 043353101 ARViNMERITOR INC COM .7000000 8 9,00=03 2/25/2004 311/2OD4 15.50417 .12,58670 2,07747 SO 
SLOF20120002 D43353101 ARVINMERITOR INC COM .1,4000000 S lGfl/2003 2125nOG4 31112004 31 .12834 -25,151 84 5,97650 SG 
SLOF20120002 089302103 BIG LOTS INC COM -8,i0o 0000 6 1121/2004 2/25nOD4 31112004 1 17,989 70 -121,1 ill 49 -3,12879 SL 
SLOP20120002 090945106 SIOSITE INCORPORATED COM -3,DOO 0000 S 1130/2004 2125/20114 3111120114 87,669 47 -83,77830 3,1191 17 83 
SLOP20120002 09094510e BIOSITE INCORPORATED COM -700 DODO S 2=04 =512DO14 311/2004 20,45621 .19,74070 71551 S3 
SLOF20120002 131193104 CALLAWAY GOLF CO COM -500 DOOO S 10/27/2D03 2r25/2004 3/11/2004 9,14949 -7,95500 1,19449 SG 
SLOF2012WO2 148711ID4 CASUAL MALE RETAIL GROUP INC -1.300 ODOO S IrMOD4 20512D04 31IJ2004 1093972 -0,14212 1.79760 S3 
SLOF2012DO02 145711104 CASUAL MALE RETAIL GROUP INC -4,0W ODOO S 1/2312004 2/25/2004 Y112004 33,66068 -28,24400 5,41068 S3 
SLOF2012DO02 201723103 COMMERCIAL METALS CO .1,6000000 6 6MG03 =5120134 3/1/20134 45,34223 -28,90992 10,43231 SG 
SLOF20120002 281570`105 DRESS BARN INC COM -2,200 DODO S 9/19/2003 2r25/20M 3/112OD4 37,25854 -29,01932 8.26922 SO 
SLOF20120M 315405100 FERRO CORP COM -6000000 s 7115=03 Z2562mm VI/2004 15,84541 -13,34676 2 298 65 SO 
SLOF20120002 315405100 FERRO CORP COM -7000000 8 7/lW003 2r2SQ004 3/l/2004 18,25297 -15,58207 2.07000 SO 
SLOF20120002 505336107 LA Z BOY INC -200 DOOO S a/1512003 2r2S/2004 31112OD4 4.40201 -3.91000 492 Gi SO 
SLOF20120002 505338107 LA Z BOY INC .9000000 8 8119/2003 2/2512OD4 3/112D04 19,80003 -18.18243 1,02060 SO 
SLOF2012DDCr.? 530370105 LIBERTY CORP COM -5000000 S OW003 2f25/2DG4 31lr2GG4 24,70783 -22,14995 2.557 Sa SO 
SLOF20120002 6561100105 MACROMEDLA INC COM .1,5000000 IS 1127/2004 2125/2004 31112004 20,44355 -28,03710 50645 63 
SLOF20120002 558`1001105 MACROMEDIA, INC COM -2,4000000 8 1129/2004 2r2512004 3fl/2004 47,10967 -42,011406 5,02471 S3 
SLOF20120002 6294131`107 NUI CORP NEW COM .11,7DO 0000 6 101211/2003 =5120114 311/2OD4 29,03928 -28.80939 22989 SO 
SLOF20120002 029431107 NUI CORP NEW COM -3000000 8 il/i2r2003 2/25/2004 311/2004 5,12458 -4.9a4 50 14006 80 
SLOF2012DO02 3al59Rl03 GEO GROUP INC -2,6000000 6 51WD02 202=0114 31212004 57,14a 10 -39.09508 18,05242 LO 
SLOF2012OW2 36150R103 GEO GROUP INC -5000000 8 811 112OD2 =11=4 3=004 10,09002 -7,5`13 15 3,47667 LG 
SLOF2012OW2 3615GRIG3 GEO GROUP INC .1,2000000 8 8/11=002 =612004 302004 20,37605 .17.81004 8,566 01 LG 
SLOF20120002 38150R103 GEO GROUP INC -1,1000000 8 8/17/2002 2r2WOD4 3r=004 24,17804 -15,77950 8.39854 LO 
:LOF20120DO2 089302103 BIG LOTS INC COM -5,7000000 8 lr2l120D4 2/2enOD4 3=004 81,39395 -85,23153 -3,837 58 SL 
LOF20120002 090945108 BIOSITE INCORPORATED COM -1,5000000 S 2rMOD4 =602004 3=004 45,3e7 82 -42.30150 3.05832 S3 

SLOF2012WO2 3615OR103 GEO GROUP INC -ODD D000 8 412,2003 20226/2004 3=DD4 19,702 D4 -8,42544 11,35000 so 
SLOF20120002 45690MI09 INTEGRATED ALARM SVCS GROUP -1,1000000 s 12=003 W26/2004 3=004 9.544 al -9,15211 69250 S3 
:LOF20 120DO2 458DOM109 INTEGRATED AJLARM SVCS GROUP -500 00m 6 1213012003 2/2e/2004 3MOD4 4.47482 -4,21970 255 12 S3 
LOF20120M 683948103 OPTION CARE INC .11,000 0000 8 11/8/2003 2r2WDD4 3/2/20114 13,05398 -10.00000 3,05398 SO 

SLOF20120002 SOM30103 PALM HBR HOMES INC .1.1000" 8 1114IV204 202KOD4 3AM004 23,1144 09 -19,783 W 32W59 S3 
SLOF2012DO02 896539103 PALM HEIR HOMES INC -2000000 S 113012004 2rM004 3PM004 4.18084 -3,41492 774 92 S3 
SLOF20120DO2 803002108 SAPIENT CORP -1,3000000 8 2WO04 2r2eQOG4 3=004 9,07520 -8,46409 OiG 51 S3 
SLOF201 20002 886320103 TIBCO SOFTWARE INC COM -2,4000000 6 1112112003 2r2WO04 3=004 19,31108 .13.72824 5.582 84 SG 
SLOF20120002 886320103 TISCO SOFTWARE INC COM -21,600 00m S iV412003 ZQW2004 3Qr2m t75,408 09 -123.67576 51,73323 53 
SLOF20120002 M973851112 VERISITY LTD SHS -1,0000000 S 1IM312003 2/2712004 3/3=04 10,34969 -12,071 10 -1 .721 61 SL 
SLOF20120002 M97385112 VERISITY LTD SHS -400 00DO 6 1012112D03 2127/2004 3rMOO4 4,13954 -4,57016 43032 SL 
SLOF20120002 Pa744YI02 STEINER LEISURE LTD -2000000 S i/af2OO4 2r27/2004 =0114 3,5118 42 -3,00962 55880 S3 
SLOF20120DO2 P8744YI02 STEINER LEISURE LTD -2,7DO GOOO S 1/g/2004 2r2712004 302004 40,17367 40,63257 7.541 10 83 
SLOF2012DO02 019855`105 ALLOY INC COM -2,100 ODOO S 8/11W003 212712004 3rMOD4 1123455 .14.WD 02 .3,02547 SL 
SLOF2012DO02 103D43105 BOWNE & CO INC COM -8,4000000 S I/a/2004 2127/21104 =004 103,4GO 71 .91,08416 1232555 S3 
SLOF20120002 148711104 CASUAL MALE RETAIL GROUP INC 4,1000000 S 1123/2004 2r27/2004 3WO04 34,84663 -28,95010 5.89853 S3 I 

rER NETWORK TECHNOLOGY CC -2,3000000 8 2/ig/200-4 2027/2004 3WO04 23,20793 -22.69433 513 el) S3 :L 
0 
F20120002 204925101 COMPU 

LDF20 20002 29084QIDO EMCOR GROUP INC COM -5000000 s llrJn003 2127r2004 3=004 18,67877 -19.13175 -45495 SL 
SLOF20120002 29084QIOO EMCOR GROUP INC COM -700 DODO S 1 1/4/2003 2/27/2004 3rA/2004 26.14748 .2e.587 49 -74001 SL 
SLOF20120002 29084QIDD EMCOR GROUP INC COM -9000000 a 111IM003 2r2712OD4 3r92DD4 33,6111 19 -34,84800 -1,22981 SL 
SLOF2=0002 290840100 EMCOR GROUP INC COM -2,900 ODOO S 1121/2004 2/27/2004 3MOD4 108,325 2a 428.656 42 -20,231 16 SL 
SLOF20120002 293904108 ENZON PHARMACEUTICALS INC 4.600 0000 S 11/2112003 2/27/2004 3WD04 20,058 04 -17,453 7a 9,50518 SG 
SLOF20120002 313855108 FEDERAL SIGNAL CORP A.500 0000 S 10120/2003 2/2712004 3rV2004 28,30389 .21,30540 6,93849 SO 
:LDF20120002 313855108 FEDERAL SIGNAL CORP -1,1000000 a lDnOJ2003 2r2712004 3=004 20,75619 .10,iol 56 4,58463 SG 
LOF2012DO02 :3935RJ108 NAVIGANT :NTL ;NC COMM -21900 ODOO S 12liSnOO3 2127/2004 3=004 50,53023 -37,31575 13,21448 S3 

SLOF2 
1 
2 02 3935R 00 NAVIGANT NTL NC CO -3. 4000000 S 

1 
2/, =003 2127)2004 3rAO04 59,24234 -46,391 30 12 

' 
a5l 0-4 S3 

0 0() 
7 1 7 

SLOF20120002 49085103 RPM INTERNATIONAL INC -2,600 OODO S 4r2nOO3 2/2712004 3rJ/2004 40,37342 .27,62950 2 4392 SO 
6 OF20120002 740885103 RPM INTERNATIONAL INC -1,70OWW S 

4&2003 
Z27/20D4 3WOD4 27,45393 -19,12500 8,32893 SO 

SLOF20120002 749885103 RPM INTERNATIONAL INC -1 .4000000 s 4123/2DO3 2/27/2004 3rY2OD4 22 .60911 .15,75000 6.85g 11 SG 
SLOF201 20002 888320103 TIBCO SOFTWARE INC COM -3,8000000 IS 121412003 2r2712004 313A004 30,60779 -21,55a ie 9.049 e3 S3 
SLOF20120002 92343C106 VERITY INC COM .1,4000000 8 7=003 212712004 3r=004 23,05821 -17,25500 5,80321 SO 
SLOF201 20002 92343C1106 VERITY INC COM -3000000 S 7f7/2003 2/27/2004 3=004 494106 .3.85125 1,08g so SO 
SL F 12 002 M97385112 VERISITY LTD SHS .2,9000000 S 10/2112003 3/120 4 314 004 3 50030 -33,13366 -1 :833 35 SL 
0 20 

1 
0 

12/1/2 0 
1 0 r2 21 : -14.68258 

8 
SLOF20 20DD2 04269C100 ARRIS GROUP INC COM -2,200 0000 8 0 3 31112004 3/4/2004 ~ 176 75 49417 S3 
SLOF20120002 090945108 BIOSITE INCORPORATED COM -8000000 S 2rJQ0D4 311/2OG4 314/2004 24,33945 -22.50080 1,77865 S3 
SLOF20120002 09094SI00 BIOSITE INCORPORATED COM 

-500 
0000 s M004 3/112OD4 3/4/2004 15 .212 15 .1 

3 
.80245 1,4097 S3 

SLOF20i200D2 1031343105 BOWNE & CO INC COM 4.4000000 S l/aI2004 3/ir2004 3/412004 71 .11177 -6282038 8,491 41 S3 
SLOF20120002 126349109 C:G SYS ;NTL :N -2 000000 S 

1 
0/2912003 311r2004 V412OD4 27,79311 -21,96940 5.82371 SO .11 00 

.12,67794 0827 SO SLOF20120002 126340109 C G SYS NTL NC :00 000 s lOf3O/2003 31112004 31412004 15 280 21 2.6 8 1 
SLOF20120002 204925101 COMPUTER NETWORK TECHNOLOGY CC -2,2DO 0000 S 2/IW004 3/l/2004 314120134 2220403 -21,70762 57 4 S3 
SLOF20120002 204925101 COMPUTER NETWORK TECHNOLOGY CC -1 7 00 00 S 2/20P2004 3/112004 3/4/2004 17 :219 47 -16,38403 85544 S3 
SLOF201 20002 22`1009103 C RVIS CORP COM -9 :70 

0 
00000 s 1/27/2004 3/1/2004 3/412004 19,30514 -27321 02 

_8 0, 
5 88 SL 

SLOF20120002 22OW9108 CUBIC CORP COM -20000000 s M0134 3/1/20134 31412DD4 52.581 14 -48,47220 4,08894 S3 0 0 
SLOF20120002 293637ID4 ENTERASYS NETWORKS INC COM -7,7000000 S 118120114 311/2004 3/412004 33,90501 .38,09914 

_2 
1 0353 SL 

SLOF2(,j 20OD2 30218UIOB EXPRESSJET HOLDINGS INC CL A -2,5000000 8 2412004 
311r2004 

3/4/2004 34,20816 -34,81IS25 -607 
09 

SL 
SLOF20120002 38092liGO FURNITURE BRANDS INTL INC COM .3000000 S 

1 
01gr2003 3/11/2004 31412004 10.194 li .7.77012 242399 So 

SLOF20120M 360921100 FURNITURE BRANDS INTL INC COM -2,11DO OOOD S 
1=1=03 31irID04 

3/4f2004 9514504 -6a 640 
0 

28,15 504 SG 
SLOF20120DO2 45690MI09 INTEGRATED ALARM SVCS GROUP -7000000 6 

1213012003 311,2004 
31412004 6:391 45 -5:907 580 408387 S3 

SLOF20120002 45890MIDO INTEGRATED ALARM SVCS GROUP -3,1300 0000 8 
jr212004 311,2004 

31412004 3287031 .30,60072 2,26959 
S3 SLOF20 ;20002 4560OM109 INTEGRATED ALARM SVCS GROUP -5,2000000 S 1/22r2004 3/11/2004 3/4120134 4747934 -44,85780 2,a2l 54 
S3 SLOF20 20002 46612KI08 JDA SOFTWARE GROUP INC -3 400 ODDO 5 '17f2004 X 12004 JV4=41 53,9W 7a -5128900 2,87770 S3 

SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC -1:800 0000 S 7/912003 3/1 12004 3/4/20114 29,359 17 2 22 0 1,139 17 SO 
SLOF2012DO02 542312103 LONE STARTECHNOLOGIES INC -1 .000 0G00 S 711012003 31112OD4 3/412004 18,34948 :1 ::8505 700 1,493 78 SO 

,:5 7 77 83 SLOF20120002 556100105 MACROMEDIA INC COM 25000 00 
8 

1/29aDD4 3/l/2004 3/4/2 D4 50,38627 43,83 1 4 
- S. 

0 
SLOF20120002 55000105 MACROMEDIA INC COM 1:600 000 

00 

6 
a 

3(1/2004 3/4/20 3224722 20,"'52 75 70 S 
SLOF20120002 740685103 -1,500 00 4128r2 3 31112004 31412OG4 2421415 17.72085 6,49330 SG RPM ~NTERNAT:ONAL:Nc 215noOG4 004 
SLOI`20~20002 749685103 RPM NTERNAT ONAL NC -1,000 0000 s Ila/&2003 3/l/2DO4 3/412OD4 le,142 77 -14:702 : 6 2 113 17 SO 00 r 
SLOF20 20002 859`1521DO STERIS CORP COM -2 .11DO 0000 S 012312003 31112004 3/4/2('04 69,93702 

-55 
2 302 14 :206 70 SO 

SLOF20120002 086320103 TIBCO SOFTWARE INC COM -1,9000000 S 12/412003 311 12OG4 3/4/2004 15,431 95 -10.77908 4,65287 S3 
SLOF20120002 89677MI08 TRITON PCS HLDGS INC COM .59 00000 8 

1/22r2004 
3/l/2OD4 

314,2004 
3127733 

40 
39435 -8,41702 SL 6

: 
0 910 

SLOF20120002 070509108 NUEVO ENERGY CO COM -200 DODO S 10/1 712001 3r2nOO4 3/512004 
9 

-2 2864 3.27046 LG 
SLOF20 

I 
2DO02 670509108 NUEVO ENERGY CO COM -1:400 0000 S 

I 
. 

I 3/2,2GO4 
315/2004 42,693751 :,19,531 54 23 16217 LG 

SLOF20120002 870738101 SVIRFT ENERGY CO COM 
700 

0000 s 4r2BnOO2 3rln004 3/WO04 13.7
.. 4S 

2 .21 S. 95895 LG 
SLOF20120002 0-42690100 ARRIS GROUP INC COM -3 

. 
7000000 S 121112003 3rb2004 3/6/2D04 3.,432 . 

.,4
:693 43 11,7394 

1 SG SLOF2012DD02 090945106 BIOSITE ;NCORPORATED COM .1-5000000 S 2/5"004 3/2120134 3/512004 114413 173: :12 45 1 e42 94 S3 
SLOF20120002 DOD945100 BIOSITE NCORPORATED COM 00 ODOO s 2/1312004 3020D4 315r2004 0: .90799 2 063 3,08449 53 
SLOF20120002 103043105 

BOWNEaCO 
INC COM -3 :50') 

000 S 
11812004 3r2n004 Y512004 50.51 9 49,811605 0,70728 

S3 00 SLOF20120002 103043105 BOWNE & CO INC COM 400 OODO s 119120114 3rMOO4 315r2004 6 45: 31 -569498 76435 S3 
SLOF201 20002 13054DIDD CAL;FORNIA PIZZA KITCHEN INC .2,500 

00- IS 
13MOG4 3r2/2004 315r2004 474338 134 :43:458 25 3.97989 S 2W 

SLOF2Of2OOO2 130540109 CAL FORNIA PIZZA KITCHEN INC -3. 100 
Woo 

S OD4 
V2=4 

31512004 58:02 0 5359993 5,22337 S3 
SLOF20 

1 
20002 201723103 COMMERCIAL METALS CO -GOO 

0000 
S &3n003 3/2120134 3/5/2004 18,70253 -10,84122 7861 31 S 

SLOF20 120002 201723103 COMMERCIAL METALS CO 4000000 S 614/2003 arm"04 315n004 12,48835 .7,39200 5,07035 8 
SLOF20120002 268484102 EGL INC COM -1,8000000 s 212412004 3rln004 3/5/2004 29.204 15 ~26,980 02 2,284 13 83 
SLOF20120002 293637104 ENTERASYS NETWORKS INC COM 1,3W0000 S 

11&2004 
3WON 315=4 

S 
-80 -24957 S 

SL F20120002 293637104 EN71ERASYS NETWORKS INC COM :a 0 0 0000 s 119120134 312Q004 3/512004 355'8964'9 7089 -4 0: 1 '648 480' 
4.1 1,2 

S 
0 00 SLOF201 20002 3021OU10a EXPRESS.ET HOLDINGS INC CL A -7000000 8 2/Sn004 MOD4 31512004 ::411

69 
. :.748 27 .32 58 SL 

SLOF20120002 3021OU108 EXPRESSJET HOLDINGS INC CL A -3,4000000 S 2IM004 3/2120134 3/512004 4 747 93 4 36092 ~2,812 99 SL 
SLOF20120002 348D91705 FOREST OIL CORP 

.80"000 S 
1,77=04 3Q7004 3WO04 2102398 .20,84360 18038 83 

SLOF20120002 346091705 FOREST OIL CORP 1 .700 
0000 

s lf2&70D4 3rMD04 3/5Q004 44 67595 -4420000 47595 83 
SLOF20120002 346563109 FORRESTER RESH INC COM -9000000 S 1/21/2004 3W20134 3/512004 17.106 

1 
7 -1 

4 . 
8115 00 2 

. 
211 17 S3 

SLOF20120002 345563109 FORRESTER RESH INC COM -22000000 S 
1123120114 

3= 04 3/512004 41,81508 -36,564 GD 5,251 08 S3 
SLOF2012DO02 346503109 FORRESTER RESH INC COM 4000000 S 1/2712004 3=004 &WON 7,60274 6,73196 (170 78 83 
SLOF20 

1 
20002 4589OM109 INTEGRATED ALARM SVCS GROUP 400 ODDO 8 

1 
12212004 3=004 3/512004 3.87297 -3,45060 

4 

n 

37 

S SLOF20120002 45890MI09 INTEGRATED ALARM SVCS GROUP -7.100 0000 S 1129/2OG4 3/=004 31SQ004 68 745 ig -60,739 DO 8,006 il S3 
SLOF20120002 45890MIO9 INTEGRATED ALARM 

SVCS 
GROUP -500 OODO S 212512004 3rMOD4 315=4 484121 4,21175 62946 S3 

SLOF20120002 461851107 INVISION TECHNOLOGIES INC COM -600 000 S 7123/2003 3=004 3/512OD4 21 
. 
79294 -13.991 10 7.001 84 SG 

SLOF20120002 46612KI08 JDA SOFTWARE GROUP INC -2 100 
0000 S 

in/2oo4 arb7OG4 3/512004 33,493 118 -31,87850 1,81518 S3 
SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC 4000000 s 711=003 3rln004 315/2004 767390 -e,742 28 93162 SG 
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SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC -2,7000000 S 7/1M003 =004 31512DO4 51,79882 -46,12842 5,67040 SO 

SLOF201 20002 542312103 LONE STAR TECHNOLOGIES!NC -2, 000000 S I'M412003 armOO4 3WO04 53,71730 49,10528 4,61202 SO 
:LOF20120002 542312103 LONE STAR TECHNOLOGIES Nc .:Do 0000 a 711 512003 3r2/2OO4 31512'04 15.347 80 -13,89898 1 .44884 SO 
LOF20 

1 
20002 676851`31A MATRIXONE INC COM 4,7000000 S 

1 
0114/2003 3rMGD4 31512004 31 56381 -2216238 1 

1 
43 

SO 

S 
0 &WO 3 3:7 

L F20120DO2 67685P304 MATRIXONE INC COM .1 .300 DODO 10/17/2003 3/212004 04 8 :813 9 -5 :556 65 2057 .1 SO 
SLOF20120002 589378108 MERCURY COMPUTER SYS INC COM -l,ioO 0000 anO)2003 YMOD4 

3WOG4 
32 .305SI -23,54400 8,58145 SO 

SLOF20120DO2 68556YIDO ORBITZ INC CIL A .1 :300 101 S 
211 

1/2004 Y2r2OD4 3/WOD4 35,03363 -32,02e to 240 53 83 

SLOF20 
1 
20002 749685103 RPM INTERNATIONAL INC -18000000 S 10/812003 3121200,41 31512004 28.74487 -26,25328 3:4971 69 SO 

SLOF2Oi2OoO'2 815704101 SEEBEYOND TECHNOLOGY CORP COM -27 0000 S 9/1512003 3=004 3/5/2004 122 9 43 .700857 4.:3 86 SG 
SLOF20120002 859152100 STERISCORPCOM -1 :41oo 0000 s 10=003 3=004 3WO04 34 :5316 35 

.27 :W2 68 

6. 50369 SO 
00 SLOF20120002 :50152100 STERIS CORP COM -7000000 8 &24/2003 

3=004 
3WO04 17.258 77 4,435 12 Z823 05 So 

SLOF20 
, 
20D02 8632QiG3 TIBCO :OFTWARE INC COM -3,3000000 8 `12/412003 30120041 3/542004 20.81904 

.1 
8,721 56 8.09748 83 

SLOF20120002 68832QI03 TIBCO OFTWARE INC COM 
_1 
516000000 S 

121&2003 3rjnOD4 
31512OD4 120, 78000 

_67
.562 80 3 21 

a 
1 
a 
S3 

so 
a 

3/2120134 3WO04 30 .88253 
_27 

15100 
S 

SLOF20120002 686320103 TIBCO FTWARE NC COM 
-3 000000 8 

1/2812004 3731 53 3 
SLOF20120002 89077MI00 TRITON PCS HUDGIS INC COM 4:200 DODO S 1122rlOD4 3=00.4 3WO04 22,03443 

.28
: 75530 -6.72087 St. 

SLO 0120DO2 89677MIOe TRITON PCS HUDG5 INC COM 
_000 

0 1 3/2004 31212004 315/201014 3,14777 4, :8 16 -94 39 St. 8 
F2 SWIFT ENERG CO COM 00 0 4rr2 3lar2O04 

5 .b4e 2 
-5.40 

7 
50 350077 LG LOF20120DO2 8707381011 

Y 
-3 .0000 2=002 3M/2041 I 

SLOF20120002 M97385112 VERISITY LTD SH3 -6000000 S 
1 
0/21/2 =0114 3/al:2004 59950 -914032 

_54 
82 S 

00 
.6 

003 
m 

0,260023 SO SLOF2012 02 128MOIDD CSO SYS INTL INC 
.1 

00 Dow 8 10/30/2 3 0064 3tenOO4 24
:700 

87 -1844084 00 
SLOF20 

1 
20002 3D21SU103 EXPRESSJET HOLDINGS INC CL A 4,8000000 

S 2WOD4 
3WOD4 3WO04 

a4, 
815 70 -68,27424 -3,45854 St. 

SLOF201 20002 346563109 FORRESTER RESH INC COM -1,6000000 1127f2004 3WO04 31812 30.59512 -20,02704 3 6117 2a 6 BW &W 1 :3 

LOF2Oi2ODO2 456727108 INFORMATION HUDG5 INC COM .500 DODO 003 004 =12000Z 11,18310 -85 1 35 2 : 61 G 

3 

. :it 0 

SLOF20120DO2 45800MIOG INTEGRATED ALARM SVCS GROUP .2,1000000 2025/2 =004 3/8n 04 1 4 17 :0789 35 1 9 8 83 r 
'LOF20120OD2 4ei85llO7 INIVISION TECHNOLOGIES INC COM -8000000 7/2812003 302004 318/20DO4 2: :2"4'3 45 -18,29984 9,94361 60 

SLOF20, 20002 40 JII511 
07 

INVISION TECHNOLOGIES INC COM -1,000 OOOD 6 7/30/2003 VAf2OO4 awOO4 3530432 -23,40050 1 
' :,"3 , SO SLOF201 20002 480 i2KiOB JDA SOFTWARE GROUP INC -2,000000 117/2 04 arao(304 31812 3 

' :90 
-3 170 

00 
, 3955 S3 S 

5 00 : 004 6590 -20007760 1 .77298 63 LOF2012OW2 68 50YI00 ORBITZ INC CL A -800000 Wit= 1WO04 31812004 21. 5: 
SLOF20120002 401851107 INVISION TECHNOLOGIES INC COM .700 00GO 6 7/30/2 3 31412004 319/2004 25 .1"'03 

1 
5 27 SO 

SLOF201 20002 46612KIDS JDA SOFTWARE GROUP INC 
_i, 

700 DODO 
a 

1191200004 3/4/2OD4 3WO04 27:'.8`1 71 
_2. : .. 

74 ':43162 97 S3 S 6 on oo S 

LOF20120002 037590109 APOGEE ENTERPRISES INC SOO 0000 112 OD4 31512004 3/1012DO4 8,572 24 -5,87315 99 Do 3 'LO 1 -5, 1 64 S r 
S F20 20002 0426SQ100 ARR :S GROUP INC COM 500 DODO S 121112003 31612004 311012004 5195088 -38 706 4: 15,2 41 G 

LOF2012OD102 042690100 ARR 
S 
GROUP INC COM -3,500 DWO 8 1218nD03 3/512004 31 012004 33:068 00 -22 :543 1 10,62285 S3 r 

'LOF20120002 103043105 :OWNE CO INC COM -500 ODDO 8 IMOD4 315120041 31 012004 51272 -7 .11870 1,394 02 S3 

SLOF201 20002 103043 
105 

OWNE CO Om 
.1 

00 
0000 S IMOD4 3/WDD4 31110=4 :702 54 -1 2 27504 53 S INC C . 8:4 7 50 

LOF20120DO2 103D43105 BOWNE C NC COM -2,0 0 111212DO4 31512004 3/lOrIOD4 34,05086 2 a
.- D. 

5 .151 66 1 
0002 

1 
03 3 

1 
0 BOWNE 

8, 
CO 0000 0 : 

ill e3 :3 
SLOF20 2 04 5 0 INC COM -3000000 312004 3/512004 3/10/2004 5.10783 4,2135 00 772 3 St. 
OF20 

1 
20002 

1 
26349 109 CSG SYS INTL INC -1,8000000 S 10130/2 3 3WO04 311012004 26.88878 -2 74572 143 08 SG r 

SLOF20120002 130540109 CALIFORNIA PIZZA KITCHEN INC .1 .0000000 S 2MI20GO41 315121)(14 3110/2004 19,26505 -170 :290 30 1 :974 75 3 

SLOF20120002 l3OS40iD9 CALIFORNIA PIZZA KITCHEN INC .1,8000000 IS 214/2OD4 3/5,2004 311012004 34.87708 -30.903 4a 
3 
77 60 S3 

SLOF201 20002 221009103 CORVIS CORP COM -23 000000 8 1127/2DO4 31512004 3110/2004 45694 19 -07,035 oa -21 :3413) 89 St. 

SLOF2012ODD2 293637104 ENTERASYS NETWORKS INC COM -7:: 
.
.Do 

S ilm 04 3/5/2004 3/1 On 04 33,89045 -39,65042 
_5 .78 

07 SL 
oo~ 5 SLOF201 200M 29311371114 ENTERASYS NETWORKS INC COM .3000 00 8 

1 
1131= 3/512004 3/1 012004 5.57691 -e .783 08 20875 St. S 

-1 : 
a S 

SLOF20120002 34ND1705 FOREST OIL CORP 800 00DOO iM/2OD4 3WO04 31110r2OD4 47,50896 -45,9(12 28 1 $40(6148 r3 

LOF20120002 345091705 FOREST OIL CORP 
_700 

000c) 
2/412004 315J2004 31 012004 16,47571 -17.55807 

91 3 SLOF20120002 348563109 FORRESTER RESH INC COM .6000000 8 112712104 3IW2004 3/10/2004 15.51955 -13.46392 2 OS: 63 S3 
1 : 27 SLOF2012ODD2 346563109 FORRE :TER RESH INC COM -l,3DO 

D000 
S 

1 
12
.. 

3/5/2004 3liO/2DD4 25:21 -21,64357 357570 S3 

SLOF2Oi2OOO2 346563109 FORRE TERRE H NCCOM .1 .3000- 8 112912DO4 3/5)2OD4 31 O/2DO4 252 28 -2164500 3,57428 83 

SLOF20120M 30563"09 FORRESTER RESH INC COM .1,5000000 6 
113arIM 

31VM04 3f1Or2OO4 20,09016 :24:429 90 4.68926 S3 

SLOF20 120002 45661110102 INFORMATICA CORP COM -2,5000000 S 1/2312004 315120114 311 D/2004 234 90 26,23225 -2,77317 St. S /Wo I S 

LOF20120002 46612K~08 JDA SOFTWARE GROUP INC 4000000 S 1 04 3/512004 311012OD4 6:455 5: -0,18088 28471 
3 a SLOF201 20002 4661 2K 08 JDA 

SOFTWARE 
GROUP ;NC -2 

' 2000000 S 
1/2312004 3l5/2DD4 3/10/2004 35.660 73 -35 22376 33697 S3 

SLOF20120DO2 46612KI08 JDA SOFTWARE GROUP NC -3,4000000 8 2flg/2004 31WO04 3/ 0/2004 54 
. 
95746 -51 :944 52 3,0129 S3 

88 SLOF2Oi2OOQ2 580378108 MERCURY COMPUTER SYS INC COM -1000000 s ar2O/2003 
.,004 

3110/2004 2,847 14 .2 
- 
14 : 4 7 

G 
S 

- 000000 S 
.1 

Go 8: SO 6 .1 . 1 0 32: :2 1 LOF201200132 689378108 MERCURY COMPUTER SYS INC COM 7 9/312003 3/612OD4 3/1012004 11 
9 

7 1 .4 3 . 14 S 

LOF20120M 643872104 NEW ENGLAND BUSINESS SVC INC 
000 

ODDI 
8 

112212004 315=04 31 0/2 04 53 
7, 

30 :832 20 2,021 51 S3 

SLOF20 
1 
20002 696639103 PALM HBR HOMES INC -2. 

S
.0 

.000 S 
1/3012004 3/512DD4 3/1 0/2- 6 2 1 IS 426065 17 .514 65 S3 

SLOF20120002 815704101 SEEBEYOND TECHNOLOGY CORP COM -2.700 ODDO S 
all 

512003 Y5j2OO4 Y1000041 102:6038 47 -7,908507 472990 SO 

S 1 0 7.,,:7 1 41 00 a 5 SLOF201 20002 92343ClO8 VERITY INC COM .1,000 GOOD 8 7nl2OO3 31512004 3/10/2004 
1 
89 3 :12 :837 50 4 : 

1 
5953 SO 

LOF20 20002 000957100 ABMINDSINC -1,000 0000 S 12r23/2003 3tar2oO4 3/1112 04 459 7 4 5 
0 9 5 SLOF2012GDO2 007585102 ADVO INC -6000000 5 412312003 Va/20" 3/11/2004 19,61814 -1507324 3 .84290 SG 

SLOF20120DO2 007585102 ADVO INC 
-1 . 
000 0000 S gr2512003 318/2OD4 3ti 112004 33,02691 -27 

' 
30280 5,724 

11 
SG 

SLOF2012ODD2 019 5 05 ALLOY INC COM -800 DODD S 6/1&'2003 311112004 W 1/2'04 4,33527 -5 WO 96 -1 325 69 SL S 1 12 :5 1 
"0 1 1 :1 1, :14 03 SLOF20 20002 0 55 

1 
05 ALLOY Nc COM 220 0000 S 811912003 318/2OD4 311 

1
.014 14: :31 13 1 

6 
-391450 St. 

LOF20 ;20002 035290105 AN :XTER INTL INC COM 500 ODDO S 7/1 012003 3/ar2OD4 3/1 04 4 7 1 30850 3,57341 
r SLOF20 20002 035290105 

AN 
XTER INTL INC COM -1,000 

Dow s 
7/14/2003 31MOD4 311112004 -29,94383 -23 .10460 6,83923 SG 

SLOF2DI20002 035290105 ANIXTER INTL INC COM .1,0000000 s 7121/2003 318/2004 3111/2004 29,94383 .21,87890 8,08493 SG 

9LOF20120002 3021OUlOO EXPRESSJET HOLDINGSS INC CL A -1,500 
S 

21612004 
3/aJ2 

04 ali,1/2 04 20.16581 .21 :335 70 :1 1 9 89 SL 
0000 0 00 SLOF20120002 317214U105 EXPRESSJET HOLD NO NC CL A -2,3000000 

S 
2/11/2OD4 3/aa004 3/ 12D04 3092091 -3194332 02241 St. 

SLOF20 
1 
20002 313OS5108 FEDERAL SIGNAL CORP -2500 

woo 

S 

1 
0/30/2003 31M004 3/1112004 47.74938 -36 70' 

00 

10
.950 38 SG 

SLOF2Oi2ODD2 346001705 FOREST OIL CORP -4000000 s 2/4t2DO4 3/a/2004 311112004 10,631 38 -10,03204 59934 S3 

SLOFZO 
1 
20002 346091705 FOREST OIL CORP 00 2W2004 318/2004 3/11,2004 45, 

1 
9339 -4307545 2,10793 S3 :,1 :7 0000 S 

S 0 1 1 ~12 04 7 S LOF20120002 3615DR103 GEO GROUP INC 
600 -DOO - 

4/2/2003 3iwool 3/1 
0 

30,20388 -14 :978 56 2122530 SO 

LOF2Oi2OOD2 45e6OQlC2 INFORMATICA CORP COM .0 000 
S 

/23/2004 3/8/2004 31 12004 M 4 9 44 -3462657 -3 .147 13 L 

SLOF20, 20002 580031102 MCDATA CORP CIL B -5.9000000 S 2t27/2DO4 3/812004 3t1 1/2004 49:292 Sa 48 :075 56 1 .21700 S3 

SLOF20120002 85856W105 STELLENT INC -1 
' 
DODD 0 S 1,27t2004 31112OD4 3/llf2DO4 10,15909 -1036310 -20401 St. 

SLOF20i20002 0585OW105 STELLENT INC -2:200 DOD 6 1/28/2004 3t8nOO4 3/1 
0 

2031816 
.1 
9,18702 53 

1 
to S3 S 1~12 G4 S 

0 LOF20120002 859152100 STERIS CORP COM -500 
DODO S 

1=412003 318/2004 31 12OD41 12,721 00 -10310 
So 

2 41120 G 

SLOF20120002 950755108 WERNER ENTERPRISES INC COM -3,400 ODDO S 
112'r'0'4 

3/8/2004 3/1112004 65 :59: 73 -84 
, 
408 14 

1 

. 

1 
to 

'. 
S3 

SLOF20120002 835898107 SOTHEBYS HLDGS INC CIL A LTD 
.900 

0000 S 1212o12001 3/D/2004 311 2r2O04 1287 30 
.1 
5 .379 11 -2702 75 LL 

SLOF20,20002 007585102 ADVO :NC -I,lDO 0000 s 9126/2003 3l9t2OO4 3/1212004 35,97772 
-30,033 

08 5.94464 SO 

SLOF20120002 0075BS102 ADVO NC -200 
0000 S 

9)29/2003 3/9/200,41 3/' 212004 6,541 40 
.5'a 

17 11 92429 SG 

SLOF20 12GO02 050095108 ATWOOD OCEANIC INC -200 0000 S 512312003 3tg/2004 311 .004 7 .59278 -594242 165 3 S 

SLOF20120002 050095108 ATWOOD OCEANIC INC -7000 S 1111W 3 319/20134 
3112,2DO4 

28,574 74 
.18, 

7 
1 
6 04 7 :850 76 SO 

- 00 1 a 0 SLOF201 20002 293637104 ENTERASYS NETWORKS INC COM -10,800 
-00 

S 
ill 

312004 3tg/2004 3/i2l2OO4 3707270 .58,350 56 -19,28371 SIL 

SLOF20120002 293637104 ENTERASYS NETWORKS INC COM -12,4000000 S 
t/I&TOO4 

3AY2004 3/12120 4256504 -65,44968 -22,884 114 L. 

SLOF20120002 4543727106 INFORMATION HILDGS INC COM -500 OOGO 
S 

erMOO3 3/912004 311 2/20G4 11 .13546 -8,571 35 2,564 11 SO 

SLOF2012OOD2 45114151.107 INTERCEP _2.9 
0 
0 0 

S 
111212DO 3M/2004 311 2r2oO4 35,19331 -340271 

I'loale 
S3 S T ;NC COM 

00 00 
4 1 81 _S 96 65 
4 LOF20120002 4511451.107 INTERCEPT NC COM -S. 0000 IS 11161:200 3/9/2004 3/ 2r2oO4 DO 

1 
0121 S3 

SL F2 12DO02 60782alOO MODINE MFG CO - 000000 8 af25/2003 3/912004 3/1 212OD4 4 .787 34 -14,080830 2,69304 SO 

SLOF20 
1 
20002 63935RIOS MAVIGANT INTL INC 

COM .1 
. .. DODO 8 12/1 812003 31912004 311 2r2004 16 .98003 -1304450 3 .324 53 

S3 
0 0 11 1 0 

SLOF2Oi2OOO2 7483BCIOB QUIKSILVER INC COM .41000000 s 
1 
2JIB/2003 3l9f2004 3/1212004 83 .99 33 -aO eso 00 23 31833 S3 

SLOF20120002 7504OP108 RADOONE :N CLA I.iGoo 0000 S 9/2612003 3WO04 311212 04 30 . 24509 -2370720 6,53849 SO 

SLOF20120002 7504OP108 RAD2 ONE NC CLA 8000000 S 1OW 03 3/912004 3/1 Z'20004 15,12285 -12 :542 64 2.58021 SG 
00 SLOF20120002 815704101 SEESEYOND TECHNOLOGY CORP COM -1000000 s 911512DID3 WPI2004 3112r2004 45892 .29291 168 01 SG 

SLOF20120OD2 816704101 SEEBEYOND TECHNOLOGY CORP COM -1 7DO GOOD 
S 911612003 31912004 3/1 212004 7 .80167 

_5 . 
32542 247825 SO 

S 
0 

t. F20120DO2 8585OW105 STELLENT INC 4 700 DO 0 S 112812004 31912D04 .004 42 :13 5 4 .27221 e4l 
1 
2 

S3 

SLOF2Oi2OOO2 886320103 TIBCO SOFTWARE INC COM -3,100 00000 s 1 

1 
/2812004 aM/2004 

3112,2004 
24 : 98 0'3 :2'2 

1 
4g So 2. 84853 S3 

SLOF20120002 92343CIO6 VERITY INC COM -1 .2000000 s 717,2003 W912004 3112r2OO4 19,453 D4 .15.40500 4,D4a D4 SG 

SLOF20 
1 
20002 92343C108 VERITY INC COM -2.2000000 S 7,al2oo3 3lV2004 3112r2OO4 

35 
68390 -29,76356 5 :Do 32 SO 

SLOF201 20DO2 942622200 WATSCO INC CIL A -1 
, 1 
000000 8 4/101202 3/g/2004 311212004 31 

. 
172 34 -1 

a 
55500 

1 
4 : 17 34 SO r 

'LOF20 ;20002 83001PlO9 SIX FLAGS :NCC M .300 0000 S 2/8/2002 31110/2004 3/15120134 2,54231 .3,87000 -1 .327 
69 

LL 

SL F20 201302 83001PI09 SIX FLAGS NC C M 
2r2o/2002 

3/ 012004 311 512OG4 7,82893 -12 258 DO -4.e3l 07 LL S I :DO 00 0 S .1 

LOOF20120002 03001PI09 SIX FLAGS NC COM : 00 DO000 S 212lt2OO2 311012004 311 5t2D04 6,77949 1 :100 48 -432099 LL 

SLOF20120002 :35:298l107 SOTHEBYS HLDGS INC CIL A LTD -7000000 S 
1 
2/2012001 3/10/2OD4 3/1512004 9,79282 -11061 53 -2 

. 
168 71 L 

SLOF20 
1 
20002 50 

P 
05 WESCO L -1000 s 5/17/2002 3/1012OD4 W512004 1,39521 -e9O DO 70521 LG S :NT INC COM 

000 
5n 1 1 

SLOF20120002 95082PI05 WESCO NTL INC COM 4000000 S 9/2002 31 Ot2OO4 3/ 512004 5,58086 -2::24 :1 265008 
LG LOF20120002 M97385i 12 VERISITY LTD SHIS -2 .0000000 

S 
10/2112003 311 0/2004 311 512004 20.681 79 -22 50 0 -2,16901 St. 

SLOF20120002 M97385112 VERISITY LTD SHS -1,200 0000 S JDMOD3 311012D04 311 WOD4 12,40907 -14,14548 -1,73641 St. 

SLOF20 
1 
20002 0075:5102 ADVO -too 

Do 
0 
S 

912912003 3/1012004 3/1 512 32 987 451 32 SO S 0 1 5 1 IN a S 

L F20 20002 007 5 02 ADVO NC -2,7000000 S 95012003 311012004 3/151200'044 8:0'1 56 725:10': '68, 12.85990 SO 

SLOF20120002 01 855105 ALLOY INC COM 
.1000000 

S (1/19120133 3tiO/2004 
3115/2004 6 

1464 
_688 

89 - 
1 
7225 St. 

SLOF20 
1 
20002 0 

1
:855 

1 
05 ALLOY :NC COM -2,8DO 

0DOO 
S 5123/2003 3110/2004 3/1512004 14,40991 -1823550 _3, 82565 St. 

SLOF20120002 019855105 ALLOY NC COM -5000000 6 612512003 3(10/2004 3115rIO04 2 
57320 

.3 19705 
e24 76 

SL S 1 0 S 

LOF20120002 103D43ID5 BOWNE & Co INC COM -1,7000000 8 1IM 04 311012004 W512004 28,94646 24:665 DO 4,38148 
3 00 LCF20 20002 103043105 BOWNE & CO NC COM -600000 S 5t2D04 3110/2OD4 3/1512004 10,21840 8550 0 1 (166 40 S3 

SLOF2012ODD2 148807104 CATALINA MKTG CORP COM 
-1 

- 
9000000 s 5/g/2003 3110/2004 

3/15,2004 
32 7 72 -3234427 33445 SO 

SLOF20 1 20002 
1 
48807ID4 CATALINA MKTG CORP COM -3300 0000 S 7/112003 31, Of2OG4 

~,JS
.OGI Se:',S'7 78 -5422956 2 .52822 SO 

5rmoos 
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SLOF2012ODD2 148887104 CATALINA MKTG CORP COM -1.700 ODOO S 711112003 3110/2004 31I&7DO4 2923885 -2928930 -504S SL a 1 7mr 
LOF20 20002 148807104 CATALINA MKTG CORP COM -3,6000000 S 2003 3/fwOO4 3/IWOO4 61,01756 -63.01584 .1,00826 SL 

SLOF20120DO2 148867104 CATALINA MKTG CORP COM .500 DODO 5 71164003 3/1012004 3/15/2004 S,5gg as -841500 184 as SO 
'SLOF20120002 29383;1104 ENTERASYS NETWORKS INC COM -9000000 S I/iS12004 a/1012004 311512DO4 2,93640 A 750 38 -1813 

9a 
SL 

SLOF20i 20002 29383 04 ENTERASYS NETWORKS INC COM -71200 GOOD S jr2lf= 311012004 3/15nOO4 23,49123 .38~ 100 96 A4,609 73 SL 
SLOF20120002 293904108 ENZON PHARMACEUTICALS INC -3.0000000 S 11/2112003 3/10/2004 3/15=04 50,38272 -32,72580 17,65692 SO 
SLO 012 2 39 100 ENZON PHARMACE TICALS INC -2.3000000 

1 
2/1/2 3 3110=04 311512054 38.8" 76 -2 5467 13, :7 97 SO 

SLOFF2201 200000022 4:84054L 
107 

INTERCEPT INC COUM -1 8000000 
1 
11 SQ00004 

3/1012004 3/15/2004 22'115 1 
9 -25t:479 7: 3 : 43 S3 

SLOF201120002 45845LI07 INTERCEPT INC COM -3:500 DODD 8 1r2O12OO4 3/10/2004 3115r2oD4 43,00177 -42 .03525 36552 S3 
SLOF20120002 45845LI07 INTERCEPT INC COM -1,0000000 8 

1/21/20. 
3/10/2004 311=04 12,28022 

.1 
2 

. 
00470 

28 
152 83 

I SLOF20,20M 45MLID7 INTERCEPT INC COM -2,500 
O-o S 

1r2WOD4 3A 012004 3/1S12DO4 30,71555 -29,21250 
1, 
50305 S3 

SLOF2012ODD2 500043200 KORN FERRY :NTL COM NEW -2,.
."Ooo 

S 314/2004 3/10/20D4 311 SnOD4 37,65255 -34 :75 64 2,38703911 S3 
SLOF20120002 600843200 KORN FERRY NTL COM NEW ADD 0000 8 31512004 31 01200,1 3/iS/2OO4 5 407 51 -5: 74 20 31 

S3 aLOF2Oi2OO02 601242101 KULICKE & SOFFA INDS INC -3.G00 
DODO 

S 2MM04 3/iD/2004 
3jIWOO4 

48:527 12 -54,80982 -82
.2 

70 L 
SLOF201 20002 740SOU107 PREMIER FARNELL PLC SPON ADR A,600 0000 S IIWD04 311 O/2OD4 311 WOD4 39,82937 -38,93440 89497 S3 r 

2 -2.06000 'LOF20120002 74 3 CIOO QUIKSILVER INC COM .2000000 
6 

12/1dr2003 311012OD4 311=004 4 . fOO 4 1,14042 83 
SLOF201 20DO2 74:3 :CIDS QUIKSILVFR INC COM -0000000 

8 1 
2/1QQ003 3/10/2004 311 Sr2OO4 18,451 as 

. 
14,78385 3,8 03 83 a S 7:5 

LOF2O1l2ODO2 749085103 RPM INTERNATIONAL :NC .6000000 101812003 3110/2004 3/15/2004 1:215 84 -8,41776 
768 

So 

SLOF201 20002 749885103 RPM INTERNATIONAL Nc -1, 8000000 
a 

1 
011412003 3/1 012,04 

., 
DO4 27 84891 -25,72614 

1-120 
77 SO 

SLOF20120002 749885103 RPM INTERNATIONAL INC -100 DODO S 1 
.1 .003 

.1 .004 3tisnOD4 1 . 53594 -1 .431 10 iD4 78 SO 

SLOF20120002 750543iOl R EMEC INC COM -14000000 
211112004 

3/10/2DO4 3/1 Sr2OO4 
1 
0,35777 101380 -6560 SL 

SLOF20120DO2 803062108 SAPIENT CORP -3:000 ODDO 218Q004 3/1 0/2004 Y1512OD4 20.34850 19:533 90 614630 83 r 
'LOF2Oi2ODD2 615704101 SEESEYOND TECHNOLOGY CORP COM .5.2000000 8 

QI 
11=3 3/iOnOD4 3/1 U2004 22,79278 -16,28952 51326 S 

SLOF20120002 89877MI00 TRITON PCs HLDGG INC COM -0000000 
S 

ir=004 311 012DD4 3/15f2004 407054 4.131! 24 -1:461 70 SLG 
SLOF20120DO2 92343CIDO VERITY :NC COM -6,200 DODD 6 71SQ003 3/1 012OD4 311 512OD4 

100
: 48257 -83,879 

1 

a 
16,60339 SO 

I LOF20120002 92343CiOS VERITY NC COM .2000000 6 702 3 3/1012004 3115aO04 3,241 37 .2,75084 49 
53 

G 00 ODOO S S 

:LOF20120002 04202220D WATSCO INC CL A .4 41101200003 3/1 W2004 3/1 512004 40,41390 -21,07000 19340390 SO 

SLOF20120DO2 05082PI05 WESCO INTL INC COM -200 DODO S 512WM 3111/2004 3/10/2004 278993 -1,48240 1,32753 LG 
SLOF20120002 019855105 ALLOY INC COM 

_I 
"'. ODOO S e/25/2003 3/11/2004 3/16/2004 8:223 35 _iO,233 44 -2,01009 SL 

SLOF2012 02 019855105 ALLOY NC COM .13000000 
6 

dr2arlow wIIr2OO4 311or2m 68148 .8.6go go -201 51 SL 

SLOF20 12 

6 
.32080 -3425085 2:078 0 3 ODO2 500643200 KORN FERRY INTL COM NEW -2:700 DODO 315QO04 3/1112004 31 5QOO4 6: 

1 S 

00 S 11 
1 0 

S 
LOF20120DO2 85254C305 STAGE STORES INC COM NEW 0 00 8 3/112004 3/ 12004 31IWnD4 65,00848 -08.70989 -2.9 41 L SLO 

r2003 3/11/2004 311612004 28.5 434 -`10,059 93 
6 

F20120002 95082PI05 WESCO INTL INC COM .00 0 :00 6 16,40141 G 
8/4 0 44 SLOP20120002 870738101 SWIFT ENERGY CO COM ADO 0000 S 4rienom 3/ 212004 3/17/2004 7,59054 -7,33000 26654 LG 

SLOF20120DO2 B7073aiol SVAFT ENERGY CO COM -9000000 6 4r2anOO2 3/1212004 3/17/2OG4 17,09222 
_'a "' go 

50342 LG 

SLOF20120002 M97385112 VERISITY LTD SHS -2.3000000 8 10=003 311 2F2OD4 311712004 22 7 : 64 -21,112 17 A 
. 
40333 SL r 

'LOF2012DOO2 0`198551105 ALLOY INC COM .1,1DO 0000 a 6a7/2DD3 3111212004 3/17/2004 5:803 40 7 5 2 :5 .414
. 
45 :L r 

'LOF20120002 019655105 ALLOY INC COM -27000000 7/212 03 3/1212 04 3117/2004 13,634 79 
1 
8:4849 1 A 15 12 SL 

SLOF20,20DO2 lD3D43105 BOWNE 9 CO INC COM .1:900 DD(10 1115/20004 3/1 2120004 3117/2004 32,21495 -2707600 5.139 95 3 

SLOF20120002 1030,43105 
BOWNE 

A CO INC COM -2 
. 
goo 

DODO a 
11121=04 3/1212DO4 3/1 712004 49,17018 A2:357 1 1 0. :13 07 S3 

SLOF2012WM 103043105 BOWNE & CO INC COM -7000000 S 1=004 3/1212004 3/17/2004 11 86a 07 
.1 
0 
, 
31 
9 
7 1. 4 92 S3 

SLOF20120002 182576100 COHU INC -300 DODO 8 7nlnom 3/12/2004 3/1712OD4 5,477 13 
.5. 

545 5: -6 : 37 SL 

SLOF20 120002 ig257a1O5 COHU INC -2,1000000 S 7125/2003 3/1 212OD4 3117/200-4 38,33988 -3779433 5-4555 SG 

SLOF20120M 11?2570108 COHU INC .3000000 S 7,2912003 Y1202004 31, 7=4 547712 -5,59200 114 W SL 

SLOF20120002 225223106 CRAY INC COM -7 
, 

7nS/2OD4 3/i2nOO4 3/1 7r2oo4 52 :66 
1 1 
9 _57:004 74 A.343 55 SL 

SL F201 20002 290100100 ELRON ELECTR INDS LTD ORD .2.:00 00DOO00 86 11/26/2003 3/i2r2OG4 3117/2004 340 
58 _20 

807 40 4 
, 

221 

1 

SO SLOF2012OOD2 SM43200 KORN FERRY INTL COM NEW ADO 0000 6 315/2004 31i2f2OO4 3JI 712DO4 5:433's 71 -6,07420 
.1 

581 .3 0 00 
SLOF20120DO2 50DO43200 KORN FERRY INTL COM NEW -2 OW DODO S 3MOD4 3/12/2004 3/17/2004 39.40887 .35,491 07 3,91780 S3 

SLOF20120002 a3g35R1O8 NAVIGMT INTL INC COM -2000000 8 12/18=03 3112/2004 3tI7nOO4 3 .1 114 08 -2,72890 38518 S3 

S 1 :4 7 3 SLOF201 20DO2 83935R108 NAVIGANT INTL NC COM _2,900 DOOO S 1maOO4 3/1212004 3/17/2004 45,`154 13 41 -4 253 17 SL 

SLOF20120002 :15704101 SEEBEYOND TECHNOLOGY CORP COM -36000000 5 Oman 3 3112r2 Del 3117/2004 05 -1 207 30 3.:787 69 SO 

LOF20 120DO2 
1 

5704 

1 

of 
SEEBrYOND TECHNOLOGY CORP 

COM 
4:000 0000 

S 
9/171200003 311 2120004 31`17/2 D4 167 894 -12,7713 a . 4 

02 

' SLOF201 20002 615704101 SEEBEYOND TECHNOLOGY CORP COM -154000000 S 
Wj8n003 3/12/2004 

3/1 7120 64:444 93 48,17428 16,275 OM5 S. 

SLOF7 12 02 886320`103 TIBCO SOFTWARE INC COM -6:000 DODO 
j/2ar2OO4 

311202004 311712004 6 .04 05 57 
"' 0 

2,8880 05 S3 

a 0 
1 
Do 

0 3112/20 
004 0 a :4 LOF20 2om al)(177101108 TRITON PCs HLDOS INC COM -52 00000 1/23/2 04 04 3/1712 2579254 35 3072 -9,4138 18 SL 

SLOF20120002 92343CIO6 VER:TY :NC COM -1:5000 000 7/= 3 3/12r2DO4 3117/2000044 20,38945 20, :31 30 -241 85 S 

SLOF20120002 92343ClOe VER TY NC COM -800 DODO 7/111200 3A 212OD4 3/17n D4 10,874 37 10 9008 17S 2
. 
S 

0 00 LOF201200M 92343CIOS VER TY :N COM .900 DOD 8 7JI5=03 3fl2r2004 3/ 7/= 12,23367 1 88504 34803 SO 

C COM 003 3/12r2OD4 31; ;/2004 17,67086 16 522 3 214547 SO SLOF201 20002 02343CJ 08 VERITY C -1,300 Dow 
a 

amn 
SLOF201 20002 92343CIOB VERITY INC COM 30000 9/24/2003 311212OG4 3/ /2004 1767 86 -17,574 31 9855 SO 
a CCLA Do 

4/1 
3/1 7/20 2 .790 44 SLOF20120002 942822200 WATSCO :N -1 DO 0000 

Of2OO3 
3/11212004 04 3 1 50500 128 44 SO 

LOF201 20002 9426=00 WATSCO NC CL A -1,5000000 8 4114r2003 3/ 2/2004 3/1712004 41,90161 -2257500 
1 
9 32 : 61 SO 

S ::3 1 SLOF20I20002 870509108 NUEVO ENERGY CO COM -500 am S 
10/1 

80700 f 31, 
512004 

311 &2004 1531505 -6.97555 3 50 L 

LOF20 20002 67050908 NUEVO ENERGY CO COM -1 
, 
loo 0000 8 10124/2001 3/1512004 3/1 SQOD4 33:693 11 -15,29000 403 

1 
1 LG 

SLOF20120002 67050910a NUEVO ENERGY CO COM so- 
0000 - 

1012512001 
3/15120114 

3118/2004 15,31505 -7,15000 
8.1 

65 
05 LG SLO 1200 3/1, 

F20 02 P8744YIO2 STEINER LEISURE LTD 
DODO S 

11912OD" Q004 3/1 812004 42,39484 -37,M 75 4,772 09 S3 

SLOF20120002 019855105 ALLOY INC COM -1. 
0000 

. 7/212003 3/15/2004 311 
8nOO4 

51570 _683 33 .16783 SL 

SLOF20120DO2 019855105 ALLOY INC COM -700 
0000 

6 702 3 3/15/2 04 311 arZOO4 3 .60990 A.800 47 
.1 
25857 S S of 1 

-22 00 0 S Do O~ 
I 

LOF2 2DO02 0 0855105 ALLOY INC CO 
0 00 

7..03 311 5/20 311 SQ004 11,34539 -1555510 4,2097 St. 

SLOF20120002 120349109 CSG SYS INTL INC -1 
. 
300 0000 S 

JOnOr2GD3 
3/15/2004 3/1 SZOO4 1 36 59 .14.98302 3 3 a 57 SO 

SLOF20120002 126349109 CSG SYS INTL INC -1,600 0000 8 121112003 3/1512OD4 3/lanDOL4 285:43: 66 -21,13778 4:2:2 
go SO S 1 880 S SLOF2DI20002 13054DI09 CAL FORNIA PIZZA KJTCHEN INC -300 DODO S 214/2004 311512004 3/Iaf2OD4 591073 -5,15058 76015 83 

LOF20120002 13050109 CALIFORNIA PIZZA KITCHEN INC 4000000 S 2/802004 3/1512004 31 812004 7 : 97 -0060 7 92 21 S3 

SLOF20120002 13054DIC9 CALIFORNIA PIZZA KITCHEN INC .700 0000 S 2/1012004 31151200.4 3/18/2004 137" 107 12:314 400 
1
4707 30 S3 

SLOF20120002 13O54DIO9 CAL FORNIA PIZZA KITCHEN NC -1000000 a 2/lin 3/ 512004 3/la/2004 1 .97 24 A 7 0 28 17996 3 S 
03 31 W004 -1,08992 

S 
go LOF20120002 171871106 CINCINNATI BELL INC 2 '00 0000 a 812112000 

1 
3/1812004 13:"32 11 -14:222 00 L S 0 

OD4 
1 

-2,24180 SL L F20120M 225223106 CRAY WC COM 3:200 DODO S 2r2WO04 311512 X 812004 2 
1 -- 

23,38855 

SLOF20120002 22ON9106 
CUBICCORPCOM 

- 000000 S 215r2 04 311512004 3/18/2004 23,391 35 :21 
a 

1.57888 S3 8 -1 1 .""7 4 : 3 S 

LOF20120002 229469ioe CUBIC CORP COM . :Do 0000 8 2/8170004 3/ 51`2004 3/la/2004 41,58461 08 47 73 3 r 
-104.86308 'LOF201 2 002 229689106 CUBIC COR COM 4,2 00000 

a 
Z,2312004 

3/1512004 31 
1 
81=04 

1 
09,15961 4,29853 S3 

SLOF201 2= 229689106 CUBIC CORP COM 40000000 S 2/2412004 3115r2OO4 31 
1 
SQ 10,3136 15 -998388 41227 S3 

SLOF20120002 2296eglOO CUBIC CORP COM 

-1
.7000000 S 3/312004 3115/2004 311 817004 441 36 '43 773 f3 4 

1 
053 S3 

SLOF20i 20OD2 2938371 04 ENTERASYS NETWORKS INC COM .94 00000 S jr2112004 3JI512004 3/IWOD4 28:9822 66 A :.7 2 92 -20,8202 S S 1 
0 8 

. 

4 0 LOF20 20002 4584SL107 E T INC COM -1 
4DO 0000 S 

ing/2004 311512004 3/1812004 16,70681 -1 35900 34781 S3 S 1 1 7 :NTERC P 
SLOF20 2DO02 45845L 0 NTERCEPT 

C 
COM -2.3000000 5 2/1712004 311512~0~4 311 =004 27,44890 -2553575 1,911 15 S3 R P IN n I as 

LOF20120DO2 4584BLI07 INTE CE T NC COM -2 .300 DOW 8 341 004 3/ 512 311812DD4 27.44 
9 

2702431 42258 S3 

SLOF20120002 532226107 LIGHTBRIDGE INC -2,00000 S 
1,23,20D4 

3/15/2004 311W0041 12. 88329 :15 962 40 -3,099 
11 

SL 

SLOF201 20002 56e33O 
1 
08 MARCUS CORP -2,400 00000 a 

m2`2003 
3/1512004 3/ 

1 
8t2004 42,96072 -30:100 58 

6860 Is 
SO SLO I 1 0 

01`20~20002 58463FID4 MEDICAL STAFFING NETWORK HLOGS -2,1000000 S 2J13O/2OO3 3115/20 4 3/1 SQOO4 15 :so 47 -231 33 -732690 St. 
A, 119/20 0 5 _3, 9 SL F20 20002 7405OU107 PREMIER FARNELL PLC SPON ADR -700 ODOO 8 IsnOO4 3/ 5/2004 

"1'nOD4 - 
2 _5: .24 S' -121 SL 

SLOF20120002 7405OU107 PREMIER FARNELL PLC SPON ADR 8000000 6 04 311512004 311812 04 3 : .'4 :71 .42,2. ~1'0 
3 
863 SL r I 

'LOF20 20002 759543101 REME 
-8 . 

211112 3/1 5/2 04 3/ &7OG4 480769 S SLO C ;NC COM 
fool 0000 S 

004 1 
0 1 

43,18081 47,98870 9 

F20120GO2 759543101 REMEC NC COM 4 200 DODO S 2/13/2004 31 512OD4 3118/2004 29731 05 -32,21400 -2482 
5 S SLOF 

01 
20002 559152100 STERIS CORP COM 0000000 6 IO/24f2OO3 31 512 4 311&12004 25 3DO 00 20621 00 477740 SO S 1 . 1 2 

-3,354 29 SL LOF2012DO02 89577101108 TRITON PCs HLDGS INC COM _, :Boo 0000 6 112312004 31115/200004 31,812004 8910 9 12: 84 48 

SLOF20120002 896TIM106 TR TON PCS HLDGS ;NC COM 
I 
ew 00 S 112812004 3/1 S2004 31 8/2004 7,92018 

:,' 
0,77700 -2,85744 S 

SLOF20120002 89677MI06 TRITON PCS HLDGS INC COM 70000000 
a 

I 
/27nOO4 3/i5r2OO4 3118nOD4 0,415 18 1,909 35 -3,494 17 SLL 

SLOF2012DO02 M97385112 VERISITY LTD SMS .1,9000000 
8 

1 
0/2212 03 311 SQ004 3/1 912004 1 93693 .22,39701 -3,46008 SL 0 

SLOF2012DO02 001084102 AGCO CORP COM -2,6000000 
6 

3/iOl= 3116/2004 31 
1 
912004 4 ::722 50 45 155 25 3,56734 S3 

SLOF20120002 OOIOB4iO2 AGCO CORP COM -3.600 
DODO S 

3/1112004 311612OG4 311912004 70,100 54 
_87

:861 08 
2,29111 83 

SLOF201 20OD2 019855105 ALLOY INC COM .2000000 
S 

7r7noo3 Y1812004 3119/2004 102274 .141410 .39 
, 3. 

L 

S OF201 20002 019855105 ALLOY INC COM -1,800 DODD 71M003 3/16/2OD4 3 
1 
912004 8"181 91 .11,80818 -3,62625 SL 

SLOF2OI2oOO2 019855`105 ALLOY NC COM -7000000 71912003 3116/2004 31/1 W004 3,57959 -532448 .1 7" 89 S 

SLOF20 
1 
20DG2 225223106 CRAY INC COM -60 00000 S 2n6/2OO4 3/iSnOO4 3/1912004 3770432 -4384980 -6145 48 S 

SLOF2012DOD2 2252231DO CRAY INC COM -1 :8, 2127/2004 3116/2004 
3119/2004 

11:311 29 -13,44098 -2 
.1 
29 

67 
SL 

1 
000000 S 

3,lg,2 

'3 
19 G5 53 97 SO SLOF20 20002 2901601DO ELRON ELECTR INDS LTD ORD -3GD DODO S i/26nOO3 3JIOQOO4 004 373382 

SLOF20120002 290160100 ELRON ELECTR IND L D ORD .0000000 a 
11 
12SQ003 3/1812004 3/1 D12004 11,20007 -g

:563 
97 

1
.83090 SO 

SLOF201 20002 290160100 ELRON ELECTR NDS LTD ORD -6000000 a 12rM003 3/1 sROO4 3/19/2004 7,467 25 -6271 
86 

1 195 3 

-G 
0 -1 1 1 5 S S 7 9 

SLOF20120002 290100100 ELRON ELECTR INDS LTD RD .2000000 S 2r3n003 3/len004 3/19QOO4 4 934 D .12422 52 2,511 9: 
r SLOF20120002 

200 
160100 ELRON ELECTR INDS LTD ORD 

-1 1 
DO 

0000 S 
1214=03 3111V2004 31190004 13, 

689 

05 
.10,9484 

1 
2,741 54 SO 

SLOF20 
1 
20002 346091705 FOREST OIL CORP -1,800 DODO S 

2/o/2004 
3/1,Bn004 M 9/2004 45,75925 4560930 14995 S3 

SLGF20120002 346091705 FOREST 0 L CORP -2,0000000 S 
211 

qn004 3/ W004 allg/2004 5084381 -5101300 
.16939 

St. I DI 1 -1 1 S 

SLOF20 20002 3460 705 FOREST 0 L CORP -100 0000 3/15nOO4 3/180004 3/1 :f2OCL4 254218 -25 121 4097 3 
3".. .5 7 , SLOF20120002 501242101 KULICKE & SOFFA INDS INC 

00 001, 
2/WO04 31 ;InOO4 

3/ /2004 1 104 

89 
-1 :4' 

1' 'a 
-30049 St. 

SLOF20120002 501242101 KULICK. & SOFFA INDS INC 1. .00 6 21271=4 3/ Or2m 341 .1 48 -30 .41 
- - 

22 4 L 

SLOF20120002 584e3FI04 MEDICAL STAFFING NETWORK HLDGS 5.4000000 S 
1 
2130/2003 3/IWOO4 311912004 4022842 -59,61438 -19 :3B5 SL 

SLOF20120002 020431107 NUI CORP NEW COM :2 
1 
000000 8 11112r2003 311 612004 3/1912004 3583875 -34 891 50 74579265 SO 

Sr312005 

Alfred P Sloan Foundatlon 
Tax 10 no 13-1623877 
High Rock C.pftal 



SLOF20120002 62G431107 NUICORPNEVICOM -1,600 om a 12/4/2003 311=004 311962004 27.15334 -25,74060 1,41254 SO 
SLOF201 20002 6393SR108 NAVIGANT INTL INC COM 4.3000000 8 lffin004 3116nG04 3/19/20D4 67,11263 -7325910 -6.14047 SIL 
SLOF20120002 83935R10B NAVIGANT INTL INC CO -1,000 DO 

a 
1120/2004 3/16=4 31194?004 28,09360 .31 

' 
5 378 -3,5DO 1 SL 

SLOF20120002 843872104 NEW ENGLAND BUSINEMSS SVC INC -200 D00000 a 1=12004 3116/2004 3/;9/2004 
02 

44 -6 1 :6 44 418020 S3 or S 
OF201 2004 L 120002 7405OU107 PREMIER PARNELL PLC SPON ADR -5 1 0 0000 S 11912DD4 3AW004 3/jWo Q 839 84 40,84605 4 Doe 21 :L 

SLOF20 2DO02 749885103 RPM INTERNATIONAL INC -2:9oD 0000 a 10/21/2003 311(1/2004 3/ 04 43,14880 41,50364 1 :645 22 0 

SLOF2o 
120002 :03062106 SAPIENT CORP 

_5. 
7000000 

8 
2WO04 31ldF2004 3119420041 29,40229 .7,71212 SL 8 1 002 0 .5. :37 114 41 

LOF20 20 3062108 SAP
:ENT 

CORP 400 
00oo 

a 
==0134 3118nom 3/1 

W004 
2785480 3e.ioa 18 -5.25338 SL 

SLOF20120002 803062108 SAP 
ENT 

CORP -8,7000000 S 2124/20D4 all en004 3119=04 44:877 la -57.04590 .12 
' 
16 : 72 SL 

SLOF20120DO2 :157D4101 SEEBEYOND TECHNOLOGY CORP COM -3,700 OODO 8 9/18/2003 311=004 3flg/2014 324 1,574 34 355 
00 

SO 
OF201 20002 1 57D410i 

.1. 
":5,8a 301 Z720 2 4 :68 0 SO St. SEEBEYOND TECHNOLOGY CORP COM 43000 0 8 SAM 3 3/16=4 004 1, 1 

SLOF20120002 859152100 STERIS CORP COM -1:80o 0000DO a 10/24f200003 3/1 6/2004 311 9/2004 44.81825 -37,115888 7: 99 375 
SO 

SLOF20120002 859152100 STERIS CORP COM -800 
C" 

6 
1,27rM3 311&2004 3110004 14 .939 4 t -12,53838 2,401 03 SO 

SLOF2012DO02 89ST7101106 TRITON PC : HLDGS :NC COM .8000000 a 1/2712OD4 3/1aQ004 3/19=4 4.011 12 -5,50440 -1,59328 St. 
SLOF20 

1 
20002 89677MIDS TR :TON PC, HUDGS NC COM .1,600 0000 

8 
"2912OD4 31 SnO04 

YI 
On 04 8.02224 -1023408 -2,21184 SL 

SLOF20i20002 89077161106 TR TON PC HLDGS INC COM 
-5000 

8 1130/2004 311 &2004 3119= 2.50695 -320450 -89755 :L 
SLOF20120002 89077MI06 TRITON PCs HLDGS INC COM -2.600 00DODOO 215n D4 3/lOnOD4 3/1 9/2004 13,036 

15 
ie:o 5 4 : .2,9793 L 

SLOF201 20002 89577MI00 TRITON PCs HLDGS INC COM -2000000 2118=4 31184?004 .1 .004 1,00278 -1,2341 
_23 1 

40 
SL 00 1 

SLOF20120002 985577105 YELLOW ROADWAY CORP woom : 71141f2003 VI&2D04 3/1 962004 49,90138 -3e.901 05 IZOOO 33 SO S 
MARC S CORP 

I 

LOF20120002 588330106 
U 

:,_ :Do DOOO 9122r20
.3 -I-0- -- 3 -0 

21 -27,07542 4,70479 SO 
SLOF20120002 566330100 MARCUS CORP 000000 .4/20.3 3/il/2004 =12004 14,1512, 

_I 
2,24400 1,90721 SO 

SLOF20i20002 643872104 NEW ENGLAND BUSINESS SVC INC .600 
0000 

3 1=004 3/17120114 3r2MOO4 19,72032 _I 
' 
:41: 32 1,22100 S3 

SLOF201 20002 729132100 PLEXUS CORP 
_I 
.3000000 

a 
3115=04 31' 7'20114 3/2212004 23,00890 -21 

.7 
.9 1,63201 S3 

SLOF201 20002 7291 32 1 DO PLEXUS CORP 1.600 0-0 8 3116n(44 .17/2OD4 3=M04 29,05710 -28,69712 235998 8 
SLOP20 '20002 7405OU107 PREMIER PARNELL PLC SPON ADR Izwoom 

S 
IM004 

3" 
7)2DD4 IMOD4 

1 
119.934 08 -117,57440 .7:639 52 SIL 

0 2DO DO 0 8 003 7/2004 3r=2004 19 5 : 23 -20,41800 L SLOF20 0002 aB7107 STANDARD REG T 7/842 
VI 

S ;2 :63 :SS ER CO C M -85 77 S 

G TE 
arano S 

00 a LOF20 20002 53887107 STANDARD RE 
R 
CO COM 00 DODO S 71912003 3/17/2004 04 26:067 98 -27,50 44 -1,43046 L 

SLOF2DI20002 853887107 STANDARD REGISTER CO COM -800 ODDO S 7/10)2003 3/17r20G4 31=004 13,03949 -13 77: 64 -731 15 St. 
SLOF2Oi2ODD2 853887107 STANDARD REGISTER CO COM -700 ODIXI 

S 
afl/2003 3/1 712OD4 3=12004 11,40955 -12.03874 .829 ig St. 

SLOF20120002 853887107 STANDARD REGISTER CO COM _000 ODDO 10/24/2003 Y1 7/2OD4 3122/2004 77: 62 -100 320 -22358 St. 
SILOF21)120002 BWO87107 STANDARD REGISTER CO COM -800 ODOD lonano03 W17r2l)04 3F22r2OD4 ::77 

62 
- 
1 
018 54 408 

92 
SL 

SLOF20i20002 8 07 STANDARD REGISTER CO COM .3.1300 0000 lon9/2003 3/17120114 3=004 01,93757 -65,28800 -3,33123 St. 6 1 :53 :71 
LOF20 20DO2 538 7 

1 
07 STANDARD REGISTER CO COM 

I 
SIX) 0000 

1111 
212003 3117/2GD4 3=004 28. o7a 98 -27,28000 -1,201 02 St. 

SLOF20120002 8178MO9 7-ELEVEN INC COM 
NEW 

-700 DOOO 3 6124/2DO2 3flWO04 3/23/2004 
9909 

02 .5,55072 4 35a 30 LG 
8 -3 1 :"2 S .7 SLOF20 

1 
20002 6178213209 7-ELEVEN INC COM NEW 4000000 6 Or260002 3/18=04 3123/2004 1 10 1:2138 1.1 2:623 34 LG 

UOF20i2D0(12 01 :85551105 ALLOY INC COM 00 o0w S 719=03 3/ian004 3r23/2 04 534 0 -2 81 4742 St. I 1 8 
0" SLOF20 201)(12 0 85 05 ALLOY INC COM 4DO 0000 7110/2003 3/11112004 3123/2004 2,04600 -3,00058 -954 W St. 

SLOF20120002 019855105 ALLOY INC COM -4000000 711lr2OD3 3/11112004 312312004 2 .04599 -3.07710 -1 031 17 SL 

SLOF201 20002 
1 
3054DID9 CALIFORNIA P:ZZA KK 

11 

a I :TCHEN :NC -2,2000000 21 12OD4 311=004 3123/2004 42,12989 -39,380 IS 2743 73 S3 

LOF20 20DO2 13054DID9 CALIFORNIA P ZZA TCHEN NC -1,1000000 a 2112F2004 3/18120114 312312004 21,00494 -19.67724 138770 S 
SLOF20120002 192570106 COHU :NC 

-500 
0000 ;12&2003 311012004 312312004 1:140 41 -1.3201 :1 7951 St. 

SLOF20120002 192570108 COHU C -3000000 '2912003 3/iSnOD4 3123/2004 
5 
45429 -5:45 00 

_I 
5 

1 
SL 

SLOF20 1 20002 221(109103 CORVIS CORP COM -27,400 0000 S 1127/2004 3/18=4 3123/2004 51 .50997 _77 
1 
7454 -25.66467 SL 

SLOF20120002 221009103 CORVIS CORP COM -7 211 3/2004 3/18n104 3/23r2OO4 1460342 -1 
6 
03 10 -1 a29 

a

. 
St. 

LOF201 2 002 229609106 CUBIC CORP COM '8000000 W=004 
.,
.004 3123/2004 7 Big 98 -7.72407 94 31 S3 3 

:LOF20 
1 
200002 268484102 EGL INC COM -3,70000 000000 S 2124/2004 311 anow =3/2OD4 60,34648 -5545893 4,58755 8 

00 SLOF20120002 SM330108 MARCUS CORP -1000000 a 9/2412003 3111112004 3123/2004 1 74830 1 :530 50 21780 SO S 
00 003 3/18=4 3r23/2004 24:478 22 -21,52822 

.948 Do S 

, I I or LOF20120002 5883301DO MARCUS CORP -1,400000 S 9/2512 2 G r 
LOF20 20002 586330 08 MARCUS CORP -700 OODO S 'W2003 3/la/2004 3123/2004 12,23811 -1078000 1,458 11 SO 

SLOF20120002 5643330109 MARCUS CORP -1000000 a 1DA/2003 311=004 312312004 1 7483 ~ :~15 00 
103 

3 
SO 

SL 0120GO2 5 7 3101 MICREL INC 
-1 
.7000 00 S 3116/2004 3118/201114 312312OD4 22 :272 001 .2 754 78 697203 S3 

SLOF201 20002 643872 
1 
04 NEW ENGLAND BUS :NE.SS SVC INC .1,600 ODDO S 10MOD4 311 B/2004 312312OD4 52,72322 -493 1462 3. 

39 
7 OF2 94 9 00 _6:03 

1 0 S SLOF2012o002 643672104 NEW ENGLAND BUS NE S SVC INC -2000000 S 1/213=04 3/10/20G4 312312OD4 0,59040 1 00 11.40 S3 

SLOF20 120002 7405OU107 PREMIER PARNELL PLC SPON ADR .3,7000000 119/2004 3/1812004 3r2312004 32 75a 6 -3398635 -122 69 S 

SLOF20120002 815704101 SEEBEYOND TECHNOLOGY CORP COM -2. too 0000 W22/2003 3/18/2004 3r23/2004 8:490 066 -6:2 1222 2:2893 94 SO 

St. F20 
1 
20002 815704101 SEEBEYOND TECHNOLOGY CORP COM -4,5000000 10/24/2003 3/18no(14 3/23f2GD4 18,20583 -13,668 60 4 :39 23 SO 3 

a -aw 0 
1 

_ 

: LOF20120002 M:73:5112 VER :SITY LTD 6HS 0 Or2212003 3/12/2004 312412004 5 Sw 78 .707274 871 L 0 1 M 11 3/2 3 1 : 
.1 . 3:1 St. F20 20002 73 5 2 VIER SITY LTD SHS -7000000 8 10123/2003 3/19420D4 4/2004 6 :472 25 -8 

59 
41 1 7 7 St. 

SLOF2012DO02 042690100 ARRIS GROUP INC COM 
. 
6000000 3 311112004 3119/2004 3124/20114 12,53400 1 

8800 
-03394 S 

SLOF201 20002 261 570105 DRESS BARN INC COM .1,3000000 S 9/1912003 3/19=04 3/24/2004 2072339 -17.147 7 . 3.57S 
6 

1 SO SLOF20120002 268484102 EGL INC COM 
.1

.0000000 a 2/24/2OD4 3/19120m 3r2412004 31 .114 13 .28,47891 2. B36 22 S3 

SLOF20120OD2 293637104 ENTERASYS NETWORKS INC COM -32000000 S 1121120(14 W19/20041 3124 
20"" 

11660 -16,93376 
_8 ate go 

SL 

St. F20120002 2931537~04 E ERAS SNETWORKS~NCCOM -6.:3 0 0 00 8 1=004 3119=04 3124122004 4 :979 94 33068 7 .17,08878 SL 

SLOF201 20002 293037 D4 ENTERASYS NETWORKS NC COM -44 
0 
ODOO S 1/2912004 3/19/2004 3f24/2004 1 16080 :21'SiS 040 -10,65504 SL 0 NT Y 0 00 

00 LOF2oI2o002 460DOWI08 IXYS CORP DEL COM -2000000 S 915=03 3/ 9/2004 3/2412004 ~ :191 7 -200952 -213 81 L 

SLOF20 120002 4S80GWI08 IXYS CORP DEL COM -1,300 DOOO S 
qIan0o3 

3/illf2otm 3/24/2004 
1' . 

072 
.1 
4: 

1 
1384 -2,441 73 SL 

SLOF20i20G02 518415104 LATTICE SEMICONDUCTOR CORP COM -7000000 S 12/1712003 3119/2004 312412004 5,79332 -8 
.061 

37 -2e8 05 SL 

St. F2 
1 

02 5 
1 1 1 

LATTICE SEM~CONDUCTOR CORP COM 4000000 S 
IZ'j 

&2003 
311 

OV2004 3/2412004 
1 

84 'Z3- 
26 -77362 St. 

0 2DO02 5 
1 :415104 

E SEM CONDUCTOR CORP COM 3124/2 0 20 200 4 5 D4 LATTIC 1123/2004 311912004 5,18100 
S 

SLOF 01 2482853 3 -1035247 L S 
0000000000 3/1=004 3/24120004 24 .6`11 03 31,924 BO -7,3137 

S 

L F20120002 532220107 LIGHTEIRIDGE INC -4 .0000 112 
0 

7 L 

0 3/2 04 LOF20`120002 542312103 LONE STAR TECHNOLOGIES INC -I'IGo 0000 a 7/1512003 3JIGAI004 3124r2104 20.28573 19,11107 1,17466 G 

SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC -8000000 S 71166?003 
.' 
.004 .4 OD4 11 08495 .10.15722 90773 SO 

SLOF20120002 5B483FID4 MEDICAL STAFFING NETWORK HLDGS -1 .3000000 S 12rJ012003 
311 
GrAm 3,24/122OD4 9:579 45 -14.351 at 4 77216 S 

SLOF2012OW2 580378108 MERCURY COMPUTER SYS INC COM _900 DODO S DWO03 vI 912ON 3)24)2DD4 23.47144 
_20. 

633 7e 2,03768 SO 

SLOF20120002 589378 1 08 MERCURY COMPUTER SYS INC COM -1000000 8 i2r3012003 3/1912004 Y2412004 2.60794 -2,52213 8581 S3 
SLOF201 2DO02 723443107 PINNACLE AIRL CORP -2,600 OODD 1/21rDD4 3/1912004 3,2412004 37,66888 .41 0:160 -3.4 

1 
2 72 St. 

SLOF20120002 740SOU107 PREM :ER PARNELL PLC SPON ADR -1,0000000 1.12004 3119/2004 3/24120o4 8,89965 -9: 1 
5 
so .48585 S 

SLOF20 
120002 740SOU107 PREM ER FARNELL PLC SPON ADR -3000000 S 1/1=004 3/1912004 3/2412004 2:11: :1 -2:71135 -1 03 

4 
5 SL 

SLOF20 1 20002 847220209 SPARTECH CORP NEW -5000000 a 9f3/2003 3/1912004 3124/2004 
1 

1 .7 3 -11 
1
.2 

1 
5 6961 SO 

SLOF2012WO2 M77MIDe TRITON PCs HLDGS INC COM -2,900 DDOO S 2/lar2004 3112/2004 3)2412004 1431702 
1 
789561 -3,576 5: SL 

SLOF20 
1 

20002 
80677M 106 TRITON PCs HUDGS INC COM -3,7000000 S 2/27/2004 3/19/2004 3124r2Oo4 18,26655 -21 :449 64 3,18309 SL 

SLOF20120002 
1 
564 90104 CENTURY BUS 

1 312512004 
73773 L S :NESS INC COM -3.0000000 S 41 112002 3=0064 14.37813 .10 

' 
64040 

3 LOF20120002 156490104 CENTURY BUS NESS INC COM -5000000 S 411212002 3=004 3125/20134 2,39638 -1 954 
1 
5 44221 LG 

0 1 1 1 7 9:1 - 22 SLOF20120002 M97385112 VERISITY LTD SHS 
-1 . 

8000000 6 
111011 1004 1&20064 11:18117 :20 9 4 539467 SL 

St. F20 20002 M97385112 VERISITY LTD SHS .1,700 DDDO S 0127120 3 3/22r2004 312512004 4 720 4 19 052 5: L 
S 
0 3125/2 

O.3B7 85 -5390504 7: L F20120002 2G4925101 COMPUTER NETWORK TECHNOLOGY CC -5,600 OODO 5 2=120(14 3r22r20G4 004 4 -13,1171 SL 

SLOF20112q002 225223100 CRAY INC COM 7 :4 0 00 0 S 2/27/2004 3=004 
3125,2004 

4522408 .55,25728 -1003 22 L 

SLOF20 120002 37 
1 
532102 GENESCO :NC COM :1 2000 00000 a 12/412003 3/22r2OO4 312512004 26'450 21 -17,38236 9,063785 SSG 

SLOF20 20002 371532102 GENESCO NC COM -1 200 ODOO S 121~1312003 =2/204 3/2W004 26,45020 -18,32928 8,12002 SO 

SLOF20120002 7405OUiO7 PREMIER PARNELL PLC SPON ADR -2,7000000 S 1/ 2/2004 3=0004 W2512004 23,13809 .24,420 15 -1,28208 
SL SLOF20120002 7504OP108 RADIO ONE INC CIL A -700 0000 a low 03 =201)04 312512004 12,74965 .109748 

1 
1,77484 SO 

SLOF201 20002 8157114101 SEESEYOND TECHNOLOGY CORP COM -100 DOOO 6 
1 
012412003 302=04 312542004 39844 -30148 

Do as 
So 00 

SLOF20120002 815704101 SEEBEYOND TECHNOLOGY CORP COM -12000000 S 10/31/2003 
3r2=oD4 

312512004 4 781 33 .421668 554 e5 SO 

SLOF20 
1 
20002 670509108 NUEVO ENERGY CO COM -6000000 3 10/25/2001 3123/2D04 312612004 18::1 31 .8:500 00 

10.22
.38 LG 

SLOF20i20D02 670509108 NUEVO ENERGY 
CO 

COM -7000000 S 4/il/2002 
3123,2004 

3126/2004 21 4428 -10,36756 11,~7
. 
72 LG 

S 0 0 :::1 3 964 SLOF20120002 670509108 NUEVO ENERGY 
CO COM 

-6000000 a 4112/20112 3123r2OG4 3/2a12004 1 
0 

-1.12121 9984 11 LG 

SL F20120002 670509108 NUEVO ENERGY CO COM -5000000 S 41/~5/20002 312312OD4 31213/2 04 74 4 : -7,72050 7 
. 

5 99 
L 

LOF20120002 070509108 NUEVO ENERGY CO COM -1 .1cyo 
0000 S 

4/ Ono 2 312312004 21r=004 34,48387 -17,31465 17 .iBg 21 LG 

SLOF20120002 019855105 ALLOY INC Com -10000 711 1 12003 3/2312OD4 3/2652004 497 17 -76929 -272 12 SL 

SLOF201 20002 019OS5105 ALLOY ~NC C M -7000 00 7/14/2003 3/2312004 3)2612004 3480 19 5,53: 17 _2,058 
9 

SL 
Wo 98 SLOF20120002 OlOSS5105 ALLOY 

NC 
COM -1,3000000 

a 
;1 003 3/2312004 312MOD4 6.46322 

_g 
859 08 -339286 St. S AL 0 1 .6. 

LOF20120002 019855105 L Y NC COM .9000000 
S 

7/20 3 3123/21304 3126/2004 4,47453 
0' 

1 41 St. 

SLOF20120002 03937RI02 ARCH CHEMICAL ~NC COMM -2000000 
S 

eno/2003 
3/2312004 3r2612004 5,36393 .3 !5 

70 

1 
54823 S 

SLOF201 20002 03937RID2 ARCH CHEMICAL NCCO .1,500 DOO S 7r2noO3 3r23/2004 3f2SnDG4 40,22947 -2. :' 11,34937 SO 
0 8010 SLOF20120DO2 17071108 CINC~NNAT BELL INC -7,2000000 8121r2003 3t23r70G4 3r2612004 31,03078 -39.384 00 8,35322 SL 

LOF20120002 171871106 CINC NNAT~ BELL INC -7 . too 0000 
a 

1 
1/5/2GO3 3123r2OO4 

3/2612004 
3059979 .31 . :39 95 :8 3 0 16 St. 

8 SLOF20`120002 122570108 COHU :NC -1000000 
S 

712942003 3/23/20G4 312Sn004 1,80787 .1 28 60 .20 ;3 S 

SLOF201 20002 
1 
92576 

1 
08 COHU C -6000000 a 713012003 31231200-4 30112004 10.84722 -11 442 00 .594 8 SL 

SLOF201 2GO02 192576106 COHU INC -10000000 7/3112003 3/23/2004 312612004 
1 

07' 
9 -11 4 -1,462 Bi S S 1 2 105 _":I 130 

S gr 'a'a LOF20 20002 61570 DRESS BARN INC COM -1,3000000 9119/2003 3/2312004 312612004 2'0'14 . '72 
1 
47 78 349294 S 

SLOF20120GO2 2131570105 DRESS BARN INC COM -500 OW 6 'WO03 312312004 3/2B/2004 7 939 74 2835 1:310 31 so 

L F201 20002 4581 
1 
E103 INTEGRATED ELECTRICAL SVCS INC 32 00000 S 3WO04 3/23/2004 312=004 34:324 41 3 18800 

1 
8435 SL 

SLOOF201 20002 46a(XfWI08 IXYS CORP DEL C M :2:40 
000 6 

91812 3 3/2312004 3r=004 20987 18 :2: 056 32 -5,069 194 SL 

SLOF20120002 46BOGWI06 IXYS 
CORP 

DEL COOM -3,900 00000 S 9/18/20003 3/2 004 3r2W 04 34: 
1 
0417 -4309500 

_8 .990 
83 St. Do S 9/2612 

0 M 
0 

00 
_I ago 0 

LOF20120002 458DOW105 IXYS CORP DEL COM -3,0000000 8 003 3123/2 04 3/2612D04 2823397 -27 
. 
92400 3 SL 

SLOF2DI20002 466GDW108 IXYS CORP DEL COM -1,4000000 S 10131/2003 3123/2004 3126/2004 12.24252 -1370600 -1,03 
48 

St. 

SLOF20120002 4e600WI08 IXYS CORP 
DEL 

COM .1 ODO 0000 S 1 IIM003 3f23/2DI)4 3/26nDD4 8,74468 .9,68850 -94384 
S 
L 

&WOOS 

Alh-ad 
P 

Sloan Foundation 
Tax ID no 13-1523877 
High Rock Capital 



SLOF20120002 4660OW108 IXYS CORP DEL COM -2,3000000 8 1/27/2004 3123r2OO4 3rAI2004 20,11271 .24,aio Se -4,69785 SL 
SLOF20120002 532226107 LIGHTBRIDGE INC -500 DDOO S lf23)2004 =r20041 3r2dQ0D4 2,938 08 -3,99060 -1 .05362 SL 
SLOF201 20002 5322201 07 LIGHTBRIDGE INC -8000000 S If2=004 3123/2004 3120r2004 4,099 17 -6,38a 24 -1 .68707 SL 
SLOF2Oi2ODO2 504793101 MICREL INC -4,6000000 8 3rZM004 3/2312004 31226420041 02,95897 -80,74208 2,24489 53 
SLOF20120002 75281AI09 RANGE RES CORP COM -2,5000000 S iormOD3 312312OD4 3128/2004 29,234 10 -18,09425 11,132 B5 SG 
SLOF20120002 752OIA109 RANGE RES CORP COM .1 .8000000 S ioRR003 312312004 3/2012004 21,04858 -13.82670 7.221 86 SO 
SLOF20120002 75281AI09 RANGE RES CORP COM -3,ODO 0000 S IOIWO03 3/23/2OD4 3/2ef2004 35,08092 -23.93430 11 .14662 SO 
SLOF20120002 8591521DO STERiS CORP COM .3.5000000 S 1012712003 3/23/2DD4 312MOD4 87,82276 -73,14065 14,08221 SO 
SLOF20120M 010188104 UNITED DEFENSE INDS INC .9000000 IS 3116r200,1 X=20041 3r2d1dM 27.0010 .28,85 f 95 1,054 24 S3 
LOF20120002 165490ID4 CENTURY BUSINESS INC COM -5,7000000 S 411212002 3124/2OD4 W2912004 27,07303 -22,27731 4,79062 LG 
LOF20120002 1564:01104 CENTURY :US:NES: :Nc COM ~3. 100 0000 S 41115/20112 31202004 3/29=4 14 .72442 -12.21307 2,511 35 LG 

SLOF201 20002 
1 
Sa4l 0 04 CENTURY US NES NC COM 4000000 8 411842002 312412004 3129=04 1,89992 .1,015 OB 26424 LO 

LOF2012ODD2 4170509108 NUEVO ENERGY CO COM -1,4000000 S 4/16*002 3124/2004 3r2QQ004 43,69514 -22.,03084 21,85830 LG 
LOF201 20002 670509108 NUEVO ENERGY CO COM -7000000 8 W712002 3/2412004 3129/2004 21,94757 -10,64360 11,30407 LG 

SLOF201 20DO2 M97385112 VERISITY LTD GHS -600 oDoo 6 10/27/2003 312412004 31MOD4 526479 .7,D41 36 -1 .77657 St. 
SLOF20120002 019855105 ALLOY INC COM -6000000 6 711170103 3124rAU 3rV12004 Zmeo -4,00062 -1 .08402 SL 
SLOF20120002 019855105 ALLOY INC COM ~2,600 DODO S 7r22/2003 312412OD4 3129120134 12,6M 62 -17,452 ?e 4,78514 St. 
6LOF20120DO2 D3937R1D2 ARCH CHEMICAL INC CON! -3000000 5 7=003 312412004 3/2912004 8,DD5 06 4.77e D2 2.23004 SO 
SLOF20120M 03937RI02 ARCH CHEMICAL INC COM -4000000 8 7=003 3/24/2004 3F2gnDO4 10,87474 -7,53612 3.13802 GG 
SLOF20120002 03937RI02 ARCH CHEMICAL INC COM -3000000 S 7/23F2003 3124/2004 312SQ004 8,00005 -5,75433 2.25173 SO 
SLOF20120M 03937RI02 ARCH CHEMICAL INC COM -600 DDOO S Of30/2003 3124/2004 3129/2004 18,012 11 -12.57204 3,43947 80 
SLOF201 20002 043353101 ARVINMERITOR INC COM -7000000 5 101112003 3124/2004 312912004 13,11973 -12.57592 543 611 SO 
GLOF20120M 043363101 ARVTNMERITOR INC COM A,200 0000 S 101=003 3124=04 Y=004 22.40006 -21,W2 62 09844 SO 

: 
LOF201120002 043353101 ARVINMERITOR INC COM -2, 100 DODO 8 1/2812004 3/24f2GD4 3/2941004 39,35918 48,75008 -7,39090 SL 
LOF2012ODD2 043353101 ARVINMERITOR INC COM -2 .6000000 8 3115/2004 3124/2004 31=0041 48.65818 -51,78125 4.92509 St. 

SLOF2012C)DO2 201570 
1 
05 DRESS BARN INC COM ADD 0000 S Q=003 3124/2004 312912004 11,595 42 .1,32567 26975 SO 

:LOF20`120D02 2011570105 DRESS, BARN ~Nc COM -800 DODO S 912312003 3/24/2004 3129=04 9.67250 -8,05800 1,51460 SO 
LOF201 20002 28 5701 05 DREG BARN NC COM 

-1 
13000000 S W4/2 03 3r2412004 3rnn004 20.74043 -17,75260 2,98763 GO 

00 SLOF201120DD2 4587271DO INFORMATION HLDGS INC COM 4000000 S OWD03 3124/2004 312912004 8,09a as -8,85708 1,24100 GO 
SLOF201 20002 456727105 INFORMATION HLDGS INC COM -200 000D 6 611WO03 304f2004 3r=004 4,04934 -3,43200 61734 GO 
SLOF201 20002 45611EI03 INTEGRATED ELECTRICAL SVCS INC .1,8000000 S 315120D4 312412004 3129120D4 1842641 -20,34450 09 SL 
r 

.200 ODDO S 10=003 3/2412GD4 3/2912004 3,08988 -3,34532 
54 8 

'LOF20120002 4:11,130102 JOURNAL COMMUNICATIONS INC 32 
G SLOF20120002 4 3DIQ2 JOURNAL COMMUNICATIONS INC -9000000 S 

1 
01=003 3124/2OD4 312912OD4 16,51435 -15,33a 53 1,17772 So 

:LOF2012DD02 55972F203 MAGNUM HUNTER RES INC -1 .500 DODO 1011/2003 3/24/2004 3/2912004 14,32849 -12.17430 2.15419 GO 
SLOF201120002 56972F203 MAGNUM HUNTER RES ;NC -5.1000 0000 

1 
0=003 ar2412004 3rAMG4 48,7ie 85 -41,402 62 7,31403 SSG 

LOF20 120002 55072F203 MAGNUM HUNTER RES NC -30 0000 S 10/2112003 3124/2004 3129=04 2,88570 -2,60871 250 09 G 
SLOF20 120002 643872ID4 NEW ENGLAND BUSINESS SVC INC -2,0000000 S 10612GO4 U24/2004 3r29=04 6SAN 42 -60,14000 5,76442 

S3 SLOF20120002 704227107 PAXAR CORP -600 DODO 3 11/18/2003 3/24/2004 3r2912004 8,36397 -7 .73802 62535 
GO SLOF201 20002 7405OU107 PREMIER PARNELL PLC SPON ADR -I,8D0 0000 S 1112r2 04 3/24120D4 3/29=04 13.9`19 45 -14,47120 -55175 SL 

00 SLOF201200M 74105DUID7 PREMIER FARN9LL PLC SPON ADR -1 200 0000 
8 

3r2DD4 304f2004 3J29nDD4 10.43959 .10,93272 -49313 GIL 
SLOF2012DD02 750,40PIOS RADIO ONE INC CL A -2000000 . 10=003 3/2412004 3/29/2OD4 3,63978 -3,13508 SD4 10 GO 
SLOF20120002 75040P108 RADIO ONE INC CL A -1 . 

6000000 S 
101812003 3f2412DD4 3/29/2004 29,11800 -23.73504 5,30302 :0 GLOP20i 

20002 7854419`108 SAFEGUARD SCIENTIFICS INC .2 400 DODO S 11/202003 3Q4r2DD4 3r2WDD4 7,734 17 -0,64a 96 .9`12 79 L 
SLOF20120002 785449108 SAFEGUARD SCIENTIFICS INC 4,700 0000 S 211112004 312412004 3/2912OD4 21 .59123 

'35 
:311 es -13,720 45 St. 

SLOF201 20002 847220209 SPARTECH CORP NEW 
-eoo 0000 

8 9/4/2003 3124=04 3/29/2004 13.94627 -1381, 00 335 27 G 
SLOF20120002 847220209 SPARTECH CORP NEW -300 DOW 5 

QW003 
3r2412GD4 3/29n004 6,97314 -6,93813 35 011 GO- 

SLOF20120OD2 922793104 VENTIV HEALTH INC COM -1,1000000 S 3JIDQ004 3J24r2004 3/2QQDD4 14,33057 -13,25500 1,075 57 83 
SLOF20120DO2 822793104 VENTIV HEALTH INC COM -1,8000000 S 3111/2OG4 3124/200-4 3/29/2004 20,54446 -19.52800 1,316 48 83 
SLOF20120002 950755108 WERNER ENTERPRISES INC COM -2,5000000 S irAI2004 3124f2DD4 3129/2004 47.373 14 47,41775 'A 01 St. 
SLOF20120002 584949101 MEDQUIST INC COM .8000000 S 5r2412002 3,2512004 3=12004 12.31564 -22,28280 -%,No 18 LL 
SLOF20120002 684949101 MEDQU~ST ~NC C M -60D 

0000 S 
5129/2002 3/25/2004 3/30/2004 0,23147 -10,05426 -741679 LL 

SLOF2012ODD2 554940101 MEDOUST NC COM -3000000 
S 

(1/7/2002 3/2512004 3f30/2004 4 eill 74 -795942 -3:340 68 U. 
SLOF20120OD2 670509108 NUEVO ENERGY CO COM -1000000 S Sfl/2002 3,2512004 313012004 3,051 98 -1,52060 1,531 

46 
LG r 

-2087848 29,10 7 'LOF20120M 87050910a NUEVO ENERGY CO COM -i,goo DODO S 511712002 312512OD4 313012004 57,98725 
8 

7 SLOF20120002 M9731151112 VERISITY LTD SHS -1,1000000 S 
1 
012712003 =5`2004 3130/2004 11:117 .41 -12 :909 10 -3,311 711 

S SLOnO 120002 M07386112 VER~S TY LT SHS -2 ODO 0000 
S 

1=812003 312512 04 313QQ0D4 
17 

449 1 -23,680 DO -41,230 09 St. 
SLOF20120002 M073011112 VER S;TY LTCD' rHS -1,8000000 S 10129/200 3/25120004 3130/20D4 15,70492 -22,08800 -6 381 08 SL 
SLOF20120002 M97385112 VERISITY LTD SHS -1,1000000 S 10/30120 3 312SQ004 3f30120041 45 .13,52560 -3.92615 SL 
SLOF20120002 M97385112 VERISITY LTD SHS .2,:00 01GO s 10131/20003 3n5/2OO4 Y30/2004 24:429 89 -34,384 2B ~9,7954 39 SL 
SLOF20 120002 M97385112 VERISITY LTD GHS -1 .00000 S 11ran(303 3=004 3130f2004 15,70492 -22,495 14 

9022 
St. 

SLOF20120002 M073115112 VERISITY LTD SHS .1,500 DODO S 
1114r2003 

M512004 313012004 
1 
3,08744 .18,54500 -5,55616 St. 

SLOF201 20002 008313105 BARRAINC .1 
'80 0000 

31541004 m512004 313012DD4 03,39424 -69 50 38 3,437 80 63 
SLOF20120OD2 06831 31 05 BARRAINC -40000000 3/8f2oG4 XSnOD4 3/30)2004 14,087 81 

. 
13 .958450 50305 S3 

SLOF20120002 110440106 BUCKLE INC COM -300 ODOO S OffinOO3 3n5/2004 3f3Qf2OO4 8,39283 -5,92020 2
.468 

03 SO 
SLOF20120DO2 131103104 CALLAWAY GOLF CO COM _3 

. 
1000000 S 10,2712003 3f2SI2004 34IM004 58,262 70 49,3210 6941 70 SO 

SLOF20120002 3615GRID3 GEO GROUP :NC .500 00DO S 4/Z'2003 U2502004 U30/2004 11,01957 4,08080 6,33: 77 SO 
SLOF20120002 3615DR103 GEO GROUP NC -20000000 s 512/2003 3/2512OD4 3/3012004 4407827 -28,73200 

1 
53 27 SO 

SLOF20,20002 4587271DO INFORMATION HLDGS INC COM -7DD 0000 S &lSa003 3/2512004 3130/2004 14,18410 -12,01200 2:1472 
1 

0 
SO 

SLOF20120002 4511721"106 INFORMATION HLOGS INC COM 
-9000000 S 

7/25/2003 3/25/2004 31=004 18:231 71 -14,55993 3,417a 7 
6LOF20120002 45811EI03 INTEGRATED ELECTRICAL SVCS INC .3.3000000 S 315/2004 312 004 3nD/2OD4 32844 60 -37,29825 -4 453 8: SL 0 

.34,08140 
r 
S .L F20120DD2 461130102 JOURNAL COMMUNICATIONS INC -2 

.0- 
0000 8 

io'S,2003 
312512004 313012004 36.47077 239837 

r SLOF20120002 48113DIC2 JOURNAL COMMUNICATIONS INC .3,300 oDoo 
6 11/21/2003 

3(2562M 313(11:2004 60,10162 -55.304 70 4.88602 r .11,304 4`1 SG 'LOF2012DD02 55972F203 MAGNUM HUNTER RES INC -1,300 ODOO S 
1012112003 

3f2512004 3/30/2OD4 12,33768 1,03327 
SLOF20i 20DD2 55072F203 MAGNUM HUNTER RES INC A.200 0000 S 111512003 312512004 3f3D/2OD4 11,38883 -1009656 1,29207 SO 
SLOF20120002 690639ID3 PALM HUR HOMES INC -2 

' 
200 GOOD 8 2/412OD4 3/2512OD4 313MOC14 48,82820 -35,68708 1 

1 
211 12 S3 

SLOF20`120002 704227107 PAXAR CORP -1 
3000000 S 

1111912003 312512004 3/3012004 18,15340 -16,77559 1 :377 81 SO 
SLOF201 20002 704227107 PAKAR CORP -1 .70D 

0000 
S i 1/2QI2GD3 3/25nDO4 3130/2OD4 23,73905 -21,83021 1 .90884 SO 

SLOF20120002 704227107 PAXAR CORP -1,10000 
9 

3/18/2004 312512OD4 313012004 15,36057 .14,55949 
80108 

S3 
00 SLOF20120002 7491185103 RPM INTERNAT~ONAL INC -2000000 S 0/2112003 312512004 3f=004 3,17584 -2,86232 31352 

0 SLOF20 120002 749685103 RPM INTERNAT ORAL INC -2,40D 0000 S 
112912004 

312512 04 3130/20D4 38,11002 -40,06440 ~1 95438 6L 
SLOF201 20002 815704101 SEEBEYOND TECHNOLOGY CORP COM .9600 0000 S IW1/2003 3,25120114 313012004 37 ;77 39 -33.73344 4,04395 

S 

SLOF2012DD02 8472202D9 SPARTECH CORP NEW -i,ooo 0000 S WM003 3/25/2004 M012004 23: 25 37 -23,12710 59827 SGG 
SLOF20 

1 
20002 847220209 SPARTECH CORP NEW 4 00000 S 

1 
0/161`2003 3/25nOO4 3/3012OD4 9,49015 -938000 1`1015 6 11 

SLOF20120002 OM793104 VENT :V HEALTH ;NC COM 2,4000 0000 S 311 /2004 3125/2004 3nD/2004 31.11094 .29:292 00 1 81894 SC33 
SLOF2012DO02 OV703104 VENT V HEALTH NC COM -1000 ODOO S 3/ 512004 3125/2004 3412004 12,D62 89 -1229310 66970 S3 
SLOF20120DD2 950755108 WERNER ENTERPRISES INC COM -3,2000000 S 1129r2004 3n5r2004 3130,7004 61,83758 -60,69472 

1 
14280 S3 

SLOF20, 20002 085789105 BERRY PETE CO CL A 
-8000000 S 

a/; 8/2002 312=004 3f3I/2DD4 15,05449 
-, 
044300 461149 LG 

SLOF20120DO2 156490104 CENTURY BUSINESS INC COM -36000000 S 
41 

812002 3r2612 04 313ir2oD4 17,21920 -14 :541 12 2,67808 LG 
SLOF20120002 158490104 CENTURY BUSINESS INC COM -1,5000000 S 4/1 7120112 312MOD4 3/3112004 7:174 67 -608880 1,08587 LG 
SLOF201 20002 5849491 01 MEDQUIST :Nc COM 

1 
00 0000 S 8f7/2002 312=004 N3 

ir2C*4 

, 
53297 '265314 A.120 17 U. 

SLOF201 20GO2 554949101 MEDQU ~ST INC COM -6000000 S S/11f2o02 3/MO04 3r3112GD4 
9 .1 

9782 - 
1 
8:230 

00 
-7 

' 
032 1 

a 
LL 

SLOF20120002 584049101 MEDOU ST Nc Com -3000000 S 15/1 412002 =(It2004 3/3112004 4,59891 -801771 -3 
41 
8 80 LL 

St. F2 12 02 037598109 APOGEE ENTERPRISES INC .2.6000 00 s 112912004 3QO/2004 3131r2004 3 23 TO .30
. 
54038 89532 S3 

SLO 0 
1 
00 

-1 

0 

1 
1 201 37 

-1 1 
131 S3 OF20 20002 037598100 APOGEE ENTERPRISES INC 00000 0 S 1130/2004 312W004 3f3 /2004 1: 5 824 3 

SLOF2012DO02 0375galOg APOGEE ENTERPRISES INC .1 8000000 
S 

214/2004 3/2612004 3M~=041 21 e24 71 -20:6832 14 
092 

57 S 
SLOF2012DO02 03937RI02 ARCH CHEMICAL ~NC COM -1 DOD 

0000 S 
9/30/2003 3r2612004 313 12ON 27,06904 -20,95440 

8,11 

5 
24 S 

SLOF20 
1 
20002 03937RI02 ARCH CHEMICAL NC COM -7000000 S 1011r2003 3r2G12004 3t3i/2004 1 ::14 7 .14,71526 42334 

SLOF20120002 008313105 BAR INC 
400 

DOOO S 3/0/20D4 3/26t2OO4 3/3 
1 
12004 

, 
40: 8: 13.56456 .24 3: GO 

SLOF20120002 068313105 BARRAINC .8000000 6 31`1112004 3126no(M 3/31/2004 28,81775 :26 
' 
30000 2,51775 S3 

SLOF20120002 008313105 BARRA!NC -60 0000 S 3/ 5/20 4 3126IM4 313~~ 2181331 
_ 
193 

5 
2,228 IS S3 

0 1 0 1116 SLOF20120002 088313105 BMRA NC 5000000 S 311912004 3rAnoG4 313 /20D4 54 .03329 10.0 .35 4,03094 S3 
SLOF20120002 070203104 BASSETT FURNITURE INDS INC -1

.200 
0000 S 1/912004 3126K2004 ar3 1/2004 23,12393 -21 

.549 
36 1,57457 

S3 SLOF2012DD02 131193104 CALLAWAY GOLF CO COM 
_900 0000 S 

1012712DO3 3/2612004 U3112004 1642430 -14.31900 2.10538 SO 
SLOF20 

I 
20M 

, 
3 
ji 
93 
1 
04 CALLAWAY GOLF CO COM -2,000000 S 12/16/2003 312812004 313 

1 
12004 36,40857 -31 961 80 4 5 77 SO 

SLOP20i 20002 
1 
3 
11 
93 
1 
04 CALLAWAY GOLF CO COM goo 0000 12/ gr2 3 312612004 3r3 1/2004 18,42436 14.438 00 

, 
:93868 36 SO 

SLOF20120002 131193104 CALLAWAY GOLF CO COM .1,90000 0 S .11 .10004 3r2612004 313112004 3407364 :33 518 57 1 157 07 S3 
00 8 SLOF20120002 13`1193ID4 CALLAWAY GOLF CO COM .1,6000 3r=2004 3rJW004 N3 I rW4 29.1988 2799 04 1 19281 S3 

:L F20 
1 
20002 26 

1 
5701 05 DRESS BARN INC COM -1,600 - s gn412003 3r2=004 3131/2004 26, 093553 :2 

, 
:849Q 60 4:243 93 SO 

LOF20120DO2 261570105 DRESS BARN INC COM .1,1000000 6 9/2512003 3/2612004 3/3112OG4 17,03931 15,21322 2,72809 S 0 0 S 
SLOF20120002 285218103 ELECTRO RENT CORP 

-1,8000000 
S 9/2512003 312612004 313112004 17,27194 :22 932 00 .5,680 00 SL 

SLOF201 20002 3 
1 
3855`108 FEDERAL S 

.8000 1 1 
:7 3,2:12 4 _61 (IS S ~GNAL CORP 000 S 10/3012003 3/2 G04 3f3jf2D04 15 

' 
72378 -11 7568 3,94810 SO 

LOF20120DD2 31385510a FEDERAL S GNAL CORP 4:000 DDDO S 1/14/2003 1200 3/3 f2004 786 
1 
893 

.00 
1756093 SO 

SLOF20120002 361SOR103 GEO GROUP INC 5000000 S 5r212003 3126=04 3r31/20D4 11,1 
6 

1 5e -7,1113 
00 

397858 S 
SLOF20120002 403777105 GYMBOREE CORP COM -1 wo 0000 S 21?3r2M 312612004 3/31/2004 31,713 17 -28,438 la 3:277 01 S3 

:5 SO SLOF20 
1 
20OD2 55972F203 MAGNUM HUNTER RES INC -800 0000 S 111512003 3/22004 3/3112OG4 5 745 13 -5,G49 28 698 

SLOF201120002 55972F203 AGNUM HUNTER RES INC .7000000 S m2o 3 312612004 3r3112004 16 7738 :;4 9 3 9 34 9 SO 
SLOF20120002 685SBYI00 ORBITZ INC CL A -28000000 S 2JI212004 3125/2004 3/31/2004 62,60499 4:2'42 090 .11,63701 SL 

5/3f2005 

Alfred 
P 

Sloan Foundation 
Tax 10 no 13-1623877 
High R.k Capital 



SLOF20120002 74838CIDS QUIKSILVER INC COM -27000000 S i2lig/2003 3/26/21304 3131/2004 57,91327 -44351 55 13,50172 SO 
SLOF2012DO02 749885103 RPM INTERNATIONAL INC -3,200 00DO 8 112gnOD4 312WO04 3131/2004 50.97272 -53,41920 -2,44048 SL 
SLOF201 20002 547220209 SPARTECH CORP NEW -1,2000000 8 101104=3 3rAnOD4 30`3112004 2062538 -28,14000 485 3e SO 
SLOF20,20DO2 847220209 SPARTECH CORP NEW -800 DODO S 10/2&2003 3/2602004 313112004 14,31268 -13,5is 00 79468 SO 
SLOF20 

1 
20007. 872443403 THO INC -2,500 DOOO 6 &1=004 312012OD4 3/3112004 48,24311 43.17050 5,072 111 63 

SLOF20120002 942TMOO WATSCO INC CL A -7000000 8 4/1412003 30612004 3/31/2004 10,41013 -1053500 11,884 13 SO 
SLOF20f2M 042622200 WATSCO INC CL A _Iwo" S 5f2l,2003 X&2w4 3131=04 0,32248 4,51985 3,80283 SO 
SLOF20120002 942a22200 WATSCO INC CIL A -6000000 a 5/23/2003 3/2WO04 3131/2004 18,04497 -0,35370 7.201 27 SO 
SLOF20120002 950755108 WERNER ENTERPRISES INC COM -3.0000000 8 1/2912OD4 312012004 3131r2004 511,867 50 -50,901 30 1,76620 S3 
SLOF20120002 050755108 WERNER ENTERPRISES INC COM -1,200 DDOO 6 1/30/2004 312(1120D4 3131/2004 23,48700 -22,04340 1 .42360 S3 
SLOF201 20002 95075510B WERNER ENTERPRISES INC COM .6000000 S 2/4/2004 =612OD4 3/31/2004 1 1,733 50 -10,76748 98602 S3 
SLOF20120002 054540109 A)(CELIS TECHNOLOGIES INC COM -6,600 0wo 8 &14rl= =GrIM 4/t/20M 72.2tS 99 -71.49582 723 17 LO 
SLOF201 20DO2 054540109 AXCELIS TECHNOLOGIES INC COM -1 .700 ODDO 8 6/1712OD2 M29=4 4/1/2004 16,00186 A9,964 46 -1,362eO LL 
SLOF20i20002 870509`108 NUEVO ENERGY CO COM -1 .6000000 s 511712002 3129/2004 41112OD4 50,15804 -24 3118 72 25,83932 LG r 

-40,20024 2.79243 S3 
'LOF20, 

20OD2 025676200 AMERICAN EQUITY INVT LIFE -3.4000000 8 1r2112004 3129/2OD4 411/2OD4 42,99267 
SLOF2012GO02 03937RID2 ARCH CHEMICAL INC COM -400 0001) 6 1011/2003 3129/2004 4/112004 11 .031 17 -8,40872 2,62245 SO 
SLOF20120002 03937R102 ARCH CHEMICAL INC COM -5000000 8 lOr22/2003 3129/2004 411/2004 13.78890 -10,50280 3,28a 18 SO 
SLOF201120002 03937RID2 ARCH CHEMICAL INC COM -= 0000 S 11/3/2DO3 3129=04 411/2004 16,54675 -13,40748 3,07927 SO 
SLOF20120002 0428912`100 ARRIS GROUP INC COM -1 .7D0 0000 8 3111/2004 312912OD4 4/1/20134 15,04440 -13,99100 1,05340 S3 
SLOF20120002 0426SQ100 ARRIS GROUP INC COM .5000000 a 3111/2004 3/29r2M 4/1/2004 4,42453 4,20105 22378 S3 
SLOF201 20002 070203ID4 BASSETT FURNITURE INDS INC -0000000 S 11/gR004 3/29/2OD4 4/l/20D4 17,56D 811 .10.18202 1,49879 S3 
SLOF2012DO02 070203ID4 BASSETT FURNITURE INDS INC -3DO 0000 S 1/12/2004 3129=04 411/20114 6,80894 -5,49597 39097 S3 
SLOF20120OD2 17273KI09 CIRCOR INTL INC COM -2000000 8 10/3012003 3/29/2004 41112004 4,591 50 -4,20550 38600 SO 
SLOF20120002 17273KID9 CIRCOR INTL INC COM -3000000 S 10/31/2003 3r2g/2004 411f2004 0,88726 -6,17550 71175 SO 
SLOF2Oi2OOD2 29302t.1104 ENTEGRIS INC COM -2,4000000 5 3/24/2004 3129/2004 4/1120134 30,53860 -20.88255 1,65824 S3 
SLOF20120M 381 SOR103 GEO GROUP INC -700 WW 5 SWOD3 3)220DD4 4/IJ20D4 15.80225 -1005020 5,54605 SO 
SLOF201 2DO02 390568103 GREAT LAKES CHEM CORP COM -1,6000000 8 91 3/=004 4/112004 38,75352 -33,61472 4,93860 SO 
SLOF20120002 390588103 GREAT LAKES CHEM CORP COM -2.0000000 S 11f712003 3/29aOG4 012004 46.441 91 44 .90440 3,537 51 SO 
SLOF20120002 403777105 GYMBOREE CORP COM -1,4000000 S 2=2004 3129=134 41112004 23,51907 -20,95298 2,658 11 S3 
SLOF20120002 403777105 GYMBOREE CORP COM 400 DDOO 8 20=04 3129=4 41112004 0,71974 -6,00200 71774 S3 
SLOF20120002 4341141105 HOLLYWOOD ENTMT CORP COM -7000000 S 1211nW3 =grlm 4/l/2004 9,57507 -9.83900 -26303 SL 
SLOF201 2DO02 436141`105 HOLLYWOOD ENTMT CORP COM -1,8000000 6 12r2n003 3129r2004 41112004 24,62394 .23,31072 1,3`13 22 SO 
SLOF20120002 436141105 HOLLYWOOD ENTMT CORP COM -7000000 8 1/512004 31=004 41112004 957597 .8,871 59 70438 S3 
SLOF20120002 456727100 INFORMATION HUDGS INC COM -4000000 5 7/25/2003 3129/2004 4/1120134 8,127 72 -0,47108 1,65664 50 
SLOF2012DO02 533DO0108 LINCOLN ELEC HLDGS INC COM .1,ODO DODO 3 31412004 312912OD4 4/112004 27 .98450 -2e,73a 50 1246 00 S3 
SLOF20120002 542312`103 LONE STAR TECHNOLOGIES INC -8000000 8 7116n003 3r2g/2004 4/112004 14.08992 -13,54290 64696 SO 
SLOF2012ODD2 549271104 LUBRIZOL. CORP .1,6W OODO 8 3/15/2DD4 3129/2OD4 411/2004 50.565 64 47,92016 2.64530 63 
'SLOF20120002 640271104 LUBRIZOL CORP 1 .000 ()000 S 311512004 312=004 411/2004 31.60347 -30,16540 1,43807 S3 
SLOF20120002 5768SP304 MATRIXONE INC COM -2,4000000 5 10/17/2003 3/29/2004 4/1/2004 16,65271 -10,25640 8,3DO 31 SO 
SLOF20120002 57e85P304 MATRIXONE INC COM -3,4000000 S 1111412003 312912004 4/1=134 23,591 33 .18,21074 5.38059 SO 
SLOF2012ODD2 5768SP304 MATRIXONE INC COM -3.9000000 S 2/S/2004 3r=004 4/l/2004 27.06064 -2630745 753 10 33 SLOF20i20002 

5768SP304 MATRIXONE INC COM 4.0000000 S 2JWOD4 3129=04 0120G4 27,754 51 -28,00520 -25089 SL 
SLOF20120002 57a85P3G4 MATRIXONE INC COM -3GO 0000 S 3IW2004 3n9n0G4 4/1/20G4 2.08150 -1 .06221 11038 S3 
SLOF201 2DD02 690732102 OWENS & MINOR INC NEW -700 OODO S i2rJ012003 3/29/20134 4/1/2004 17.48572 -15,06 58 1,779 14 S3 
SLOF2012DO02 S90732102 OWENS & MINOR INC NEW -3,0000000 S 12r3I/2GD3 3/2912004 41101)(14 74,85307 -67,01790 7.83517 83 
SLOF20120002 690732102 OWENS A MINOR INC NEW .3,200 ODOO S Irmom 312MOD4 4/112004 79,84328 -71,74432 809898 S3 
SLOF20120002 713569309 PER BE TECHNOLOGIES INC COM -7000000 S 101311/2003 3/29=04 411/2OD4 7.6111 57 -D,574 11 -1,89254 SL 
SLOF20120002 713569309 PER SE TECHNOLOGIES INC COM -1 .1000000 S llr.=03 3/2902DD4 41112004 12,071 03 -1509530 -3,02427 SL SLOF201 

20002 740SOU107 PREMIER FARNELL PLC SPON ADR -2,0000000 S 1113/2004 312gnOD4 411/2004 17,898 29 -15,22120 -32291 SL 
SLOF20120002 847220209 SPARTECH CORP NEW -2, 100 OWD S 100WOD3 3f29n004 411)2004 50.84531 47,313.00 3,53231 SO 
SLOF20 

1 
20002 853887107 STANDARD REGISTER CO COM -31000000 8 1111212003 =912004 4/l/20134 48,36585 -52,85500 4.48915 SL 

SLOF20120002 : 77 00 03 SWIFT TRANSN INC COM .1 I'm 0000 S 31=004 312912DO4 4/l/2004 207,23293 .109,76574 7.48719 S3 8 1 ;561 
LOF20 20002 5e 

1 
03 SWIFT TRANSN INC COM -1,6D0 0000 S 311 BQ004 3129=04 4/112OD4 20,09938 -27,20000 89938 S3 

SLOF20120002 :70758103 SWIFT TRANSN INC COM -2,600 OODO S 3/1=004 3/2 /2GD4 411/2004 45681 50 40,74408 4,01742 S3 
SLOF20 

1 
20002 70758 

1 
03 SWIFT TRANSN INC COM .1,1000000 s arZW2004 30= 4/f/2004 19,31832 -17,18959 2,12873 S3 

SLOF2Oi2OOO2 :507:5 ;0 NER ENTERPRISES INC COM .1,8000000 8 21412004 3129/2W4 4/1120134 35,33281 -32,30244 3,03017 S3 0: WER 
LOF20 20002 507 5 WERNER ENTERPRISES INC COM .5000000 S 215/2004 3/2=004 4/1/2004 9,8`14 62 -9,11010 70452 83 

SLOF20120002 054540109 AXCELIS TECHNOLOGIES INC COM -3.8000000 611712 02 3130420D4 4r212004 41,67791 -44020344 .294 53 LL 
SLOF20120002 054540109 AXCELIS TECHNOLOGIES INC COM .1 9000000 611 9120002 3130/2004 4=004 20,83895 -21:048 9 .20: 44 UL 
SLOF20120002 702104 WELLMANINC COM 

.1 
000000 5 10122/2002 3(30/2004 4=004 81594 -1,09408 -27614 LL 8 1 :41:7 1 

SLOF20120002 4 
02 D4 

WELLMAN INC COM .2,3000000 S 10125/2002 313012OG4 4/2r2004 1 :,768 57 -24,495 DO .572 43 LL 
LOF20 20002 949702104 WELLMAN NC COM -1,100 0000 5 

jr212003 
3130r20D4 402004 97532 .15.01159 -6 :03: 

27 
UL r 

'LOF20120002 949702104 WELUMAN :N COM .5000000 s 1=003 313012004 4=004 4,07989 .6,77750 .2,69781 U. 
SLOF20120002 0497021064 WELLMAN NC COM -3. 100 GOOO 8 

11an003 
3130=4 4=004 25,29407 42,95918 -1766511 LL 

SLOF20120002 M973851 12 VERIS:TY LTD SHS -2000000 S 11 If4/2003 3130/2004 402004 1,80809 -2 .4'1141 -07709 SL 
SLOF20120002 M97385i 12 VERIS,TY LTD SHS .2.4000000 S 

1 
/1412003 313012004 4r2J20G4 21.707 67 

_,0 
23 
, . 

-8 .52397 SL 
SLOF201 20002 M97385ij 2 VER S TY LTD SHS .9000000 8 1111 812003 3/3CV2004 4r2nOG4 8,140 45 .11.51694 -3,37649 SL 
SLOF20120002 M97385112 VER ISITY LTD SHS .2,6000000 6 11128/2003 313012004 4 0 4 23,51688 .3, 3544 -9,01858 SL 
SLOF20120002 M97385112 VERISITY LTD SHS 

-1 
000000 S 121812003 3/30/2D04 4r2120004 90449 

- 
:2169 29 -36480 SL 

r2n SLOF20120002 OD4934105 ACTEL CORP COM 
-1, 
Boo 

0000 
IS 3/15=04 =012004 4r212004 35,80852 -34 75' 

40 
85012 S3 

SLOF20 
1 
20002 035290105 ANIXTER INTL INC COM 

.1 
500 

0000 
8 312312OD4 313012004 4=004 42,43709 

_40 . 
.770 

1,589 
39 S3 

SLOF20 
1 
2"002 042'gQI00 ARRIS GROUP INC COM -6,3000000 S 311112004 3/3012004 4=004 N.:29 44 -5203323 3,89B 21 S3 S

.F2. 
1 
20002 04302P207 ASCENTLAL SOFTWARE CORP COM NE -2,9000000 6 3115/2004 3/30/2004 4/2/2004 62, 5857 -62, 

SGO 
22 45835 83 

SLOF2(), 20002 
04362P207 ASCENTIAL. SOFTWARE CORP COM NE SOD 0000 S X11112004 30=004 4)2=04 1730788 -16.73368 8342 83 

SLOF20120002 04382P207 ASCENTLAL SOFTWARE CORP 
CO 

MM NE :700 00000 S 3r=004 313(Y2004 402004 
1 
5,196 :0 :~ .4 1014 17 1012 730 S 

SLOF20120002 D4362P207 ASCENTIAL SOFTWARE CORP CO NE -700 000 8 3/24/2004 3/3 12004 4r2120G4 3311 1 103 3 S 
4 0064 ~29 92 LOF201200(r2 09588TIDO BOCA RESORTS INC CL A -8000000 S 11512004 3130012004 
r212 

4 .:. ~'l -12 1,560005 SS3 
SLOF20120002 3615GRI03 GEO GROUP INC -5000000 S 5r212003 W3=004 4/20004 11,20958 .7 10300 4,02(1 56 S 
SLOF20120002 384313102 GRAFrECH INTERNATIONAL LTD -200000- S 314r2OO4 3/30/2004 4rZ2004 3007222 -2::

.450 
W 162102 SJ 

SLOF20 
1 
20002 403777105 GYMBOREE CORP COM -3,3000000 8 2/25r2004 3/30/2004 402004 55,67245 -4 

51 
650 6.15595 

S3 SLOF20120002 423452101 HELMER:CH & PAYNE INC COM .1,1000000 
S 1 

1/21/2003 3/30/2004 4=004 31,18332 -26,50800 4,56532 SG S 
LOF20120002 423452101 HELMER CH & PAYNE INC COM .1'alm, 0000 S 121112003 313012004 

4=004 
45 

' 
32847 -3882160 6,500 87 SO 

SLOF20 
1 
20002 439104 

1 
00 HOOPER HOLMES INC COM -8,7000000 S 311612OD4 313012004 4rM004 52 365 85 "50 

' 
10691 

2 
259 94 S3 

SLOF20120002 456727100 INFORMATION HLDGS INC COM .1 
0 

7125r2003 3rJO12004 4r2rW4 35 68706 .29 
1 
1986 

7 . 
56720 SO 

SLOF20120002 458683109 INTERGRAPH CORP -4:820000 0000000 S 3MOC14 =W004 4=004 100,94137 .87,27978 13 :111 59 S3 5 
0 711&2 78: 72 33 

SLOF201 
20DO2 533900105 LINCOLN ELEC HLOGS INC COM 16 0000 S 3/412004 3f3O)2004 4r2RO04 44,96032 .42,781 60 2 

17 

LOF201200M 542312103 LONE STAR TECHNOLOGIES INC :2:30000 000 6 003 313012004 
4rb20G4 

40701 04 -3893601 1 03 SO 
SLOF20120002 570208108 MASSEY ENERGY CORP COM -2.3000000 S 

3r25,2004 
3/30/2004 

41rb2004 4' 

102 
1 46:,11 1 1,56062 S3 

SLOF2012ODD2 57685P304 MATRIXONE INC COM 47000000 S 3ja/2004 W30/2004 4r2120 32,111317 
.30 

4129 2.071 :a S 
SLOF20120002 57685P304 MATRIXONE INC COM -3:000 0000 

S 
319r2004 Y3=004 40200044 20,94457 

_I 
94325 2 

7 
S3 

LO 
AL 

8 0 
12/30/2 3 313012004 

2J2004 
599200 .8:831 70e .2839 SL 

S 
F20`1200(12 56463FI04 MED 

C 
TAFFING NETWORK HLDGS - 0 00 0 s 

4r 
78 S 

SLOF20120002 58483FID4 MEDICAL STAFFING NETWORK HLDGS 2 2000 D000 S 12r3 1/200003 V30/2004 4rMOO4 16,47801 -24,31044 .7,83243 SL 
SLOF20 

I 
20DO2 643872104 NEW ENGLAND BUSINESS SVC INC -2 300 OGDO 8 1/28/2004 3/3Q/2004 4=004 75,89703 -69,10100 (1,736 03 83 

SLOF201 2DO02 670255102 OFFSHORE LOGISTICS INC COM 5000000 S 
I 
12712OD4 3/30/2004 4r2n004 34,12367 .31,28415 2 83: 52 83 

SLOF2012DO02 676255102 OFFSHORE LOGISTICS INC COM 1:300 0000 S 1/29/2004 3/30/2004 4rmOG4 29 573 :4 
28 
:17 217 1 :54 07 83 

SLOF20 
1 
20002 690732102 OWENS & MINOR INC NEW 200000, S 

115f2004 
313(V20G4 4rmOD4 29,94 7 2 :27 192 

4 
2,75558 83 

SLOF20`120002 ODS630103 PALM HBR HOMES;NC 
-5 

. S 214r2004 3f3O/2DO4 4/2/2004 10,49484 -8,11070 23 14 63 
OF201 CM 899839103 PALM HBR HOMES NC 000000 : 84 

9 
SL 2 .1.4 0 DODD S 21WGD4 313012004 

4/2/200.4 
2938555 -2407062 5314 3 83 ,91

. F201 2=2 740501.1`107 PREMIER FARNELL PLC SPON ADR 5 90 0000 S 1/1 512OD4 3130=4 4r2n004 5193743 -5526235 .332492 SL 
SLOOF20 

I 
20OD2 78375PI07 RYERSON TULL INC COM ml:00,0 0000 S 2/912004 313012004 4rm()04 13,07548 .11 92940 1 :146 08 83 6 00 S 

SLOF20120002 853887107 STANDARD REG!STER CO COM -200 ODOO S 11112=03 313012004 4rM 4 31613028 -3 41000 -27972 SL 
SLOF20`120002 853887107 STANDARD REG STIER CO COM -1:700 DOOO S 12WO03 3/30/2004 4rD20114 28, 0735 -2692562 -31827 SL 
SLOF20 

I 
2oGO2 :538871107 STANDARD REGISTER CO COM 1 

00 
0000 S 12/iMC03 313W004 4rMOD4 I M5 14 -1 . 513 2B 51 88 G 

LOF20 
1 
20002 58375 08 STEIN MART INC COM 

-1. 
3 0 CGOO 

S 
3/aj20G4 

3130/2004 4r2n 04 17 .45870 1 64771 1,81099 S3 S 1 
20002 950755108 WERNER ENTERPRISES INC COM 0 00 0 S 04 49 (133 3 45: 22 083 S3 LOF20 .2,e 2/ 0 3130/2004 4/2120 7 372 52 

'0 0 5/2 D4 0 SLOF201 20002 985577105 YELLOW ROADWAY CORP -1 6000000 S 7115r2003 313012004 4020~ 54' 4ea o52 _39 82368 14:6402 34 SO 
SLOF20 

1 
20002 985577105 YELLOW ROADWAY CORP .10000- 5 7/17/2003 3130/2004 412/2004 3,404 

1 
3 -2.48 

1 
21 022 g2 SO 

SLOF20120002 8855BY100 ORBITZ INC CL A -1,goa 0000 S 211 =004 3/31/2004 415Y=4 44,9224 
1 

-50,37850 -5 45e 09 SL 
SLOF20120002 054540109 AXCELIS TECHNOLOGIES INC COM 4DO 0000 S 6119/2002 4/1/2004 41M G4 4,41930 -4,43124 

.11 
94 LL 

SLOF20120DO2 054540109 AXCEL:S TECHNOLOGIES INC COM 
_I 
14000000 : 6/20/2002 4/1/2('04 VS/2004 15,48753 14,93: 2: 52925 L. 

SLOF20120002 054540109 AX ELS TECHNOLOGIES NCCOM .1"1 000000 Wat2002 411/2004 
4'6r'004 

1215308 .13.30 3 
.1 .1 

55 29 LL S - 
2/812003 : 

908 
I-OF2020002 M97385112 VERISITY LTD SHS 700 DOOO S 

1 
41112004 416/2004 6 58 8,88503 -229595 SL 

SLOF20120002 M97385112 VERISITY LTD SHS .1,0000000 S 12MI2003 411 12004 
4WO04 

16 
04336 -2297088 -0,02752 

SL SLOF20 
I 
20OD2 004934105 ACTF LCORPCOM .8000000 S 3/1512004 411/200 4/0/2004 

18. 
357 

0 
1 17 

. 
37920 97781 S3 

SLOF20`120002 004934105 ACTEL CORP Com -2,3000000 S 3/1 712004 4/1/2004 4rnOG4 52,77840 .50,921 77 1 .85403 S3 
SLOF20120002 004934105 ACTEL CORP COM _300 000 S 311SQ004 41 ;12004 416r2004 6,88389 -6581 18 30272 S3 
SLOF20 

1 
20002 007585102 ADVO INC 

.1 . 
6000000 S 3116RO04 4//2004 416r2OG4 5259870 -51,05248 1,64628 S3 

SM005 

Alfred P Sloan Foundation 
Tax ID no 13-iS23B77 
High Rack 

Caphol 



SLOF20120002 007585102 ADVO INC -2100000 S =12004 4/112DD4 41WO04 6,57485 -0,354 14 22071 S3 
"IOF2012DO02 D42690100 ARRIS GROUP INC COM .1 .0000 5 3/1 1J2OD4 41IJ20134 4fflaDD4 0,38026 -5,691 47 47879 S3 
.LOF20120002 042690100 ARRIS GROUP INC COM -7,0000000 8 3/i2r2OG4 41112004 4WO04 63,602 60 -61.0gs so 2,50380 S 
SLOF201 20002 D42690100 ARRIS GROUP INC COM . 0000000 S 311 5/2004 4/1 /20134 4IM004 9,08800 -830400 

781 

2 
S3 S 

0002 057741100 BALDOR ELEC CO 1:3 0000 S IrMOO4 4/i/2OD4 4WO04 30J34 72 _30:H12 
So 

LOF2012 , 
00 

-57 7: 
9L SLOF20 

1 
20002 068313105 BARRA INC .1

. 
500 DDOD S 3131/2004 4/1/2004 41MOD4 54,03363 -52,46730 

1,5W 
23 S3 

SLOF20120002 068313105 BARRAINC 
_1 . 

100 0000 S 411=04 4111=04 4AUM 30,624 69 -38,63927 1,0 532 S3 
SLOF201 20002 099549101 BORLAND SOFTWARE CORP COM -1 000 0 S 31111/20D4 4/1/2004 4/812004 13,81333 .13,431 15 3:2 

18 
S3 

SLOF20120002 0098491011 BORLAND SOFTWARE CORP COM -4 : :00 000000 S 311512004 411 /2OD4 4WO04 44,20264 43,03824 1,1 
04 40 

S3 
SLOF20120M 009840101 BORLAND SOFTWARE CORP COM 

2DO 
0000 8 3/jeQOO4 4/l/2004 4IW2004 11 .05080 -10,75728 26338 S3 

LOF20120002 099849101 BORLAND SOFTWARE CORP COM 
.1 . 

S3 S 32000000 8 3110120134 411r2004 4/e/2OD4 29,46843 -28,85200 5 
SLOF20120002 103043105 BOWNE & CO INC COM -2,8000000 IrnJ2004 4/1/2"a 41EV2004 44.28996 -38,33050 

5.050 48 
S3 

SLOF201 20002 
1 
5133V208 CENTENNIAL COMMUNICATIONS CORP 

-1 
. 
9000000 

I/2r2DO4 .
.004 

4/ftQO04 12 .69 
1 
70 -10,42055 2,271 

15 
S3 

SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP .24000 00 
S 

1WO04 41112004 4/WOD4 18,031 62 405344 1,978 111 S3 
SLOF20120002 26224RIGI EFUNDS CORP COM i :2DO O= 8 81112003 41112OD4 4WOO4 19,70209 

3
:601 40 0.1606 BG 

SLOF20120002 348091705 FOREST OIL CORP -SOD VOOD 3 3/1512004 411)2004 4,WOD4 20.23570 -20,DOPW 226 0: S3 
SLOF20120DO2 36159RI03 GEO GROUP INC 

-1 
3 DODO &W003 411/2004 4WOD4 30,577 a2 I 

' 
.07 a 11,901 82 SG 

SLOF20120002 377316104 GLATFELTER .2 :000 
GOOO 

1/012004 4'1/2 4AII2004 -.55 
a 

:24 .45 SO 
-1 
96574 SL 

00 SLOF20120M 458683109 INTERGRAPH CORP -3000000 8 VM2004 411 .000044 4/WO04 7,32 : 318' -tI .2. 27 1 :091 
11 83 SLOF20120002 458003109 INTERGRAPH CORP -1,900 OODO S 31412004 4/1/2004 4AII2004 40,39406 41,540 02 4,75404 S3 

SLOF201 20002 486587100 KAYDON CORP -1,300 0000 W12003 411r20041 4,WOO4 35 
' OW 40 

-2018500 
6
.60740 :0 

SLOF20120002 532774100 LIN TV CORP CL A -200 DOOO 7/2412003 411/2DO4 4ft7DG4 481093 -4 :204 72 01821 0 
SLOF20120002 532774100 LIN TV CORP CL A -1 .ODO 0000 8 7/2512003 41112004 4WOO4 24,05483 -21,35000 2 .70403 SG 
SLOF20120DO2 5327741106 LIN 

TV CORP 
CL A 

-600 
0000 S 7/3012003 4/112OD4 4/WOD4 14,43278 -12.60852 1,82420 SG 

SLOF20120002 633900106 LINCOLN ELEC HUDG3 INC COM 
400 

0000 S 3/412004 4/1/2004 4JSQOG4 39,59779 -37,43390 2`1 389 S3 
SLOF201 20002 556100 

1 
05 MACROMEDLA INC COM -1

.600 
0000 

S 
3111112004 41112004 

41SMD4 
32,55923 -31,47888 1 :0800 35 S3 

SLOF201 20002 576:SP304 MATRIXONE INC COM -3 .3000000 
S 

3/90004 4/1/2004 41W2004 23,83832 -2137575 240057 S3 
SLOF20 

1 
20002 57a SP304 MATRIXONE INC COM -2,4000000 S 3110/2004 4/112004 4MnOD4 17,33551 -14 : 82000 2:614 55 S3 

SLOF20120002 870265102 OFFSHORE LOGISTICS INC COM -2000000 S 112WO(14 4/1 /2004 4/SQOO4 4,611143 -4,31198 29945 8 
SLOF20120002 078255102 OFFSHORE LOGISTICS;NC COM -2.500 DOOD S 1/=004 4/1)2OD4 

4MOD4 
57,64290 -53,70250 

3. 
880 40 S3 

St. F Q 6855OY1IOO ORBITZ INC CL A -2 100 OODO S 
2/1 

2r2004 4/1/2004 41W 
5 

11 871 7 -55,681 50 3 BOO 7 St. 
'LOF201 20002 68558YIDO ORBITZ INC CL A -1 :400 0000 S 2117/2004 41,12004 41WOD4 

34:581 12 
:37,137 74 3: 58 5: SL 0 20 0002 004 

6 1 a 5:101 S3 SLOF20120DO2 695639103 PALM HER HOMES INC 1 .4000000 2MM04 4//2004 4/%QOO4 2.,02 23 24,07062 513 
LOF20120002 89W39IO3 PALM HBR HOMES INC :1,5110 0000 21`1012 D4 4111 004 41WO04 31,55596 -27.97500 3. 095 :3 

SLOF20120002 71309309 PER BE TECHNOLOGIES INC COM 
- 

Soo am S 11111=3 41fr2W4 4aQOO4 18,43241 -19,53000 3 097 59 L 
SLOF20120002 726900103 

PLANAR 
SYS INC -1 . 000 DOOD 

a 
IAV2004 411/200-4 41WOD4 14

.094 
30 -19,94260 :5:848 24 SL 

SLOF20120002 7405OU107 PREMIER FARNELL PLC SPON ADR .27000000 S 1/1&2004 411/2004 4/6Q004 24,71089 -25,28955 -57: 66 SL 
6 1 ":3 SLOF201 20DO2 7405OU107 PREMIER FARNELL PLC VION ADR .2 :000 0000 =12004 401 

r2OO4 
4WO04 11 0437 io .sv 40 

.87 
03 St. 

LOF70 20002 741929103 PRIMUS TELECOMMUNICATIONS 4.900 OIDDO 3/1112004 4/112OD4 4/13no"" 556 41 -40,11670 1439 62 S3 
SLOF20120DO2 7M038101 S1 CORP COM -4 600 OOOD S 3r25nOO4 4/112OD4 41WO04 35,879 15 -32,76718 3 

, 
111 97 53 

SLOF201 20DO2 784638101 SiCORPCOM -1 :000 DODO S 3r2OnOO4 41112004 41MOD4 1401965 .13.91351 906 
1 
4 83 r 

-21.69788 'LOF20 
1 

20002 
E STORES INC COM NEW -8000000 S 3/i/2OD4 4/1/2004 4/6QOO4 23 .29595 1598 DO S3 S I :5254C305 :TAG -9 

LOF20 20002 53687107 TANDARD REGISTER CO COM 000000 S 12/10/2003 411/2OD4 41MOD4 14,488 35 A3,611) 34 84701 SG 
SLOF20120002 853887107 STANDARD REGISTER CO COM 

-9000000 S 
1211912003 411/2004 4160004 14,46635 - 

1 
4,788 28 -31993 St. 

SLOF20120002 858375108 STEIN MART INC COM -2,200 0000 a 302OD4 4/1/2004 4 0 3072491 -213,00 74 424417 S3 
SLOF20`120002 00776SID4 AEROPLEXINC 4290000 S W1 912002 4=004 41WOO44 6,15039 4,43402 1 :71a 37 LG 

r7/2 SLOF20 20002 007768104 AEROPLEX ;NC -600 OODO S 0/2002 4rmOD4 V712 04 8,00194 -6 288 ia 2,31378 LG 
SLOF20120002 00776810,4 AEROFLEX NC .1,100 

DOOO 
SQ1r2OD2 4rMOO4 4/7/20004 15,77022 -10 :945 00 4,82522 LG 

'SLOF20120002 007768104 AEROFLEX INC -2,700 0000 S ena=2 47/2004 417)2004 36,70871 .18,69237 
20'016 

34 LG 
SLOF20 

1 
20002 007768lD4 AEROFLEX :Nc 

-1 
200 

0000 

S 
en712002 4/202004 V712004 17 2 3 :8 -852000 8,68388 LG 

SLOF2Di2OOO2 007768ID4 AEROPLEX NC -671 0000 S 711/2002 
402004 

4/712DO4 9,6019 
3 

-4 :499 66 5,12017 LG 
SLOF20120002 054540109 AXCELIS TECHNOL0G:ES ;NC COM 

-600 
00000 S Ma/2002 4012004 41712004 6,87800 -725 1 -381 10 LL 

SLOF201 20DO2 054540109 AXCELIS TECHNOLOG ES NC 
COM 

-800000 S 112412003 4/2/2004 4f7/2004 9,17008 -5 :4393 404 3 
, 
73722 LG 

SLOF20120002 808194ID4 SCHULMAN A INC COM 
-200 

0000 S 
1 
211 7/2002 4r2/2DD4 417/2004 3,93301 -3.81036 

12265 LG SLOF20 
1 
20002 808194ID4 SCHULMAN A INC COM 

-BOO 
0000 S 1211812002 4/2/2004 4R/2004 15.73203 -14,88344 648 59 LG 

SLOF20120002 808194104 SCHULMAN A INC COM -7000000 12/10/2002 4/212 04 417/2004 
1 
3.76152 -1299403 77149 LG S 

8 
J/W 

00 
5.89 5 2 7 

LOF20120002 808194104 SCHULMAN A INC COM -3000000 S 003 4rMOO4 07/20114 
9 1 

-6 : 94 0 
SIW 

81 
LG SLOF20120OD2 800194104 SCHULMAN A NC COM -2000000 S 111012003 4/2/20114 417/2004 3,93301 -3,34208 

590 
93 

LB SLOF20120002 M97355112 VERIS TY LTD SH 4000000 S 
I 
2/9n 

a 
4/212004 4f7/2004 2,97709 -5 IG4 64 .212755 St. 

SLOF201 20002 M97385 
11 
2 VER SITY 

LTD 
SHSS 27 0000 S 12JIO/200033 402004 41TI2004 20,09530 .33:040 62 1384526 SL 

L .3:00() 0000 S 12/1112003 40200,11 41712OD4 22,32817 :37 655 70 5:327 53 S 
S 
OF20 

1 
201302 M97385112 VERISITY LTD SHS 

I 

00 SLOF2Oi2OOO2 000957100 ABMINDSINC -1,1000000 S 12123/2003 AIW2004 41712004 1 
9 
85442 19 :155 40 02 SG 

LOF20 120002 00095~1100 A13M INDS INC 4 OW DOW S 2r2 003 4=004 4RI12OD4 90:247 38 
_ ..

.O0 
" 

3 e49497 31 SG 
SLOF20120002 OD4934 

1 
05 ACTEL CORP COM -3:000 0000 S 3/i8"/2OG4 402004 4n/2oo4 7003276 -65 .61 1 60 4 

., 
S3 

SLOF20 
I 
20DO2 D04934105 ACTEL CORP COM .10 000 S 311 OnD134 4r2/2OO4 4n12OO4 23:344 25 22 .07900 1,205 21e S3 S 0 1 iran 8 

0 Oct 5 LOF2DI20002 03937RI02 AR HCHEM~CALINCCOM 9000000 S 3 4 
2'2004 

V712004 25,559 117 20,20122 5 35a 45 SG 
C 00 r SLOF20120002 0393?RiO2 ARCH HEM CAL C COM 0 000 S 11/1812003 4/mOO4 417/2004 2.83996 .2 185 10 67 6 G 

SLOF20120002 057741`100 BALDOR ELEC CO 
.3 

00 11=004 4t2rdam 4f712OO4 707470 -8 .9e? 50 10726 S3 
0000 0 S SLOF20 

I 

20M 
0577411100 BAUDOR ELEC CO .7000000 S 1/512004 4=004 V7120114 

1 
6:507 78 -1131 75 

1 
8903 S3 

SLOF20 
1 
20002 070203ID4 BASSETT FURNITURE INDS INC .8000000 8 

1 
112/2004 4r2/2OD4 0712004 12,35341 

, 1:05
: 6a 1,29073 S3 

SLOF20120002 103043105 BOWNE & CO INC COM 
.1 

00 DOW 8 
1/2202OC14 

4/212004 
4/7/2004 1,749 ;5 .147425 27350 S 

SLOF2012GO02 103043105 BOWNE & CO INC COM -2.5000000 S 1/29/2004 4r2QO04 417/2004 43,743 2 .37 :228 25 8.51S47 S3 
SLOF2012DO02 17273KI09 CIRCOR INTL INC COM -6000000 S 10/31/2003 4=004 

4r7/2DD4 
14,075 18 -12,351 00 1 :T24 18 SG 

SLOF20120002 192576106 COHLI INC -3DO 0000 S 7131 12013 4r2/2004 4n12OO-4 5,72859 
-6 
'80239 13~ .0 1 . S 0 S 

SLOF20120002 192676100 COHU INC .1 5000000 6 .1
.003 

4r2QOD4 41/21 21 :132 3035700 -1,724 2 St. 
LOF20120002 28224RI01 EFUNDS CORP COM -5 111112003 4/2r2OO4 4/7/2GD4 438 -6,66725 2 7 1 20 G 

- - 
a/11/20 6:97 S 

SLOF2DI20002 2=4RIDI EFUNDS CORP COM 
-,,,000000 

03 402004 4n12OD4 28,69074 -19701 81 88 93 G 
SLOF2 12 002 28224R101 EFUNDS CORP COM .1,50000 0 S 3rMOO4 402004 417/2004 2531531 -2813405 - 1 7 SL 
LO 20 

1 
20 

C S 

.1 
ODO 0000 S 3122004 4r212OO4 4nt2OO4 47: 

1 
37 

3 
:42 948 17 4,111): .08 S3 0 

S 
F 0 0002 255229100 ELECTRO S ;ENT~F :C :ND ~NC 

1 S 

SLOF2Oi2OOO2 285229100 ELECTRO Sc ENT F C NDS C .8 00000 S 3126ROD4 4rMOD4 07120134 
19,647 

21 
1 
.33928 507 93 3 S 

ELECTRO SCIENTIFIC INDS INC .2, 1000 0000 8 3/3`112004 4/MO04 
.09 

a I : LOF20120002 285229100 4nnm 52 
8 
94 49 426 

58 
260238 S3 

SLOF20120002 293 
-is 

400 OM S 
2JI012004 4,MO04 41V2004 63,08614 .74 22800 .11,14189 St. 8 1 :4:1107 ENTRUST INC COM 

a 0 :,21 1 LOF20 20OD2 293 4 07 ENTRUST INC COM -4.7 0 0 2111/20134 4r2f2OO4 V712004 1 3 0 .2307700 -3.82 44 St. S 
FOREST OIL CORP 0 OGGOO Ss 3/ 5120 4 4 0 4 

1 
LOF20120002 346091705 -6 

M 0 
V712004 11167 -1500726 0441 S S 0 E 

0 0 1 0 r 
3 

LOF20120002 346091705 F R ST OIL CORP .1,2000000 S 3/18/2004 4/2r2OO4 41712OD4 3022333 -29,97000 2473 S3 
SLOF2Oi2OOO2 346091705 FOREST OIL CORP -6000000 S 3/1912OD4 4rMOO4 4nt2OO4 15: 

1 
1 
1 
08 .1495858 1551 

0 
83 

SLOF20120002 377316`104 GLATFELTER -20 
Om 

S 1/g/2004 4rMOO4 V712004 226107 -2,45246 -1913" 
S SLOF20 

I 
700M 377316104 GLATFELTER 

_1 
'50 000 S 2/812OD4 4rMOO4 V7 004 16 95 : 00 7 so -98050 SL S 1 1 1 .1, 

212W 0-4 4=2004 
1 

:1, -28 7 SL LOF20 20002 3773 6 G4 GLATTELTER so, 0000 
S 0 4n/2004 

.1 00 7:240 7. 
2 0 SLOF2Oi2OOO2 3773181G4 GLATFELTER -1,, .0000 S 2/2712004 4r2r2OD4 

4nj2DO4 1~,4~~ 

so 

., 
2779 14 -343 

28 SL SLOF20120OD2 422819102 HEIDR:CK & STRUGGLES INTL INC -9000000 S 3rMD04 4r212OO4 4f7/2004 22,47814 .20,342 70 2,`13s 44 S3 
.9 812on 0 :1 SLOF20120002 422819102 HEIDR CK & STRUGGLES INTL INC .6000000 S 3WO04 4=004 4n/2004 14,98543 368006 1 30447 

S' SLOF20 12DD02 494274103 KIMBALL INTL INC CL B 
000000 

S 003 4r2n D4 V712004 14 
' 
00853 

, 
352700 48153 GG 

SLOF20120002 553409103 MPS GROUP INC .5.2000000 8 3/2612004 
4r212004 4/7/2004 

60793 33 
.55

:525 60 5:267 13 S3 
SLOF20120002 556100105 MACROMEDtA INC COM -1 9000000 S 311 

8nOO4 
4/2004 

4rl/2004 
31 :113 12 37,381 17 1 25, Q5 S3 

SLOF20120002 556100105 MACROMEDIA INC COM -200 0000 S 31IOnOO4 4r2f2OD4 417/2004 
4 
06664 -3,.4134 

1 

19 
30 S3 

SLOF20120002 5768SP304 MATRIXONE INC C M 
.1 
.4000000 

S 3/10/2004 

412/2004 
4f7/2004 to

. 
64927 -8,64556 2.00371 S3 

SL F20 12 002 5788SP3D4 MATRIXONE INC COM 700 00 S 3/23/2004 
4/2/2004 

4/7/2OD4 12,93125 -10,081 45 2,86980 S3 
SLOF201 200002 589378108 MER URY COMPUTERS S~N COM 3000000 12rJOr2OO3 4r2nOO4 4nJ2004 373,:17 09 -32,787 69 

1 

1 

30 
20 

SG S 
C 

C MPU 
Y C (10 S LOF20`120002 5119378108 MERCURY 0 TER SYS NC COM -3GO 0000 S 319/2004 4r2nOD4 4/7/2004 2721 -8,05659 -25938 SL 

SLOF20120002 607828100 MODINE MFG C 
-5000 

&7512003 4r2r2M 41712004 13 
.6 

-1 25 
1,943 88 

SG 
31 43 -2, :,170 55 

8 
000 S 84 13 SLOF201 20002 607828100 MODINE MFG CO -ODO 
0000 S 

812612003 'r2aOO4 4n12OO4 24 .6 1 
0 01 

3.4 42 G 
SLOF201 

20002 
607828100 MODINE MFG CO 1,100 

0000 
S 807/2003 4rb2OD4 

4f7/2DD4 
31), 105 08 -28.19507 391001 SIG 

SLOF201 20002 6078211100 MODINE MFG CO -6000000 S SnOI2003 4r2nOO4 
4f7/2OG4 

1642098 -14,531 34 1:889 62 Sr, 
SLOF20120002 0701lVlOl ODYSEY HEALTHCARE INC COM '26000000 S 311012OG4 4=004 

V7/20D4 
53 

. 
45 

1 
10 .50,77072 2,68038 S3 

SLOF2Oi2OOO2 :7611VIO1 ODYSEY HEALTHCARE :NC COM -1 
. 
200 OODO 3/1 512OD4 4r2n004 

4n12OG4 
24,66974 -23,78720 90254 S3 

S E -1 S I 1/1112 4:1 3 1 SLOF201 20002 76 
11 

V1 0 
1 
ODYSEY HEALTHCARE NC COM -5000000 .1 .004 

4/2/2004 
4n12OO4 10,27908 Al 

Q 5 
18591 63 r 

071201M il .348 32 
.1 

322 
00 

-2:2173 
68 

SL SLOF20120002 71356 309 PER BE T CHNOLOG:Es ~Nc COM 
1 000000 

003 4 Jn004 3 
LOF2Dj 20002 7 

1 
358 :309 PER BE TECHNOLOG ES NC COM -2 . 000 000D S 11/2412003 4rb2OO4 4/712004 20.83 3 

1 
25,84000 -5 0 69 St. 

SLOF20120002 713569309 PER BE TECHNOLOGIES INC COM -7000000 S 12/1/2003 4rMOD4 4n12OO4 7,221 Se -0,051 31 -2,02: 65 St. 
SLOF20120002 74264TIO2 PR HEALTHCARE CORP B -1000000 8 8Q2r2003 4/212004 4f7/2004 211 :5 68 -2,09787 1 S IQR;TY HEA .1 1 4 1 "':7 . 
LOF20120002 74264TIO2 PR OR TY LTHCARE CORP B 00 DOOO S 9/2412003 4/Z7 04 17r2OD4 24, 246 22,40238 

0 .8 S SLOF20 
1 
20002 755267101 READERS DIGEST ASSN INC COM 1,0000 00 S 31912004 4rMOO4 4n12OO4 14,95684 4,G4 00 90784 83 

SLOF20120002 78483BI01 SICORPCO :2 DO 0000 S 3/2612004 4/2n 4 4/712004 15.113 .114649 1258 02 63 
SLOF .2 800 DOW S 3rJV20 4 41WO04 41712004 72, ~85 47 21,4411 58 94391 S3 0 00 '2 S 20 ;20002 784:3911011 St CORP COM 

0 LOF20 2DO02 784 3B 0 S CORP COM -3~300 0000 S 3131/2004 41WO04 4r?/2OD4 28,24131 -2527041 
0 SLOF20 

1 
20002 847220209 SPARTECH CORP NEW 300 OGOO S 10/2BI2003 4=0114 4n/2oo4 

7 
51923 -6:759 00 776009203 SSG 

5/3/2005 

AJII.d P Sloan Foundation 
Tax ID no 13.1623877 
High Rock Capitol 



SLOF20120DO2 847220209 SPARTECH CORP NEW -1,2000000 S 1114/2003 4/=OD4 417/2DD4 30,07093 -28,08072 199621 GG 
SLOF20120002 547220209 SPARTECH CORP NEW too 0000 S 11/12/2003 4fMOD4 4f7/2OD4 2.SDB 41 -2,28000 22041 SO 

SLOF20120002 $2989BID4 TUPPERWARE CORP COM -1, IDD 0000 S 3n4)2004 4r2nDD4 4/7)2OD4 10,70427 .18,31000 1,39307 63 
SLOF20)20002 000957100 ABMINDSINC -200 DODO 8 12r23/2003 41S12DD4 4/812004 3,69602 -3,47200 12402 SG 
SLOF20120002 0009:7100 ABMINDS 

C 
.2,8000000 S i2/2412DD3 4/512OD4 41&12004 50,34421 -50,23200 1 ;2 21 :G LO i g 1 :N 8 12,3 

a F20 20002 ODD 7 00 
ASM 

NDS 
NC 

-50c) 0000 012003 4/SnOD4 41&7004 8.99004 -891150 854 G 
0 3nM 4:8 SLOF2012OOD2 004934105 ACTEL CORP COM '2000000 8 311912004 415n 04 418nOD4 4,8 11 4,41580 28231 S3 

SLOF20120M DD4934105 ACTEL CORP COM -11 
ODD 00 0 S 

DD4 415= 41IV2004 23, 
0 
54 -21,OSZ40 2,43814 93 

:LOF20120002 03073TIO2 AMERIGROUP CORP -3,0000000 aw 0.4 4 004 4/wD04 
1 
37 

092 
8 _1 31,388 60 6,7030 3: :3 

rLOF20120002 04269QIOO ARR:S GROUP :NC COM -4,5000000 3/16/20004 4l/55lQ2OD4 4WO04 
43

:198 '08 .37,37160 5 :27 
3 

'LOF20120002 042690100 ARR 8 GROUP NC COM -1 
, 
9000000 3/16/2004 4/512004 41812DO4 18,23957 -14,98302 3 : 56 65 S3 

SLOF20120M 087806109 BARNES GROUP INC COM .9000000 3/=004 41MOD4 4/812OD4 2581400 -24 2DAI 51 1,60949 S3 
SLOF2012M 0071108 

1 
09 BARNES GROUP INC COM .1,900 DO X1012004 415nDD4 4WOD4 5-4. 49823 52 :0113 40 1,51283 S3 

00 r SLOF2DI20002 00688TIDS BOCA RESORTS INC CIL A .1,000 
0000 

S 1/512004 4/SQOO4 41WO04 18,01317 :15 412 40 2,60077 83 r 
'LOF201 20002 1409091D2 CARAUSTARINDSINC .1000000 S 11/1212003 41512004 QW004 1 D 

1 
-1 :036 07 1331 

7 
5G S 1,.:l ~4 . 

LOF20120002 17273KI09 CIRCOR INTL INC COM -7000000 S 1013112003 4/512004 407OD4 423 
0 

14 
. 
409 

50 
2 
Ol 

4 
DO 
SG S 

.0000000 S 1211/2003 4WOD4 418/20134 25.3 505 
, gi S 

LOF20120DO2 423452101 HELMERICH & PAYNE ;NC COM 
05 

-21,63715 346835 SG 

SLOF201 20DO2 423452101 HELMERICH A PAYNE Nc Com -mom 5 lViar2m tWOD4 
4jaQDD4 

25,300 06 -24,58971 718 G 
SLOF201 2DOO2 423452 

1 
01 HEUMERICH 

a 
PAYNE INC COM - DO 0000 8 

1 
2/19/2003 415nOD4 4IM004 25,30505 -24,68349 on 58 S 

:LOF20120002 494274iD3 KIMBALL INTL INC CL B .:Do 0000 8 8129/2003 41SnOD4 41WO04 12,291 31 -12,02400 20731 SGG 
LOF20120002 530370105 LIBERTY CORP COM .5000000 S 9WO03 4/612OD4 418nOO4 23.48255 -22 :7149 15 1,33260 

SG SLOF201 20002 553409103 MPG GROUP INC 4,000 DODO 6 3r2WOO4 4/512OD4 41NO04 47,04a 09 42 
1 
2 00 4,33409 $3 

SLOF20 120DO2 553409103 MPS GROUP INC -100DOOD 5 3129n 41&7DD4 4119=4 
.1 
10594 7D 21 

- 
8 1 5 1 -1 

OD4 1512 1147088135 37: 1,24910 83 LOF20 20002 56100 05 MACROMEDIA INC COM 9000000 S 3/19/2004 4 004 4/8/2004 3 7 - 49973 r 
-6,51035 1,04768 63 'LOF20120002 5708SP3D4 MATR :XONE :NC COM -I: 

I 
3f2312OD4 4/5/2004 4MOG4 ::458 03 

SLOF20120002 67685P3D4 MATR XONE NC COM -3,50000 00000000 312WO04 4/5/2004 4 OD4 28, 
91191 

21,ele 35 5,2955 

S 
0 15: 6 

L F20120DO2 589378108 MERCURY COMPUTER SYS INC COM -000 DODO 31=004 415=04 41/8W/2OD4 23,47810 ~24,259 77 -78 St. 

SLOF20120M 60782aiDD MODINE MFG Co -5w 
o- 

war2003 4WOO4 402004 
1 
3,55263 -12.1 

09 
45 .44308 SG r 

-24 7390 2,531 10 SG 'LOF20120002 607826100 MODINE MFG CO -1,000 
00 0 

s 8/29/2003 4WO04 4/aaOD4 27,10506 5 

SLOF20120002 02852PI03 MYKROL:: CORP COM -2,700 DODO 8 12IU2003 4/5/2DD4 41IV2004 40,71450 -40. :DO 00 _0 .214 50 SG 

SLOF20120002 62852P103 MYKROL CORP COM .52000000 S 2117f2OO4 41512 4 4/WO04 78.41312 -84, 16 62 60340 St. r 
-2018830 S3 'LOF70120002 076ilVlOi ODYSEY HEALTHCARE INC COM -l :ODO 0000 8 3/1 al2DD4 41=00004 41812004 212;2 400 1.0861 

0 

S 

SLOFZO120002 876lfVIDI ODYSEY HEALTHCARE INC COM . 
1. 
Ow DODO 

S 
3nMOO4 41&2004 Qar2OO4 21 :2 2 4 -18:Da so 3,22560 

S3 

SLOF201 20DO2 676255102 OFFSHORE LOGISTICS INC COM -3 .2- DODO 1/30/2004 4 004 41841004 7446225 -80,810 DO S,M8 25 :3 

SLOF201 20002 70929103 PR:MUS TELECOMMUNICATIONS -3,2000000 3111/200-4 4//551122004 41WO04 27:935 60 -26,`198 72 1 73 : 94 S3 

SUOF2Oi2OOO2 74254TIO2 PR ORITY HEALTHCARE CORP B -3,7000000 9/2412003 41512004 4/a/2004 83,65245 -7535346 8:2' 
" G SLOF201 20002 74204T ;02 PRIORITY HEALTHCARE CORP 8 

-1 . 
0000000 10/2012003 41512OD4 41MOD4 22 :08 77 -21:385 so 1,.3 

1 
1 
So SLOF20120002 74264T 02 PRIORITY HEALTHCARE CORP 8 -1 SOODDDD 8 104=0133 415nDIM 

41W 
33: 

13 
15 -31,50735 2.405 

SLOF201 20DO2 8NO50100 TREDEGAR CORP COM -2: 100 DODO 6 212012OD4 4WO04 41&'20WD44 30,51333 -20,45500 2,0583003 SS G 
SLOF20120002 8998DO104 TUPPERWARE CORP COM 

-, 
0 00 S 3/24r2OO4 4/512OG4 41BQOD4 2 0 97 -24,96900 2.117 :7 S 

': 13 S :I SLOF201 20002 $99890104 TUPPERWARE CORPCOM -, : :(Ooo 0: S 3125/2004 
41512004 

4lW2DG4 2 ;:08888 96 _25,470 00 1 1 

LOF20 ;20002 050755108 WERNER ENTERPRISES INC COM 1000000 S 2IM004 4/S/2004 418/2004 21 .17494 -20,04222 3 : S3 
6LOF20 20002 584940101 MEDQU~ST 

C COM 

:":500 DOW 5 11114=02 
4lWDD4 

4112P2004 2421723 4 Do 55 .15.87132 LL S 1 91 1 Do S :N 
LOF20 20002 511494 0 ME U T NC COM -2000000 S 7AII20M 4MI2004 4/12r2DD4 3:228 ge -50'208 12 -2,00010 U. S 1 .1 0 

SLOF20120002 :7073:1011 SWIFT ENERGY CO COM 000000 4/29/2002 4/6/2004 4/1212004 1,88407 1 :843 20 
40 

87 UG 

LOF20 20002 7073 
1 
0 SWIFT ENERGY CO COM 

-eDO 

-0 
519/2002 4MOD4 4112r2DD4 11 .30439 526 80 1,777 69 L 

SLOF20120DO2 670738101 SWIFT ENERGY CO COM .1,10OODDO S 5111712002 4/8/2OG4 411 212OD4 20.724 72 .1 ::330 
1 
6 4 

, 

- 
56 LGG 

SLOF201120002 87073al0i SWIFT ENERGY Co COM -700 
OM 5 

5=002 4WOD4 4112=04 
13,18846 

-10,414 50 2.773 00 Lo 

SLOF20120002 870736101 SWIFT ENERGY CO COM -700 
0000 8 

:r2312002 41M004 4112f2OO4 13,18B 46 -10.29847 2,88999 LO 

SLOF20120002 870738101 SWIFT ENERGY CO COM -7000000 S 12412002 4/812004 
4/1 

2r2D04 13.18848 .10.70531 248315 UG 

SLOF20120002 057741100 BALDOR ELEC 
CO 

-J,OD0 0000 S 1/512OD4 4/wOO4 411 
2=04 

23,73204 -23,3`12 50 420 
1 

4 So SLOF20120002 0968BT106 BOCA RESORTS INC CL A _700 0000 S JSnOD4 4WO04 4/12/2OD4 12.59g 00 -1078808 
1. 
flio 32 SG 

SLOF20120002 OMaTIOS BOCA RESORTS INC CL A 
-300 0" S 

IWOO4 4MOOD4 4112)2004 5.39957 4,75449 
045 

08 S3 I r 

SLOF20 20002 161457102 CLARKINC -1.3000000 S 712812003 4/0/2OD4 4/12r2OD4 21,943 4a 1741554 4,52704 G 

SLOF20 
1 
20002 2283881DO CROWN HOLDINGS INC -81000000 S 2fl 1/2004 41=004 41 212 04 

58.06819 -5 
:843 

65 

.7,754 
SL 

SLOF20`120002 28224R101 EFUNDS CORP COM -1:500 DODO 3r.V2 04 4/WOO4 .11 .0 25,42530 -2:. 
13405 

_708 
765 St. 

0 004 SLOF20120002 28224R 
1 
01 EFUNDS CORP COM 314/2004 4/6/2004 4/i2r2OD4 1186514 -12,2234 .35833 :L S :700 DODD 5 52 

LOF2Of2OOO2 423452fOf HELMERICH & PAYNE INC COM 7DO DODO 5 12J19nOO3 41WO04 411212004 1977348 -19.19827 7 1 0 

SLOF2012DO02 4234521DI HELMERICH & PAYNE INC COM -2W 0000 S 3=004 4/6120041 4/12r2OD4 5.64957 -56 7 4881 S3 

SLOF20120002 533900106 LINCOLN ELEC HLDGS INC COM -1,700 ODOO S 3/4/2004 41MOD4 411 212OD4 49,20053 45:4DO 4" 37 108 S3 S -60 

SLOF20120002 726900`103 PLANAR SYS INC 00000 S 1/0/2 04 41MOD4 4/12/2004 174 83 ,0 -3:05DO 47 :L 

LOF201 20002 74264TIO2 PRIORITY HEALTHCARE CORP B 3000000 8 3IM0004 4/BnDD4 4/1 2/2004 2::,74 14 -28,95412 32002 3 S I 
R EALTHCARE CORP 8 

36, 

SLOF20 20002 74264TIO2 PRIO :TYH I wo Dow S 3=004 4WO04 411202004 02971 -35,7 0 DO .23903 53 

UOF2Oi2OOO2 74264TiO2 PRIOR TY HEALTHCARE CORP B :, 
, 
4000000 S 3fM004 4/6nOD4 4/i2/2OD4 31,52000 .31,7495 42 21942 St. 

SLOF20120002 761557107 REWARDS NETWORK INC 
_1

.500 0000 S 
1013112003 4ffinOD4 4/1 2r2004 15,83287 -18,53000 -607 13 St. 

SLOF201 20002 761557107 REWARDS NETWORK INC -2.QDO 
GODD 

S 10/31/2003 
QW004 

411 212OD4 3 61 23 -31,81300 
_I 
2 77 St. 

SLOF20120002 :8162G103 TETRA TECH INC NEW -2 .000 DODO S alio/2004 41MOD4 411202OD4 403470378 -41,99360 1 :40820 
18 

S3 

SLOF20 120002 94650100 
TREDEGAR CORPCOM 

_1 .500 

DOODS 
22=04 4fflnOD4 4/12r2OD4 21,609 49 

-20' 
325 DO 1,28342 S3 

SLOF20120GO2 8098gaIO4 TUPPERWARE CORP 
COM 

-4,0000000 S 3/25/2004 4/WOO4 4/12/2 91,89036 -a3.203 96 
0 
60240 S 

SLOF20120002 204925101 COMPUTER NETWORK TECHNOLOGY CC 
-300 

ODOO S 2/20/20D4 
4r712OD4 

4/1 312004 2,41698 .2,887 77 470 79 St. 

SLOF20120002 204925101 COMPU-rER NETWORK TECHNOLOGY CC 4 .9000000 S 212312004 4r7l2OD4 4'J 312004 39,47739 4 5372 705987 St. S 
TECHNOLOGY CC -1,8000000 S ' .51'2 

2:703 22 
SL LOF20120002 20-4925101 COMPUTER NETWORK 2125/2OD4 4f7/2004 41~3/2 04 14501 90 -17:2 S I Vol 

004 
S 

LOF20 
20002 204925 COMPUTER NETWORK TECHNOLOGY CC -200 DOOD S 31SQOD4 41712004 41 V2004 1 .01132 -1.84104 -229 72 L 

SLOF20 
1 
20002 228368 

Joe 
CROWN HOLDINGS INC .50 000 S 2/1 W004 4n12 4/1312004 4840740 -4 2 250 -1,82510 St. S 

02 346091705 F REST OIL CORP -7000000 3/1912004 004 4 
1 
3/2OD4 17 02761 .1': 

S 

LOF201200 
0 DO 0 S 

4f7/2OD4 7434932 17829 3 

SLOF201 20OD2 34609 
1 
705 FOREST OIL CORP -8000000 S 3r2M004 417/2004 411312004 20.145 85 -19,45, 

40 
68745 S3 

SLOF20 
1 
20002 6327741DO LIN TV CORP CL A -5000000 S 7130/2003 4/7/2004 4/`1312004 1 1,800 37 -105.110 

1 
29327 SO 

SLOF20120002 532774fO3 LIN TV CORP CL A -900 ODDO S 7131)2003 417)2004 41, 3nOD4 21,24D 67 -1 
". 
57401 

1 B88 Be SG 
r 

-2 5 
1 
52 274 'LOF201 20002 532774106 LIN TV CORP CL A -1,2000000 S 81112003 V712004 V 13/2004 28,32090 

5 7 
938 SG 

SLOF20 120002 80782GIOO MODINE MFG C 

-1 

00 
DODO S 812=003 4f7/2004 411312004 2,72578 -2:457 39 26 37 SG 

SLOF20120002 607828100 MOD NE MFG CO -1000 DODO 8 Qr2n 03 4/7/20 4113r2 04 27,25755 -24,88100 
2. 
39 : 95 S 

SLOF2012DD02 607628100 MOCIZ MFG CO -3000000 
8 

9/5120 03 4r7/200044 4/1 312OD4 8,17727 -749427 68300 SG 

SLOF20120002 690732102 OWENS Ill MINOR INC NEW -1,9000000 
S 

1/&20D4 
417f2004 

4JI312004 48,75950 -43:D54 38 
5
.7"512 SG S I S 0 8 71 S 

rLOF2' 200'2 690732102 OWENS & MINOR INC NEW 0000 116/2 D4 V7120114 41~3/2004 2,56629 -228360 2 258 SG 

'LOF20120002 74838CIDO QU:K :LVER :NC COM -800 OODOO S 12/1912003 
4n12 04 

411312004 17:.11: 71 13141 20 4.777 

SLOF20120002 74838CIO8 QU KSS LVER NC COM 
_1 . 

1 
00 

000 S 
J2r23f2O03 

4/712000-4 4 312 4 24 32 : 
1 
9:235 25 5

.402 
07 SG 

SLOF20120002 007768104 AEROFLEX INC -729 GOOD S 7/112002 4/812004 4; 
1 
412004 11,22885 4,88860 6.33826 UG 

SLOF20120002 00778004 AEROFLEX INC 
_1,37 10000 S 

7WO02 4/WDO4 4/14)2DD4 21,11380 -8,36337 1275049 LG 

SLOF20 
1 
2DO02 054540109 AXCELIS TECHNOLOGIES INC COM 4

.8000000 S 
1/2412003 4;8QOO4 4/11V2004 55,77517 -32:800 64 23:174 53 LG 

SLOF20120002 00493005 ACTEL CORP COM -1 .5000000 S 3/2212004 
4 

MOD4 
41 

412004 
34.97272 -31 57860 3 394 

1 
2 S3 

SLOF20120002 020813101 ALPHARMA :NC CL A COM -2,600 GOOD S 314r2004 41M004 4/14/2004 6090880 4 .72500 1,27380 S 

SLOF2Di2OOO2 020813101 ALPHARMA NCCL A COM -5000000 S 3/1 Sn004 4/8/2004 4114/2OG4 10,19976 .: .554 30 64548 S3 

SLOF20 12DOU 070203104 BASSETT FURN :TURE :NDS ~NC 
-1 
00 DODD S I/12J2OD4 4/8)2DD4 4114r2OD4 1,92257 -1 84 7B 7979 S3 

SLOF20120002 070203104 BASSETT FURN TURE NDS NC 4000000 S 
I'l 

8/2004 4/8nOG4 4114r2004 7,69030 -8:39'5 72 .70542 St. 

SLOF2Oi2OOO2 070203104 BASSETT FURN~TURE INDS INC 
_i 
3000000 S 1121/2004 4 0 411 412004 24,99347 -2765477 .2,66 ; 3 St. 

SLOF201 20002 070203104 BASSETT FURN TURE INDS INC ~200 0000 8 
1 
123/2004 41/88//22OD44 4114/2004 3845 

1 
5 -4 :212 42 -36 27 St. 

SLOF2Oi2OOO2 192576`106 COHU ;N 
-, 

00 0000 
S 811/2003 41af2004 414 .04 

' 
~923 02 .2 

'02" 

80 
.10078 SL 

SLOF20120002 192578108 COHU NC 
-4000000 S 

814r2OD3 4l8r2OG4 4 ; 
1 
4'122004 711.10 .7, .

.B DO 
-29590 St. 

St. F2012 002 228308100 CROWN HOLDINGS INC -3.0000000 S 211 
1 
12004 41812004 4114 0 4 2785374 -28,939 

5 

.1 
0.576 St. 

SLOOF20 
1 
200002 38,13131D2 GRAFTECH INTERNATIONAL LTD -4600 0000 S 3/412004 41812004 4/1 4'2004 70 35872 -65,43830. 4:920 Z4 S3 

SL F20120002 505336107 LA Z BOY INC -1 : 
1 
00 DODD 8 0/1912003 4/1112004 4/14/2004 2468485 -22 .22297 2,461 8 G 01 W 11 7: 

0 /2 0 SLOF2 20002 505336107 LA Z BOY INC -600 ODOO S 0/20D3 41ar2OG4 4 4/2004 13 :04 48 12,47868 985 SG 

SLOF20120002 532774100 LIN TV CORP CL A -600 DODO 5 WIJ2DO3 4/aQDD4 41MOD4 14,25422 : 1 2 
' 
78576 1,46848 SO 

SLOF20 
I 
20DO2 532774108 LIN TV CORP CL A _800 0000 S 1114/2003 4/8=04 1 ;,1412DD4 1900563 -17 13560 1 : :7103 SG 

SLOF20 
1 
20002 532774106 LIN TV CORP CL A A

. 
0000000 8 &W003 4/1112004 4 412OD4 23,75704 -21 .25270 2 0434 SO 

SLOF20120002 5327741DO L:N TV CORP CL A -8000000 S 8[7/2003 41M004 411~4/2004 1 
9 
005 

64 
A7,039 28 

1 96

. 

3

. - SLOF201 20002 533900 
1 
06 L NCOLN ELEC HLDGS INC COM -1,5000000 S 3/4/2004 4/812OD4 4 412004 44 1571 50 -40,10775 4 .56375 S3 

SLOF20 
1 
20002 556100105 MACROMEDIA, INC COM -2,300 DODD S 311 RQDD4 4]B)2D04 411412D04 45,34391 .4539441 

94950 
S3 

SLOF20 
1 
20002 558 

1 
00 

1 
05 MACROMEDIA INC COM -4 0000 S 3=nOG4 418/2DO4 4/1412004 -750440 55541 S3 r 

-9 .51856 St. 'LOF20120002 e2852PIO3 MYKROLIS CORP COM -6000000 S 2J17/2004 4/&?OG4 4'14'2004 : :,257,9 '501 .79808 

SLOF20120002 62852PiO3 MYKROLIS CORP COM 
-6000000 S 

211 W004 41812OG4 411 
4/2.04 

9,27950 -9 
.870 

00 -59050 SL 

SLOF20120002 62852PI03 MYKROLISCORPCOM -2700 DODD 8 211 .004 4/812OD4 4/1412004 41 75776 -44,08508 -23 730 St. S 0 _a : 12 

LOF20120002 6855BY100 ORSITZ INC CL A -2,500 DO- S 2/1712 04 
41onOD4 

411412OD4 61 :D82 81 -67 
' 
21025 4744 St. 

SLOF201 20002 0855BY100 ORBITZ INC CL A -1,1000000 S 2/1812004 
412004 

Q 
1 
412004 26 

, 
88764 -2968208 -2 .714 44 St. 

SLOF201 20002 726900103 PLANAR SYS INC -70000 a S i/e/2004 41812OG4 
41 

~ ~004 9,78882 .13,95902 4,17300 St. 

SLOF20120002 74838CIOB QUIKSILVER INC COM -4 
, 
6000000 S 12123/2003 418nG04 4/ V2004 103,66838 -8044250 23 .22388 SO 

SLOF20120002 868168105 SUPERIOR INDS INTL INC COM .3 ODD DODD S 2IM004 4/MOO4 4/1412004 104,15755 115 :488 30 .11,33075 St. 

513r,?005 

Alfre d P Slo.n Foundation 
Tax ID no 13-1023877 
High R..k Capitol 



SLOF20i2DD02 88162GIO3 TETRA TECH INC NEW -6000000 S 311012004 4/S/20D4 4/14/2004 12.75494 -12,59808 lea so S3 
SLOF20120002 ::162GID3 TETRA TECH INC NEW -500 DODO S 311212004 41IS120G4 4/1412004 10,63745 -9,92940 70805 S3 
SLOF20120002 

1 
62G103 TETRA TECH INC NEW -1,500 DODO 8 312512 04 41a'20134 4114=4 31,91235 -30,2eg 70 4255 S3 1 

004 
1 

1 :, SLOF20120002 694550100 TREDEGAR CORP COM -2,0000000 8 2120120 
418noo" 

41 4/2004 2820453 -21,10000 0453 S3 r 
'LOF20120002 8946501DO TREDEGAR CORP COM -3000000 S 212512OD4 4/a/2004 4/1412OD4 423088 4.18295 47 72 S 
SLOF20 1 20002 050755108 WERNER ENTERPRISES INC COM 

-300 
0000 IS 21512004 41ai2004 4114/2004 5: 832 

01 
- 4 608 30595 8 

6 1 :0 s 0 SLOF20120002 950755108 WERNER ENTERPRISES INC CO. -1 000000 S 
2M/2004 

41=004 4114r2OD4 19,44004 -158:7804 90 735 14 S3 
LOF20 20002 150490104 CENTURY BUSINESS INC COM 1000000 4/17/2002 

4/1 
2/2004 411 2120041 

50000 
40592 

'4 
1 1-11 

SLOF20120002 155490104 CENTURY BUSINESS INC COM -516000000 8 51212002 4/1212004 4/1=004 28,ODO 00 
_20

.611 02 7 388 
0. 

LG 
SLOF20120002 155,1901114 CENTURY BUSINESS INC COM -3,900 DODO S SMOD2 4/1212004 4/1212004 10.50000 -14,23851 5 .2el 49 LG 
SLOF20120002 156490104 CENTURY BUSINESS INC COM -9020000 S 61W002 4112f2004 4112r2004 4,54500 -3.35530 1,18970 LG 
SLOF20120002 OOMS7100 ABMINDSINC .1, 6000000 6 12/3012003 4/1 212004 411512004 29,363 79 .28,51080 84099 SG 
SLOF20120002 050095108 ATWOOD OCEANIC INC -2000000 S 

3/25,2004 
4/1 2/2004 411 W004 7,212 09 -41.798 02 41407 S3 

SLOF20120002 128501105 CTS CORP -7DO DODO S 
.

.04 4/1 2,2004 4/15/2 D4 9" 52 9 07 4155 S3 
SLOF20120002 204025101 COMPUTER NETWORK TECHNOLOGY CC -1 000000 3/5/2 04 Q`12120(14 411 5r20004 ::852 48 -, 0:010225 72 .1,27324 SL 
SLOF2012ODD2 2283881DO CROWN HOLDINGS INC .11:6,00 0000 2111/20004 4/`I2/2D)4 4/1512OD4 15,04348 

-1 
5,43440 -39002 St. 

SLOF20120002 315405100 FERRO CORP COM _-;Do 0000 S 7/16/2003 4112/2004 4flWD04 134 66 11,113005 2,27483 
S 

SIL F20 120002 60782000 MODINE MFG CO -eoo 0000 a OW003 411212004 
4115/2004 

21 :704 
12 _I 

' 
98472 1 .74740 SGG 

SLOF20120DO2 807828100 MODINE MFG CO 
-300 

DODO 6 911112003 4/12/2004 
4/1512004 

0.149 55 -7
:570 

50 57905 SG 0 32 1 r 
'LOF2012ODD2 D11118,10105 WET ISEAL INC CL A COM .3 .400 ODOO S BQS/2003 4M2120134 41151200,41 25, 

1 
1728 -34,170 

00 

_8,282 
72 St. 

SLOF20120002 061840105 WET SEAL INC CL A COM -1,1000000 6 7rU2003 4lt2r2M 4115rDO4 
8' 

148 
83 

_lzoop 
53 

-3.92Q 70 SL 
SLOF2Di20DD2 054540109 AXCELIS TECHNOLOGIES INC COM -36000 00 8 1/24/2003 4/1312004 4110120041 41 . 95737 -24,45048 17.50589 LG 
SLOF20120002 OD4934IDS ACTEL CORP COM -1:2DO 00000 3=104 4/1312004 4/1MOD4 27,55099 2 2 268 228 11 83 

SLOF20120002 204225101 COMPUTER NETWORK TECHNOLOGY CC -2.0000000 4113/2004 4/1&2004 15,47983 ~IS:4'10 
40 

-2:9380 57 SL 
SLOF20120002 402629 

1 
09 GUI FMARK OFFSHORE INC COM -1:9000000 3 512a=3 4/IY2DD4 4/IW004 32,738 23 -A 1115 20 -2.428 97 91. 

SLOF20120M 40MOI09 GULFMARK OFFSHORE INC COM :Soo 
GOOD 01412003 4/1312004 4/1MOD4 5,81480 -89 370 478 go St. 

SLOF20120002 44544RI01 HUMMINGB:RD LTD 000000 012=003 411312004 411 
MOD4 

9,73721 -8:6937 28 1,09993 So 
SLOF20120002 44544RI01 HUMM ;NG:,RD LM -300 

00DO 
8 10131/2003 411312GO4 4/1612004 7,30291 -665815 44476 

SG SLOF2012000 445"RIOI HUMMNG RDLTD .1000000 a IlrmD03 4/1=004 4/IMDD4 Z434 30 -2 
' 
38D 27 54 D3 So 

SLOF20120002 44544RI01 HUMMINGBIRD LTD 
-000 

0000 
8 1114F2003 4M312004 4/1612004 21 

: 
908 73 -21463 18 42555 

SG 
r 
,LOF20 

1 
20002 7234431D7 PINNACLE AIRL CORP 

a00 
0000 S 

1 
129/2004 4/1 3r2004 4/1 BnOG4 1 

1 
36773 -11,73760 389 87 St. 

SLOF20120002 74204T102 PRIORITY HEALTHCARE CORP B 
.1 
3DOO 00 8 3WO04 41l3a0D4 41118=04 28,94317 -29 477 : : -53472 SI. 

SLOF2012DO02 070509100 NUEVO ENERGY CO COM -1:400 00 
0 a 

5/1 7/2002 4/1 412004 4/lgnoo4 47,48954 .21,278 28,21065 
LG 

SLOF20120002 
140909102 CARAUSTAR INDS IN -1,9000000 6 

1 
111212003 

411412004 
4119/2004 2316045 -20,65243 2.50a 02 

SG SLOF20 
1 
20002 

1 
40909102 CARAUSTAR :NDS,NC 

00 
11,11412DO3 4/14/2004 411w 13 :4000 

6 
-12,33342 1 07526 0 1 is S r 

LOF2Oi2OOD2 140909102 CARAUSTAR NDS NC 1:g'oo 0000000 /2003 Q 4/2 04 4/19/200CD44 23 4: -21 .251 50 1,90896 S g 
1 00 'LOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -1.4000000 8 115/2004 4/14/2004 4/1912004 

9'104 
97 -8,10784 00713 SO 

SLOF20120OD2 16133V20a CENTENNIAL COMMUNICATIONS CORP 4,2000000 8 1/812004 4114/2D04 4/1 9,Z004 27,31 
4 
89 .28 .421 92 82297 SO 

SLOF2=0002 204925101 COMPUTER NETWORK TECHNOLOGY CC 0000 315=041 4/1 4/2004 4/lW004 780 
44 

_92 52 3408 St. 
SLOF20120002 228388105 CROWN HOLDINGS ~NC :2,0000 0000 21li/20D4 4/1412004 4'1912M 1,74540 

." 
920930 1 8390 St. 

SLOF201 20002 228368108 CROWN HOLD NGS NC 4.7000000 8 3WOG4 4114/2004 411 .004 41,Oie e7 .4400557 -3,78870 St. 

SLOF20i20002 807:213100 MOD E MFG CO 0 0000 S 9/812003 Q14 Doll 4119/2OD4 27,24938 -25 .:235 00 2,01436 SG SLO 1 1 M IN C 0 OM/200 I S 
F20 20002 607 20 00 OD NE MFG 0 :,, :Boo 000 S 3 11 4/22OD4 411 Qn004 4904885 4525462 3,794 33 G 

SLOF20120002 607828100 MODINE MFG CO -2,0000000 8 3125/2004 411412004 4110/2OD4 54,49872 5 44040 405532 S3 00 

SLOF20120DO2 607828100 MODINEMFGCO -9000000 a 3/2=004 4/MOD4 411 912004 24,52442 :203 
1 
4298 1 

. 
38 

1 

46 
S3 

SLOF201 2DO02 6717255102 OFFSHORE LOGISTICS :NC COM -7000000 S 1130/2004 4fi,112004 4/19/20041 
16'344 at 1 

605350 
1, 
291 1 S3 

8 0 S 14 1 0 as 9 S SLOF201 20002 676255102 OFFSHORE LOGISTICS NC COM -500 
0000 

a 2=004 4/14/20134 4/19Q004 I 1074 73 :1691 so 983 1 31 Sa 

St. F20120002 68558Y100 ORS :TZ INC CL A -2000000 2/ia/2004 4/ 12004 41 OR004 5 : 84 -5,37856 -293 0 St. 
LOF20120002 68550YIDO ORB TZ NC CLA -1000000 S 2/1 BnOD4 4114/2OD4 411012004 2,54233 -263041 

_65 
OB L 

SL F2 12 02 690732102 OWENS & MINOR INC NEW -2.900 0000 fB12004 41 4 
~ON 41 

1 Rr20041 7244485 -66 .22382 
8.22003 S 

SLOF201 20002 
71 

3569309 PER BE T ~CHNOIL IES INC COM -1500 DODD 121112003 4114/2004 41 9/2004 15 :059 Is -21 0 -43,050 76 SG 0 0 00 1 r 
SLOF20120002 713569309 PER BE Tr.CHNOLOG,E, INC COM -900 ODDO 8 2rV2004 4/1412004 4/iSQ004 9,03552 -13 :8,7: :,o -4,03998 SL 

SLOF201 20002 720900103 PLANAR SYS INC 
_1 . 
200 0000 S I)SQ00.4 411 412004 4/lOnOD4 1577903 -23 .931 12 -8,15149 St. 

SLOF20 
t2G= 726900103 

PLANAR 
SYS INC .800 DOW 117f2004 411 4f2D04 411212004 10 :519 75 

-, 
0.1- 24 -5.0049 SL 

SLOF201 20002 74254TI 02 PRIORITY HEALTHCARE CORP B -5000000 3a'2004 4/14/2OD4 411912004 10,82190 11,33765 -51 
5 75 

SL 
SLOF2012ODD2 74254T102 PR OR TY HEALTHCARE CORP B 

_1. 
1000000 s 3/W2004 4/14/2004 4/19/20G4 23,808 17 -25 .54772 _I 73 5 SL 

SL F20 120002 74264IT102 PRIO 3/15/2 
1 

1 
71 : 15 

S 
5 R:TY HEALTHCARE CORP B 

-1 
9000000 S 004 41 412004 4/1912OD4 41, 2320 40,405 02 

a LOOF20120M 74294TIO2 PRIOR TY HEALTHCARE CORP B _,: 
1 
00 om IS 3,2512004 4114/2004 41119/20114 2380817 -2198425 1,843 92 S33 

4 :5 SLOF20120002 74 :35C105 QUIKS ;LVER INC C M .12000000 
S 

1212312003 4/14/2OD4 4/19/2004 2e :543 38 -20 00 565838 SG S I 1 00 :9 

LOF20 20002 74 38C 06 OU KS LVER NC COM -12000000 S 12rJO/2 3 4;1412004 4/1912004 26 .543 37 :29, 
7 
32 5:058 05 SG 

SLOF20120002 7528iAlOg RANGE RES CORP COM 4:9D0 DOW 6 1OW003 

4 
l4f2004 411 W004 

60,59 
1 84 3 092 

09 
21,7 915 BG 

SLOF201 2DO02 7837SPI07 RYERSON TULL INC COM -2,1000000 B 2IM004 4114/2OD4 4/1912004 26,01481 
_25 

051 74 9:3 07 S3 

0 1 2:5 5 77 SL SLOF20 
1 
20002 :88iSS105 SUPERIOR INDS INTL INC COM -3,0000000 218/2004 4/14/2004 

4" 
912004 IGO 942 53 

_I 
15 .488 30 -14 4 

SL F20 20002 50755108 WERNER ENTERPRISES INC COM -23000000 218=04 4'14/2 04 4119/2004 46,44801 43,021 27 42474 S3 
SLOF20120002 0857:99105 RRY PETE CO CL A -1:400 0000 S 61=002 411 .0 

4r2O/2oD4 
40,19348 -24,36700 1582648 LG S I I :E 3 

004 LOF20 20002 0857 05 ERRY PETE CO CL A -0000000 S 11112/2OD2 4/15/2004 4120/2004 25,83866 -1434483 11 493 0 LG 

SLOF20120002 033048300 ANCHOR GLASS CONTAINER CORP 3o 0 00 IS 9124/2003 4/15/2004 412012004 21,09655 -20 
. 
80000 2 555 SG 

SLOF20i200D2 05000508 ATWOOD OCEANIC :NC 1:200 Doo 8 3125/2004 411512004 412012004 42 .20853 -4 788 12 
1 . 
4920 4 1 S3 

SLOF2012DO02 050DOSIDS ATWOOD OCEAN C NC -900 DDOO S 4/1312004 411512OU 41=0114 31 .65039 -301 :284 45 371 94 83 
SLOF201 20002 204925101 COMPUTER NETWORK TECHNOLOGY CC -2 .5000000 S 3/512004 4/1 512D04 4/2012004 18,73206 -23,01300 -4,28094 SL 

S lr2nD. 4: :37 18 0 16 SLOF20 
1 
20002 58403FI04 MEDICAL STAFFING NETWORK HLDGS -8000000 s 

1 
2/31/2003 A/15=04 

4/20/2004 
:,4 4 -238079 S 

LOF20120002 58483FID4 MEDICAL STAFFING NETWORK HLDGS -8000000 8 4/IW004 
412or2oG4 - 

89032 -2.43098 SL 

SLOF20120M 589378108 MERCURY COMPUTER SYS INC COM -8000000 S 411 0 4115/2004 4r2012004 19 .75565 -11 2 23505 S3 1 :0 S 
NATIONAL PROCESSING INC -2 .100 DODO S 112on/200044 4115/2004 41r2012004 47,831 50 43

:1 
80 1 : LOF20120002 637229105 7 7 444353 S3 

SLOF2Oi2OOO2 63722 105 NATIONAL PROCESSING INC _1-400 0000 9 2/4/2004 411512004 41200M 
' .0'2 

87 -8 13124 93543 S3 S 01 :1 .1 00 3. 

SLOF20120002 :3722 05 NAT ONAL PROCESSING INC -eDo 0000 S 2r27f2oG4 4/1512004 4120/2OG4 24949 3 -21 3 55 02628 S3 

L F2 2 002 7e255102 OFFSHORE LOGISTICS INC COM 
00 Go S 

212120D4 41150004 4/21=004 1402005 -12,82992 1 190 13 33 

0 00002 83948103 -28,09800 
13 2 

SIL F201 2 
6 

OPTION CARE INC -2 .6000000 8 11/712003 
41 

; 512004 4120/2004 37 
. 
23520 

0 
7 10 SG 0 

SLOF20120002 761557107 REWARDS NETWORK :NC .1000000 S 10MV2003 .1 .004 4/2WO04 97390 -1 .09700 
- 
123 0 SL 

SLOF201 20002 781557107 REWARDS NETWORK NC 
.1,000 

0000 IS 11MW003 4/15f2OO4 4/2012004 
9 . 
73897 :11 048 90 ~, .309 03 S 

SLOF201 20002 701 557 
1 
07 REWARDS NETWORK 

I 
NC 

-20000000 S 1 

1 
1712003 4/1512004 412012OG4 19,47794 22 :126 20 ~2,648 20 St. 

SLOF20`120002 761557107 REWARDS NETWORK INC 
-500 0000 

8 11111=003 411512004 4/2012004 4,86948 -5,59425 -72477 SL 

SLOF20120002 603844100 ULTICOM INC COM -1,200 woo S 
qjar2003 

IJIW004 412012DO41 12,59970 -14,740 12 4 148 42 SL 

SLOF20 
I 
20OD2 9611140105 WET SEAL INC CL A COM .1 100000 8 7r212003 4/1&2004 02012004 73a 04 -1,09723 

_301 19 
SL 

SLOF20120GO2 961840105 WET SEAL NC CL A COM -1 .100 0000 s 7f7 0 3 4 004 
4 0 11

.04084 -1 24000 -7.19930 SL 

SLO 2 120002 054540109 AX 

1 
12 0 1 

1,58702 L 

S F ol I CEL~S TECHNOLOGIES INC COM .14130 ODDO 8 /2412003 4/ ~ &5/22 004 4/r22=1/20OD44 4 
' 
28374 -271672 G 

LOF20 20DO2 054540 09 AXCEL S TECHNOLOGIES INC COM '3000000 S 1/2812003 4/1&7004 4/2 112 04 
1 
392215 -882804 5094 11 

L 

' 
S 1 .0 1 

0 r 

LOF20 
120002 054540109 AKCEIL S TECHNOLOGIES INC COM 

000000 5 
QW003 4111112004 4/2112004 8 .425 Ill 4,15044 2 275 W LG 

SLOF20 
1 
20002 192576 

1 
06 COH -1 .2 814 0 3 4/1 W004 4 1/2 04 21,17 : :8 .2390400 -2 

. 
78402 SL 8 U ;NC 

000000 8 r2 0 
1 

12 
1 
0 

7 5 3 

SLOF20120002 1925741106 COHU NC -400 D000 10124/2003 41 6/2004 4/2 12004 0 9 732372 -26 73 SL 

LOF20120002 41754VIO3 HARVEST NATURAL RESOURCES INC -eoo 0000 
1 
Or212003 4/1612004 

4/2 
1/20()4 

9 
19574 :3: 

ol 
000 5 3a5 74 SG 

SLOF201200M 0754V103 HARVEST NATURAL RESOURCES INC -4,1000000 S 101W003 41 
1 
6/2004 4r2 

1 
12004 62 .83758 -27,50075 3533883 SG 

SLOF20120002 5803FiD4 MEDICAL STAFFING NETWORK HLDGS -2,0000000 S 1/2120G4 4/1612004 
412 

1/2004 
16
.77580 -22,22580 -5,450 GO SL 

6 :1 4 SLOF20120002 876255102 OFFSHORE LOGISTICS INC COM .800 
Dooo 

6 21212004 4/iWD04 4f2l/20134 10,80001 
_I 
71 

06 
58 1 

35 
83 

LOF20120002 683948103 OPTION CARE INC 4000000 S llf7/2C)03 4116=4 4/2112004 5,491 79 401400 47779 SG 

SLOF20120002 683948103 OPTION CARE INC -2 .9000000 S 11124/2003 4/16a004 4/21/2004 39,81546 -27,98500 11,83048 SG 

SLOF20 
I 
20OD2 783751`107 RYERSON TULL INC COM -2.20000- S 

2/9,2004 
4 IM 04 4r2112004 2728002 :26:244 68 103534 83 

SLOF20i20002 76375PI07 RYERSON TULL INC COM -3,300 
0000 

S 2110/2004 4 ; 
1 

oD4 412112004 40,92002 3893 0 
1
.98200 63 0 1 

-25 
.3~: 12 

- 22206 SL LOF20120002 78482KI02 SPSS INC -1,300 
0000 

S ini2 04 4/1612004 4/2 12004 20 
' 
13613 9 5 

SLOF20120OD2 868168105 SUPERIOR INDS INTL INC COM .2700 
0 
S 2AIZ200,1 4/IW004 4 

1 

20(W 
9075756 .103 :30 47 13.181 91 St. 

000 /2 r LOF20`120002 903844108 ULTICOM INC COM -8000000 IS 9/812003 411WO04 412112004 8,02307 
9 

32 08 -180811 1. 

SLOF20120002 950755108 WERNER ENTERPRISES INC COM -37 00000 
S 

21WOG4 4/16/2004 4/2 112004 72,09280 -69.20813 2:884 67 83 

SLOF201 20002 103043 
1 
05 BOVINE & CO INC COM -2:70DO 

DODO 
S 1/2 12004 4/1912004 4 "M004 45,932 

1 
3 40 2D8 5`1 5,72562 S 

SLOF20`1200172 17273KI09 CIRCOR INTL INC COM -8000000 
5 1 

013= 4/10/2OD4 4r.2,2,,, 1922908 10 468 DO 2,761 Do SG 

SLCIF201 2DO02 403777105 GYMBOREF CORPCOM .700 
000D S 

2/2512004 4119/2004 412212OD4 12,03965 
.1 

0:503 50 1,53: 15 S3 

SLOF201 20002 403777 
105 

GYMBOREE CORP COM -2,0000000 S 3/'/2004 4/19/2OG4 4/2212004 34398 
99 

:31099 60 3 .29 39 S3 

SLOF20120002 669908105 NU HORIZONS ELECTRS CORP 550 ODOO S laffinooo 412012004 4/23f2OG4 
1 
624362 25: ::2 1 ~9 7 15 58 LL 

SLOF20120002 669908105 NU HORIZONS ELECTRS CORP 1JOD 0000 S 
I 

mom 
4)2MOD4 4123f2DD4 18,86350 .29 908 -110 552 U. 

SLOF20120002 609908105 NU HOR ZONS ELECTRS CORP 4 050 OOGO S 10/1012000 4/20/2004 4 3/2004 4244300 -52,424 DO 
-, 
q :g, 

I Do 
LL 

SLOF20 
I 
20OD2 669908105 NU HORIZONS ELECTRS CORP -1 

. 
2000000 8 10111r2000 41=004 4/22312004 

1 
2 57570 -1794288 S .3:1 

IS 
LL 

SLOF20120002 869908105 NU HORIZONS ELECTRS CORP .40000,0 S 
1 
0/1 2/21:100 4/20120134 412312004 4,191 90 _5,645 84 -1,45394 LL 

SLOF2012DO02 OD4934105 ACTEL CORP COM 
.1 
200 0000 S 411MOD4 4120/2004 4/23/2004 28,67573 -2 2092 415 53 S3 

SLOF20120002 004934105 ACTEL CORP COM .1,300 0000 
S 

4/19120114 412012OG4 4/23/2004 28890 71 2 : 530907 366774 53 

SLOF20120002 127097103 CABOT 0 L & GAS C RP COM -1,2000000 S 4 04 4/2012004 4123120G4 41 
It - 

37206 
1 
2 442690 53 

St. F201 2DO02 
1 
27097 

1 
03 CABOT 0~1- 9 GAS CORP COM 

-, 
4000000 8 41fM7/200D4 4120/2OD4 4 

r2oo 
48 537~1 86 43,130 62 472824 $3 

SLOOF20120002 17273KI09 CiRCOR INTL INC COM _1:000 0000 IS ilf7/2003 4/20/2OD4 4/1223312004 24,01793 -22,01200 2,00593 SG 

SLOF20120002 206186108 CONCORD COMMUNICATIONS INC -2 000 DODO S 4WO04 4120r2004 02=004 25755 19 -24 043 4D 1,711 79 S3 

5/moo5 

Attract P Sloan Foundation 
T. 

ID 
no 13-1023877 

High Rock Capital 



SLOF20120002 402629109 GULFMARK OFFSHORE INC COM -3000000 S 014/2003 4/2W7004 4123/2DO4 5.45612 -5,39822 5990 SG 
SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC -1,800 00DO 7/1612003 4/20=4 4r2=0D4 38,13048 .3047168 7,85882 SG 
SLOF20120= 5423 12 103 LONE STAR TECHNOLOGIES INC 40D 0000 71, 7,12003 412042004 4)23)2DD4 8,47344 -8 :1)30 04 1 BL43 40 SG 
SLOF20120002 7405OU107 PREMIER FARNELL PLC SPON ADR -4,6000000 1/2212004 4120/20D4 412312004 42,52699 -45,56010 -3 :033 17 St. 
SLOF20120002 78402)(102 SPSS :NC .1000000 117/2004 4/20/20D4 412312004 

1,573 
V -1,95003 _377 46 SL 

000 SW 0 SLOF20120002 75462KI02 SPSS NC 00 0 I/SnOD4 4/20/2004 4123/2004 2517077 .32,03072 -6.85995 SL 
SLOF20120002 7BO590102 SAGA COMMUNICATIONS INC CL A :11 :6100 0,00 S 003 4/20/2 04 412312004 21:504 49 -22,27250 .76820 SL 

SLOF20 
720M 127097103 CABOT OIL a GAS CORP COM -1,300 V= 4/7120D4 V21,12004 4fMOD4 44,45947 40,71379 3,74568 S3 

SLOF20120002 
I 
7273K109 CIRCOR INTL INC COM -8 0 00 111772003 4/2112OD4 412SQ004 19,32668 -17,60960 1,718 9a SG 

10 110 8LOF2012DO02 192576106 COHU INC -700 .. 10/24/2003 4121/20(14 40=04 12,49148 .12,81651 -32503 SL 
SLOF20120002 3747OF103 GIBRALTAR :TL CORP -1,500 DODO S 3/1&'2004 4121/2004 V26/2004 3a.783 54 .33,91575 4,80779 S3 

SLOF20 120002 37470F103 GIBRALTAR TL CORP -8000000 S 312412004 4121/2004 4rtQDD4 20,86455 -18,74320 1,941 35 S3 
SLOF20 

120002 5 
13047103 LANCASTER COLONY CORP COM -1,2000000 S 

311 
Ir2m 4121rVN 41221V2004 50.44780 -51,024 90 477 07 SL 

I I SLOF20120002 02852P103 MYKROLIS CORP COM -3,7000000 2JID/2004 4/2112004 412WO04 51,66669 -0041250 .874617 SL 
SLOF2012DO02 68550YIDO ORBITZ :NC CL A -am 0000 2/ 9/2004 412,Q004 4/2612004 16.40122 -15,78248 -30124 SL 
SLoF2oi2oD02 eaSSSYi0G ORBITZ NC CL A -6'0 OODO 

8 
2120/2 04 V2 12004 4r=004 15,40121 -15,328 9a 7223 S3 

SLOF20120002 784G2KI02 SPSSINC J(XI 0000 
8 Ill 

41= 4121/2DD4 4rMOD4 10,67838 -15,13838 4,45800 SL 
1 0 _, :200 0 SLOF201 20002 894850100 TREDEGAR CORP COM -2 

DIX 
2175=4 412trIW4 4/28=4 31 .14070 -3067 04 48586 63 

SLOF20 20002 0111419100 AMC ENTIVIT INC 6000000 3/10/2OD4 4r=004 4/27/2004 2628482 .24:34'8 64 1 .91618 S3 
SLOF20120002 0016691DO AMC ENTMT INC -w 0000 6 311112OD4 412212OD4 4/27/201>4 13:132 41 -12.13800 99641 S3 
SLO 12 002 012348108 ALBANY INTL CORP CL A -2 .3 00000 8 3/1012004 4r22=04 4/27/2004 68,53839 -63 .70839 4,63000 63 

F20 0 00 SLOF20 20002 012348108 ALBANY INTL CORP CL A -ODD DOOO 8 3/1512OD4 4=0004 4/2712OU 17,87058 71348 
1'166 0 

3 
0 0002 03073TIO2 AMERIGROUP CORP .1000m 6 315=04 4=1M 4,77rVN 4.463 W ":379 62 SLOF2 12 4 8304 63 

SLOF201 2DO02 03073TIO2 AMERIGROUP CORP 
-1 

a 
3n=04 4=004 4 ;/2 G4 80.343 99 .79.04502 120897 S3 

SLOF2012DO02 04269QIOO ARRIS GROUP INC COM 1 :'4"00 O'DDO 4/15/2004 412212004 4/122 120OD4 
1 
6.76816 20.71464 _3'948 48 SL 

SLOF201 2 02 080302103 BIG LOTS INC COM -6 .4000000 S 112lr2OD4 4rZMW4 4127/2004 D4,322 2e ~9 6 8 58 -1 37: 30 SL 
SLOF201 2000002 103043105 BOWNE CO INC COM 

-1 
1000000 a 1/2942004 4r2MOG4 4,27/2004 18,97939 -158:3:0 43 2 : 

50 

go S 

SLOF20120002 103043105 BOVINE CO INC COM .1 :400 0000 6 worlm 4=2M 4127r2OD4 24,15559 -2f 304 64 2,85095 S33 
SLOF2020002 192576106 COHU INC -2,3000000 8 10/24/2003 41=004 40712004 41,705 

1 
5 42:111 39 40824 St. 

SLOF20120002 102570106 COKU INC -000000 10/28/2003 4r2MOO4 4/27/2004 14,508 14 -15.47304 
on go 

SL 
SLOF20120002 206186108 CONCORD COMMUNICATIONS INC A,400 DODO 4/512104 4r2212 4 7/2004 18,03535 -1 83 3 1 .2D4 97 63 
6LOF20 I 2DD02 2=4RI01 EFUNDS CORP COM -5000000 S 

.
.04 4r2212000D44 4//227/2004 8,48920 -:: 73005 -241 115 St. 

GLOF20120002 293904108 ENZON PHARMACEUTICALS INC 4 OM : -35.7a 54 S 0 :Z 
00 

M&204 4r2Z20N 4/27/2004 38:292 Do 
5 
V 

25-6 
3 

St. F2012DO02 302284ID4 EXULT INC DEL COM 2 .4 
0 

312312004 4Q=004 4/27/2004 1. 3 : -14, .o 1 :279 29 SL 
0000 0 SLOF20120DO2 302284104 EXULT ;NC DEL COM -5,400 OODO 8 &12SK2004 4=004 4/27/2004 30. -34,71 00 .3,a87 

II 
SL 8 FX 

LOF20120DO2 =84104 
_ 
ULT NC DEL COM 1000000 6 3r2g/2 04 4=004 4/2712OD4 0.2:1 :8 -6.91914 -02: 46 St. 

rLOF20120002 31505100 FERRO CORP COM 9000000 8 7/IW003 4r2212OD4 4/27/2004 50,13338 42,294 
1 
9 7 

'a 17 
SG 0 6 6 

3 
S 

SLOF20120007 37476FI03 GIBRALTAR STL CORP -4100 am S =4121104 4=2004 412712004 15.528 :4 -14,05740 1,47144 3 SLO 1 1 17 S 
F20 20002 37476F 03 GIBRALTAR STL CORP -350 0000 3/31/2004 41= 04 412712004 7 -8 49 7 4,0 Sol 83 

00 90'S SLOF2012DD02 44544R101 HUMM:NG,8:RD LTD .1 :2000 00W 11/41200 4/22120044 4/27/2004 28.5814133 -268:0494 204 .1832 L 

SLOF201 20DD2 44544R 
1 
01 HUMM NG RD LTD "1 

000000 S ,/WD03 4=004 4/2712004 2,37594 -2 364 OD -808 SL 
SLOF2012ODD2 44544RI01 HUMMINGBIRD LTD -3000000 8 11=003 4r=OD4 4/27/2004 7,12783 -7:095 27 32 56 SO 

SLO 120002 44544RlOl HUMMINGBIRD LTD -500 am S 11 
25/2003 

4122rlM 4127rd004 1187972 -1 1.2sa 2a 62152 SG 

:LOF20120002 448407106 HUTCHINSON TECHNOLOGY INC COM _,-41100 0000 
9 

4li2r20D4 4/2212004 4/2712004 
1 
5:929 e2 -17,45040 

_I, 
52078 81- F" r 

LOF20120DO2 458883109 INTERGRAPH CORP .0000000 8 314/2004 4/=OD4 412712OD4 24.03073 219158 212093 S3 

SLOF20120002 461112KI08 JDA SOFTWARE GROUP INC 
-1 .1 

00 0000 3/1 W004 4rZMOD4 4/27/2004 0,454 29 :15:945 71 50858 S 

SLOF20120002 51S415104 LATTICE SEMICONDUCTOR CORP COM 4,300 ODDO 1123/2004 4r2MOD4 4127/2004 37,69807 -10,42610 .12 
. 
72B 03 SL 

SLOF20 
I 
20OQ2 510415104 LATTICE SEMICONDUCTOR CORP COM -7000000 8 I/26M04 4=12004 4127r2M 8,136 

9 
8 028 65 .1,89178 SL 

SLOF20120002 5327741DO LIN TV CORP CL A 
-1 
00 0GOO a af7=03 4r=DO4 4127/2004 2,375 :2 :2:129 91 24S :ol . 

SLOF2012DOD2 532774105 LIN TV CORP CL A -800 0000 S 8/11/2003 41=004 4/27/2004 19,00859 1 jeo 00 2 
, 
24

. 
SG 

SLOF20120002 58D031102 MCDATA CORP CL 800 ODDO S 31=004 4=DD4 4127/2004 20,94091 :280 047 172 .569821 L S P :3 

LOF20120002 580031102 MCDATA COR CL 

1
:600 000D 8 313012004 41MOD4 V2712004 8.25930 10.584 5 31 45 SL 

SLOF20120002 68403FI04 MEDICAL STAFFING NETWORK HLOGS 4 .7 0000S 
I a . 12 :225 

r 
00 

r2r1vu 4122r2m 4127r2004 3900008 
52-230 

3 3 155 S 

'L F2 1 2 02 
62 

09 MYERS ~NDS INC 
3000000 

112012OD4 4/2202004 4/2712004 3,803 D4 -3,89847 
_95 

43 St. S 1 62:4641 
LOOF200 2DO0002 464 

1 
09 MYERS 4DSINC -2 .e00 0000 I/2WDD4 4/22r2OO4 4/27/2004 33,02754 -337 74 -75920 SL 

SLOF20120002 112852PI03 MYKROLIS CORP COM -100 DODO S 2/1 SnDD4 4=004 412712004 1,39740 -1 :68362 7s -23532 SL 

SLOF201 20002 621152PI03 MYKROLIS CORP COM .2,0000000 8 2120/2OD4 41=OD4 4 7 27.94914 -31 624 DO 3,57486 SL So I 
127a/200OD44 22.35931 -238 2s SL F20 20002 62852PI03 MYKROLIS CORP COM -1

.800 
00m S V2562m 412212004 

4,2 
: 
5 0 

1.29340 SL 

LOP20120002 68550YI00 ORBI tZ INC CL A 
-4000000 8 

2/2012004 4/=OG4 4127/2004 10,233 54 -10 
. 
2 
1 
932 1452 83 

SLOF20 
1 
20002 6855BY100 ORBITZ INC CL A -2 .2000000 3WD04 41= D4 4/27/2004 Sa.206 12 -0,44232 

-1562 
SL 

SLOF20120002 7405OU107 PREMIER FARNELL PLC SPON ADR -1000000 
1 
rni-2004 

E 4/2712OD4 
-949 

1 
7 .58 :1 S 

SLOF201 2GD02 740SOU107 PREMIER FARMELL PLC SPON ADR .2. 8000000 S 1/2612004 4r.W004 412712004 24.:9300 3065 -25,844 00 
_913 

5 SL 4/22120 
SLOF20120002 740SOU107 PREMIER FARNELL PLC SPON AOR 

-100 
cm S 1/2712004 412212004 412712004 89038 -01704 -2758 SL 

SLOF20120002 74264TIO2 PRIORITY HEALTHCARE CORP 8 -4000000 S 3125120D4 4rnnOO4 4/2712OC4 
8.3 

1240 .7 1:7 00 3254 S3 

SLOF2012DO02 744284T11D2 PR :OR :TY HEALTHCARE CORP B 
-1 

8000000 312MOD4 4/22/2DD4 412..04 37.40563 
.~S

:
. 

3 50 1 .72227 S3 1 0 S 

SLOF20 20002 7 254T 02 PR OR TY HEALTHCARE CORP B -2000000 31301= 4122120M 412;/2004 4.15820 -4, 1 35 30 20 0 S3 

SLOF70 
1 
20002 6070W105 SCHOLASTIC CORP COM 

-1 
.1 000000 8 3110/2OD4 4/22f2OD4 4/2 /2D04 30.923 ;3 '30 707 111 215 07 3 

SLOF20120002 80706610S SCHOLASTiC CORP COM -60" 000 S 311962004 4=2004 4/27/2004 
16,861111 

.16
.79, 81 

78 
2B 

S 

SLOF20120002 831885209 SMITH A 0 CORP -300 000D S 311912004 4122=004 4127/2004 
.,Sol 

.4 
-.. .3 Of 757 57 S 

SLOF201 20002 92:74010: WABTEC COM 
..,., .o 

0000 
8 11114r2003 :r.WDD4 

412 
7712G04 91 .11976 -8975334 1,36842 S 

SLOF20 
1 
20002 02 740 

1 
0 WASTEC COM -1,5000000 3 11117/2003 /2212OD4 412 /2004 2397889 -23,55360 425 29 S 

SLOF20120002 961840105 WET SEAL INC CL A COM -3.7000000 S 
7nJ2003 

4rZMC)04 4127/2OD4 2300892 -44.99200 -21,38508 St. 

SLOF20120002 P8744YI02 STEINER LEISURE LTD -3.700 OM S 
IM12W4 

4)2320N 4r2&'2004 8493347 -55.681 a7 9,25180 S 

SLOF201 20002 P8740102 STEINER LEISURE LTD -2000000 111512 4/2 
0 

4125/2004 3:509 92 .3,14860 361 26 SG 

SLOF20 0 VM00" 4123f2 04 5463 S" S ~2 002 151133V208 CENTENNIAL COMMUN!CAT:ONS CORP -2000000 OD4 3/2004 412812004 1,31615 .1 261 52 G 

SLOF20 20002 
1 
5 33V208 CENTENNIAL COMMUN CAT ONS CORP _2,300 0000 S 

1/712004 
4123/2004 4/28/2004 15 

' 
135 7 ; -152 

1 

29 - 
558 SL 

LOF2Oi2OOO2 448407100 HUTCHINSON TECHNOLOGY INC COM -1 0000000 S 4/i2r20G4 4/23/2004 4/211120D4 264891 .29:0'4 00 -2 5:4 83 SL 
8 SLOF20120002 889542106 TOLLGRADE COMMUNICATION INC .12000000 S 11:2=004 4t23,2004 41241120D4 7553735 -20,27028 473 93 SL 

SLOF201 20002 085769105 BERRY PETE CO CL A 
1 

000000 S 
11/1212002 02612004 4/2912004 2:768 80 -1,593 :7 1 : 

1 
78499 LG 

SLOF20120002 085789105 BERRY PETE CO CL A -5000000 S 11/13/20D2 Q812004 4129/2004 13844 
33 .802 

1 5 5,82238 LG 

SLOF20120002 P8744YI02 STEINER LEISURE LTD -i'loo 0 
111 

5/20D4 4128n004 4129/2004 
1 

634 
53 -17,31763 2 .31 90 SG 6 1 

$INC 0 00 S 9: .1 920 256071 SG LOF20 20002 000957100 A13M IND 400 0000 S 12130/2003 412612004 4/29/2004 737991 -7 2 

SLOF20120002 000057100 A13M INDS INC -t 000 
- S 

214?204 412~WI)04 4/28/2004 18,449 7a - 
1 
7 
9 
1" 10 53088 S3 

SLOF20 
1 
20002 001 6eg 

1 
00 AMC ENTMT INC -2,300 

-0 S 
3/11/204 4r2S/20D4 

4129`20D4 
38,32630 -34 

891 00 
3,43530 S3 

SL F2020002 057741100 BALCOR ELEC CO -1,300 DID 1/512 04 4/2e/2004 4/29/2004 30,48 5 . .3 2 
181 So S 

00 S 1 2:0 

0 00 S 0 30 08 5 LOF20 20002 096887106 BOCA RESORTS INC CL A -400 00 IW2004 4/26/2004 4/2MOO4 7.1 il -8 .330 32 78979 SG 

SLOF20120002 0968STIDO BOCA RESORTS INC CL A -1'400 
-0 

S 1120r2004 
4rAa004 4/29/2004 24,95, 80 .22 

.5C" 4' 
244941 SG 

SLCF20120002 103043105 BOWNE & CO :NC COM -1,5000000 S IrJW004 'r26120D4 412W004 25,78514 .22 VS 411 2,9W 74 S3 

SLOF201 20002 103D43105 BOWNE & CO NC COM .1 100 0000 S 2/412 4 4 IIJ:2004 4129r2OO4 1090911 
.1 
6,17011 2,7390 S3 

SLOF201 20002 128501105 CTS CORP :500 0000 S 3rJ/200004 4/122WO04 4/2912004 724953 -7,07355 17620 

SLOF20120002 126501105 CTS CORP -2GO 0000 3 31812004 412WD04 412SK2004 2
:899 93 

-27937 106 1: S3 

SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP .3,2000000 S im2004 412812004 4/29/2004 2092055 .21 191 3: -26481 SL 

SLOF20 120002 15133V208 CENTENNIAL COMMUNICATIONS CORP Z300 0000 S JIM004 4t2&2004 
Q2o'200" 1 

5,040 95 
_ 
1539252 151 $7 SL 

SLOF201 20002 293904108 ENZON PHARMACEUTICALS INC 800 
0000 

S 312512004 412MOG4 
4129nol"' 

12,70458 
.1 
1 :921 B4 84274 S3 

SLOF20120002 293904108 ENZON PHARMACEUTICALS INC -3.3000000 8 417/2004 412012004 4129/20D4 52,65389 -5013195 2,521 94 S3 r 
'LOF20~20002 315405100 FERRO CORP COM '6000000 S 71,1512 01 41=004 4129/2004 

1 
5.78335 13 .35000 242729 SO 

SLOF20 20002 315405100 FERRO CORP COM -1,7000000 S 71 7120 4r=004 4/2912004 44,7 
1 
949 :37,232 21 7,48728 SG 

SL F201 20002 46012KiOs JOA SOFTWARE GROUP INC .25000000 S 311= 
4 

412WO04 37,89501 -38 .24025 165536 S 

SLOOF20 
1 
20002 4061 2KI 08 JDA S FTWARE GROUP ~NC _2.:80 0000 S 3111012004 4r2&7M 412812004 42:4~43 

00 
-Ig 14178 2,797 32 S3 

0 0 r"8120D4 SLOF2012OW2 46al2KI08 JDA SOFTWARE GROUP 
PIC 

500 DOOO S 31 8/2004 412812004 4/29/2004 7 70 12 -701430 50482 S3 

SLOF20120002 466210101 JLG INDS INC COM -40 00000 S 2/IW2004 
4/20no 

4/29/2004 63.37331 
-58 "1 6 

5191 
71 

S3 

SLOF20120002 518415104 LATTICE SEMICONDUCTOR CORP COM -7:400 0000 S 112W004 4/2WDCG'44 4r2g"004 59,41510 
-84 

'74 30 -25458 14 SL 

SLOF20120002 533900106 LINCOLN ELEC HLOGS :NC COM 
- 
I Soo am 

S 
31412004 

4"2"1200" 
412SV2004 47,13234 -40 1117 71 7 .02459 S3 

SLOF20 
1 
2 02 533900100 LINCOLN ELEC HLDGS NC COM -4 00000 S 3/512004 4128/2004 4 912004 1256863 -1102828 1,54235 S3 

00 00 /2 LOF20 20002 589378108 MERCURY COMPUTER SYS INC COM . ..0000 S 4/20/2004 4/2W2004 4/2912004 2,01101 41 .23008 
78093 S3 9 7 ; 07 -3 21357 348 50 S3 SLOF2012DO02 58 :378108 MERCURY COMPUTER SYS INC COM 1:7 0 0000 S 4121/2004 QM004 412 104 3 3 

LOF20 20002 82 52PI03 MYKROLIS CORP COM 70000000 s 2125/2014 412WO04 4129MI2004 22 :844 12 -2'1 :131 
1 
0 -268398 SL 

SLOF20 
1 
20002 7405OU107 PREMIER FARNELL PLC SPON ADR -7,300 00W S 1/2742004 41261204 

412912OD4 
69,570 12 B7 D09 62 2,505 S3 

S rM of a SLOF20 
1 
20002 807D6eI05 SCHOLASTIC CORP COM 2 000 8 3/1 Qn0(I4 412 004 412 34,231 23 -33 :58178 04: 47 S3 

SLOF20120002 831885209 SM :TH A 0 CORP -.;:200 00000 3/12/2004 4 812004 4/299//22000044 37,955 1 1 -35 336 2: 2 3 S 

SLOF20;200002 :31865209 SM TH A 0 CORP 4000000 S 312200 4 4 2=004 4/2912004 12,651 70 
1 

1 ::3 7 1,211 94 6 00 

SLOF20 20 02 54305208 STANLEY FURNITURE INC NEW -5DD 0000 
S 

9/2312003 4/2e/2004 412912004 21 .057 111 
_,5 

5:05 
5,19950 

SO 0 r 

SLOF20120002 854305208 STANLEY FURNITURE INC NEW -800 000D S 912512DO3 V260004 
4 

2912OD4 
33,092 17 -25,301 84 039033 SO 

r SLOF201 20002 854305208 STANLEY FURNITURE INC NEW .20000000 S 
I 
0=003 V2612004 412=004 84,23042 -e2 :::l 

20 
21 231 22 S 

SLOF20120002 889542106 TOLLGRADE COMMUNICATION INC :11:4300 0000 S 1/220004 4/2612004 4129/2004 16,42420 -21 597 .554 
1 
77 SL 

SLOF20120002 894650100 TREDEGAR CORP COM 00 0000 
S 2,25,2004 

4/2en004 4/2912004 20,30540 -1952048 78492 S3 

SLOF201 20002 929740108 WABTEC COM -1 .000 0000 S 11117/2003 4/26r2OO4 4129/20G4 1606092 15,70240 35852 SG 

513/2005 

Alfred P Sloan FoundatIon 
Tax 10 no 13-1823877 
High Rock Capital 



SLOF20120002 9129740108 WABTEC COM -9000000 8 1111 842103 412111/2004 4/29/2004 14,454 113 -13:139 ; 1 61 
' 
72 S11 

SLOF20`12 02 942712100 WATSON WYATT & CO HLDGS CL A A .90 0 00 6 .1 .004 4126nOO4 4/2QJ2004 50,10853 47906 2 
2.2
.4 

SLOF20 12001112 05 755108 WERNER ENTERPRISES -11200 OODO 8 2/WD04 4r2WOO4 4 71 .1 00 0 00 9 :NC COM 12912004 24 -22,44588 73 S3 
0755108 WERNER ENTERPRISES NC COM -1,20000 " : 43 SLOF20120002 So 0 2/11/2004 4r2W 04 4129/2004 24:1 ., 0 1 3615 3 

00 L OM -3000000 11 W712003 4120020004 412 
1 

54 .22 :20 1 SLOF2012 02 961840105 WET SEAL INC C A C . S 
912004 

.8382 -3. 4800 -1 .80978 SL 
SLOF201 20002 061840105 WET SEAL. :NC CIL A Com 4000000 SS 718=03 41284KID4 412912004 2,45098 4.87000 -2.41902 St. 
SLOF20 120002 gel 840105 WET SEAL NC CIL A COM 4,2000000 7/8/2()03 4/2642004 412MOD4 25,73531 .63, 72 

I'll 
.2790445 :L 

SLOF20120M 974280109 WINN DIXIE STORES INC -4300.00130 S BIIQO03 4)28nOD4 4)2WOD4 459049 -5,92 : ZI) .1 :337 
a 

I L 
Slen 8 51 _Q:W3 go e2 a SLOF2012DO02 974280109 WINN DIXIE STORES INC .3 .40, 

0000 
S 8119/2003 4r25/220D4 41/29=04 26:012 711 -M 27 02 

1 
28024 St. 

SLOF20120002 156490104 CENTURY :US:NES5 INC COM -2 .1g, .000 002 4/2712004 4/30/2OD4 12.1 7 Be 3 22 2: 3 el LG 
CLOF20120002 156490104 CENTURY US NESS INC COM -1,2090000 

.
.02 4/2712004 4/30/2004 5 

ell 
-4 
.093 093 

6 LG 01 a SO 
St. F2 20OD2 049702104 WELLMAN INC COM too 0000 S Iffin003 4127/2004 4/30/2 04 7: 98 -1,3 78 

aff 
LL 8 117,20 4,2 111 

0" a r LOF20120M 949702104 WELLMAN INC COM 
-100 

OWD S 
03 712CO4 

4/=W4 5,50887 -959448 4,1185 
U 'LOF20120002 949702ID4 WELLMAN :NC COM -1, 1 . GOOO S 1/812003 4/2712DO4 41=2004 85 7 1477250 -8. 1 15 77 U. 

"LOF20120002 942702iD4 WELLMAN Nc COM -7000000 3 4/27/2004 4/30/2004 NO: 807 -9:516 50 40 783 U. 
SLOF2012DO02 P8744YI02 STEINER LEISURE LTO 

-3 . 
800 00m 

S 
1/15/2004 412712004 4130/2004 67 egO 09 -59,82454 7:6005 56 SG 

SLOF201 2DO02 035290105 ANIXTER INTL INC COM -900 DDOO 312312004 4r2712004 4/30/2004 26:712 81 -24,508 112 2,204 
1 
0 S3 

SLOF2012DOD2 03 90IDS ANIXTER INn INC COM -2w om 3r2 4127=4 4r=DD4 5,9m 111 -5 
' 432 

24 503 
94 

'3 SLOF20 
1 
20002 125010108 C CDR INC -2.4 000 411 /3 004 2 .3,SDO 90 L 4/2004 8 -9000000 5QO04 4/27/2004 4 Or2 3.03 64 2721480 

S 
52 

LOF20120002 125501105 CT8CORP 
00 0 

311112004 4127/2004 4130n004 13,10369 -12.57201 531 Be S3 
SLOF20120002 2332IE103 DHB :NDUSTR :Es C -2,0000000 a 41712004 4127r2OD4 Q3012004 20 803 

111 
- 
I 
7,04a 40 37 551 :N 1 :3 r 

LOF20120002 23321EI03 DHB NDUSTR ES NC -2 .400 OOM 4M2120134 4/2712004 413012004 24:964 69 -22,753 6a 2:2'1 10 3 
SLOF20120M 31540510D FERRO CORPCOM -700 DOW 711712003 4/27=04 413a'2W4 16,79458 -153 91 3,40365 So 
SLOF20120OD2 316405100 FERRO CORP COM -2000000 7/18/2003 4/27/2OD4 4 0/2004 5,30987 4.:433064 93923 S 1 

/3 
3 
0 

il .1 :G 
LOF20120002 41764VI03 HARVEST NATURAL RESOURCES INC -1 1000000 =1200 4127/2004 4/30/2004 

Se 
-7 7

. 
25 503 

' 
6 1 

DD02 505330107 -.2.3.21 40 47732 SG' LOF20 2 LA Z BOY INC -3 :000 0000 8 W0120033 4/27/2OG4 4130/2004 112. 70 72 
SLOF20 

1 
20002 55NO9103 MPS GROUP INC -2 700 001)(1, S 3r2gr2 54 412712004 4130/2004 30,73634 -29,86038 87698 83 

:LQF20,20002 589378108 MERCURY COMPUTER SYS INC COM -3 :4CO OWO S 4122120OD4 4,27=4 4rJW0D4 80,25715 -7 2D2 38 2,05477 83 
LOF20120002 711462KI02 :PSS :NC -1,200 0000 S 111412004 4127/2DD4 4rj0/20G4 18,078 89 -2 ::948 08 -7 .809 ill, St. 

SLOF201 20002 7a462KJ 02 PSS NC 4411 00D1 S 1/16/20(14 4/2712004 4rl=004 630 - 773 :2 -2,74762 St. 

SLOF20120002 8070N105 SCHOLASTIC CORP COM 
."..0- 

S 
3/IQn004 412712OD4 4131112004 2::7'96 02 -287:984 0 

81122 
S3 

GLOF20120002 807006105 SCHOLASTIC CORP COM -1,2000000 S 312212004 4/27/2OD4 413012OD4 3 555 23 33,30000 1,26523 83 
SLOF20 '20002 807066105 SCHOLASTIC CORP COM -m W2&2(i 4r27j20N 4r=004 14727762 :18,134 00 1 14302 

LOF20120002 80706(liOS SCHOLASTIC CORP COM : 3/3 12004 412712004 4/30/20D4 895324 4612748 6 .1,700 
0000 1 

4 2:825 78 S3 
SLOF20120002 670500108 NUEVO ENERGY CO COM 400 0000 S 5/1712002 QW004 SWO04 

14
.370 

80 
-6:079 68 : .299 1 1 : LG 

SLOF20 20DO2 020813101 AUPHARMA :NC CIL A COM -2,100000 3115/2004 4/2812004 SWOD4 4a.205 21 4012800 07 S3 

SLOF20 
1 
20002 02081 31 Of ALPHARMA NC CIL A COM 

6 3=0 en 5w 
A .000 .0 04 4/2 OD4 00-4 22,954 80 0 3,959 7e 53 

SLOF2C 120M =8 
1 
3 
1 
0 
1 
ALPKARMA INC CL A COM -700ww S 3rWO04 

4,2anool` 
5WW4 1806840 :1183,46952 4170 2.:05 93 S3 

SLOF201 20OD2 D42890100 ARRIS GROUP NC COM -91000000 6 4/15,2004 4/2MOD4 5W 4 57 :859 16 -78,54301 -20, 83 83 St. 

IN SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -1 :600 0000 S 
11912004 

41211120G41 5r&2(0'004 9,79032 -1 7 000 
-9 St

. 

SLOF20 
1 
20002 23321E103 DHB INDUSTRIES INC 

-500 0000 
S 4/1212004 4128,12004 UM=4 7.90205 -07:5:4 50 3el'7 64: 

S3 SLOF2(i 505336107 LA Z BOY INC 400 001)(1 8 8120/2003 4/2WO04 SrM2DG4 a.418 68 
_ 
31912 99 5a So 

SLOF20120002 605336107 LA Z BOY INC 
-1 . 

3000000 S Q/t 
"" 

4/2110004 51=004 2736072 -2 :
:305 38 

-1 044 Se SL S I I 
or LOF20 20002 518415 D4 LATTICE SEMICONDUCTOR CORP COM 42000 00 S 112MOD4 412aF2004 5MOO4 32,35939 -48.17190 15,81251 St. S 
3WOO S, :71 04 S 00 SLOF2012DO02 B2852P103 MYKROLIS CORP COM -1 : IDO 0000 S 212512004 Q8,12004 5=004 15 -1111 31 -60620 SL 

LOF20120002 52852P103 MYKROLIS CORP COM -3 6 0 001)(1 S 4 
412ar"O"' 

SWIX14 56 
1 
95 -54 :395 28 .2 . :33 33 L 

SLOF20i20DD2 02852PI03 MYKROLIS CORP COM -1 
. 
4000000 6 

3/10/2004 
4/26/2DO4 

SWIM 
20,051 a7 -19,40050 

5 
1 37 53 00 

SLOF20 12OW2 952 4C305 STAGE STORES INC COM NEW -Sw DOW 311/2004 4/2a/2 SWW4 20,W 51 -1 
08 

155 Z42790 S3 
SLOF20 

1 
20002 0546540109 AXCEL : : TECHNOLOG:ES :Nc COM -1 

, 
200 ODOO 1129/2003 412=000044 5/412004 13.017953 . ::300 88 

' 
71065 LG 

SLOF20120002 0545-40109 AXCEL TECHNOLOG ES NC COM 
_2, 

3000000 S 3/2042003 4/2912004 5/4/2004 24, 95027 -11 :57 7 12 : 92 57 LO 1/1 004 6 (1 r 
SLOF20120002 Pli STEINER LEISURE LTD -2,7000000 S 512 4/29/2004 5/412004 60,15860 42: 05 got 7 .9811 9 :G 

LOF20120002 035290105 ANIXTER INTL INC COM -1 .0100 0000 S M2412004 4/29/20D4 514r20114 47,60285 43,45792 4,G44 go 3 
SLOF20f20002 054WI09 AXCELIS TECHNOLOGIES INC COM -5.8w woo S 

3" 
012004 4f2912W4 514f2004 

So' 
74850 -5521320 5,53530 S 

SLOF20120002 057741100 BAUDOR ELEC CO 
.8 S 

1/512004 41=0041 5/4/2OG4 4149910 -41,90250 -40340 S 

SLOF201 20002 096811 BOCA RESORTS INC CL A SO.'. 1/20/2 04 4 912 514/20104 20 ;90 59 -24:10 :0 208079 SGI SLO 
001, 1/21/200G4 4//229/200OD44 

514r2004 8: 30 19 11: 0 6 

F20120002 0988ST108 BOCA RESORTS I C CIL A 100 0. 
rLOF20120002 103043105 

BOWN & 
Q941004 3 E CO INCICOM -1,8000000 S 21412DO4 51412004 31 .00553 -2 :,460 10 4 .U 391 G 

SLOF20120002 103043105 BOWNE A CO INC COM -400 owo s 21&2DD4 412111noD41 5r4f2DD4 6.8PO 12 -5. D64 24 
92588 

S3 

SLOF201 20002 
1 
27097103 CABOT OIL & GAS CORP COM -1 .300 O'DO S 4n12004 412912004 5/412004 44, 39a 

1 
1 4071379 3,68432 S3 

SLOF2020002 
1 
92576105 COMU INC -1100 

0000 S 

I 
0/2WO03 4/2912004 5/412004 14.1 

4494 
.15:473 04 .1 .328 

10 
St. 

SLOF20`120002 192576108 COHU NC -200 
OODO 8 

1/3012004 4/29/2004 5,4r2OG4 3,63624 -4,09098 _554 74 St. 

SLOF20120002 208242107 CONNS INC -2,000 0000 s 4112120')4 4/2 12004 51412004 5060841 47,366 28 3,24013 S3 

SLOF20f20002 208242107 CONNS INC -3w 
ww S 

411 5/2004 
4r2= 51412WA 

5 235 15 -5,02077 21438 S3 
SLOF20 

I 
20OD2 316405100 FERRO CORP COM -111:11 :1 00D0 S 711812003 4r2ga0041 514/2004 21,65397 .17

.722 
58 3,93141 SG 

SLOF20120002 315405100 FERRO CORPCOM -0000000 s M2212003 4/29/2004 5/4/2 04 24,38072 .19,74897 4 61 
1 
75 SG 

SLOF20120002 315405100 FERROC RPCOM -60 0000 s 8/1912003 4/29/2004 5/41/2 G4 11.2 041 1332492 291550 S 

SLOF20120002 403777105 GYMBOREOE CORP COM -70000000 S 311/2004 2=004 5/4120004 
2 
3419 

7, 1 
0:884 86 1,43485 SG 

SLOF2012002 403777105 GYMBOREE CORP COM -I .W00000 s 3WW4 4f2Q12004 5/412004 33.43921 .3089381 2,54540 S3 

SLOF201 20002 422819102 HEDRICK & STRUGGLES INTL IN -80000 0 S 3W 04 4r2912004 51412004 1989297 -182412 
1 .651 

89 
S3 

SLOF20 
1 
20002 422819102 HEIDR:C N 

1 ., 
0000 s 31412OD4 4/29/2004 

5/4 
1 
a 

14 S3 C 0 00 K : STRUGGLES NTL C 
00 

12004 27,35283 .25 473 6 : 
79 LOF20120002 422819102 HEORCK STRUGGLES INTL INC -4000000 S 318n004 4121IJ20104 51412004 14841 -9,401 12 54537 S3 

SLOF201 2001112 458ea3l0% INTERGRAPH CORP .6000000 S 
3/4,2004 

41291200.4 514/2004 
1:

.,87 
9, 

-13.14948 163543 S3 
SLOF20120002 458683tOP INTERGRAPH CORP .2 SW ODW S 3WO04 4J2912004 51,020104 6161 30 -54

.762 
7 085355 Is 

SL F20 
1 
201002 482680 

1 
02 K SWISS INC CIL A .3:200 0000 S 412 004 4/2912004 51412004 63 

. 
02028 -6 

1 

380 
325 1,85906 S3 S 

0 w 0 
a .1 .0 

. 00 1 It ~: St. SLOF20120002 505336107 LA Z BOY INC -7100000 S 9/10/2003 4t29/2DO4 5/41/2004 114.7~ 54 A5.779 2 572 

LOF20i20002 605338107 LA Z BOY NC 7 0000 S 110110r2003 V29121)(14 5/4/2004 14,72254 A4,223 
6 

4 
9 

SG 

SLOF20i20002 5184115104 LATTICE SEMICONDUCTOR CORP COM 
.1 
2000000 S 112en004 412012004 5/412 D4 8978 18 -13,76340 .4 .7aS 22 L S . I S 

S 1 5 1 1 :NC C 4 51412 10 S LOF20120002 556100105 MACROMEDIA Om 1 : 
00 
0wo S 

3=0" 
4r2g`2004 S/4f200D4 23,30185 -20,1137 10 Z684 75 S3 

LOF20 20002 56 DO 05 MACROMEDA NC COM -6 00 00 s 3124/2004 12912004 004 12.71010 .10.97700 1,733 3 

SLOF20i20DD2 5581DO105 MACROM ED~A INC COM -2.100000 313112004 4/29/2004 
5/4,20G4 

44,48536 -42. 59178 1 8935 S3 

SLOF20i 20002 55QIOOIOS MACROMEDA INC COM 
-1
.9000 

00 S 
4f7/2004 4r2912004 5/4/2004 40,24: 05 -37 17274 3 07591 S3 000 S S 1 

MACROMEDIA INC COM 
4 00 4 -5 

: LOF20 20002 555100105 -2,700 . S Im 4 4129/2004 54/2004 5719 e 284494 4 35052 S 

SLOF2Of2OOO2 58463FIG4 MEDICAL STAFFING NETWORK HLDGs -2,0w OWD S 1=004 Q29f2004 5/4)2D04 1590122 .22.22580 -B 32458 S 

SLOF201 20002 58463F 
1 
D4 MEDICAL STAFFING NETWORK HLOGS -50001000 s 

I/eno`04 
4f2g/2004 5/41/2004 3,97531 -5,880 00 -1 90469 St. 

S/ 5 SLOF20120002 639480102 NDCHEALTH CORP CON -1 
. 
3 

0 
0000 S 4120/20D4 4129/2 

04 

5/412OG4 29,96430 2 350 D2 3 S 1 
2 

0 
80102 NDCHEALTH CORP COM 

_3, 
OD4 412004 7 06321 7 :: " : :, ": , LOF20 

0002 
394 3000000 S 4=004 4r29120 41203 1 1 S3 

S 1 7 ". .': 7 S SLOF20 120002 723443107 PINNACLE AIRL CORP -5000000 s iMI2004 412912004 51412004 7:11 
3 

-7.33100 .14727 SL 

LOF20 23443107 P NNACLE AIRL CORP IDD 
0000 S 

21=004 4122J2DO4 W412OD4 2 
1 

5 768 W 467 
1 

3 S 
20002 23443 

1 
07 PINNACLE AIRL CORP - 0 00 S 2/20n004 004 

S 
LOF201200M 7 

6 
000 412912004 514/2 7.1 .a 1 :l 7,20000 -1127 L 

SLOF20120002 74838CIO6 QUIKSILVER INC COM -25000000 8 12r30120103 4/2912004 51412004 50,87366 -44,76S25 Q 108 41 SG 

SLOF2020002 786449108 SAFEGUARD SCIENTIRCS INC -78000000 S 2M 112 D4 4/2912004 51412004 23 
30 1 

41 10012 -17,80094 St. 

SLOF20 
1 
20002 820250 

105 
SHAW GROUP INC COM 4:100 0000 6 1116120004 412912004 514n 04 52:21: 387 -49.10570 3,11007 SG 

SLOF20 
120002 85254C305 STAGE STORES INC 

COM NEW 
'200 om S W112M 4,29ni)(34 514/20(14 7 

' 
99341 -7,23262 76079 S3 

SLOF20 
1 
20002 85254C305 STAGE STORES INC COM NEW -1,2000000 6 3r212004 412912004 5/4/2004 4796047 43,51e 20 4 

, 
44427 S3 

SLOF2Oi2OOM 889542100 TOLLGRADE COMMUNICATION INC -too 0000 S lr2212OD4 412912004 
5/4/2004 

1274 97 - 
1'80 89 

41472 St. 

SLOF20120002 889542108 TOLLGRADE COMMUNICATION INC 18000000 s 1123/2004 412912D04 5/412OG4 10,19970 -15 OB: 04 4 .8692 SL 

SLOF20120002 929740108 WABTEC COM 4000000 S 1 1/1812003 412912004 5/412004 6 439 :5 -6.19516 
244 

6: SG 

SLOF20f20002 929740108 WABTEC, COM -3,W00000 S 
VISV2004 

412WW4 514)2 04 58,348 7 _55 599 95 74372 S3 S 00 912 0 2 

SIN .3 0 '0 SLOF20120002 974280109 WINN DIXIE STORES C .3DO ()()00 8 8119/2003 4/2 004 5/4/20004 22 173 -3:024 9 77 70 St. 

LOF20120OD2 974280109 WINN D X E STORE NC Boo 00 S grinl)(13 4129n 04 51412004 28:55 5 : 40.57374 -12 
5618 

SL 

SLOF201 20002 974280109 WINN DIXIE STORES INC 
-1 
6000000 s 

2/412003 
4129r2M 514/20D4 12,00740 .1746764 -5,46044 St. 

SLOF201 20002 D426OQ100 ARR:S GROUP INC COM -5000000 s 4/15/2004 4130/2DO4 515r2OG4 2 . 96293 4.31555 .1,352 62 SL 
SLOF2012DD02 042890100 ARR 0 P M 

-3. 

too I)ODO 

S 
411042004 

413MOD4 
515n004 18,370 16 -25,48324 -7,113 05 SL S 1: OR U ~NC CO 1120 0 S 

LOF20i200D2 04269QIOO ARR GROUP NC COM 4,5000000 s 4/2 
04 4/30/2004 

5/612 04 26,6663 -3941505 -12 74868 L 

SLOF20120002 422819102 HEDRICK & STRUGGLES INTL IN _I-500 0000 S 318/2004 4130=04 5/512004 1266570 -1 751 40 91530 S3 

SLOF20120002 422819102 HEDRICK 8, STRUGGLES INTL NCC 200 OODO S 3/9/2 04 413=004 515/2004 30,40009 -2;~968 40 2:43,1 19 63 S 5 0 130120 5/5n 
-32 

. 
85765 437 77 63 LOF2Oi2OOQ2 458683109 INTERGRAPH CORP .1: 00 01300 S 3412004 4 G4 004 37,22942 

SLOF20120002 788449108 SAFEGUARD SCJENTIFICS INC .7.7000000 s 211 
1/2004 

4130000,11 
515n004 1 

D 609 
90 40,58208 -20 97218 SL 

SLOF 01 2 002 786449 
1 
08 SAFEGUARD SCIENTIFICS INC 122000000 S 211 '12004 4/3012004 5/5/2004 31.070 22 -60 ~ : : 

26 
-2 1604 SIL 

2 
1 

0 -1:500 0000 S 8420 3 N SLOF20 20002 961840105 WET SEAL INC CL A COM 7/ 
0 

41`30120104 5/5/2004 8 .30230 -19 20 .1 . 
Bee 

90 St. 

SLOF20120002 98ili 

WET 
SEAL INC CIL A COM .320000 5 71912003 413 004 51512004 17 .711 5: 3 1 '16 -2144010 St. S 

-2:000 000000 S 00f/22004 

7 
.107640 LOF20120002 961640105 WET SEAL INC CIL A COM 101812003 413 515/2004 11,069 :2'1 .33 80 

6 
St. 

SLOF20120002 689908105 NU HORIZONS ELrCTRS CORP -wo 
0000 

S 
I 
WJ2f2oW 513=4 SM004 6.07791 .848876 -239085 LL 

SLOF20 
1 
20OD2 B17826209 7-ELEVEN INC COM NEW -300 

0000 
S 6/2612002 SM004 51WO04 4,790 14 -2354 22 2,43592 LG 

S of 0 5w 4 5 2 :0 Joe SLOF201 20002 617826209 7-ELEVEN INC COM N -2000000 S wl/2002 5f3/2004 5rnD04 
3 
19342 -1 

. 
748 1 44452 L 

SLOF20120002 817826209 7-ELEVEN INC COM NEW -6000000 s ar2212 D2 OD4 51612 7,98358 7 5 3:4 
1 
Lo 

LOF2 20002 817826209 7-ELEVEN NC COM NEW -2000000 S 8123/2002 51312OD4 6/6120134 3,19343 -1 .88430 1,329 13 LG 

5/3(2005 

Alfred P SIo.n Foundation 
Tax ID no 113-11123877 
High Rock Capital 



SLOF20120002 009363102 AIRGAS INC -2,0000000 8 3/1012004 5/3/2OD4 5/8ROO4 45,00374 -40,88980 4.11394 S3 
SLOF20120002 009363102 AIRGAS INC -700 DODO 8 3/1112004 UM004 61=004 15.751 31 -14,57309 1,17822 S3 
SLOF20120032 027352 iD3 AMERICAN MGMT SYS INC COM .5000000 8 912812003 SWOD4 5rMOD4 9,70000 -6.421 80 3,27820 SO 
SLOF2012DO02 027352`103 AMERICAN MGMT SYS INC COM -1'000 0000 8 10/112003 SWO04 5WO04 311,6110 00 -24,79500 12,D35 00 SO 
SLOF20120002 027352103 AMERICAN MGMT SYS INC COM .3 000 DO 0 laf7/2 03 SW 04 SrMOD4 5a,2 00 -30,15000 50 00 SO 8 1 M 0 1 a 
LOF20 20DD2 027352103 AMERICAN GMT SYS INC COM -2.0000000 0/27/20003 5= 5/312004 38,800 -27,93320 ~Nse so SO 

0000 SI. F20 20002 03073TIO2 AMERIGROUPCORP -6000000 S 3IM004 SWOO4 51=004 26,380 18 
2' 

34834 31 84 S 
SLOF20120002 035290'ID5 ANIXTER INTL INC COM -1,0000000 S 312412OD4 SrJ/2004 S.WOO4 29,858 10 _27: 

1 
61 20 2,89690 S3 

SLOF2012DD02 035290105 AN:XTER jNTL :NC COM -5000000 S 3/25nOO4 5/3/2OD4 51=004 14 920 05 -13.71085 1,21820 :3 0 
'SLOF20120002 035290105 AN XTER NTIL NC COM -1000000 

S 
312612004 507004 SWO04 2:985 81 -278237 20344 3 

SLOF20120002 232820100 CYTEC INDS INC COM -8000000 
8 

314/2004 5rMOO4 SWOD4 30,93543 -27:807 B4 3,127 
5 

:3 
SLOF2012OOD2 25622C205 DOREL INDS INC CL B SUB VTG .2000000 S W312003 5=004 SWOD4 5,991 14 -5.7eO 80 230 'a 
SLOF2Oi2OOO2 25822C205 DOREL :NDS ~NC CL B SU: VTG 

.2. 

300 
0000 S 

qnSnOO3 
SM004 SWO04 es.89a to -66,811 12 2,026 95 SO 

SLOF2012DD02 258nC205 DOREL NOS NC CL 8 SU VTG -2 
, 
50 ODD 8 942812003 SWO04 SWOD4 74,88925 -74 074 00 81525 SO 

SLOF20120002 26822C205 DOREL INDS INC CL 8 
SUB VTG 

-000 DODOO S 913012D03 5r&2004 SWOD4 14,:77 85 .14:608 85 36900 SO 

SLOF201 20002 25822C205 DOREL INDS INC CL B SUB VTG -3,2000000 8 101M 03 507DD4 SwOD4 05, 58 23 -03.93760 1,920 (13 SO 
'0 St. F20120002 201570105 DRESS BARN ~Nc COM -2.2 00000 S 942S12003 &WOO4 5MM04 36,20858 -30.42644 

5 
84212 :0 

0 00 LOF20120M 261570105 DRESS BARN NC CO 400 ODDO 8 0=003 SM004 5WO04 8 242 SIT ~0.904 00 :338 SO 0 
SLOF20120002 458683109 INTERGRAPH CORP 9000 0 8 31512OD4 5=04 SWOO4 22,45447 -19,71459 2,739 Ba S3 
SLOF201 20002 458883100 INTERGRAPH CORP :DOD 000 

a 
318rZOO4 SWO04 5=004 2245447 -19,36530 3:01 1 

7 
S1 

SLOF20120032 506330107 LA Z BOY INC -1800000 S iafiOV2'03 SrjmO4 602004 37:63153 .36.5T3 84 069769 SO 
DOOD SLOF201 20OD2 58463FI04 MED :CAIL :TAFF:NG NETWORK HLDGS -3000000 S 1MCO04 SM004 5,WOD4 2,21239 -3.52800 -1 

' 
3`1 

5 
61 SL 

SLOF20120002 58453FI04 MED CAL TAFF NO NETWORK HLDGS -21 0000 
S 

11512004 SrS12OD4 &W 04 164 71 .24,40740 -892075 SL 
SLOF20120M 028,48009 MYERSINDSINC -3:5'000 0000 

8 
112a/20134 &WOO4 SW0004 48:5'0 8 

1 
45

. 
48215 3,102 66 SG 

SLOF2012DO02 628464109 MYERSINOSINC 
.2-- 

8 
=004 5=04 5MM04 2. 

T- 
27 ~2 

. 

46" 84 
310 43 S3 

SLOF20 
1 
201002 :372291105 NATIONAL PROCESS:NG :NC -1,4000000 8 2127/2004 5rJnOD4 SM004 34,771182 -27,90270 

0. 
Sag 12 63 

SLOP20 
i 
ZOD02 37220 05 NATIONAL PROCESS NO NC -3000000 

8 
3=004 SWO04 5fflnOG4 7 .45 11 

~8, 
04388 1407 25 S3 

SLOF2012DO02 000732102 OWENS & MINOR INC NEW -2. WO DODD 
S 

i/gr2OD4 SKN2004 SM004 52,39377 -48,04575 344802 S 
SLOF20120002 784108203 SOL CARBON AG - SPONSORED AOR -3,0000000 6 W112004 SWO04 star2m 13.6fil at -16,Wg 54 _2:952 83 SL 
SLOF201 20002 7118449108 SAFEGUARD SCIENTIFICS INC -5.000 0000 a 2A 312DO4 SrA/2004 SWOD4 

1 
2 .89219 .24,66850 -11 .77431 SL 

SLOF201120002 780449108 &AFEG ARD SCIENTIFICS INC -2.00 2117/2104 SWO04 5WO04 5,15885 -1 01340 -4. 7852 SL 
SLOF20120002 8(18168105 SUPERUIOR INDS INTL INC COM -2000 00000000 : SWO04 SWO04 6.80048 -07:.99 

. 
.:9a 74 St. 

SLOF20120002 Be I68fO5 SUPERIOR INDS INTL INC COM 50D 0000 a 21pr2m SWO04 5WO04 7,DO1 20 -1 19530 195 10 SL 
E E C 2,19084 28037846 -, :a S pp 1 . 3r SLOF20 20002 89:898 D4 TUPP 
RWAR 

ORPCOM -12000000 8 3/2512004 5WOD4 5IM004 2 4 30 S3 
LOF2012DO02 899898104 TU ERWARE CORP COM . 8000000 6 

2WOO4 
SwDD4 SMOD4 33,28025 -3092220 2,3640 S3 

SLOF2012OOD2 00`1869101) AMC ENTMT INC -1,0000000 S 311112004 5/4/2OG4 5(7/200-4 15,05882 -15:170 00 78882 S3 
SLOF20120002 004033107 ACTION PERFORMANCE COS ~NC -Z500 ODOO S I 11WOD3 514r2M w7)2DO4 40.89428 4501225 4,11797 SL 

SLOF20120002 004933107 ACTION PERFORMANCE COS Nc 
4000000 S 

, 
n12003 5141200.4 Sr712D04 

a . 
54309 -7 :268 00 -72491 St. 

SLOF20 
1 
20002 009363102 AIRGAS INC -1 .7000 3/il/2104 6/412004 Sr712OD4 37,67400 -3 

3" 
1 7 2 282 2`1 S3 

SLOF20 120002 009363102 AIRGAS INC 1. 001, 51412OD4 Sf7/2OD4 1 1'080 59 -::.15 2 : 1 :105 a4 r3 
0000 

SLOF20 
120002 03 290105 ANIXTER INTL INC COM -400 DODD S 3011=4 5140004 fif7flOD4 1 

2. 
05872 -1 2948 92724 83 S 

OF20 
1 
20002 0355290`105 ANIXTER INTL INC COM 4112rlDD4 

1 . 
7 32 S3 L -1,500 ODOO S 614/2004 51712004 452,268 -4349940 

SLOF20120002 035290105 ANIXTER INTL INC COM 40 411312OD4 514/2004 5f7f2OO4 
1 
2 :058 72 -1 1,440 oe .1157 S3 S 

20120002 118440106 BUCKLE INC COM 00000 : 51412004 5r7/2004 3143494 
0 

LOF -1,200 O'DD BIWO03 -23,70480 7.73 14 SO 
SLQF20120002 422819102 HEIDRICK & STRUGGLES INTL INC 

.1,600 
DODO 

8 

3WO04 
5/020134 5f712004 46,44305 41,95260 449045 S3 

SLOF20120002 683948103 OPTION CARE INC -1,200 0000 
S 

11/2412013 51412004 W712004 16 .74416 -11,58000 5,18418 SO 
SLOF20 

I 
20GO2 690732102 OWENS A MINOR INC NEW A 3 DODD : 

1,9,20. 
514/2OD4 517/2004 3247323 -3 29975 2,217348 SO 

SLOF2012DO02 75482KI02 SPSS INC -2:200DO 0000 I/lanOD4 51412OD4 517120134 32 :002 43 -40 
, 
25056 

_16 54 13 
St. 

SLOF2012DO02 70462KID2 SPSS INC -1,1 
000000 S 

112=004 514/2ou Sf7/2OD4 18,00121 -24,11684 
_8,1 iS 63 

SL 
SLOF2012OOD2 913DO4107 UNITED STATIONERS INC COM -2,400 OGOO S 413'nOD4 614/2004 5r?/2OD4 911,317 SO -08 .39004 4,92722 S3 

SLOF20 1200D2 0142712100 WATSON WYATT & CO HUDG8 CL A -1700 DODO S 311212004 5/4/2004 5f7/2004 44 .96394 -42,9116 18 2,04778 S3 r 
'LOF20120002 942712100 WATSON WYATT 

& 
CO HLOGS CL A -1

. 
ODO GOOD S 3/11612104 514/2004 5,7/2004 26,44035 -25,10040 1 34098 S3 

SLOF2012DO02 9427121DO WATSON WYA17 & CO HLDGS CIL A -5000000 
3 .

.G4 514/2004 51712G04 21 i5l) 5 -2000784 
1 , 
15168 63 

SLOF20120002 985577105 YELLOW ROADWAY CORP 
-1 
.500 DODO 8 7/17f2OO3 514f2004 

&7f2OD4 
5 
1 
:71 720 

_37
:218 15 14 .49 3 SO S 

.30000 0 5 5,24/2OD2 5/5/2OD4 -4 58799 05 04 8 LOF20120002 570735101 SWIFT ENERGY CO COM 
0 

5/10/2OD4 e,647 
63 

2 :' LG 

SLOF20120002 870738101 SWIFT ENERGY CO COM 1000000 S 5/28/2002 51512OD4 5/1012OD4 24 .37466 16 :970 58 7,04 08 LG 

SLOF201 20002 9M5E108 WH ENERGY SVCS INC COM -1,300 
DODO 8 

5r2n003 5/512004 5/10/2004 23,65944 -24,03986 -30042 U. 
SLOF2012 002 000957100 ABM INDS ;N -2100 

0000 
214rl004 51512004 51 012004 37888436 3761751 128855 SO 6 1 2JI3 

:4 
. 14 

LOF20 20002 000957100 ABMINDS NC 400 .0 . : /2004 51512004 5111052OD4 0555 7 :2 08 19247 S3 

SLOF20120002 004933107 ACTION PERFORMANCE C 8 ~NC 7000000 S linr2 

3 

515/2OD4 5110/2OD4 24,74751 :3 .889 00 
_a.14 

149 S 

SLOF20 
1 
20002 004933 

1 
07 ACTION PERFORMANCE COOS NC 1 :500 0000 

S ilil 
2r2003 515/2004 6/lOnOO4 21,036 D4 206811 go 4,975 Ba St. 

00 LOF2012ODD2 OD4 :33107 ACTION PERFORMANCE COS INC _800 OGDO 6 11/1412003 515/2004 5110/2004 14,65736 7 :275 80 :2 718 44 SL 

SLOF20 120002 OG4 33107 ACTION PERFORMANCE COS NC 000000 

11/2012D03 

5/512004 511 0/2004 11,64588 -13 ::7 
1
52 2:325 64 SL 

SLOF2012DO02 009303102 A RGAS INC -90000 3= 04 S'Sf2OD4 511 012004 19MO3 -17 5545 2,01058 S3 

SLOF201 20002 O9e88T 
1 
06 BOCA RESORTS INC CL A -1,400 000000 112lr2o 5f5/2OO4 5/1 0/2004 25 :415 84 -22,71024 2,70580 SO 

004 S I I _8DS 0: St. SLOF20 20DO2 1250 
0108 

C COR INC :21700 0000 S 4/1 SnOD4 5/512ON 5/1012004 26,38377 -30 .61065 4,2328 S 

LOF20 20002 5133V208 CENTENNIAL COMMUNICATIONS CORP 1,7000000 6 11912004 51512OD4 5/10/2004 10 .52644 ~11 432 50 L 

SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -7000000 8 i/2112DO4 5/512004 
S110,2004 

4 37560 -5 :173 00 -79740 SL 

SLOF20120002 2332'IE103 DHB INDUSTRIES INC .23000000 S 411212004 5/5/2OG4 5/1012004 2290332 ~21 .805 61 1 0977 
1 53 SLOF20120DO2 25MC205 DOREL ~NDS :NC CL 8 SUB VTG -1 :000 0000 IS 

1 
0/2SUD03 SWO04 5/1012004 29 :M4 70 29 35550 40020 SO 

SLOF20 
1 
20002 25822C205 DOREL NDS NC CL 

8 SUB VTG 
2 

00 

0 
IS 11/312003 5/512OD4 5/10/2004 1 4 -5,46032 49262 SO 

SLOF2012ODO2 25822C205 DOREL INDS INC CL B SUB VTG DO 00 1/14/2004 5/512004 5110/2OD4 50,232 9 
S 

-700000 
S 

2 520 -21,23595 40166 L 
SLOF20120002 302284104 EXULT INC DEL Com A.000 0000 

S 
3f2w2OG4 5/5/2004 5/10/2004 8,221 95 -620740 -6545 St. 

SLOF2012 002 302284104 FXULT :NC DEL COM -5.300 DODO IS 3rJI12 04 SWO04 5/1012004 32,97635 -3264 40 12695 S3 

SLOF20 
1 
200002 302284 

1 
04 EXULT Nc DEL COM .28000000 IS 4)MOO4 515r2004 5/~012 D4 10 

1 
7708 

1 
6 :049124 .664 

1 
5 SL S I . a 0 5/ 1 86 S 

LOF2012DO02 3022114104 EXULT NC DEL COM 1 : 00 000 S 417/2004 W2DO4 W 0/2' 
04 1 

19952 -11,54538 -34 L 
0 SLOF20120002 302284104 EXULT INC DEL COM -4 .8000000 S 4/1212DD4 5f5QOO4 $110/2004 211 :620 95 -2206598 5,8555 

02 
S3 

SLOF20 
1 
20002 4 

1 
754VIO3 HARVEST NATURAL RESOURCES INC -1.100 0000 5 OWOO3 6/5r.W4 511042004 18,26474 737825 1088840 SO 

SLOF20120002 422819102 HEIDR :CK & STRUGGLES INTL INC -5000000 S 
3fa/2004 

515QOD4 5110/2004 1274460 
.1 
1,65350 10 1 10 S3 

SLOF20120002 422819102 HE DR CK 
& 
STRUGGLES INTL INC 10 00000 S 

311012OD4 
5/WO04 5110/2004 25,4:9 2 -22,78850 2:702 70 S3 

SLOP20120002 4652`10101 JLG ;NDS :NC COM :70DO 0000 S 2/1 Of2GO4 5/5/2004 51,1012004 10,4 9705 
_I 
0181 78 31797 S3 

SLOF20120002 466210101 JLG NOS Nc COM 
-5
.800 am S 2/11/2004 5/512004 51 W004 Ba,997 96 -87 M 50 -65B 00 SL 

SLOF201 20002 4611210101 JLG INDS INC COM 
-580 0 0 

S 2/13/2004 5512004 5110/20D4 8690795 .87 .23838 -24043 SL 

SLOF20 
1 
20002 460210101 JLG INDS INC COM -2:300 000 S 211712004 

5f5/2004 
5/10/2004 34 .49919 -35,16854 

aa7 
35 St. 

0 0 0 
1 

00 SLOP20120002 5497111410a LUFKIN INDS INC COIA -500 GOOD S 3/4f2004 515=4 51 012004 18,00837 5,55735 44902 S 

SLOP20 
1 
20002 580031102 MCOATA CORP CL B is 00 S 3)3WO04 S15,12OD4 

S)l 
a,2D04 77598 

1 
:; 1 .290 40 -3,53059 SL 

SLOF20 
1 
20002 58003 

11 
02 MCDATA CORP CL 5 :2:7"00 00'0 

S 
3131/2OG4 515t2004 511012 D4 1309469 -1 

9 
1 2eg 

_6,088 00 
St. 

SL F20 
, 
20002 58003 

11 0 
5/512004 

1 
004 6 

. 
30485 -7 -1,23489 

S 
0 

0 
02 MCDATA CORP CL 8 -1,3 00000 8 411612004 51 0120 :5839 74 L 

SLOP20120002 676255102 OFFSHORE LOGISTICS INC COM -1,5000000 S 2rMOO4 515=04 511=0134 33,92680 -32,07480 1,85200 SO 

SLOF2Of2OOO2 67a255102 OFFSHORE LOGISTICS INC C DODO S 211 SnOD4 N5)2004 51IOnOD4 36,18859 -35,75440 4341 
6 

S F 
1 

0 OOM :"::Do 9 S3 LO 20 20002 :76255102 FFSHORE LOGISTICS INC C M 000000 8 212012004 515=4 51110/2004 3e . 168 59 -35 
' 
76720 421 39 3 

- 0 0000 S 004 004 11,30804 -1 1 273 90 9LOF201 20002 7825SID2 OFFSHORE LOGISTICS INC COM 
5 0 

212312 51512004 51 012 3504 S3 

SLOF20 
1 
20002 683948103 OPTION CARE INC .2. 0 0 IS 11/2412003 5/512004 5/1Gr2OG4 37 .77103 -28:055 00 11,71003 SO S 1 71 1. ;0 00 0 

LOF20 20002 3569300 PER SE TECHNOLOGIES INC COM - DO 0000 S 2rMOD4 515/2004 511012D04 1648162 .25831 50 -7,34988 SIL S .5 138 

S 11/ji 0 1'.22 .1 .8 B LOF20120002 74756MI02 QUALITY DISTR INC FLA -2 
0000 S 

I I1ef2OO3 51512004 5/lOf2OO4 21 .1 11 4250100 A 
' 
3 612 St. 

SLOF20 ;20002 74750MID2 QUALITY DISTR INC FLA 400000000 S /2 03 5/5/2004 111D/2004 41~'. 0. 1 : a -2:.'~. 41 L 

SLOF20 20002 752BIA109 RANGE RES CORP COM -1.8000000 S 112111=03 5r.7OD4 S/ 
1 
0/2004 

1 

0 
2:7 11 7181 

1:t 
SO 

SLOF20120M 755207101 READERS D GEST AS N :NC COM -2,6DO ODOO 6 3/9f2OD4 51512004 511012OG4 40:710 60 .3652740 4,18920 S3 

LOF20120002 755267101 READER 
S 
.:GE ~T ASSN NC COM -2000000 S 3110/2004 SISQOO4 5/101200 313205 

.28 

1 
121 31577 S 

SLOF2D 
1 
20002 

7S4 
18 

0 
SOL CARBON AG - SPONSORED ADR .57000000 S 3/112 5/512 5/1012004 1977853 .2421 

7 
02 .4 

, 
438 49 SL S 1 4 :2 3 

_8:700 OODD S 211712000044 515a"0044 5hO12 04 20,73682 -43,54529 
, 
90847 S LOF20 20002 7884 108 SAFEGUARD SCIENTIFICS INC 

0 0 
-22 L 

SLOF20120DO2 903238107 URS CORP NEW -1 .90000 0 S 41712004 5f&7OG4 511 012004 47.77039 -50,35000 -2.579 
at 

St. 

St. F2012 0 2 903236107 URS CORP NEW -2000000 S 41812 04 5/5/2004 51lOf2OO4 5 02: 4: - 3 60 -31814 St. S 1 
-1,4000000 S 547 4 842640 -14700 St. 8 00 1 . 1 LOOF20 2000002 9292SE108 WHEN RG SCSINCC ?A 51WO 3 5 Sn004 5/1012004 2 25: 

S1-OF2Oi2OOO2 92925E105 WH ENERGY SVCS NCCOM -1_200 0000 S 502 3 5 ;SnOO4 5110/2004 21 ::39 11 24,03360 2 4011 St. F Y V 0 00 
LOF20120002 92925EI08 WH ENERGY SVCS INC COM 

5000000 S 
512912003 515/2004 5/1012004 9 9979 .10,83380 -1 .734 L 

SLOF2Oi2OOO2 929740108 WABTEC COM -2 .3000000 S 2/19/2004 5/5/2004 5MOf2OO4 3: 259 60 -38,537 11 1,722 49 S3 

SLOF20i 20002 929740108 WABTEC COM 4 
' 
200 OOGO S 2/20=04 5/5/2004 

5,IOr2OO4 

6 
86' 36 -66,19704 3 

Wa 
32 S3 

SLOF20 ;20002 099709107 BORDERS GROUP INC COM -200 0 IS 12r2nOO2 5/Bf2DD4 5111/2004 4a.31 :17,120 60 8,390 3`1 LG 

SLOF20 20002 099709107 B 
S 
G 0000 1110120 3 5WO04 0 :' 

2 

ORDER ROUP INC COM -7000000 S 
0 

5/1 If2OO4 l.,2 .
. 

2 1 DIIIII 4,94001 LG 

SLOF20 
1 
20002 008318107 AFTERMARKET TECHNOLOGY CORP -3,6- 

ODDO 
S 2/12f2004 &,WD04 

5/1112DO4 
52 .2D 3 

1 
_M 

't140 
DO .1,72109 SL 

SLOF201 20002 035290`105 ANIXTER INTL INC COM -1,6000000 S 4113r2OD4 5WO04 5111/2004 44,74740 42 90 60 
1 
84380 S 

SLOF20120DO2 040790107 ARKANSAS BEST CORP DEL .000 0000 S 1r2SQ004 616f2OD4 5/iIf2OO4 23,71588 -27 540 17 .392429 St. 

SLOF20120002 480919103 INTERTAPE POLYMER GROUP :NC -11,300 0000 S 
=MO. 

SWO04 5/1 1f2004 7943148 -121 186 85 4 
1 
:755 37 SL 

SLOF2012DO02 4609`19103 INTERTAPE POLYMER GROUP NC -120000000 S 2/27/20N 516=04 SM jf2OO4 84 352 01 -130,88760 -46,5355 SL 

S 11,2 1:.23 20 SLOF20120002 400910103 iNTERTAPE POLYMER GROUP INC -1 
. 
20000 0 S 4r2nOO4 5/812004 5/1 

1 
12004 

.4 

5 
.12451 08 

-4 

.01 

5 6 LOF20120002 460919103 INTERTAPE POLYMER GROUP INC -2 .7000000 S 4f6/2004 5/e/2OD4 51 OD4 7D20 -28 75905 .9.779 :,1 St. 

5f3f2OO5 

Alfre - d P Sloan Foundation 
T.IDn. 13~1623877 
High Rmk 

Capital 



SLOF20120002 465210101 AG INDS INC COM -2,9000000 S 2A7/20041 MOD4 5/11/2004 43,61407 44,34042 -72545 SIL 
SLOF20i200D2 605335107 LA Z BOY INC -1.4000000 S 10/1012003 5=004 5/1112004 28,50123 -28,44832 5491 SO 
SLOF20120002 505330107 LA Z BOY INC -1000000 8 1012112003 M004 6/1112004 2,03580 A 072 54 0326 SO 
SLOF20 120002 549764108 LUFKIN INDS INC COM -700 DODO S 314120114 M004 511112OD4 22,30814 -21 .78029 1317 85 83 
SLOF20120002 628464109 MYERSINDSINC .3,5000000 S 3rJ12004 5113120041 5111/2004 47.60998 -43,047 20 4,482 7a 83 
SLOF20120002 078255102 OFFSHORE LOGISTICS INC COM -2.2000000 S 2123/2OD4 M004 6/11/2004 49.36816 .49.00516 -23700 St. 
LOF20120002 6855aYI00 ORBITZ INC CL A -1 .7000000 8 M004 51812004 511 1/2004 39,29729 43,61452 -4,317 23 St. 
LOF20120OD2 74264TiO2 PRIORITY HEALTHCARE CORP 8 -1,8000000 a 3/30/2004 5woG4 5/1112DD4 37,92583 -37,21770 708 ill S3 
LOF20120002 74264TIO2 PRIORITY HEALTHCARE CORP 8 -3,0000000 S 4127/2004 5WOD4 5/1112004 63 .20971 -61 .00050 2,209 21 83 

LOF20 1 20002 75281AI09 RANGE RES CORP COM -200 ODDO 8 10/812003 5WOD4 511112004 2,42644 -1 .59562 83082 SO 
81.01`201200112 75281AI09 RANGE RES CORP COM -2.8000000 S 12/a/2003 SIM004 5/1112004 31,54376 -22,64028 890348 SO 
SLOF20120002 755287101 READERS DIGEST ASSN INC COM -3,000 ODOO 6 3110/20D4 5IM004 511 lr2DO4 45.a7g 42 -42.24420 3,63522 83 
SLOF20120002 755267101 READERS DIGEST ASSN INC COM -1,700 ODOO S 3/31/2004 SIM0041 511i/20G4 25.99834 -23,590 as 2,40778 83 
SLOF20120002 755267 

1 
01 READERS DIGEST ASSN INC COM -2.8000000 S 4f7rlDD4 5/=004 51il/200,41 42,82079 40,04000 2,78079 83 

SLOF20120DO2 759148109 REHADCARE GROUP INC COM -2,8000000 S 3rMOD4 5/5=04 fiIllrl004 65,75808 -59,00104 6.75794 83 
SLOF2Oi2ODD2 759148109 REHABCARE GROUP INC COM -2.7000000 8 3/4/2004 5OMDD4 Wil/2004 63.41044 -55.63239 4.77a 05 83 
SLOF20120002 759148ilig RERABCARE GROUP INC COM -1 .0000000 a MOD4 Shir2004 23,48535 -22,22830 1 25705 63 
SLOF201 20002 759148109 REFLABCARE GROUP INC COM -7000000 8 3J9/2DD4 500=04 511112004 16.439 74 -15.30025 1,13949 :3 
6LOF20120002 7591,48109 REHABCARE GROUP INC COM -2,2000000 8 3110/2004 MOD4 5/1 112OD4 51,857 77 -47 .67224 3,995 53 3 

.LOF20120002 784188203 SOL CARBON AG - SPONSORED ADR .1,9000000 a 31112004 SBQ004 5111r2004 8.32818 .8.07234 -1 .74410 St. 
LOF2012OD02 ::9 2108 TOLLGRADE COMMUNICATION INC AOIKI 0000 S lr2312DO4 SM004 5/1112004 11,40973 -111 .83a 30 -7.30667 SL 

:LOF20 120002 9542108 TOLLGRADE COMMUNICATION INC -00 OODO 8 1/2812004 5WO04 5/1 irX004I 5.734 Be -9.19076 -3,451 89 St. 

SLOF20120002 889542 
00 

TOLLGRADE COMMUNICATION INC -1,4000000 S 1/29120D4 5/0Q004 5/11/20114 16.05762 -25,64108 -9.78344 SL 54 
LOF2012DO02 02974 

Joe 

WABTEC 
COM -1,00 0000 IS 212012004 SOM04 5/1112OD4 31,35952 -29,0028 1,41324 63 

:LOF20120002 870730101 SWIFT ENERGY C COM -4 00000 8 5F2012002 5,712OD4 511212DO4 0 .60719 -8.171 12 2.5i(l 07 LG 
00 SLOF20120002 117071 

ol 

3WFr 
ENERGY Coo COM -8DO 0000 S 6/012002 5/7120114 5112/2OD4 17 .374 39 -1 1,4813 ge 5,90543 LO 

.20120002 870738iOl SWIFT ENERGY CO COM .1000000 a W1712OD2 517=04 511212OD4 2,17180 -1,48933 68247 LO 
SLOF20120002 000957100 ADM INDS INC -1 .200 OODO 211312004 Sf7I2004 511=004 21,59637 -21,642 24 -4587 SL 

SLOF20120002 127097103 CABOT OIL & GAS CORP COM -1,3000000 41712004 51712004 5112/2OD4 48.75847 -40.713 79 6,04468 83 
SLOF2012OO(Y2 208242107 CONNSINC -3,00 0000 6 4/15QO04 50/2004 51IZ72004 83,08650 -56 .902 08 7,084 44 S3 

SLOF20120002 505336107 LA Z BOY INC 
_901 0010 11 

10121/2003 51712004 5112f2004 18,16157 .17 752 118 40871 :G 
SLOF2ai 20002 516012 

1 
Gi LANNET INC COM .00 . wai2004 5/712DD4 5/1212004 14,62510 -1 4 :540 49 7561 3 

SLOP2012DO02 516012101 -1000 00 3=004 6f7I20D4 5112r2oD4 1,62501 -1,50400 31 01 33 LANNET INC COM 0010 : 

SLOF20120002 6533SK103 NFXSTAR BROADCASTING GROUP INC .8000000 8 1112412003 5,712004 5/1212004 9 .23402 -11 .200 00 -1,96508 St. 
SLOF201200(12 750750103 REGAL BELOIT CORP -1 .3000000 8 

6=003 
5/7r2004 511212004 25,631 78 -284 553 -833 

77 
SL 

SLOF2012DIX12 75875043 REGAL BELOIT CORP 0000 S 
1 
a=003 Sf7/2004 5`1212004 37,4111 80 -40 :2012 55 .2,750 

75 
St. r 1 

'LOF20 20002 758750103 REGAL BELOIT CORP , :,,000o 0000 10130/2003 5f7/2004 5M2120M 21,eaa 41 -2245400 -7955 5L. 
SLOF20120002 784188203 SOL CARBON AG - SPONSORED ADR -1 .5000000 3/1/2004 &7/2DD4 5/1212OD4 4,84443 -0 :372 90 -1 .528497 St. 
SLOF201 20002 903235107 URSCORPNEW -1 00000 a 4/8120114 61`712004 5(12F2004 39,66521 454 610 

_5.880 as 
SL 1 _, :70 

SLOF20 20002 929740108 WABTEC COM 0000000 S 2r2012(Ki4 5/7f2004 5/12/2004 15 .349 62 -15 :7'61 20 58842 63 

SLOP2012DO02 92970108 WABTEC COM -2,700 0000 S 2r25/2004 SR12DD4 611212004 44 .14398 41,98500 215098 S3 

St. P20 20002 D07768104 AEROFLEXINC -(12 7=002 5110/2004 Sfi 3/2OD4 752291 -383703 3:685 88 LG 

0 20120002 09970907 BORDERS GROUP INC COM 000" 
it 

St. F -1 .7. 
0000 

10/2003 5/10/20D4 5113nOG4 38,85a 03 -27 .367 11 1 1 .490 92 LG 0 1 

: 
LO 012DD02 1554 0IG4 CENTURY BUSINESS INC COM -10100 0 8 5WO02 61, Qn004 5113/2OD4 78312 -74144 41 08 LG 1 4 00 

LOFF22 
0 
20002 605897`108 KAYDON CORP -9000 0 

0 
a U712003 5110/2004 611,V2004 2366154 -20,20500 33 54 L 

UOF20i200D2 669906105 NU HOR :Z NS ELIE TRS CORP -350 000D S 10112F2000 5110r2DO4 5/1 3nOO4 3 :353 oa 4 .040 1
1 

.1 :5'867 05 LL 

:LOF20120002 669908iD5 NU HOR ZONS ELECTRS CORP -2,050 GOOO a lwool SM14004 5113noD4 19,03935 -20,694 13 -1,054 78 LL 

SLOF20120002 1117826209 7-ELEVEN ~NC COM NEW -1000000 a 602=002 SM01200,11 5(1317004 153368 .03215 60153 LG 

I C i3a SLOF20120002 817a2S209 7-ELEVEN NC COM NEW -2000000 S 3119/2003 511012004 511312004 3,08737 -1,559 1 : 1 508 19 LG 

SLOF20 20002 817826209 7-ELEVEN :NC COM NEW -5000000 s 3r2O/2003 511012004 5/ MOD4 7,66842 -3,9094 3:758 97 LG 

SLOF20120002 817828209 7-ELEVEN NC OM NEW -1 .9000000 6 4rJf2003 5flO/2004 sti 004 29 .14000 -1505864 14 .081 36 LG 

SLOF20120002 81782a2O9 7-ELEVPN INC COM NEW -1,1000000 a 4=003 5110/2004 511312004 16,87052 .8 : 83740 033 12 LG 
AGoo 0000 

a 
_17 .0 go 

1: SLOF20120002 835898107 SOTHEBYS HLOGS INC CL A LTD 
1 
2=00i 5/10J7004 5/1312004 12,85460 87 .23330 U. 

SLOF20120002 835898107 SOTHEBYS HLDGS INC CL A LTD -2.000 OGOO 8 12121120 
1 SfIM004 

511 3/2004 2 70 1 -33 62 :0 -791581 LL 
SOTHEBYS HLDGS INC CL A LTD 200 0 12f24/2001 5/10/2DO4 611312OD4 1 42: all -198954 8 -4:469 17 L LOF20120002 635898107 -1 . 00 0 S 

LOF20 120002 835898107 SOTHEBYS HLDGS INC CL A LM Jolt 0000 6 ma/2002 5/' onoo" 
" '0'4 

_il .D2 
12 -202700 U. 

SLOF2 
1 
2 D2 11589:117 OlHFBYS LDGS INr CL A LTD 4 00000 S Jr2=002 .' .(I 5113rlM : :14' 22 -5 .526 

- 
-37 16 LL 

SL.F2C)120002 0077 
1 
04 AEROFLIEX INC .571 0000 S 1WO04 5/la/2004 51, 3/20G4 6 .82923 -8 .43453 -1150: 30 L 0 "' 04 1 - 0 03 S 

SLOF20120002 52:0105 ANIXTER INTL INC COM .5000000 a 41i3r2004 5/1012004 51 312004 14 .e6g 71 14 .3 120 368 51 S3 

SLOF20120002 035290105 ANIXTER INTL INC COM -4000000 a 411412004 5/1 062m &if3,2OO4 
1 

1 73578 : 
1 
1308 377 ?a S3 1 
5 W SLOF20 20002 099709107 BORDERS GROUP INC COM .2,7DO 0000 S 512112'03 5/1012OD4 5113/2004 61,7 is as 42,35787 

19, 
35782 SO 

SLOF2012OD(12 14009102 CARAUSTARINDSINC ~2.400 0000 S 
1 
111712003 511 012004 5/13/2004 29,91481 -20,84400 307081 SO 

SLOF20120002 140009102 CARAUSTAR :NDS~NC ~2,000 0000 
S 

11/1912003 5ltQQ004 51132004 24,929 02 -22,78340 2:145 112 S 

SLOF20120002 14000942 CARAUSTAR NDS NC -500 DOOO S 1 1/2012003 511012004 SM312004 8,23225 -563740 
59485 

SO 

SLOF20120002 156490104 CENTURY BUSINESS INC COM -2,400 OODO 8 ewoo3 ~~0/2OD4 51;312004 
, 
8402 -7 :003 92 2,83032 

S 

SLOF20120002 15(1490104 CENTURY BLIS(NESS INC COM '3090000 a 61312003 51 0120D4 S/ 312OD4 :2SS 93 .88513 3aillo SGG 

SLOF20120002 2326201DO CYTEC INDS ~NC COM -500 000D 
S 

3/412OD4 5110/2004 511=0041 18,771 91 :17 .~379 90 1 .30201 S3 

SLOF201 20002 232820100 CYTEC ~NDS INC COM SUB VTG 4,0 0000 8 131512OD4 511012OD4 511312OD4 15.01752 
1,~ 

45736 1,0601 
a 
S3 

SLOF20120002 25a22C205 DOREL NOS NC CL 8 A 
4000M S 

114=04 5110noo'l 5113f2004 41,5W04 -42. 7390 -923 
Ba SL -i's 05 S SLOF20120002 25822C205 DOREL ~NDS ~NC CL B SUB VTG .1.400 Dooo a 1/1412OD4 5/10/2004 5/1312004 41 :455114 42 :4 3 42 -93334 SL 

~/15/2 D4 SLOF20120002 25822C205 DOREL NOS NC CL 8 SUB VTG DO 0000 S 0 511012004 5/;3/2004 2149 -5475854 .1,33580 St. 

LOF20 20002 41764VIO3 HARVEST NATURAL RESOURCES INC -12000000 S 
aWO03 

5/10)2004 51 312OD4 
S. 
as 

I 
as D49 00 7,832 G 

SLOF20120D(12 422819102 HEIDRICK & STRUGGLES INTL INC -2,000 DOOO 3110noN 511012004 5113r20134 
50 . 

91920 4: :573 00 5,3462 S3 

SLOF20120002 422819102 HEIDRtCK & STRUGGLES INTL INC -4000000 3112/2004 
.1

.0114 
.,
.004 10,18384 

" 
44 83 4 S3 

SLOF20120002 4665871CS KAYDON CORP 
_I 
.000 Dow 

S 8/11)2 
SPIWO04 5113,12004 28,17948 , :7,85 10 4.398308 SO 

003 1 3 SLOF20 20OD2 486587108 KAYDON CORP .3000000 S 101301200 5/1 012OG4 5/i3120D4 1 .113 :1 7 .15224 701 6 
1 SO SLOF20120002 488587i0l) KAYDON CORP -2 

, 
0000000 S 10131/2003 511012OD4 6113/2004 52, ~58 7 17 .so 4,49' 

7' 
SO 

SLOF20 
1 
20002 50533 107 LA Z BOY INC -1 

too D S 

10)21)2003 
5;10)2004 5/1312OD4 22, o5943 .21 B97 94 31111 

D 
SO 

SLOF201 20002 50533: 
1 
07 LA Z BOY INC :500 o0wo 

JjjiIr2Go3 
5110r2104 5/1312M 10, 027 ol -9 .70880 31821 SO 

SLOF20120002 5`18012101 LANNET INC COM .1,5000000 a 3/9/2004 
.1
.004 

., 
.004 23,1197 88 .23,:10 00 A2 12 SL 0 0 S 

SLOF20120002 53390010e LINCOLN ELEC HLDGS INC COM .1~400 DODO S 3WO04 
511MOD4 5113r2004 

41 783 14 .311. 91 98 
3. 
lot 16 S3 

SLOF2012GO02 533900106 LINCOLN ELEC HLDGS INC COM .700 0000 S 3/912OD4 5/10/2004 51312004 20,891 57 -19J0398 1,78759 S3 

SLOF20120002 037229105 NATIONAL PROCESSING INC 500 D000 S 3rMOG4 5110/2DG4 51 312004 123 7 -10,07310 2 321 60 S3 

SLOF20120002 883948103 OPTION CARE INC .1 .1 
w DODD 

S I If2412003 5110/2004 
5113r2004 1 

4 :2'841209 -10,81500 3.66622 SO 

SLOF20120002 683948103 OPTION CARE INC .15000000 6 
it 

125/2003 5/10/2004 511312004 19.47449 .14 4 0 GO 5,07449 SG 

SLOF20120002 752alA109 RANGE RES CORP COM -800000 a 
12/&QO03 

511 0/20114 5/1312004 OW35 -6 :9066 24 1 88011 SO 

SLOF20120002 752SIA109 RANGE RES CORP COM -70D Woo s X4J20D4 511=004 5/1 3f2DD4 
7, 
74056 -7,96077 

_228 
2 
1 

SIL 

SLOF20 
1 
20002 750148109 REHA13CARE GROUP ~NC 

COM 
-2000000 a 31 GQ0041 5111012 04 5113/2004 14,03107 -433384 2.7 a3 6 

SLOF20120002 759148109 REHASCARE GROUP N -5 00000 6 31115r2004 S/ 0120004 5113r2 G4 1579 
17 

-9 :702 80 1 0163 63 

C COM 0 00 SLOF2Of2OoO2 7841 :8203 SOL CARBON AD -SPONSORED A R -2,0000000 S 31IJ2OD4 04 51 3r2DD4 8,21985 -649720 .2,27735 SL 

SLOF201 20DD2 784 
1 
8203 SOLCARBONAG 

_ 
SPONSORED ADR -6 

' 
7000000 S 3=004 5/10/2004 5113/2004 20,836 

51 _27, 
15041 .6.31390 St. 

SLOF20120002 780449108 SAFEGUARD SCIENTIFICS INC -2500 0000 5 2/1712OD4 5110r2004 5/1 3/2004 5,64987 -12,541 75 -8 :921 88 SL 

SLOF20120002 786449108 SAFEGUARD SC :ENT:FICS INC 

-6. 
900 

0000 S 
211 80004 5/10)2DD4 511312004 

1 
55 363 -34,i2l 19 18: 7 58 St. 

SLOF2012GO02 788449108 SAFEGUARD SC ENT FICS INC -7,3000000 
8 

211912DD4 5/1012004 
5113r2004 1 

8:4' :7 
60 

-35 013 72 -1 517612 S 

SLOF20120002 86816BI05 SUPERIOR INDS INTL INC COM 4000000 a 219/2004 511012004 5113/2OD4 12.7 2 
9' 

-14 .11714 -81 :7 4 06 St. 

SLOF20120M Sam 105 SUPERIOR INDS INTL INC COM .2000000 
a 

2/11/2004 
6/iD/2004 5/1312004 21 .,~14. .4 -432 048 .4,911 54 St. I a 90 :1 0 1 _I 

SLOF20 20002 69 05 NU HOR:ZONS EUECTRS CORP 050 0000 8 1 rIV2 
ol 

511112004 5114/2004 10. 159 98 0'5969 44 43 : 4 LL 

SLOF20`120002 669908105 NU HOR ZONS ELECTRS CORP 
1 . 
350 0000 8 Illo)20.1 5/ 1/2004 5114/20 

130 
553702 _2,47 19 LL 

SLOF2DI2= 670509108 NUEVO ENERGY CO COM .900 0000 S 5/17f2002 511112004 511 412004 29:7'32 :37 :',3'079 28 
1 
8, 05269 LG 

04 SLOF20120002 07050910a NUEVO ENERGY -8000000 a 5/21/2002 511 1/2004 5M4120 19,02131 .9.03636 1078495 LG 

H B S HLDCCO COM .8000000 a i129=02 oG4 
10'a 

: 
3 9 

-1800 1 8: SLOF20120002 835898107 SOT E Y S INC CL A LTD 5/1 1/2004 5114120 4 0502 -11 04000 2 4 L 

SLOF20120002 835898107 SOTHEBYS HLDGS INC CIL A LTD 
000 

S 311 9/2 02 .1 1004 5/14/2004 24.311 31 -27 5 2 .3.190 LL 

SLOF20120002 03529010S ANIXTER INTL INC COM .80000000 S 4/14/20 SM112004 5114/20G4 23 6110 50 .22:7(182 000 944 
So 

S 004 SLOF20 20002 070203`104 BASSETT FURNITURE INDS INC -1,11DO 0000 112312004 5/ 12004 S/ 4/2004 32112862 -4001799 -7,88937 SL 

SLOF20120M 41754VID3 HARVEST NATURAL RESOURCES INC 4000000 
S 

.003 5111/2004 511412004 5,64501 -2,68300 2,962 
91 

SO 
0 1 SLOF20120002 0754V103 HARVEST NATURAL RESOURCES INC 

_I 
a 0 1214r2 D3 5~"1/2004 5114 004 25,06 58 -14 4 

is 

1 
0 59240 SO 

-80000000 0 4,r220 4 23D2 19 -21 0 
SLOF20120002 533900108 LINCOLN ELEC HUDGS INC COM 1 0000 31912 D4 511112004 5114 3 ::3'3 12 2.09 07 S3 

SLOF20120002 92974010B WABTEC COM 
000000 S 

2f2512OG4 6/li/20D4 51 /20004 1 :590 77 .1 55500 3577 S3 

L F 
I _ 1 . 

-1 263 SL 
S 0 20120002 929740`108 WASTEC COM .7000000 a 3/3t2004 511 M2004 511412OD4 11,13 : 417 10.26804 

3 SLOF20 20OD2 870738101 SWIFT ENERGY CO COM .700 D000 S 6/1712002 5/12/2004 5/17/2004 14, 1 2 4 
_I 

425 31 3,703 16 LG 

1 :38,378 00 422 S SLOF20120002 G7085TIO4 SCOTTISH RE GROUP LTD COM -1 :600 0000 S 
3rjno04 

Sit 212004 5/17/2004 33001 78 -5 .37 

SLOF20 20002 012348108 ALBANY :NTL CORP CL A 7000000 S 311512OG4 5/1212004 Bit 
7"2004 

21,13950 19,49906 1.840 44 S3 

SLOF20120002 012348108 ALBANY NTL CORP CL A -300 0000 a 3/1912004 511=0041 5117/2004 9,05979 ~8,201 40 85839 S INC CO 1 3 

SLOF20120002 035290105 ANIXTER INTL M 2 00000 S 411412004 5/1212004 5117r2004 35.23693 ~34,074 00 1 1829 S3 

SLOF20120002 09aillIT100 BOCA RESORTS INC CL A 
. 
30000000 

a 
If2 

112004 fil 
1 
2/2004 SM712004 22528 47 -2108808 

1 440 

3 
SO 

SLOF20 
1 
20002 1184401DO BUCKLE INC COM 

-1
.0000000 S M003 5/1212004 5/17/2004 25,86599 

-19' 
15400 6 .1

1 
1 . S SLOF20 

1 
20002 15133V208 CENTENNIAL COMMUNICATIONS CORP -2 1000000 S 1/21/2004 5/1212004 5117f2004 11 .5`15 28 .1551900 -4,0 .3 72 St. 

5/3/2005 

Afted P Sloan Foundation 
Tax iD no i3-le23877 
Ho Rock Capital 



SLOF20120002 422619`102 HEIDRICK & STRUGGLES INTL INC 4000000 6 3/12/2004 5/12aOO4 5117/2004 10,771 35 -9,34544 142591 S3 
SLOF20120DO2 422819102 HEIDRICK & STRUGGLES INTL INC -1,0000000 S 3/15/2004 5/1212004 5117/2004 20.92837 -22,37850 4.54987 S3 
8LOF20120002 422819102 HEIDRICK & STRUGGLES INTL INC -9000000 S 3/1W004 5112r2DD4 5/17/2004 24.23553 -20,471 76 3,78377 63 
SLOF20120002 422 19102 HE :DR:CK & SSTRUGGLES C - 1:300 (ION 6 3117r~M 511262004 5117=04 35,00888 . 08 21 $02867 S3 0 1 :1 1 CK& INTL IN 8 a S 
SL F20 20GO2 422 9 02 HE DR TRUGGLES NTL NC 00 DOW 6 312512004 5/12r2OD4 511 7'2004 21,54269 -2197 :T720 00 3:770 1 3 
SLOF20 

1 
20002 

4228191 
02 HEIDRiCK & STRUGGLES 

INTL INC 
-1,7000000 S 5/wOO4 5/12/2004 .1 7/20G4 45.77822 -40,04008 4.838 

4 
.3 

SLOF20120M 518012101 LANNET INC COM -1, ODD OWD S aWN4 Sfl2r2W4 Wi7rAN 
3D

.670 87 -30 280, DO 39D 
1,7 

S3 
SLOF2012DO02 510012101 LANNET INC COM -1 400 ONO 3117/2004 S/ 212GD4 5/1712004 22,60387 -22,17082 433 OS S3 
SL F20120002 532220107 LIGHTBR:DG 4:600 0000 112anDD4 61112020 4 6117/2OD4 24,9158 37 -36,72088 

.1' .7 
S 
0 

E :NC 
04 

a 54 
1 
L 

LOF20120002 5322MID7 LIGHTBR DOE NC -3,000 ONO S 112712004 511212OD4 5/1712004 19.538 
9 

-2669512 
_Q, 159 

23 SL 
SLOF20120002 03MO105 NATIONAL PROCES ING INC -22000000 ,3rV2004 5112K2104 5/1712004 53.131 17 -44 .321114 

, 
63 83 

SLOF2012DD02 683940103 OPTION CARE INC S -4:900 0000 12512003 
.1
.004 51' 7'2004 62:151,47 -47,D4O 00 4:"01 : 47 SO 

SLOF201 20002 683948103 OPTION CARE INC -0000000 8 1112612003 6/1212004 .17/2004 114 
" 

66 -8,775 DO 2.64180 SO 
SLOF20120002 870736101 SWIFT ENERGY CO COM -2,0000000 8 11/2112003 5112r2OO-4 5117/2OD4 4035 0 _27 

N 
0 12,46705 SO S I 1 1 :097 OS . 500 3 

LOF20120002 88954210G TOLLGRADE CO N CAT ON :N AN 0000 s 129G004 511212004 5/ 7/2004 4 7 :'145 709 7 2 L C U /3 
MMU I I SLOF20120002 889542108 TOLLGRADE O.M NCATION NC .1,6000000 8 1 012004 511=004 511712004 17,51959 -29,40800 -11,888 41 SL 

C SLOF20120DO2 0895421106 TOLLGRADE COMMUNICATION INC -100 OODO 8 2=004 
5/12/2004 5117/2004 1 

, 094 :7 -1.84264 _747 :7 SL 
SLOF20i20002 929740108 WABTEC COM 

-1
.6000000 s 3rA/2004 5/1212004 5/17/2004 21:191 7 -257 552 -55 

5 
SL 

SLOF20120002 635896107 SOTHESYS HUDGS INC CL A LTD .0000000 
6 

3/IW2002 611312004 6/1=004 
2 
21 

2,~5 
-13:7' .1,63875 LL 

51 10 SLOF2012CO02 835898107 SOTHESYS HLOGS INC CL A LTD ~l 0w0wO 3 =Or,002 5/f=OD4 511&2004 13 569 28 -15.42040 A851 12 LL 
SLOF20120002 0077681114 AEROFLEXINC 4:429 0000 S 3WO04 5/13/200-4 5/18/2OD4 30:993 31 -35,87997 4,86668 SL 
SLOF20120002 0077681104 AEROFLEX INC -27 00000 S 31MOD4 6/1312004 5118/2004 34.451 19 -35,021 la -W9 97 SL 
SLOF20120002 00774RI104 AEROFLEX INC -1:0000 DOW s 3rMOD4 

&I 
312W4 WIM004 20,41552 -20,371 U 43 08 93 

SLOF201 20002 0483981 05 ATLANTIC COAST AIRLS HLDGS INC ~1,900 DOW 12r2212003 511312004 5/1 
a/2004 

10 75164 .17,37208 -0:121524 SIL 
SLOF20 

1 
20002 D48398105 ATLANTIC COAST AIRLS HUDGS INC -5000000 12/23/2003 5/IY2004 5118=4 2:829 43 4,35700 

_I 527 
7 SL 

SLOF2012MM 168490104 CENTURY BUSINESS INC COM 4,2910000 
5 

OW003 511312004 5/1812DO4 17,81881 -lz2gi 57 5,52724 Be r 
'LOF2012DOO2 516012101 LANNET INC COM -1000 3/1712004 51 3120134 511LI2004 el 

B 
07 - 5a3 e3 3444 S3 1 M 

000 a 
3125/2 

51113/2OD4 5118nOO4 I : 1 : 
s 

SLOF20 20DD2 516012101 LANNET INC Co -2.000 0000 S 
M 

32361 44 -32 04 80 
-1 
33 36 L 

SLOF2012DO02 516012101 LANNET NO COM -500 ONO 
s 

41211/2004 511312004 5/1812004 8.09036 20720 1 
1 
6 84 SL 

SLOF20120002 616012101 LANNET INC COM 
_600 

0000 
8 

4129r2M 
5fl 312004 5/iOnDO4 

' 
70 43 : ::743 82 -3639 SL 

SLOF201 20002 594793101 M:CREL :NC -3.500 
- 

s 
4/30/2004 511312OD4 51, a/2004 41:9485 IT -44,88400 1,001 17 S3 

SLOF2Oi2OOO2 594793101 M CREL NC .1,000 
ONO 

S 
SM004 

5/1312004 511 &7004 13,12719 -12,50540 e2l 79 S3 
SLOF20120002 ea3948103 OPTION CARE INC -1,0000000 5 11/2512003 6fl3f2114 5/1&2004 

1 
3,19049 . 60000 3.5 04 SO 

SLOF201 20002 7113569309 PER BE TECHNOLOGIES INC COM -2,BDO 
0000 

6 
2rN2OO4 

.1 
W004 5/18=04 32.546 so 492:546 00 

~g. 
6:9 492 SIL 

SLOF20120002 816100109 SELECT MED CORP OC COM -3.1000000 S U1212004 511312004 511 &120114 38,57914 -33,720 DO 2,70914 S3 
SLOF2012 84 9105 VITAL ::GNS :NC COM 

-000 
am 

S 
3115f2004 5/13/2004 511&2004 24,92941 .2 52190 ~3 592 49 S 

8489 05 VITAL SIGNS INC COM A,200 0000 S 3/1602004 511312004 5/iMOO4 33.230922 -3 : 
4:060 38 SL 

SLOF20120OC12 92 
1 

729900 L MM 92 6 
SLOF20120002 9211469105 V TAL ONG NC COM .8000000 4fT/20D4 5113/2004 5118/2004 16.61 

51 
-1 
9. 
530 

00 
-2,01039 SIL 

SLOF20 
1 
20W2 P29740108 WABTEC COM 

-6- 
ODW 3WO04 5113f2DD4 511812004 

9. 
SN 77 -9,55832 151 45 S3 

SLOF20 
I 
2DO02 9297401 08 WABTEC COM -3,40' 0000 s 3131/20134 511312004 5/1812004 55. "111 41 0 798 eg S3 6 1 1 1 3 .. 3:7 0 1 S 

LOF20 20002 929740 00 WABTEC COM -2.900 0000 s 4rMOO4 511312004 S/ &'2004 41.41 4 0:0 50 4,30338 3 
SLOF20120OD2 029740108 WABTEC COM -1.1 

00 NW 

8 
51`lOr2OO4 5113r2OD4 511&12004 17,984 5a A7,239 97 74461 S3 

SLOF"120002 689908105 NU HORIZONS ELECTRS CORP 4500000 S 1/1012001 5/1412004 5/1912004 41,1108 27 -517900 -1.07073 
SLOF20 

1 
20002 669908105 NU HORIZONS ELECTRS CORP 

_550 
0000 

5 
411812001 .1,12OD4 5/1 9/2004 5,02121 4: 

9 
1768 10365 LLL 

SLOF20120002 835898107 SOTHEBYS HLOGS INC CL A LTD -5000000 6 3/20/2002 5114/2OG4 6/1 912004 6,76929 -7,7 
1 
020 

_950 III 
LL 

SLOF20120002 835808107 BOTHEBYS HLDGS INC CL A LTD -300 ODW s 4/1112002 511412OD4 5/1912ON 4.05557 -4,68000 -50443 U. 
SLOF20120002 835898107 SOTHEBYS HUDGS INC CL A LTD -5000000 s 4/1 2/2002 511412004 5/1 9/2004 875929 -7,52500 -76 71 ILL 
SLOF201 20002 008318107 AFTERMARKET TECHNOLOGY CORP -3DO GOOO 8 2/1212004 5/1412004 5119/2OD4 4:34: 40 4,65400 -205100 SL 
SLOF201 20002 008316107 AFTERMARKET TECHNOLOGY CORP -900 Ww s 2119=04 5(14rm 5/19/2004 13.04 19 ~0.49a 58 

3& 
L 

SLOF2012DO02 125010106 C CDR INC 
-5. 

3000000 S 4/1 5/20D4 5/14/2OD4 5119/2004 4504 2 00993 -14.153 11 SL 
SLOF20120002 285218103 ELECTRO RENT CORP -600 ODOO S 912512003 5/14/2DD4 fifl9r2OO4 5:5469 807 _7:4144 050 -2.0941 

3 
L. 

SLOF20120002 285218103 ELECTRO RENT CORP -9www 
S 

81=003 511412004 5;19=4 9,324 8D -114 29 
_3,J8O IQ 

SL r 
'LOF20i 20002 285218103 ELECTRO RENT CORP 4000000 8 10r.V2003 5114/2004 5/ig/2004 369991 -6:30044 00 -1,60409 SL 
S 
0 1 R 1 0 1 1 
L F20 20002 285218103 ELECTRO RENT CO P 

-3000000 S 
Of712OO3 51 4/2004 51 9/2004 2,77494 4,20000 -1,42500 SL 

SLOF2012OW2 4207813D4 HAYES LEMMERZ INTL INC 4,2000000 S 31iOr2N4 5/IQ004 511 OnO14 53,61972 -64,30074 
_10 681 02 

SL 
SLOF2012DO02 518416104 LATTICE SEMICONDUCTOR CORP COM 47000000 S 112SQ004 

5/1 
4/2004 .1.4 32,83824 -53,NG 65 -21:0 141 IL 

SLOF20 120002 594793101 MICREL INC .1:800 0000 6 
5,WO04 

5114/2OD4 5/1912004 23,54758 -225 972 
, 
037 BO 63 

SLOF20 
120002 7804 

SR107 SAFENET INC COM -2,3GO 0000 S 4130)2004 511 4/20134 511912004 51,17885 49:6050 74 1,628 il S3 
SLOF20 12ND2 01133V208 CENTENNIAL COMMUNICATIONS CORP -3000000 S 1121120134 51' 7"004 5/2012004 1,53805 -2.2 

1 
7 00 .88095 SL 

SLOF20120002 16133V208 CENTENNIAL COMMUN CAT DNS CORP .22000000 S 
I 
=12004 .17/2004 6f2O/2004 11,28439 .10,20520 4,940 al SL 

SLOF2012DO02 285218103 ELECTRO RENT CORP -2,300 OGGO S 10f7/2003 5/17/20(14 5r2012004 21 15950 '32,20000 _I 1 040 50 SL 
SLOF20;20002 422819102 HE:DRICK STRUGGLES INTL INC .3.0000000 8 

5W 
51 7f2 04 5120/20 4 8 

1 
:078 40 -72.24720 6,82920 83 

ON 1 0 04 SLOF20 20M 
4728191 

02 HE DRICK STRUGGLES INTL INC -5000000 s 50712004 5117/2004 512012004 1351273 -1202020 1,49253 S3 
SLOF2012DOC12 004933107 ACTION PERFORMANCE COS INC .1,500 ()000 s 11120/2003 51IW004 5nl/20G4 20.98780 -2e: 

19660 
-5,20880 SL 

'SLOF20120002 004933107 ACTION PERFORMANCE COS INC 4000000S 12110/2003 511WO04 &21120N 
5 
5907 .7,0050 60 .1,48385 S 

SLOF20120002 1925715108 COHU INC -2,7000000 S 1130/2004 511812004 
5r2 

1/2004 47 :768 35 .55228 23 -7,45988 SL 
SLOF20120002 293848107 ENTRUST INC COM .500 

ONO S 
2111/2004 

., 
.004 5/2112004 2.36989 .2 

, 
45500 

_85 11 
SL 

SLOF20 
I 
2DO02 203848107 ENTRUST INC COM -4. 

1 
00 ONO S 2111/201)" 

511MOD4 
512lf2OO4 19,433 13 

.2 
1,1 :2 65 

-1 
74952 SL 

SLOF201 20002 420781 3D4 HAYES LEMMERZ ~NTL :NC 
_600 Do 

3/10/2004 
511812004 

5/2 
1 
/2004 7.46260 .9 

1 
582 .1:703 16 SL 

SLOF201 20002 4207811304 HAYES LEMM ER Nn N -1,300 000000 
3115nDO4 

511812004 5/21/2004 16,21244 
-1 
0.48990 .227745 SL 

SLOF2012DO02 4207813D4 
HAYE 8 

LE MMERZZ INTL INC -3,3000000 S 3/17/2004 5/1 
W004 

50=04 41,15485 -48,64198 .7:687 33 61. 
SLOF20120002 420781304 HAYES LEMMERZ INTL INC _600 0000 s 3126/2004 5tiat2OG4 512 

1 
/2004 997089 -11 23800 .1259 

1 

1 SL SLOF20 120002 460210101 JLG INDS INC COM 
-1 

000000 8 
211712004 5/1012OD4 5/2i/2N4 1 :295 

73 
. 
1 . 
62898 .23325 SL 

SLOF2Oi2DOO2 4W210101 JLG INDS INC COM -2 .500 DOOO 
S 

211 8120134 5/IWOG4 512112004 3239323 -35,141 00 -2,74777 SL 
SLOF20120002 489170100 KENNAMETAL INC COM -2,9000000 

S 
3/ ;512004 5118r2oG4 512 

1 
12004 

1 
18 :069 28 

.1 
17,52801 541 27 S3 

SLOF2012DOD2 489170100 KENNAMETAL INC COM -7000 00 3/ 6/200.4 5118120114 5121/2004 21 -27.93000 56 48 S3 
0 0 S 

:4 9 48 
LOF20120002 616337102 MONY GROUP INC COM -2,3000000 6 2/10/2 14 511812DD4 512 12004 7 7:132 71,370 15 419 1 3 

0 1 SLOF20120002 615337102 MONY GROUP INC COM -800 
OODO 

S Irnao(m siterAC4 5/21/2104 24 .9B741 .2477448 1 
W 

93 S3 
SLOF20120002 68394810 OPTION CARE INC .2 .0000000 S 1 1r2612003 5/1812OD4 5RI12OG4 25.4 380 .19.50000 5,98380 SO 
SLOF20120002 784188203 

SOL 
CARBON AG - SPONSORED ADR 

.100 
0000 s 3/2Q004 5/1 Bn004 

5,21,2004 
2:7 97 40523 

_107 28 
SL 

SLOF20120002 76088203 SOL CARBON AG - SPONSORED ADR -12 80D 0000 s 
31W 

5118=04 512112W4 3914 54 
.55,Wb 4 

-17,52794 
St N' 49 SLOF20`12DOO2 858`168105 SUPERIOR INDS INTL INC COM -18 00000 S 211112004 511 0/2004 5/2112004 50:470 

" 
.57,68064 -7,20183 SL S 

00 
_852 04 

SLOF20120002 Balff2G103 TETRA TECH :NC NEW -2000000 S 3/2512004 shaI2004 5r2lr2N4 211 .3 .2 -4,03696 SL 
LOF201200172 BB102GID3 TETRA TECH NC NEW .1 900 ONO S 3r2912004 511812004 5/2 

1 
121304 30,24729 40,78578 -10,53a 49 SL 

SLOF20`120002 88182G103 TETRA TECH INC NEW 
" 

1 1 

00 
0000 s 

3,31/224 
5/1812OD4 5121/2004 

1 
7 61159 -23.60160 -609001 SL 

SLOF201 20002 88182GIO3 TETRA TECH 
NC 

NEW -1,5000000 8 4/1212004 5/1&7004 5/2112004 23:879 44 -31,001 55 -7:122 1 1 SL 
SLOF20120002 60162GID3 TETRA TECH INC NEW -GDO 0000 S 4/20/2004 

5/1 8t2N4 512112N4 
9,551 77 -11,89080 .233903 6 

SLOF2012DO02 9222SE108 WH ENERGY SVCS INC COM 
-200 

GOOO S 512WOD3 5/1 B/2004 5f2l/2004 3.66399 4,33352 -669 S3 SL 
SLOF2Oi2OOO2 9292SEI08 

WH 
ENER SV S INC COM -700 OOOD S 5130/2003 5/1 8/2004 W 

1 
12 04 

1 
2.82398 .1624796 .2,423 98 SL 

SLOF20120002 92925EI08 WH ENERGY SVCS INC COM -8000000 S 
8WO03 

5118Q004 512 1120004 1405597 -1 :838 00 -2.1 BO 03 SL 
SLOF20`120002 i5l33V208 CENTENNIAL COMMUNICATIONS CORP -1,3000000 S 1f22K2OO4 5/10/2004 5f2412004 7.11252 57590 

463 
28 SL S 1 2 :Z S 

LOF20120002 15`133V208 CENTENNIAL COMMUNICATIONS CORP -15000000 S 127/2004 5/ig/2004 5124/2004 8. 0075 -10.69200 2,415 25 L 
SLOF20120002 15133V20B CENTENNIAL COMMUNICATIONS CORP -1000000 s 1/2812004 5/19/2004 5/24/2004 54712 -717 87 

.,70 
75 SL 

SLOF20 120M 203607108 COMMUNITY BK SYS INC COM z5- 000 s 511 IJ20N 501 912w, &24=04 52,5W 20 48.BB7 00 3.6" 25 
S3 SLOF201 2DO02 292475209 EMULEX CORP NEW 

-2,8000000 

s 
4127r2OG4 511WOD4 .4,004 49,24972 4045 00 2,790 72 S3 

SLOF201 20OD2 292475209 EMULEX CORP NEW -300 
ONO S 

412WOG4 5/19QOO4 5124/2004 527676 -5:0692 23 2`14 53 S3 
SLOF20120002 502392ID3 LTX CORP -4,5000000 S 5/1812004 5/1912004 5r2412OD4 44,2112 75 42 610 05 1,65270 S3 

, 0 ~2 SLOF20120002 594793101 MICREL INC .1-200 
NOO 

s 5/wOD4 5/11912004 5124/2004 261590 .12:.501 OB 1`14 So 8 
SLOF2OI2w02 594793101 MICREL NC 2 0 OODO S 5/10/2004 51 9/2004 

, 
Q004 15.895 75 50052 69047 53 

SLOF20i 20002 694793101 MICREL INC -2 
, 
700 0000 

S 
511 

812004 
511912004 5/2412004 35.31544 -34 

04 

1 

0: 
1 .27438 63 

SLOF20120002 1147788106 SPEEDWAY MOTORSPORTS :NC COM 
_1, 
8000000 s 3/301204 5MOnOD4 W2412004 60,74839 .54,58140 

O'l 
Be 

09 S3 SLOF20120002 847788100 SPEEDWAY MOTORSPORTS NC COM -4000000 S 4127/2004 5/1 Or2004 W24/20114 13,49984 .12,00000 1,49964 S 
SLOF20120002 9292SE108 WH ENERGY SVCS INC COM 

-l . 
3000000 S BW003 5MM004 5/2412004 2350444 -27,35850 -37 

406 
SL 

4 SLOF20120002 293848107 ENTRUST INC COM 
_131 

000000 S 2/il/2004 
6/20nOO4 

512512004 61 :161 14 -67,681 15 -6 :5260 01 SL 
SLOF20120002 58 :37:108 MERCURY COMPUTER SYS INC COM -2.2000000 IS 4122/2004 M2012004 5/25/2004 47~153 64 -50,601 54 -3,047 90 S 
r'LOF20120002 58 37 

1 
08 MERCURY COMPUTER SYS INC COM -8000000 s 4123120CI4 5/2012004 5r25/2 1729223 -1027632 .984 09 SL 

S 
0 5,2 5,27404 
L F20120002 012348105 ALBANY ;NTL CORP CL A 4000000 S N1912004 4/2 4 04 82032 

, 
109 520 885 12 S3 

SLOF20120002 0`12340105 ALBANY NTL CORP CIL A -1,4000000 S 312enN4 5,2412004 5/27/2DO4 41 371 13 -37 :3380 00 3991 13 S3 
SLOF20 I 2DO02 

01 
2341310a ALBANY INTL CORP CL A -800 000 S 3130/2004 5124/2004 5127/2004 23,64064 -21.580 56 2:080 08 S3 

SLOF20120002 Of2348tO8 ALBANY INTL CORP CL A 
.1. 
NO 0000 S 313112004 W4=04 5n712004 29,55081 -27,08800 2,48201 S3 

SLOP20 
1 
2002 726505100 PLAINS EXPLORATION & PRODTN -05000 S 512112002 5125/2004 5125/2004 862 4 27 135 LG 

SLOF2012DO02 422819102 HEIDRICK & STRUGGLES INTL INC :2:3DO 0 00 s 
5/7,2004 

5n512004 WOG4 
66.107 

35 552 292 
'0 .4 

43 S 
Sn 92 SLOF20120002 870758103 SWIFT TRANSN INC COM 1 80000 4128noG4 5/2512004 512812004 32 

'052 
75 ~30 :608 30 1 .44645 S33 

000 S 
SLOF20 

2DO02 870755103 SWIFTTRANSN ;NC COM -2,2000000 
S 

4129/2004 5125/2004 5128/2004 39,17568 -37,202 86 1,88272 
3 SLOF20120002 67070103 

SWI 
FT TRA SN NC COM 4 200 

00 
4 

012004 
5/25/2004 5r2af2 G4 7478974 -70,59570 4.19404 S3 

SLOP20120002 835098107 SOTHEBYS ZGS INC CL A LTD 400 00(0'00 Ss 411312/2002 5r2'n004 0/1120004 602586 -8,02000 
5 
88 

LO 
N' 

SLOF2Oi2OOO2 035898107 SOTHEBYS HLDGS INC CL A LTD 
-9000000 

S 4116nOO2 512812004 5/1/2004 
1 
3,65818 -1360053 -13235 LL 

SWO05 

Adred P Sloan Foundation 
TaID no 13-1623877 
High Rock Capgal 



SLOF20120002 007585102 ADVO INC -8000000 8 3/2212004 512SQ0114 51112004 25,09201 -25,41058 27635 S3 
SLOF20120002 035290105 ANIXTER INTL INC COM -2,200 OM S 5/1&'2004 war2l)(M 611/2DD4 68,B2930 -82,83090 4,15840 S3 
SLOF20120002 057741100 BALDOR ELEC CO -7000000 6 1/512004 5126120114 6/l/2004 16.08478 .1631875 -23397 St. 
SLOF20120002 i5i33V206 CENTENNIAL COMMUNICATIONS CORP -l,e00 0000 a I12SQ004 5/2=OG4 611/2004 10,64854 .1 1 .485 92 -637 3a SL r 
'LOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -4,2000000 8 1129/2004 5/28*004 011/20114 28.47743 -29,29028 -81883 St. 
SLOF20120002 201723103 COMMERCIAL METALS CO -2.1000000 8 514/2004 5/28nDD4 611/2004 6%591 65 -50,758 3a 4,833 '17 S3 
SLOF20i20002 2Gi723103 COMMERCIAL METALS CO -I .B00 DODO 8 6/512004 MOnOD4 6/112OD4 52.79278 -48,84300 3 D49 70 S3 
SLOF20120002 201723103 COMMERCIAL METALS CO -1,300 DDOO 8 511012004 Sr2612004 IN`112004 38.128 11 -33,71121 4,41000 S3 
SLOF20120OD2 201723103 COMMERCIAL METALS CO .1,80D 00W S S/IW004 512WOD4 &/lJ20D4 52,70276 48,07170 4,721 00 83 
SLOF20 12DO02 23282000 CYTEC INDS INC COM -1 .200 00DO S 3WO04 SnOnOD4 611/2004 47,288 13 -41,672 011 5.41605 S3 
SLOF20120002 232820100 CYTEC INDS INC COM .1,4000000 S 318=4 5n0Q0D4 ell/20D4 55.15948 -45,93586 6,23262 S3 
SLOF20120002 28224RIOi EFUNDS CORP COM .900 DODO S 314/20134 5/2612004 81112OD4 14.43026 -15,715 ag -1,28583 SL 
SLOF20120002 28224RIGI EFUNDS CORP COM -1,2000000 S 3WO04 SrAm)(34 SM12004 10,24035 -20.10000 -85965 SL 
SLOF201 20002 2852291DO ELECTRO SCIENTIFIC INDS INC -1,3000000 8 5/20/21)(A 5/2612OD4 611120114 20,44333 -28,18053 2,27080 S3 
SLOF20i20002 291525103 EMMIS COMMUNICATIONS CORP COM -1 .01)0 0000 S 5/2012004 VA?GD4 6/1/2004 22,12848 .20,97030 M511 18 S3 
SLOF2DI20002 292475209 EMULEX CORP NEW _Z501) 0000 s 4/2812004 512812OD4 elV2004 411,823 90 42,18525 4,63865 83 
:LOF2012 002 292475209 EMULEX CORP NEW -1,0000000 S 4129/2004 SrMOD4 81112DO4 ig .729 56 .17,14020 1,58936 83 
LOF201 2= 466210101 JLO INDS INC COM -5000000 3 211812004 612=004 611/2004 0,46635 -7,02820 -5131 85 St. 

SLOF20i20002 488210i0l JLG INDS INC COM -e00 0000 3 3/3112004 5M004 6/l/2004 7,75981 -a,50e So -80595 St. r 
'LOF201 20002 480200107 JONES LANG LASALLE INC COM .1'aw 0000 8 41=004 5=004 ellf2m 4608602 45,03247 1,05645 S3 
6LOF20120OD2 4::170100 KFNNAMETAL :NC COMM -1000000 a 3/lW2004 Sr2eMO-4 811/2004 4.21212 -3,990 GO 222.12 S3 
SLOF20 

1 
20002 4 

1 
70 

1 
DO KENNAMETAL NC CO 

-1 
.0000000 S 3124/2DO4 SM004 011/2OD4 4Z121 21 -38,75090 3,37031 53 

SLOF20120002 505338107 LA Z BOY INC -2,3DO (1000 8 ll/il/2003 5120020134 e/i/2004 41,77348 44,4560 48 -2,8117 02 SL 
SLOF20120002 528107`107 LENNOX INTL INC COM .1,6000000 8 611 0/2004 5r2MOD4 5/112004 26 .98305 -25.23040 1,75265 S3 
SLOF201 20002 520107107 LENNOX INTL INC COM .1,0000000 511 1/2004 5/2e/2004 6/112DD4 15,80440 -16,04410 82030 S3 
SLOF20120DO2 935898107 SOTHEBYS HLDGS INC CL A LTD -3.9D0 0000 11114/21)03 512SQ004 011/2004 58,75212 -45,79224 12,05988 SO 
SLOF2012DD02 858375108 STEIN MART INC COM -I'Dw DOW 8 VS/2004 5r2S)2W4 (111,7004 1423128 -12,030 71) Z2" 58 S3 
SLOF20i 20002 670750 

1 
03 SWIFT TRANSN INC COM .1,3000000 S 4/30/2004 5r2moD4 61112004 2382473 .21.a5l 05 1,77368 S3 

SLOF20120002 B70758103 SWIFT TRANSN INC COM -2000000 a 5/1 012DD4 SM004 6/l/20D4 3,83457 -300510 02047 83 
SLOF201 2=2 a707561D3 SWIFT TRANSN INC COM -M OODO 8 611=004 5126Q004 1311=04 16.35559 -13,51305 2.84184 S3 
SLOF20120002 070768103 SWIFT TRANSN INC COM -2,W0 OODO 8 511SQ0134 5r2IWIX)4 51112004 52 .701 33 43,21000 9,49133 S3 
SLOF2012OW2 :70:39108 TELETECH HLDGS INC 4.600 DODO S &WO04 5/26/2004 81112DD4 35,82971 -31,32708 4150203 S3 
SLOF201 20002 79 391 00 TELETECH HLDG8 INC .2,9000000 8 W12004 6MOO4 611/2004 21 .647 12 .18,93845 270887 S3 
SLOF2012DD02 099896ID4 TUPPERWARE CORP COM -2,100 00M 8 3MOD4 5=004 011/2004 38,47845 -36,07690 Z402 55 S3 
SLOF20i20DD2 899896ID4 TUPPERWARE CORP COM -3,8000000 8 511212OD4 SnI10004 Wi/2004 69 .027 66 -68,0117 32 3.54034 53 
SL0F20120002 OMS3101 VALMONT INDS INC COM -1,4000000 6 3/102004 512612004 61112OD4 29 4al 74 -30,52518 -1 .0113 44 St. 
SLOF20120002 118440106 BUCKLE INC COM -7000000 S BIWO03 5/27/2004 OfM0041 19,2911 55 -13,82780 5,47075 SO 
SLOF20120002 118440100 BUCKLE INC COM -1000" a &5=3 &=2004 wroN 2,75893 -1,92000 83893 SO 
SLOF20120002 118440108 BUCKLE INC COM -8000000 8 &QQ003 5127/20D4 6=004 22,05548 -10,07530 5,98012 SG 
SLOF20120002 292475209 EMULFX CORP NEW -1,4000000 S 4129=4 5f27/2004 6WOG4 26 .03070 -23,09628 2,03442 S3 
SLOF20120002 292475209 EMULEX CORP NEW -1000000 8 4/30/2004 5127/20114 er2/2OD4 1,85934 -1,70300 15834 S3 
SLOF201 20002 458118105 INTEGRATED DEVICE TECH INC 4,800 ODDO S 4/30/2004 512712004 SWO04 09,52877 -80,75024 2.77853 S3 
SLOF20120002 45all 06 E RATED DEVICE TECH INC -4,3000000 3 SWOD4 &2712004 8=0D4 02 2115 19 -58,57202 3171417 S3 1 11 :1 i :NT G 
SLOF20 20002 45a 00 NIEGRATED DEVICE TECH INC -2.3000000 S 5/4/2004 5/2712OD4 6=004 33,31587 -31,68520 1 030 Of S3 
SLOF20120M 

50 " 
SO 1 :32774100 LIN TV CORP CL A 40D CM 5 all V2DD3 5n7)2004 BWD04 0,945 11 -8,3811) DO 5 

SLOF20 20002 3277008 LIN TV CORP CL A -1,600 DOOO S 8114/2003 5/27/2004 0=004 35,78D 44 -33,ill 20 2,66924 SO 
SLOF20 120002 858376108 STEIN MART INC COM -2,600 ODOO 6 3/g/2OD4 5127/2004 MMOD4 37,02053 .30,97458 0,G45 95 63 
SLOF20120002 346091705 FOREST OIL CORP -1 .9000000 8 SQi/2004 5/2812004 SWOD4 47364 17 -45,401 32 1,872 85 S3 
SLOF20120002 530370105 LIBERTY CORP COM -1,1000000 S QW003 5/2812004 OrJQ004 51,67053 -48,72989 2,94964 SO 
SLOF20 

I 
20DO2 858375108 STEIN MART INC COM -8 0000 3/9/20D4 5/28=04 SMOD4 11 42205 -953064 1, ::l 941 S 

SLOF2Oi2OOQ2 858375108 STEIN MART INC COM -400 
000 

311012DO4 5n8/2004 SWO04 5:711 02 4:75104 9 8 S3 
000 SLOF20 20M 103043105 BOWNE A CO INC COM -2.700 0000 21SUD04 611120134 614/20114 4Z287 21 -40,25862 Z028 59 SO 

SLOF20120002 8583761 08 STEIN MART INC COM -2.001) 
D000 3/("2004 

611/2004 81412OD4 29,91409 -23,75520 616 69 S3 
SLOF20120002 66990BIDS NU HORIZONS ELECTRS CORP -65000 

S 
411 

81201, 
6=004 (V712004 5,82 7 5 17 1 : 00 LG 

SLOF20`120002 689908105 NU HORIZONS ELECTIRS CORP 4000 00 6 412.1 
6=004 

617/2004 3 58g7 5: :3 : :714 582 1303 LG 
000 SLOF20120002 669908105 NU HORIZONS ELCCTRS CORP -5000000 S 413QrAO1 6=004 617/2M 4.48444 4,60550 2106 LL 

0i BW _9: 113 SLOF20 120002 669908105 NU 
H=ZONS 

ELECTRS CORP -700 0000 8 43012001 6=004 6170004 8,27 : 22 -643 00 :'154 78 LL 
SLOF20120002 689908105 NU HOR ZONS ELECTRS CORP -1'000 0000 S SM120 004 6/7/20114 8,96 89 6 

50 
.14761 LL 

SLOF20120002 669908105 NU HORIZONS ELECTRS CORP 4000000 512r2001 WWO04 6/7J'2004 3,50756 .3,99732 40976 LL B, 
SLOF20 120002 66 908105 NU HORIZONS ELECTRS CORP -3500000 5=001 MOO-4 6,70004 313911 .4,33682 -1,107 71 LL 
SLOF20 120002 110:303102 AIRGAS INC 

. 
00 3=OD4 BW004 6f7/2004 10 :920 05 -17,95545 1.97260 S3 

SLOF20120002 009303102 AIRGAS INC -2. 100 ODOO S 3/25/2004 &WO04 6J`7/2D04 40,49879 43,031 73 3,45706 S3 9000 00 S 
SLOF20120M W9363102 ARGAS INC '30000005 3r3l)2W4 6=9114 fV7J2OD4 8.64288 -8, 

4 
1241 23027 S3 

SLOF20120002 103043105 BOWNE & CO INC COM -1,4000000 S 215r2004 &=004 BRI2004 21,06142 
.20' 

074 
84 

1 . 
08868 SO 

SLOF20120002 103043105 SOWNE & CO INC COM -1 .4000000 S 2/9/20D4 8=004 W12DD4 21,96142 -21 539 
&4 

4215 
SLOF20i20002 15133V208 CENTENNIAL COMMUNICATIONS CORP -2,7000000 S 112912004 BWO04 61`7120114 18,83880 -18.83331 

54: SO 

SO I m 6,7 :4 SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -5000000 IS 1130/20N 6020G4 afmall4l 3 
8867 -3 52000 

-31 33 
S SLOF20 20002 201723103 COMMERCLAL METALS CO -4000000 S 51iW2004 OD4 12004 1238334 .10.02576 1,55758 S3 

SLOF20i20002 28224RI01 EFUNDS CORP COM -1 :500 0000 s 3/5120(A &2nD04 W712004 24,37037 -25,12500 -7- 03 SL 
SLOF20120M 316405IDD FERRO CORP COM 70D 0000 8 11119=03 6Q=4 OnI2004 iS,224 07 

.1 
5 545 74 2,1578 33 SO 

SLOF20120002 315405100 FERRO CORP C M 4,400 0000 S 8=12003 6=004 W712004 38,440 15 -30 5 

00 0 

:30 10 
SLOF20120DO2 315405100 FERRO CORP COM -8 0000 8 V2212 3 W=004 W712 04 15,62063 -1 3 0`192 ~:il : '7'1 S'G 
SLOF20120002 315405100 FERRO CORP CON -3000000 8 lOr3O/2003 M004 5IM2004 781032 -638379 1,42053 SO 
SLOF20120002 489170100 KENNAMETAL INC COM .18000000 3124F20N 

&Z7004 
d0r2004 775 10 -6 75182 7774S4 S3 

SLOF201 2DO02 530370105 LIBERTYC RPC M Zo 0 RISC 03 6W004 617/2004 37'728 03 -3:
:439 

92 i2l"I 91 SO S R 
0 0 

M .1 
000 

8 9 
00 

A.190 
LOF20120OD2 530370105 LIBE TY CORP CO 000- 126/2GD3 6rM004 SJ`7120041 4,71398 

- 
52344 SG 

SLOF20i200D2 653409103 MPS GROUP INC -5,1000000 
5 

312gr2OD4 erMG04 W712004 57 .118 115 .58,402 
94 

7 
1 
57 

1 
S3 

SLOF2012DO02 553409103 MPS GROUP INC -8000000 . 4/30/20D4 6/2/2004 81712004 8,959 79 -0,741 52 21.27 S3 
SILOF20i 2DO02 690732102 OWENS & MINOR INC NEW .1,8000000 a 1WO04 M004 51712004 44,36895 11,953 50 2,41545 SO 
SLOF 120002 72gi32100 PLEXUS CORP .1,10000 413W2004 MOD4 6flt20041 16,OD4 18 53 

65 S3 LOF2200 
I 
2DD02 7201 32 

1 
00 00 S 

&W 
617J2D04 27,64359 "":, IS S PLEXUS CORP -1.900 DODO s D04 602004 .27.S , 17 .313 

58 SL S :Il:7~11 3 SLOF20120002 759148109 REHABCARE GROUP INC COM -6000000 s 3/1512004 e/202004 anI2004 14,97813 326077 S3 
LOF2Oi2OOO2 759148109 REFLABCARE GROUP INC COM -1200 3/16J2004 B02004 617/2 04 29,95225 2 4 808 6,494 17 :3 

0000 
31iq/2 a 0 

0000 : W7120 L F20`1200D2 759148109 REHABCARE GROUP INC COM -2.. 
004 

Or2r2004 004 4,99204 308344 1,0086 3 
SLOF20120002 835898107 SOTHESYS HLOGS INC CL A LTD .1000000 

8 
11114/2 3 6/2Q004 W12004 

5 
53 174 16 341 307 SO 

00 78 S F 20002 :35895107 C CL A LTD 2,3000000 8 11121/2 3 SWO 4 3485721 -24111 .7 9 :72 62 SO SLO 201 SOTHEBYS HLDGS ~N 00 8f7/2004 1'51 1 : 
00 '4 L F20 200M 35898107 SOTHEBYS HLDGS NC CL A LTD 9000000 8 121112 3 1117 0. 13 03 :1 -1100205 2 37 38 SO 

SLOF20120002 89465010D TREDEGAR CORP COM 5000000 6 2/25/2004 6/212004 .,r22D .4 7 

. 

2394 8 -6971 60 263 G 
SLOF20 

1 
20002 9'2343ClD6 VERITY INC COM 400 0000 S 912412003 M004 61712004 33,03522 .32 .444 88 

590 
34 
SO 8 0 :2 40 

L F20120002 040157109 ARGONAUT GROUP INC COM 220000()o S 313112004 MOG4 618t2004 38,436 17 41012 -257823 St. 
SLOF20 

1 
20002 201 723 

1(13 
COMMERCIAL METALS CO -3000000 S 5/1 9120M OrJI2004 0/812004 9,08228 -811932 962 

go 
S3 

SLOF20120002 293848107 ENTRUST INC COM -4 300 OM S 2111/2004 &3rTXM 8/111204 18,93978 '22 
' 
21595 -3 

' 
276 

19 
SL 

SLOF201 200112 835898 
1 
07 SOTHEBYS HLOGS ~NC CL A LTD -9000000 S 12/112003 &M004 818=04 1368079 -11 00205 268474 SO 

SLOF201 20002 835898107 SOTHEBYS HLDGS NC CL A LTD -2:10 0 00 s 12/IW003 er.W(1114 110201111 31,93583 27,85398 4,081 :5 S 
SLOF20120002 530370105 LIBERTY CORP COM 80000 

00 
S MOQG03 6/412004 aWO04 37,809 B3 :33,524 32 4085 1 SG S 

0 0 rLOF2'1'0"2 694650`100 TREDEGAIR CORP COM -1,00 0000 S 2/25/2004 614r2004 6WO04 19 .1333 33 1 620 45 31285 SO 
'LOF20 120002 689908105 NU HORIZONS ELECTRS CORP -1,2000000 

S 
512202001 6J712004 811012D141 10,88206 - 4~86908 -3.98702 U. 

.SLOF20120002 72(1505100 PLAINS EXPLORATION & PRODTN -1,2350000 S 512112002 6n12GG4 
.,
.004 21,250 (14 1 538 15 10 

7 
12 4 LG 

SLOF20 

I 
2OW2 W9363102 AIRGAS INC -2 30D 0 DO S 30IJ2DD4 617=04 6110/2004 $1,659 IS :40D.161 81 2 496 3: S3 

SLOF20 
1 
20002 03073TI02 AMERIGROUP CORP -1:300 00000 8 319/2004 W712004 611012004 56,95873 -5672732 229 41 S3 

SLOF20`120002 03073T102 AMER GROUP CORP -2.4000000 S 311 W004 W12004 6/1 0/2004 10515090 .104, 
1 
0528 1 04562 S3 

SLOF20 
I 
2DO02 03073T102 AMERIGROUPCORP -2000000 S 3130/2004 817/20G4 611=01)41 8,78257 .0,99732 :234 75 SL 

SLOF20120002 03073TlD2 AMERIGROUP CORP S000 S 3/3WO04 6(7/2004 W10/2004 20 :211 1 
_27.18 a g3 

SL 
00 1 g SLOF201 20002 03073TI(Y2 AMER~GROUP CORP ~1.000 0000 4/at2OD4 IV7/2004 B/IW2004 438 

1 
288 -0 .037 7: -1 '.4 W L 

0 S 82 SLOF20120002 03073TIO2 AMER GROUP CORP A,100 0000 4/1212004 W12004 611012004 48.19416 4907672 -88250 St. 
SLOF20120002 D40790107 ARKANSAS BEST CORP DEL 115000000 : 112WO04 6f7/2004 6/10/20114 46,57150 

_46 
06095 50455 SO 

SLOF201 20OD2 087806109 BARNES GROUP ;NC COM -2,300 OGOO 8 311112004 Wr2004 6/10/2004 641:46 52 
_63 

' 
771 41 1,075 11 S3 

St. F2012DO02 067006109 BARNES GROUP NC COM 
- 

00 0 8 3/15/2004 en,12004 611012004 2 1941 .272862 9079 S3 
0 1()o 00 SLOF20120002 091180TIOS BOCA RESORTS INC CL A -2 .4- 0000 S 1/2i/2DD4 01712004 8/1 012004 43,51721 -38931 84 4,58537 S 

SLOF201200M 16133V208 CENTENNIAL COMMUNICATIONS CORP -4,6000000 S IriorDIM 6012004 1311042004 3200742 
, 
32,384 DO -37558 S 

SLOF201 20002 201723103 COMMERCIAL METALS CO 0000 8 5/19/2 04 W12004 6/10/2004 2425967 -2165152 2,01 8 15 S3 6 
-:0, 412gr2'004 en/200 Sh 012 04 3025753 34 :04 84 -4,547 21 SL LOF20120DO2 22968D105 CUBIC CORP COM 0000 S 

SLOF20120002 232820100 CYTEC INDS INC COM -1 .000 00m S 3,a12004 
W1200: 

Oil 0/20004 41 :215 
1 
3 :34 54 90 026023 S3 

SLOF20i 20002 232820100 CYTEC INDS INC COM -3000000 S 
3,9,2004 

&712004 6/1012004 1236454 -10,44543 1,91011 S3 
SLOF20 

1 
20002 28224RI01 EFUNDS CORP C M -8000000 S 

315,2004 
W12004 6/1 012004 12,02794 .134 000 -57208 St. 

SLOF20120002 28224RI01 EFUNDS CORP COM -2,6000000 S 3/9=04 617/20114 6110120134 41,60080 41 
. 
92838 _237 5: S 00 0 

SLOF201200112 28224R101 EFUNDS 
CORPCOM 

-1000000 S 
3,1512004 

W712004 6/1 012004 
1 
1103 49 -1,56500 384 S3 

W312005 

Alfred 
P 

Sloan Foundation 
T.. ID no 13-15231177 
High Rock Capital 



SLOF20120002 315405100 FERRO CORP COM .1 .4000000 8 1013012003 8f7/2OD4 6/10/2004 38,43330 -20,791 02 6,64228 SG 
SLOF20120002 422819102 HEIDRICK & STRUGGLES INTL INC -1,3000000 S 61712004 617/2004 611=004 35,48968 -31 .252 52 4.237 10 83 
SLOF201 20002 489170100 KENNAMETAL INC COM _700 0000 6 3/2412OD4 817r2OG4 ShO/2004 30,59565 -27 .12583 3,47002 S3 
SLOF20120M 46070100 KENNAMETAL INC COM .500 0000 S 3r25/2004 SR12004 e/iOf2D04 21 .85404 -19,64855 2,20549 S3 
'LOF20120002 530370105 LIBERTY CORP COM A .500 DODO 8 912WD03 6(712004 5110120134 70 .431 30 -02,85810 7,67320 Be SLOF20120002 

630370105 LIBERTY CORP COM -1,100 DODO S OnOnOO3 W/2004 6110/2004 51,649 e2 -45,881 00 5,78862 SG 
SLOF20i2OOO2 532774108 LIN TV CORP CIL A -3,600 ODOO S 8/14/2003 &W2004 6/1012004 79,08340 -7450020 6,10320 So 
SLOF20120002 532774106 LIN TV CORP CIL A -7000000 S 8/20/2003 SR/20134 D/IOr2DD4 15 .49400 -15,40371 9029 SO 
SLOF20120002 542312103 LONE STAR TECHNOLOGIES INC -1,2000000 8 7/17/2DO3 df712OO4 8110=04 25,13941 -19,69012 5,24929 SG 
SLOF20120002 $42312103 LONE STAR TECHNOLOGIES INC -8000000 S 7/2212003 617/20D4 BllOr2OD4 16,75981 A3,813 20 3,14641 SG 
SLOF2Oi2OOO2 542312103 LONE STAR TECHNOLOGIES INC 4DID DODO S 7122QD03 W12004 6/10/2OD4 8,37980 -5,43484 1,04496 SG I 'LOF201 

20002 6761 
1 
V101 ODYSEY HEALTHCARE INC COM -1 .600 0000 S 5/412004 51`712004 0/1012004 27,223 D4 -29.92000 -2,09000 SL 

SLOF20120002 e77240103 OHIO CAB CORP -3,1000000 S 4/12r2OD4 Sf712OO4 611012DO4 58,55953 -8307617 -5,00504 SL 
SLOF20120002 707389300 PENN ENGR & MGR CORP NON-VTG -l,DD0 0000 8 411/2004 6/712OD4 6110/2OD4 iS.383 87 A7,042 30 1,341 57 83 
SLOF2012ODD2 707389300 PENN ENGR & MGR CORP NON-VTG -1,0000000 S &7/2DO4 W12004 6/10/2DD4 34 .929 34 -30,99679 3,03255 S3 
SLOF20120002 726505100 PLAINS EXPLORATION & PRODIN .1 .059 DOOD 3 5/1012OD4 Gf712OO4 B/lOQOD4 18,22221 -18,401 18 -17805 SL 
SLOF2012ODO2 7837:PI07 RYERSON TULL INC COM -2 .2000000 S 4r27nOO4 ef7/2004 6/1012DIM 31,14605 -2e .472 B2 4,67383 S3 
SLOF201 20002 7837 Pl 07 RYERSON TULL INC COM -2,6000000 S 4/27/2004 df712004 a/10/2DD4 3e,809 07 -31 .25096 5.65871 83 
SLOF20120DO2 858375108 STEIN MART INC COM -1,8000000 8 3110/2004 6f7/2OD4 6/10/2DO4 20,49429 -21,37060 5,11401 S3 
SLOF20120002 858375108 STEIN MART INC COM A,300 DODO S 311=004 617r2OO4 0/1012OD4 10.13477 -15 .92513 3,20964 S3 
SLOF20120002 ::9542100 TOULGRADE COMMUNICATION INC -1 .900 woo a 2/212004 &f7f2OO4 6110/2004 21,21758 ~35.OiO 16 -13.79260 SL 
SLOF201 20OD2 9542105 TOLLGRADE COMMUNICATION INC -1,0000000 S 214/2OD4 W12004 6/10/2OD4 11,10713 -17,47250 -6,30537 SL 
SLOF201 20002 9038"108 ULTICOM INC COM -000 ODDO S 91812003 8/712004 6/10/2004 6,32055 -7.37406 -1 .05351 SL 
SLOF20120002 903544108 ULTICOM INC COM -2,900 DODD 8 M003 Sf7r2OO4 6/1012OD4 30,54933 -35,179 ei 4,83028 SL r 
SLOF20120002 9172901M USF CORP -2 .7000000 6 5127/2004 S(7r2OO4 OfICV2004 83,56738 -77.17437 0,39209 63 
'LOF20120002 950755100 WERNER ENTERPRISES INC COM -0000000 S 2/1112OD4 a/7/2004 6/10/2004 17,509 81 -17,il5 12 39469 BG 
SLOF20120002 950755108 WERNER ENTERPRISES INC COM -2,4000000 6 3WO04 WrID0.4 6110/2OD4 48,09282 40,29960 39322 SG r 
'LOF20120002 050765108 WERNER ENTERPRISES INC COM A,200 0000 6 3r2212004 W12004 6/1012004 23,34041 -22,140 DO 1 .20641 S3 
SLOF20120002 950755100 WERNER ENTERPRISES INC COM -800 DOW S &Srlm df7r2OO4 6110,2004 15,56428 -15.15728 40700 S3 
SLOF20120002 074014101 BEASLEY BROADCASTING GRP INC .1000000 1 =112002 61812004 611112004 1,54503 A.309 51 23552 LG 
SLOF20120002 007585102 ADVO INC -6000000 8 3r2212004 WW2004 8111/2004 26,37274 -25,41650 05818 63 
SLOF20120002 007585102 ADVO INC .9000000 S 3/2312OD4 SWOO4 6/11/2004 29,66933 -28,44783 1,221 50 S3 
ILOF20 120002 03073T102 AMERIGROUP CORP .3 .0000000 6 4130t2004 &&p2OO4 & I IrIW4 133,00788 -126,29640 6, 71 t 46 S3 

SLOF20 
1 20002 

03937RI02 ARCH CHEMICAL INC COM -1,000 0000 6 lirmOO3 S1&QOD4 W1 1121304 27,151 56 -22.44580 4 .70578 SG 
SLOF20120002 03937RI02 ARCH CHEMICAL INC COM 4000000 8 1111W003 Glar2004 611112004 10,85002 -8,66040 2,20022 SG 
SLOF20120002 089302103 BIG LOTS INC COM -3,ODO DOW I 112ir2OD4 SWOD4 611 1/2004 46,30631 -44,85870 1,447 Gi SG 
SLOF20120002 315405100 FERRO CORP COM -4000000 1 lGrJO/2003 6/&2004 &IlrdOO4 fO.381 84 4,51172 1 .87012 SG 
SLOF2Oi2ODD2 315405100 FERRO CORP COM -1,3000000 S 3=004 6/af2OO4 61111204 33,74096 -34,26098 -62002 SIL SLOF201 

20002 4990193105 KNIGHT TRADING GROUP INC COM -3,6000000 S 3/lV2OD4 ivarnID41 511112004 41 .28203 -44,25732 -2,97629 SL 

SLOF201201302 499053105 KNIGHT TRADING GROUP INC COM -1,9000000 6 3/23/2004 &WO04 6111/2004 21,78773 -22,08731 .29958 SL 
SLOF20120002 49003105 KNIGHT TRADING GROUP INC COM .1,70DODDO S 3rJI)2004 81WO04 6111)2004 19.49429 .21.65582 Z791 33 SL 
SLOF201 20DO2 532774100 LIN TV CORP CIL A -9000000 S &7012003 BWOD4 0111/2004 19.90845 -1980477 101 e8 SG 

:LOF20120002 532774100 LIN TV CORP CIL A -1,1000000 S ar2212003 &WD04 6111=04 24,330 1 1 -24,81809 -487 :8 SIL 
LOF20120002 632774106 LIN TV CORP CL A -3000000 1 812WO03 df&7004 611112004 0,63548 -8,81435 -170 

7 
SL 

SLOF20120M S423t2lO3 LONE STAR TECHNOLOGIES INC -1 DDDDOOO 1 7)29)2003 81=004 611 V2004 21 .44949 .18,087 10 5,35239 SG 

SLOF20 120002 5423 1 2 
1 
03 LONE STAR TECHNOLOGIES INC -9000000 S 811/2003 eiar2004 8111/2004 19,30455 -14.445 DID 4,05955 BG 

LOF20120002 8782551132 OFFSHORE LOGISTICS INC COM -1 .600 DODD S 2r2312OD4 6/812004 6111/2004 39,B48 03 -38,07648 3,77155 SO 

LOF201 2DD02 676255102 OFFSHORE LOGISTICS INC COM -2,2000000 8 3/312004 SW 04 Oil 1/20154 54,7911 03 -51.92594 2,8e5 09 SG 
OU SLOF201200M 723443107 PINNACLE AIRL CORP -800 ODDO I 2QD)2DD4 S/SaDD4 dill,120154 7,90359 -8,840 DO 

_656 4, 
SL 

SLOF201 20DO2 7234431 07 PINNACLE AIRL CORP .1,500 DODO S 2r24/2004 6/812004 6111r2004 19,95a go -21.39a 10 -1,43912 SL 

SLOF201 20002 067806109 BARNES GROUP INC COM -1,3000000 S W512004 SM/2004 511412OD4 37,43912 -35,472 DO 1,007 Oa S3 
SLOF20120002 293904108 ENZON PHARMACEUTICALS INC -600 DODO 3 4f7/2004 619/20114 6114/2004 7,838 12 .9.il4 90 -1,47a 78 SL 
SLOF2012ODO2 2939NIDS ENZON PHARMACEUTICALS INC -2 300 DODO I 4115r2DD4 BWO04 8/14/2004 29,27946 -33,47328 4,19382 SIL 
:LOF20120DO2 397624107 GREIF INC CIL A COM .2,2000000 514=04 M12OG4 8/14/2004 85.32458 -73,08768 11,63648 83 

LOF2012DD02 499063105 KNIGHT TRADING GROUP INC COM -6,900 GOOD 3/3112004 61=004 (V1412OD4 78,964 15 -87,89634 -8,94219 SIL 
SLOF20120002 40W03105 KNIGHT TRADING GROUP INC COM -800 DODO S 417/2004 BWD04 6114/2004 9.154 10 -10.81800 -1,48190 SL 
SLOF2012DDD2 07011VIO1 ODYSEY HEALTHCARE INC COM .9000000 8 5/4/200-4 OW004 611412004 15,15969 -16,830 DO A,670 31 SL 
SLOF2Oi2OOO2 678ilVlOl ODYSEY HEALTHCARE INC COM .1,4000000 S 515/2004 W90004 8/1412OD4 23,58175 -25,937 10 -2,35535 SL 
SLOF2012ODO2 083948103 OPTION CARE INC 400 0000 

1 1
1128/2003 619121304 8114/2004 5.18$ 72 3000 

00 
1,28872 SG 

SLOF70120002 083948103 OPTION CARE INC -2,2000000 8 1=003 emOD4 SIMOO4 28,53794 -22 38588 0 15200 SG 
SLOF20 

1 
20DD2 758750103 REGAL BELOIT CORP -2000000 S 

1 
0/30/2003 BWO04 e/14/2004 4,17454 -4,08800 8654 so 

SLOF20120002 758750103 REGAL BELOIT CORP -2 .DGO 0000 6 10/3112OD3 W/2004 ah4/2004 41,74542 -40,90000 84542 SG 

SLOF201 20002 68182G103 TETRA TECH INC NEW .1,3000000 8 412012OD4 aig/2OD4 0/1412004 22,8DS 14 -25,76340 -2,95726 SL 
SLOF20120002 530370105 LIBERTY CORP COM .800 0000 8 012012003 0/10121504 6115nOD4 28.761 98 -25,02600 3,23598 SG 

SLOF2012OOD2 530370105 LIBERTY CORP COM -1,2000000 6 3rrMOD4 (11412004 611 5/2054 56.52395 -55,02072 1,50323 S3 

SLOF2012DO02 81782620: 7-EUEVEN :NC COM NEW _7000 ODOO S 4rA/2003 6114/20D4 e/1712004 11,94305 Z.623 80 631925 LG 

SLOF201 2DO02 
el 

7 :2620 7-ELEVEN INC COM NEW 
_80 

0000 S 4/25nOO3 011412004 6117/2004 13,84920 -6.62008 7,02912 LG 

SLOF20 
1 
20002 

al 
7 26209 ?-ELEVEN INC COM NEW 

-1 . 
Goo ODOO I 4128RO03 6/14/2004 8117/2004 17,0151 49 -0:148 so 8,51299 LG 

SLOF20 
1 
20002 007585102 ADVO INC -1000000 IS 312312004 811412004 611 

712004 
333595 -3 

1 
6087 1 7608 S3 

SLOF20120002 007585102 ADVO INC -9000000 S 3124/2004 Of 412 04 611712004 3002355 -28.21446 so 1 S3 I 
OF201 2DD02 009303 

1 
02 AIRGAS INC 22000 0 3131/2004 61114120004 e11712OD4 50,0112 82 A7,024 34 

1 

L OB: 40 3 S 
8 
1 

LOF20120002 073302101 BE AEROSPACE INC .2:300 000 
1 

3117/2004 8114/2004 11117/2004 1545964 A4,a44 10 01544 3 

SLOF2012OGD2 0967ail0l BOB EVANS FARMS INC .170000.0 S 5/2Sn004 6/1412004 d/l 712004 4603 47 -43,74508 2,29239 S3 00 
SLOF20120002 232B20100 CYTEC INDS INC COM -1 000000 31912 04 6/1412004 6/1 7/2004 40:82' 30 0 944 SG 1 1 

0 LOF20 20002 293904108 ENZON PHARMACEUTICALS INC :700 OOGO 4115QO044 6114/2004 6117/2004 ..4 .; '043 1 11.87 1'2 .11 :690 49 SL 

SLOF201 20002 293904108 ENZON PHARMACEUTICALS INC -59000000 1 4128nOD4 0114/2004 8/1712004 71 617 82 ~91,249 99 -19,1332 
1 
7 SL 

SLOMI 20GO2 2939D4 
1 
08 ENZON PHARMACEUTICALS INC 4000000 S 4/2012004 d/i 4/2DO4 0/1 7/2OD4 4 85545 -5,93868 -108323 SL 

SLOF20120002 422819102 HEDRICK & STRUGGLES INTL INC -Goo 0000 S 517/2004 6114f2CO4 ail n2oo4 23 002 5 -2163636 2 :266 17 1 
'LOF20120002 520107107 LENNOX INTL INC COM .30000000 1 511112004 6114/2004 W17/2OG4 50:698 811 -48,13230 256651 S3 

SLOF20 
1 
20002 528107107 LENNOX INTL INC COM -9000000 S 511712004 e/1412 04 6117r2OG4 15 209 a4 -14,09598 

1 .1 

1 

3 

SLOF20120002 67611VIO1 ODYSEY HEALTHCARE INC COM '2000000 S 5/512004 fi/i 4/2'0)D4 6117/20134 3.38888 3705 
30 

-31 . :62 SS'L 

SLOF20 
1 

20002 
67011VIO1 ODYSEY HEALTHCARE INC COM -14000000 6 5,15=04 8114=4 a/f7/2004 23,72216 

00 
-2541 

a 

SLOF20 
1 
20002 67611VIOi OD SEY HEALTHCARE INC COM I : 

1 
00 6/712004 6/1 412004 0/1712004 18,63864 .2160.722647 95 -1 .08914 :L 

SLOF20120002 74756M102 QUALITY DISTR INC FLA -2.8000000 IS 
1111112003 

6/1 4120 4 611712GO4 27.78 
1 
34 

_49 1 
1876 -21 .35542 SL Y 0000 0 1 1 1 

04 SLOF20120002 74756MID2 QUALITY DISTR INC FLA -4000000 6 11/1=003 611 412004 0/17/2004 3,98591 .7,31512 -3,34921 SL 

SLOF20120002 74836CIOS OU:KS ~LVER~NC COM ZOOO 0000 S 5/*'2OD4 8114=04 EV17)2004 4e, 134 11 40.88480 524931 S3 

I 1 1 10 5 6 10, :: SLOF2Di2OOO2 7483SC105 OU KS LVER NC COM -2- 
DO- 

1 511812004 8114/2004 0117r2OG4 4,Si3 41 -4 
' 
055 72 5~7 

LOP20120002 749685103 RPM INTERNATIONAL INC -6,6000000 S 5117/2004 S/ 4/200-4 W 712004 00802 89298 a 7a 83 

SLOF201 20002 752SIA100 RANGE RES CORP COM -1,500 0000 IS 31412004 6/1 4r2OG4 81 7/21304 19,42949 17,071 65 235784 SG 

SLOF20 
1 
20002 759148109 REHASCARE GROUP INC COM -1,400ww S 3/19/2004 011412004 S1117r2OD4 35.695 10 27.8B4 08 7 Bil 02 S3 

SLOP20 
1 
20002 78462KI02 SPSS INC _900 0000 S 1/20/2DG4 611412004 6/1 

7'2004 
18.1551 

e _I 
9. 73196 .3 :578 80 SL 

SLOP20120002 85837510B STEIN WART ~NC COM 
l . 
000000 1 3/iMOO4 W14/2004 .17/2OG4 13,99347 12 .2 01 

0 
1,74337 63 

SLOP20120002 858375108 STEIN MART NC COM -l'iGO 0000 311812004 6114/2004 6117/2004 15, 39281 : 
1 
4259648 109633 S3 

SLOP20120002 88;62GJ103 TETRA TECH INC NEW -2,5DO 4)2=004 61MOD4 0/1 712OD4 4Z4e4 50 4 .54500 -708050 SL 

SLOF201 20 29Q 01 USF C RP .1 000 Om 5 512712GD4 13114=04 6117/2004 30,94057 :21) 583 10 2 :366 4 S3 

SLOF201 2000(OY22 :117290 
1 
0 

1 
USF CORP -500 00000000 Ss 5nBnOD4 011412OD4 6117r2OG4 15,47479 -1 :,488 00 

91879 
S3 

SLOF20120002 960755108 WERNER ENTERPRISES INC COM -3,7000000 S SWO04 6/1412004 0/1712OD4 72.1 
1 
537 -70,10242 2.01 

2 
.5 S3 

SLOF20120M 074014101 BEASLEY BROADCASTING GRP ~NC -4000000 S 
2/21,2DD2 

Wi 512004 Oil 812004 6, 
16761 _5,238 

04 
92957 

LG 

SLOF20 
1 
200132 07401 4101 BEASLEY BROADCAST~NG GRP IN 5 00000 S 3012002 011512004 6118=04 770952 -7,220 15 48937 LG St. 

OF2Oi2OOO2 074014101 BEASLEY BROADCAST ING GRP NCC :300 7122r2OO2 611512004 61, 812004 4 025 71 -388050 73921 LG 

0 0000 8 SLOF20120002 131193104 CALLAWAY GOLF CO COM -2,8000000 S 4/23r2004 6/1512004 1111 .004 3205924 -50,41988 -1836064 SL 

SLOF20 
I 
2DO02 422819102 HEIDRICK & STRUGGLES INTL INC -800 DODO 1 517rl004 Oil 5nOO4 6/1812004 21 .239 50 A 232 32 

2. 
00718 S3 I 

NAMETAL INC COM :2 0000 0000 8 3125t2004 811512OD4 8/ 1112 D4 8887651 -7' : SLOF20 20002 489i7OlOO KEN 
1 0 

.59420 ~O 282 31 8 q/ 003 
439 556 -32 

, 
81 

a 
20 1 .1 7936 SG SLOF2012DO02 542312103 LONE STAR TECHNOLOGIES :NC 2.00 0000 S 013/2 6/16/2004 .1 .004 

SLOF20~20002 542312103 LONE STAR TECHNOLOGIES INC 1000000 6 a/2003 6/1512004 
S/laf2OO4 

2: 1'99 78 180127 59a 
51 

SG 

SLOF20 20002 553409103 MPS GROUP INC .9000000 6 413Or2OG4 0/15/20134 6/1812004 10 .69725 -1 :~1,101 21 76304 S3 

SLOF20120002 553409103 MPS GROUP ~NC -562000000 S 5/412004 6115/20154 6/1 8/2,04 0122856 
_I7 

4 
3.31772 S3 I I . 00 

LOF20 20002 553409103 MPS GROUP NC 1 00 000 S San 6/1512004 S.OD4 11139 111 17,40 :2 
1 
36964 S3 r 

'LOF20120OD2 7475CM102 QUALITY DISTR INC FLA 4 
.000 

0000 S 11/1312003 W1512004 
S/1 

WOG4 40 :058 w 
~73 , 

111 20 -33 
. 
09254 SL 

SLOF2Oi2OOO2 74751IMIO2 QUALITY DISTR INC FLA -2 
.600 

000 
9 

11/28/2003 em=G4 0/1M004 2503886 45,36625 2032959 SL 
D ' SLOF20120DO2 126501105 CTS CORP -2,3000000 

S 
3/gnOG4 8/100004 Oal/2004 25,78124 -31 042 17 -6,16093 1 

SLOF201 20DD2 1 31193 
1 
04 CALLAWAY GOLF CO COM -150000000 4/2 611812OD4 612 1/2004 178 .44030 ~270,106 50 .91,66620 s 

SLOF2Di2OOO2 131193104 CALLAWAY GOLF CO COM -
:Do 

0000 41263tr22000044 6116nD04 612112 04 10 7013 42 .1812074 -5,42032 S 

SLOF201 20002 225806102 CRIED INC -3 000000 S 3/g/2004 6118=04 On 
1 
I= 3115-432 .37 :6D

. -0 
-e,454 2B SL 

SLOF20 
1 
20002 28224RI01 EFUNDS CORP COM 000 S 311SQ004 (IflonOO4 Mi/2004 17,57759 ",15 . 36 

5' 
1 

SLOF2012DD02 28224RI01 EFUNDS CORP COM 1, 0000 0000 4/3012004 DIIWOG4 6,21/2OG4 
1 
7 .57758 .17 .68580 .10222 .L3 

SLOF20120002 293848107 ENTRUST INC COM 0000 1 2/11/2004 S/lW004 e/2112004 2,26425 -2,58325 -31: 00 SL Os 

5rN2005 

Alfred P Sloan F-dation 
Tax ID no 13-1023877 
H)gh Rock Capdal 



SLOF20120002 293848107 ENTRUST INC COM -10 00000 S 2JI 004 611612004 SnI12004 4,52: 
49 

-511 80 -58931 St. 1 1 .22:167 
SLOF2012OO02 293648107 ENTRUST INC COM -4:50. OODO S 2,23,,r22,.4 8/ OROO4 Ml/2004 20.37 22 g4 75 -1786 :3 SL 
SLOF20 20002 4 :91170 100 KENNAMETAL INC COM -1 :000 0000 S 3/2512004 5/1fiQOO4 (In112004 43,94967 -39,2 710 4:652 7 S3 
SLOF20120002 4 9 701DO KENNAMETAL INC COM 2000000 

S 
313012004 aflanOD4 a/2112004 8 

, 
78991 -8,18046 82945 S3 

SLO 20120 511,463FID4 MEDICAL STAFFING NETWORK HUDGS 
1 0 722 . _7, 2 6 

10 r S F i OD2 :11 :400 
0000 

1jw004 8/1 W004 Bn /2 04 833 10,27164 9344 L 
LOF20 20002 070`IlVlOl ODYSEY HEALTHCARE INC COM 00000 

, 
51712004 8116=4 SA2112004 20,89951 -19,72705 1,171 5a S3 

SLO 0120002 07alIV101 ODYSEY HEALTHCARE INC COM 5000000 8 

5110nOO4 

a/18/2DD4 6/2112004 2 4 93 -25 .05405 3.44528 83 
SLOF220120002 747SOM102 QUALITY DISTR INC FLA 1 : 

1 
00 0000 

S 
201812OD4 61 0 

1 
111146 :118 

5 
-5,29842 St. a 0 on li :44 DO 48 791 S 

1 - D4 - /2- a SLOF20120DO2 759148`109 REHABCARE GROUP INC COM -8000000 X19/2 04 Oil OD4 (142112004 20,76107 933 7a 2 3 
.LOF2012DO02 759148109 REHADCARE GROUP INC COM -200 

OOM S 
417)2004 6/16CO0.4 Bn JJ2OD4 5.19042 42 3711 ASS 

So 
53 

SLOF20 
1 
20002 761557107 REWARDS NETWORK :NC -7000000 S 111/12r2003 6/IWDD4 anl/2GD4 0 . 

1 
0022 -7 :030195 .1,73173 SL 

SLOF20120002 701557ID7 REWARDS NETWORK NC .10000000 8 11113f2 03 allanOO4 5n1/2OD4 8,71459 
_I 1,050 

00 -2,33541 SL 
SLOF20i 20DO2 8309SM102 SKYWORKS SOLUTIONS INC -11:600 0000 6 4r29120004 6118=4 042112004 71,89e 40 -7 :411 01 -7,572 aS SL 
SLOF20120002 :88 2 08 TOLLGRADE COMMUNICATION INC -300 0000 5 214/2004 6/16=4 &71112004 33 92 24 

, 
75 -1 .88483 SL S 1 :54 1 54 1 8 

'WOG4 
e/16/2004 en 

12004 
1 
0:0,76 76 .15 581 al 

85 S 
LOF20 20002 2 00 TOLLGRADE COMMUNICATION INC 

9000000 
2f. 

0 
-5.510 L 

SLOF20120002 950755 
JOB 

WERNER ENTERPRISES INC COM -1,300 ODDO S 5maOO4 (ViSnOO4 anl/2OD4 25, 
a 
IS 61 -24 :030 68 1 18003 S3 

SLOF20120OD2 985577105 YELLOW ROADWAY CORP 
_600 

OODD S 7/17/2003 6/1 612OD4 Sni/2 D4 19.49349 -1240605 7:087 44 SG r 
'LOF2Oi2ODO2 0 :55771GS YELLOW ROADWAY CORP -2000000 S 81112003 61160004 6/21/20004 770740 -5 :315 40 2482 

00 SG SLOF201 20002 
4 1 

14TS08 INTERWOVEN INC -2500000 S SIS12002 6/1712004 6=004 2 :15182 -3050 00 -1,7983. U. 
SLOF201201302 4eI14T5oa INTERWOVEN INC -060 0000 

S 
5113/2002 811712004 81=004 8,176 17 

_I 
5 .35840 -7.1 .2, LL 

SLOF2Di2ODO2 40114T508 INTERWOVEN INC .775 0000 
6 

5=002 
.1,12004 61220OD4 Z368 79 -4,40550 -203 71 LL r 

'LOF2 12OOD2 481114T6011 INTFRWOVEN INC 476 DDOO 512412002 6/1712004 6=004 7,530 69 _13 771 80 -6:24011 
1 

LL 1 it &= 4 
6 -1 or SLOF20 20002 45 4T5O5 :11TERWOVEN INC 

75 
0000 5128=1112 6/iT12004 OD4 645 il? -120000 -554 :17 U. 

LOF20120002 46114TS08 NTERWOVEN IN 7 6/2w002 0/1712004 'MOD4 
1 . 
508 

3 
-2,800 00 -1,293 LL 

TrON ERFORMANC 812WOO41 -24 
02801 

C SLOF20120002 004933107 AC E COS INC -1,400 12,1012003 81 7r2M 20, 
84 09 

12 10 4, SL 
ARKET TECHNOLOGY CORP :4 :LOF20120002 00831 

al 
07 AFTERM -2.1000000 8 2119Q004 6117/2OD4 er=2004 31,23456 -31 9202 -26738 SL P 

LOF20120002 0084OX105 AGILE SOFTWARE CORP DEL COM -8.300 ODOO 
S 

2r2SQOO4 0/ 7/2 04 S= 04 68,57190 .70 OiS 47 
.1 
004457 SL 1 Y31/2 2 a 

SLOF20 20002 009363102 ARGAS :NC .0000000 6 
OD4 

6/17/2004 6=004 20,71949 -10 : 37 23 1 :4 2 26 83 
SLOF20120002 009363102 AIRGAS NC -1,1000000 6 412QOD4 61' 7'2004 6=0114 25,32383 -24,171 07 

1 .1 
5276 83 

SLOF2Oi2OOO2 020813101 ALPRARMA :NC CL A COM ABOO 0000 
3,2WOO4 

.1712004 8=00.4 
35 

:4513 17 :34 .el7 
7' 

83329 S3 
SLOF20120002 020813101 ALPRARMA NC CL A COM .1 :41 1 3/29nOO4 6117/2004 61=0041 2757 

.5 
27,52172 

_48 67 
St. 

SLOF2012WM 020813101 ALP)-IARMA INC CL A COM A 100 ODDO 5 3/3142004 6/17/2004 S=DD4 21,60454 -21,69123 -2669 SL 
SLOF20120002 03073TIC2 AMERIGROUP CORP -31K) OODO 

8 
4rJ(WOD4 611712004 Bn2/2004 14,442 (38 -12,62964 1,81304 S3 

SLOF2Oi2OOO2 03073TIO2 AMFR :GRROUPCORP 
.8000000 

S 
5,WOO4 61117/2004 =212004 2 88538 -25 

'7 ' 
2,97772 

S 

SLOF20120002 03073TIO2 AMER G CUP CORP .2000000 8 
5/lOnOO4 

61 712OD4 0=004 328 45 -7: :.l 144 1,84131 633 

SLOF20 
120002 03073TIO2 AMERIGROUP CORP -1,2000WO S 311312004 811712004 61=OD4 57,77073 .50,628 36 7 . t42 37 S3 

SLOF20 120002 03073T102 AMERIGROUP CORP -7D0 0000 8 5121/2004 011712004 VnI2004 
33 

6995 -20,315 la 43844 53 
SLOF2Oi2OOD2 040790107 ARKANSAS BEST CORP DEL 

.7000000 
r2WOG4 011712OD4 &=004 22 :224 47 -21,49791 720 56 SG 

SLOF201 20002 070203104 BASSETT FURNITURE INDS INC -1 
, 
2000000 1123r= 6117/2OD4 6=004 201 :97 02 -25,27452 -4 

, 
37750 SL 

SLOF20120002 103D43105 BOWNE & CO INC COM 
-300 

0000 
219/2004 6/17/2004 O=DD4 4 . 7525 

_4 
a 
1 
568 4043 S 

SLOF20120002 103043105 BOWNE 
& 
CO INC COM -1,400 000. &WO04 Bll 7/2 04 Sn212004 21,351 16 -2189978 54860 SL 

SLOF201 20002 
1 
26501105 CTS CORP -3000000 ZWO04 611 7120004 0=004 3,34273 -4,16637 82384 St. 

SLOF20120DO2 126501105 CTS CORP -1,200 ODOO S 3/1512004 6/1712004 S'22120 1337092 -10,194 84 2,82392 St. S I 1 -' .5 1 
SLOF20120002 285011105 CTS CORP 

000000 8 
3/2412004 CV17/2004 8=OD4 11 :7173 11 -18031 95 :1 .918 

29 
St. 

LOF20 200112 107250109 CH CAGO BRIDGE & IRON NY SHR -2.500 DOOO S 
3,3 

112004 0117/2OD4 S,=OG4 
. 

9 023 -69,42850 -4,45827 St. 
SLOF2012DO02 167250109 CHICAGO BRIDGE & IRON NY SHR 

.1
.000 ODOO 

411 
312004 eili7/2004 6r2212004 48,5778 58 -50,99688 -4 .21 

a 
32 SL 

SLOF20120M 167250109 CHICAGO :RIDGE & 
SSR 

-$,000 DODO &MOD4 61 7=134 S=OD4 41, 8095 -45.2BB 10 .3,7072 
1 

SL S i IS I & IRON MY 
LOF20 20002 7250 09 CHICAGO RIDGE RON NY SHR -600 00130 S 511812 04 611712004 SQ2/2004 15,59245 75494 18209 SL 
SLOF20120M 17273KI09 CIRCOR INTL INC COM -5000000 S ilfl/203 6117/2GO4 8=004 0 1", :,j :OIS 

.4 
.1. 00 

COMMERCIAL METALS CO "' :9 0' 40 .W"O SLOF2012DO02 201723103 1,500 GOOO 8 511 WOD4 6117/2004 6/22`2004 4. 5045 59680 8,1153 65 S3 

SLOF20120002 287458107 ELKCORP -ZOO0 OOw 
S 

6/1512004 8117/2004 6=1004 48.04865 47,00000 1,048 
65 

S 
SLOF201 20OD2 29382=4 ENTEGRIS :NCCOM -2 700 OODO 

6 
4120/20 &1712 04 51=004 28,5 983 -31,18500 .259537 SL 

SLOF201120002 29362UID4 ENTEGR S NC COM -1 :900 0000 S 4/261200044 811 7/2'004 &'22/2004 20,11, 
a 
02 -2071000 5 1 3 SL 

SLOF20 
1 
20002 293 UID4 ENTEGRIS INC COM -500 OODO S 4121117004 6/1 7/20114 Srnr2OD4 6,29438 -5471 80 :1977 482 St. 

SLOF201 20002 46SJ22K1O8 JDA SOFTWARE GROUP :NC -2 . 
6000000 S 

31181120114 d/17/2OG4 &=004 31.38332 .38:474 38 -511104 SL 
SLOF20120002 40012K108 JDA S FTWARE GROUP NC .1 200 ODDO a 311 9/2004 JIM 712004 6=004 44753 16,73148 -2,25e 10 SL S 0 

1 .2000000 S 3=004 a/17/2OD4 (V22r2OD4 : 
160 

LOF2012DO02 48012K`108 JDA SOOFTWARE OR UP INC 
- 

14 :475 3: 7008 I .BD2 70 S 

SLOF20120002 46612KI08 JDA SOFTWARE GROUP INC z itto 0000 S 3flWOD4 611712OD4 Srnj2OO4 25,331 01 -2958270 .4,25079 St. SLOF201 
2DO02 46812KI08 JDA SOFTWARE GROUP INC -1,5000000 8 312gnOD4 6117/2OD4 6/22r2DD4 18 .0:4 23 -2 

1,68160 
.3,587 37 SIL 

SLOF2Oi2OOO2 4 ::1701DD KENNAMETAL INC COM _200 0000 S 3r3O/20O4 81170004 8= D4 
1 

7 

' 
17 

_8. 180 
40 63631 S3 

SLOF201 20002 4 
1 
701 00 KENNAMETAL INC COM 

_J . 
0000000 S 3rJl12OO4 6/17/2004 arrmoOD4 0 :11.3 07 -4i.D62 70 2,031 

17 
.3 

SLOF20120002 
5423 

f2103 LONE STAR TECHNCLOG~ES :NC -2,9000000 S 91802003 0117rnM ar=2004 72 .540 Da 46.434983 20,10323 SG 

SLOF20 
1 
20002 5423 

1 
2 

1 
03 LONE :T TECHNOLOG ES NC -8 00000 S 911912003 Sit 7/2004 612212004 

1 
500829 18,70000 1 

'2 2' 
SG S 0 7 -1 0 3 :3 

AR 00 LOF20120002 542312103 L NE TAR ECHNOLOGIES!NC 20D 0000 S 10/7 03 511712004 &22r2GD4 30,01657 1607520 94 
1 
37 G 8 

r2 
M 3 62 S 

LOF20120002 542312103 LONE STAR TECHNOLOGIES NC 00 10/2lf2GO3 6117/2004 OD4 12 21:12140 111,392 32 G 6 S 
3 0,00 Ss 7,3. LOF20120DO2 57e85P3D4 MATRIXONE :NC COM :, 

0000 
5WO04 6/17/2004 6=004 11 13 

- - 
26 0 S 

SLOF20120002 57885P304 MATRIXONE NC COM -2.1000000 5/7/2004 8/1712004 W22120041 14,536 5 1, 1 ~4'3 .3087357 SL 

SLOF2012DO02 730128301 PORTAL SOFTWARE C -2,7000000 S 3/2S/2()D4 811712ON 6n2r2004 
10,22952 

-18.29
. 
14 -806892 SL 00 B I 1 1 :N r 

SLOF20 20002 736 2630 PORTAL SOFTWARE NC '200 OODO 8 3 'WOO4 e/i 7/2OD4 U2212OD4 75774 .1 .3.188 
_605 12 

St. 
SLOF20, 20002 74756MI02 QUALITY DI :TR C FLA .1 000000 S 1112B/2003 11IM712004 &=OG4 053 51 -1,81465 -861 14 SL S I IN -1 . 
,gLOF20120002 74756MID2 QUALITY DI TR NC FLA 3000000 6 2WO04 6117/2004 6=004 12 :195 60 -18,94770 -8 552 1 SL 
LOF20 20002 74756MI02 QUALITY DISTR INC FLA ABOO ODDO S 2WO04 6117/2004 612212004 

1 
7 16313 -28 .5D4 98 .11 :341 865 St. 

SLOF201200M 75886NIDO REGENERATION TECH INC DEL COM 4150D DODO S 4A2r2OD4 W1712DD4 &MOD4 43~747 52 -45,091) 00 -1,34248 St. 
SL F2 

1 
20002 75eBGNIDO REGENERATION TECH INC DEL COM -2,3000000 S 4/28n 04 W 7 004 212 22 .35904 -22,84705 4 721 SL 

0 0 0 1 12 6`2 004 87 SLOF201 
20002 

759148109 REHABCARE GROUP INC COM -8000000 S 4n12004 6117/2004 6/22/2004 1546148 -12,61128 2,85018 S3 
SLOF20120002 759148109 REHABCARE GROUP INC COM .7000000 S 41ar2OO4 6/17/2004 &72/2004 

1 
8 :038 36 -14,52276 3,51560 S3 

SLOF20120002 784621(102 
SPSS

;NC -5000000 S 
1,20,2004 

61, 7/2OD4 &?XON 930503 -1098220 1,658 17 SL 

SLOF20120002 78462KI02 SPBS INC -2,3000000 S 3/512004 B/ 712004 Sn212004 42 :807 74 -48,32392 .5 5 
IS 

SL 

SLOF2Oi2OOO2 8298OK107 SITEL CORP -22000000 8 211012()04 B/11 712004 0=004 7 .37928 -7.26000 1 ~ 69 28 SG 

SLOF201 20DD2 B308BMlD2 SKYWORKS SOLUTIONS INC -4,300 OGDO 5 4r3O/2OD4 6/17/2004 6/22/2OD4 3570893 -38,24704 -2,53871 SL 

SLOF20120002 831865209 SM:TH A 0 CORP 
-8000000 S 

=12004 611712004 6=004 17 :730 84 -17,1 
5 
5964 57120 :3 

SLOF2012GO02 831BO5209 SM TH A 0 CORP -2,10000 313112OD4 6/17/2004 :/2 0 4 62,05795 -6 
, 
00 21 

1
.05274 S3 

0 04 SLOF20120002 B8054206 TOLLGRADF COMMUNICATION INC .9000001. 2r2 12 4 6/17/2004 /22MrIOD4 10,091 46 15,58101 -5,490 15 L 

SLOF2OJ2ODO2 
9, 
7290101 USF CORP -1,40D 0000 S .:1200'0-4 8M712004 61=004 44,83184 .0,560 80 4271 04 S3 

SLOF20120002 086670107 YORK INTL CORP NEW COM -12000000 IS 511212OD4 611712004 (V2212004 454822 4321704 226525 S3 

SLOF20 
1 
20DD2 0084OX105 AGILE SOFTWARE CORP DEL COM -2,700 -00 S 2MI2004 611 812OD4 

6/23,2004 
22 :799 691 -24 

. 
92343 -2,12362 St. 

SLOF20120002 0084OX105 AG LIE SOFTWARE CORP DEL COM -1,000 0000 S 311/2004 Bit a/2004 8/2312004 1 :444 30 .9,40000 -95570 SL 

SLOF20120002 070203fO4 BASSETT FURNITURE INDS INC -700 am S 112Y2004 61ia=4 W3/2004 
2 
00143 -14,74347 -274204 SL 

SLOF2012ODD2 070203ID4 BASSETT FURNITURE INDS INC -7000000 S 2/il/2004 6118n(304 6123nOD4 12 .00142 
-, 
02 372 .4,25230 St. 

SLOF2 
1 
200 2 103043105 BOWNE & CO INC COM 

10000- 

a 
smno(14 61, V2004 8/23n004 18,76404 ,7 :200 97 44293 SL 

SLOF20 
1 
20002 28224RI01 EFUNDS CORP COM -2,0000000 

S 
5/412004 S11 .004 6123/2004 31,94365 -3245820 

.5 
14 

56 
SL 0 02 

SLOF2Oi2OOO2 29224RiOl EFUNDS CORP COM .1,3000000 S 
SMSa004 (WI&7004 

612,V2004 2076337 ~20 182 50 58087 S3 

SLOF201 2DO02 549764108 LUFKIN IND -4000 SW G4 e/1812004 Sn3Q004 12 
. 
62514 -12 .5 08 3 6 S INC COM DOD S 0 

04 
121 06 8 

LOF20120002 549764108 LUFK N NDS NC COM .1 ODO 0000 8 5/712004 611 MOD4 8aan004 
-2 "S 

-3 
1 2.2 28006 S3 

SLOF20120002 58483FiO4 MEDICAL STAFFING NETWORK HILDGS -3000000 S V012004 6/1842004 0Q3/2DO4 1,721 33 -34
.8 

7 .1 . 
70545 St. 

SLOF2Oi2OOO2 58483F104 MEDICAL STAFFING NETWORK HLDGS 
_I 
.9000000 

a 
1/0/2004 611802004 6/23t2004 

10901 
75 .22,20720 

.11, 
30545 SL 

SLOF20120002 8298OK107 SITEL CORP 
-11 

1000000 a 2/10/2DD4 61IB/20D4 fin3/2004 38 . 
1 

39 
80 36,83000 

i .5og 

80 
SG 

SLOF20i 200D2 869908105 NU HORIZONS ELECTRS CORP .500000 a I= 01 842112 4 6124/2DD4 37 
-61954 

-240 W U. 

SLOF2012DD02 669908105 NU HORIZONS ELECTRS CDR 200 ODO 8 8/1120 
Of 

a/21/200004 612412OD4 9 00: 95: -1251240 -3,41885 LL 
1:200 00000 8 

WI,2004 
6124/2004 9 .09554 .11 .7 00 

6 
P :i 12112r2o 1 -2,60446 LL LOF20120002 689908105 NU HORIZONS ELECTRS CORP 

00 00 SLOF201200M 609908105 NU HORIZONS ELECTRS CORP -7500000 
a 

512712003 842112004 &24/2004 5,88472 -4257 63 1,427 19 LG 

SLOF20120002 889542106 TOLLGRADE COMMUNICATION INC -400 ODOO S 
212onOD4 

6121/2004 6/24/2OD4 405898 
_8,925 le 

-2 
868 

1 
a 

SL 

SLOF20120002 103043105 BOWNE CO INC COM 

I 
too OM 

8 
6WO04 8/22/2004 =512004 1887360 .17,20097 -33337 St. 

SLOF20 
1 
20DD2 103043105 BOWNE CO INC COM : 50D 0000 

S 
511012004 6=12004 012512004 7 :669 82 

-7 
825 DO -155 

11 St
. 

SLOF20120002 001669100 AMC ENTMT 
_1.8 6 3/11120 

.2 
3 64 

0. 
S 

S INC .1500 0 DO 
04 

612MOD4 6/2812OD4 27 .95100 7 
0600 

5 G 

LOF20120002 001669100 AMC ENTMT NC 
000000 

$ 3/IWOO4 812312OG4 Sn8nOO4 23 29250 
_2 

1,71005 1,574 45 SG 

SLOF2012DO02 001410100 AMC ENTMT INC -14000000 S 3/3112D04 e/23/2004 6128=4 21,139 :7 -2 152290 210 77 S3 

SLOF201 20002 315405100 FERRO CORP COM 
-2 

0 a 31312 D4 6/2 0 4 =812004 
5 
24 527092 -24 2 St. 

0 0 00 6 0 04 6 LOF20120002 315405100 FERRO CORP COM -1,400 
0000 

8 310/2004 8n33//22004 612802004 38,728 5: -3-6 :429 06 
298 

G3 SO 

SLOF20120002 315405100 FERRO CORP COM 1,200 0000 a 31IQr2OO4 0/23/2004 W812004 31 47994 
'31, 

02588 45406 SG 

SLOF20120002 58403FIG4 MEDICAL STAFFING NETWORK HLDGS -3,2000000 S 
I/8,2OD4 

6/2312004 SUB12004 1852758 -37,40160 -18 .87404 SL 
SLOF201 20002 56463FID4 MEDICAL STAFF NG NETWORK HLDGS -4:300 0000 8 1113/20G4 6,2312004 6/28n004 24 .811413 

17 
:11 11 -22 

51 
840 St. 

SLOF2012ODO2 942822200 WATSCO INC CL A 9000000 a 511=004 6=2004 6128/2OD4 24 
'.2. 

3 .23 '8351 1,345 :2 S3 
SLOF201 20002 OL42822200 WATSCO INC CL A -1,1000000 5 51, 7J2OD4 Bn3r2004 6OBaDD4 304 917 27,99555 2473 2 S3 

SLOF20120002 890786100 TOPPSINC -5000000 8 1/9/2003 8t2412004 SQ 12004 4 8 : 
343 

.4,353 
45 

53' 98 LG 
SLOF20120002 890786106 TOPPSINC 

.1 
.9000000 6 

1/10/2003 
0/2412004 612=004 1859505 -17,18797 

1 . 
407 

08 
ILG 

SLOF20120002 03937RIO2 ARCH CHEMICAL INC COM -700 DOOO S 11/1612003 61202004 Ong/2004 19,53340 15.15570 4,37776 SO 

5/312005 

Alfred P Sloan Foundation 
T.IDno 0-1823877 
High Rack Captuil 



SLOF20120OD2 316405100 FERRO CORP COM 400 DOOO S 3/1012G04 0/2412004 Ong/2004 10.48659 -10,341 98 14453 SO 
SLOF2012DO02 315405100 FERRO CORP COM .9000000 S 3/11/2004 6124r2OD4 Ong/2004 23,59484 -23.33277 28207 SO 

SLOF20 120002 488D44108 KELLWOOD CO -1.7000000 S 4rrb7OO4 6n4/2004 SQ912004 73.12833 -7125295 1,87338 63 
SLOF20120002 489170100 KENNAMETAL INC COM -1,300 ODOD S 3131/2004 812412OD4 6nQQOO4 59,01809 -53.381 51 5,63558 S3 
SLOF20120002 505401208 LABOR READY INC -5,400 ODOO S 011/2004 6/2412004 6r2WOO4 84,57821 -73,471 32 11,10889 S3 
SLOF20120002 50540120a LABOR READY INC -4,2000000 8 OW004 6n4/2004 WO/2004 65,78300 -59,04906 6.13340 S3 
SLOF20120002 57885P3014 MATRIXONE INC COM -3,5000000 S 5f7l2OO4 8n4/2OD4 6ng/2004 2484941 -25,23920 -38979 SL r 
'LOF201 20002 690732102 OWENS & MINOR INC NEW -7000000 S 1)9/2004 en412004 612912004 17.5411 79 -10.31525 1 .22654 SO 
SLOF20120002 74264TIO2 PRIORITY HEALTHCARE CORP B -2000000 8 4/27/2OD4 612412004 0/29/2004 4.45622 4,06670 38952 S3 
SLOF20120002 74264TIO2 PRIORITY HEALTHCARE CORP B -2,2000000 8 4/28/2OD4 e/2412OD4 Ong/2004 49.01836 -44,10296 4,91540 S3 
SLOF20120002 74264TIO2 PRIORITY HEALTHCARE CORP B -6000000 8 51`1812004 6n4/2004 OM/2004 17,82486 -16,11200 1,7112 Be S3 

SLOF20120002 78845RI07 SAFENET INC COM -900 DODD S 4/3012004 =412004 W9/2DD4 23,51108 -19,38942 4,12226 S3 
SLOF2012MM 78645RI07 SAFENET INC CON -1,5000000 S SIMON &24/2004 enBt2DD4 39,18013 -32,82000 6 .30013 83 
SLOF20120002 83180200 SMITHAOCORP -7000000 S 3/31/2004 6/2412OD4 WgnOO4 211,220 49 -20,33507 88542 S3 

SLOF2012 INC COM 311812 e/2 /2004 Ong/2004 40,17997 -33,79168 6,3 2 SO 1 OD02 :58375108 STEIN MART -2,600 DODO 8 004 4 
9 SLOF20 20002 9078a 

1 
08 TOPPS INC .9000000 6 1/10/2003 &75/2OG4 6/3012004 8,:Ia I 

a 
-8,14167 17 4 .: L13 

LOF2Di2OOD2 69078810e TOPPSINC 5000000 1117/2DO3 6125/2004 8/30/2004 4. 5453 -4.57085 3. LG 

SLOF20, 20002 890788105 TOPPS :NC 
-1,400 

0000 

jr2M003 
612512004 6/30/2004 13 :72 89 -13,03064 84205 LG 

SLOF2012=2 890788108 TOPPS NC -3000000 8 
1,24,2003 

SQ5(2004 OnOI2004 2 : 72 72 -2.77770 1 9502 LG S 1 -0 0 a 3,3112 on 4 

SLOF20 2DO02 001609100 AMC ENTMT :N 000000 S 
004 

5r2OD4 N3=004 14,05038 -13 :3e 15 21 23 S3 
LOF20 I 2DD02 00160:100 AMC ENTMT NC 

-1, 
Sol) 00 4/112004 en5l2D04 64012004 24,97845 -24: 83 64 94 611 S3 

SLOF20120002 
001 

68 
1 
00 AMC ENTMT INC -000000 SJW2OD4 6/25/2004 6/30/2OD4 9, 38e 92 - . 39 30 .233 6 

SLOF20120002 103043105 BOWNE & CO INC COM 2,300 DOOO 6110/2 602512004 SnOJ2OD4 366033 39:090 00 70 
1 

383 S3 
0 004 5 SLOF20120DO2 103D43105 BOWNE S, CO INC COM -1 .700 DODO S W14/2004 &25f2oO4 8/30/2004 27 :123 37 -250,49042 63295 S3 

S I IS 1 8 .41 :883 _1 . SLOF201 20002 
1 
03043105 BOWNE S, CO INC COM .7000000 s st, Tf2,u 6125=4 er07004 11,16845 

_10 
Be 72 

304 
73 63 

LOF20 20002 7250 00 CHICAGO BRIDGE & [RON NY SHR -1,5000000 S .1
.004 

OnS12014 SJK=004 40 .46 00 7 35 41935 SL 
SLOF20120002 253922108 DIME CMNTY BANCORP m -26000000 S 5/1312004 612512OD4 01=004 4460923 429 500 

1 
04423 S3 

SLOF201 2DO02 253922108 DIME CMNTY BANCORP :NCC CCOM -2:600 DODO S 5llg/2DD4 6415/2004 OnO/2004 44 :609 23 42:7016 
1 
8 1 :893 

0 
S3 

SLOF201 20002 253922108 DIME CMNTY BANCOR 

&2 
8130/2 10,29444 

.1 
S. 

S 
11 6 P :NCCOMM -WO 00 0 S 6r26/2OD4 5/2004 004 67400 -7 L 

20 
1 
20002 2539UIDB DIME CIANTY BANCORP C CO 

W Man 00 ga S 

LOF 2,300 DODO S 5/27/2OD4 512004 004 39,40202 -3 . 
08 

23: L 
.9:0 00 SLOF20120002 253=108 ONE CMNTY BANCORP INC COM -2,600 am 617r2004 6170VO4 61=004 44,609 23 -44,9 -37077 SL 

SLOF20 120002 29384 :~07 ENTRUST INC COM _2,200 000000 2125t2OD4 Bard2034 6f3O/2OD4 
615 1 

2 51 
0 

-1 998 SL 

SLOF20 20DO2 29384 07 ENTRUST :NC COM 
000 00 

S 
2r2&7004 a/2512004 6r=004 12 .11167 -14 .00000 

_I 
11133 SL 

LOF20120002 293548107 ENTRUST NC COM -24000000 8 212712004 W2512OD4 e/30/2004 iG 381 44 -1207920 
_1:..7 

78 SL 

SLOF201 20002 41754VIO3 HARVEST NATURAL RESOURCES INC -3 
.1 
000000 B 12/4/2003 en5/2DO4 0130/2004 46 :343 91 -25:513 31 20,03060 6 S 1 1 10 S S 3 

LOF20 20002 4 754V 3 HARVE T NATURAL RE OURCES INC -2,600 ODOO S &71/2OD4 6/25/2004 6/30M04 38,8eg 09 -32,83870 0,03239 S3 

SLOF20120002 41754VIO3 HARVEST NATURAL RESOURCES INC -500 0000 5r2WOO4 8125nW4 emmOD4 747482 -0,57580 899 
02 

SLOF2012DD02 530370105 LIBERTY CORP COM .1000000 3=004 ar25=04 WOr2OD4 472124 4 .58508 
1 
3 1 . :3G 

SLOF201 2DO02 5303701 05 LIBERTY CORP COM .5000000 3125/2004 W512004 6130/2004 23 :600 2 -22,86500 746120 83 
SLOF20 120002 530370105 L;BERTY CORP COM -9000000 5/e/2004 en&2OD4 W30/2004 42,491 105 41 1313 l .a8728 02 S3 S an 3:1 

LOF20`120002 530370105 L BERTY CORP COM -3000000 8 5,712004 512OD4 6130/2054 14 .18372 .1 
491 JS 

7 57 63 

SLOF20120002 690732102 OWENS & MINOR INC NEW 7 0 6 VQf2OD4 B/25/2OD4 e/30/2004 43 
'026 

07 -39,a22 75 3 .4 3 G S 
OF2Ot2OOO2 7a2352tDS RUSSELL CORP 1 : 

SO 52 95 S 

SL :, 30000 ODD00 5110,12004 805nDO4 61=004 23 .33445 .20.808 2. 0792 S3 

SLOF20120002 78645Z 107 SAFENET :NC COM 
.1 
00 DODD M 04 BQ5/2004 WO/2OD4 2 .01569 .21 

Be 
00 427 

69 
S3 1 10 SAF 5 _4 S 

SLOF20 20002 78645R 7 ENET NC COM .2 IDD 0000 S 5116/20 :12512 OM/2 04 41929345 :884 70 9,044 :7 S3 

LOF2012DO02 78645R107 SAFENET INC COM -1 :500 0000 5 5/2712000044 125120OGN4 6/30/20OD4 39,235 
3 

-35518040 4,054 3 3 

SLOF20120002 :3`1865209 SMITH A 0 CORP -10000DO 313112 04 W25/2004 6/30/2004 3 .02513 -2190$01 120 
1 
2 S3 S 01 1 

-8 00000 004 
&7 

LOF2 20002 3 B65209 SMITH A 0 CORP 
a 

4r1120 5r2004 6130/2004 24201 03 23,717 62 48351 83 

SLOF20120002 831885209 -100 DODO 5 4/1202004 W5/2004 613NO04 302513 -2,91055 
11 
45 S3 8 1 1 :MPTH A,O CORP 1 4 

LOF20 20002 88 831`102 TONER DOE INC COM .6000000 a 4/2212OD4 BQW004 W012004 0 :272 7 925238 i,02D 1 al S3 

SLOF201 20002 88 

1 
62G103 TETRA TFCH :NC NEW -1000000 

S 
4/20/2004 6125nDD4 SnO12004 5 :i :gel Be .41225 SL S 

OF2012ODD2 88162G103 TETRA TE H 4C NEW 4=004 6=0134 a/30/2004 1 : . . 65 2 :2 DO SL L 2 0000 S 18834 4 -21 .65084 S 
C :11 : 00 0000 LOF20120002 88162G103 TETRA TECH INC NEW 

200 
6 4/28nOD4 =512004 613012OD4 18 .83464 -20.354 719 -1 . 2012 SL 

SLOF20120002 0016691DO AMC ENTMT INC -7000000 S 5/6nOD4 OQ&12004 
7/WO04 

11 169 91 -10,05535 21458 S3 

SLOF20120002 03D37RI02 ARCH CHEMICAL INC COM 

-1 
00 

D000 
8 11111112003 W28102004 7/112004 2 :827 28 -2,16510 66210 SO 

SLOF2012DOM 03937RI02 ARCH CHEMICAL INC CON -1 .6000000 S SWO04 W1112004 7/1/2004 45,23622 4284528 239094 S3 

SLOF201 20002 181457102 CLARKINC -8000000 8 7/2af2003 enB/2004 711r2004 149 185 -10:717 44 4.25421 SO 

SLOF201120002 181457102 CLARK NC -3000000 
S 

712912003 anWO04 
711/2004 

5 :6714 
37 

-4,04373 157064 SO 

SLOF201 20002 
181 

457 
1 
02 CLARK INC .10000 

7/3 
1/2003 6/2812OD4 

71112004 
1 ::7~1 45 -134977 52166 SO 

SLOF20120OD2 580330108 MARCUS CORP -8000000 5/7/2004 6QSQ004 7/tQOO4 3 9 54 -12:51 
4 
72 1,07912 S3 

SLOF201 20002 B54231107 STANDEX INTL CORP COM -6000000 8 1/2212004 OnI112004 7/1120064 16 .827 80 .17,095 Be 
_2aB 

08 SL 00 
SLOF20120002 631855209 SMITHAOCORP -1,200 

ONO S 
4112r2 0/2012OD4 7/212004 3 3`1300 -34,92880 238840 S3 

SLOF201 20002 D4362P207 ASCENTIAL SOFTWARE CORP COM NE -3,eOD 
DODO 

S 
4r=00044 64301200"1 7/8nOO4 5; :443 85 -6 

W2 
04 .9458 19 :L 

SLOF20120002 315405`100 FERRO CORP COM .2 ODO 
0000 S 

311 1/2004 BAO/2004 7MI2004 53,281 75 -68650 so 1:431 
1 
5 G 

SLOF201 2DD02 31 5405 
1 
00 FERRO CORP COM 4000000 S 311.004 &'30/2004 716/2004 1 

0 
65035 -10,08704 5 

8 
7 
, . 

SLOF201 20002 643872104 NEW ENGLAND BUSINESS SVC INC -5,0000000 S 1128/2004 
S`30r2OD4 

65012004 22. :000 
00 

-150,35000 
eq . 
6:0 OD S(G3 

SLOF20120002 D6`1840105 WET SEAL :NC CL A COM -2,000 DOW 
8 JQWOO3 

WO/2004 7WO04 
9,906 

77 -21,83380 1,92503 SL 

, 1 . :,02 7 SLOF20i 20DO2 96 
1 

1 05 WET SEAL 
NC 

CLACOM -2,300000 Is iWI612003 enO/2OD4 7/OnOD4 11,39508 -28021 82 SL S 1 1 :4010 r 
L F20 20002 96 40 5 WET EALN CLACM -1 900 0 1112012 3 8f3O/2OD4 7/B/2DO4 9,03 33 1 031 92 01 : 59 SL 1 IS 010 SEAL S 

F20 20002 96 4 T CCLACO 0000000 
1 
2/=00003 6130/2004 7ten D4 14 .863 1 

5 
391 30260 16,43945 SL LO 5 WE IN 

OM 
.3,000 

0 S 77 .0 S SLOF20120002 961840105 
WET 

SEAL INC CL A COM 
-700 

0000 S 121412003 SMO/2004 7/012004 346007 -7 3W 10 -3 .112 Ol IL 

SLOF20120002 90*40105 WET SEAL INC CIL A COM -7- 0000 s 1219/2003 GraOI2004 ;/wOO4 34 407 -724297 4 498 SL 

SLOF20 
1 
20002 90 

1 
840 

1 
05 WET SEAL :NC CL A COM -1,600 ODOO 8 12AW003 613012004 /012004 7 :4631 57 -14,77455 -7 

.342 
70 SL 

LOF20120002 981840105 WET SEAL Nc CL A COM 7 Go 0 8 12119f2003 8/3012004 
?,wW4 

5,94526 Igo -8048 L 
1:7000 000 8,42245 :13 2490 40 4,823 95 L SLOF20120DO2 98~13401105 WET SEAL INC CL A COM 00 118/20D4 6f3O/2004 7/8nOO4 

S 

SLO 0 0 /712004 Ig :3 130 Oa 0 SLOF201 20002 96 840 
1 
05 WET SEAL INC CL A COM -2,500 

0000 
6IM004 6/30/2004 ;18120114 12 

' 
95 -135802 -1 1 30 SL 

F20120002 118440`106 13UCKLE INC C M -700000 S 6/on ~ 04 670 .14 595 5 :6~G44 36 LG 

LOF20120002 660008105 NU HOR IZONS ELECTRS CORP 0 0 3 1~12DD4 7f7/2OD4 11,481 65 5 -1,200000. S 5127t2DO3 -6,812044 4 . 
Be 

6 LG 

SLOF20120002 03001PI09 SIX FLAGS :NC COM -500 ODOO S 
212112002 

7/112OD4 717/2OD4 3,56911 -0,,937780 -3, 
.: .4 

- 69 SLOF20`120002 83001PI09 SIX FLAGS NC COM -7000000 S 2J22r2OO2 711rdOO4 71712OD4 4 99e 76 
_9 51 

3 0 4,51694 LL 

SLOF20120002 83001PI09 SIX FLAGS INC COM 
.1 
9000000 S 3/BQOO2 7/1/2004 77'2004 13= 84 -301720 .10 609 3a LL 

L 2JIO/2 711=04 7 : 5 70 
6 

OF20120002 004933107 ACTION PERFORMANCE COS :NC 
-500 

0000 8 
1 

003 
f7r2004 

7 .26313 
-8 
82 5 -1 

. 
50282 SL 

SLOF20120002 004933107 ACTION PERFORMANCE COS NC -2,5000000 s 
2rMOD4 

7/112OG4 7f7l2OO4 36 3 ;5 64 -37,58875 -1,273 
1 

1 SL SLOF20~21X)02 OD4:34liO5 ACTEL CORP COM 
1 
000000 S 412812004 71112004 71712004 19:9 9 27 .23,38358 .3 4134 31 SL 

SLOF20 20002 007 85 02 ADVO INC .5000000 S 31=004 71`112004 7n12004 10,3307 800 7a SO 

F20 0000 s 4/1&2004 71IJ2004 DD4 27 .. .1: 25 1 " 1'10 54533 SL SLO 120002 007973100 ADVANCED ENERGY INDS INC 
7/7,2 

00 a 38 a S 1 0 / ;/2 04 1 1 . 49 
S 

20120002 007973100 ADVANCED ENERGY :NDS :N 0 DODO s 6WOG4 ;l 0 7 004 2 461 50 LOF C 1 
40 1 

-2D.524 00 937 50 $3 

LOF20 20002 007973100 AD CED ENERGY NOS NC -1,4 S 617/2004 12 04 7[177/2004 21 :4 49 -2 037 SL 

VAN 00000 0 /2 0 951 Be SLOF20120002 007973100 ADVANCED ENERGY INDS INC -2000000 
8 

slanOO4 7/l/20D4 7nl2OO4 3 
, 

N5 
-31 
" 'a 

-13325 SL 

SLOF20120002 020813101 ALPHARMA INC CL A COM -1,2000000 S 3131/20 4 7/112004 7n,2004 24 . 
See 38 

121,N3 IS 
1 
00322 S 

1 8 
04 

00 1 

SLOF20 20DO2 032839102 ANCHOR BANCORP WIS INC 2,0000000 4/13/2004 71lr2OO4 71712 4 52.20217 -50,22300 1 .979 7 S3 

S I I 1 6 9 
SLOF20120M 032839102 ANCHOR BANCORP W)S INC -eDO 0000 s 4/=DG4 71112004 7f7r2DD4 15,86065 

- 1 
5 18540 47525 83 

SLOF20 20002 040700107 ARKANSAS 0 E -eW 0000 S 126120134 7/112OD4 7R/2004 9,701 8 ,8.42678 1 
' 
274 880 SO F :EST C RP D L i S 

LO 20120002 040790107 ARKANSAS EST CORP DEL -2,2000000 IS 1/27/2004 71 /2004 717/20 72,23: 48 -6, 52360 57 5 SO 

LOF20120002 043e2P207 ASCENTIAL SOFTWARE CORP COM NE -3000000 s 4=004 7/1/2004 717/200044 4 64 
06 

5:57 
5 
17 

.93011 SL S 1 0 '3:51 24 _1 .7 SLOP20120DO2 G4362P207 ASCENTLAL SOFTWARE CORP COM NE -1 .2000000 S 4r2312004 71112004 7r7l2OD4 11 
0 

.21,41 
7 4' 

.2 .83724 SL 

LOP20 20002 G4362P207 ASCENTIAL SOFTWARE CORP COM NE .9000000 S 4/26/2004 71112004 7/712 G4 93518 -15. .7122 3 4 
SL SLOF2012DO02 04352P207 ASCENTIAL SOFTWARE CORP COM NE -9000000 S 4/2812004 71112004 7n12OD4 13935 IS -15,40341 .1 4.: 023 SL 

:9 SL 
SL F20120002 D4362P207 ASCENTIAL SOFTWARE CORP COM NE -1,5000000 4r2912 04 

7' 
/2OG4 ;[7 OG4 2322531 -25.50420 -2,278 

LOOF20 20002 04382P2 7 ASCENTIAL SOFTWARE CORP COM NE -1 
00 

ODOO 5rinOO04 71~1201)4 f7,r22,.4 1 :540 35 -1,72203 7 8 SL 

SLOP20120002 077459105 BELDEN :NC COM .3,2000000 
S 

1/12/2004 711/2004 7n12OO4 6::24140 
19 

: 
80800 

.1,641 60 SL 

SLOP20120002 077459105 BELDEN Nc Com 
- 
1000000 8 1112r2 04 71112004 7f7/2004 

10 
05227 111 38400 -2331 73 SL 

S 1 .08 :54 600 00 SLOF20120002 077459105 BELDEN INC CO 12 600 0000 S Ir2w0004 /2 04 7f7/2OO4 55,45020 0502 SO 

LOF20 2DO02 077459105 BELDEN INC COM -8000000 s 2/3/2004 ;11~r201)4 7f7/2OD4 17 ~l 8 64515 12 84840 S 
0 8 SLOP201 20002 077459105 BELDEN INC COM .2. 

1 
000000 

S 
212512004 711 

r2OO4 
7nl2OO4 44.7861 :9 0: 3 27 4,13342 Sr 

SLOP20 
1 
20002 103043105 BOWNE S, C 5/17/2004 7/112 23511 S3 :N COM .1 2 00000 S OD4 7r?12004 I 

a 
-1 '2 52 

3 1'4 "1 :11 
LOF201200M 103043105 BOWNE &Coo NCC Com 2000 0000 S 5/19/20D4 12004 7 004 ':' 3 1 -63 1298 3 13 3 

SLOP201 20002 15133V208 CENTENNIAL COMMUNICATIONS CORP -22000000 S i/3wOO4 ;11~/2004 7ff77/122004 15 05: 44 :15.468 00 4301 50 SL 

SLOP20 
I 
2GO02 167250109 CH:CAGO BIR 

I 
DOE & IRON NY SHR 0000000 S 5/1812004 7,/It2 04 7n12OO4 27:77 45 27,02490 A46 45 SL 

SLOP20 120002 
1 
672501 09 CH CAGO BRIDGE & IRON NY SHR :,1 :800 0000 S Sf7/2OG4 

7 
1120 7n12004 44,44551 -38,04400 84 151 S3 

00' 0 
SLOP20120002 7250109 CHICAGO BRIDGE 9 IRON NY SHR 000 0000 S ear2OG4 7/1/2004 7f7f2OO4 27.77845 :25 288 so 

2 
4 

1 

S I ~6 31 
457102 

S, 
82678 SLOF20120002 CLARKINC 

.14000000 S 
713112003 711r2004 ;f7/2OO4 25. :90 03 

1 
25 
SO 

LOF20 20002 29362UI064 ENTEGRIS INC COM -1 .20000 
' 

412812004 71jr2004 f7/2004 13.81936 -13 .13232 38704 
S3 00 r SLOP20120002 29302UI04 ENTEGRIS INC COM -700 DOW 

S 
5r7/2D 7/12004 71712OD4 7 862 -7 .61201 20421 

SLOF20120002 315405100 FERRO CORP COM -1,2000000 S 
3/15/2004 

711/2004 7n,2004 31,423 0: .3 20292 
I'le 

14 

SLOF20120002 420781304 HAYES LEMMERZ INTL INC -10000000 S 3126/2004 711/2004 7fll2OO4 14,89965 -1(' :045 00 650485 S(G~ 
4 SLOF20 

1 
20002 45662VIO5 INET TECHNOLOGIES INC COM -7000000 5 IOmw3 71frM4 717rZON 868869 -9,15835 -487 

68 
SL 

51=005 

AlIQ P 61 .. F-d.lln 
Tax ID no 13-1623877 
HIgh Rmk Capital 



SLOF2012ODD2 45602VIOS NET TECHNOLOGIES INC COM -2,100 ODOO S 10/`1412003 7/l/2004 717/2004 28,066 DO -27.77544 -1,70938 SL 
SLOF20120002 456e2VIO5 INET TECHNOLOGIES INC COM -7DO 0000 8 12117r2OO3 7/112004 717/2004 8,68a 69 -8,35513 33358 SO 
SLOF20120002 45e82VIOS NET TECHNOLOGIES INC COM -7000000 S 12flS/2003 7fl/2004 7f712004 8,68868 -8,421 35 28733 SO 
SLOF2Oi2OOO2 456e2V1O5 NET TECHNOLOGIES INC COM A,200 0000 8 12/19/2003 711/2004 7f7/2OO4 14,89489 -14,46000 43489 SO 
SLOF2Oi2OOO2 45802V105 NET TECHNOLOGIES INC COM -700 ODDO S l2f3O/2OO3 711/2004 7f712OO4 6.68869 -9,17397 51472 SG 
SLOF20120002 45Oe2V1O5 INET TECHNOLOGIES INC COM -2,000 DODO 8 1/2gnOG4 7/112OD4 71712004 32.27220 ~38 340 04 ~8,068 38 SL 
SLOF20120002 45602VIO5 INET TECHNOLOGIES INC COM -2 .4000000 8 2/212004 711/2004 717/2004 29.78978 ~35,4128 56 -5,63878 SL 
:LOF20120002 45862VIO5 NET TECHNOLOGIES INC COM -8000000 8 211812OD4 7/l/2004 7f7/2004 9,92992 .11,00960 .1,13968 SL 
LOF20 

1 
20002 e50203102 NEWALLiANCE BANCSHARES INC -37000000 S 4=004 7/I/2OD4 7f7/2004 5152280 -57,39033 -6.88053 SL 

SLOF20120002 713569309 PER SE TECHNOLOGIES INC COM -4.0000000 6 214/2004 7/1/2004 7f7/2004 $8.84421 -58,27240 57181 SO 
SLOF201 20DO2 73612001 PORTAL SOFTWARE INC -9000000 6 =612004 7/l/2DO4 7f7/2004 3,17242 -6,13287 -2,96045 SL 
SLOF20120002 730126301 PORTAL SOFTWARE INC -1,000 ODDO S 4f7r2DO4 7111200-4 7f7r2OO4 3,52492 -e,709 30 -3,24438 SL 
SLOF20 

I 
20GO2 738128301 PORTAL SOFTWARE INC -4,2DO 0000 S 418aOD4 7/1/200,4 7f7/2004 14,804 eS -29,00100 -14 19635 SL 

SLOF2012DD02 752SIA109 RANGE RES CORP COM -3,4DO 0000 5 3/412004 71112OD4 7/7/2004 50.93930 -38,69574 12,24350 SO 
SLOF201 20002 782352loa RUSSELL CORP .1,0000000 S 5110/2OD4 7/I/2OD4 7/7/2DO4 2887948 -25,00800 3,271 48 S3 
SLOF20120002 752352108 RUSSELL CORP A,400 0000 5/;412004 71/2004 71712004 25,20955 -22,32700 2,94249 S3 
SLOF20 t20002 782352 108 RUSSELL CORP -1.8000000 S/ 7f2OO4 7/ f2OD4 717r2OD4 3Z489 41 -28,79084 3,88977 S3 
SLOF20 

1 
20002 782352 

1 
08 RUSSELL CORP -2. 100 DODO 

S 
5/2012DD4 711/2004 7f7/2004 37,90432 -34,17729 3.72703 S3 

SLOF20120002 70545RIO7 SAFENET INC COM -7000000 8 5/2712004 
7'112004 

7/7/2004 19,02625 -16,41752 2,60873 S3 
.SLOF2012GOCY2 78545RIO? SAFENET INC COM -1,2GO 0000 8 SWOD4 711 12004 71712004 32.61643 -29,09232 352411 S 
SLOF201 20002 :306SM102 SKYWORKS SOLUTIONS INC -3,3DO GOOD S 4/30/2(ID4 7/l/2004 71712004 27,82089 -29,35284 1:522 05 SL 
SLOF20 

1 
20002 31865209 SM7 A 0 CORP _300 OM 41f2re(304 711/2004 717=04 4 -8,73165 71 t 83 63 8 1 831 -6 1 1::4 

LOF20 20002 865209 SM TH A 0 CORP 
000000 

4/13r2o04 7112004 7f7f2OD4 88895 -17,2ie 64 
1 . 
870 311 83 

SLOF20120002 835898107 SOTHEBY: HLDGS INC CL A LTD -4000000 12/lar2D03 7/1/2004 7n12OD4 6.34001 -5,30552 
1 , 
0-404 SO 

SLOF20120002 835898107 SOTHEBY HUDOS INC CIL A LTD .1,100 DODO 
1 
212312003 7/1/2004 7/712 04 17,451 53 -14,80094 2 

.650 
5: 80 

SLOF20120DO2 847788100 SPEEDWAY MOTORSPORTS INC COM -1,0000000 6 4/271200-4 71112004 717/= 33.90790 -30,DOO 00 3:987 90 $3 
SLOF20 

1 
20002 894650100 TREDEGAR CORP COM 4 00000 

S 
2,26QO04 7/1/2004 7f7/2OD4 21,55879 -19,62048 2 03 31 SO S 1 

903844108 ULTICOM INC COM -1 : 00 
1. 

. LOF20 20002 .1 3DO 0000 S 9/17/2 03 711/2004 7f712OD4 15,18364 -13,52000 68354 SO 
SLOF20120002 921930103 VANS INC COM -5 000 ODOO S 711/2004 7/I/2OD4 102 750 DO -59,49800 4325200 So 
SLOF20 

I 
20OD2 921930103 VAN$ INC COM -1,2000000 8 3/BnOD4 

711/2004 7/ir2OO4 
241:66. DO A4.1.3 . 9:88e 04 

So SLOF20120002 02343C108 VERITY INC COM -2,300 DODO 8 912412003 711 12004 7m2OO4 31 .03777 -3109301 -5524 SL 
SLOF2012DO02 92343C105 VERITY INC COM -3,0000000 S 9/25/2003 7/l/2OD4 71712OD4 3944907 40:743 30 -1,29423 SL 
SLOF201 20002 92343C 

1 
00 VERITY INC COM aOO 0000 S gnS/2003 711/2004 W71200,4 10: 79574 -10.86488 -6914 SL 1 81jr 

SLOF20 20002 985577105 YELLOW ROADWAY CORP -5000000 S 
403 

711/2004 7[7/2004 19,04953 -1328850 8,66103 SO r 
'LOF20120002 005577105 YELLOW ROADWAY CORP 40000 6/4/2:03 7/1/2004 7/7/2004 15,959 62 .10,094 44 5,88518 SO 
SLOF2012OW2 40114T508 INTERWOVEN INC -25 DODD 512912 

M 
7rMOO4 71WDD4 23024 40000 -leg 76 UL 

00 SLOF20120002 461114IT508 INTERWOVEN INC -8500000 s OW002 7/2r2OD4 7/812004 7.112111 32 -12,27332 444500 UL 
SLOF201 20002 40 

il 
4IT508 NTERWOVEN Nc -2500000 8 6/412002 7=2004 7 04 230245 

3 
7 000 

-1
:397 55 LL 

SLOF20120002 48114TS08 INTERWOVEN INC -1 5750000 a 
e/5,2002 

7rmOD4 7/laBI/220004 14:505 41 -2,4:3077 85 -0 .87244 LL 
SLOF2012DO02 46114IT508 INTERWOVEN INC 

825 
00DO 5 BIMOD2 7r2noO4 7IM004 7.59a 07 -12.69807 -5,10000 LL 7 

SLOF20120002 48114T508 INTERWOVENINC 72' 
0000 S 

817f2OO2 7WO04 7/112004 5,:77 09 0.42927 -31052518 L 
SLOF201 2DD02 46 

1 1 
4TS08 INTERWOVEN :NC 

.

.710000 
. 6/11/2002 7rMOO4 7/al2oo4 8, 7954 :,'2 

'98 
4 

1 
LLL 

SLOF20120002 46114TS08 INTERWOVEN N 11 .0000 8 S/ 212 7/212004 7 OD4 3.22 4 
1: 05 

C I OD2 /8n 
3 2 .4,3 92 -1 :00952 50 U, 

SLOF20 12OGO2 48114TS08 INTERWOVEN INC -5 00 0 S 611412002 7rb7OG4 7/8=41 4 049 -5 e 20 -13571 LL 
9LOF20120002 461114T508 INTERWOVEN INC 450 DODO S eflanOO2 7rMOO4 718/2OD4 4 

. 
144 40 .5.7: 

1 
90 

.1 
_,607 50 U. 0 00 6 

SLOF20120002 46114TSO: :NTERWOVEN :NC 4500000 S et2O/2002 7/Z'2M 7IM004 4144 4 498600 84160 LL 
SLOF201 20002 4e 

11 
4TSO NTERWOVEN N -57500 0 S W412002 7rMOD4 7/1112004 5:295 a30 -0:520 50 1,224 87 ILL 

SLOF2012 002 40114TS08 INTERWOVEN 
I 
NC -675 DOOD S 71WO02 04 71M e,216 

6 

.7 

1 
63095 U. S 1 3rM 0 0 

SLOF20 2000012 007585102 
ADVO INC 

.1-2000000 : 
OD4 

;r'2r2'04 7.0'04 ..4 .g .7' -02 000 22987 S 
LOF20120002 007565102 ADVO Nc .0000000 4/18QOO4 7=004 7/MOD4 32,44933 -31,57090 87243 S3 

SLOF20120002 007973100 ADVANCED ENERGY INDS C -1,400 DODO S 6/anOD4 7rMOO4 7/8/2004 21 08 
60 

-22:3940 2006 -1,3 866 SL S 1 1 IN 7/ 0 _I go 1 
L F20 20002 007973 00 ADV CE ENERGY NDS NC -1,0000000 S 8111412004 7rMOO4 a12 04 15:06' 14 4 20 

' 
4 S 

0 
1 1 

AN 0 
1 IN a ano 

1 a LOF20 20002 007973 00 ADVANCED ENERGY NDS C 
40 

OGOO 8 MQaOG4 7r.V2OO4 7/ 04 6,024 46 -6 
, 
10320 -7.74 :'L 

SLOF20120002 00846XI05 AGILE SOFTWARE CORP DEL COM -7-0 DODO 
S 

31112OD4 7rMOD4 711112OD4 5,630 
go 

-658000 -943 
1 
0 SL 

SLOF2012DO02 00840X105 AGILE SOFTWARE CORP DEL COM 
". 

0000 S 
&WOO4 702004 718QOO4 44,289 90 -50:800 Do -6,310 10 SL 

SLOF2012DO02 D084OX105 AGILE SOFTWARE CORP DEL COM .3000000 S 311 W2 7r2/2OD4 7/812 2,41 
' 

2 
7" 

3 
' 

SO 

SLOF20 
1 
20002 04382P207 ASCENTIAL SOFTWARE CORP COM NE -8000000 s 7r212OD4 7/8/20004 1 I ..O'e :2 . 

1 
3:'77e 24 .1,.: 72 L 

SLOF2012ODD2 04382P207 ASCENTLAL SOFTWARE CORP COM NE 
.1 

.2000000 5 5IM004 7020114 71812004 17,70978 .20,580 
00 

.2 870 ~ SL 
SLOF20 

1 
20002 04362P207 ASCENTIAL. SOFTWARE CORP COM NE -900 OODO a 511 MOD4 7=2004 718nOO4 13,28234 -14 .94927 

_1,606 

93 
SL 

SLOF2D12DDO2 04362P207 ASCENTIAL SOFTWARE CORP COM NE -1,000 DODO S 5=12004 7=004 
7/8/2004 

1 
4,75815 -1595170 -1,19355 SL 

SLOF20120002 04362P207 ASCENTAL. SOFTWARE CORP COM NE -1,5000000 S 6WO04 7rb7004 
7/mOO4 

2213 23 -22 .37640 -239 17 SL 
SLOF2Oi2OGO2 04302P207 ASCENTIAL. SOFTWARE CORP C M NE -37000000 S BWOD4 7/2r2OD4 7/812004 

54 :607 
17 5591 

1 
3 
034 

St. 6 Oe5 :1 S 
LOF20120002 04362P207 ASCENTIAL SOFTWARE CORP COM NE .1:900 0000 6 6114/2OD4 7r2/2004 71812004 28,045049 :28: 3 7 -2130a L 

SLOF20 
1 
20GD2 09984giOl BORLAND SOFTWARE CORP COM -2, 100 0000 S r.W 04 7rMOO4 7/8QOO4 10,71 

1 M 
-1766100 .94938 SL 

SLOF20120= 099849101 BORLAND SOFTWARE CORP COM 5,300 DODO 5 5/7120ON 7fMDD4 7/8QOO4 42,17693 -44:89 
1 
DO 

.27 
1 

4 
07 SL 

SLOF20120002 293e2UlO4 ENTEGRIS INC COM :1 900 0000 8 517/2004 7rMOD4 7/a/2004 
l9,g65 

29 -20.851 38 7 SL S 
F 0 

1 
T LO 2 20002 293821.11104 EN EGRIS Nc COM 900 OGOO S 5112t2OD4 7rMOD4 7JWOo4 9,45725 -9,62388 03 5L 

SLOF201120002 46114T508 INTERWOVEN INC 
-l .' 

250000 S 112on004 7/MOO4 7/812004 10,36101 -~5.60,4 54 -6,24353 SL 
SLOP20120DO2 468121<108 JDA SOFTWARE GROUP INC _1 000 ODDO S 3129/2004 7r2r2OO4 71BnOO4 

1 
2,425 1 

1 
4. 45440 -2,02929 SIL 

SLOF2012ODD2 46012KI08 JDA SOFTWARE GROUP INC .10000 S 3/3 
2004 

71Z7004 
718no" 

12 425 il .145 4 :2 00 29 SL 
wo or SLOF20 

1 
20002 46612KIDS JDA SOFTWARE GROUP INC -90000 S 313112004 7rMOD4 7/812OD4 11 .18259 - 

1 
3:23223 907 2:05: 35 SL 

SLOF20120002 55347W1105 MRO SOFTWARE INC COM -1,600 
0000 8 

&WO04 702004 7/1112004 21,33342 -21,448 Be .11538 8 
SLOF20 

1 
20002 55347WI05 MRO SOFTWARE 

C COM 
-20000000 

8 
51412OG4 7rMOD4 71WO04 

2a 
:11 ;7 -2683540 3137 S3 

SLOF20 
1 
20002 55347WI05 MRO SOFTWARE INC COM .1 10000 

9 
SWO04 7rMOD4 7.0 4 14 Bee 2 -15:128 90 46224 SL 

00 , 0 SL F20120002 5534TWI05 MRO SOFTWARE INC COM .10000 
- 

5012004 7/2f2OO4 TIM004 1,33334 -1 .38409 
.60 

75 S 
0 00 r SLOF2DI20002 761280109 RETEK INC COM -5,700 DOW 

S 
4IM004 7=004 71812DD4 31,21987 45,613 il -1439324 SL 

SLOF20120002 781280iOg RETEK INC COM -3,BDG 0000 5 
4/=OG4 

707004 718/20 20 :1 25 -2 6 332 -8,87007 SL S 1 : 93 S 
1 1 1 . 1 :5 SL SLOF20120002 ;612:0109 RETEKINC 

CO 
MM -2000000 S 4/WO04 7=004 7/81200044 543 -91 :5:3 38 497 

SLOF20 20002 8 2 Q 09 RETEK 
NC CO 

3:300 DODO S 4/1212OD4 7/2r2OO4 7/af2DD4 16,07466 .20,44653 8,37 7 L 
SLOF20120002 701280109 RETEK INC COM :7 

1 
DO 000 8 

41 
~312OD4 7 004 7fa/2004 3~1:1.17 11 S 45 

6' 
-1 
7 
56277 SL 

LOF201 20002 76128QI09 RETEKINC COM -2 .200 00000 8 Q 5/2004 7=.41 7/8/2004 1 49 78 :1 ::3.01112 4.31 1 84 SL 
r2n SLOF20 120002 786449108 SAFEGUARD SCIENTIFICS INC -13.400 0000 S 2/iOnOO4 7=004 718/2004 27,63783 -64271 76 .36,43393 SIL 

SLOF20 
1 
20002 78645RI07 SAFENET INC COM -2000000 S erM004 7/2r2OD4 7/wOG4 5,348 29 -4:848 72 4 9957 83 S -14 6 3 

LOF20120002 78545RID7 SAFENET INC COM DO DODO S 817rlDD4 707004 71WD04 37,43806 35,054 0 238348 83 
SLOF20~20002 118440106 BUCKLE INC COM 

.1 1 
000000 8 5/9/2003 7/wOO4 7 0 4 3039775 -22, 

103 
- 8 

2g4 
16 LG S 

R -2 .9260000 S 5/2712003 7/0QOO4 /912 0 : 
1 

LOF20 20002 669908106 NU HO IZONS ELECTRS CORP 
7/912004 

2746 88 4 35 10,657 53 LG 
SLOF2012OG02 004934`105 ACTEL CORP COM _300 0000 S 4/2812004 7/e/2004 7/g/2004 5.10438 -637734 -1,27208 SL 
SLOF20120002 004934105 ACTEL CORP COM 

.1 

2000000 S 
4/2912004 7IM004 71gr2 o4 2041752 -24 142 92 -3172540 SL 

SLOF20 '20002 OD4934105 ACTEL CORP COM -7 DD S 
41MD04 

7ffiaDD4 71WO 22 -14:DO3 99 .209377 SL 
LOF20 12OOD2 007555102 ADVO INC 0000 004 ":"' 8 .1 .400 

000" 
s 4/lWOO4 718/2004 7/9/2OD4 4528894 44.20766 1,08128 S3 

SLOF20120002 007585102 ADVO INC -900 GOOD S 4/19/2004 7/6QOO4 71gnOD4 
29 

:114 32 -29.10762 670 S3 
SLOF201 2D0O2 007585102 ADVO INC -9000000 8 4/2012004 7/WOO4 7/9/2oO4 29 

" 
4 31 -28 

02616 
3 
S 

S 0 
LOF20120002 040790107 ARKANSAS BEST CORP DEL .1,6000000 S 112712004 7/BnDO4 7/912004 51,11880 48,38080 2 7:'~ 

0 
SO 

SLOF20120002 007806109 BARNES GROUP INC COM -20000 S 311 
2M 

7)6=04 719)2004 5 1108 87 .545724 149 a3 8 
00 5r SLOF201 20002 0678DO109 

BARNES 
GROUP INC COM -700 DODO S 311612004 71812004 7/9/'2004 

1 
9:024 04 

_ 
18'780 

58 
84340 $0 

SLOF20120002 057808109 BARNES GROUP NCCOM A.500 000 3/17/2004 7WO04 7 OD4 42051 51 .40.2, 1 35 182 10 SO 
SLOF2Di2OOO2 077459105 BELDEN INC COMM -2,3000000 8 Q004 7/512004 71WOD4 48:584 98 -4452501 4:0509 97 SO 

0 S /912 SLOF20120002 077459105 BELDEN NC CO -1,000 DODO S 4/30/2004 7/012OD4 7/g/2004 21 .12390 -17:580 00 3,54390 S3 
SLOF20120002 099949101 BORLAND SOFTWARE CORP COM -6000000 S 5f7/2004 7/6=G4 

7fgnoO4 
448255 

.5 
.08200 

_597 
45 SL 

SLOF2012OOD2 099849101 BORLAND SOFTWARE CORP COM -2.6000000 S 5/lOf2OO4 707004 ;/9/2OD4 1~9:424 40 .21 80184 -2 
1 77 

44 SL 
SLOF20120002 099949101 BORLAND SOFTWARE CORP COM 0000 : OW 04 716/2004 /912004 

, 
44767 .1~.Q4 2. -197071 8 

SLOF2 12 002 M501105 CTS CORP :11 :'2'00 0000 3124/2(0)04 7/6/20 4 7/g/2004 1366 11 -14,905 5e -123645 SL 
SLOF20 

1 
20002 126501105 CTSCORP -800 DODO S 3r2512004 7,MOG4 7/912004 6 83 : 56 -760 -774 B2 SL 0 0 0 04 

SLOF2012OD02 15133V?08 CENTENNIAL COMMUNICATIONS CORP .2000000 8 lr3012004 71WO04 719/2004 1 33091 40 : 'a -7709 SL 
00 SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP 

_1 

, 
700 0000 S 2/11/2004 716/2004 719120o4 11,31272 -12,47800 

.1 .1 
6528 SIL 

SLOF201 20002 293e2UIG4 ENTEGRIS INC CO -3000000 S 5112r2o04 7/6nOO4 7/g/2004 3,01382 -3 217 :1 Ji294 14 SL 
S ;/9/2004 24,11055 3 e SLOF20 

I 
2DO02 29362U104 ENTEGRIS INC COM -240 0000 S 6ja/2OG4 7/MO04 -2.2 a _41, 0 41 SL 

LOF2DI20OD2 41754VID3 HARVEST NATURAL RESOURCES INC -1 :10, 0 S 5/28nOD4 7/SQOO4 '912004 1 :.471 11 
1 
4,46678 2,01305 83 

SLOF20`120002 566330106 MARCUS CORP -1 20000000 S 5[7/2004 7/8/2OD4 7/9/2 04 
9,0, 

3 :18 772 08 1 17005 83 00 
SLOF20 

1 
20002 850203102 NEWALLIANCE BANCSHARES INC -2 000 DODO S 4=004 718/2004 719120 2:,472 713 -31:021 80 -2,54967 6 

OU ::2 0 31 SLOF20 
I 
20DO2 077240103 OHIO CAS CORP -5000000 8 4/12r2oG4 702004 719120 

'54 
7 :1 7 

_415 

58 
FIL 

LOF20120002 677240103 OHIO CAB CORP -9000000 
B 

4/i3f2OO4 715=04 7/9/2004 17,738 8 38268 -84410 SIL 
SLOF20120002 890732102 OWENS 3 MINOR INC NEW -1,000 DDOO S 

119n004 
7ffinOO4 

719/2(," 
25 

' 
081 31 -23,30750 1,7738 

1 
SO S a a/3/2 5 5 

LOF20120002 690732102 OWENS M NOR INC NEW -7000000 S 004 7WOG4 7..04 W 5892 -17,77972 .222 :0 SL 
SLOF20 

1 
20002 

71 
3589309 PER SE TECHNOLOGIES INC COM .300 OGOO S 2/412004 7ffinOG4 719/2004 442511 4 370 43 

"' I 
G 

SLOF20120002 713589309 PER SE TECHNOLOG ES INC COM -1,700 GOOD S 21WO04 716r2OG4 719/2oo4 25,07559 -24.60045 
40 

11 
. 

3 SLOF20120002 7`13755108 PERFORMANCE FOOD GROUP CO .23000000 S MB/2004 71WO04 7/g/2004 62,36304 -61,08823 1,27 : 81 S(3 

SrMO05 

AlfrOd P Sloan Founclatlon 
T. ID no 13-1023877 
High R.k C.pdel 



SLOF20120002 7`13755`106 PERFORMANCE FOOD GROUP CO -1,9000000 S Ong/2004 716QOIX 7/9120341 51,51729 -49,43a 48 2,08061 B3 
SLOF20120002 759148109 REKABCARE GROUP INC COM -7000000 S 41612004 7070041 719r2004 18.08964 -14,57276 3,5006 83 
SLOF20 

1 
20002 75046109 REHABCARE GROUP INC COM A ODO 0000 S 4/12r2OO4 718/2004 719/2004 25,841 19 -20,83360 50075 83 

SLOF20120002 76044giGS SAFEGUARD SCIENTIFICS INC -2.300 OOGO S 211MOD4 71=004 7/9QOO4 4,55494 
-1 

1 031 72 -6.446 7: SL 
SLOF2012DO02 785449108 SAFEGUARD SCIENTIFICS INC -1,7000000 

6 
2rMOD4 71WOD4 7/GnOO4 3.3118 87 -7,35335 -3,90448 SL 

SLOF201 200M 83088MIO2 SKYWORKS SOLUTIONS INC -1,2000000 a 4/30/2DD4 7/WO04 71M004 9,35650 -10,67376 
-1 

30728 SL 
SLOF20120002 83088M 102 SKYWORKS SOLUTIONS INC -1,7000000 5 &W 04 7WOO4 7/912004 13,28921 -1 4.435 ag 1

:16 
8 SL 

SLOF20120002 83088MI02 SKYWORKS SOLUTIONS INC -1 70 00 0 S 7WO04 702004 13,26: 21 -15,29490 -2,0205 6: SL 
SLOF201 20002 83088M102 SKYWORKS SOLUTIONS INC 4:7000 DOD W712004 7/2004 7/131,7004 36,68 45 -42,75449 -e.062 04 SL 
rLOF20120002 83088M102 SKYWORKS SOLUTIONS INC DO 

SIM 
17,95246 -20,88561 -2,03315 SL -2.3000000 004 7AW004 710/2004 

SLOF20120002 63IW5200 SMITH A 0 CORP Z800 0000 S 4113rdM 7AY2004 7MI2004 79.33272 -74,80544 4,72728 83 
SLOF20120002 668375loa STEIN MART INC COM -2,4000000 

S 
3/1812004 707004 71MOD4 40,661) 57 -31,19232 9.46826 SO 

SLOF20120002 :58376108 E T ZC COM -1 
, 
3000000 311 OnDO4 710/2004 7/912004 22.02447 -16 51615507 GO MAR C 0 SLO 1 10 :T IN MAR IN 

F20 2DO02 511375 6 TE N T C OM -'10 DDIO 312212004 ;/0/2004 7/9GOD4 1524771 -1 1 : ::2 :07 3. 9504 6 
SLOF20120002 888168105 SUPERIOR INDS INTL INC COM -3

. 
0000 2/1112004 /612004 7/g/2004 

g' 
$9230 -10,1315 12 -1,22282 SL 

SLOF20 
i 
20DO2 866 188105 SUPERIOR INDS INTL INC COM .1,000 ODOO a 3WO04 7i=004 7/9QOD4 

31 
.974 35 -346317 

-2 
1157 35 SL 

SLOF2012DO02 92343CIOC VERITY INC COM -3,1 
00 

DODO S 9125,7003 7/B/2004 7/W004 39, 460 
1 
0 -42: 

1 
01 40 .2:835 31 SL 

SLOF20120002 56990aiO5 NU HORIZONS ELECTRS CORP 
-700 

ODOO 8 5/2712003 7/7/2004 
7/1 

212004 5,90724 -3,973 
6' 

2,02365 LO 
SLOF20 120002 0076851 02 ADVO INC -700 ODOO 

S 
412012004 717/2004 71,212004 22,5504 -22,49a u 5834 63 

SLOF20120M 007585102 ADVO INC 
_700 
am 

8 
4=04 717r2M 7112r2OO4 22,558 4 : .22 347 50 20898 :3 

SLOF201 20002 OO"8XIO5 AGILE SOFTWARE CORP DEL COM -1,7000000 a 3119/2004 7/712OD4 7/1 ZF2004 12,87516 -13:484 00 -588 54 L 
SLOF201 2DD02 00848XI05 AGILE SOFTWARE CORP DEL COM -4,D0O 0000 

8 
004 7f7/2004 7/1212OD4 30.29-448 -31 .52000 -1.22552 SL 

SLOF201 20002 0084OX105 AGILE SOFTWARE CORP DEL COM .5000000 a 312312DO41 W712004 7/1212004 3,78e Bl 4,134 25 -347 44 SL 

SLOF20120002 020813101 ALPHARMA INC CL A COM -1,2000000 a 412912004 7f7/2OD4 7/i2r2OD4 23.48a 44 -28,75700 _3.270 5a St. 
SLOF20120002 040700107 ARKANSAS BEST CORP DEL -5000000 a 112712004 7f7/2OD4 7/12r2DO4 15.93542 .15,11900 81742 SO 
SLOF20120OD2 15133V208 CENTENNIAL COMMUNICATIONS CORP -2,000 ODDO S 

2111/2004 
7n12OO4 7/,2r2DO4 13,27948 -14,88000 -1.40052 SL 5 S 11 -9 

SLOF20120002 17273KI09 C:RCOR :NTL INC COM '5000000 a /7/2003 71712004 
7' 

11212004 
1 
0. 
0497 

-1 I,ODS 00 5824 SL 

LOF20120002 17273KI109 C RCOR NTL NC COM -1 
, 
500 0000 3116/2004 7n12OO4 71 2/2004 30,149 2: -33,06976 -2,92048 SL 

SLOF20120002 20362UI04 ENTEGRIS INC COM 4000000 S &=004 71WOO4 7/fZ'2004 4,03000 470616 -87526 SL 

SLOF20120002 29382U 
I 
D4 ENTEGRIS INC COM -2.6000000 8 6=004 7[712004 vi=004 26,20088 .29:929 90 -3,72902 SL 

SLOF20120002 29362U104 ENTEGRIS INC COM 
-1
.600 

OOOD 
a 

S1lOr2OO4 7f7/2OD4 71,2r2OG4 16.12362 -18,35200 -2,22638 SL 
SLOF20120002 316405100 FERRO CORP COM -5000000 

S 

.,
.004 7f7/2004 711212004 12,84970 -12,60955 24015 SO 

SLOF20120002 3154051DO FERRO CORP COM .1,300 
ODOO S 

3/16,7004 7/7/2004 7/1 2/2004 33.40921 -33,05393 35528 S 
SLOF20120002 4551150103 INFINITY PPTY A CAB CORP -1, 100 DO 3t3l/2D04 7f7/2004 7/1212004 34 .74345 -33.55847 1,18498 S 

DO r S I 1 1 3:7 L F20 20002 401114IT508 INTERWOVEN INC -2,0750- 8 112942004 W712004 7/12r2OO4 1701387 -21 117 -10,96783 SL 

LOF20120002 46114T508 INTERWOVEN INC -1,525 ODO 5 5/er2DO4 TnI2004 71 2/2004 3:092 2 -1 '44704 -52 e2 SL 
SLOF20120002 489170100 KENNAMETAL INC COM 

_500 
0000 S 313112004 7f712D04 711 

2r2OO4 
21 885 IS -20,531 35 135383 SO 

SLOF20120002 65OZ3102 NEWALLIANCE BANCSHARES INC 4.200 0000 S 4=004 717/2004 7112ROD4 59:5112 70 -65.14578 .5:4113 Da SL 
SLOF20 

I 
2ODD2 713569309 PER SE TECHN L 112r2 9 

S 

S T C 
0 DO 

IES INC COM -4DO ODDO S 215120041 7[712004 7 OD4 1,~I ;: 312 .-5:78 76 
go Do G LOF20120002 713589309 PER BE E HNOLOG ES NC COM -1,4000000 6 212 /2004 7f7/2004 7/1212 04 20, 8 21 02 00 -44 12 SL 

0 
1 

00 -12 
, 
GO: 64 

S 

SLOF2012DO02 713569309 PER BE TECHNOLOGIES INC COM -8000000 S 2123/2004 7n12004 71 212004 11 .75964 14: 
00 

L 
SLOF2012ODD2 713569309 PER BE TECHNOLOGIES INC COM -5000000 S 3IM004 7f7/2OD4 711212OD4 7,34978 .7.22850 12128 SO 

SLOF20120002 730126301 PORTAL SOFTWARE INC -300 OOGO S 4/812DO41 7f7/2OO4 7/1212004 07699 -2.07150 -1 .004151 SL 

SLOF20120002 730128301 PORTAL SOFTWARE NC .3 '00 0000 4/1512 04 7n120041 7,111DO41 12 :712173 -26:,1 .2 -13,48143 SL r 
'LOF2OI2ODO2 735126301 PORTAL SOFTWARE 

INC 
_1 :400 0000 4r2=0004 7n12OD4 

7 1 

2/2004 
4559 .9 

2 
128 456201 SL 

SLOF20120002 736125301 PORTAL SOFTWARE INC 
.,.Ow 

0000 S 5127/2004 7/7/2004 711212GO4 1:,117 
58 

-8,81372 .2 62e 14 SL 
SLOF20120M 741920103 PRIMUS TELECOMMUNiCATIONS -7,SOOD= S W&2DD4 717QDD4 711212DID41 

. 
492 

1 
-44 92 DO .11:778 79 SL 

SLOF201 20002 74 
1 
029 

1 
03 PRIMUS TELECOMMUNICATIONS - 0 0 00 

S 
512712004 71712004 /1202OD4 2,2099 -3:048 83400 SL 

SLOF201 20002 7483SCIOG QUIKSILVER INC COM -2,52000 00000 5118/2004 7f712OO4 ;M212004 60,643155 44.0132 g52 
5,93D 

23 83 
SLOF201 20002 761557107 REWARDS NETWORK :NC -3 

, 
4 
0 1 

1113/2003 7/7/2OD4 7/1 
212DO" 

26957 -37.57 -10,61204 SL 
DO '000 SLOF20 

1 
20002 70 

1 
557 

, 
07 REWARDS NETWORK NC 4. 

0- 3rMOO4 
7r712OO4 7/12/20064 3: 1 71 :63 4,44: 0902 -1,27839 SL 

SLOF201120002 888286103 TITAN CORP -8.7000000 S 71112004 7f7I2OO4 
212004 

07
.67704 -114,43458 Aa.557 64 SL 

SLOF20120002 
li 

84401 06 BUCKLE INC COM 
-IOD 

0000 8 
6=003 

71&120041 ;//1 
3/2004 

2,740 Be -20 42 
731 

24 LO 

SLOF2Oi2OOO2 007585102 ADVO INC -a a 0000 S 4r22r2OO4 718/2 7/1312004 
19.1 

DO 85 
. 
19: 1,59 Do 4 

81 
5 St. 

0 004 5 LOF20 20002 0093831D2 AIRGAS INC 2,30000 4r2/2DO4 702 04 7/1312004 537 all -50 3951 3.18860 SO 

SLOF20120002 02DB13101 
ALPHARMA

:NC CL A COM .2DD DDOOD 4f2gaOD4 7=0004 7/1 3nOD4 3:80N 49 4145950 -565 01 SL 
SLOF2012DO02 0208131DI ALPHARMA NC CL A COM .1 . 100 ODOD 8 4/30/2004 71812004 ;,113rl 04 201 41968 .24,05700 203732 SL 

SLOF2012DO02 070203104 BASSETT FURNITURE INDS INC 500 DOOD 211112004 7/B/2004 
, 
3120004 :845 27 60980 :1:764 53 SL 

SLOF20120002 070203104 BASSETT FURN:TURE ;NDS INC :Soo 0000 2/1 212004 71M004 7113,7004 :::45 27 :1111,710 00 
_1,804 

73 SL 

SLOF20 
1 
20002 070203104 BASSETT FURN TURE NDS NC -I,5GO 0000 a 2113r2004 7/a/200-4 711312004 2 3580 -33,28595 -3,730 

15 
SL 

SLOF20120002 084880107 BERKSHIRE HILLS RANCORP :NC -8000000 a 411 
312004 

711112004 7f 3/2004 208 3 -2 04 00 1,83 3 S 

SLOF201 20M 084680107 BERK H RE HILLS BANCORP NC 100000 S 4/1 
5/2004 

718120041 7/11312004 3:779 9" .83:480 00 26g go S3 

rLOF2OI2OOO2 084860107 KSHIRE HILLS BANCORP INC :goo 0000 411anOO4 7t=004 711312004 3 3.631 44 211 -31,21154 47 2. .: 74' S3 

SLOF20120002 084680107 BERKSHIRE HILLS BANCORP INC -5000000 
19 

4/3012004 718120041 7/112004 
16.074 56 .16,99055 1684 

Ol 
S3 BEFt S 0 S 

SLOF20120= 0840BO107 BERKSHIRE HILLS BANCORP INC -2000.00 
S 

all W004 7/&'2OG4 7113r2OO4 7.46982 -0,03592 83390 S3 

SLOF20120002 0840BDiO7 BERKSHIRE HILLS BANCORP INC -7000000 S 
ar2=OO4 

71BnOO4 7'1312004 20 .14439 _24 073 28 2 0 
1 

1 

1 S3 
S 1 

.1 
..0 1 

2:4714 
S 

SLOF20 20002 126501105 CTS CORP :400 0000 S 04 71812004 71 3f2004 15,34063 -1775522 39 L 

LOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP - 3 00 8 211112 71MOD4 7113nOO4 8,46774 9,54200 07426 SL S Ol 1 1 
0 
0 

DOD 004 D03 7,32382 
02 

LOF2 2DO02 8 457102 CLARKINC 40 0000 S 713112 7/&2004 7113r2OO4 '5,39908 474 SO r 
'LOF2012ODD2 101457102 CLARKINC -3000000 S &W003 T18QOO4 7/13/7004 5,40267 .370650 1,78637 SO r 

77 'LOF2012ODD2 229589106 CUBIC CORP COM -I Soo 0000 a 4/29/2004 7/a12OD4 
VIM 

04 32,01636 ~39:776 9B 1.7 7130 60 :L 

SLOF20120002 232620100 CYTEC INDS INC COM 
-1 

:4000 0000 a 311912004 7/812004 7113=4 6255775 
48 

.02000 4:-a al SO 

SLOF20 
1 
20002 2000951D4 DOVER DOWNS GAMING & ENTNT INC .130 0000 

S 
1115/2003 

718/2004 
7113/2004 13.693 55 

-1 
2.S17 87 

1. 

07 11 G SLOF20120002 280095ID4 DOVER DOWNS GAMING & ENTNT INC -8000000 a 11/612003 7/812004 711312004 8.649 88 .7,951 36 59 . . G 

SLOF20120002 280095104 DOVER DOWNS GAMING 9 ENTNT INC -1,6000000 S lilf7/2 3 71812004 7/1312004 1 
, 

978 
- 
15.: :0 06 1,20280 SO 

SLOF20120002 260095104 DOVER DOWNS GAMING ENTNT INC 
-1 00 

0000 S 11`101200003 7/812004 711 312004 U0,68 73 
- 
3 
39 

0534 
SO 

SLOF20120002 315405100 FERRO CORP COM , .
.0000 

S 3/1812DD4 ;1812OG4 7113/2004 2,571 93 -2,54281 2932 
SO SLOF20120002 315405100 FERRO CORP COM -7000000 S 30MOO4 18112004 7/~U2004 18,003 5`1 -1753248 47103 
So SLOF20 120002 315405100 FERRO CORP COM -8000000 S =412004 718r,004 71 3,2004 20,57543 - fg.453 52 1,12191 
SO SLOF20120002 315405100 FERRO C RPCOM -1 7 00 00 S 418/2004 7/812D041 711 312 04 43,72280 44421 00 -69820 SL S 

0 0 
0 S 

LOF20~2 DD2 3154051DO FERRO CORP COM ~200 00000 S 4,15/2004 718r2OO4 711312OD4 5714388 - 261 90 .11804 SL 
0 SLOF20 20002 44544RlOl HUMMINGBIRD LTD .9000000 S 1 V25/2003 7/8QOG4 7113/2004 1 9: 8 

1 
00 _2'0 2 4 76 483 78 L 

SLOF2012DO02 44544RIDI HUMMINGBIRD LTD -1,5000000 a 

lj12af2OO3 
7/812004 7/13/2004 3296832 -34:1640 00 

_1 7 

1 
88 SL -3.1 

9LOF20120002 44544RI01 HUMMINGBIRD LTD 
0 

OGOO S 4/512004 707004 711312004 68,134 54 -7382650 :6' ., 90 SL 
SLOF20 

1 
20DO2 45602ViG5 INET TECHNOLOGIES INC COM .2,400 

OGOO S 
211812004 718r2OO4 

11 
3/2OD4 29,387 3`1 -33

:208 So 
-3,82149 SL 

SLOF20`120002 4ea2IOlOl JLG INDS INC COM -2 .6000000 
S 

3f3l/2004 7/8/2004 ;,13/20D4 37,587 58 -37,12176 
4" 

82 

SO SLOF201 20002 450210101 JLG INDS INC COM -2,3000000 S 0712004 7/BnOG4 7/13f2004 33,25055 .33:6 5 00 4444 .1 .1- 

SLOF20120002 46821001 JLG INDS INC COM -1 1000000 S 511042OD4 71&'2004 71, 3120041 15.90243 -15 371 73 53070 S 

SLOF20 
1 
20002 650203102 NEWALILLANCE BANCSHARES INC -3,1000000 S 4rMOO4 7/812004 711312004 44,11227 -48 

. 
0 37 .3 52 SL 

SLOF201 20002 741929103 PRIMUS TELECOMMUNICATIONS -8,100000 S 5127r2OD4 7WOG4 711312004 2495878 .37
. 
1836 199 -12:",7 ; 41 SL 

SLOF20 
1 
20002 7475OM102 QUALITY DISTR INC FLA -600 0000 S 211 Sn004 71M004 7/1 Y2004 060500 -8,97000 -2,36494 .1- 

SLOF20 120002 747SOM 
1 
02 QUALITY DISTR INC FLA 

-3
.8000000 

S 
3/1012004 7/S12DO4 

711 
3/2004 41,83208 -59 05922 .17.22714 SL 

SLOF20120002 85254C305 STAGE STORES INC COM NEW -6000000 S 3=2004 71812004 7/1312004 19,78747 -21 750 10 .1,070 63 SL 

SLOF2 12 0 3131200 
1 

-2, 
1 
04 

55 
SL 

0 
1 

0 02 
:52'4C305 STAGE STORES INC COM NEW -7000000 S 4 7/W004 7/ 

3/2004 23 
.085 

3g 
-25,27994 

SL.F20 20OD2 5254C305 STAGE STORES INC COM NEW 6 00000 S 
Mg/2004 

7/812004 7113r2GO4 
52 

766 80 -59,226 24 -645 
64 

SL 

SLOF2Oi2OO02 858376108 STEIN MART INC COM -1 :2000 0000 S 312212OD4 7/812004 711312OD4 19,78993 -15,40350 4,38937 SO 
a SLOF2Of2OOO2 894650100 TREDEGAR CORP COM -2000000 S 212W004 7AV2OD4 7/113/2OD4 3 OD4 81 -2,78B 64 21 
6 
97 

SO 

SLOF20120002 894650100 TREDEGAR CORP COM A 
DO 

0000 6 2r27/2004 7/8,7OG4 711312004 1 .50230 -1,42379 7851 Be 

9LOF201 20002 903644108 ULTICOM INC COM 2,0000000 S SM712003 7/80004 
711 

ar2OO4 21,51309 -20 .80000 71309 SO 

F 0 
1 
0002 92343CIOB VERITY!N C M :1 500 GOOD S 8n004 OG4 I 

a 
20387 -2 371 e5 16778 SL SLO 2 2 

C 0 
9/2512003 7/ 7/1312 -2 

, 

C 03 7/812004 7/1312004 24,271 83 0 : 
S 

SLOF20120002 92343CIOS VERITY N COM 2.000 DODO 8 10123/20 2773080 -3,464 97 L 

SLOF20120002 92343CIOB VERITY C COM -8000 00 S 
I(V30/2003 

71012004 7113/20 72 155 .8,52000 24445 SL S 1 1 IN M 1 6 

LOF20 20002 92343C 06 VER TY NC CO -800 00GOO S 10ni/2003 7/812004 7/ 3f2OD44 9:7808 73 .11,22400 :11 : 
1 
527 SL 

SLOF20 
1 
20002 950755108 WERNER ENTERPRISES INC COM -2,800 GOOD S 510/20 4 7/a/2004 711312 4 55 :02 :7 53 050 

4a 
2 .75249 S3 

SLOF2Oi2OOD2 92925E108 WH ENERGY SVCS INC COM -700 
000 

8/312003 71912004 
7,1 

41200004 
1 
3: 39 5 : 

1 
4 :731 50 -1,0915 LL 

0 8 0 5 SLOF20120M 9262SEIDS WFI ENERGY SVCS INC COM -0000000 S sq0.QOD3 719ao" 7IM004 11,691 38 .1195776 268 
3a 
U. 

SLOF20 
1 
20002 92925EIOB WH ENERGY SVCS INC COM -1000000 S 

W312003 
719/2004 7114r2OG4 1,94858 A .982 77 -34 21 LL 

S OF20120002 020250oa WH ENERGY SVCS INC COM 
.1 
.000 OODO S 7=003 719r2DO4 7/14/2004 1948564 

. 
19,18450 3 1 14 LG 

St. F2 12 002 9202SE108 1AH ENERGY SVCS :NC COM -6000000 S 7/312003 7/9/2OD4 
711 

4120 4 1 1 .691 39 -11 78796 57 U. 

0 0 
1 
0 

.1 .70 f2 
04 SLOF20 20002 02925EI08 WH ENERGY SVCS NC COM 00 00 S 7f7/2003 7/9/2OD4 7M4 004 33,1256 3275305 37254 LG 

S F20120002 020813101 ALPHARMA INC CL A COM 
-I
.ODO Goo SM004 7IM004 7114r2W4 19.112 3: :22,025 90 -2 Gt3 55 SL 

SLOF20 20 02 099849101 BORLAND SOFTWARE CORP COM -2,8000000 S 6W 04 7(912OD4 7114120 4 19.03570 -22,27968 3 .24398 SL LO a 0 S 

SL F2 12 02 099849101 BORLAND SOFTWARE CORP COM 
I'DOO 

00 0 S 6/17120OD4 7/g/2004 
711 

4/200 7321 43 -840780 :1 :~0~11 37 IL 

LOOF20 
1 
2000002 594793101 MICREL INC :2 600 000 

0 

S 
7/W 04 7mn004 7/141200~4 26 :820 45 -2 28344 

1 70, S 

SLOF2DI20002 594793101 MICREL INC .2,6000000 S 7/mOD4 71WO04 7/1412004 2e 820 45 -25 :304 98 51547 B33 S 0 0 0 
Sw '11 :1 11 SLOF20170002 70929103 PRIMUS TELECOMMUNICA71ONS -4000000 S 5127/2DO4 7100' 71' 411D4 1 

9 
1 -243518 .83728 SL 

SLOF20120002 741929103 PRIMUS TELECOMMUNICATIONS 47000000 S 004 702004 7 1412004 775 
" 

-29,25468 .10,47957 SL 

5rM005 

Alfr.d P Sloan F.u .d.tI .. 
Tu ID no 13-1023877 
High Rock Caphal 



:LOF2Ol2OOO2 9038441108 ULT:COM ~NC COM .5000000 8 9/1712003 
719/2004 

7114/2004 5.41807 -5,2000 21807 80 
LOF20 

20002 
903844 0 ULT COM NC 

COM 

-9000000 S 

I 
Oil 812003 7/WOO4 7/14/2004 

0 
75253 -9,984 8: -23216 SL 

SLOr2Ol2OOD2 903&44 
lo: 

ULTICOM INC COM -2000 10/17/2003 7/9/2004 
'l 

4,004 2.10723 -2,22550 -5827 SL 
BE 

108 
WH ENER SVCS INC COM '00 

1 
003 71912OD4 7/ 412004 7.79426 -054040 

1 . 3 
SLOF20120002 9292 

Gy 
400 .000 orm 

1 
25 86 SO 

SLOF20120002 950765108 WERNER ENTERPRISES INC COM _I'WOOOOO S 602004 71grM 7114/2004 37 76066 _35:998 64 1,76212 S3 
SLOF2 12 002 050755108 WERNER ENTERPRISES INC C -1 .400 5f7/2004 7/g/2004 7/14/2 G4 27.82365 -20,37728 1,4403 S3 8 

0 
1 
0 OM '000'000 : 

i 
D43 03 32,04 7 6 L F2 20DD2 985577105 YELLOW ROADWAY CORP 1.30. 81412003 7/g/2004 7/ 4/= 90,98977 -58 6 4 0 

SLOOF200120002 099849101 BORLAND SOFTWARE CORP COM -3000000 
S 

6/1712DO4 7/1212004 711512DO4 2,141 17 -2 :522 34 
_3al 1 

7 SL i S 
SLOP20120002 099549101 BORLAND SOFTWARE CORP COM -2

.800 
0000 802812OD4 ;,112,12004 71i512DO4 I 

' 
:14 24 -24.18752 4,20328 SL 

SLOF20 12DD02 46114T5DB INTERWOVEN INC -975 DOOO 502004 
, 

2/2004 
71 5`2004 7: 

3140 
-8,4114 01 -572 el L 

SLOF20120002 880500100 TIER TECHNOLOGIES INC CL B 
_2

.501 0010 

S 
5f2SQO04 7112r2OO4 7/iSaOD4 22,55298 -20 872 7: 4.3 ;9 7 SL 

SLOF20120002 886500100 TIER TECHNOLOGIES INC CL 9 -100 
.00 

S sn712004 7/1 2/2004 7/1512004 00212 -1:073 
8 

.1 

1 
793 SL 

SLOF20120002 007585102 ADVO :NC -7000000 S 4122=04 
71 

I3f2OO4 7/16/2004 223 01 -22,34750 42 
66 

S3 1 1 S 0 r 
SLOF20 20002 007685 02 ADVO NC -5000000 4/20/2004 711312004 7/1=004 15:9:2 9: -15, 

9410 
-1 12 'L 

SLOF20120002 009363102 AIRGAS INC -2 .ODO 
0000 

S 
4rMOD4 7/13/2004 7/1641004 474 888 43 .94740 

~.s!i' 4 S 
. ': SO 

SLOF20120002 020813101 ALPHARMA ~NC CL A COM .1000000 5 &WO04 7/1 =004 7fldr2M 1:6074 11 -2,20259 
U8 

L 
SLOF20120002 020813101 ALPHARMA NCCL A COM -7000000 S SWOO4 7/13r2004 7/11WOD4 13,11874 -is.009 96 A.B91 22 SL 
SLOF20i2OOO2 020813101 

ALPHARMA 
INC CL A COM 

_l'i 
000000 S 61lOr2OO4 7113/2004 716120 20015 1 -21 7 1 DO -1 17564 SL 

SLOF20120002 232820100 CYT C NDS INC COM -2000 311 004 711312OD4 7111 6/200144 9:354 4: -O :e:O 00 2:494 48 SO S Lo _i 
. : F201 20002 232820 

1 
00 CYTEC :NDS INC COM 0000000. 3129dQr2OO4 7/ 312004 04 4G 772 40 -33,84890 12,92350 SO 

SLOF20120DO2 44S44RIDI HUMMINGBIRD LTD -20000. 
S 

4/512004 7113/2004 7/1602004 4:249 90 -4,76300 
.51 

310 SL 
SLOF20120002 44544RI01 HUMMINGBIRD LTD .800 GOOD . 412&7004 7/13/2004 7/1812004 1 

': 
99960 .18,14208 -1 . 142 4a SL 

SLOF20120 650203102 NEWALLIANCE BANCSHARES INC 20000000 
6 

402 7/1 3r2004 711SQOO4 
40 

542 7a -4498101 -443883 SL a 01 Is 
LOF2 20000022 782352108 RUSSELL CORP .2 : 

500 
ODOO 7IW200OD44 711 312004 7'lenOO4 47.D44 1 

4 
42:54 

175 
4:202 39 S3 

SLOF20120002 835096107 60THEBYS HLDGS INC CL A LTD 0 00 
1 
21=003 711312004 711 

.0" 
29,16165 -24,21972 4041 93 SO 

SLOF20120002 92343CID5 VER:TY :NC COM 1:100,0 00000 6 10131/2003 7/1312004 711812004 12,40276 -15,43300 -3:030 24 SL 
SLOF20i 20002 92343C 

1 
00 

VER 
TY 

Ne COM 
. 

I .Ow 

a" 
3/122004 7tl3r2W4 VIW2004 

1 
127 23 :~12 ::70 10 -1,67477 SL 

SLOF20120DO2 92923CIO4 WCI CMNTYS INC ABDO ODOO 8 7/112004 711112004 7/1612004 39:30: 07 8: 32 50775 S3 
SLOF20120002 960765108 WERNER ENTERPRISES INC COM -1,1000000 5 5f7/2004 71, 312004 

",&7004 
217 515 -20,72499 

1

.0'0 

1 

8 
S3 01 0:12 Is 

SLOF2 20002 007806109 BARNE: GROUP :NC COM -300 ODOO S 3/1912004 7/14/2004 7 lQQOO4 Baal 
- 

2 2 IS -71 3s L 
SLOF2012DD02 067800109 

BARNE 
GROUP NC COM 

_I'loo 0 
00 S 3/2Sf2OO4 7114/2DD4 I/IgnW4 2 99630 -3::0:7 32 

-1 
102 SL 0 1 S 

SLOF20120002 06750OW9 BARNES GROUP INC COM -1,80000 
00 a 

3=004 7/14/2004 7/1912OG4 4::084 85 49,816 Oa -703 23 L 
SLOF20 120002 057508109 BARNES GROUP INC COM -2 .300 OOOD 8 4/i5/2OG4 7114/2004 711M 04 SZ719 52 -64,28887 -1,54915 SL 6 1 _3,000 00 S 1 

00 
6 

LOF20 20002 077459105 BELDEN INC COM DO 
4/30/2004 

7/1412004 71 012W4 e2,O55 94 -52,74000 9.31594 
3 SLOF201 2DO02 077459105 BELDEN INC COM -8000000 8 71=004 7/1 4r2OO4 7119/2004 1654 2 -18.733 28 A85 03 SL 

SL F201 20002 232820100 CYTEC INDS INC COM -1 
000000 S 

313112004 7/1412004 7/1 
9/2004 

48:12: 857 -3542060 12,70327 BG S 
0 0002 3154051 00 FERRO CORP COM 'ODO owo S 

7.6459 _ 
:8 LOF2012 -3 4/15/2004 7114/2004 7119/2004 a 7 9285 -24e 87 SL 

SLOF20120002 3f5405100 FERRO CORP COM 
_500 a" 

S 
5612DO4 7114r2W4 7/1 

Wool 
I 
Z 
74330 _12,032 85 

_T 5' 
SL 

SLOF20120002 720186105 PIEDMONT NAT GAS:NC -1 .2000000 8 31112004 7/14/2004 7lig/2004 504165 -505644 .117
.3 

SL 
SLOF20120DO2 720186105 PIEDMONT NAT GAS NC 

so()- 

6 
302004 7/1412004 7/ig/2004 21:GW Q'i _21'282 705 -27654 SL 

SLOF20120002 050755108 WERNER ENTERPRISES INC COM -6,8000000 8 rr7/2004 7114/2004 7110/2004 138 085 21 .12811812 7 
.98709 

S3 SLOF20120002 
004934105 ACTEL CORP COM -1,8000000 8 4/3012004 711WOD4 712012004 27.64285 -3e:010 2a -8,36741 SL 

SLOF2012002 004934105 ACTEL CORP COM 
-1 . 

5DO 0000 S SWO04 7/1 5/2OG4 7/214004 23,03571 -29,36775 -633 04 SL r 
-2530567 

_5 :342 
'LOF20120002 004934105 ACTEL CORP COM 3000000 S 5n12OO4 711512004 7/2 12004 19,904 2a 1 3 SL 

0012 04 21.499 99 -2 
S 

SLOF2Oi2OW2 004934105 ACTEL CORP COM -1 400 DODO 6 611 OQ004 7/1512004 7r2 
0 

4.82858 -3,328 5: L 
SLOF20120002 087800109 

BARNES 
GROUP INC COM -1,1300 OWO S 3117/21)04 7/15QO04 7/2012004 26,13898 '20,82090 -68102 SL 

SLOF2012DD02 087806109 BARNES GROUP INC COM -000 ODOO S 3/19/2004 711512004 712012004 15.88339 _1 
6 
50432 -82093 SL 

SLOF20120002 229609106 CUBIC CORP COM -1 .3000000 S 4/29/2004 7/15/2004 7/2012004 25,50722 -32:318 7 -8,81156 SL 
SLOF20120M 5ea330100 MARCUS CORP 

4DD Woo S 
S/7J2OD4 7/1 W004 7)2=DD4 7138003 -5,257 3: 1 .12267 S3 

SLOF20120002 588330106 MARCUS CORP -2,800 
OOOD 

S 5/1012004 7/15/2004 7 
0/20"4 51 

Sao io 4333500 324 59 S3 
SLOF20120002 588330105 MARCUS CORP -1

.40000 
S 512712004 7/1 512004 712 

0/2004 
25 :3 2012 -221 8398 N46 11 S3 S 

MARCUS CORP 
all 004 _5 

: 
8,620 51 S 

LOF20120002 W0330108 -3,3000000 S 4/2 7/1512004 7120/2004 0: 805 226441 3 
SLOF20i20002 5&a3301 08 MARCUS CORP -1,2000000 

S 
6115,2004 7/15='4 ;/20/2004 22~4 0 

-1 
215 DO 2:2124 12 S3 SLO S, 

F20120002 8308BM102 SKYWORKS SOLUTIONS INC -7000000 8 M004 711 5/2004 12012004 5: 009 048 _::356 49 
.1 

4745 L 
SLO 0120002 :30::MI02 SKYWORKS SOLUTIONS INC -2 .3DD 00 5027/2OG4 7/15/2004 712OQO04 

16,768 
84 -2 

1. 
12872 4.341 

So 
SL 00 _30, S 

F2 
I 

M 
I 
D2 SKYWORKS SOLUTIONS INC -3 . 00 SLOF20 2DO02 30 S. 

0 
004 7115/2004 7120120o" 25,54520 01000 -4,470 80 L 

SLOF20i2oW2 903844108 ULT:COM 0 -1,4000000 8 11111712003 7/15/2004 7120/2DD4 14,6121 
6 

-is, 
57 5 

- 
:68 34 SL D 1 9 JOB M :NCC M 1 

SL F20 200172 03644 ULT CO NC COM -13000000 0120/2G03 711512004 7rlO/2004 13,56843 -14 43 : 580 - 7015 SL 
SLOF20120002 903844108 ULTICOM INC COM 4000000 

il/l 
812003 71' 5/2004 7120/2004 4,174 90 -408228 02 02 SO 

SLOF20120002 92923CID4 WC) CMNTYS INC 400DOOO 
S 

711/2004 711.004 7/20/2004 8,66884 -8,63496 3168 S3 
SLOF20120002 92923C104 WCI CMNTYS :N -2.6000000 

8 
7AWOO-4 ;1/15/20114 ;/2012004 54.16848 -53.79325 37323 83 

SLOF20120002 92923C104 WCI CM NTYS NC 36000000 S 7f7 004 
1 
M004 12=004 77.09 72 -77 431 32 58840 S3 

SLOF20120002 890788106 TOPPSINC -14 00000 8 1/24/r22003 7/1912004 7/22/2004 
1 
2809970 

.1 
2:902 60 

-15290 
LL S 01 

00 
412r2oo gr2 

r2m : 04 1 :22 1 5 00 SLOF2012OOD2 :90788100 TOPPSINC -2:500 OODO 8 3 711 W4 /2212004 22 :7 46 2 74946 LG 
SLOF2 2DO02 3937RI02 ARCH CHEMICAL INC COM -1 :1100 0000 S SWO04 7/19/2004 ; 004 29 8 9 29'456 413 452 GO S3 

1 .10. 00 S LOF2012DD02 O3937RlD2 ARCH CHEMICAL INC COM - 000000 S 5412004 7fig/2004 717242004 20.90818 
..1

.59 8 04870 S3 
S S :NC -2 1 0 WOO 5 1212312 D3 7 19/2D04 7=004 8,01845 -18,20940 SLOF20 20OD2 048398105 ATLANT:C COAST AIRLS HLDG 2 5 L 

00 a. LOF20120002 0403DO105 ATLANT C COAST AIRLS HLDGS NC -1 :300 0000 S 1/g/20OD4 7// 
912OD4 

7r2MOD4 4,96380 -12,38053 -7,422 73 L 
SLOF20120002 073302101 BE AEROSPACE INC -1,3110 WOO S 3/17/2DO4 7/19120" 712212004 901711 -827 7 

1 
0 740 01 80 

SLOF20 120002 073302101 BE AEROSPACE :NC 
00 

0000 6 3/2512DO4 19/2004 7/22r2OO4 14.565 09 _12 
492 

06 2 
. 
07403 S S I I , :2:1 ;1 

LOF20 20002 073302 0 BE AEROSPACE NC 1 7 0000 8 313112004 
/1 
9/2004 712212004 1791 50 -11,18294 6088 G S 

Owo 0000 S 1121/2004 7/iOnOD4 7/22r2 04 
S 

LOF20120002 089302103 BIG LOTS INC COM 5.8 
0 

;2 570 33 -88,72882 .14.148 4: SL 
SLOF201 20002 089302103 BIG LOTS INC COM 

1.1 
000000 8 6129/2004 7/1912004 712212004 

1 
3 
. 
704 85 -15,74947 -1,98402 SL 

SLOF2012 002 130541)109 CALIFORNIA PIZZA KITCHEN INC -33 00 0 
5/1 004 

7119/2OG4 712212004 6954 
a 

-631 920 6,43705 S 
SLOF201200002 13054DI09 CALIFORNIA IZZA KITCHEN INC :40 

0 
0'.00. 7/91//22OD4 7/19/2004 7=2004 8:42: :2 _7: 

9: 00 
43392 :3 

SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP ~2.000 0000 S 21; 112004 7/ ; W004 7/7MOD4 11,49732 -14,68000 3,182 68 L P 0 
SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP 

-600 
am : 2/ 312ON 71 W004 71=004 344920 4,56960 

1 
.120 40 SL 

SLOF201 20002 315405100 FERRO CORP COM 
_1 

.3 SWO 4 7/i9nW4 7=7004 32:542 00 -3362541 -1 on 41 SL 
04 LOF20 20002 650203102 NEWALLIANCE BANCSHARES INC 

-5,3000,00 
S 412/2004 7/lgn004 /2212 D4 74,031 31 -82,207 77 -817648 S 

0 7 3: 9 8 SLOF201 20002 680665205 OLIN CORP COM PAR 3100 -2.3aO .00 
8 

3rMOD4 7 1012004 ;rZ2120004 396489 42 
09 

03 3 2 0 D4 SL 
SLOF2Oi2O0O2 0 79102 SKYWEST INC COM 4000000 S 61812 03 7//19/2004 7122r2OO4 5:81 7:937 32 :2 

. 
1610 94 L S 01 :3 

LOF2 20002 70750 
103 

SWIFT TRANSN INC COM .5 7DD 0000 S 6/17/2004 711W004 7rn/2004 112,11636 .99,40588 12,70050 S3 
SLOF20120002 92343ClOe VER:TY ~NC COM .1 .

:3DO 
0000 8 3/i2rlOO4 7/1912004 7r2212004 13,92891 -1 

6 
.283500 .2,90009 SL 

SLOF20120002 92343C100 VER TY N C ~2 100 0000 311 912DO4 7119/20114 7 004 22.50055 -2 5 47 934 SL 
OM 12212 -1 75158 SL SLOF20120002 92343CIO0 VIER 

ITY 
INC C 

-goo 0000 
3122120o" 7'19/2'04 7/22/2DO4 964310 -1 1 .3~4 7 

1 
C 0 

SLOF2Oi2OOD2 92343CiOB VERITY INC COM .7000000 8 312412004 711 .004 7/2212004 7,50018 
-8 age So 

1.1 
" 

02 SL 
SLOF201 20002 :2925E 

1 
08 WH ENERGY SVCS INC COM -1

:300 
0000 5 10/2212003 7/ignOO4 712212004 25 .97300 -21 :256 30 47 

le 
70 SO 

SLOF20 
1 
20002 

2025EI03 WH 
ENERGY SVCS INC COM 

goo 0000 S 

I 
OQ7/2DO3 711 912004 70212004 17,001 30 .14,21568 376562 SO 

SLOF20120002 7 5 ER ENTERPRISES INC COM -2.100 0000 S Sf7I2OO4 
7/19/2004 

7r22/2OG4 41,53785 -39:165 1 12071 76 :3 S 1 :50 5 108 WERN INC COM . 0 0/2 
-3881 

7: 1 
LOF20 20002 50755108 WERNER ENTERPRISES 200 000 S 511112004 7/1 004 7/22f2OO4 3.95597 74 9 3 

SLOF2 12 002 760282103 REPUBLIC BAN ORP INC COM .3.08 0 1/1412003 7/2012004 712312 43 :~141 37 _35,5D4 15 7451 21 LG 
SLOF2CO) 120002 001609100 AMC ENTMT INCC .1 .00. 0000 S 5WOO4 7120/2OD4 71231200OD44 17 5619 -1565050 1:705 6 S3 00 a- - - 
SLOF20120002 00160giOO AMC ENTMT :N .2,DDO GDOO S 5/10120134 7/20/2004 7/23/2004 34 .712 30 -30,04480 4 667 5: S3 
SLOF2a 

1 
20002 001689100 AMC ENTNIT NC 

-3000000 S 
6fl2r2M 7/20/2004 712Y 

.. 4 520668 
4,50261 70425 S 

SLOF20 120OD2 00 
1 
600 

1 
00 AMC ENTMT INC .2,600 0000 8 5/13/2004 712012004 7/23/2004 46:126 10 -39 234 DO 

5
.8921 

0 
S3 S S 

SLOF20120002 001669100 AMC ENTMT INC -6000000 S 5118/2004 7/20/2004 ;/23/2004 10 .411371 -9,116 G4 1.297 87 S3 
LOF2 12 002 007585102 ADVO INC -8000000 S 4 0/2004 7120/2OG4 /2312004 

1 
96 570 -10,19292 4227 3 

SLOF201 20002 007585102 ADVO INC 
.5000000 S 

41/230/2DO4 7/20/2004 7/23121104 18,34641 -15,88745 458 9: S3 0 00 
SLOF2VI2DOD2 0407913107 ARKANSAS BEST CORP DEL 

-24000000 S 
1/27/2004 712012004 7123/2004 80,10340 -72 

' 
57120 7,53220 SO 

SLOF20120002 15133V208 CENTENNIAL COMMUNICATIONS CORP -2
.9000000 

S 211 3/2 D4 7120/2004 ;/23/2004 17,08725 -2208640 -5019 15 SL 
SLOF201 2DO02 077240103 OH~O CAS CO P -1,2000000 S 4/13/= 7/20/2004 /23f2OO4 23071 38 -24 :510 24 .1 .438 8: SL 
SLOF2012DO02 077240103 OH 0 CAB CORP .1,7000000 

S 
4/14/2004 7/2012004 7/2312004 32,88445 -3478409 -21004 SL 

SLOF20120002 001669100 AMC ENTMT :NC -120000- 
S 

511 812DO4 7/2112004 7126QO04 20,59968 
_1 
8 

' 
23208 2 36; 6 S 

SLOF2Oi2OW2 001869100 AMC ENTIVIT NC .1,9000000 S W012DD4 712112004 712WOO4 32,81615 -29038 65 3:57 5(0) S3 
SLOF20120002 D4079007 ARKANSAS BEST CORP DEL 

-300 0000 
S t/27/2004 N7 112004 7rAI2004 10, 

35 
147 -907140 1,28007 SO 

SLOF20120002 040790107 ARKANSAS BEST CORP DEL -1 200 DODO S 
1 
/3012004 7/2112004 7122004 41,40586 :33 :4977 25 7.42858 S 

SLOF20 120002 089302103 BIG LOTS INC COM -22000000 S Ong/2DO4 712112OG4 712612004 28,173 
4, 9 

'4 
.332553 SL 

S LOF 01 '~ 41' 7 - 0943 SL 2 20002 126501105 CTS CORP .9000000 S 312WO04 7/2112004 
7/2e/2OD4 

11 0 4 -1 4 0 
go SLOF201 20002 

1 
2650 

11 
05 CTS CORP 

_1 
.2000000 S 411 0 4 712 0 7 004 

'4 :5 4 1 .1a ~s' 
30 .2,54517 SL C 9/2 

19 S 
CTS ORP -2,1000000 S 3IZ 0 1/2 D4 712anOO4 24 .00 4,32700 SL SLOF20120002 126501105 411 004 712 12004 /2612 51083 :28,837 83 

SLOF20120DO2 13054DIOB CALIFORN~A P:ZZA K:TCHEN ;NC -2 .200 OODO S 
711/2004 

;/211/2004 7128/2004 4862 44 _43 :978 00 2 
6 

1 
44 S 

LOF20120002 13054DI09 CAUFORN A P ZZA K TCHEN NC - 00000 6 7/712004 12 12 0 7126120134 19,07: 88 
1 
796345 1 : 1'2 

- I . '2 . 1 
-37,24380 36 SLOF20 20002 1488671G4 CATALINA MKTG CORP COM 2,2000000 S .7 04 712 12004 712 0 45735 16 ..4 .1 S3 

SLOF20 
1 
20002 

151 
33V208 CENTENNIAL COMMUNICATIONS CORP 

-goo 
0000 IS 2/1 3/2004 7/2112004 7/266nnOCO'44 5:247 05 -6854 

40 
.1,607 

35 
SL 

SLOF20 
1 
20002 594793101 MICREL INC -31000000 S 7/14/2004 ;121/2004 7/28/2004 31,131 33 -29 '03321 1 49a ;2 S1 

SLOF20120002 650203702 NEWALLIANCE BANCSHARES INC -2.500 WOO 8 4nn004 /2'=04 7/2WOO4 36.97659 4032034 -3 ~sl 
5 
SL 

SLOF201 20002 
7 
13569309 PER BE TECHNOLOGIES INC COM -2,200 ODOO S 3WO04 7121t2004 7126/2004 31 .938 41 -31,80540 13301 SO 

513/2005 

Alft.d P St..n F..ndall.. 
Tax ID no 13-1623877 
High Rock Caprtal 



SLOF20120002 903844108 ULTICOM INC COM .1 .1000000 s 11/18/2003 7/2112004 7r2WO04 1 1,6D4 72 .1 1228 27 37845 SO 
SLOF20120002 903844108 ULTICOM INC COM -1 OD 0000 8 11/200003 7)2lf2DD4 7)2WD04 tou go -1 .04341 1157 SO 
SLOF2012 002 92 SWI07 WABASH NATL CORP COM -2.0000000 8 ?rM004 7/21/2004 7 004 5553870 -4,11)0 00 143870 53 
SLOF20i 200002 92:560 

107 
WABASH NATL CORP COM -2,2000000 8 ?nI2004 7f2l r2OD4 7r2M,2004 

el :092 68 
-58'ev es 2:474 80 S3 r 

r2o 'LOF2012DO02 929585107 WABASH NATIL CORP COM -1 2 00 0 S 71MOD4 7/21 12004 7 
20/2004 

33,32322 -31,22004 2,10318 8 
r SLOF20120002 007973100 ADVANCED ENERGY INDS INC -2:0000 000'00 

6 
M9/2004 7=004 7/27/2004 24,43559 -44,24520 -19,80961 ELL 

SLOF20120002 007973100 ADVANCED ENERGY :NDS :NC logo 0000 . 71sam 7/2Z12004 7127/2004 16,85421 28 1 2475 SL 
SLOF2012DO02 007973100 ADVANCED ENERGY NO NC 

l . 

9000000 

S 
717/2004 7r=0134 712712004 18 011 1 49 :20: 1 M" 10 :91 31 St. 

SLOF201 20DD2 00930102 
AJRGAS 

:NC -1,200 OODO 8 4=004 7=0114 7127/2004 27,10736 -20 36844 73: 02 SO 
SLOF20120DO2 009383102 AARGAS NC -aoo 

oooo 
6 411212OD4 7/22/2004 7/27/2004 13,553 ell -1300542 548 2e SO 

SLOF20120002 073302101 BE AEROSPACE INC .1 .5000000 
8 

313112004 7r=20134 712712004 11,44323 -g,Ba7 30 1 57593 SO 

SLOF20120002 073302101 BE AEROSPACE INC -5,2000000 : 4/112004 7122)200,4 712712OD4 39,68980 -3335611 6 :312.00 So 

SLOF201 20002 45882V105 INET TECHNOLOGIES INC COM .6000000 2/1812OD4 7122nDD4 7127/200,01 0,05e 11 a:g 18 
'o 

-802 39 SL 
SLOF2012DO02 45602V105 [NET TECHNOLOGIES INC COM -800 OODO 

8 
2=004 7=004 7/27/2004 9.60977 1 6014 3 

S 
I r 

004 7r22r2o04 7127/2004 28,89260 7 30 2 3 SLOF20 20OD2 594703101 M EL INC -2,900 
0000 

, 
7/14/2 :20:72 

, 

g 
16 

1 
"1 6 f I I M;CR S 

LOF20 
120M :9479310 CREL :NC -5.40DDODO S 7/1002oga 7=004 7f27=4 53,800102 -52,017 SO 1,78236 83 

SLOF20 20002 D4793 
ol 

MICREL NC .1,800 DOW 7r2G/2oD4 7/=OD4 712712004 17,933 34 -117 245 82 6a7 72 S3 
SLOF20120002 504793101 MICREL INC -4,6000000 6 712112004 7/22rM 7127/2004 45,82954 

_44
: 
1 
6874 1,66000 S3 1 6 

SLOF20120002 850203102 NEWALLLANCE BANCSHARES INC -5
.200 

00DI) 407004 =12004 7/27/2004 72 .71249 .80 58 e : -7 .9" 39 SL 
SLOF20120002 690732102 OWENS & MINOR INC NEW -3000000 3WO04 7122=04 7127/2004 7,02 50 -7::lg 8 _127 1 L 
SLOF20120DO2 690732102 OWEN &M:N R :NC NEW 

-1 
90, 0000 S W412004 7/22=04 7/2T/2004 47.45253 475 700 04 

7 
SL r 

'LOF20120002 690732102 aWENSS 
a M 

NOR NC NEW -1 :200 .00 S 511012004 7122121104 7127/20D4 20,97002 -28:3555 OIL 101414 S3 
SLOF20120002 690732102 OWENS III MINOR INC NEW -600 00GO S 5113/2OD4 7/2202DO4 7127/2004 19,98001 -19.24000 

740 
01 S3 

SLOF20120002 858375108 STE:N MAR 
T 
INC COM -3000000 a X212004 74=004 712712004 5,10447 .3.:5o :9 1 .25358 SO 

SLOF20120DO2 B56375108 STE N ART INC COM .2,0000000 S armooil 7==04 7/27/2OD4 44 23a 74 -33 30 0 10,308 74 SG r 
0 LOF20120002 009353102 AIRGAS ~Nc _,_-

;oCl 
0000 4/1212OD4 7/2312004 7/211/2004 11 .19014 -10.83785 352 

29 SO SLOF20120002 009383102 AIRGAS N .500 DODO 4/22n0D4 7/23120114 712812004 33 .57041 -32.94630 624 11 . 
' SLOF20120002 009363102 AJRGAS INC -2000000 

S SW 
D4 7123/2 04 7/21112004 4,47805 4,342 10 13395 S3 C r s F, 

o04 
712 

0~ 7/211U004 30, 509 2a -28 8114 44 S3 LOF20120002 192576105 COKU INC .1,8000- 7/20/20 3r2O 1,82464 
SLOF20 120= 192578108 COHIJ INC .1,500 

DooD 
s 701/2004 7/2312OD4 7/211120041 25,42440 -2405685 1,36755 S3 

SLOF2012 D02 45W2Vi05 INET TECHNOLOGIES INC COM -2,200 0 DO 2/2of2OD4 7/2MOD4 7/28=04 26 .380 :8 -28: 
io 

.253722 SL So I 1 :81 58 
SL SIL F20 20002 456660103 INF:N :TY PPTY & CAB CORP -7000000 3131/2004 71=2004 7121107004 19,540 1 -2 .3 539 1 4 

LOF20120002 45W5QiG3 INF N TY PPTY CAS CORP .1,900 0000 4/212004 7/23/2OD4 712110004 53 .03935 -al,e2l 37 -8158202 SL 

SLOF2Oi2ODO2 45OG50103 INFINITY PPTY 
& 
CAB CORP Aeoo DODO 

s 
416/2004 7123120041 71=004 44,88471 -51,83616 :7.1 

7 
1 45 SL 

SLOF20`120002 4SM50103 INFINITY PPTY & CAB CORP .1,8000000 
S 

417rVN 7=004 712 
2M 

50,247 :0 .58 003 Se 
7".78 

SL 
SLOF20 120002 456550 

1 
03 INFINITY PPTY & CAB CORP -700 DODO 

S 
4112/2004 7123/2004 7,2a.r 134 19,540 1 -23 :220 82 .3,08001 SL 

SLOF20120M 5 2 MENTOR GRAPHICS CORP COM -3.0000000 8 6110/20ID4 7123/2004 712SR004 36 .00875 48,08970 -1208 95 SL S 1 5:7 00106 S 

LOF20 20002 72DOlDO MENT R GRAPH~C.S CORP COM -2,5000000 6114/2004 7/2312DD4 7 On 3 00729 -38,8157 25 -8:850 98 L r 
0 0 : 

0 
.50.76a 72 .12 .359738 SL 'LOF20120002 587200106 MENTOR 

GRAPH C 
CORPCOM -3,2000000 6/15/2004 7/2312004 7//22enoODD44 384 

934 
r 

-23,00368 4,260 L 'LOF20120002 SOBDO4103 MICROMUSE :Nc 4 600 DODO 8 7/7/2DO4 7/2312004 7/2812004 18,74317 
51 S 

SLOF201 20002 595094103 MICROMUSE NC 4:800 0000 S 71W004 7/23/2004 7/28=041 19 55a 10 04 -564094 SL 

SLOF20 
1 7 

' ::4 9 58 8'810 3 3 20002 74204TiO2 PRIORITY HEALTH E CORP B 4 100 00DO s 12112OD4 712312004 712W004 94,27031 -8 
7 S 

SLOF20 120002 115440 
1 
08 SUCKLE INC COM CAR -1 :200 0 WW 03 TrAM04 7120AN104 32 .20232 -24 1 13 04 8,08926 LG I 

69357CID7 PRO SCHULTZ INTL INC 010 003 
1 

SLOF2D 2DO02 ..0 OODD 3/19120 Tr=0114 7129QGD4 4,11900 -6:0 8 40 -1,89850 U. 

:LOF20120002 001669100 AMC ENTMT INC -3DO 0000 S W012004 
7r2"2004 

7120=04 5,71487 4,58505 1,129 82 SS3 

LOF201 20002 001009100 AMC ENTMT INC -2,7000000 
8 

7/1/2004 7/2enOD4 7/29=41 51 .43378 -39,830 DO 11,797 78 3 

SLOF201120002 037933108 APR 
LA 
HEALTHCARE GROUP INC -1 .0000000 S 

eM/2004 
7/28Q004 712MOD4 43,52953 41:278 58 -2.74903 ELL 

SLOF20120M 053750103 BANK MAT CORP NEW -3,1000000 8 4r2212004 712&7004 712WO04 32,65233 
-3255000 

31233 SO 

SLOF201120002 063750103 FLANK MAT CORP NEW 45 0000s 4123r2004 7=12004 7nQ2004 47,70338 48 .131 70 42772 SL 

SLOF201 20002 0133750 
1 
03 BANK MAT CORP NEW -1 :8000 0000 8 412af2OD4 7/2W2OO4 7/29/20114 1 

' 
081 35 .19,181 IS .99 81 SL 

SLOF20120OD2 003750103 BANK MAT CORP NEW -3,2000000 s 4127/20134 7r2e.QD34 7129AKID4 33 922 40 34,29280 .37040 SIL 0 
SLOF20120002 083750103 BANK MAT CORP NEW 33000000 S SM/2 04 7/211120D4 7 912 04 34 :982 47 :34 .431 54 55093 6 

SLOF201 20DD2 08160HI01 BENCHMARK ELECTRS INC :1 :300 0000 S 7/841= 7/2&7004 7/~29120004 34,72907 -3510975 -380 
68 SLOF2 120002 14 :80 104 

CATALINA 
MKTG CORP COM -1 :500 

ooog 
IS SQ7/2004 71260ON 7/29120D4 30'e4o 37 -25 :393 50 5 24 : 7 S 

0 7 a 63 SLOF20 '20002 14 887 
1 
D4 CATALINA MKTG CORP COM 3000000 6/28120134 7/2SQ004 7no/2004 6 .`128 08 -50 194 

104 
14 3 

SLOF20120002 232820100 CYTEC :NDS INC COM -So. .000 3131/2004 7128120114 7r=004 27,57091 .21 :2852 38 5:324 55 SSG 

SLOF20120002 232820100 CYTEC NDS INC COM -1,0000000 8 
5/1 
8=04 712=004 7/2912OD4 45,081 52 -38,45000 9 .5;1 52 S 

SLOF20 
1 
20002 587200100 MENTOR GRAPHICS CORP COM -1,1000000 s 0/1512004 7/2012004 712onOD4 13,27835 -17,451 08 4 .1 471 SL 

SLOF20120OD2 720188105 PIEDMONT NAT GAS INC 
I .F,00 

0000 =2004 7128Q0134 7129/20104 61,43345 .8384 25 -2,41480 SIL 

SLOF20`120002 720188105 PIEDMONT NAT GAS INC -200 DOOO 3129/2004 7/21107004 7/2912004 8 .191 13 -8:2883 54 -7241 ILL 

SLOF20;2DD02 741920103 PRIMUS TELECOMMUNICATIONS 4 
' Goo 

0000 8 8120004 7/26noo4 7129/21)(34 18 .55960 -28,63224 .12,07264 SL 

S I . :66 6 SLOF20 20002 780449108 SAFEGUARD SCIENTIFICS INC -34000000 S 2ne/2004 7/2012004 7/29/2004 5,74008 -14.70670 2 Is 

SLOF20120002 786442f00 SAFEGUARD SC~ENTIFICS INC .7 500 DDDO Z=2M 7128,90D4 7129n004 2,6el 96 -33,17775 280: 
15 

BO SL 

SLOF20 120002 788449 
1 
08 SAFEGUARD SC ENTIFICS INC -6. 8000000 S i'31W004 7r26/2OD4 7rMOG4 1485669 -30,581 al) -21,724 :1 SL 

LOF20`120002 847220200 SPARTECH CORP NEW -700 ODOO /1212 03 712SQ004 7/2912004 17 .02703 -15,96000 1.067 3 SO 

S 1 a 1 0 _6:393 5 : SLOF20i2oD02 870750103 SWIFT TRANSN INC COM 0 DOOO S BMW= 712FL2004 7129/2004 31,36822 .2790 0 3,45454 8 

LOF20 20002 71237 03 SYKES ENTERPRISES INC COM 1:610 0000 5 510LQ004 7/2er2OD4 7129/2004 7,10338 a 78479 S3 
0 SL F20120002 903236107 URS CORP NEW -1,80000 0 5 4WO04 7rAI2004 7/2 

2004 
4228046 -48, f ~g 40 .583804 SL S 

0 
1 

YELLOW ROADWAY CORP 
.0 

000 
6 3 7 7 

of SLOF20 20002 985577105 0000 S 814/2003 TM004 7/2912004 808019 
: 
22 249 15 34 71) SO 

LOF20120002 4172629109 GULFMARK OFFSHORE INC COM :00 OOGO 01412003 7/2712004 ;f3O/2OD4 13,27325 8116 291541 UL 

SLOF20120002 4D2829109 GULFMAFIK OFFSHORE INC COM 00 0000 S 611312003 7127/2OD4 /30/2004 11 .79844 1,4188 302 :2 387 88 LL 

SLOF20 12DO02 402629109 GULFMARK OFFSHORE INC CO 
'7 

a 
01>00 S 6116/2003 7/27/2DO4 7/3O/2OG4 1032364 -1243438 -2 :110 74 ILL 

SLOF20120OD2 402629109 GULFMARK OFFSHORE INC COMM -30000000 IS SQ312003 7r27/2004 713012OD4 4 :424 41 -5,25840 -83207 L 

SLOF20120002 8081941114 SCHULMAN A INC COM -9000000 8 Illor2oo" 
712 ;/2004 

7130/2004 1025049 
-, 
503936 3211 

1 
3 LG 

SLOF20i 20002 808 
1 
94 

1 
04 SCHULMAN A INC COM -8000000 6 1121/2003 7/2 12OD4 

7130/2004 
16,22266 -,3: 33064 2 .89202 LG 

SLOF20120002 00;66 :100 AMC ENTMT INC .2,2000000 S 
7'1'20C'4 

7/27/2OD4 7130/2004 41,74942 :32 2 6 00 : :4 2 42 S3 

SLOF20 '2002 00 08 
1 
00 AMC ENTMT INC -1,3000000 S 711 

'2004 
7/2712004 713012OD4 24,66951 

1 

g 
2:3 00 45 

651 
S3 

SLOF220002 00 
1689100 AMC ENTMT INC -9000000 Is 7/8a0G4 7/2712004 7f3O/2004 17,07890 .13,23000 3 .848 

go S S M ::3 :: S SLOF20 
1 
20002 004934105 ACTEL CORP COM 

-00 
00 011012004 7/27/20D4 

7130/2004 
A0.640 82 -2,24102 SL 

LOF20120002 OD4934105 ACTEL CORP CO -1 .200 00130 IS 6117/2004 7/27/2004 7/30/20G4 7 0 -204000 .3,60040 000 0 S 

SLOF20 120002 004934105 ACTEL CORP COM -7000000 s 613012004 7/27/2004 7/30r2004 9,79977 
-1 

2:ggl 44 -1 .11167 LL 

SLOF20120M 007585102 ADVO :NC -800000 8 41MMD04 7/27/2004 713112004 25,01301 -2541092 -4.0 
F, ., 

SLOF20 
1 
20002 007585 

1 
02 ADVO NC -60000,0 s 511212OD4 712;/2004 ;/3WO04 I 

a 
:7117 -1860642 1533 S3 

SLOF20 
1 
20002 007585102 ADVO INC -3,300 

0000 

S 
8/1512004 

7/2 
/2004 /30/2004 03 

, 
78 6: 102:::l 

31 
19030 S3 

FLOF20120002 009383102 AIRGAS INC .1,1000000 S 51WO04 7/27/2DO4 7/30/2004 24,89827 -23 
1 
"1 

a 
1872 S3 

SLOF20 120002 G09383102 AIRGAS INC .2,1000000 S 511212004 7/27/2004 713012004 47 151 24 A4 420 76 2,72441 Sl 
0 00 9 S SLOF20120002 025878206 AMERICAN EQUITY INVT LIFE .1 0 

00 5 
V21121104 7/27MG4 7/30/2004 14 .4740 -18.91776 1 44 

" 
L 

:630 00 0 7/2 004 7f30120D4 2,71385 .91362 SL LOF20 20002 025670200 AMERICAN EQUITY INVT LIFE 1122rlOG4 f2 9 .3,63351 

SL F20 
1 
20002 037933108 APRIA HEALTHCARE GROUP INC -1 oi0o S OngnO(34 71277/2004 7f3MOD4 2,09494 2.89241 -20747 SL 

SLOF20120002 037933108 APRIA HEALTHCARE GROUP INC -1,400 0000 
S 

513012004 7/27r2004 7/3012DO4 37 :5 111 1 :62 70 -303959 SL 0 00 

SLOF20170002 040157109 ARGONAUT GROUP INC COM -2,300 0000 
S 

313 
112DD4 

7,27/2004 
7faD/2004 41 3 :4 4 

, 
-402 87: 60 -1,522 19 SL 

SLOF20120002 D40790107 ARKANSAS BEST CORP DEL .300 DOOO 
S 1130/20"" 

7/2712OD4 
7/30/2OG4 

1019108 
-a 

:4314 32 1,806 
74 

SO 

SLOF20120002 040790107 ARKANSAS BEST CORP DEL -12000000 S 2/412004 7r2712004 7/3012004 4076424 -335 
808 

7226 16 SO 

SLOF20 
1 
20002 G40790107 ARKANSAS BEST CORP DEL .50000 0 s 3rN2OD4 7/2 0114 7 0 4 15,98510 .13.78870 3 

. 
1964 SO 

0 712 13012 04 SL F20`120002 081801-1101 BENCHMARK ELECTRS INC -00000 7/a/200,4 7/2712OD4 W3=004 24,294 84 -24.30675 
1, %, s 

SLO 120002 08 18014 
to, 

BENCHMARK ELECTRS INC .700 0000 7/=DD4 7)27)2DD4 713012004 
_, . 

825 59 0 S3 
"' ' : 

_6.0 
S 

OF20 
I I B 

00 1:3 S -64801 SL LOF20 20002 12 579100 URLINGTON COAT FACTORY WHILE -3000000 S W012003 7/2712004 75012004 
65 - 00 S 7 .1 S 

SLOF20120002 121679106 BURLINGTON COAT FACTORY WHSE 
.1000000 S 

8=003 712712OD4 7f30/2004 1,78900 ".0 
00 

-24100 SL 

LOF20`120002 121579IDS BLIRL :NGTON COAT FACTORY W-ISE .7000000 156=003 /2712004 7130/20G4 1252299 A3,988 21 46322 SL 

SLOF20120002 12l579108 BURL NGTON COAT FACTORY WHSE -2000000 8/2e/2003 7/27r2004 7/30/2004 357900 4,03900 461 00 L 

SLOF20120002 1215791DO BURLINGTON COAT FACTORY WHSE -6000000 S 6,70/2003 7127r2ON 713 
2004 

1 7 399 12.4504a -1 71049 S 

SLOF20 120OD2 121579106 BURLINGTON COAT FACTORY WHISE .2,8000000 902003 7127/2004 7,300,r2O.4 500:0391 94 :57 995 0 -7 .90 08 SL r 
'LOF20120002 12`1579105 BURLINGTON COAT FACTORY WHSE -8000000 5/18/2014 7/2712004 713012004 14.31198 .'14: 

1 
75 804 

1 

30 
14 S3 1 1 S 9/20. 1 

SLOF20120002 26501105 CTS CORP -100000o 4/1 7/2712004 ;130/2004 1,10102 .1 37323 -2722 SL 

SLOF20 20GD2 12"'501105 CTS CORP -1,9000000 IS 4/211120o" 7/27120134 f3012004 20,01948 -25,80877 -4,68931 SL 

SLOF20 
1 
20002 

1 
2850 

il 
05 CTSCORP .;oo 0000 s 4/2112004 7/27f2004 7/3012004 770717 9,77928 20 

72 
1 

1 
SL 

SLOF20 120002 148867104 CATALINA MKTG CORP COM -2. 000000 S 5128/2004 7127r20041 7r30=04 5424280 -45 73748 8,50534 S3 

SLOF20120002 148867104 CATALINA 
M 
KTG CORP COM -60000 S/j/2oG4 712712004 5 7 -13~52 

00 

2 
1 94 S3 

BWO04 7127/2004 7/f3300112200DO44 2 118 4 35654 64 S 
~LOF20120002 ~48867104 CATALINA MKTG CORP COM 

.1 
300 000010) 7 1 'o 1 :41 .22 .47027 

2 

SLOF20 12DO02 53491105 CENTRAL FGHT LINES INC NEW -22000000 S 
3rM004 

712712004 7i3O/2oG4 1595468 AO,040 22 -24,08554 SL 

SLOF20120002 164450108 CHEROKEE INTL CORP -3,0000000 s 3/25=04 7127/2004 ;13D/2 D4 
2, 

21361 4257090 -133 72 S 

SLOF201 20002 101457102 CLARK -1 
111) 

000 
s S/SnO03 

7/2712004 f3O/20004 
5 69a 

.123550 351 49 G 6 K~NC 0 S 

LOF20120002 181457102 CLAIR NC 30 0000 S 8/1112003 7/2712OD4 7130/2004 4,79095 -3, :450 09 .50 .: SO 

SLOF201 2DO02 181457`102 CLARKINC 
.5000000 S 

811 3/2003 7/2712004 713012004 1: ::4 :1, 1 . 4 
7' 

1,139 1(1 SO 

SLOF2020002 181457fO2 CLARK INC 
-5000000 S 

91,5noo3 
7127f2004 71309004 

7 
4 .7 

OD" 25 
97866 SO 

SLOF20120DO2 181457`102 CLARKINC -2000000 8 
allaa,03 

7/27/2'04 7/30/2004 3 
.193 97 

-2 
. 
85624 337 73 SO 

SLOF20120002 280095`104 DOVER DOWNS GAMING & ENTNT INC -1,5000000 S 11/10,2003 712712004 7/30120G4 13,39243 -14.75085 -1,35842 SL 

5r3/2005 

AJfild P Sim F ... d.tI.. 
Tax ID no 13-1623877 
High Rock Capital 



1 2/2 7 4 7 1 ~7 . SLOF2012DO02 260095104 DOVER DOWNS GAMING ENTNT INC -1.2000000 S 
111,11,003 

7/27/2004 7/3012004 10.713 95 
-1 

1 :11 12 -11 :01: 97 SL 
SLOF20 20002 200095104 DOVER DOWN : GAMIN ENT INC .1 . 000 00 S I'll 003 7/2 /2004 7/3 004 13 92 -14 71 1.1 - 7 81. SLO 

12DO02 2eDO95104 
DOVE 

DOWN GAM NG ENTNT C -5DO 00 7130`2 :' 4' -2884 F20 R G NT 
3 

ODO 8 1113r2G03 7/27/2004 
012004 

2678 9 .2 JIM 
5 

St. 
SLOF20120002 313855108 FEDERAL SIGNAL CORP - 00 

5/ 712004 
7/27/2OD4 

713012OD4 

1 
62 AISI 

-15 el 
5 
00 

a29 61 S3 
S OF20120002 348563109 FORRESTER RESH INC COM I IDMDO 

5/2 12 1 S 
L .1 .. 711 D04 7 

7120o" 
7rJO12OD4 7:4' 

- - 
-11411.5. -0411 L 

SLOF20 
1 
20002 3465e3lOg FORRESTER RESH INC COM -1,000 DODO S 7/2112004 712712004 7130/2004 17,4: A 7 : 

11 r, 
60 37359 S3 

8909 SLOF20120002 4SW5QIO3 INFINITY 
PPTY & CAB CORP 

-2.7000000 8 4/11 
2/2004 

7127/2004 7/3012004 711.7. oa -80,55602 
_9 .789 04 

SL 
SLOF20120002 4eam2oa KELLY SVCS INC CL A .500 DODO 7/2012004 7/2712OD4 7/3012004 13.77112 -13,25870 61242 S3 
SLOF2012DO02 741920103 PRIMUS TELECOMMUNICATIONS 

-1

. 
0000000 SWOO"I 7/2712OD4 713M004 3,55341 4,224 40 -2,07099 SL 

SLOF20 120002 741929103 PRIMUS TELECOMMUNICATIONS .1 
, 
300 ODOO S 6WO04 7/2712004 7/3012004 4.61944 -7,92259 -330315 SL 

SLOF20120002 772739207 ROCK-TENN CO CL A -2,400 DOW : 4/16/2004 7/2712004 7/30/2004 34,07 
1 
73 -33 :14' 

"' 
1 :530 13 SG 

SLOF201 20002 835808107 SOTHEBYS HLDGS INC CL A LTD -600 DODO 
1 
2023/2003 7/27/2004 7130/2004 9,231 50 

-a . 
07324 1,15028 SG 

SLOF2012ODO2 835898107 SOTHEBYS HLDGS INC CL A LTD -2,0000000 
S 

3/2WO04 7127/2004 7f3o/2004 30,77188 -24,94620 5,82348 SG 

SLOF201 20002 847220209 SPARTECH CORP NEW -17000000 
1 
l/i2/2OO3 Tr2712004 7/30/2004 40,517 35 -38.76000 1,75735 SG S 

M 0 r SLOF20120002 847788108 
SPEEDWAY 

MOTORSPORTS INC COM -100 DOOO 4127/2004 7/2712004 7/3012004 3.43947 -300000 43947 83 
SLOF20120OD2 B47788108 SPEEDWAY M OTORSPORTS :NC COM .900000 412W2DD4 7127rAN 7130/2004 30,95522 _27 :042 48 

3 .9' 2 
74 81 

LOF20120002 8477881DO SPEEDWAY OTORSPORTS NC COM 17000 4/30/2 
7/2 

7 .74, S3 I Sli 004 0 7 0/2004 58:470 217, 50 .72392 
SLOF20 20002 870750103 SWIFT TRANSN INC COM :2 :DOO O'D'DOO 712DO4 7/277//2200044 7//33012004 30414 :34,879 00 4,5340057 63 
SLOF20120002 871237103 SYKES ENTERPRISES INC COM ~3 000 0000 8 5MOG4 7127/2004 7/30/2 04 

ig. 

760 
63 .17,45070 2,29993 53 

SLOF20120002 88650QIDO TIER TECHNOLOGIES INC CL 8 -1:400 0000 B 6/27/2004 7/27/2004 7130/20004 11,14233 
_1 , 

0331). -3 ::3157 :L 
SLOF20120002 0420=0 WAT :CC, C CL A .8000000 S 511 7/2004 7/27rlOO4 713012004 17,22344 

_lr" 
2703

. 1 : 1 
4 3 1 0 IN 1 

SL F20 20002 9426=0 WAT CO NC CL A - 0000000 S 51 gnOO4 7127/2004 713012004 28,70572 -25,014350 2,70222 S3 
NTERPRISES INC COM -1: SLOF201 20002 950755108 WERNERE 15000000 8 5/11/20064 712712OD4 713042004 2960 5 -27,81336 1,80215 S3 

SLOF20120002 027070101 AMERICAN ITALIAN PASTA CO CL A -1 200 DODO S 4/14/2()D4 712812004 Br2/2004 :755 70 _39,745 58 4 .98886 SL S 1. _51 
34 9 0 SLOF20120002 OalWHlOl BENCHMARK ELECTRS INC -1,900 0000 S 

71012004 
712817004 wr2m 52,37379 03 127576 S3 

LOF20 
1 
20002 0:1 OH101 BENCHMARK ELECIRS NC . 7000000 6 7/1202004 7/2ar2OO4 8WO04 46, 

860 
78 -44:30867 51 2:473 25 83 

SLOF2Oi2OOO2 
0 J :OH 1 

0 
1 
BENCHMARK ELECTRS INC .1,000 ODOO S 7/19/2004 7/2a/2004 arb7o04 27,56515 .25,74870 1,81845 

83 SLOF2Oi20OO2 313:5510: FEDERAL SIGNAL CORP -3000 
S 

5/17120114 7)28/2004 awOO4 
2D4 

94 
.5 

205 DO -0 Do SL I 1 10 
000 0/2 004 5: 

2 
SLOF20 20002 3 3 55 FEDERAL NALCORP -3,7000000 S 5/1 004 7r2aaou arb7 1 

94 
3 -85 03675 -84252 SL S 1 31 a JOB ::G 

LOF20 20DO2 3 55 FEDERAL GNAL CORP -2,5000000 6 8129/2004 7/28/2OD4 OW004 43,374 4a 45,78800 -2,39352 SL 

SLOF20120002 41754V103 HARVE:T NATURAL RESOURCE INC 5r2er2OO4 7128,2004 1102004 9,10385 -9.20612 -5102 27 SL 
SLOF201 20DO2 4 

1 
754V103 KARVE T NATURAL RESOURCE: INC -4,470000 OW00WO SS 61312OD4 7/2a/2004 BWO04 57.224 

1 

a 
_54 714 00 2. 1018 S3 

SLOF20 i2OOD2 4 
1 
754VI 03 HARVEST NATURAL RESOURCE IN -2,5000000 8 a/a/2004 712a/2004 anmm 3251374 .31 :342 25 1,17149 S3 

SLOF2oi2O= 41754VIO3 HARVEST NATURAL RESOURCE: NC .63000000 6 a/14/2004 7128nOO4 armOO4 e8:929 12 45,843 49 3 .01163 :3 IS 
,LOF20120002 41754V103 HARVEST NATURAL RESOURCES INC _1 :100 ODOO a 6/15/2DD4 712&12OD4 arb7OD4 

14, 
30604 -1418404 

12, , 
0 3 

SLOF20120002 41754VIO3 HARVEST NATURAL RESOURCES INC -2 .9000000 8 Oil enOD4 7128/2004 VM004 37,71593 47:744 95 
_29 

02 SL 

SLOF201 200402 489170100 KENNAMETAL INC COM 
-000 
= 

S 
30 112004 7n&'2004 &WD04 25194 1 -24 837 JJ2 

55@ 
57 SG 

SLOF20 
1 
20002 489, 70100 KENNAMETAL INC COM 4000000 41112004 7128f2004 &-MOD4 58:786 449 -57:489 88 1,228 58 SG 

SLOF201 20002 4:9170100 KENNAMETAL NC COM -8000 415/2004 7128/2004 arm004 335 225 -33.84080 -24 .55 SL 1 1 1 .1 .6 
wo 

ar2n 
92 SLOF20 20002 6 824 D4 NEWPORT CORP COM 000000 S 611512004 712812004 DD4 20:404 48 -24.42240 4 

. 
01 

7 . 
SI. 

SLOF201 20002 651112,1104 NEWPORT CORP COM .3 .3000000 8 
"

.004 
712812OD4 ar2/2004 4208424 .5030 50 -8,22420 :L r 

'LOF20120002 651824104 
NEWPORT 

CORP COM -58000000 6 e/24/2004 7128/2004 SWO04 73:968 24 91:34 : 52 -17,38028 L 
SLOF20 '20002 651824104 NEWPORT CORP Com -3 :3DO DOW S 

OnSOM 
7)2ar2DD4 aanOD4 42 OB4 24 :52 651 17 -10,56093 SL 

SLOF201 20002 
851 

824 
1 
04 

NEWPORT 
CORP COM -2,2GO DOW =a/2004 7/2&'2004 8r2r2OD4 28:050 16 _35:600 78 -7,45360 SI. 

SLOF201 2DD02 772730207 ROCK-TENN CO CL A 4 000 4/1 W004 7120nom &WOD4 5.66223 -5.573 ao 
8863 

SG 
SLOF201 20002 772739207 ROCK-TENN CO CL A -1,2000000 3 4/1 "2004 7128/2OD4 aWO04 18,08688 .17.43800 44g 32 SL 000 0 r 
'LOF20120002 772739207 ROCK-TENN CO CL A 0 0 4120/2004 7 812004 &WOO4 2548001 -26,61102 A131 01 SL 
SLOF20120002 84722020" SPARTECH CORP NEW :140,0 0000000 

Jill 
212003 7/r22a/2004 &WOG4 37:442 64 -3a.480 00 96204 SG 

SLOF20120M 126501105 CTSCORP -600 DODD 8 4/21/2004 712MOO4 8=004 7592 -838224 
.1, 

02304 SL S _JJ S 

:LOF201120M 1265011105 CT :CORP -3,200 ODOO 6 4127/2004 7/29)2004 awOD4 4:G49 070 44:657 - 
6" ' 

L 

LOF20 20002 
1 
2650 

1 
05 CT 

CORP 
-3DO DODO 4130/2004 70112D04 1113=4 3.379 

('0 
-3,9 

1 
785 -0 . 2: L 

SLOF201 20002 
1 
40900102 CARA STARINDS :NC .90000000 8 

1 
112012003 712912004 ar,312004 12 82 14732 2,67837 SG S 

2 U 
S 0 

: : :1 :9 0 
S 

LOF 0120002 140900102 CARAU TAR NDS NC -2 .10 000 8 1 arJ/2004 29:925 203 483 5,9130 30 G 1 ~12112003 7129=04 
a 

15 

S 0 11 9 8 SLOF20 20002 140900102 CARAUSTARINDSINC 2 00000 S 124/2003 7/29/2004 ar&2004 2,850 -2.28830 
581 8 

G 

LOF2012ODO2 181457102 CLARKINC :20 0118/2003 7/2912OG4 Br.V2004 2,96803 -2.85624 175 S 
0000 0 S G SLOF20120002 181457102 CLARK :NC 

-1,4000000 8 
a/2012003 7/2912004 8rJr2OO4 2077621 -20 : :411 :2 -36 111 SL 

L F2 12 02 161457102 CLARK NC 40000 &rM003 7/2912004 81312004 5:936 00 .5 1 0 -574 St. r 
'LOF201 2 

0 C 
A,200 ODDO 4rMOD4 7129/2004 ar.V2 04 1009740 -12 

' 
123 DO -202 60 St. 0002 2527SPIDO DL46M No LUSTER :NTL INC 00 0 0 0 00 

SLOF20120002 25278P108 DIAMONDCLUSTER NTL INC -3,8000000 S 07/2004 7/2912004 &WOG4 31,97611 402 780 -8 :232 69 SL 

SLOF2020002 2527SPIOS IDLAMONDCLUSTER INTL INC 
Doo 

0000 a 4/12r2oO4 7/2912004 6rMOO4 7,67305 -9 6:0 39 -2 .11734 St. 

SLOF20 
1 
20002 34354P 

1 
05 FLOWSERVE CORP 

COM 
-2~.000 DODD B 5/1 ar2OO4 7/2WDO4 ar312004 47,87488 40,02720 754788 S3 

SLOF2012DO02 34354PI05 FLOWSERVE CORP COM 
0

.00.0 
512012004 7/2wDD4 BKJ/2004 14,36246 -11,869 D2 2.49344 S3 

,:11111 7 . So S D SLOF20120OD2 74834T103 QUEST SOFTWARE INC COM .4,~. 
0000 

IS 7f712004 7129/2OD4 8WOD4 41 41 
' 
1117 :1 :115 28 St. 

SLOF20120002 74834T103 QUEST SOFTWARE INC COM -42000000 S 7/912004 712012004 ar.11/2004 4 63444 -49 70 0 2 3 : L 
SLOF20120002 75040PIOS RAD :O ONE INC CL A -2,400 DOO. B 7/20/2004 7/29/2004 arji2OD4 38 

. 
35914 -34,611) 80 1,74034 S3 

SLOF20120002 7504OPiOB RAD 0 ONE NC CL A -1 200 GOOD S 7/2112004 7/2WOO4 ar,1112004 18,1705 17,56740 
a 

1 
21 

7 
S 

SLOF201 20002 76045RiO7 SAFENET INC COM 
_700 0000 

S 617/2004 7/29/2004 8WO04 la'al 
0 

178 : 
1 
7.50000 i'llo 

1 . 
.3 

SLOF20120002 78845RI07 SAFENET!NC COM A .500 0000 S 61812004 7/2912004 8/3120064 3 ::178 11 :37.780 85 2,118118 S3 

SLOF20 ;20002 78645R107 SAFENET C COM -i'loo 0000 s SM7/2004 7/2912OD4 8MGD4 2 '4457 27:114' 
2' 

2202 2 S3 

8 1 - 'M _81 513 60 SLOF20 2DD02 78845R107 rAFENET INC COM -3000000 S 7IM004 7/29/2004 aW004 7.97579 _7 4 . 1. 32720 S3 

SLOF2Oi2DOO2 7 :04=07 SAFENET :NC COM 3
:200 

0000 S 7 004 7/29/2004 1102004 95 075 13 3,581 53 S3 

LOF20120002 7 545R 07 SAFENET NCCOM 2000000 IS 71712OG4 
7/29/2004 

110120134 5,31720 .4.93070 38650 63 
SLOF20120002 82080KI07 SITEL CORP -8,9000000 S 2/10/2004 7/2912OD4 SM004 2499327 29,37000 -4 .37673 SL 

SLOF2012ODD2 82gaDK107 SITEL CORP 4 20 0000 S 2/11/204 7far2004 mr2m 
11 :704 58 

:13 85 74 .2064 ia SL 

SLOF20 
1 
20002 

1 
40909102 CARAUSTARINDSINC -1 :000 0000 s 11124/2003 7/30/2DO4 814/2004 14,24966 

_I 
1 : 4481 50 2808 

1 
0 SG S 

C) 
7 a 

SLOF20120002 140909102 CARAUSTAR :NDS C -1 .5000000 Is 1112512003 7/30/2004 8/412004 2137450 -17.08 
5 

4 2ae eS SG Ol I I IN .1 .0 S 

LOF2 20002 40909 02 CARAUSTAR NDS NC 000000 S 11/26/2003 7 0/2004 a/412004 14 240 68 -1 1,4119 6 2:750 06 
SLOF201200M 741929103 PRIMUS TELECOMMUNICATIONS -28000000 S S/3f2 04 7f3 

0/2004 
a/42 0004 4:986 4 -17,054004 -12.077 114 SL 

SLOF20 
1 
20002 74 

1 
929 

1 
03 PR MUS TELECOMMUNICATIONS 48000000 S OW004 7/30/2004 81412 04 

8.1 
91 94 -28,51908 -20,327 14 SL 0 f" 

SLOF20 1 20002 
741929 103 PRIMUS 

TELECOMMUNICATIONS 3 :4 M 8 6117/2004 7/30/2004 S1412004 B D54 92 .1944800 -1339308 SL 

SLOF2012DO02 8208OK107 SITEL CORP :a 
. 
9000000 S 211112004 7/3012004 a/4/2004 2843237 -29'307 33 -293496 SL 
Do L F70120002 :1782e2O9 7-ELEVEN INC COM NEW .1 10 00 4/2812003 0/2rl004 512004 1 03505 -9,40335 

63 
; 70 

LG 
S I 1 

0 0000 S 
&,2 0 

N '4 : LOF20 20OD2 7826209 7-ELEVEN INC COM NEW -,DO 0 
0 
S Sn3f2OO3 8/2f2OD4 8/512 04 (1. 5230 451500 13 30 LG 

SLOF20120002 017626209 7-ELEVEN NC COM NEW 4000000 S Or2DO3 SrMOO4 01512OD4 Gr2i 84 -3:905 04 3 Ola 80 L 
' r SLOF20120002 917826209 7-ELEVEN 

I 
NC COM NEW .1,0000000 S SQ12003 &W004 8/512004 17,30459 -9,84840 7 :450 

1 
9 LG 

SLOF2Of2OOO2 817826209 7-ELEVEN INC COM NEW 40D ODOO 5 
SWO03 

aWOD4 815nO04 13,84367 -807000 5.77307 LG 

S IN -1 . 1 5,971 Da S3 SLOF2012OOD2 028884104 AMERICAN PHYSICIANS CAP C 90000000 S 7 1412OG4 1102004 8/5/2004 51,872 70 45 694 132 
0 

LOF20i20002 028884104 AMER CAN PHYS C ANS CAP NC -600 000 S 7; W004 &WOO4 81512004 16 317 70 -14 
1 
5408 2 

JS3 34 . 

SL F2012OOO2 028884104 AMERICAN PHYSICIANS CAP INC 
.1 
Do 0 00 S 7/27/2004 BrMOD4 815/2004 27.190 

1 
6 .23 :447 00 374916 S33 

SLOOF20120002 D40700107 ARKANSAS BEST CORP DEL .1 :2000 00000 S 3WO04 OW004 a/5/2004 4257404 _33,092 ea 1 :4 1 1 8 
' SLOF20120OD2 040700107 ARKANSAS BEST CORP DEL -3000000 3/5t2OD4 M004 8WD04 10 :4543 51 -827508 

2 
3:8 463 SrG 

SLOF20120002 14090102 CARAUSTARINDSINC .3 
. 
100 0000 

1 
Jr2W003 8r2l2OO4 8/5/2004 44 6eq D5 .35,64B 76 9,021 19 SG 

SLOF20120002 181457102 CLARKINC 

.1 . 
40 0000 8 8/22/2003 8=004 8/&7004 20,432 1 .2 7 30 -36420 St. 8 ol 

C RP 
COM 

0 
W 

81212004 81&7004 19 
1 
6 

1 
709 -1' : go 38 333 LOF2 20002 34354PI05 FLOWSERVE 0 -800 0000 S 012004 ~ 825 843 S3 

SLOF20120002 34354PIOS FLOWSERVE CORP COM .7000000 S 5,27/2004 M004 a/5/2004 16,76656 -14 '52304 2 
. 
24352 S3 

SLOF20120002 817826209 7-ELEVEN INC COM NEW -21000000 S 711412004 WM004 8/ 004 36,33905 .3507708 1,20167 S3 S 1 .68 

0 

8 MO 
5r2oO64 2022408 -2 

. 
37 ge -2 213 :8 S LOF20 20002 8298OK107 SITEL CORP : 

0000 0 
2/1112OD4 G4 a/Sn 24 

SLOF20120DO2 835898107 SOTHEBYS HLDGS INC CL A LTD .2,7000000 
S 

3f3l/2004 8=004 81512004 43071 54 345 573 8565 
1 
SG 

SLOF20120002 863314100 STRIDE RITE CORP COM .1,4000000 S 3125/2004 8=004 a/5/2OD4 1467599 
1 
5 :3003 68 -62.7 

' 6 9LOF20120002 863314100 STRIDE R TE CORP COM .0000000 s 3125/2004 
&7,2004 

8/5)2004 8,38628 -854512 -15 :4 SL 

SLOF201 20002 128501105 CT CORP 
-60D 

0000 S 4130/2004 &KADO4 815/2004 1 .724 11 -7 
83' 

70 
-1 11002 SL S Rp effin 3 44 

: 
5 4 

LOF2012DO02 126501105 CIS CO -3000000 S 513/2D04 8WO04 004 362 -3
.2091 

5 
a 

7 S 

SLOF2012GOD2 25276PIOS DIAMONDCLUSTER INTL INC .2,400 0000 6 411212004 SK312004 aW004 23 . :ga 72 -25,84 
104 

.1 . 
94432 SL 

SLOF20120002 25278PIDe DIAMONDCLUSTER INTL INC 14000000 S 4/3012OG4 8/3/2004 awOO4 13, 3975 .14,04928 
. 
10953 SL 

SLOF20 
120002 25278PI00 DIAMONDCLUSTER INTL :NC :2:000 0000 S SWOG4 arAOD4 

8ffir2OG4 1 
9,91393 .17,93260 

1 .98 
133 S3 

SLOF20120002 25278PlOS DIAMONDCLUSTER NTL NC 4 
. 
600 0000 S 01912004 81312OG4 

OW004 
45 :02 0 .42 :47217 12 

3 .014 
22 S3 S 

.1 
, 
00 0 004 W/2 04 

004 9 : 56 94 _ a 

LOF20120002 25278PIO6 DIAMONDCLUSTER INTL INC 
0 000 S 

6n3/2 811312 7 9 2 0 534 17 S 

SLOF20120002 348553109 FORRESTER RESH INC COM .220000D S 7f2l/2004 ar312004 902004 39731 06 37,654 10 2 
, 
07090 S3 

SLOF20 
1 
20002 4e282TID4 KADANT INC COM -1,2000000 31912004 

arjn004 
&ffif2OG4 24 1 37 43 :24,100 92 3051 BG 

SLOF20120002 48282TIO4 KADANT INC COM -8000000 6 
3/1012004 8/3,2004 

8/612OD4 12 :088 72 
_I 
233624 ~267 52 SL 0 S 

SLOF20 
1 
20 4891 70100 KENNAMETAL INC COM -9000000 S 415/2004 Wr2004 OW004 3887972 .3807090 80892 SG S 1 
20DD2 891 70 

1 
00 KENNAMETAL INC COM 

9 00 aW 1 501 54 S 

LOF20 002 4 . 
0 DOD a 

4114/2004 8f3f2004 004 38,879 71 .37288 17 G 

SL F 012 002 65308NI04 MK NSTRS :N 4 .1 00 712112004 a/3/2OG4 
&Wool 

17 
9 111 59 

ADD 43 .1,12067 SL S 
0 2 

ol 
0 

1 
S 
INS 

C 
1 :1 7 9 22 1 8 

0000 0 S LOF2 20002 5530ON 04 MKS IRS NC -2 .2000000 S 7/2212004 arJ/2004 .004 3 105 3 
28 

838 2 
SO 

1 3 

SL F20I20002 604873100 PACIFIC SUNWEAR CALIF INC COM .1 2000 DODO 5 71512004 atar2 04 4 -232052 
3 . . 

6 
0 

1 
8 0 0 :/B/2OD4 2 .15963 4 954 3 

LOF20 20002 759145109 REHABCARE GROUP INC COM 0 000 S 4112/2004 8/312004 /e/2004 43,8w 77 .37,50048 6,36629 SG 
SLOF20120GO2 759148109 REHABCARE GROUP INC COM -13000000 S 612312(mm 813rAU affir2m 31' 68f 58 -32,50607 -9f4 51 SL 

613/2005 

AJf,.d P S1... F-d.flm 
To. ID m 13-1623877 
High Rock Capftal 



SLOF20120002 78045RID7 SAFENET INC COM .8000000 a 7/712004 513/2004 &WO04 21,93421 -1972280 2,21141 83 
SLOF2012001112 78845R'107 SAFENET INC COM -8000000 S 7/13/21)04 &rJ=04 SW004 21,93420 -18,999 12 2,935 011 93 
SLOF20i2ooG2 7BO45RI07 SAFENET INC COM -1,500 00DO 8 7/14/2oG4 aranoO4 B/WDD4 41,12654 -38 .84000 4,28664 83 
SLOF20 120002 7854SR107 SAFENETINC 

COM 
-000000 S 7/21/2004 

&WO04 
&WO04 1 450 65 -14 .53928 1,911 39 S3 

SLOF20120002 17020209 7-ELEVEN INC COM NEW 4,W0 0001) 7/1412LO4 &K.1120N &WO04 767 :840 52 75,10710 2,67342 83 
SLOF201 2DD02 :298OK107 SITEL CORP 4.000 OODO 6 2111/2 SWOG4 SWIX34 10,63054 :13,198 80 -2,5611126 St. 03 
SLOF20120002 811331,1100 1 RP COM -3,700 

- S 
3rMOO4 8WDD4 SWO04 38.98043 -39,521 18 -.0 7S St. 5 1 1 :TR DE RITE CO SW 8 

LOF20120002 :71237103 YKES ENTERPR:SES :Nr CO 4,700 ONO 
004 

SM 04 111812004 24,07812 -27,33943 .3.263 31 1 . 
SLOF20 2DO02 7 

1 
237 03 SYKES ENTERPR SES Nc COM .2,2000000 5n7/2OO4 OW004 &W004 I 

, 
2ag, 07 -13,75000 -2.48033 St. 

SLOF201 20002 871237103 SYKES ENTERPRISES INC COM .3000000 S 0=004 
SWOD" 

&WD04 1:5' . 77 :2 02104 
-485 

17 St. 
SLOF201 20002 4021129109 GULFMARK OFFSHORE INC COM .1000000 8 13,73/2003 614/2004 OIJ2120" 

1 , 
444 g7 1 :752 IS .3071 

9 
U. 

SLOF20120002 7280P100 PLAYTEX PRODS INC 
-1 

600 000 S 912SQ0112 
a,4,2004 

111912004 10,437 07 4,03200 
.3. 

33 
U. 

PLAYT P 0 S 
-1 . 
60 SWO a _,3 :4 7 47 SLOF20120002 72813PI00 PLAYTEX PRODS ;NC -1 :900 DOOO 10115=2 a/412004 

OW004 
12,394 74 :',1 3 4,50944273 U. 

SLOF20120DO2 72813PI00 EX R D NC 00000 10/17/2002 8/4/2OD4 04 10,43787 
85000 

3.41833 LL 
SLOF201200112 72813PIDO PLAYTEX PRODS INC 

-8000000 6 
1111412002 a/412004 84112004 5,218 4 -0 .332 0111 3,11324 U. r 

'LOF2012OW2 004934105 ACTEL CORP COM .2 .900 DOOO S S,30/2 D4 814/2004 aWO04 41.844 27 -53. 821 SO 
1 

87741 SL 
'UO -6000000 S 514/2004 8/412004 awOD4 18,79744 -16.79608 100136 S3 
It 

F20i20002 0393711102 ARCH CHEMICAL INC COM 1 : 
SLOF20120DO2 D3937RI02 ARCH CHEMICAL INC COM 

400 0000 
8 SWO04 8/412004 &IW2004 11.19830 .10.50372 69468 83 

SLOF2012DO02 040790107 ARKANSAS BEST CORP DEL -7000000 8 315/2004 814/201)4 819/2004 240332 -19,31)8 52 5,384 :0 SG 
SLOF201 20002 25278PIN DIAMONDCLUSTER INTL INC .1,000 ODDO 

8 
SU312004 814f2004 SIM21)(34 9:470 78 _ -9 :422 80 47 8 83 

SL F20120002 2527SPIOG DIAMONDCLUSTER INTL INC 24000000 S &,=004 1114/2004 ON/2004 22,770 
- 

21 0-4 1,8374 83 
OF201 20OD2 375916103 GILDAN ACT :VEWARE SUB VTO CL A 1 : .77 1.,78580 

go 
8 : 83 SLO : 4DO 0000 S =812004 6/412004 S1912004 3 5 1 a 

05 SLOF2DI20002 375910103 GILDAN ACT VEWARE SUB VTG CL A .5000000 an/2004 814/20134 a/g/2004 1 : :1399 92 .1401775 12217 83 
SLOF20120GQ2 4021320109 GULFMARK OFFSHORE INC COM -3.9000000 3/&2004 814=04 &WD04 60,35367 41 :770 00 -5,42233 St. 

SLOF20i20002 540933107 NETBANK :NC COM 45 00000 
S 

6/29/2004 814/2004 8/=004 40,05825 47,966 40 .1,310 li45 St. 
SLOF20120002 640933107 NETBANK NC COM 4 :7000 DOOO 8 8130/2004 814/20134 &WO04 48 7 : 460 -W 995 00 -2,265 SIL 
SL F20120002 759148iD9 REHASCARE GROUP INC COM .2 :00 0 6/23/2004 S14/2004 SWDD4 

66:02 3 
-70 :206 92 35204 St. 

SLOOF20120002 82980KI07 SITEL CORP -2 : 00 0"o 2111/2004 1314f2004 &WOD4 6,5851 :4 - 2 910 :2:N7 329 SIL 1 
0 a 

S,~ , 
9 : 0 L SLOF20 20002 82980KI07 SITEL C RP -2,500 

0000 S 
3/182004 814r2DO4 841112004 5 4 .725200 -7001 S 

SLOF20120002 8298OK107 SITEL CORP .3,500 oom 6 w8Q004 81412004 aWO04 
8.1 

. "t 
-1401855 

-5. 
82874 St. 

SLOF20120DO2 888157108 SUPERIOR ENERGY SERV:CES INC -2,700 00DO 8 B14r2004 ON/2004 3.,341 .2 
.24

.:240 06 101 
So 

S3 1 
002 15711: SUPER :.R ENERGY SERV CIE. INC -7 NO MOO 6111112004 81412004 =120N 87,65355 

1 0 0 
SLOF20 20 -7 42 1,64313 83 

S/9/20D4 a/4/2OG4 53 .04 -43,6 ; 
1 
04 

10.3ag a a 
'LOF20, 20002 

: ::, 
57 

'o 
SUPER OR ENERGY SERVICES INC -4

:800 gooll 
&IW2GD4 065 1 3 

SLOF20120002 868157108 SUPERIOR ENERGY SERV:CE: :NC .1
.7-00- 

r 5/1 012()04 814/2004 aWO04 19.103 
go 

-15 ON 
94 

32 704 :3 SLOF201 
2ooo2 w8157108 SUPERIOR ENERGY SERV CE NC ." .00 .000 . 6117/2004 a/4/20014 8WO04 17 9:0 22 -1556160 2:4918 02 3 6 S 1 9 

SLOF20120002 870758103 SWIFT TRANSN ;NC COM 00 DODO 8 011712004 
014/2004 

819121)(114 1 : 3 16 -10,46380 1 .51928 83 r 
'LOF20120002 0 SWIFT TRANSN C COM .2 . 

600 OOM 
0/18/2004 814r2OO4 &WO04 

11 
92702 44 :80 00 6 947 02 :3 8 1 :7 755103 Mo I 

LOF20 20002 71237103 SYKES ENTERPRISES INC COM 3,4 0000 8 6=004 a/4/2004 04 11:322 59 -22: 5 32 5:592 73 1. 
SLOF20 

1 
20002 87 

, 
237 

1 
03 SYKES ENTERPR~SES :NC COM :1,coo DOO S 81IM004 1114120D4 8WO04 968027 330 89 -362 42 :L 000 6 0 Offl/2004 1g:870 0 29:549 11 

000 SLOF20 20002 671237103 SYKES ENTERPR SES NC COM -3 .9 DDO WWO04 81412 04 3 :, 2 -9:6729 08 L 

SLOF20120002 :70360105 TELEDYNE TECHNOLOGIES INC COM -5,300 0DIX) 8 7/2W004 1114/201)4 BWO04 
119,929 

20 -109,31 197 1 
0: 

61732 $3 
St. F20 120002 8550QIDO TIER TECHNOLOGIES INC CIL 8 7DO 0000 S 512&2OD4 814/2004 SWON 13,44413 A8,812 37 -530824 SL 

0 -1 : 

1 
L SLOF 120 2 886500100 TIER TECHNOLOGIES INC CL B 1 7000000 S 61=004 81412004 SW2004 344 13 A9,352 12 

20 
1 

00 
1 . 

111MOD4 
a 

-51 :29eae7 :g5 S3 SLOF20 20002 929238107 WD40CO 5000000 6 711SQ004 814f2OO4 40:4541 
0 

-3g 1 8525 

SLOF2012DO02 118440iN BUCKLE INC COM .100000 8 619/2003 8/512004 a/1012OD4 26.95126 -20:094 20 6,85700 LG 

SLOF201 2DO02 728i3PiOO PLAY-TEX PRODS :N -2 :000 000' 8 11/14/2002 SWOD4 Oil 0/2004 12,59130 -20,83020 -823890 LIL 0 1 1 10 
00 

all 1 

SL F20 20002 728 3P 0 PLAYTEX PRODS 
NC 

-11~100 DODO 6 11/15/2002 1115/2004 012004 
e 
02522 -li,471 35 4 :54a 3 LL 

St. F20120002 72813PI00 PLAYTEX PRODS Nc 
00 

0000 
1112912002 a,5r2M aiiOrID04 2.51 

26 
428088 .1,76262 LL 00 all 

SLOF2012ODD2 72813P100 PLAYTEX PRODS :NC .2,800 00 1=002 (IM004 0/2004 17.02882 -2892344 -1129562 LL 

SLOF20120002 72813P100 PLAYTEX PRODS NC -6- 0000 12WO02 111512004 8/la/2004 3,77730 -627984 .25 45 LL 

SLOF20120002 72813PI00 PLAYTEX PRODS INC -2,1000000 12)412002 8,512004 811012004 13 '22087 .21:958 
1 
3 -8:70325 26 LL 

gLOF20120002 148887104 CATALINA MKTG CORP COM 
.1 .1 

Or&7004 &W 8,10/m 2f 3 3 -fg Ole 69 
Z287 04 

8 S I M 
00000, 815r2004 04 a 

0 

LOF20 20002 148N7104 CATALINA KTG CORP COM -2,5... BIWO04 
004 

8110`2004 4841961 44 ilS SO 4 .3 1 11 83 

SLOF20 120002 181457102 CLARK .1000000 IS ar2=003 81512004 8110/2004 
1 .353 

07 -1,48545 
.13, 

48 SL S K :NC -8 .0 S 
SLOF20120002 1 :11457102 CLAR NC 000000 

S 
a1=003 04 8/;012004 12311 - : :12 1 -820 19 L 

I . F20 
1 
20002 

1 
457102 CLARK ;NC .1,800000 19=003 a1512004 a/ 0/2004 24:371 

43 
-2: 35 540 -5.46411 St. 1 

: 
aw 

004 
0 8 

SLOF20 20002 
1814 

57 
1 
02 CLARK NC -1,900 

- 0 3 
8/512 (Vla/2 04 25,72539 -27,16848 -1 443 09 L 

SLOF20120002 2527BP105 DIAMONDCLUSTER :NTI. :NC -1,800 
00 0 

8 6nO/2004 1115/2004 1,11004 11:175 :3 -15,alg 30 7543 33 83 

SLOF20 
1 
20002 2527SPIOS DIAMONDCLUST R INTL NC .1,5000000 S 71112004 815/2004 

. 
012 04 

, 
3 813 2 12 :24 :5 98817 S3 

rLOF20120002 2527BPlDO DIAMONDCLUSTEER NTI. INC -2,8000000 S 7f2O/2004 S15/200-4 am0120004 25,78432 :22: 30 0 2,85372 S3 

SLOF20120002 25270PIOB OIAJACNOCLUSTER INTL INC .1 .8comoo S 7M/2004 &S7004 &1012004 1473369 1 1 G05 44 Z628 45 
6 

gLOF20 
1 
20002 45245AiO7 NATION CORP COM .2,SDD 0000 S 7/14/2004 81WO04 811012004 92:517 

3 
: :91

. 
7-2660 79079 833 

SL F 
01200(y2 

75914 09 REKkBCARE GROUP INC COM .1,2000000 S 0/23noO4 Of OG4 SM012004 27,7435 -30,08868 23450 St. S 
0OF2201 20002 759 

14:1 
00 REHA 004 11/~0/2004 53 WS 21 -57,45400 L 

1 
SCARE GROUP INC COM 230000 0 8 711212 8/512004 :4 278 7: St. 

SLOF20 120DO2 863314 ;000 STRIDE RITE CORP COM :1 :500 000 S 3r2e/2004 a/5/2OD4 a/ 
0)2004 1 

5:4 
1 
769 A8,022 10 _604 41 St. 

00 St. F20 20OD2 8633 4 0 STRIDE RITE CORP COM A .100 
oooo 

S 3/31/2004 8/512 D4 8110/2004 11 30630 -11,71s 00 40870 SL 

SLOF20120002 870756103 SWIFT TRANSN :NC COM .2000- 
S 

Ollar2004 815/20004 
a/iof2oo4 

3.:874 03 
-3 

46000 41403 83 

SLOF201 20002 :70;58103 SVAFT TRANSN NC COM -3,0000o S 6r2=004 8/5=04 811=004 58 
if 
044 -5320 50 

400694 
63 r 

'LOF201 20002 70 56 
103 

SWIFT TRANSN INC COM -1,000 DODO S 7012004 8151'2004 8/10/2004 19,370 
1 
4 -17 77030 1,59984 63 

SLOF201200M 5 a 00 TIER TECHNOLOGIES :NC CL 0 
_500 

o" S 
8WO04 

815noout 811012004 3 024 90 -5. 
89 

' go 
-1:7m Do St. S 1 :86 0 1 

LOF20 20002 86500 
1 
00 TIER TECHNOLOGIES NC CL B -1000000 S 6117/2004 (115/2004 8110/2004 70498 -1,140 

00 
35502 St . 

SLOF20 
1 
20002 

11 
5440105 BUCKLE INC COM .800000o 8 6/912 03 618/2004 LIM 1/2004 21 

, 
301 

1 
8 .18,07530 5,22582 L 

SLOF20 
1 
20002 72813PIDO PLAYTEX PRODS INC .000 oDoo S 

1 
2/412% 1118/20114 8/11/2oD4 5.63198 -9,40977 -3,77770 L(L3 

g 1 &WO 11 1 : .3 SLOF20120002 72813PlDO PLAYTEX PRODS INC -1,31)0 0000 S 12/1112002 SWON SM1120 I 
1 

-1 1651 -5.03002 LL 

SLOF2012()002 
:081941JD4 SCHULMAN A INC COM .1000000 S lf2 /2003 04 af f2004 751 76 -13:666 303 30543 

LG LOF20120002 08 
1 
N 04 SCHULMAN A INC COM .2 6 ODOO 6 WOnDO3 8=004 amr2ooii 51,26588 -4207944 9,18642 LG 

SLOF20120002 040790107 ARKAN S BEST CORP DEL -1 :2000 0000 S 0 &W 04 81 ;12 04 41,04059 -33.10032 7,94027 
- SA 0 3/5/2 D" 1 0 Sr SLOF201200M 118759109 BUCYRUS INTL INC NEW CIL A .1,900 

('000 8 
7=004 SIMON Off /2004 40,04390 -34200 

00 
12,44390 S3 

SLOF20120002 118789109 BUCYRUS INTL INC NEW CL A -2,500 
olloo 5 

7J29Q004 O.W004 all 112004 61,37350 -59,54325 1,83031 83 

i I S4 75 :3 : :84 0 1 SLOF20120002 22284PIOS COVENANT TRANS INC CL A .1 .7000000 S 4/1/2004 aWO04 8111/2004 3237455 
0 

7 1 :~410 4 1 

SLOF20 20OD2 26882DI09 EPIO SYS INC COM 
.1 
700000 S 7/ 12004 a/612004 afil/21)(14 25, 2 24 032 3 5: S3 

SLOF20120002 292475209 EMULEX CORP NEW .1 :600 00000 S 413042004 &WD04 a/11/2004 14 '60021 -25,54500 .10.949479 B1. 
0 SLOF20120002 292475209 

EMULEX 
CORP NEW -2,7000000 S 517r2004 BWO04 all 1/2004 28,28037 40,3e7 53 -22 0 ; 16 St. 

SLOF20120002 202475209 EMULEX CORP NEW OGO ODOO S 5/12J`2 4 SWON 8111/2004 5 
4 o 

1 siaoo 4 :687 92 St. 
8 SLOF20120GO2 292475209 EMULEX CORP NEW .1,9000000 8 (V7/2(0)004 OW004 

I 

- .4 
1 :'003 1: :340:121 72 -15,62813 St . 

SLOF20 
1 
20002 2D2475209 EMULEX CORP NEW -330 0000 8 6/16/2004 LIMON 0-/ ; 1120 32,12 4S 57640 .23 843 :D SL 

SLOF20120002 292475209 EMULEX CORP NEW 4 :50000 0 IS e/17/2004 SIMON 8/11/200(0'44 14600020 -23'365 08 -S'764 5 L 

SLOF20120002 292475209 EMULEX CORP NEW -0000000 S W3/2004 IVW004 6111/2004 7,786 7a .12,05064 .5,083 N Sk. 00 5 

SLOF2 12 002 72513PiDO PLAYTEX PRODS INC .2,400 
S 

2=004 LL/512004 
LVJJ/2004 1 

5 Oill 60 -150120 
G 0 -00 r2812 4 affinDD4 S/ 1/2 04 4,31722 

1 
0 6 :0 8 OF 

1 
0002 8298OK107 SITEL CORP 

6 
St . 20 2 -2,3000000 S 

00 1 0 
-9 2 2 1 

9 
4 .894 7 St . 

SLOF20120002 222:44P105 COVENANT TRANS INC CL A .1,GDO 
0000 

S 4/112004 819/2004 S/I2r2004 18,98845 
, 
8116710 821 35 

8 

SLOF20 
1 
20002 222 P 

1 
05 COVENANT TRANS INC CL A -6000000 

S 
4/5/2004 8/11120G4 8/~2/201)4 11,39307 :,0: :.17 1 

So 
01 SOO 

SLOF201 20002 82980KI07 SITEL CORP -1,4000
.0 

. 6128/2004 81912004 81 2/2004 2,22181 -5 742 .3.38: 
at 

SL 

SLOF20120002 8298OKiO7 SITEL CORP -6,800000 S 6/2 004 a/9120114 &112/2004 10.79088 .27641 32 16 :5 66 SL 
0 W2 04 SLOF20120002 62980KI07 SITEL CORP .7,200 

000o 
S 8130RG04 awoD4 wimooi 11,42540 -30:30 

1 
92 8: 708 62 SL 

SLOF20120002 808194104 SCHULMAN A INC COM -3000000 S 612012003 11110120G4 S/ 
, 
312004 5,85907 4,85532 

1,003 
75 LG 

SL F2 12 W2 809194104 SCHULMAN A INC COM .1,000000 S 7/10/2003 811012004 Sri 3/2004 19,53024 
-10 2og 

oo 
332124 LG S 

0 D 
1 

0 0 0 LOF20120002 118759109 BUCYRUS INTL INC NEW CL A .2,7000000 S 7/2912004 81~0/2 04 811312OG4 65,447271 -84,30671 2146 00 83 

SLOF20 20002 870756103 SWIFT TRANSN INC COM -2,7000000 S 702104 81 0/2004 8113/2004 52, 16 83 -47,97981 4 : 307 02 S3 

SLOF20120002 870756103 SWIFT TRANSN INC COM 
.6000000 S 

.004 Bit 012004 8113/2004 11,048 19 -10,54434 1,10385 63 

SLOF201 20002 040790 
1 
07 ARKANSAS BEST CORP DEL -3000000 31512004 a/1112004 a/l woD4 11,03347 a 27 8 39 SG S 1 0 0 1 0 it allono 220 _, : :2 ;5 

LOF20 20002 4 790 07 ARKANSAS BEST CORP DEL -60000 
0 

3101200 11111r2004 D4 
SO - 

4 000 5:5956 94 SG 

SL F20120002 719405102 PHOTRONICS INC COM .1.800000 5 .5120, 
8, 

r2004 81160004 23,71426 
_~o,~N 

60 -059234 St. S 
OF20120002 71D405102 PHOTRONICS :Nc COM 0 

S111/20 
: 

5 

L 1 -6.4000000 S 3/26no. 0-4 S/ISQ004 84,317 38 -112 :760 Be -28443 
8 SL 

000 1 S 

SLOF20,20002 7 ; :405102 PHOTRONN CCOM -3,200 
0 S 

3/2912004 8/11/2004 811012oil" 42 15889 -5765696 -15,49827 L I ~CS IN -1 0 S 

St. 0 20DI12 7 05 02 PHOTRO CS NC COM 000000 S 313012 04 811M004 a/ =004 1 31746 -1 77698 459 52 L 

SLOOFF220, 20002 126501105 CTS CORP 
.1 . 

5000000 S 5rmo()4 (Vl2r2004 8/17/2004 1549 -1 
9
:604 55 -4.10832 S 

S 
0 -6. 1"2 . 7 : 23 . , 

.42,80367 St. L F20120002 518415104 LA7CE SEM :CONDUCTOR CORP COM 100 00(K) 8 112712004 W1212004 81 004 244 89 6728050 

SLOF20120002 518415104 LATT CE SEM CONDUCTOR CORP COM -1 5000000 3 /2912004 8/1212004 8/~7/2 04 6,01891 -15 . : :7 :0 -9 NO 69 SL 

SLOF20 
1 
20002 O93NAI00 PSS WORLD MED INC -6 :600 0000 S 7/29/2004 8113/204 81 8/200134 

70 7D4 
79 -60 4 8 005013 S3 

SLOF2 
1 
2 0 

JLL12 

01 0 02 :::,11,7 ;09 SUPERIOR ENERGY ERVICE: :NC 2 Sill'12004 (1/13=04 af 004 2 2 2528760 392245 S 

.L 5 NC :2 :70N '.0' S/ 812004 a/ 3/2004 11111112004 3gO 31 
9 a 

OF20 20002 08 SUPERIOR ENERGY SERVICE ' 0 3030552 26 :724 DO 360 4 S 

SLOF20 
1 
20002 :6111571100: SUPER :OR ENERGY SERVICES INC -3,400 

ODN 
S 

an 
112G04 Oil 3f2004 B/18/2004 38 .19777 -33,29280 4 

, 
90497 S3 000 

SLOF20 
1 
20002 88 

1 
57 SUPER OR ENERGY SERVICES INC 400000 S Orn/21)(14 8113120114 aila/2004 4 :411 

'5 -3860 00 
63385 S 

gLOF20120002 02507e2G6 AMERICAN EQUITY NVT LIFE .3 .4000000 S 1=004 8110/2004 8/1 gQ004 73 
-4' 

179 78 
.10,183 

05 g SLOF20120002 025670200 AMERICAN EQUITY INVT LIFE 2,00000 0 S 1/28/20G4 811SQ004 5119/2004 18,23337 -2465560 -8,42223 St. 

SLOF20120002 140909102 CARAUSTARINDSINC :2 000 0000 S 1112W003 
8116=04 

1111912004 29,736 10 -22 .99920 8.736 go SG 00 

swoos 

Alfred P Sloan Foundation 
Tax ID no 13-1623877 
High Ro.k Capital 



SLOF20120DO2 140909102 CARAUSTARINDSINC -800 0000 S 11/2812003 am8nOO4 8/19/2004 11,89444 -0,20000 269444 SG 
1 1 1 Q 8/16= align D4 61.0 120002 14 909 102 CARAUSTARINDSINC -600 DOOO S 121112003 8118/2004 8110)2004 92 :3 72 1 08 1,68975 :G 

SLOFF220 20002 40:88 ;JD4 CATALINA MKTG CORP COM -3000000 8 OD4 4 0 : :0506 2 :6:2'94 22 76270 3 r 
SLOF20120002 14 80 04 CATAL NA KTG CORP COM .2,4000000 8 aII5I2OG4 8116nOD4 ail Sn- 4 45534 41 .54256 

8, 
91278 S3 0 

'LOF20 120002 1488e7iD4 CATALINA MKTG CORP COM -2,300 OODO a mOr2OO4 811802004 8119/2004 4:,436 37 42,029 51 4,40888 S3 
6LOF2oi2OOo2 22294PIO5 COVENANT TRANS INC CL A 000 am S IsriGO4 8/Idr1oO4 a(1912004 10741 73 -18,14510 

169063 

"
. 

LOF20 002 387328107 GRANITE CONSTR NC COM 1 80000 0 7/2 4 
S 

120 
1 

43/2004 811602004 8/~gn 04 
39, 

a -31'36D 50 
6: 39 OS S3 

S 2 
1 1 . 

0 a/ DnOO4 go :: LOF 0 20002 387328107 GRANITE CONSTR NC COM 100 DODO 7/2612004 al16r2OO4 2 .211 .1 .73440 47 13 3 
SLOF20 

I 
20DO2 8936SA100 PSS WORLD MED INC .2.8000000 8 7/20/2004 8/lOnOO4 a/1912DI34 29 785 .25,732 2a 4,18557 S3 

SLOF2012OOD2 86 157108 SUPERIOR ENERGY SERV:CE : :NC -33000000 S Or=004 811642004 8/19n004 37 :'.5'9 11 -31,84500 5,214 11 
S 

SLOF20 '20002 88: 
1 
57108 SUPERIOR ENERGY SERV CE NC -4.5000000 S WS02004 BM612004 a/1917004 50,53516 42.814 60 7,72036 S33 

SLOF20120002 8707541103 SWIFT 
TRANSN 

INC COM .1 .9000 00 a 7WOD4 81111=4 all 9/20 36S4 02 -33 3 :0 41 3,455 Gi S3 
SLOF2012DO02 870758103 SWIFT TRANSN INC COM -80000 /2004 a/i&QOO4 8/19/20DD44 15 :5164 12 .14 :9 3 :4 520 28 

S3 SLOF201 2DO02 890890104 TUPPERWARE CORP COM -2.. . oOO . 7/2enOG4 a/IOQO04 8/10/2004 48,01887 4 
.604 a 1 .4 

1 go S3 01, a &M 
SLOF201 20002 89989SID4 TUPPERWARE CORP COM .2,20000 7/24a ai1SQOO4 a/19/2OD4 37 .72911 -3: 595 12 1,033309 83 

00 M 5725 SLOF20120002 12eSOIIO5 CTS CORP -2,7000000 5/517OD4 8/1 7'2004 Br2012004 29 .27217 -30. 
1 

-1,28508 SL 
SLOF20120002 =114PIOS COVENANT TRANS INC CL A -3,0000000 S 4/b/2004 .1712004 BnO/2004 56,39332 -56,11470 2,27862 SG 
SLOF20120002 22284PI05 COVENANT TRANS INC CIL A -800 

- 
6 

4/1 
6QOO4 

8117r2DO4 
a12OI2DD4 11,67867 .11,34984 

328 
:3 So 

SLOF20120002 529898108 LIBBEY INC COM -1,3000000 8 4/1312004 8/17r2OD4 a12012004 26,13016 -34,11200 -7 . 
' 

4 St. 
S 
0 a 

04 a/2 0 2 - :s 0 1 S L F20120002 69380AID0 PSS WORLD MED INC -2,eoO DDO 712M D4 a, 012 04 2782074 
- 
3 2a 3.g 

40 
3 6 

0 D4 04 9255 : :, 2 0002 71940 :1102 PHOTRON :C: :NC COM 1 ;120 a/2 12 : 15 9262 LOF 012 -000 0000 8 3/30/200-4 .1 /2 
Ono 

-3.800 27 L 
SLOF2 

1 
20002 

71 
940 02 PHOTRON C 

NC 
COM -1,300 0000 6 3131 /2OD4 8/1712004 al2onOD4 17 .8il 47 -23 23: 02 -5,1126 65 SL 

SLOF20 12DD02 719405 102 PHOTRONICS INC COM -1 
, 
SDO DODO 8 411)2004 AII7r2OO4 11120/2004 24 

38511 
-32 :08 86 -7,70475 SL 

LOF20120002 7 
, 
94051 02 PHOTRONICS INC COM -300 DOOO 

S 
402004 8/1712004 8=004 4,06418 -5,63212 -1 .4 794 SL 0 

:LOF20120002 
92923al 

07 WD 
40 CO 

-6000000 8 711=004 
B/17/2004 e/20/2DD4 16.61 

091 
-, 
5674 W 963881 S3 

SLOF2Oi2OOO2 929236107 WD 40 CO -700 0000 6 711 WOO4 

ai 

7/2 D4 a=004 19.37939 -,8 
. 
22590 1 :7113 4 1 

LOF2Oi2DOO2 942lrMOO WATSCO INC CL A -800 0000 8 
511anOG4 

am = =012004 n .465 79 -2 7 
, , 

9 : S3 

:LOF201 2DD02 942trMDO WATSCO INC CL A .1,800 ODOO S 5r2 12004 atI712004 W20/2004 44,931 59 402 :2441 '700 2,680983 S3 

st 120002 4 5AI07 IMATION CORP COM ~5og OOOD a 7117 amwou W3(2004 
1 
7.1 
" 

70 -1637975 
80895 

S3 
SLOF2Oi2OOO2 46245A 07 IMATION CORP COM -9000000 8 7/2312004 8118/2004 aI23r2DO4 30,93965 -29 :635 47 3D4 1 S3 OF20 524 4r2W4 

0 T KADANT INC COM 4 0 DOGO S 3/10/2004 81IMDD4 al2312004 20,98674 -28 .7S458 ' : SLOF20120002 4 -, 79782 St. 
04 KADANT NC CO a, -82098 SL 82 2 104 SLOF20 20002 48282T1 

2000000 8 
3115nou a12004 8123r2M 23,13150 -23,05248 

SLOF20120002 48282T104 
KADANT 

INC COM 
-300 ODD 

411112004 8,7004 =3/2004 570287 -e .325 50 -54203 SL 

SLOF20120002 985577105 YELLOW ROADWAY CORP -300 ODO(01 : (114/2003 a/lOnOO4 8n4/2004 
1 
2 :847 08 -7,57083 5,27. 25 L. 

SLOF201200M 985577105 YELLOW ROADWAY CORP -1,000 8WO03 StIGAIND04 8124=04 4ZB23 59 -25,03470 
"".1, 

.9 - SLOF20 
1 
20002 007565iU2 ADVO INC -4,100- : 611612004 811012OD4 al2412004 131,811 111 -127 .95528 3'ase 65 83 

SLOF20 
1 
2 12 50110 CTS CORP .3.400 DDOO S 51541014 all 112DO4 W2412DD4 38,388 16 3 47 5 -91 34 St. a 0 1 
0002 

1 11 Boo 8 ., W a,2 6100 S 
L P20 2 02 2:50 055 CTS CORP -2. 00 s17. D4 004 4r2OO4 31,1313 78 :311 .92 102 

oo 0 00 r SLOF20120002 126501105 CTS CORP .1,8000000 S st 
1/2 04 

a/19/2004 =412004 2032314 84914 47400 S S 
.1,6000000 

a a/IgnOO4 
M4/2OD4 31 

, 
129 

1 
9 :3,: 26024 G LOP20120002 22284PI05 COVENANT TRANS INC CL A 4115120004 80295 SG 

SLOF2012DO02 22284PI05 COVENANT TRANS :NC CL A -1,1000000 8 4f2&7OG4 811=04 8124QO04 2.1:41 ; 1; -19,5774 1,82384 
S3 SLOP20 

1 
20002 22254PIOS COVENANT TRANS NC CL A -5000000 6 5n/2OD4 11/19=4 al2412004 72 8 .7,115. 00 1,87787 SG 

SLOF20120002 293904108 ENZON PHARMACEUTICALS INC .1,3000000 4/29/2004 8119/2004 a124/2004 18:174 :,1 1 : :300 71 -3,12810 St. 

SLOF201 20002 293904108 ENZON 
PHARMACEUT 

CALS INC -20000000 4/3012 81 912OD4 W4/2004 24 .114 
:2 

71 4. -3 BOB 39 St. 

SLOF201 20DD2 316889108 FILENET CORP -2:600 0000 S 7127/20(14 01119/2004 a/2412OD4 49 
'720 

4s -4.,73031 
0 

98735 S3 
OU SLOP20120002 316869108 FILENFT CORP -7000000 8 7/2WOG4 amgnm 8n4r2OD4 13,38828 -12 

'701 
7 

1 
6114 57 

S3 SLOF2' 
1 

20002 
41811 :101 INTEGRATED DEVICE TECH INC 

-1 . 
8000000 8 5l4r2004 afignOO4 M4r2OO4 

1 
9172538 -247 71 -5,071 78 SL 

SL.F2., 200 4581, 
, 
06 NTEG ED DE CE TECH INC -1,700 ODOO WWO04 8119/2OD4 B/24/2004 

1 
8,82952 .23 :792 

1 : 
-5,09460 SL 

SLOF2012DO0022 458 
1181 

00 INTEGRAATTED DEVICE TECH INC 23 00 0 SWO04 B/10/2004 8124/2004 2620465 3 
1 

3 -632697 SL S 0 0 S 6 

LOF20120002 458118108 INTEGRATED DEV~CE TECH INC :2:700 Boo Sf7/2OO4 81119/2004 a12412OD4 29 :5:8 08 :37,5210 0225 -8.232 19 L So .1 . r 3 9 .1 
00 L F20 120002 09366AI00 PSS WORLD MED NC ODD 0000 8 7 2WO04 ai 9/2004 a/24f2OG4 10'a 05 9010 1 .48295 S3 

SLOF2DI2DOO2 69396AIDO 
PSS 

WORLD MED INC .3 500 GOOO S 
&W 811gr2OD4 

a124/2004 37,28667 -34,711 95 257372 S3 
SLOF2012DO02 8946SOiGO TREDEGAR CORP COM 

.1 :900 0000 6 
2127/20DO044 8110120134 8124/2004 32.28238 -27,052 01 5 :210 37 S 

St. F20 
I 
20DO2 025075206 AMERICAN EQUITY INVT LIFE Ir2 OG4 812012004 8/25nOG4 17,21853 .2342282 a .204 29 St. 

SL .10 000 . 122 6 6 0 -4 .21906 L OF20120002 025676200 AMERICAN EQUITY INVT LIFE 
1 

012OD4 612012 04 a/2 004 126 734 .1 :101 4 
S 

0 r 
12 D4 71872 .3 0 99528 SL 0 'LOF20120002 025676206 AMERICAN EQUITY INVT LIFE -3000000 

S 
3/1/2OD4 a/20/20004 &75MO 2 : 

'14 0 

SLOF20120002 1265O;j1t0,5 CTSCORP 400 
00- 

8 
all 1/2004 8/20/2004 V2M004 4 

, 
54706 -4 .11092 138 13 BG 

SLOF20120002 2a5O 5 CTS CORP -1,900 ODOO a 7J, 4)2004 80MOD4 ar2512OD4 21,59850 
_20,1 .1 

80 
1 41570 S3 

SLOF20~20()02 1205001105 CTSCORP -500 0000 S 7/1 5/2004 8120/2004 8n512DO4 568382 -5,30380 38002 S3 

SLOF20 20DO2 
1 
265 

il 
05 CTS CORP -2600 

0000 
S 7123r2 04 8/2012004 W512004 29,55584 

28 
60000 9558 S3 

SLOF20120002 140909102 CARAUSTARINDSINC -2.700 0000 6 1211120003 6120/2004 0/25/2004 41,38851 :32,539 86 8 .ue as so 

SLOF20120002 163491105 CENTRAL FGHT LINES INC NEW .1,3000000 S 3/312OG4 8/20/2004 8/25/2004 8,78493 -23 
Sao 

13 
-1 
487520 SL 

SLOF20120002 153491105 CENTRAL FGHT LINES INC NEW 
-, 
6000000 a 31412004 BaOI2004 51257004 10 .812 23 -28976 00 , 

8 18377 
SL 

SLOF20120002 1534gfIG5 CENTRAL FGHT LINES INC NEW , :am 0000 S 
3,twOO4 

912QQ004 &12&2004 12,483952 .23 .75808 -10,916 5B SL 

S I W30n _ ;4 SLOF20120002 153491105 CENTRAL FGHT L NES NG NEW -1 . 
loo 0ow 8 

3f3112004 af2O12OD4 enSI2004 7, 3340 
_ 

2 a -0,58838 St. 

LOF20 20DO2 302051206 EXIDE TECHNOLOGIES -37000000 a 004 812012004 B125/2004 56481 78 5 :355 65 -18,69390 St. 

SLOF20 
1 
20002 30205 

1 
208 EXIDE TECHNOLOGIES -1 .20000 71112004 8120/2004 W5nOO4 1831193 '237940 -548215 St. 

SLOF2012DO02 387328107 GRANITE CONSTR :NC COM -1,100000 S 7/26QD04 8/20/2004 8,2512004 24 
. 

OD4 
42 . 

I 

'
: 
079 0: 

5:015 3 S3 

SLOF201 20M 387329107 GRANITE CONSTR NC COM -1,10000 
- 

a/5/2OD4 a/2QI2004 8n5n004 2469442 -21,92256 2771 
8: 

S3 00 S S 
M r 

I 

SLOF20 120002 45NOTIOS WFONET SVCS CORP CL 8 -4,8000- S mr2OO4 ardwaim 81=2004 17 22a 14 -11 .38224 4 :,11 .11 IL 

LOF20120002 458li8iOO INTEGRATED DEVICE TECH INC -1,3000000 8 5612004 a120/2004 25/2004 4:023 as -1820 75 -4 88 7 S 

SLOF20120002 458118108 INTEGRATED DEVICE TECH INC 
-8.6000000 

S 511212OD4 W012004 W512004 91,69329 _I 
11 . 

55080 -19,867 si SL S I go 8 

L F2 2 
500 

100 TIER TECHNOLOGIES INC CL B -2,10000- 
S 

6/1 712DO4 a12012004 a/2512004 15814 10 23,94000 -8,125 36 SL 

SLOF2 120002 86 00 T ER TECHN -2,00000 6124/2004 a/2012004 W512004 5 :061 04 20,34440 -5 2a3 L 0 OD02 :885DO 
1 

OLOGIES INC CL B 
1 

0 0 S 
WD 40 CO 00 : 

1 = 
8125/2OG4 14,099 e7 -1301850 LOF2Oi2OOO2 920238107 -5000000 7/ 004 WO/2004 1 :081 17 S3 

SLOF20120002 :2:23eIO7 IND 40 CO .1 .200 
000 S 

7,23r2004 8120am 912562004 33,83020 -31 :390 20 2 44: 00 S3 

SLOF20 1200D2 8 5771 05 YELLOW ROADWAY CORP 4000000 a 8=003 a/23/2004 Or2612004 18,854 as 
_lOOi 

3 
81 

6:04 97 LG 

SLOF20120002 D40790107 ARKANSAS BEST CORP DEL 
-1 .000 

0000 S 
3/9/2004 

aI23/2DD4 a/2612004 35,87285 -27,450 .. 8.222 8e SG 

SLOF201 20002 040790107 ARKANSAS BEST CORP DEL -1,0000000 
S 3/15/2004 

W312004 8/26nOD4 35 6;2 all 27,011 DO 8,60188 SO 

SLOF201 20002 04362P'207 ASCENTIAL SOFTWARE CORP COM NE .800 0000 a 7f712004 0,2312 04 8/2612004 77,8 8 
77 

:73,391 40 4 .48737 S3 

SLOF20120002 300645108 EXAR CORP COM -2:500 815r2OG4 8/23/20004 MM004 3501266 -33,91750 1,80516 63 

SLOF201 20002 3;:869110 F:LENET CORP -300 0000 S 7/28/2004 
ar23/2004 

anw004 629508 .5,44359 
9 
S3 00000 S S 1 0: .:52 0 

SLOF20 20002 3 869 F LENET CORP -2,1000000 S 7129/2004 a/23/2004 or2612004 44,06977 3: 212 07 4 57 ID 63 

SLOF20120DO2 316:69100 FILENET CORP -1 000 0 S &W004 a/23r2G04 :126/2OD4 39,87206 :3 236 10 5,63855 S3 

LOF20 
1 
20002 3 

1 
0 691 08 F LENET CORP :700 

0000 S 
aW 04 ar2312OD4 12612004 14,68993 

. 
12 

, 
192 04 2 

' 
4 789 S3 

SLOF2Oi2OOO2 451)(167108 INFONET SVCS CORP CIL B -43.00000 S 
1 
/21120004 8n3/2004 812anOO4 632720 

_I 
0 
1 
go 59 -3 8 :9 30 SL 

SLOF201 20002 499063 
1 
05 KNIGHT TRADING GROUP INC COM -1 

10 
000 S 4/7/2 a/2312004 al26QOO4 17,07205 -23,88800 -8,81395 St. 

SLOF 12 670750103 SWIFT TRANSN INC COM -5:.0 0000 S a/6/210ON4 8n3/2004 (1128=04 10554087 103,08265 245 22 S3 S 
20 

1 
OM 0 0 

7".00 1 1 

LOF20 20002 929238107 WD 40 C .5000000 S 4 &2312DD4 8126/2004 14 : 98 42 .13,07925 1 : 1 : 17 S3 

SLOF20120002 029236107 WD 40 CO 100 GDOO S 
712onOO4 

M3/2004 8/2 004 3123 51 -28,58768 264883 S3 

SLOF20 
1 
20002 985577 

105 
YELLOW ROADWAY CORP :" :000 

0000 S 
113012004 af2312004 a/26ennOO4 4 

1 . 
636 

1 
2 -31,53390 10 

. 
103 22 SG 

SLOF20 
1 
20002 905577105 YELLOW ROADWAY CORP -1 4000000 8 312 004 an3/2 04 OnOI2004 53,291 97 44 :52 92 13439 

05 
SO 

W oo' SLOF2DI20002 50730RIO2 LAIDLAW INTL INC .1,6000000 S 712312003 8n4/2OD4 8127/2004 24,810 
30 

-16 57 
60 

825270 L 

SLOF2012DO02 5073OR102 LAIDLAW INTL INC -2,400 0000 S 7/28=3 8124/2D ar2712004 37 215 44 .25,020 
ge 

12.19440 LG 

SLOF201 20002 D40790107 ARKANSAS BEST CORP DEL .2000000 5 
311 

512004 8/24/2OD4 W7/2004 6 :114 72 540220 1,592 
52 

SO SLOF20 
1 
20002 040790107 ARKANSAS BEST CORP DEL -1 1 000000 8 3125/2004 an4/2004 8,27/2004 38 4,093 -285 4 33 9,93660 SO 

7 0 6D,859 79 502 874 4,59305 S3 SLOF20120002 04382P207 ASCENTLAL SOFTWARE CORP COM NE A 
. 
6000000 6 7f7l2OO4 8/2412OD4 8/2 12 04 

. 

Be SLOF20 
1 
20002 054540109 AXCELIS TECHNOLOGIES INC COM -9,1000000 S 7114/2004 0/2412004 8/2712004 7816534 -8920275 -11 :0377 41 S 

SLOF20 
1 
20002 161457102 CLARK :NC -900 DOW S 'aw003 OnQ=4 W712DO4 11,72222 286928 .1 14 08 S 

SLOF20120002 181457102 CLARK N .700 0000 5 
1011an003 

8/2412004 &*27/2004 9,11729 :,'0.187 04 05035 SL S I _I . 
:1, :9 

a I 

LOF20120002 181,157102 CLARK,NC 0000000 a 1011712003 8/24/2004 8/2;/2004 13 .02469 14,931 50 
' 

SL 

SLOF20120002 181457102 CLARK NC -7000000 S 10123/2003 &74/2004 812 /2OG4 9,11729 
, 

0 
111 22 ...3 :3 St. 

5LOF20 
1 
20002 232820100 CYT~C INDS INC COM -1:300 0 00 S 

5,16=04 
11124/2004 8n7l2oD4 00.083 111 -47,38500 12,69881 SG 

SLOF20120002 387328107 GRANITE CONSTR INC COM 2000000 S $1512004 a/24/2004 8r2712004 4,45554 -3,98592 46982 S3 

SLOF20120002 387328107 GRANITE CONSTR INC COM 
z 
700 0000 S 81812004 a124f2OO4 W7f2OO4 60.14972 .58,46942 3 .68030 S 

S I IN .1 . "11: 2 SLOF201 20002 456118106 INTEGRATED DEVICE TECH C -800 
0000 S 

5112/2004 Sn4/2004 8127/2OD4 8,68035 :10.41 14 
_1 

eig 
49 SL 

SLOF2012ODD2 458118100 INTEGRATED DEVICE TECH INC 7000000 a 51~3/2()04 8/2412004 en7/2004 1844576 2 8 -3,75352 St. 

L F20 200 2 4581181DO INTEGRATED DEV CE TECH NC 
.1 

00 OGOO 
S 5/ 4/2004 8n4/2OG4 8/2712004 1 .08504 -1 25700 -171 GO S 

LOF2 20002 459865109 JACUZZI BRANDS INC -1 .600 0000 S 7f712004 &74/2DG4 a/27/2 G4 1389583 -12 4 60 0542 S3 0 02 
SLOF2012DO02 69356AI00 PSS WORLD MED INC .8000000 S ar2nOO4 8/2412004 8/27120004 0:778 90 .5,95062 82628 S3 

SLOF20120002 69366AIGO Pas WORLD MED INC -2 
' 
9000000 S 8,362004 8124r2M 8,27rdON 3275502 .2893040 3,82462 S 

SLOF201 20002 719405 
1 
02 PHOTRONICS INC COM _2 SDO 0000 S 4r2f2Oo4 an4/2004 ar2712004 35,93885 -48:101 00 

.10,164 
35 S 

SLOF20120002 7483SC100 QUIKSILVER INC COM 
1 
600 OODO S 

5/IWOO4 
af2412004 Sn7/2004 35,12621 -3244576 2::41141 1 

SLOF20i 20002 808168105 SUPERIOR INDS INTL INC COM :,~4 3/412 04 W4/2004 
8,27 

G04 4345 50 49 
. 
297 08 

.5 

. s 
L .1 . 

000000 6 00 
a,2 00 9 S 

S _4 S SLOF20120002 BB0345103 TENNANT CO 400 OOM 
a 

5/27/2GD4 8/2412004 7,r22 4 55 28 all -52 3,089 8: 83 

SLOF20120002 985577105 YELLOW ROADWAY CORP .1,3000000 
S 

3123/2(104 8/24/2004 8/27/2004 53,37246 :~'.'49 1,4 11,72332 SO 

LOF20120002 985577105 YELLOW ROADWAY CORP -1000000 a 3124/2004 812417004 9127r2004 4 10557 - ;.253 56 8520t G 

5r3/2005 

j1xrejd P Sloan Foundation Dno 
13-1023877 

High Rock C.Ph.I 



SLOF20120002 054540109 AXCELIS TECHNOLOG :ES :NC COM .2.500 00000 S 7/1512004 8/2512004 8/30/2004 2 66599 -24,4S900 -2,693 01 St. 1 
02 054540109 AXCELIS TECHNOLOG ES NC COM 4 0 0 8 712012004 812512004 WO12OD4 3' : 04 34 

1 
SLOF20 200 g 143 45 7 -5.3859 St. 
S 
0 1 :DO 0 

I . F20 20DO2 054540109 AXCELIS TECHNOLOGIES INC COM A : 00 0000 a 7/21/2004 1112512004 8/3012004 
1 
3.8880223 -15 :088 48 -1,26625 SL 

SLOF20120M 077454100 BELDEN CDT INC -2. DDO DOW S 7WO04 8/2512004 &`WQDD4 739 
26 

-41 03320 -2,09394 S 
SLOF20 

1 
20002 300645106 EXAR CORP COM -2100000 S a/5/2OD4 SQ512OD4 Sl3OQDD4 2956961 -28,49070 1,07691 S3 

SL0F2012DOO2 4020291DO GULFMARK OFFSHORE INC COM -1 : 
1 
00 ODOOO 8 

3WO04 
&25/2004 8/30/2OD4 16520 42 .1742400 -8 45 St. M 0 0 6/20 S, 

SLOF2Oi2OOO2 4020niOg GULF ARK FFSHORE INC COM -20000 0 6 3/1012 04 812 D4 MOD4 3:005 35 .3: 
11 

6 
go 

-1911 e8i SL 
SLOF201201502 45811810e INTEGRATED DEVICE TECH INC -5000000 a 51MOD4 8125120134 813012004 5,47487 -6,28500 -BID 13 St. 
SLOF20120002 45:1181DO INTEGRATED DEVICE TECH INC 

I 
, 

IGO 
DOW 8 dwOO4 8415=04 013012004 

1 
2.04471 -115,241 10 -3.19645 St. 

SLOF201 20002 46 865109 JACUZZI BRANDS INC -2,300 ODOO W712004 W5/2004 a130/2004 19,77447 . 8 .46980 1 .31467 63 
8LOF20120002 488152208 KELLY SVCS INC CIL A -2,9DO 0000 7/2012OD4 8n5/2OD4 a/3012004 78,54069 -7 900 4a 1,84023 S3 
SLOF20120002 46615Z208 KELLY SVCS INC CL A -300 8 7=004 &7&2004 arianow 8.12552 -e :085 32 

8020 
S3 

8 SLOF20120002 673082102 OAKLEY INC COM -2,4DO 
0000 

S 7/1312OD4 8125MOO4 8130/2004 27,47695 -27,27744 log 
51 

S3 
SLOF201 

20002 0932OVIDO 
PDI INC COM -1 .500 ('000 8 811012OD4 8125/2004 WO/2004 35,32807 

_31,880 
10 3.4405 63 

_1 :00 0 
:LOF20 

12ODO2 720188105 PIEDMONT MAT GAS INC -1 
0 
0000 8 =912004 B/25/2004 0130/2004 42.70 6050 4 ; :317 70 1,48180 SO 

SLOF20120002 007595102 ADV0 :NC .. DODO 6115/20D4 =612004 8131/2004 29,11 42 -3 2 860 -209218 St. 
LOF20 

1 
20002 0075851 02 ADVO NC -1 . 

6000000 
611012004 BnaQOO4 af3i/2004 4058028 -50 .77048 

_4 1 22 
St. S 1 1 S 

LOF20 20002 00758 :1102 ADVO :N aOO DOOO a oil 712 04 BQB12004 8/31/2004 17.:4 : 285 
-1 

22832 -1 .7:0847 1 . 
SLOF20 120002 D0758 02 ADVO NC -6000000 S 7/141= arM004 S3 /2004 

1 
4565 1 -, : :789 50 -1,23129 St. 

SLOF20120002 04362P207 ASCENTIAL SOFTWARE CORP COM NE -311000OW 717r,004 ars7m anlreM 
41, 

02754 37991 80 310885 S 9LOF201 
20DD2 04302P207 ASCENTIAL SOFTWARE CORP COM NE -1 No 0000 711112004 al2ar2OD4 ar3i/2004 

21, 
17550 :19: 738 28 1 :202 22 S'3 

S 
0 r 

a 1 6 t. F2012OD()2 232572107 CYMER :NC COM -2 :400 0000 
7/2 

1/2004 
S/28/2004 11131=04 65,13870 -68,89056 -3,75177 SL 

SLOF2Di2OOO2 232572107 CYMER NC COM -1 100 DOW 712312OD4 amenm 8131n 29,85528 -30.70208 -93a al) L 
LOF2012DD02 20915iIOS EBB TECHNOLOGY INC COM -4

:800 

0- 
6129nOO4 a/250004 8/3 r2DWD44 31 .348 26 49,45884 -18.14038 St. 

1 :1 1 K :S Sa I St. F2012DOO2 
422 

1 :102 HE :DR;CK TRUGGLES :NTL INC -2,0000000 S 7/21/2004 and/2004 8/3112004 5334855 -50 e7e 0 268865 
S 

r 
0 

61200 :011 a 
2.84811 63 LOF2Dj2DOO2 422 02 HE DR C STRUGGLES NTL INC -1 :Do 0000 71220004 an 4 12004 48 9 -45 105 7: 3 

1 6 SLOF20 20002 497498106 KIRKLANDS INC -5 : 00 DODO 7/13/2004 8IM004 8/31/2004 43.09805 _55,387 65 .12.289 60 St. 
SLOF20120002 497498105 KIRKLANDS INC -3000000 7/1412OU 6126/2004 8/31/2004 243951 .31273 -687 7 St . 

SLOF201200M 49HO3105 KNIGHT TRADING GROUP INC COM -0000000 0712004 
anSnOD" 

813 /2004 
8:384 92 

1 
1 .:943 00 -3,55608 St. r 

'LOF20120002 409063105 KNIGHT TRAD NO GROUP INC COM $000000 a 4raROD4 wal:2004 IV31/20134 13 974 a7 
.19 

902 45 -5,98758 St. 
St. 12 02 499DO3105 KNIGHTTRADN GROUP :NCCOM :" :000 0000 &WOO4 BnMOD4 a/31/2004 

1 
7:70150 -2252678 -4 a2 2 SL 

SLOOFF22D I 2DO0002 499003105 KNIGHT TRANG0 GROUP NC 
COM _I . 

coo DOW 512012004 
Sn6QOD4 

11131120D4 14 10 :3. -3 :0953 478 St. SLO alien a- 
0 _" 00 F20120002 499D03105 KNIGHT TRADING GROUP INC COM -4 

600 
DODO 

004 
'WO04 8/3 1/2 44:7 47,4'402 24 -2,7 

a 
SL 

SLOF20120OD2 49SW3105 KN GHT TRADING GROUP INC COM -1 :200 DODO 6/17/2004 8126/2004 813112000044 
1 

1 .17990 -11,89200 -72122750 St. 
SLOF20120002 57585P3D4 MATRIXONE INC COM .3,1000000 8 &7/2004 ar2&2004 9/31/2034 15,50242 -22.35472 

.6. 
85230 St. 

SLOF2012DO02 719405102 PHOTRONICS INC COM -a 11DI) 0000 S 4rMOD4 8126120114 813 112 9602165 -125.39472 -28 .77307 St . , I I I I S r 
LOF20,20DO2 719405102 PHOTRONICS INC COM -230000 : ar2WO04 SM /2GOON4 32:680 85 41 .96212 -9 .2al 27 St. 

SLOF20 20002 7 9405 02 PHOTRON :CS INC COM -2 :600 0000 417/2004 B/26/20D4 8/311/2004 38.943457 4701944 .10 .075 87 St. SLOF201 
2DO02 7 

1 
94051 02 PHOTRON CS INC COM -ego 00 4'1312004 BQWOO4 813 12004 :::235 64 -11 :070 90 -2,54540 L 00 S 

PHOTRO 
1 

00 : 
I WI/20 

3 LOF20120002 710405102 N CS INC COM -4000000 41 OD4 8/261200,11 04 
68 

-7,24510 -1,501 53 St . 
SLOF20120002 831885209 SMITH A 0 CORP .1,0000000 8 4/13/2004 

ananOD4 
8131nOD4 23,e4g 45 -2 ::114 

40 
-5,04495 SL 

SLOF201 20002 831885209 SMITH A 0 CORP .1,500 
ODDO 

5 5f7l2004 812612OD4 813112004 35,474 
1 
7 4 02470 -a,550 53 St . 

SLOF2012ODD2 831805209 SMITH A 0 CORP -I,ODO 0000 S 6/10/2004 8,12812004 al`3112004 23,64944 -29,071 10 -5,421 W St . 

SL F20120002 631805209 SMITH A 0 CORP 1 :5000 00000 S 5/1=004 an MI/2004 231:4: 44 -29 01880 -5,36738 SL r 
012 :31 2 9 SMITH A 0 CORP 

3 8 

1 1 ::5 OCO 0 1 1 S 

'LOF2 
0002 

00 000 6 5/1312004 8,12812004 8131/2004 35 7 17 4309380 -8,2`19 0 L 

St. F20 20002 3 5209 SM TH A R 6/11112 04 a/20/20 8/3 /2 D4 6:554 81 -20,00334 -3,44a 73 L 
0 

1 OCO 
P -10"0" : 04 

1 
-37 

_6 .860 ag S 
St. F2012OOO2 :318e5209 SMTHA SIP _, .3.0O.. 711512004 BrW2004 8131/200,4 307442 60497 St. 

St. 212712004 
26=04 

813 12004 5: 123489 4 71 7 
G 

0OF201 20002 9050100 TREDEGAIR CORP COM -3000000 6 
S, 

:2 
3 

85212 
SLOF201 20002 8946501 00 TREDEGAR CORP COM 

-1 .1 
00 

OODO 
a 3/3112OD4 S/26QOO4 111004 1 ::7" 

1 
2 -15,885 65 2,90047 SO 

SLOF" 
1 
20002 

1 
31 

1 
931 04 CALLAWAY GOLF CO COM -7000000 5 4/20/2004 a/27/2004 Q/1/2004 4ZI1 49 -12,.302 4,10353 St. 

SLOF20120002 131103104 CALLAWAY GOLF CO COM -900 OODO 8 
412712OD4 

a/2712OD4 91112004 
10. 

85076 -1696807 -5,11729 St. 
SLOF2012DO02 13`1193104 CALLAWAY GOLF CO COM ~300 0000 S 

412onOO4 
&127/2004 

g/j/2004 
3 
.6 
1692 -5:28 

1 
80 A .664 88 St . 

SLOF20 120002 
1 
40SOD105 CAPITOL BANCORP LTD -1,400 DODO S 

7126/2oD4 
ar27/2004 91112004 38,58589 .34,37" Do 4 .21589 

63 SLOF20120002 1405813105 CAP TOL BANCORP LTD -40000 0 8 7/29/2004 8,2712OD4 9/1/2004 1102454 -10,16820 a a 34 S3 

SLOF20120DO2 232572107 CYMER :NC COMM -900000 7/23QOO4 B/2712004 91112OD4 24,86 :7 -2519352 -32485 St. 
St. F20 

1 
20002 232572 1 07 CYMER NC CO -9000000 712712004 8127/2004 9/I/2OD4 24,86: 7 -24:669 72 

9 95 S 0 1 1 a SLOF20120002 232572107 CYMER INC COM -70000. SWOO4 a127/2004 911/2DO4 19,34229 -19.98708 -62479 St. 
SLOF2012DO02 371532102 GENESCO INC COM -2,400 

D000 
a 

7/1512OD4 a/2712OD4 Q`1/2004 55.181 go -52 
0"0 Do 

3,10190 S3 

SLOF201 
20002 371532102 GENESCO INC COM -6000000 

S 
7n912004 ar2712004 911120134 13,79548 -12:e5e 28 1 13920 S 

rL0F20t2OOO2 3826811101 GOODYS FAMILY CLOTHING INC COM 27 0000 8 
ana,2004 

8,2712 04 9/112 04 20.61951 -2793393 -7 :414 42 St. 1 0 an 0 1 
0147 

3 
2 

, 
43 S rLOF2O 20002 4228igiO2 HEIDR:CK & STRUGGLE: :NTI. INC :1 :80000 000 a 7/2212OG4 712004 91120OD4 43,10379 4 :. 

a 95a 6LOF20120002 422819102 HEIDR CK 
a 
STRUGGLE NTL INC -31000000 S 7n8J2OO4 8127/2004 9/1/2004 83.51359 7745220 6 

, 
001 33 S3 

SLOF20 
I 
2DO02 4eB2 

101 
01 JLO INDS INC COM 4 .0110000 7/27QOO4 8/27/2004 9/I/2GD4 5785 64 :55 

.5 
12 

so 
2 
.345 

al 83 SLOF201 20002 4::0441108 KELLWOOD CO 
.-0 

000. 
4122/2004 8/27/2004 9/j/2OD4 17:4e: 24 

_20 
.95875 ~~',48 I SL S I ~ ., : fi 

I . F20 20002 4 044 08 KELLWOOD Co -1 "0. 
OODO a 

4/2312004 ar2712004 911=04 
3' 

43013 -45,44e 83 7 
7 

.1. 

LOOF20120002 48BD44108 KELLWOOD CO .2,40000 S 6/1812004 W712004 W112 D4 83:047 56 -97.99800 -14 
, 
150405 SL 

SLOF2012DOO2 4NO441DO KELLWOOD CO -5,0000000 S 6117/2004 a/2712OD4 911/2DO4 174,68240 .205,76200 -31,079 BO St. 0 0 

SLOF20120002 4:8044108 KELLWOOD CO 
IDO 

0000 S 7rWOD4 8127/2004 9/112OD4 3,49365 -4.27e 65 .78300 St. 

SLOF20120002 4 9063105 KNIGHT TRADING GROUP INC COM 43000000 S 6/1712OG4 &2712004 oil 120114 
39 
:11113 .42:111 11 '2,99832 St. 

SLOF20120002 499063105 KNIGHT TRADING GROUP INC COM I 
, 
3 000 0 S &7312004 8/27/2OD4 91112004 11 

.77 
7 

.1 3e

. - 
-1 :4 : 57 St. 

St. F2012DO02 57685P3D4 MATR:XONE INC COM :2 
. 
go 

0 
000 

8 
5(712004 8/27/2004 911/2004 13 954 1: -2~0,1112 48 -09051 30 St. 

SLOF2012 57685P304 MATR XO E C COM .1,1000000 S 5110/2004 8f2712004 91112OD4 5,29290 .754402 ~2,25 
06 

St. 0 00 

SLOF201 2DOM 73662102 OAKLEY INC CO- 13 00000 S 711 
3/20 . 

&27f2OD4 911/20G4 
1 
4,758 

2 
-14:7 

5 
28 

.10 gg 
St. 

SL.F201200000022 :73862 
1 
02 OAKLEY INC COM :2:1' 7/ ;412004 at2712GO4 91112OD4 23,540392 _24 019 80 17g 478 SL 

SLOF2012DOD2 89320VIDD PD) INC COM -2.000 0000 S IV D12004 ar2712OD4 9/112004 4 DOS 07 
_4Z 

500 BO 5.5020 S3 000000 S 5 - 
8/1112014 8127/2004 91~/20134 2':804 35 

. 1 10 

S .1 :00 DO .1. LOF2012DOC12 69320VIOD PDI INC COM 
00 

1 8.82125 2,783 S3 

LOF20120002 3 3 06 PACER INTL INC TENN 00000 OD4 =7/2004 g/ 12OD4 2350 6 -2 .2,47435 SL :9 7 H1 
LOF20 20002 9373H 

1 
06 PACER INTL INC TENN -2,6000000 S e/1412OD4 a/27/2004 g/I/2OD4 40:74'3 1'2 4'4:::: 0220 -414510 St. 

04 7 -71 2 .20 
1 
3143 SL , :I SLOF20120002 723443iG7 PINNACLE AIRL CORP -5,600 DOW a 

2r24/20 an7nOD4 9/I/2OD4 13 654 :1 4 S 
'27 004 - ;-0.4 5 

, 8 :1 7 
-154 290 St. LOF20120002 781557107 REWARDS NETWORK INC .3,70000 S 3/312OG4 8) 

12 
2 4 

1 

B 
1 :078 83 S 

a 1 00 .3 a 3 00 SLOF201 2DO02 807066105 SCHOLA T C CORP COM -i .eOO 00 S 7/2812004 812712004 91 12 04 46 -44,121 . 20 
SLOF20120002 807086105 SCHOLASTIC CORP COM 8000000 S 7127/2004 812712004 9/1 /2 04 2332401 .2238400 94001 S3 

SLOF20120002 807060105 SCHOLASTIC CORP COM 
~700 0000 S 

7129r2OO4 8127/2004 911f20004 
20. 418 

51 -19:40 73 938 
78 

S3 

SLOF20 
1 
20002 8202801 05 SHAW GROUP INC COM -2.2 00000 S 1/1 

5/2004 
a/27/2DD4 9/1/2004 23 .3 . 

1 
-2' 

, 
34 40 -3 

, 
30

. 
7
. St

. 

SLOF20i 20002 :31865209 SMITH A 0 CORP -70000 0 S 7/i5/2OD4 ar2712004 91112OD4 17:DB92 
54 

-2 .,24: 83 -3,10.29 St . 
St. F2DI 2DO02 3 

1 
865209 SMITH A 0 CORP ~200 0000 S 

8rM 04 
8/27/2004 911 12 04 4 -57 834 -8157 02 St. r 

'LOOF2012ODD2 88023UIOI TEMPUR PED C :NTL :N 370000000 S 4120/2 4 0/27/2004 .0004 4:'1'701 7'6 2'71 04 -15 099 2e St. 
BLOF20120002 58023UIOI TEMPUR 1`2C NTL NCC 

I 1 
00000 S 4/221200004 8127/2004 0/112'04 13,13215 -5127199 -5,13984 St . 

SLOF20120002 9 670107 YORK INTL CORP NEW COM ~3 00000 0 S 7/26/2004 8/27/2004 Q/112004 11 11' -1 1:110 :0 -6 229 12 St . 2 1 .1 .70 gwo 31 :7 1 01 4 :0 r 
SLOF2 

120002 
5282T 04 KADANT ;NC C M 0 DOOOO S 4/812DO4 af3O/2004 04 .: .4 .035844 0 -3 :892 50 St . 

LOF20 20002 48282T 104 KADANT NC COM 

_w 

"0 S 
4113nDO4 BFJWD04 9=004 11,27715 _12,509 10 -12 195 St. 

SLOF2012OOD2 499063105 KNIGHT TRADING GROUP INC COM -2,9000000 8 812312004 813012004 
ann

.134 28,50972 -2
. 

85 

1 a. 
-3 :352 16 St. 

SLOF201 20002 92343CiO6 VER ;TY INC COM -8000000 S 3n4/2GO4 Br3O12OD4 .004 ..0..30 -993920 _839 90 St. 

SLOF201 20002 22343C 
1 
06 VIER TY Nc COM -1,4000000 

S 
3/2512004 8/3012004 9/212004 15,02378 

.17.S7 

34 
-184356 St. 

SLOF20120002 92343C108 VERITY INC COM -200 
OODO 

a 
3,26/2004 

a13012004 OW004 2,274 83 2,~31 Be -28303 St. 

St. F20120002 118440106 BUCKLE INC COM -900 DOW 
S 

SM12003 Sn~/2004 WM004 2338082 -111:0114 7 529604 L 

SLOOF201 2DO02 5073OR102 LAIDLAW :NTI . INC A,200 0000 S 7128/2003 813 /2004 OrMOO4 18, 
438 1 

2 . 
12 

510 4: 
5 :925 

64 LG 

SLOF20120002 50730R102 LAIDLAW NTI . INC .7000000 S 7/2912003 8131/2004 10,754 41 -7,381 85 3,372 50 LG 

SLOF20120002 007806109 BARNES GROUP INC COM 
-500 OM S 

4115r2M enlr2OO4 913/2004 13,07079 -13 P71 45 -Poo So St. 

SLOF201 20OD2 0893021 03 BIG LOTS INC COM -4000000 6 &79/2OD4 a/31/2104 IM004 4 a44 93 -5:727 08 .08215 St. 
SLOF2O ;2ODO2 089302103 BIG LOTS INC C M -3,00 

0000 S 
WO42004 .112004 gr.V2004 

38 
33894 -43,07490 _7 33796 SL S 

BIG LOTS INC COM 

9rwo 

:4 0 LOF20 20002 089302103 .4,OOD 0000 S B/4/2004 W112004 
0 

48:449 26 -4699400 1 5526 S3 

SLOF20120002 089302103 BIG LOTS NCCOM .1000000 
a 

SSn004 enl/2004 
91312004 1 123 -1 17 36 3587 S3 

SLO 
201 

20002 260095 
1 
04 DOVER DOWNS GAMING & ENTNT INC .100 ODOO S 11113/2003 a,31/2004 

9/3/2004 :217 
85 

_08
: 98 3a 87 SO 

F 02 LOF2Oi2ODO2 49 :063105 KNIGHT TRADING GROUP INC COM 0 DOOO S f3012 04 a(3112DO4 OD4 17, 46 :7 19,052 OB -2 0509 S 6 1 
40 063 05 KN GHT TRAD NO GROUP NC COM :,0 71M0004 

1 
04 OW004 

5 :,3 0 

LOF20 20002 :, 400 0000 S 813 120 12 .0 
60 

2 0320 .44228 SL 

SLOF20120002 49 :063105 KNIGHT TRADING GROUP INC COM 32000000 6 7f7f2OG4 M 112004 OrS,2004 28.7 a
. 

2,7:004 64 80605 S3 

SLOF20 
1 
20002 49 063 

1 
05 KN GHT TRADING GROUP INC COM :2:400 0000 S 7/8/2 04 8/3112004 913/2004 21,53'30 01 ~2 379 44 

1 
5357 :3 

SLOF201 20002 505401208 LABOR READY INC .21 7/l/2004 8131/2004 9/312004 25 
" _' 

78500 -4 .76 11 L 

SL F 
0, 
2 00000 S 5,1012004 ':7 21 

1 _'O .: . . 

0 2 0002 576a5P304 MATRIXONE INC COM 4.5DO ODOOO S 8131/2004 9f3l2 20:2 -300,68 90 9 L 

SLOF201 20002 57685P304 MATRIXONE INC COM 4000000 S 5/18/20DAI 8/31/2004 9W D4 1,80420 -25 320 -77900 St. 

SLOF20120002 719405102 PHOTRONIC: :NC C M 
.1 .6000000 

S 4 
1 
512004 813 1/2004 913n0004 2278218 .28:9:0 64 ~8,218 46 S 

SLOF20120002 719405102 PHOTRON C NC COM -1 000000 S 4 0/2OG4 al'3112004 9WD04 15,04900 -1 
' .'6' 

-371903 St. 

SLOF20120002 719405`102 PHOTRON 
ICS INC 

COM :1 

Go 0000 S 
412212004 B1310004 91312004 1142264 

-'-"1 
071' ~259 07 St. 

SLOF20120002 7201861105 E ONT NAT GAS :NC 400 Dow S 3131/2004 9(31/2004 913nOO4 
1 
731755 -to S. D. 4 2407 S 

SLOF20 
I 
2DO02 720 So 05 PPIEDMONT NAT GAS NC 

-600 
Goo S 4/1/2004 8131/2004 913/2004 25:976 33 -2649730 48 3 SO 

7g LOF20 2DO02 085577105 YELLOW ROADWAY CORP 0 ODOO S 3/2412DO4 8131/2004 913/2004 24,50060 19,521 36 5,06924 SO 

SWO05 

red P Sloan Foundation ex D no 
13-iB23877 

HIgh R-k Capital 



:LCF2012DO02 980670107 YORK INTL CORP NEW COM -8000000 S 7/27/2GD4 813112OD4 9/3/2D04 19,23476 -21.030 06 -1,79530 SL .,
.F20120002 D07585102 ADVOINC .1,2000000 8 7/14/2004 91112004 Of712004 35,027 16 -37.89480 -2 .88762 SL 

LOF2012DO02 D07585102 ADVO INC .3000000 S 7/26TOD4 911/20114 917/2004 a,756 7 : .9,42132 -884 53 SL 
1 M 00 6 SLOF20 
1 
20DD2 04362P207 ASCENTIAL 

SOFTWARE 
CORP COM NE .500 0000 

7/a/2004 
G/l/2004 gf7/2004 0,499 

0 
-6 .24 

1 
2 6820 S3 

SLOF20120002 04362P207 ASCENTLAL SOFTWARE CORP GO NE 2,10 000 
7/WO04 

9/112004 91712004 27.29938 -28,652 654 37 3 
SLOF20 20002 04302P207 ASCENTLAL SOFTWARE CORP COM NE .1,1000000 S 70=04 9/i/2DO4 917/2004 14.29966 -13,2`18 04 08152 63 
S OF2012DD02 089302103 

&W 
1 : L BIG LOTS INC COM -47000000 8 

DD4 
9/l/2 04 9f7/20D4 56,76020 -55.241 82 1 52428 S3 

SLOF20120002 1405OD105 CAPITOL 13ANCORP LTD -1:3DD 0000 S 7/29120D4 9/j/200" 9[7/2004 38.98413 -3304015 3,94398 S3 
SLOF20 120002 

1 
4056DIOS CAPITOL BANCORP LTD :1 :000 0000 S 7r=0114 91112004 Of712004 28,44933 -25, ::7 10 2562233 :3 

SLOF20120002 1405410`105 CAPITOL BANCORP 
LTD 

28000000 8 842=04 911r2004 91712DO4 70,65813 .72 740 7 :150 7 3 

SLOF2011200172 22284PI05 COVENANTT IN LA -500 DOOO S 517/2004 9/1/2004 0/712004 9,03087 -7: 85000 208087 SG 
RAN: INC C SLOF2012DO02 22284PI05 COVENANT TRAN C CL A '7000000 5 511812004 9/l/2004 917/2004 13,90321 -11,28120 2 :SM 01 BG 

SLOF20120002 22284PI05 COVENANT TRANS INC CL A -1.2000000 S SJ27/20114 91112004 91"712004 23 3408 -18,93708 4,89700 SG 
SLOF20120002 22254P105 COVENANT TRANS INC CIL A -6000000 8 

0/1 
512004 O/j/2004 W712004 

li 
::17 04 -9,aOi oo 2,1 ;6 04 :3 

SLOF20120002 250743105 DOLLAR THRIFTY AUTOMOTIVE -9D0 0 00 S a/5/2 4 9/l/2DD4 W712004 22,09196 -21 72042 3 
1 
54 3 

SLOF2Oi2ODD2 397624107 GREIF :NC CLACOM -200 0: S 5151200OD4 0/112004 Qr7/2OD4 7,77574 -677400 1 .001 74 SG 

SLOF20`120002 397624107 GRE F NC CL A COM -1000000 8 &W004 
.,

.004 .004 388787 -3:417 44 47043 80 
SLOF201 20002 397624107 GREIF INC CL A COM -8000000 S 

5WO(M 

9/1 
/20D4 017/2004 31 : 

1 
0294 _27. 09460 4,008 3B SG r 

'LOF20120002 AW210101 JLG INDS INC COM .1,000 DOOO 
S 

7/2712114 911/2004 81712004 
1 
3 

, 
94967 .13.57820 7`147 63 

SLOF201 
2DD02 

468210101 JLG INDS INC COM 
.1,700 

DOOO 
S ..

.04 911/20" 917/2004 2371444 -23.85508 
.1 
40 04 61. 

SLOF201 2GO02 4974981 05 KIRKLANDS INC -2,600 0000 7/1412004 9111/2004 9f7/20D4 1::53 460 -27 103 DO -7 
'686 le 

SL 
I S SLOF20120002 497498105 KIRKLANDS INC -900 oom 7/2012OD4 O/l/2004 Of7/2004 76: 3 -9:306 00 -2,54267 St. 

SLOF2012OW2 499003105 KNIGHT TRADING GROUP INC COM 3000 8 716=4 91 /20D4 91712004 11411 52 -11,58053 -1001 SL 8 1 1 :1 1 
r LOF20 2OW2 49OW3 05 KN GHT TRADING GROUP INC Com 2 :200 Ow, 

6 
7/114/2004 911120114 gf7/2004 9:31180 -19,27920 3 

000 32 54 SLOF20120002 69373HIOG PACER INTL INC TENN -2.8000000 6 8/14/2DD4 911/20114 9f712OG4 43.72097 48.341 IS 4,(12019 'L 

SLOF201 2DDD2 782352108 RUS ELL CORP -1.500 
wo 

S 7121/2004 W112004 917/2004 2e 807 07 -2868 25 137 82 53 

SLOF20120002 792352108 RUS:ELL CORP -2,000 000() S 9/I/20D4 9/7/20D4 35:742 76 -35:3295 20 41758 S3 
0 SLOF20120002 807068106 SCHOLASTIC CORP COM -1,400 OODO 8 W2912004 911/2004 917/20D4 40 :1 3 -38,93946 1,67387 :3 6 1 5: 03 83 

LOF20 20002 80700105 SCHOLASTIC CORP COM 0 00 8 SWOD4 911/2004 9/712DD4 
0 

-5,30508 495 N 3 

SLOF20120002 8472202D9 SPARTECH CORP NEW -1,200 0: 8 1111=003 9/112DO4 9f7/20D4 26,771 
.0 

:27,380 00 1.4 
1 
Boo So 

SLOF20120002 8477881DO SPEEDWAY MOTORSPORTS INC COM -1 .700 ODDO 8 &=D04 9/112004 917/2004 0,624 22 54,31600 
1 
3 22 

63 
SLO I 

F20120002 854231107 STANDEX :NTL CORP COM 4 0 lrZM 04 61112004 817/20134 377 -1,1 :397 24 -1 :7093 47 SL 
r 

0120002 B54231107 STANDEX NTL CORP COM 0 000 a 1/27/20004 01 /2 04 9171200-4 ':'7543 21 4 10386 
5 

'LOF2 -1,4000000 a 
0 

33 -7,3 
06' 

:L 
SLOF20120DO2 654231107 STANDEX :NTL CORP COM 400 0000 5 1/3012004 911 /2004 017/2004 9,04377 41604 96 -2.. 1 L 

r T -6 00 611912004 9/i/2DG4 917/2004 36 iS4 15 :38 65 55 L SLOF2012DD02 854231107 STANDEX N L CORP COM -1.500 DO : 
1 

-2,00114: 
S 

'LOF20120DO2 965577105 YELLOW ROADWAY CORP 00 
D000 

W24/204 9/1/2004 gf7/2004 24:512 
49 

19,52130 4,991 13 SG 

SLOF20 120002 985577 
1 
05 YELLOW ROADWAY CORP -1,3000000 5 Tf2n004 Qflf2 W7,7004 53.11038 

-50 
57300 2,5364 S3 

SLOF20120002 50730R102 LAIDLAW INTL INC -2,0000000 S 7r2WO03 gr2/2004 9/812DO4 31,89925 -21 .09100 10,80825 LG 

SLOF20120OD2 60730RIO2 LAIDLAW INTL INC -5000000 S all/2003 OWOD4 glar2 04 7,974 81 -505490 2,91 
7 
9 
1 
LG 

SLOF20 120DD2 04382P207 ASCENTtAL. 
:OFTWARE 

CORP COM NE -3000000 6 7/21812004 9020114 gia/20004 3 
' 9D2 

64 -3:604 92 
2
.7 - .3 

SLOF20120002 D4362P207 ASCENTLAL OFTWARE CORP COM NE .1 1000000 8 7/2 12004 QW0134 IW812004 14.30987 
-1 
3 
.1 
7787 

"
.20 S3 

SLOF20120002 1405BD105 CAPITOL BANCORP LTD -3 :600 0000 S 8/2312004 9/mO04 
Olon004 1 

02,50383 _03,780 00 a,723 63 63 

SLOF20120002 256743105 DOLLAR THRIFTY AUTOMOTIVE 5000000 S &&=41 WWO04 
2/ar2ou 

3B.827 70 -3a.200 70 42709 S3 

a I Wa/2004 8:814 B3 3 9 : 92 -5,171 09 L S 0 8, 7 :1 LOF201 20002 209151 
1 
06 ESS TECHNOLOGY INC COM 0 0000 5 Ong/2004 OMN4 

S 

LOF201120002 209151106 EBB TECHNOLOGY INC COM :1 
, 
20DO 0000 8 613012 04 9WOD4 OM12OD4 38 7 

1 
3:0: 52 4,92175 SL 

SLOF201 20002 34354PI05 FLOWSERVE CORP COM -1,7000000 S 5127/2004 9WDD4 g/a/2004 39,18408 -35,27024 3.91384 
SG SLOF20120002 397624107 GREIF INC CL A COM _300 0000 S 51617004 9=004 9020D4 12.378 

03 _10. 
251 00 2,12503 SG 

SLOF201 2DO02 397624107 GREIF INC CIL A COM 

_I 
. 
2000000 a 5f7/2DD4 Or212004 9/8J2004 

42,5134 
12 40,95038 6,501 7a SG 

SLOF201 20002 45811:1100 INTEGRATED DEVICE TECH INC .5.8woND S aWDD4 1WOD4 91800D4 
58 

862 64 -00 302 48 .23.679 
84 

SL 

SLOF20 120002 4682 
1 

01 JLG INDS INC COM .1 500 DOOO S 7129/2004 GM004 9/8/2004 20,024 50 -2 
1'04 

:0 -12 10 SL 

SLOF20`120002 460210101 JLG INDS NC COM 
_1,800 

0000 S 
&MOO4 

wm 9/8/2004 25,10041 -25 08: 4 24141 S 

SLOF201 20002 482B2TIG4 KADANT INC COM 

-1 
00 ODDO S 

4113/2004 
grMOD4 oial2004 1,88302 -20 05 

4', 
.3 SL SLOF201 

20002 0282T104 KADANT INC COM - 000000 8 4rnn0O4 902004 9/8120D4 2 36221 -2a:12945 58 -1,70 37 SL 

6 LOF20 1 : 
0 

91=004 360,`127 52 -29,57264 554 68 S3 120002 488152208 KELLY SVCS :NC CL A .1 1 0 71220004 91=004 91&2 S I 
' 0" 

0 

SLOF20 20002 488152208 KELLY SVCS NC CL A 41XI 
0000 

7/28n 04 VM004 004 10,95540 :10,751 84 20362 3 

SLOF20`120002 :76:5P3D4 MATR :XONE :NC COM -4.900 
Woo 

8 5/1812004 
gr212004 91812004 232 4 16 31 04420 -6,38004 S 

SLOF201 20GO2 76 51`3114 MATR XONE NC COM -1,2000000 
S 6`3/2004 

OrMOO4 9/812004 5:6 :7 34 -8'285 76 -2.5'8 42 SL 

SLOF20120002 077240103 OHIO CAB CORP -600 0 1:10 
S 

4114/20D4 9r212oD4 B/V2004 12,23: 71 -12,277 02 -37 31 SL 
00 LOF20 120002 677240103 OHIO CAB CORP -23000000 S 41,15r2OO4 912/20114 :1812ON 46.91 90 46.62376 29514 SG 

SLOF20 20002 726900 03 PLANAR :YS ;NC -1,1000000 S nl2ou QWO04 /8/2OD4 12,27725 .2222 5 -99 1633 SL 

SLOF20120DO2 726900103 PLANAR YS NC -300 GOOO IS 1/912OD4 OW004 91S/2004 3,34634 .5:86 : 2: -2:311 05 SL 

SLOF20 120002 74838CIOe QUIKSILVER INC COM 
_I 

200 
00110 

S 
fiJi8r2OG4 2/200: 91812004 26.61013 -2433432 2,47581 SO 

SLOF20120002 7483SCIDO OU:K :LVER Nc COM -1,800 ODOO s 7r22r2oG4 rmoo g/812 04 40.21519 -37:241 10 2.974 DO S r 
'LOF20120002 7483SC108 QU KS LVER INC COM -1 .000 

0000 S 
aiani)(14 9/212004 glaf2OO4 22,341 78 

~19
.654 60 2 787 IB S3 S 0" 

SLOF20120002 847220209 SPARTECH CORP NEW -200 
00cIo S 

11/12r2003 OWD04 9/=004 4 1383 73 4,66000 ;23 73 BG 

9LOF20 120002 047220209 SPARTECH CORP NEW .1,4000000 S 4130/2OD4 9=004 9/812004 32.78611 -31,98762 
9

. 
4
. S :28,755 00 SLOF201 20002 847788100 SPEEDWAY MOTORSPORTS INC COM .9000000 s 8/23f2004 gr212004 91812004 29 84942 1 .004 42 S3 

LOF20120002 047788106 SPEEDWAY MOTORSPORTS INC COM .1,0000000 8 8124/2004 OW004 918ROD4 33,16e 02 3199980 1,`168 22 63 

SLOF201 2DD02 89288R108 TRAMMELL CROW GO COM -310000 0 S 215/2OD4 grMOD4 91812 04 47,68339 -4309000 459339 SG 

SLOF20120002 294703103 EQUITY INNS INC COM 4 : 
1 
00 00'00 S 3/MD04 Or3n 04 9/9120004 4019709 39 120 97 

1 
:07a 12 SO 

SLOF20120002 458118`108 INTEGRATED DEVICE TECH INC -2,0000000 S 
&WO04 

OrJI20004 91912004 10:912 55 :27:711
2' 

-8,79 :65 SL 

SLOF20120002 499083105 KNIGHT TRADING GROUP INC COM -200 GOOO S (112312004 R/W2004 9/912004 1,73998 _2 
. .5

.41 -31 46 SL 

SLOF201 20002 499083105 KNIGHT TRADING GROUP INC COM .27000000 8 613012004 grJ/2004 9/912OD4 23,48971 -27,07398 -3.68427 SL 

SLOF20120002 499083105 KNIGHT TRADING GROUP INC COM -2,0000000 S 7/29QO04 M004 9/912004 2261973 -2227810 34 ; 03 S3 

SLOF20120002 518415104 LATTICE SEMICONDUCTOR CORP COM -26000000 S 1/29/2 4 9=004 9/9/2004 11,57468 27 
.19184 

~15 
.8 1 

' SL SLOF20i 20002 510415104 LATTICE SEM CONDUCTOR CORP COM -1 :800 ooGD a 3li/200014 9/3/2OD4 91912004 01323 GO -1 ...177 SL 

Sl.OF2Oi20D02 518415104 LATTICE SEMICONDUCTOR CORP COM -3,9000000 8 
3rno. 

9/3/2104 Om'2004 4:382 00 :13::.4'0 74 -21 .07874 SL 

SLOF20120002 518415104 LATTICE SEMICONDUCTOR CORPCOM .1,300 DOOO S 3115r2004 
9 .0. 

.12004 5,78733 -11 :497 72 -5,71039 SL 

SLOF20120002 5708SP304 MATRIXONE INC COM -2.000 0000 
S 

B/3120134 W=004 9/912004 944098 
.,38 

" 60 
438202 SL 

SLOF20 
1 
20002 5768SP3D4 MATRIXONE INC COM -47 00 0 S WO/2004 gn/2904 9/9/2 04 22,20039 .32.72079 .10:52 

' fi 
SL 

SL F 120002 65`1824104 NEWPORT CORP COM -2 :000 00' 812812004 Or,112004 9=004 24,58022 32.281 6 : -7,701 3: L 
00 00 5 SLOOF2200 

1 
20002 729132100 PLEXUS CORP -3,300 

0000 S 
&WO04 9rwoG4 :/912004 38,35070 : 48.557 19 -10,20049 S 

SLOF20120002 7 :2352ID8 RUSSELL CORP -2,400 OWO S 7=004 M004 19/2004 43,17451 -4230024 7 4527 S 

SLOF201 20002 7 2352108 RUSSELL CORP A .200 0000 S 7/23/2004 9rW004 91moo-4 21 .58725 -21,031 44 5: 8 
1 
S3 

SLOF20120002 B928BRIDO TRAMMELL CROW GO COM -9000000 S 215/2004 
013/2004 

919/20134 1397973 -1251000 1,48973 SG 

SLOF20 
1 
20002 6028BRIOG TRAMMELL CROW GO COM -1,500000 S 

Z%2W4 
SW004 91912004 2329955 -20.92 00 237455 SO SLOS201 

20002 892BOR108 TRAMMELL CROW GO COM -700 ODOOO 
S 

3/23/2004 
grN2004 

O/W004 
1 
0: 873 

1 
2 -g.G255 00 1 :248 12 SG 

S DING 12612004 76001 -1 .84284 SLOF20120002 007585102 ADV -6000000 7 OD 9/10/2004 
1 

-1 24205 SL 

LOF20i S "72 : .1 . .04 64' 
5~5 

49 .680.41442 4.1 1 
05 

S3 20002 007585102 ADVO NC -2,2000000 S SQ4120D4 Of71200 
a 

2 r 
'LOF20120002 04362P207 ASCENTIAL SOFTWARE CORP COM NE -3000000 8 7121112004 917/2004 9llOf2oo4 3,89048 -3,59391 30255 S3 

SLOF20i 2DD02 04362P207 ASCENTLAL SOFTWARE CORP COM NE 
_I 
000 0000 S 712gr2OG4 9/712DO4 Oil 0/2004 20,781 11 -19,8492 

1 .1 
31 63 S3 

SLOF20120M 04362P207 ASCENTIAL SOFTWARE CORP COM NE 1 300 WW S aWD04 91712004 W1 .004 1 884 
a' 

8 
07470 S3 

15 LOF20120DO2 103043105 7 
87 

1 0 -65. 72558 
S 

BOW14E & GO INC COM _4
:200 0000 

S 
5119/2004 9f7/2D04 9110/2004 59 

. 
7' 3099 50088 SL 

SLOF20 
1 
20002 256743105 DOLLAR THRIFTY AUTOMOTIVE 4000000 S a/512004 Of712004 9/1012004 988121 -9.65352 2076 S3 

SLOF201 20002 256743105 DOLLAR THRIFTY AUTOMOTIVE 
-8000000 

8 
8/812004 9/712004 9/1012004 19:722 41 .19,02424 098197 S3 

SLOF20120002 256743105 DOLLAR THR FTY AUTOMOT VE -3000000 
S 

8/2312004 gf7/2004 911012004 7,39501 -7126000 135 91 S3 S r 
SLOF20120002 2117456107 EU(CORP -1,1000000 

, 
6/15/2004 9f7/2D04 91 ;012004 2 78 .25 8 0 GO 2,96976 S3 

LOF20 IZWO2 287458107 ELXCORP -1,700 
0000 

S S"SnO04 
W712004 Ol W004 484: :3, : 04 .39'4540 00 509904 S 

SLOF20120002 2976021 
04 

ETHAN ALLEN INTERIORS INC COM -18000000 s 
6115aO04 

9n120G4 12oo4 6e,oe4 01 
.65

.95758 1 :008 43 S3 

SLOP201 20002 343873105 FLUSHING F~NL CORP COM -2,6000000 S 6129r2004 W7/2004 : ;",012004 4BOS415 45,627 14 242701 S3 S 
w 1 11 SLOF20120002 343873105 FLUSHNGF LCORPCOM -2000000 S 711/2004 Qr7/2004 

9/1 
012004 3.69647 .353050 18597 S 

SLOF20i20002 37 ::l 03 G
:LDAN 

ACT :VEWARE SUB VTG CL A -7000000 S SJ2112004 91712004 911 004 :740 86 -19,1124 85 1801 S3 ol 1 :1 
LOF2 20002 37 

1 
03 G LDAN 

ACT 
VEWARE SUB VTG CL A 

_1, 
3000000 S 

.0/2

.. 
0/7/20G4 

gli=GD4 
3B 66181 -37 .12729 

.535 

6 
SL 

SLOF2012D= 497498105 KIRKLANDS INC -3 
'800 

0000 S 7/20120(14 gfT/2004 9/`10121304 28,43891 -39,29200 -10,853 0: SL 

SLOF20 
1 
20002 e51824104 NEWPORT CORP COM -1 .3000000 S 11128/204 9r7t2004 

Oil 
012004 1801289 2008304 4 .97015 SL 

SLOF20`120002 651824104 NEWPORT CORP COM 
.1 

00 0000 
S 711/2004 Of7r2004 9/1 0/2004 

1 . 
231 78 -1 5 0 :4 -34901 6 

'SLOF20120002 78235210a RUSSELL CORP .30
. 0000 - 

7123/2004 gf7/2OG4 9/1 0/2004 5,42537 -5 :2857 8 
1.7 ~j 

S3 

SLOF20120002 782352108 RUSSELL CORP 000000. S 
7122004 

gnr2004 9/1012004 3616915 -34 .85460 1 31455 S3 

SLOF20120002 782352108 RUSSELL CORP -8000000 S 712812OD4 91"712004 
g,l(V2oD4 

1448766 14,G40 00 42768 S3 

SLOF20i20GG2 782352108 RUSSELL CORP .700 DOOO S 
&WC)04 

qf7r2004 9110/20114 12 
. 
OS920 -1245608 203 

1 
2 S3 

SLOF20120002 647788100 SPEEDWAY MOTORSPORTS INC COM -3000000 S 8n4/2004 9/7/2004 9/10/2004 10,102 17 _9 5'9 94 58223 S3 

SLOF201 2DO02 847788105 SPEEDWAY MOTORSPORTS INC COM 
_I 
.3000000 IS 8125/2004 917/2004 

9110/2004 
44,03607 41 .4 818 2 . 

567 
89 S3 

SLOF20120002 903844108 ULTICO 
.,
.SGD 00 7:1 38 -347 83 SL 5 M :NC COMM 

00 S 
1112012003 91`712004 9;llO/2oD4 18,43355 

-18 

SLOF20 
120002 :03844108 ULTICOM NC GO .1,8000000 S 

1 
214/200' :f7r2004 9 0,2004 1638537 

-,a 
.53038 .15399 SL 

SLOF20 
1 
20002 20253 

1 
01 VALMONT INDS INC COM -000000 S 311912004 r7r2G04 0/~012004 12 .0 658 3,08222 .1 

03564 
SL 

LOF20120002 920253101 VALMONT INDS INC COM -1.0000000 S 3/22/2004 Of712004 al 0/2004 20 .07763 -20 
' 3) 

1 70 .22407 SL 

SLOF20`12DO02 920253101 VALMONT INDS INC COM -IGO 0000 S 3128t2004 9/7/2004 9/1012004 2,00776 .200644 1 32 SG 

SWO05 

Alft.d P Sl- F-nd0m 
T.On~ 134523877 
HIgh Rmk C.phM 



SLOF20120002 00437VIO4 ACCREDO HEALTH INC COM -2,4000000 S Sf3OI2OO4 0/812004 9113/2004 57.GO1 54 .50,96840 603514 S3 
SLOF20120002 03937RiO2 ARCH CHEMICAL INC COM -6000000 S 5WO04 9/812OD4 911312OD4 16,65597 -15,75558 90039 SO 
SLOF20 

1 
20002 03O37RlD2 ARCH CHEMICAL INC COM 400 0000 S W21200,4 m/20134 9/13/2D04 11 .10395 -10.17200 93198 SO 

SUOF2o 120002 03937RI02 ARCH CHEMICAL INC COM -800 OODD S 511212OD4 O/a12OO4 W312004 16,05597 -15.39804 1 .25703 SO 
SLOF201 20002 03937RI02 ARCH CHEMICAL INC COM .1,400 DODO S 7113/2OD4 9/812004 911312004 38,80392 -37,83612 102700 S3 
SLOF20120002 04362P207 ASCENTLAL SOFTWARE CORP COM NE 4000000 S &WO04 91WO04 wl3r2OO4 5,19371 4.00460 32911 S3 
SLOF20 

1 
20002 103043105 BOWNE A CO INC COM -3,000 DOOO S TJ712004 918/m 9/13/2004 41,27002 45.10320 -3.83318 SL 

SLOF20120002 103043105 BOWNE & CO INC DOM -6000000 s 7130/2004 918r2OB4 911312004 8.25401 -8,92776 -07375 SL 
SLOF201 20DD2 120349109 COG SYS INTL INC -I,aOO 0000 S af3O/2004 9/8/2004 9/1312004 24,52742 -23,40320 1,12422 63 
SLOF201 20DO2 25a?43105 DOLLAR THRIFTY AUTOMOTIVE -1,7000000 8 a/2=004 QW004 9/1 3/2OD4 42,397 GO 41,14000 1,257 DO 63 
SLOF20120002 26geOPIOS EAGLE MATLS INC -500 0000 S 712712004 QWOG4 911312004 33,05245 -33,02155 03090 53 
SLOF20120002 2:745OjiO7 ELKCORP -I,ODO 0000 6 811812004 91=004 W113/20D4 20,506 77 -23,20000 3.30077 S3 
SLOF201 20002 2 7456 07 ELKCORP .100 0000 8 811712004 91802004 Q/ 312004 2,05068 -2,24801 40267 S3 
LOF20120002 293904108 ENZON PHARMACEUTICALS INC 4000000 8 4/3012004 9/8/2OD4 Q/1312004 5.72018 -5,750 Oa -2090 St. 
LOF201 20002 2939Dfloa ENZON PHARMACEUTICALS INC .1,81)(10000 S 5WO04 9/8/2004 9113f2OG4 25,78133 -20,90496 -1 .12363 St. 

SLOF20120OD2 293904108 ENZON PHARMACEUTICALS INC -1,200 DODO S 0/812004 911312004 17.18750 -17.695 eS -50812 SL 
SLOF201 20002 294703103 EQUITY INNS INC COM -7000000 8 XWOO4 2WO04 gli3/2004 6,93776 -667919 25858 SO 
SLOF20120002 294703103 EQUITY INNS INC COM -I,ODO OODO S ar3l/2004 WWO04 9/13/2D04 9,91105 -9,10460 800 4a SO 
SLOF20 

1 
20002 297602104 ETHAN ALLEN INTERIORS INC COM -000 ODDO 8 6/1612004 9/a/2004 W1312004 29,08282 -29,31448 368 34 

83 SLOF2Oi2OOO2 2974102104 ETHAN ALLEN INTERIORS INC COM .1000000 8 0/lOnOD4 918r2OD4 9/1312004 3.71035 -3,602-38 4797 S3 
SLOF20`120002 34354P105 FLOWSERVE CORP COM -3 .6OD WOO S 512712004 9/812OD4 9113/2004 85.31800 .74,68992 

10,628 Oa 

SO SLOF20120002 34354PI05 FLOWSERVE CORP COM 
_I 
000000 S aWO04 9/8/200-4 9/13/2OD4 2,36994 -2,20048 16940 SO 

SLOF20120M 376glaID3 GILDAN ACTIVEWARr SUB VTO CL A -I,GD0 ODOO 
S 

MWD04 OWOD4 9JI312OD4 27,09844 -28,51330 -014 88 SL 
SLOF20120DO2 397024107 GREIF INC CL A COM -5000000 . 511012004 g/a/2004 9/13/2OG4 20,70701 .16,397 35 4,369 SO SO 
SLOF201 20002 3971524107 GREIF INC CL A COM -1,6000000 8 51~312004 OW004 9113/2004 60,45444 -55,sg8 oa 

10.55830 
So 

SLOF20120002 402829109 GULFMARK OFFSHORE INC COM -2000000 S 3f 012014 91812004 911312004 340392 -3,11698 2 895 SO 
SLOF20 

1 
20002 4021329 1 09 GULFMARK OFFSHORE INC COM -1,0000000 S 9/8/2004 9/13QO04 17,01960 -15,52800 

1 . 
4:1 SO SO 

SLOF2012DO02 420761304 HAYES LEMMERZ INTL INC -1,700 DDOO S 3=004 WWDD4 9113/2004 20.10084 -23,87650 :3.775 08 SL I at 
SL 

F" 
20002 420 304 HAYES LEMMERZ INTL INC -24 0000 3/3M2OO4 W&2004 0113r2OD4 2837765 .3829884 -7. 

'a 
SL 6 

0 20002 48817 52208 KELLY SVCS INC CL A 
84 0 . 

: Z.1 0 .3 LOF20i .1 :1,0,0 0 TrmOO4 9/812004 0/ 3/2004 30: B 9 2958758 1, 439 
SLOF2Oi20OO2 5768SP304 MATRIXONE INC COM 

-a
.. 
OOM 

S 
SIMOD4 

91&2004 
9/1 312 04 3.84559 -557072 -1725 13 SL 0 Im 

SLOF2012ODD2 57685P30,4 MATRIXONE INC COM -2,0000000 S aIMOD4 9/812004 .1004 
9 
. 
61 
397 -13:050 20 -3,43823 SL 

SLOP20120002 591097209 METAL MGMT INC COM NEW -2 .4000000 S 812512004 9/8/2OD4 9/13/2004 42.47996 4047504 200402 S3 
SLOP201 20002 693611AID0 PSS WORLD MED INC -1,800 DOOO 8 &WOD4 9/012004 9/1312OD4 17.30439 

_I 

5
:06, 

00 
1 :342 79 S3 

SLOF20120002 Og3SaAlOO PS8 WORLD MED INC .2,5000000 6 &WM 9/8/2m 9/1 3/2004 27,03611 -2358975 3,44836 53 
SLOF2012DO02 713509309 PER SE TECHNOLOGIES INC COM 

-, 
600 ODDO S &WOO4 WWO04 9/1312004 20,02222 

.1 

- 
11872 1:103 1 83 

SLOF201 20002 74838CIDS QUIKSILVER INC COM -, :goo 0000 
8 

&WOD4 
OIS,2004 

9/1312004 44,3132 -37 
1 

5 
74 7 "940 3 S 0 g/&7 S 

SLOF20120DO2 547788106 SPEEDWAY MOTORSPORTS INC COM -5000000 a/25Q 04 OD4 9113/2004 17,257439 -15,943930 1 .308 1: S3 
SLOF20120002 B477881 00 SPEEDWAY MOTORSPORTS INC COM -2,0000000 8 SQ7/2004 O18r2OD4 W1312004 69,02998 -64,681 60 4,34818 83 
SLOF20 

I 
2DO02 903044108 ULTICOM INC COM -8000000 6 12/412003 9/8/2004 011312OD4 8.28a 12 -8,26988 1 

a 
44 SO 

SLOF20120002 903844108 ULTICOM INC COM -7000000 12/a/2D03 
g/g,7DD4 

9113/2OD4 72 030 -8,82500 42538 SO Lo 1 7/2712 OtW 1 9:65 
F20 20002 9881370107 YORK INTL CORP NEW COM 000 0000 DO4 004 91 3/2004 2 8079 -31 545 09 -1,85a 30 SL 

L F20120002 17273KIGS CIRC R :NTL. INC COM -3000000 
a 

3/1612OD4 O19r2 04 OIMO04 6.75029 -601395 -86306 SL 
SLOF20120002 i7273K109 CIRCOR NTL INC COM 000 OODO 8 3/1812004 9/912OD4 9/14/2004 19,18705 -2 7 99 -263225 SL 0 0 00 
SLCF2012ODO2 17273KiOg CIRCOR INTL INC COM 6000000 4=104 91912004 WM004 30,68824 -3 : 

_3 96168 S 
: 11 : 

8 
4 egg 902 L 

SLOP20120002 34354PI05 FLOWSERVE CORP COM A.700 0000 910/2OD4 9/14r2DD4 40,08242 .37,408 10 3,27426 
SO SLOF20120002 34354PI05 FLOWSERVE CORP COM 

_1 
OW004 Offl12OG4 9/1412004 2,39308 -2,24149 151 59 

SO 
SLO 

TAL MGMT INC COM NEW 00 OODO F20120002 591097209 ME -2000000 8/25/2004 QW004 0/14/2004 3,617 111 3,37292 24499 S3 
SLOF2012DO02 591097209 METAL MGMT INC COM NEW 

-1
.800000 8,127/2004 SM004 gli,112004 2894332 -26,92498 2 

.0 . .3 

SLOF2012DO02 903844108 ULTICO .1,40000 0 
1 
4 1,811@040 SO S 

M 
~NC COM 00 121812003 QJR/2004 

111 12004 
1 .4 040 .1365000 

LOF20120002 903S44108 ULTICOM 
NC COM 

-2.3DO OODO 6 
12/io/2003 

919r2004 9114/20G4 2: 3:9 22 -2081500 4,58422 SO 
SLOP20120002 003B44108 ULTICOM INC COM -1,00 0000 S 3/1=004 9/g/2OG4 9/14nOO4 15,46039 .13,87598 1,58443 80 
SLOF2Oi2OOO2 903844108 ULTICOM INC COM 

_ 

10 Oow 

8 S/I=GO4 
9/9/2DO4 911412004 9.93883 

8 
OM 4 

1 
318 38 S3 

SL F201 20002 
1 
263491 09 CSG SYS INTL INC _, . :O 

0 ' 
8130/2004 9/10/2004 9/1512OD4 30,28338 -2,7:791350 2,49208 S3 

0 O'o 0 111 SLOP201 20002 232572107 CYMER INC COM -1 .7.
.0

. arMOO4 9/1 0/2004 91 512DO4 5098367 48,49148 2:41 11 :3 
SLOF20 12DO02 303728103 FAJRCH~UD SEMICONDUCTOR INTL -6,4000000 811212004 gIIOr2OO4 W115/2004 

85:228 1 
6 -80,017 12 4. 30904 83 

SLOF20120002 303726103 FAIRCH LID SEMICONDUCTOR ;NTL -1 .800 
oom S 

8/1312104 W10/2OD4 9/15/2004 2390986 -22.10364 1 8682 3 
SLOF20120002 303726103 FAIRCHILD SEMICONDUCTOR NTL -1 .000 

Om 
91IOnOD4 21 

1 
512OD4 23

:gep 85 .2z 
goo SS 1,06917 S3 

SLOF20 
1 
20002 303728103 FAIRCHILD SEMICONDUCTOR INTL .900 

0.00 
a/30/2004 9/10/2004 WI W004 11 :114 :1 :11:326 51 65942 S3 

SLOF20120002 45085BIDO INFOCUS CORP COPA -2,200 .00. S 7/27/2004 911012004 9/1 5/2OD4 2 
233 

0 
181 

5000 3 
- 
08390 S3 

SLOP20120DO2 45605B106 iNFOCUS CORP COM 4,8000000 s 7,29/2004 OAO12004 9/1512OD4 48,32851 41,91744 44`11 07 S3 
SL F20120002 45665BI06 INFOCUS CORP COM 00000 S 812012 04 011012 4 Oil 5)2004 269553 .2 304 23249 S3 
St. SHS 4.1000000 S O/g/2OG4 

oil 
9/1 M004 49:543 23 -45 7076 377247 83 OF20120002 G0797EIDO 02MICRO INTERNATIONAL LTD -30 0 3120DO04 :7' 0 

SLOF20 
120002 045327103 ASPEN TECHNOLCOY :NC COM -38000000 S O/fROO4 91012004 911&20(M 2557340 -22,61342 2,95998 S3 

SLO I _ 2 :0 _5 L SLOF20 I 2M 
045327103 ASPEN TECHNOLOGY NC COM .1 :100 0000 S 9r212OD4 9113/2 04 9116nOO4 7 :4o2 a2 -0.:29 57292 :3 

F2012DO02 007006109 BARNES GROUP INC COM -100000 0 S 411512004 W 312OG4 9116/2OD4 2743275 27 4 0 
1 1 SLOF2Oi2oOO2 232572107 CYMER INC COM -, :Goo 00000 a ar4l/2004 :113r2 04 9/1 612OG4 29,88470 .27.621 30 2 250~ 450 S3 

SLOF201 20002 2a96gPIO8 EAGLE MATLS INC -8000000 S 712712OG4 
11 
312004 IWOO4 55, 

1 
5558 -5283448 2 32; 1 S3 8 -1 .9 S 

SLOF20120002 303720103 FAIRCHILD SEMICONDUCTOR INTL 000000 S 813012004 91~3/2004 :;let2OG4 
28 
.02874 -23,90941 2'71 303 S3 

LOF20120002 303726103 FAIRCH :UO SEMICONDUCTOR INTL :2.100 0000 S 9/l/2004 0/ 3/20N 91 617004 29.42955 -27251 7 
2,17785 

3 
SLOF20120002 303726103 FAIRCHILD SEM~CONDUCTOR ~NTL 

1 
410000 S 9/212 G4 911312004 9/1812004 10,61970 -17:726 66 1 89304 S3 

SLOF20120002 303720103 FAIRCH LD SEM 
CO 

DUCTOR NT1. -1 :200 0000 s OrV20004 9/1 312004 911012004 10,81688 -14,40996 2:408 92 S3 
,qLOF2Oi2DOO2 303726103 FAIRCHILD SEM 'CONDUCTOR INTL -1 .:000 00 S 91712004 911 3/2OG4 9/11612004 25 

' 
225 33 -21,861 72 336361 S3 

SLOF20120002 303726103 FAIRCH ILD SEM ICONDUCTOR INTL 4 000000 S 91912004 9/1312004 9/ OnOO4 6306332 .56,771 10 8:292 22 S3 r 
'LOF20120002 34354PIOS FLOWSERVE CORP COM -2:700 DOOO S 6WO04 011 3r2OO4 Oil 8/2004 84,63297 -6052023 4,1127 SO 
SL F20120002 423452101 HEUMERICH A PAYNE INC COM 1 2000000 S 3rZ2120(14 W 3 004 :/111612004 32,38448 -33.60456 .1 22 0: SL S 
0 

01 
SS65BiO6 INFOCUS CORP COM : 

0 
812or2oO4 9111312 LOF2 20DO2 4 ~2 400 00 0 S 12004 6/2004 2336441 21,304 32 2 06o S3 

SLOF20120002 458858100 INFOCUS CORP COM -3 SOO DOOO S 
G/WOO4 oil 

312 04 
oil 

612004 35:G48 61 1,692 32 2,354002 S3 
SLOF20 

1 
20002 4811210101 JLG INDS INC COM -1 :800 OGDO S 

&WO04 

oil 
3120004 9116/2004 26,91620 .25.0889 1 827296 S3 

SLOF2Oi2OOO2 4898135109 JACUZZI BRANDS INC -17 oo o s 7[712 04 
9/13/2004 

9116nOD4 15.45 5 .13,644 20 1,8 03 6 0 9/13,20 5 9 
SLOF20120002 469865109 JACUZZI BRANDS INC -4:40000 GOOO s 7/Sf2oO4 04 911812004 39.9809798 -34,3GO 20 608 5: S3 
SLOF20120GO2 624580106 MOVADO GROUP INC COM 

-1
.900 0000 S aii3r=4 :IIlr2Ol4 W,1(112004 3251087 -20,29733 a 22 1 54 S3 

SLOF201 20002 694873100 PAC:FIC SUNWEAR CALIF INC COM 4,8000000 8 71=04 
1 
3/2004 91 anOG4 

1 
02:628 31 9282096 0:807 35 S3 

SLOF201 20002 
7 
13831 

1 
05 PER COM SEMICONDUCTOR CORP 4,0000000 S 

0 

0/1 
3/2004 9/le/2004 41 .15343 w 465 00 -543657 SL 

PHOTRON:CS ~N COM -1200 0000 S llonOO044 9/ji3/2 G4 9116/2004 
_2 . 

: 
g 2 S 

SLOF2012DO02 719405102 C 4rnJ2 19,267 62 0 1 :0 502 
1 

70 L 
SLOF201 2DO02 7 

1 
W05 

1 
02 PHOTRON CS NC COM -5000000 8 412312004 91 3r2OO4 9/1612004 8.02 

2 
8,6167 .58849 St. 

SLOF20120002 816650101 SEMTECH CORP -7,50000 0 S a/27/2OG4 911312004 9/101200-4 149,65: 9(81 
~j 
4 

1 
551 25 830573 S3 

af3 12 4 9113/2004 O/IWOO4 
3.1 

w 0 SLOF20120002 816850101 SEMTECH CORP -23000000 S 0 00 45,95814 4278735 9 
SLOF20120002 SIOB50101 SEMTECH CORP -1 .000 0000 8 I/2OD4 9/1312D04 Oil OJ2104 1998093 .18,044 

0 
1,03: '3 S3 

SLOF20120002 SYBASE INC COM -2,1000000 S 
T/BnOO4 

0/1312OD4 .1.04 30.84701 .31,55439 -70738 SI. S I :7li3OIOO M 
LOF20 20002 94650100 TREDEGAR CORP COM -1 

00 
0000 8 Y3112004 91 312 D4 9/1 OD4 20,84123 .17,32980 351143 SO 

S 
LO 1 8 1 .1 :2 0 r2e,200 I 

F20 20002 94650 00 TREDEGAR CORP COM 1 
00 

000 S 4 4 .11 .1004 91, 612,04 19, 0448 .15 IiS 54 3:987 82 SO 
'SLOF20120002 896522109 TRINITY INDS INC -2 100 ODOO S aIIef2OO4 9113/2004 .1

.004 
'0,497 69 .54,49458 0,003 11 S3 

SLOF20120002 00437VIO4 ACCREDO HEALTH INC COM 
.1
.0000000 8 &13012004 9114'2OG4 9/17/2DO4 24 

' 
35273 -21,23600 

3 
116 73 S3 

SLOF20120002 00437VIO4 ACCREDO HEALTH INC COM -0,100 OODO S af3ir2OO4 111 
1 
4r2OD4 9/ 7/2004 14355184 -132,465 10 

IS, 
08648 S3 

SLOF20120002 17273KI09 CIRCOR INTL INC COM .2,5000000 S 4r2212OD4 0114r2oD4 Oil 7'2004 47:145 03 _54,109 25 -8.48362 SL SLOF201 
20002 248239105 DENDRITE INTERNATIONAL INC -8000000 S 8/27/2DD4 9/14/2()04 9117/2OD4 

1 
2 09124 

.1 

0 
05560 2,035 84 S3 

S 14 .2 5 SLOF20120DO2 248239105 DENDRITE INTERNATIONAL INC -3 .2000000 S 8/2712004 9114/2 G4 911712004 4836494 -41,75000 0.80 94 
63 

SLOF20120002 831865209 SM :TH A 0 CORP 3 200 DODO S aWOO4 w =04 9117)2004 71,39992 .91,97344 0,07352 SL LO I I 
F2012 0 :3 .65209 SM TH A 0 CORP 1 :200 0000 S 8/2 004 9/14/20D4 9/1 712 G4 28 774 :7 -3,1 .1176 SI8263 S 

SLOF20 20000022 96522109 TRINITY INDS INC 2,1000000 6 8/17M/2004 911412004 9/17/20004 59:832 4 
_ 7, 

5703 4 
1 
7 
1 

1 S SLDF20120002 02744PI01 AMERICAN MED SEC GRP INC COM m2 600 0000 s 813;12004 9115/2OG4 912012004 82.7834 05 .558,04 00 23,84005 83 
SLOF20120002 287456107 ELKCORP 

.1 
: 600 0000 S 611 /2004 :;11120('4 9/2012004 

4 
1. 88 17 -33,72015 

5,06602 
S3 

SLOF20 
I 
20OD2 293389102 ENNIS INC COM 

-l
.SoO 0000 S 7rT/2DD4 

1 
512004 9/20/2004 32.372 52 -30:421 72 

1,94980 
63 

SLOF201 20002 45 11 06 TED DEVICE TECH INC 1 OW 0000 S ewOO4 9/1V2004 &20/20N 1 25 18 
_", 

5 -3,59744 SL I :NT G 9 S 1 4 11 :1 
LOF20 20002 5: 08 NTEGRAATED DEVICE TECH INC 3'SDO 0000 S 6116/2004 9/15/2004 012012004 30:9083 55 -48.845 OW5 -12,58050 SL 

SLOF20120002 458118108 INTEGRATED DEVICE TECH INC -1 :500 0000 8 6117/2004 9/15/2004 9120/20 1 :,387 24 -20,100930 -4,72206 
S SLOF20120DO2 460210101 JLG INDS INC COM .1 3000000 S OW004 911512004 912W2OD4 iS.502 40 -18,11979 3 267 S3 

SLOF20 
1 
20002 71356:309 PER SE TECHNOLOGIES ~NC COM -1,7000000 S 016/2004 9/115/2004 012004 22,86480 -20.31364 

2. 
5:1 

IS 
S3 S 01 1 

UDF2 20002 7 356 309 PER SE TECHNOLOGIES NC COM -1,100 DOOO S &7312004 D/ 612004 /2012004 14,7G4 87 -13 12300 1,87187 S3 
SLOF201 2DO02 669908105 NU HORIZONS ELECTRS CORP -41260000 6 5/27/2003 

9117t2OG4 
912212004 25743 

1 
0 .2341638 2,32672 LG 

SLOF20120002 3 C -1:500 0000 S 3/19/2003 01 12 9/22r2004 8,819 94 
.1 
1:284 50 -246456 U. S 1 :9 57CIO7 PRO SCHULTZ INTL :N I's 0 0/~7 OG4 _I , 

-2 e92 06 LL LOF20 20002 9357CIO7 PRO SCHULTZ INTL NC 00 GOO S 312012003 712004 9=004 0,40794 210000 
SLOF20120002 69357CIO7 PRO SCHULTZ INTL INC -3,3000000 

S 
4128r2oO 0/17/2OD4 M2/2004 19,403 a7 23,Big 40 -4.41553 LL 

SLOF2(11 20002 007708104 AEROFLEX INC -35000000 
S 

7/2712004 9/17/2 04 9122/2004 33,51941 :36 351 70 -283229 SL 
SLOF20120002 045327103 ASPEN TECHNOLOGY INC COM -5,5000000 

S 
aWO04 

Oil 
7/2004 9=004 38390 19 -34 

.14950 
4:240 6 S3 

SLOF20120002 147195101 CASCADE CORP -ODO ODOO 8 WO/2004 9/17/2004 Of2212004 25.15441 -23,15403 200038 63 

SWG05 

AlZed P Sloan Foundatton 
T.. 10 - 13-1023877 
High Rock Capital 



SLOF20120002 147195101 CASCADE CORP -8000000 a 911/2004 2117f2004 9122n004 22.35947 -20.40410 1,0531 S3 
SLOF20120002 1584DO109 CHAMPION ENTERPRISES INC COM -4,3000000 S WWO04 9/17/2004 9/2212004 45,08745 -43,69144 1,39601 83 
SLOF2012OW2 232572107 CYMER INC COM -5000000 s aW004 9Vi7)2DD4 91=004 14,59241 -13.810 BS 781 78 S3 
SLOF20120002 232572107 CYMER INC COM -9000000 S 8117/2004 9117/2004 gn2/2004 28.26633 -23.03508 3.230 135 83 
SLOF20`120002 202475200 EMULEX CORP NEW .2,6000000 S On312004 911712OD4 9/=004 38.09479 -44.97724 -8,88245 SL 
SLOF20120002 202475209 EMULFX CORP NEW -3,3000000 8 71i/20D4 9/17/2004 W=004 42,540 29 -39,81a 83 2,92348 83 
SLOF20120002 315405100 FERRO CORP COM -700000S 5=2004 GVf7r2DO4 art2r2m 15,30326 -18, f05 go -Z602 74 SL 
SLOF201120002 31540510D FERRO CORP COM -1,0000000 a 6/1012004 gfi7r=4 912=004 21,861 79 -25,034 10 -3,172 31 SL 
SLOF2012DO02 315405100 FERRO CORP COM -1,2000000 S 511 V20134 9/17/2004 9/2=004 26.23414 -30,030 12 -3,79508 SIL 
SLOF2012OW2 316405100 FERRO CORP COM -1'000 0000 8 7/2112OD4 9117/2004 9rnnGD4 41,53739 -47,34007 -5,80358 SL 
:LOF20120002 3'610 100 FREDS INC CL A -3,0000000 S MT/2004 9/17/2004 91=004 47,05087 -43,03850 4,91437 83 
LOF2D, 20002 356 

1 
.: 
1 
. 'RED$ INC CL A -3,6000000 8 9=004 W17/2004 Q/22n0G4 57,541 05 -51,95700 6,58405 S3 

SLOF20120002 358108100 FREDS INC CL A -200 ODDO S gf=004 9117/20114 9rz2rA" 3,`196 72 -3,02210 17462 S3 
SLOF20120002 48MOS102 KEANE INC COM -4,3000000 S 7/27/2OD4 9/17/2004 9=2004 65.79189 -64,39250 1,39939 83 
SLOF20120002 48WO5102 KEANE INC COM -1,8000000 8 7/2S/20D4 9/17/2004 9=004 27.54070 -28,39610 1 .14409 S3 
SLOF20120002 488665102 KEANE INC COM -4 .5000000 S 7/29=04 Wi7f20134 9,=004 68.851 go -67,60020 1 .245 79 S3 
SLOF201200D2 58720010a MENTOR GRAPHICS CORP COM -2,500 DODO 8 611512004 W17/2004 9=0G4 30,39453 -39.501 50 -0.26607 SL 
SLOF2012GO02 1550203102 NEWALLtANCE BANCSHARES INC -BDO 0000 S 4/212004 0/1712004 912=004 11.3D4 13 -12,40872 -1 .10459 SL 
SLOF20120002 850203102 NEWALLIANCE BANCSHARES INC -2,9000000 8 415=4 9/1712OD4 9=DD4 40.97740 -43,05819 -2,09070 SL 
SLOF20 

I 
20DO2 669908105 NU HORIZONS ELECTFIS CORP -2,0000000 S 7/20/2004 9117/2004 9=004 12.481 50 .15,47700 -2,09550 SL 

SLOF20120002 6D4:73100 PAC FIC SUNWEAR CALIF INC COM -2000000 S 7/eQ004 91W=134 grZM004 4,30354 -3,86764 520 DO S3 
rLOF20 120OD2 694 731W PACIFIC SUNWEAR CALIF INC COM -1,600 D000 S 7)=004 QJ17,r20D4 OrZMOD4 35,14829 -30,84404 4,3M 85 83 
SLOF201200M 094873100 PACIFIC SUNWEAR CALIF INC COM -1,8000000 S 711312004 0117/2004 9=004 39,541 53 -35,78474 3,77709 83 
SLOF20120002 759148109 REHABCARE GROUP INC COM -1 .8000000 a &WOD4 9/17/2OD4 Qr=20134 411,347 73 .39.517 5e 1.83017 83 
SLOP201120002 890333107 TOO INC COM -5 .0000000 S 7/15/2004 9/17/2004 9/=004 86.24147 -77,54960 8,89197 S3 
SLOF2012M 92343C100 VER:TY(NCCOM -5000000 S 3MOD4 GV17=4 11=004 8.50855 -8.34485 163 90 SG 
SLOF201 20W2 92343C 

1 
00 VER TY INC COM .2,1000000 6 511012004 9117r2004 9=004 27,33589 -25,25187 2,08402 SG 

SLOF201 20W2 923,43CIOS VERITY INC COM -1000000 S 5/20/2OG4 9/17/2004 9=OG4 1,301 71 -1,28789 13 82 SG 
SLOF20120002 G8797E108 02MICRO INTERNATIONAL LTD SHIS -41,00 0000 S 9/1712004 9/2012004 9/23/2004 56,16458 -52,30764 3,84692 83 
SLOF2012ODD2 

03 
1538101 AMIS HLDGS INC .1 .3000000 6 812312004 942012004 Q=2004 16.00926 -17.35331 65594 63 SLOP201 

20W2 466210101 JLG INDS INC COM .1 .8000000 S 8f3/2004 9=004 9/2312OD4 28.19154 -25,04082 1.14472 S3 
SLOF20i20002 46621DIDi JLG INDS INC COM -1 .D00 DOOO 5 W3/2004 9=12004 9/23/2004 27,045 63 -25,79440 1,85223 83 SLOF201 

20DO2 8168501 01 SEMTECH CORP -2,5000000 S 911512004 QrAn004 9/23/2004 50.81330 -47,79575 3,01755 S3 
SLOF20120002 816850101 SEMTECH CORP .900 OGDO S 9117120114 V20/20D4 gn=004 18.29279 .17,238 Be 1,05383 S3 
SLOP20 1200172 13054DI09 CALIFORNIA PIZZA KITCHEN INC -2,0000000 8 7n12004 gnl/2004 OQ4/2004 41,005 23 -39,01880 1,17643 S3 
SLOF2012DO02 130540109 CALIFORNIA PIZZA KITCHEN INC -500 DOOO S 7IM004 9/21/2004 gn4/2004 10,27381 -9,97420 29981 83 
SLOF2012ON2 i7273KIDD CIRCOR INTL INC COM -2000000 S 4r2MOD4 0/21/2004 9124/2004 3,80315 .4,32a 74 -43559 SL 
SLOF20120DO2 i?273KI09 CIRCOR INTL INC COM -1,01X) ODOO 6 412312004 9/21/2004 0124/2004 19,45574 -22,06000 -2.Sa4 2e SL 
SLOF"1120002 172731<109 CIRCOR INTL INC COM -1100 0000 8 412812004 Oni/2004 9n4/2004 1 .94657 -2,03331 -8674 SL 
SLOF201 20002 225302108 CREDENCE SYS CORP -6 .6000000 6 9/1/2004 Oni/20M 904/2004 41,89853 -39,25000 2,44053 S3 
SLOF20120002 M475209 EMULEX CORP NEW -2,2000000 S 7/1)2DD4 WV2004 W4J20D4 29,49558 -20.41122 3.08436 S3 
SLOF20120002 316405100 FERRO CORP COM -7000000 8 7/2112004 9)21/2004 9/24/2004 1500465 -17.44141 -2,43856 SL 
SLOF20120DO'2 315405100 FERRO CORP COM -1 900 0000 S 7/2312OD4 gn'112004 9/24/2OD4 40.72744 -30,69249 3,83495 83 
SLOP2012DO02 343873105 FLUSHING FINL CORP COM ~500 0000 S 7/1/2004 =112004 9n4/20G4 9,44548 -8,82625 01923 63 

SLOF20 120002 
343873tO5 FLUSHING FINL CORP COM -1,200WO S 71712004 9/21/2004 W4=04 22.66914 .21,17828 1.49288 S3 

SLOF20120002 350108100 FREDS INC CL A -2,3000000 6 9=004 9/21/20134 W2412004 37.214 D4 -34,754 15 2,45989 S3 r 
'LOP20120002 35131108~00 FREDS INC CL A -2,6000000 S W13/2W4 SQ1/2004 20412004 42,06805 -40,19366 1,87439 S3 
SLOF20 

I 
20DO2 371532 02 GENESCO INC COM -1 .2000000 S 7/2912DO4 912112004 W4/2004 28,18373 -25,312 Se 2,571 117 53 

SLOF201120002 M8731100 PAC:F:C :UNWEAR CALIF INC COM 
-': 
9000000 711662004 2/21talX14 0124=04 4 1 . Me 47 -M.293 86 6,05481 S3 

SLOF201 20W2 694873 100 PAC F C UNWEAR CALIF NC COM -1 3DO 00GO 8/50004 On 120DAI 012412004 28,15422 -24,41010 3,74412 83 
SLOF2012DOCY2 719405102 PHOTRONICS INC COM .8000000 S 412312004 9121/2004 W4/2004 13.33001 -13,78680 -45079 SL 
SLOF201 20002 7 

1 
94115102 PHOTRONICS INC COM A.400 0000 S 4/28/2DO4 9/21/2OG4 W4/200-4 23,327 51 -23,31402 1Z8Q SG 

SLOF201 20002 7 
1 
9406102 PHOTRONICS INC COM -7000000 8 4/29=04 9/21/2004 9124f2004 11,66375 -11,063 yl 60004 SG 

SLOF2012DO02 890333107 TOO INC COM .1,8000000 8 7'15120'4 gnl/2004 9/2412M 32,88851 -2791782 4,76869 S3 
SLOF20120DO2 890333107 TOO INC COM .1,5000000 S 711 .004 0/21 r2DD4 =41200-4 27.23870 .22,12275 5.1 1a 01 S3 IS 
'LOF20120002 890333107 TOO INC COM -2,4000000 S SM712004 0/21/2004 9/24/2004 43.56202 -36.78440 8,51762 63 
SLOF2012DO02 125965103 CSKAUTOCORPCOM -5,0000000 S 913r2OD4 9=004 0127t2DD4 68.252 44 -60,09950 5,25294 S3 
SLOF20 120002 125065103 CSK AUTO CORP COM -2 700 OON S 9/812004 =212004 9n7/2004 35.77632 -33,91254 1,86378 S3 
SLOF20120002 125985103 CSK AUTO CORP COM _300 0000 6 Q/9/2004 9/22/2OG4 9127/2004 397615 3,92883 415 32 6 
SLOF20120002 17273KI09 CIRCOR INTL INC COM .900 DOCK) S 4128)2004 9/2212004 W2712004 17.31424 -1829979 

_985 
55 SL 

SLOF2012DO02 17273KI09 CIRCOR INTL INC COM .10000000 
S 

5rnOO4 9=2004 9/27/2OD4 19,23805 -19,40520 -16715 :L 
S1.2F201 20002 

1 
1273K`109 CIRCOR INTL INC COM -0000000 S 5/712004 W212D04 GQ7/2004 15.39044 A5,226 08 

1 
64 36 G 

SLOF201 20002 292476209 EMULEX CORP NEW -7000000 8 7/1/2004 qrnJ20134 0/27/2004 9,23544 -8,40357 831 87 83 
SLOF20 120002 292475209 EMULEX CORP NEW -1 .2DOODDO S 7=004 9/22MD4 9/27/2004 15,832 ig -14,08788 1 74431 S3 
SLOF201 20002 292475209 EMULEX CORP NEW .5000000 S 7/8/2004 9122/2004 9127/2004 6,59674 -577640 62034 63 
SLOF20120DO2 3154051DO FERRO CORP COM .4000000 S 712312004 9122r2004 W712004 8.51108 -7.766 B4 74424 S3 
SLOF201 20002 31 54051 00 FERRO CORP COM .1 .6000000 8 7/2612004 Q/22r2004 9127/2004 34,044 32 -33,65152 39280 S3 
SLOF" 

1 
20002 3 

, 
5405f00 FERRO CORP COM Z30170000 S 7129/2004 VM004 012712004 48,93871 46,68057 2,258 14 S 

SLOF201 20002 371532`102 GENESCO INC COM -3000000 S 712912OD4 9122f2004 9/27/2004 6.98024 -6,328 14 652 
1 
0 S3 

SLOF20120002 3715321CY2 GENESCO INC COM -2,9000000 S W3/2004 W22/2OG4 gn7/20114 67.47561 -65,86364 111 97 S3 
SLOF20120002 371532102 GENESCO INC COM -1,000 ODDO S 9180004 grr2120134 gr2712OD4 23,26745 -22,86670 DO 75 63 
LOF20120002 651624104 NEWPORT CORP COM - 1 . 700 OM S 71frID04 9/22r.VO4 9127/2004 10.00555 -2687428 -7.868 L 

SLOF201 20002 719405102 PHOTRONICS INC COM -8000000 S SW404 Q=0D4 9/27/2004 1318369 -12,21160 97209 SG 
SLOF20 120002 7 

1 
94051 02 PHOTRONICS INC COM -1,2000000 S 5/19QO04 0122r2004 gn7/2GG4 19.77553 -18.63420 1,14133 SG 

SLOF20120002 729132100 PLEXUS CORP 
A00 0000 S 

5WO04 9/2212004 gr2712004 4,$0801 -5.08572 -1,31771 SL 
SLOF20120002 729132100 PLEXUS CORP -1 .5DO 0000 8 514/20134 gr2212004 9/2712004 17,13005 -23.13630 -a.000 25 SL 
SLOF20 

1 
20M 729132100 PLEXUS CORP 

.1
.8000000 S 5110/2004 9n2/2OD4 912712DO4 20.55605 -2511000 -4,55395 SL 

SLOF20120002 729132100 PLEXUS CORP .1,0000000 S 5/1212004 9=201)4 9/27r2OD4 21 .60806 .20,1114 32 -5. 1 16 20 SIL 
SLOF20120002 720132100 PLEXUS CORP -1,0000000 S 5/ 

1 
312004 942=004 9127/2OD4 11,42003 .14,221 30 -2 .80127 SL 

SLOF20120002 007066105 SCHOLASTIC CORP COM .1,4000000 S affinO 4 r2202004 912712004 41 782 02 .37.141 72 464030 S3 
SLOF201120002 886320103 TIBCO SOFTWARE :NC COM .7,1000000 S 7/29/20004 :12212004 912712OD4 57,491 60 .50.48739 7,00421 S3 
SLOF20120002 BS6320103 TISCO SOFTWARE NC COM -6.7000000 S Br212004 0/2212004 Qn7/2004 54,25264 -415,863 15 7,38949 S3 
SLOF2012ODD2 886320103 TIBCO SOFTWARE INC COM -3,3000000 S 8/12r2OD4 9=004 9/27/2004 28721 45 -18,94260 7,77879 S3 
SLOF20 

1 
20002 886320103 TIBCO SOFTWARE INC COM 4,5000000 S 0/23/2004 gr2212004 9/2712004 30,43834 -28.93080 7501 54 S3 

SLOF20120002 88632Q103 TIBCO SOFTWARE INC COM -2,1100 0000 6 8f3W2004 912212004 9/27/2004 22,67275 A8,007 08 406507 S3 
SLOF20 

1 
20002 886320103 TIBCO SOFTWARE INC COM -2,3000000 S 8nl/2GD4 0/2212004 9/2712OG4 1 8,e24 04 -14,74300 3,881 D4 63 

SLOF20120002 SM320103 T;9CO SOFTWARE INC COM -3,9000000 S 
9)2QOD4 

9=DD4 W27/2004 31,57990 -24,8e7 57 0,71233 83 
SLOF20120002 69357CIO7 PRG SCHULTZ:NTL INC -2. 100 0G00 S 4f2a/2003 912312004 Onen004 12.400 2 1 -15,15780 -275759 LL 
SLOF201 20DO2 69357C 

1 
07 PRO 

HULTZ 
NTLIN -28 00 0 s 4/3012003 912312OD4 91280004 

1 
5.35263 -16,81940 -1,48B 77 LL S 

0 SC C : 00 000 LOF2012 D02 G0585R100 ASSURED GUARANTY LTD SHIS .4700 00 S 4122/2DO4 9/2,V2D04 91211121)(14 70,902 21 -B4 
, 
80000 .5,69T 79 SL 

SLOF20 120002 G0585RIOS ASSURED GUARANTY LTD SHS I 1000M S 4=004 
912312M A2812004 18.39057 .19 Dot) 00 -1,409 

43 
SL 

SLOF20 1 20002 03937R102 ARCH CHEMICAL INC COM -200 0000 S 7/1312GD4 9/2312004 912812OD4 5.52901 -5.40516 12385 S3 
SLOF20i20002 03937RID2 ARCH CHEMICAL INC COM .000 000 8 7/2612004 9=2004 9128/2004 24,88055 .227 541 2,1`15 

1 
4 S3 

SLOF2012DO02 03937RI02 ARCH CHEMICAL INC COM .700 00000 s 7/27=04 912Y20G4 9/28QG04 19.351 54 .18:5651 33 80021 S3 , 1 0 0() 8a, 1 8 r 
LOF20 20002 393TR102 ARCH CHEMICAL INC COM -4.30 

wo S 
W004 912312004 9/28/2004 118.87371 -1f7 61083 362 Be 3 

SLOF20i 20002 03937RI02 ARCH CHEMICAL INC COM -3000000 
S 

918=04 9123f2D04 9/2af2004 8.29352 -62 1 32 42 20 S3 
SLOF201 2DO02 096761101 808 EVANS FARMS INC -00 0000 s Sn5r2004 =312004 9128r2OD4 16,337 6`1 15:4'39 44 89817 SG 
SLOF20120002 090761101 BOB EVANS FARMS INC -100 a 00 S 5r2812004 912312004 9128/2004 27,22936 -25,937 10 1,2922 S 

' SLOF20120002 125905103 CSK AUTO CORP COM -8:100 00 9/9/2004 9/23=04 9128r2004 106,92072 ioe o7a 41 842361 SG S 01 
1 100 S 3 SLOF2012DO02 13054DI09 CALIFORNIA PIZZA K:TCHEN INC .1 .. ,000 S 7/912004 912312OG4 912WOD4 32.44200 -31,91744 52518 S3 

SLOF2 20002 
1 
3054DIOB CALIFORNIA PIZZA K TCHEN INC 2,:00 0000 S 712312004 gn3/2004 9/2a/2004 Se.774 54 58,37858 30598 63 

LOF20120002 13O54DI09 CALIFORNIA PIZZA KITCHEN INC - 000000 5 7/2312004 9=20G4 912W004 16,221 3D : 1003544 
1 
8586 S3 

SLOF20120002 131193ID4 CALLAWAY GOLF CO COM -2,D00 0000 S 412a12004 0123r2004 9/2812004 2160489 .35 .21200 -13007 
1 
1 SL 

0000 s 4129/2GD4 912312004 9/21112004 9,72220 A5,890 42 -5,98822 SL SLOF20 
1 
20002 131193104 CALLAWAY GOLF CO COM 

SLOF20`120002 184450loa CHEROKEE INTL CORP 000000 S 3/28nOD4 gr2312004 9/2W004 11,71: 17 -21,25635 -_9 .53818 SL 
SLOF20120002 10445010 : CHEROKEE INTL CORP A 600 0000 S W2912004 0123r2004 gf2af2004 12,49 38 -23.36080 10881 42 SL 
SLOF20 1 20002 

1 
8445010 CHEROKEE INTL CORP .1,0000000 s 3/3112OG4 912312004 W812004 7.812 12 -14,53650 -6,72438 SL 

SLOF2012DO02 248239105 DENDRITE INTERNATIONAL INC -600 D000 S 8/2712004 9/23'2004 912af2004 
893891 

.783000 
1108 91 S3 SLOF20 

I 
2DO02 248239105 DENDRITE INTERNAT ONAL INC -31000000 S 919)2004 9123f2004 OnSI2004 48 17403 45 .05571 1 11832 S3 

SLOF20120M 287450107 ELXCORP -1. 500 IX)DO S 6/17f2004 912312004 9r2B120D4 39,07001 -3372015 
5 
049 Be SG 

SLOF20i 20002 293389102 ENN:S :NC COM -5000000 S 7f7/2DD4 9/2312OD4 9/2=004 100,57535 .9 :507 10 1,D68 25 S3 
SLOF20120002 293389102 ENNS 

NC 
COM -5000000 

S 
7/a/2004 912312004 912ar2004 1 57535 -95302() 1,D45 15 S 

SLOF20120002 293389102 ENNIS INC COM 4000000 IS Wi 012004 9123120114 9/21W004 8,46028 -7,47760 98208 83 
SLOF20tZ0002 3f5405100 FERRO CORP COM -200 

- S 
7129/2004 R123)2004 9na02D04 421362 -4 . 

05D 16 
15444 S3 

SLOF20 
I 
20DO2 3 

1 
5405 

1 
00 FERRO CORP COM .1,800 

0- S 
8n7/2004 :12312004 gf2&2004 37:922 69 -3022356 903 63 

SLOF20 
1 
20002 31 54051 00 FERRO CORP COM .1,000000 W3012()04 /2312004 gr2a12004 37,92259 -38.02010 1902 40 S3 

0 S SLOF20120002 315405100 FERRO CORP COM -8000000 S 912r2G04 9123/2004 9128=04 IS 854 48 _18,91968 -6520 SL 

5/3/2005 

Alfr*d P Sloan Foundation 
Tax 
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SLOF20120002 41=1101011 JLG INDS INC COM .3.7000000 8 8f23/2004 9/23/2OD4 9/28nOD4 52,01837 -5D,231 20 2,68717 S3 
SLOF20120002 488044108 KELLWOOD CO -1,2000000 S 7=004 912312004 9128/20134 44,205 D4 -51,31980 -7,11476 SL 
SLOF201 20002 08044 

1 
08 KELLWOOD CO -2000000 5 71WO04 9/23r2OD4 QQBQOD4 7,36751 -8,48312 -1.11561 SL 

SLOF201 20002 535679104 LINENS N THINGS INC COM -3,6000000 S 7114r2OO4 QQ312004 9/2a/2004 89,81789 -92,34000 -2.522 1 1 SL 
SLOF20120002 5872DOIDS MENTOR GRAPH:CS CORP COM -300 DODD S 6/1512004 gr2312D04 Q/2a/2OD4 3,43753 4,75938 -1,321 85 St. 
SLOP20 

1 
20002 5872001 06 MENTOR GRAPH CS CORP COM -31000 Dow &1enOO4 QQ3/2004 9/2ar2OO4 34,37529 47,00910 -13,23381 St. 

SLOF2Di2OOO2 a94873100 PACIFIC SUNWEAR CALIF INC COM -2,300 ODDO 1115/2004 9123/2OD4 912812OD4 49,72483 43187 10 0,53773 :33 
SLOF20120002 713569309 PER BE TECHNOLOGIES ~NC COM -200 OODO IS a/2312OD4 9/23/2004 9128112OD4 2 770 35 -2,38600 36435 SLOF201 

20002 7 
1 
350309 PER BE TECHNOLOG ES NC CO . .2 

. 
100 ODOO 8 812412 QQ3/20D4 W812004 

29 
0 873 

-2 
2 552 3 

. 
82 21 S3 -1 . 

2000000 
S 

OOD04 
334 

2.9231 14 S3 SLOF2012DO02 890333107 TOO INC COM 8117/2 4 9,2312004 Q/2SQOD4 21 :380 .1 : 3:2 20 
SLOPM120002 090333107 TOO INC COM -2,500 DOW 8 62=004 =3r2004 0/2&2004 443 198 -3 06 75 441821 S3 

SLOP20120002 :903331107 TOO INC COM -1,200 0000 
s 

1112412004 Qn312OO4 912a/2004 21 :3803 34 .1::12: 24 2:175 1 
0 

6 
SLOF20`120002 94850 00 TREDEGAR CORP COM 

-1 . 
.00 4/2ar2OO4 QQ312004 9/28/2004 17,87408 -13,74240 4.131 Be SO 

SLOP20120002 164450108 CHEROKEE INTL CORP .1,500 : 3/31/2D04 9124/2004 9/2012004 1 92471 -21 .80475 1 04 SL 

SLOF201 20OD2 260151 
1 
DO EBB TECHNOLOGY Nc COM -1200 DODO 

813 
.57824 -13,05852 -4, 028 SL 0000 8 012004 Qn4/2OD4 Ong/2004 -9 04:0 

SLOF201 2GO02 209151108 EBB TECHNOLOGY :NC COM -1,800 ODDO 8 711/2004 W4/2004 912912OD4 12,86735 -1 11`1013 -5,24371 SL 8 
7/212 QQ412 9/2QQOO4 1 .42971 -': SL i on on J .:97 94 1 0 SLOF201201302 209151106 EBB TECHNOLOGY INC COM -2000000 

004 0()4 
4 .823 :L 

OF20 20W2 292475209 EMULEX CORP NEW - DO 0000 6 71812004 4/2004 912004 12,65320 -1 5200 .1 . 40 3 

SLOF201200132 292475209 EMULEX CORP NEW -11 :1000 DODO 8 &12712OD4 QQ412OD4 9/20Q004 13,91852 -12,204 M 1,71358 S3 6 
.5:700 14 SLOF201 20002 45685BIOD INFOCUSCORPCOM -1,200 0000 S 

BWOD4 
9124/2004 9/2QQOO4 11,39973 -108974 50229 63 

LOP20120002 7234431107 PINNACLE AIRL CORP 400 DODO 212412004 QQ4/2004 9129CO04 3,887 71 6 -1,81546 SL 

SLOF20120M 723443107 PINNACLE AIRL CORP -3,ODD DOOD 3WOD4 qn4,2DD4 =QQDD4 34,90937 -52,50000 .17,57DO3 SL 
SLOF20120002 

894860100 
TREDEGAR CORP COM -1,3000000 4/2812004 9124/2OD4 SQ912004 23,34498 47 .885 12 

5' 
479 88 :G r 

SLOF20120002 694650100 TREDEGAR CORP COM -1000000 5WOD4 on4/2004 W2912004 17 577 -1,31022 485 55 G 
'LOF20120002 G058SR100 ASSURED GUARANTY LTD SHS -1,7000000 

8 
4/22/2004 on7/2004 9/30/2004 27 :8975 So -30ADO 00 -2,72440 St. 

SLOF201 200132 GOSSSRIOG ASSURED GUARANTY LTD SHS -2 400 DODO 8 4123/2OD4 9127/2 04 0/30/2004 39,353 SO -43,721 D4 4.38724 St. r 
'LOF201 20DO2 G8915ZI02 TOMMY HILFIGER CORP COM -3:100 0000 

S 
91912004 gn7/2(0'D4 9130/2004 32,25745 42.58238 _10,294 93 SL 

SLOF20120002 G8915ZI02 TOMMY H[LFIGER CORP COM .3.900 0000 S Stl4=04 W77=04 W3a,2m 405 45 -5362530 
_I 
3.03 86 :L 

SLOF201 20002 13054D109 CAL:FORNLA P:ZZA K:TCHEN :NC -2000000 S 
7/23/2004 

gn7/2OO4 913D/2004 4 :1 :7 0' 4 :008 Be 170 

SLOF201 20002 
1 
3054DJ 09 CAL FORNLA P ZZA K TCHEN NC -2,1000000 S 7/2WO04 gn712004 9130/2OD4 43 .D54 3: 41,23161 2,7382 7M5 S33 8 

0 9/2 0 :3 73 
SLOF201 

2DD02 13054DI09 CAL F RNIA PIZZA KITCHEN INC .1,800 DODD S B1512004 9/27/2004 9130/2004 37 :1 -341,50 40 3,11833 63 

L F2012DO02 13054DI09 CAL:FORNIA PIZZA KITCHEN INC -22000000 S 11112r2004 ;12004 913a/2 G4 
40 

9790 -39 38 24 e.668 Be :3L 

SLOOF20120OD2 154450106 CHEROKEE INTL CORP -1 :000 OIDO S 3AII/2 04 912 /2OD4 0131112004 7 .7 
' " 

.14 :63: SO -0.73e 09 
SLOF201 20DD2 

1 
64450105 CHEROKEE INTL CORP 

Do 

ODDO 
4/2QO04 9/27/2004 W012004 4 ST. _11 D -3,783 

7 
1 :L SLO Qn 1 

on Qr F2012DO02 343873105 FLUSHING FINL CORP COM -1000000 8 717/2004 7/2004 913012004 1,1174 70469 1 028 3 
SLOF20120002 48282T1D4 KADANT INC COM -1-60000- IS 4/2212004 9,2712004 

AnOO4 
10 .85038 -12 .05382 -1 .20344 :L 

SLOF20120002 4113282TIO4 KADANT :NC COM 0000000 6 4r2a/2004 
7/2004 

9/30,2004 18,08397 .19,55800 -1,474 63 L r 
04 -26,05487 -2,555 70 L LOF20120002 48282TIO4 KADANT Nc COM -1,3000000 8 SQ7/20 W27/2004 9130nOO4 23,509 7 

SLOF201 20002 483548103 KAMAN CORP CL A -Z700 DODO 
6 

B/1112OD4 9127/20114 91=2004 318087 .3Z535 00 -72024 SIL 

SLOF20120002 408044108 KELLWOOD CO -1,300 
00 

6 
71612004 9/27/2004 9130/2004 46 :758 346 -55,14028 

.8,38194 
St. 

SLOF20 
1 
20002 4BOD44108 KELLWOOD CO 400 OIDD S 7f7/2O04 QQ7/2DD4 9/3012004 1438718 .17,01ZOO -2102482 :L 

SLOF2012GOD2 573075108 MARTEN TRANS LTD COM -2,0000
. S 

OnO12004 0127/2OD4 6/3012004 35 :65156 -33.35a 20 2, 
4 
93 30 3 

SLOF20120002 573075loa MARTEN TRANS LTD COM -2,7000000 8 SnQ2004 912;/2004 913G/2004 
48 .30060 

-457702884 2,69070 S3 
SLOF20120002 5768SP304 MATRIXONE INC COM 

. 
000000 8 

B/1 
4/2004 gn 12004 913GI2004 4 .20455 -5:8 59 -16 804 St. 

SLOF201 20002 57665P304 MATRWONE INC COJA -2.93DO DODO S erjwOO4 W7)2004 W3002004 10,89829 -15.8- 63 4:9020 34 SL 

SLOF201 20002 5872001DO MENTOR GRAPHICS CORP COM -2000000 s 811WOO4 on7/2004 SnO/2004 2 . 
1 
9599 -3,17394 _976 95 SL 

SLOF20120002 587200108 MENTOR GRAPHICS CORP COM 
_I 
5000000 8 

alignOD4 
gn7/2004 W012OD4 16 .47741 

_15 .61 
4 10 863 

3 
1 83 

SLOF20120M 870756103 SWIFT TRAN:N :NC COM -6: 
000000 

5 

amnOD4 
qn7/2004 9/3012004 

1 
09 . 31889 A2 321 087 -2 004 

0 
SL 

S 
0 20 00 

.2.500 DODO S Sn4/2004 912712004 913012004 39 : .1717 57 4: :798 0 -70190483 SL L F 12 02 :70756103 SWIFTTRAN N NCCOM 
SLOF20 

1 
20002 80231.11101 TEMPUR PEDIC INTL INC 4.3000000 S 4rnnDO4 9,27/2GD4 9/30/2004 63 371 .71,42687 .7,55318 St. 

SLOF20120002 88023UIOI TEMPUR PEDIC INTL INC -15 00 0 s 4/2512004 9,2712004 9/30/2 04 22,281 52 -24 2 1 :5 -1 :970 33 SL 
' 0 0~ SLOF20`120002 88023UI01 TEMPUR PEDIC INTL INC 3000000 S 4/30/2004 912712004 913012DO41 4,45031 -4 :75 7 25368 St. 
00 0@ SLC'F2012OOD2 880345103 TENNANT 

CO 
-3000000 6/27/2004 9/27/2OD4 913012004 12,13872 -11,322 60 

81 
4 
1 
2 SG 

SLOF20120002 880345103 TENNANT 
CO 

-1 
00 ODDO 

6/1 
/2OD4 9127/2OD4 9/3012004 4,D45 57 -3 .80357 24200 

so SLOF201 20002 880345103 TENNANT Co 
_500 

0000 
S 

&IM004 
9/2712004 WO/2004 20,227 88 -10,84510 6112 78 SO 

SLOF20 
1200102 890522109 TR~N;TY INDS INC -5DO 0000 

S 
811712004 W712004 913012004 14,9D4 65 .1326565 1,72900 S3 

SLOF20 120002 898522 
1 
09 TR NITY INDS INC -1 .6000000 S BQO/2004 9,27/2004 913012DO4 47.98267 42.95136 50 151 :3 00 /2 3 1 1 :63 

SLOF20120002 896522109 TRINITY INDS INC aDO 00 8 8/24 004 9n712OD4 9(30,2004 17,99358 -1 2 50 72 
0 : 

3 

SLOF201 20002 074014101 BEASLEY :ROADCAST~NG GRP ~NC -7000000 S 7/2212DD2 9/2a/2004 1011r2OO4 10,94368 - .06850 1 875 1 0 

SLOF201 20002 074014101 BEASLEY ROADCAST NO GRP C 
_1 . 

5000000 S 01`1012002 9r2a12OO4 101112004 2345075 -20 2 :0 00 3: 
1 
7075 LG 

SLOF2012OOD2 69357CIO7 PRO SCHULTZ INTL INC -2000000 S 413012003 =812004 101112004 113551 -1 
. 
2 

3 
80 -15829 U. S -1 . 51jr 

LOF20120002 69357CIO7 PRO SCHULTZ INTL INC 500 0000 S "3 q'2SQOO4 tO1112OD4 851635 -9.72080 -1,2042S Ll. 
SLOF201 20002 69357C 

1 
07 PRG SCHULTZ INTL INC -1 200 0000 IS 

6124/2003 
9/2ar2004 

1 
0,11121304 6,81308 -7,45356 -04048 

LL SLOF201 20002 69357CIO7 PRO SCHULTZ INTL INC .2 
. 
0000000 S 

712a/2003 
9/2a/2004 

I 
011=04 11, 35513 10711 00 64413 LG 

SLOF20120002 00754AiC5 ADVANCED FIBER COMMUNS INC COM -2 
'00 

00'0 S 91812004 
q'2WOO4 1 

01112004 30 
' 
859 

48 
:32 

. 
72000 -200052 St. 

SLOF201 20002 00778:10,41 AEROFLEX INC -40000 7127/2004 912812004 
J01lf2004 

3861 03 4 .15448 -2934 
5 S SLOF20 

1 
20002 00776 

1 
04 AEROFLEXINC -4,3000000 7122120GAI 9128=04 101112004 41 .5DS 06 -46,24005 4,73399 

SL 00 SLOF20120002 03937R1O2 ARCH CHEMICAL INC COM -130000 S 91SQOG4 91=004 11211/2004 38,40304 3575572 64732 83 
5 

F 

5n 
9/2af2004 

I 
W /2 04 18,003 go 18 :765 74 .76178 St. LO 20120002 067808109 BARNES GROUP INC COM -6110 0000. S 4/1 004 
1 0 SLOF2Oi2OOD2 153491105 CENTRAL FGHT LINES INC NEW 46000000 S 4f7/2004 9naf2OO4 1011/2004 25,707 41 798 

0 
-3009050 SL 

SLOF201 20002 
1 
5349 

11 
05 CENTRAL FGKT L :NES :NC NEW 1 :500 0000 s 410MO041 9/28/2OD4 10/11/2G04 8,38285 :5158 .033 300 -10,25045 St. 

SLOF201 20002 1534911105 CENTRAL FGKT L NES NC NEW 
1. 
4000000 B 4123/2004 9/280004 

1 
D/12004 782400 

-1 
7 .95374 :1 1:12fl, 74 St. 

SLOF20120002 231082108 CUMULUS MEDIA INC CL A 
_8,900 

0000 S 
613012004 9121112004 1 011/2004 

1 
02 :034 SO -114 :141 :1 

'2 a 
I 

.' 
L 

SLOF20 
1 
20002 3154051DO FERRO CORP COM -3000000 

S 
:= 04 M8120041 

JWjr2004 
1 .2~8 

, 
41,344 -6671 St. 

SLOF2012ODD2 3154051DO FERRO CORP COM -2,`100 DODO S f7120004 9128r2DG4 
1011/2004 

43,807 2: 45 155 2: 
.1 .347 .7 

.1. 

SLOF20120002 343:73 IDS FLUSHING FINL CORP COM -11000000 s 7f7/2004 9n812004 10/1 12004 9,31602 -8823 45 49257 S3 

SLOF20 
1 
20002 343 73`105 FLUSHING FINL CORP COM -1000000 s 712gnOG4 9/2812004 

1 
01112004 1,88321 -1 73722 12509 83 

SLOF2012GO02 34407TIO4 FLYI INC 
.1 

4000000 8 1/91200`4 9128/2004 10/1/2 04 5,17400 -13 .33934 
_8. 165 

34 St. 

SLOF20120002 34407TfD4 FLY :N -3: 11120004 AUB)2004 
1 
W IJ20004 

I 
2B -30,39484 

_18.55 38 
St. S 

OF201 20OD2 34407T 
1 
D4 FLY: NCC 200 OM S 

I'l 
3/2 04 it" :2,861 13 131152 839 

S 

L -4,4000000 6 0 W28=04 10/112OD4 .24 .849 L 

SLOF201 20002 34407TIO4 FLYI INC eOO 00GO S 
J'2O/2OD4 

9/28/2004 10/1/2004 2 .58 57 IS 
40 

4:319 
83 SL SLOF20 

1 
20002 402829109 GULPMARK OFFSHORE ~NC COM 9000000 S 4/612004 Q/2SQ004 1011/2004 31 .2 

6 

-29,50320 1 70376 
SO SLOF20120OD2 402629109 GULPMARK OFFSHORE NC COM 7000000 S SWO04 912SQ004 1011/2004 27 . -25,102 

03 
2.8`19 98 

SO g22 01 St. F20120002 45665BI06 INFOCUS CORP COM GO 0000 S 91912004 912MOD4 10/l/2004 
8' 
96808 -9,08120 -11312 St. 

SLOF20~20002 45660T100 INFONET SVCS CORP CL 8 
.8,80a 

0000 S 
1/21/2004 912&2004 Ic1fr2OO4 1386404 _20.1187 44 .7,00250 SL 

SLOF20 
2GO02 57685P304 MATRIXONE :NC COM -20- 0000 S 6MD/2004 9/28/2004 10/1112004 13 252 e -2003349 .6,78080 SL 

SLOF20`120002 57685P3134 MATRIXONE C COM -4,100 0000 S 7/1/2004 9/28Q004 
1 
01 /2004 

1 
8 :730 

5: 
_27 :457 29 .872074 St. S 

1 1 30:07 . 1 8 
SLOF201 

20002 680865205 OLIN CORP COM PAR $`1 00 800 
GOOD S 

3fMOD4 9/2ar2OG4 101112OD" 146 985 A4,024 88 .24523 S 

LOF2 120002 69357CIO7 PRO SCHULTZ INTL INC .5,300 DO 0127/20 
3 

912M004 amr2OO4 9110 2 7a 2e 43 0 4 SO 
-2 

. 
6 955 St. 00 ' St. F20 20002 69373HIOB PACER :NTL ~Nc TENN .1 .6000000 S 61`1412OD41 9/28=04 10/112004 2501397 :2'7 .'3 52 0 

SLOF20120002 893731-11015 PACER NTL NC TENN -3,500 DODO 8 6/1512004 9f2a/2004 
1 
011/20114 5471807 

_03
.350 00 

_8.631 
93 St. 

SLOF201 20002 7`13509309 PER BE TE HNOL G ES :NC COM -3000 000 S an 12004 9/28/2004 l(Vlf2OG4 4,08223 .360935 47987 $3 

SLOF20 
1 
20002 7 

1 
3569309 PER BE TECHNOLOGIIES NC COM -2100001 0 s 8414012004 912812OD4 

1 
01112004 

38 
16e 18 -35 :351 12 281608 83 

SLOF20 
1 
20002 820280105 BMW GROUP INC COM _2 

~0. 
0000 S 5/2DG4 912SQ004 

JD/1/2004 
25,18441 -2754710 .2 36269 61 . 0 0 eOO 0 1011/20 6 

St. F20120002 520280105 SKAWGR UPINCCOM -3 000 S 121/2 04 9/28/2OD4 04 39.41907 44 37 36 4 
' 
2 L 

SLOF20120M 820280105 SHAW GROUP INC COM 
-2,200 ODOO S 2=004 9/211/20041 10/112004 2408 43 :25 64: 94 -1 : :'57 19 el. 

SLOF20120002 a20280105 SHAW GROUP INC COM -260 0000 S 
215,2004 

W&12004 10/112004 28 :469 33 -30 .74472 -22748 St. S 8 
-58,55549 St. SLOF2Oi2OOO2 820280105 RAW GROUP ~NC COM 4.9000000 S 21~ 1/2004 0?2BQOD4 1011/2004 53,65374 4.901 7 : S 

SLOF20`120002 820280105 HAW GROUP NC COM SOD 0000 S 21 3/2004 912812D04 10/112004 :.759 79 -0,24000 480 21 L 

SLOF201 20002 853887107 STANDARD REG:STER CO COM -800 ODOO 
S 

1211 W003 9/211=04 
1 
0/1/2004 08453 

' 
31 336 -5,05883 SL 

LOF20 
1 
20002 853887107 STANDARD REG STER CO COM 

'2
.9000000 S 12131/2003 Bnar2l)04 101'f2004 29,30042 :49:8451 00 -20,54458 SL 6 1 a 

SLOF20120002 89033307 TOO INC COM -10000000 S 8174/2004 0128/20041 01112 17:47 Sig 15 94 2D 1.53 99 63 

SLOF20120002 :90333107 TOO INC COM -2 :400 DODO S WW2004 Q/2af2004 101112000044 4 
1 
9426 5 : 38 :6570 04 3 285' .17 21 

SLOF2D 
1 
20002 90333107 TOO INC COM -1 :400 ODOO S ar2712004 9f2Sn004 10/112004 24

:468 
67 -22285 20 2,1 

. 

1 

a 
.3 

LOF20 
1 
20002 94708CIOS WEBMETHODS INC 

COM 
300 DODO S 

I`ZMO04 
912812004 10/112004 1448 96 -3,55506 -2,108 

10 
St. 

SLOF20`120002 074014101 BEASLEY BROADCASTING GRP INC -4000000 S 9/1212002 9/2=004 
1 
0/412004 0,21281 

-5 
41808 79473 LG 

SLOF201 20002 007768104 AEROFLEX INC 

.1,900 

0WO - 
7/2912004 912D/2004 

1 
014/2004 

19 

5 12 

1 

6 
_20,431 65 .91949 St. 

SLOF20 ~20(102 007708104 AEROFILEXINC -3'..0000 S BrM004 9129/2004 
'-/2D04 

36, 
- 
7
. 
4 

' 
-40'.032.2 -3,03351 SL 

SLOF20 20002 00776 
1 
04 AEROFLEX INC -4000000 S 8/5/2004 912912004 1Q14r1OO4 4,107 .2 4280 8 -17246 SL 

SLOF20`120002 007806109 BARNES GROUP INC COM 4000000 S 411 
5/2004 

QQ912004 10/412004 iO'SO4 94 -11,17716 -37222 St. 

SLOF20120002 057000109 BARNES GROUP INC COM -3000000 S 411 SnOO4 0129f2004 ~0/412004 8 
1 
03 

7 
1 -8,14500 411 29 St. 

SLOF20 
1 
20002 074014101 BEASLEY BROADCASTING GRP INC -800 ODOO S 4/20noo 912912OD4 014/2004 931922 -1008300 -70378 St. 

SLOF20120DO2 47023TIOO JAMDAT MOBILE INC -25000000 S 912812004 9/2912004 10/4/2004 58,02363 
_40 

00000 
18,02363 S3 

SLOF20120002 5WD0105 MACROMEDIA INC COM .10000000 S 
ef3/2004 

9/2nD04 1014120D4 19,98743 .198891 
0 9' 

33 S3 

SLOF20 
1 
20002 550100105 MACROMEDIA INC COM -2 

. 
200000 S 8/4/2004 9f29/2OG4 

1 
0/412004 43,97234 -43,770 10 20221 83 

SLOF2D 120002 670623103 0 CRARLEYS INC 
-1,0000000 

S a11712004 912912014 
1 
014/2004 16 405 Si -15,94960 4. 

0' 
S3 

SLOF20 120002 680665205 OLIN CORP COM PAR $1 00 -2.3DO 0000 S 3/312OD4 9r2g/2004 101412004 42,59707 -4290903 .311 96 SL 

5/3/2005 

AMId P Sloan Foundation 
Tax ID no 13-1023877 
High R..k Capital 



SLOF20120002 980665205 OL~N CORP COM PAR $100 -3000000 6 314/2004 9/29/2004 i(V4/2004 5,55014 -5,60937 -5323 5 
SLOF201 20002 74`1503403 PR CELINE COM INC -3,6000000 6 9/22F2004 9129/2004 1014f2004 79,38041 .75,8(16 04 3,62037 S3 
SLOF201 2DO02 820280105 SHAW GROUP INC COM -4,7000000 S 211312OD4 9/2912004 iW4/2004 53.61869 -54,28500 -66631 SL 
SLOF20120002 820280105 SHAW GROUP INC COM -1 .0000000 41114/2004 912W004 l(Y4/20D4 11,40023 -10,76550 0426 SO 
SLOF20120002 82D280105 SHAW GROUP INC COM -1,9000000 

. 
.04 902912004 

1 
014/2OD4 21,67564 -22.72134 1 D45 70 SL 

SLOF20i20002 68183PI02 STONERJDGE INC COM 15 0 0 S 4/22r2DO4 9n9120D4 10/4/2004 20,701 91 -23 13 90 :2 :428 99 SL 
SLOF201 2DD02 94788CIOB WEBMETHODS INC COM :3:500'0 OOO(D)O S 11=0D4 9129/2OD4 10/4/2OD4 17,95457 41 :4705 70 -23 .521 13 :L 
SLOF201 2DO02 :50755108 WERNER ENTERPRISES INC COM .900 00030 6 5111/2004 QJ219W20134 10/4/2004 17,29984 .16,50601 731 83 G 
SLOF20 

1 
20002 50755108 WERNER ENTERPRISES INC COM -1,100 000 S 

5/1 
212004 912 /2OD4 10/412004 21,14425 -20 1503 00390 SO 

SLOF20120002 007768104 AEROFLEX INC -2,6000000 S 8/Sf2004 913012004 IQ/5/20D4 27.19198 -27:021852 -e2g B4 SL 
SLOF20120002 00776BID4 AEROFLEXINC 400 ODDO 6 aw004 SnO/2004 

, 
015/2004 418338 -3,99028 

'9' 

1 

' 
83 

SLOF20120002 1471051011 CASCADE CORP 4000000 8/112004 W3012004 1015/2004 il .113 46 -10,20208 
9 

1 
1 
3. .3 

SLOF20120002 147195101 CASCADE CORP 
_1 .02 

DOW GM004 9/30/2004 1111512004 27 .78384 -26,713 
30 

1,07034 S3 
SLOF20 

1 
20002 

1 
92576 

1 
08 COHU :NC -1 .7000000 S 9=04 9/3012004 

101W004 
2 1923 -23 T70 2 

1 .41 la 
S3 

COHU NC 
-5 0 

5: 83 8 le SLOF2Di2OOO2 192578100 0 S OW004 W012004 10/5nDD4 740953 -6:98170 42703 
00 00 0 SLOF20120002 591097209 METAL MGMT INC COM NEW 4,2000000 

S 
9/21120114 9/3012004 11004 

75 
:1 9 40 -70.124 4B 5,46494 S3 

SLOF201 20002 680685205 OLIN CORP COM PAR Sl 00 -1,7DO 0000 S 31412004 9130/2004 
, 
01512004 33 4 :3 54 41 .746 43 1,07711 SO 

SLOF20120002 820280105 SHAW GROUP INC COM .5000000 s 4/1512004 
qrjor2004 I0/5n004 

5,97e 41 -5,97930 -289 SL 

SLOF20 120002 820280105 SHAW GROUP INC COM .1,2000000 6 614=04 9/30/2004 1011SQ004 14,34338 -1446000 
_11062 

SL SLOF201 
20002 820280105 SHAW GROUP INC COM -6 0 

1 
-15775 SL -, .(,Do 0000 SW004 0/30/2004 OW004 9,56225 -972000 98 

SLOF20120002 427056106 HERCULES :NC COM 000000 6 5/114/2002 1011/20N 10M 04 22.89540 -202 048 2.634 LO 
SLOF201200112 427056106 HERCULES NC COM 

.1 
, 
000 000 51 5f2002 

1 
01112ON 

1 
= 14,309 SO -12:9033 50 1,376 IS LO 

SL F201200112 031 8 01 AM :S HLDGS NC 4000000 
8 

&12312004 10/112004 10MI2004 554474 -5,33946 20520 :3 1 :3 1 6 
0OF201 2DO02 03 3a o AM S HUDGS C 

an OW a 
L 

1 1 ;N .1 
0000 8 

4/2004 

1 
011/2004 

1 
004 1 3 810 A 329 38 5081 3 S 

S GROUP INC COM 900 anDO4 
5 S 

LOF20120002 0(17808109 BARNE - 00 DODO 6 4/1 10/1 /2004 1OW004 2 01808 .2443500 8306 0 
SLOF20120002 007a08109 BARNES GROUP INC COM -6000000 S 511012004 

1 
0/112004 10MOD4 1:,875 71 -15.69B 62 1 .08009 SO 

SLOF20 
1 
20002 131103104 CALLAWAY GOLF CO COM - DO DODO : 4 9/20D4 11,1121 11014 11:415 1 -1 :::. 42 -62 488 5 6 1 M - Omn ~0 4 _19:13 31 

LOF20 20002 131193104 CALLAWAY GOLF CO CO 2,:00 0000 4/123012OD4 Of r2oD4 004 6784 4 58 15 90 SL 
SLOF2Oi2OOO2 192576100 COHU :NC -1 5 000 918=4 10/112004 1 

D/W004 
22.48 57 -20,94510 1544 47 S 

SLOF20120002 192576~06 COHU NC -5:8000 000000 : 919/2004 
1 

0/l/20D4 

JOWO04 
86,05: 

68 -8422000 
2:739 62 S' 

SLOF20, 20002 225302 08 CREDENCE SYS CORP 
-000 0000 

8 
911/2D04 10/l/2004 101=004 4,49833 4,20600 29233 S3 

SLOF201 20002 225302 
1 
08 CREDENCE BY: CORP 4,00 DODO 6 9/10120D4 1011/2004 IGWO04 29,98890 -280 00 go S3 S 0 

CREDENCE BY CORP 0 9/24/2004 11111/2004 
1 
OM004 23.991 12 -223988048 3, L F20120002 225302108 -3.2000000 6 , 1054 83 

SLOF20120M 225302ID8 CREDENCE SYS CORP -2, IDD DOW 5 W742004 
I 
0/112OD4 

I 
0WOD4 15.74417 -14,49D DO 1.25417 S3 

SLOF2012DO02 22S302108 CREDENCE SYS CORP -2 
6000 0 

S 
912812004 101112004 

1 
=121304 

1 
9,49278 174902 2 002 

58 
63 

SLOF201 20002 232572107 CYMER INC COM -1 :500 000000 S 
all 

712004 
10fl 

/2004 1OW004 45,74292 :38:392 8(' 7:350 12 S3 

SLOF20120002 423452101 HELMER :CH & PAYNE :NC COM -1 .700 ODOO S 3r22/2004 
loll 

/2004 10/WOD4 49,71276 47,00046 2,110032 SO 
SLOF20 

1 
20002 423452 

1 
0 
, 

HELMER CH 
PAYNE 

NC COM .1000000 8 312312OD4 10/1 /2004 
1 
01812004 2,92428 -2.78735 

3593 
SO 

SLOF20i20002 4886a5lD2 KEANE INC COM -2,500 DOW S 7r2l=4 
1 
01112004 1 0AWOD4 31 0 13 -37.56900 

1,44983 
S3 S (11 - 1 3 :1 : 71 3 

LOF2 20002 48ea65102 KEANE INC COM 200 0000 S afZf21D4 1011/20D4 010/2004 12 -29700 1507 
1 SLOF201 2DO02 558100105 MACROMEDIA INC COM .1,3000000 S 1011/2004 iOW004 26,09552 -24:806 503 208899 S33 

SLOF20120002 556100105 MACROMEDIA INC COM .600 000a S St On 04 latir2004 OW 04 10,26751 -953 TO 7 181 S3 
1 0 1 00 SLOF201 20002 62852P103 MYKROLIS CORP COM -2.4 0 DODO S 9/1412004 10fl/2004 IGWO044 25,08048 -23 :885 44 1,2308 04 63 

00 LOF20120002 52852PI03 MYKROLIS CORP COM -300 DD00 S OnWO04 11111/2004 1GWO04 313019 .2.m 83 4336 S3 

SLOF20120002 070823103 0 CHARLEYS INC -28000 00 a 8117/2004 
1 
0/112004 1OW004 455 809 -4465888 90 21 S3 

SLOF20120002 78045RID7 SAFENET :NC COM 4: 

1 
0000 912712004 

1 
0/i/2DD4 1 01MOD4 111 :661 

4 
55 .103' 25804 

8,35
: 51 S3 

SLOF201 20002 7804SR 
1 
07 SAFENET NC COM 4000000 s 8,28/2DD4 

101,12 
D4 1 0/8f20D4 1088922 -1012604 76318 S3 000 8 

SLOF20 
1 
20002 816850101 SEMTECH CORP -2,6000000 S 9127/2004 .1/2004 

1 
omno 62:403 59 49:024 56 3,37903 S3 

SLOF2012ODD2 8181350101 SENITECH CORP -5000000 S gn=004 l0jlr20D4 
, 
OW004 1007761 -9,29755 780 

Do 
83 0 

SL F20120002 810850101 SEMTECH CORP 5000000 9/29/2004 10/112004 10/6/2004 30,23284 28,71015 
1 . 
516 

eq 
S3 

COF20120002 811492101 SERENA SOFTWARE INC COM :500 ODDO 
1 3 3 .. . 

SL 9124/2034 0/1 12'04 101WO04 2a . 
369 8 

2532 40 1,114 3 
OD4 -1 :545 9LOF20120002 60183PI02 STONERIDGE INC COM 1000000 

S 
4/22004 

1 
0/1/2 1010=4 1 .43328 206 1 

0 
: 
7' 

St. 

SLOF20120002 801 P -500 DODO 8 4r,!6/2D04 ~0/11/2004 ~0161201)4 7 .16838 -7,59670 43 3~ SL 1 1 :3 iD2 STONERIDGF. INC COM 
SLOF20 20DD2 85 3PI02 :TONERIDGE INC COM -700 0000 S 4n0/2004 (V /2004 0,=004 

1 
0,03293 

10 
70293 _6790 00 SL 

SLOF201 20002 8881 5Vl 05 UPERIOR ESSEX INC 
.1 
:000 0000 S 71211= 1011/2004 1016/2004 15,09964 :14,050 00 

1 .04 64 
S3 

SLOF20120002 870750103 SWIFT TRANSN INC COM -1 5000000 5 SJ24=114 
1 
011/2OD4 1 01MOD4 25,89524 -2807880 

_2.183 56 
SL 

6LOF20120002 871130f0l) SYRASE 
-1. S 7" 

5/2004 1111112004 'Qw0D4 27.15233 -28: 
1 
7390 02$ 13 SL S I B li I ~NC CO 

goo DOW 
I 

2 00 0 6 
OW 

SLOF20 20002 7 30 00 SYaASE NC CO -3. 
0 00 

712012034 101lr2OD4 104 41 :731 11 -4707936 94B 28 SL 

LOF201 20002 571130100 SYBASE INC COM 
_1, 
200 0000 8 7=004 1011/2004 

.
.04 1 

7 
14916 172 944 -15028 SL 

SLOF20120002 8946501DO TREDEGAR CORPCOM -1,800 
0000 8 

5,WD04 ~01~12004 IQW004 34,14520 :23:5: 
3 
96 

1 
::11

24 
so 

SLOF2012DOCY2 a94850100 TREDEGAR 
CORPCOM 

-1200 .00. s 5/712004 01 /2004 10/=004 22,76346 .15,83208 931 38 SO 

SLOF20120002 ::989SlD4 TUPPERWARE CORP COM -3.10000- 
6 

9/2412DO4 101112004 
1 
018/20D4 55,25868 51 .81850 3,4421 S3 

SLOF20 
1 
20002 0755 

1 
08 WERNER ENTERPR ;SESS ~Nc COM 1.600 6/1212004 10/1/2004 10)0/2004 31,63494 :29 3 2.32 34 SO 

SLOF20120002 950755108 WERNER ENTERPR SE NC COM - -700 00000000 51 
1 
4120044 iall/2004 JaWD04 13,84028 -13:00292 6003 815825 SO 

SL F20 
1 
20DID2 42705alOO HERCULES INC COM 

-1 
0000 0 S stir.7002 1014r2004 l0i"7120N 14 45 W 1293 60 15 16 LG 

SLOOF20120002 031538`101 AM~S HUDGS :NC .1 :300 000000 S Sn4/20D4 1014r2004 
I 
0,7/20N 

19 
478549 : 

1 
7 :201 94 2:19253 

55 
S 

SLOF20120002 031538iOl 
AM 8 

HLDGS NC 

.100 
00DO 8 a/27/2DD4 10/4120134 lGr712004 1,498 

11 
A,275 08 22303 :3 

SLOF2012DO02 147195101 CASCADE CORP .8000(100 s WM004 1014r2OO4 
1 
017/2OD4 22,69538 -2137004 1,32474 3 

SLOF20120002 286082102 ELECTRONICS FOR IMAGING INC 
-800 

0000 s 
grM004 1 

0/412D04 
I0f7r2004 1 

0.07588 .9,55505 520 02 S3 S I S 
1 00 10,7/2004 19: 52 83 _ SLOF20120002 343873105 FLUSHING FINIL CORP COM -4000000 IS 712912004 10/4/2004 lQf71200,4 7 :61 1 1::4: ~1 : 91225 S3 

LOF20 20002 343673105 FLUSHING FINL CORP COM DDO ODDO S 8123/2 W412 4 4 17 2,1`14 
- 

3 

SLOF20120002 343873105 FLUSHING FINL CORP COM 
1000000 

S 
8n412000044 101412004 10/7/2004 21 .818 

1 
2 

_ 1 

9 
.2~73 54 2,344 

So 
63 

SLOF20 ~2C)002 305558105 GARDNER DENVER INC COM .15000000 S 8=004 10/412004 l0r712004 44,01331 .40.501 35 3.511 
W 

83 

SLOF20 20002 427058105 HERCULES INC COM I 1 0000 5 6/29/2004 
1 
0/412004 I0f7/20G4 

1 
500452 -13451 57 2.45295 SO 

SLOF20120DO2 526107107 LENNOX INTL INC COM :2:00000 
GOOD 

8 
9/1 

7r2004 10/4/2004 
1 
0/712004 30 :407 48 -32.10560 

_1,896 
12 SL -l . Dal 1 10f7 S 

SLOF20120002 591097209 METAL MGMT ~Nc COMM NEW Soo DOW 6 r2004 0/4/2004 12OD4 29,24768 :25 044 45 4,20321 63 

SLOF20120002 591097209 METAL MGMT NC CO NEW -1,300 DOOD S 9/2212004 
(V4,2004 0/7,2004 

2534798 21,65244 3,79554 3 S i S 

LOF20 20002 691097209 METAL MGMT INC COM NEW -3000000 8 9/24/2004 101 /20 4 I0n120D4 584953 
-5 

:1 :7 
68 

741 :5 S3 
4 04 LOF20 20002 7 044105 OSI SYSTEMS INC COM 20 0000 S qW004 014/20D4 10,7/2D04 19,521 So 1 4 00 e2 0 3 

SLOF2Of2OOO2 69373HIOB PACER ~NTL ;NC TENN -300 
S/jWDG4 

1014f2004 10/712004 5 1116 83 _ :,43D 00 .313 
1 
7 SL 

L F20 2 DD2 69373H 06 PACER NTL N TEN -1,4000000 S 004 0/4/2004 017r2004 23 .87853 2571268 -1,834 15 SL 0 DODO 3 S 
0 

1 
0 

1 
CC TENN 

0 
6/23/2 04 1 D/4/2004 

I 
OfM2004 13, (14488 : 

1 .65 

LOF20 20002 6937311108 PACER INTL N -800 000 s 
0 

:14 3 1 44 
- -L SLOF20120002 699173`100 PARAMETRIC TECHNOLOGY CORP COM 7 :Do 00 s 418J2004 

1 
014/20064 -12004 42 .721 15 

_40 
835 34 

al 
SO 

SLOF20120002 78045R107 SAFENET ~NC COM :1 : 00 DOOO 9/28n004 
1 
014/2004 ;W~004 40,482 14 -35,441 

1 
4 5,04100 

S3 SLOF20 ;2DO02 78845RI07 SAFIENET NC COM .3000000 S Ong/2004 
1 
01412004 

10f712004 
8,67475 .7,070 65 80410 S3 00 S S 1 S 

SLOF20 120OD2 :168501101 SEMTECH CORP -2,6000000 S 9/2'12014 I(V4/2004 laf712004 5478513 49 774 Be 5,01047 3 

LOF20 20002 7492 01 SERENA SOFTWARE INC COM -1 7000 00 S .4,00,4 
1 
014)2OG4 

1 
0,7/2004 30,93009 .28,702 12 2,22797 S3 

0 a SLOF20120002 847220209 SPARTECH CORP NEW :700 000 S 4/3aQ004 10(4/2004 10(712W4 
1 
7, :2156 3 0 1827717 S 

0 0 517/2 04 10/4/2004 -" :'a e'649 2 SO SLOF2012DO02 :47220209 SPARTECH CORP NNEW -2 ODD 0 
0 

10f7/2004 50, la a 
1 

.442 
9 

0 
SLOF201 20002 847220209 SPARTECH CORP EW -80000c) 5/11120 1014/2004 lQf7/20D4 20,36752 -1767520 2,69232 Sr S 1 84 S 

0 004 
1 0 

LOF20 20DD2 7220209 PARTECH CORP NEW l .,I000000 S 6/17/2004 0/412004 10,7 0 4 28,0 534 -24,2M 82 3,71052 SO 
~ 04 SLOF20 

I 
20DO2 8a8l5VIOS SUPER~OR ESSEX :Nc -5- 0000 s 7/2'112004 1014/2004 i(In/20D4 780822 -7,0250, 70322 S3 

SLOF20120002 :6815V105 SUPER OR ESSEX NC .2,7 DO 7126a 04 0/412004 I0f7r20D4 4216436 -30.4750 . 3,08 36 8 

000 OGOO Trano 0/4 00 
1 
Of7 a9i 83 S3 0 SLOF201 20002 71 

1 
30100 SYELASE INC COM -2 0. 

004 
12 4 12004 2,94507 -2 :83 24 

SLOF20120002 871130100 SYRASE INC COM 40000000 S 712712004 
1 
014/2004 1 ar7/2004 58,901 4 

1 
_5e 2520 2,07621 S3 

S 0 0 12 1 0 J .:74 7 SLOF20120002 071130100 SYBASE INC COM 4 000 S 7/2812OD4 1014/2004 10/7 0 4 20,81550 .19.64074 
a 
S3 

SL F20120002 871130100 SYBASE :NC COM 1 :70000 OOOOD S 812312 04 10/4 004 0171122 0004 25 3310 
m 
23,10725 2585 S3 

LOF20120002 871130100 SYBASE C COM -a,300 0000 Is 8/27/2004 101412004 12 92,76973 812 a 848997 S S 1 _ 000 1 
0 4 

~Gn 004 
-1 

0 

LOF20 20002 894050100 TREDEGAR CORP COM 
.9 000 S 

517r200.4 0/4/2 0 017/2004 1784550 
, S;: 7 

a 
5:971 44 SO 

SLOF20 
1 
20002 494274 

1 
03 KIMBALL INTL INC CL 13 -7000000 S 8/2g/2003 

1 
01512004 10/8/2004 10.223 26 -10521

00 
.29774 LL 

SLOF20 
1 
20002 494274103 KIMBALL INTL INC CL B -1 .5DO 0000 S 902003 

1 
015/2004 

1 
0/8n004 21,10511 -23.13870 

_1 . 
231 72 LL 

SLOF20120002 780598102 SAGA COMMUNICATIONS INC CL A 2,9000000 
s 5WO03 

101512004 1011112 G4 48.658 
50 .... .. . . .10, 

05241 U. 

SLOF20120002 f2497TIO1 CS RICHARD ELLIS GROUP INC 5 Dwo S 611=004 1015f2OD4 
I 
DAV20004 3 83089 .20,261 95 5.574 

93 
SO S 

1 : 00 00 S 7114 0 10/5/2D04 
1018=04 1 

26 D42 72 
.1 
IS :7 :~3 11,35484 S3 LOF20120002 25754A201 DOMINOS PIZZA INC ..700 

00 
12 04 

St. F20 
1 
20002 307624107 GREIF INC CL A COM 

-100 
00 S 

5113 1 
0/5/2004 10/812004 4,30 -3 

4 
3 

1 

SO 0 00 /2004 81001 LOF20120002 397624107 GREIF INC CL A COM .7000000 S 511412004 lG/W004 10/MOD4 30,12547 -24 6,041 97 s 

SLOF20120002 423452101 HELMERICH&PAYNE CCOM -1 :300 0000 
s 

312312004 1 D1512004 
I 
ota/2004 37.90347 -36:2~5 5: 1,68792 SG 01 a :N 9 

SLOF2 20002 423452101 HEUMERICH PAYNE NCCOM DO 0000 S 412312004 
1 
0/512OG4 1018J2004 26,24080 -25 11 20 1 12366 SO 

SLOF2Oi2DOO2 481130102 JOURNAL COMMUNICATIONS INC .24000000 S 7/112004 1015/2004 10/ar2004 42,830 59 -43:284 56 42797 SL 

SLOF20120002 0533SKID3 NEXSTAR BROADCASTING GROUP INC .9,2000000 8 11/24/2003 10/5/2004 1 O/MQ04 89047 12 -128,80000 
_59 .752 88 

SL S ilr 

LOF20120002 6533OK103 NFXSTAR BROADCASTING GROUP INC .700 GOOD S 
26/2003 

laWO04 1018Q004 525359 
-9 608 45 

-4,35286 SL 

SLOF201201102 671044105 SYSTEMS ~N COM -2. 000 00 
9,M004 1 

0/5/20D4 101 004 32,73503 _32 
. 
43100 30403 8 

SLOF20120002 671044105 DOSS; SYSTEMS NCc com -00000 
qjj3f2DD4 1 

0/5120114 
1 
OV004 982051 -10,2253 .40487 SL 

SLOF20120002 6 :0665205 OL~N CORP COM PAR $1 00 .2,:00 00 0 S 31412004 10/W004 
'Ola/2004 50.843 10 _48 a 

1 4584 2,22856 SO 

SLOF20 
1 
20002 

e 
D685205 OL N CORP COM PAR $1 00 -1,3000000 S 10/w004 1018=04 25,42155 -2464085 78070 SO 00 

SLOF20 
I 
2ooD2 e9373HIDS PACER INTL INC TENN -800 ODOO S 6f2ar=4 10/5/2004 

1 
01812004 13,55968 -14 31144 .75176 SL 

SLOF20120002 80183PIC2 STONERIDGE INC COM 
.1 
1400 DODO S 4130/20D4 10/512004 1 0/8)2004 19,97067 -2 

1.405 Be 
-1,435 19 SL 

502005 

Allied P Sloan FoundatIon 
,7 Capdal Tax 

ID 
11,1623877 

HIgh R 
k 



:LOF20120002 86183P102 STONERIDGE INC COM -eoo DODD s 5WO04 10/512004 IO/8QOO4 osa so -9.50982 -950 Be St . 
LOF2012ODD2 Beia3PID2 STONERIDrE INC COM -1.2000000 S rd'17/2004 101512004 10/812004 17 11772 -18 645 DO -1.52 24 SL r 
'LOF20120002 88183PiO2 STONERIDGE INC COM .1 :000 0000 

8=004 

1 
0/5/2004 1 O18nO04 22:823 62 -24,06480 .1 2481 

1 
8 SL 

SLOF2012DO02 671 130100 SYBASEINC COM -2: 
0 
DODO 8/27/2004 10,512004 IO,8/21G4 42,57767 -39,71a 08 2001 5 S3 

SLOF2Oi2OOO2 884425109 THOMAS :ND: :NC 2700000 S 7/13/2004 IaWOO4 
1..~ 

36790 -88,63625 2:73 
1 
65 S3 8 

1 :171 
LO 

120002 :04425109 THOMAS ND NO 0 S 7129/20 IOW004 S 
F20 

:1:000 000, 101812004 ~3 099 22 -31 1 
0 

2 
' 
720 12 S3 

LOF20 20002 87434107 YOUNG BROADCASTING INC CL A -2,1000000 S 31512004 IO15nOO4 IDWO04 22,50097 A D40 99 
.1 
9440 02 SL 

SLOF20120002 967434107 YO NO BROADCASTING INC CL A 14 00 
1 1 

-10.2 : 31IOnOD4 C1512OD4 0IM004 15.00085 -25 .25222 5157 SL 
GLOF20120002 087434107 YOUNG RQADCASTING INC CL A :3:900 DODO 3/1912004 1015/2004 ImOD4 41 .70752 -70,531 50 -28,74398 St . 

000 :LOF20120002 987434107 YOUNG BROADCAST :N -1 .200 04 004 10far2o 0 1 G :NC CL A 
0 

3/22GO 
101w 

04 12 1157 7 -21,622 32 -a.754 82 SL 
000 r LOF20 20002 987434107 YOUNG BROADCAST NO NC CL A -5000000 

S 
3/29/2004 1015QDD4 I oia/2004 5: 35737 -8,66245 -3.30508 SL 

SLOF2Oi2OOO2 494274103 KIMBALL INTL INC CL 8 -6000000 
S 

GM003 10WOD4 1011 =004 8,78403 -9,25546 A71 45 LL 

SLOF2Oi2OOO2 074014101 BEASLEY BROADCASTING GRP INC -3000000 8 7/14/2 D4 10/MD04 10/12r2OG4 4,55980 A 402 08 15781 S3 

SLOF2012OW2 21160112102 ELECTRON 0 G G C -2.0000000 8 GW00041 10/=004 10112r2004 44.07410 A11 :407 86 2,1185 30 SO C N~C : F R :MA ~14 :N I 0/m 8 
SLOF2Oi2OOO2 2oooa2lD2 ELE TRO C FOR MAG NO NO -4000000 8 en12OO4 004 lolizam e,780 1141 -672248 58 IS 3 
SLOF20120002 4881622oe KELLY SVCS INC CL A -100 ODOD 8 7r2e/2004 

IO/BnO04 
10/12r2OD4 2.74e 44 -2:687 go so 4a S3 

SLOF201 
20DD2 488152208 KELLY SVCS INC CL A 1000000 S 8WO04 IO/wOO4 1G( 2r2OO4 27.48435 -26,60350 

79085 
S3 

SLOF201 2DO02 65338KI03 NEXSTAR BROADCAST:N GROUP INC :2:900 0000 3 
1 
IrAnOO3 1 OM/2004 

1 
0/112F2004 20 .00547 -3 79815 -19.702 so SL 

5 . 1 : S SLOF20120DO2 65338K103 NEXSTAR BROADCAST NGG GROUP :NC ~3 300 0000 S 11/2812003 1 O/5QOO4 10/12r2OG4 22,7114 54 4: :705 00 -22ID40 I L 
SLOF20120002 65336KID3 NEXSTAR BROADCASTING GROUP NO -2:800 DODO S 1213042003 10=004 10/1202OD4 1793 94 - 571 112 -17635 SL r 'LOF201 

2DO02 6533OK1 03 NEXSTAR BROADCASTING GROUP ~NC ~5 600 DODO If7/2OD4 1(1=2004 10112r2DD4 3a :6351 25 -'79, 131 
30 

AO:500 
ji 

SL 
SLOF20120DO2 33OK103 NEXISTAR BROADCASTING GROUP NC -2:000 0000 

I'SnOD4 1 
OW004 

I 
0/12r2M 13 

go 
17 -18,275 so -14,47003 SL 5 01 :5 1 1 1 1 1 :7 5 

SLOF2 20002 533eK 03 NEXSTAR BROADCASTING GROUP :NC -11 :700 DDDo 8 V9120134 OW004 0/ 2f2D- 727 - -23 .,e2 SO -1203 2e SL 
LOF20`120002 65330K103 NEXSTAR BROADCASTING GROUP NC - 200 DDOO 8 1 rZM004 i0WOO4 .,.

.04 
a,278 13 .17 IQ: '12 -B:020 99 SL 

SLOF201 20002 65336KJ 03 NFXSTAR BROADCASTING GROUP INC -1,4000000 6 
1 
r2312004 JWWDD4 iO/12/2OG4 

9(15781 
-19 :90 Do -10.24725 SL 

SLOF2012ooo2 Swam, Do PSS WORLD MED :NC -4 200 DDOD ROV2004 J0WDD4 IO/IZ'2DO4 41, 84571 AZ598 50 .75279 SL 
SLOF20120002 69366A100 PSS WORLD MED NC -1 :400 0000 0/22r2OO4 JOW004 10/12/2004 3 .94 : 57 - 309384 4527 :1 . 

SLOF201 20002 69358AID0 PSS WORLD MED INC .1,4000000 8 gn7/2004 1OWD04 1011 2/2OD4 ~3,94 57 -113:7oa 48 
' . 1 

1 3 
SLOF201 20002 694650100 TREDEGAR CORP COM .1,0000000 6f7/2OO4 

101MOO4 1 
.1 .004 1 37054 -13,19340 61772 SO 

SL F20120DO2 G0797EI08 02MICRO INTERNATIONAL LTD SHS 4 2 0000 QQ3120041 I (V712004 10113/2004 49. :554 83 4590884 2:647 7' 83 
9 SLOOF20i 20DO2 074014101 BEASLEY BROADCASTING GRP INC -1 :70000 DODO 7114/2OD4 10,712OD4 10/1312004 25,500 54 -24 :945 12 561 42 S3 

SLOF20, 20DO2 192578100 COHU INC 
-1000000 

9A)J2DO4 
1 
007/2004 

JW, 
3/2004 

1 . 
547 is -1 

. 
45207 

9509 
63 

SLOF201 2OOD2 
1 
92576105 COHUINC -2 :00 000 8 912012004 

1 
017/2 04 10/1312MM 44 .:67 7 -42,48500 2,38275 

63 SLOF2012 002 25764A201 DOMINOS PIZZA INC -2: 00 00000 7/i4/2OD4 WOW= 101`1312004 39, 99075 .33,53100 0.06807 S3 

SL F201 2= 21)(1082102 ELECTRONICS FOR IMAGING INC .20000000 917/20041 lGr7/2004 IQf13J2DO4 44,328 05 43,69612 032 e3 S3 

SLOOF20120002 36063R100 FOUNDRY NETWORKS INC COM -1 1 :1300 
0000 

S 
9110/2004 1 Gr7/20064 

I 
oil 3120014 120,240 gg -121.251 32 4,981) :7 :3 

SLOF201 2DD02 403777105 GYM :OREE CORP COM -2,6000000 3W 064 10f7/2004 
I 

fl .004 34,43489 42274574 
-7 

B40 0 : SL 
SLOF20120002 403777105 GYM OREE CORP COM -3,aoo 

0000 
51=0004 lGr7l2GD4 10113/2004 50,32791 

.03
:38 

00 1 
3:056 L 

SLOF20120002 403777105 GYMBOREE CORP COM -3000000 S 5/1012004 
1 
Or712OD4 

1 
011=004 3,97320 489 0 .010 

go 
SL 8 4/2 1 1 ~30 :II93 8: 

rLOF20120002 423452101 HEUMERICH & PAYNE INC COM -1 . 111 DODO M004 Of712OO4 011 3/2OD4 33 .31139 a 2,61259 SO I _, SOO . I 

SLOF20 20002 :501100iloS MACROMEOIA :NC COM 0 00 6/18120114 ;01712004 101,3noO4 30 2D4 1 -30,51424 5770 3 SLO 1 0 1 0 7 :5 

F20 20002 58 00 05 MACR MEDIA NO COM .1,500 DODO 8 &7012004 12004 01 312 04 34 :025 890 -29 .37a 25 4:54 
5 
S3 

SLOF2012DO02 550100105 MACROMEDA INC COM -eoo 0000 
S 

&123/2OD4 
1 
OI7f2OD4 1011312004 11 :147 09 :1 

5 
:880 96 2,28513 83 SLOF2012ODD2 

694873100 PACIFIC SUNWEAR CALIF INC COM -2, 100 DODO 8 8/512DG4 1017/2OG4 
"VI...4 47 

4 
1 
7 
10 

3
.- 
431 7. 7.98540 83 

SLOF2012WM 094 :73 1100 PACIFIC SUNWEAR CALIF INC COM 4,2000000 S 8MI2004 
lo~ 

10113r2OO4 
94,8M 

Is 
-75,7S4 

Z 
10.00997 63 

SLOF20120002 6964 73 
00 

PAC FIC SUNWEAR CALIF INC COM -3,3000000 8 a/23/2004 1Qr7f2 04 10113r2OG4 74,51256 -04,67341) 9,53918 63 

SLOF20120002 094873100 PAC~FIC SUNWEAR CALIF INC COM _300 ODOO S en5/2004 I on/2DD4 1011 3nOO4 
6 
.,7387 -0,017 M 75665 83 

SLOF20120002 T2581MIO7 PIXELWORKS INC COM 
_4, 
wo 0000 

S 
8125/2DD4 IOr7/2OO4 10f13/2004 53,2- 

94 _49,050 
72 4,20222 S3 

SLOF20120002 81111TIO2 SCS TRANSN INC -400 DON S SM004 1Or712OD4 1011 3nOO64 7 . 
So 

69 -9,25 
1 

2 -1,20243 SL 
SLOF20120002 516850101 SEMIECH CORP .1 .90000- 8 9/2qnOO4 

1 
Or712OO4 

1 
Oil V2004 38,92: 70 -3e,373 170 2,65591 S3 

SLOF2012DO02 620280105 SHAW GROUP INC COM -2,2000000 S 
f,/5n004 I 

Of712OO4 
1 
011312004 27 .6118 34 -26,73000 

95834 

SO SLOF20, 20002 W815VIOS SLIPER:OR ESSEX INC -5000000 8 7/2WO 1 Of7/20041 
1 
01 312004 8 .073 Is -712500 94810 S3 

SLOF2Oi2OOD2 B881 5VI 05 SU ER OR ESSFX :NC -3,0000000 8 7127/20(0~44 
1 
017/2004 

1 
0111312OD4 48,43896 

42
:6- 
- 

5 7afl 40 S3 

SLOF20120DO2 86815VIO5 SUPERIOR ESSEX NC -2,4000000 6 7129120o" IOf7/2OO4 10113nOO4 38,751 17 - ., .sg .o 4:691 57 S3 
I 1 43. 1 SLOF20120002 $6816V105 SUPERIOR ESSEX INC 

1 
5 00000 S 7/3012004 

1 
W12OG4 

1 
111101 24 :211 4a -21.37 DO 2 :144 41 13 

SLOF20120002 :71130100 SYBASE INC COM :2:30 
1 

BQ7/2OG4 10/7/2004 GI 3/2004 3 e4 -~11.419 : 95 2 .84 34 S3 

St. F201 20002 9288RIOS TRAMMELL CROW CO COM -2300 .00 3,2312 G4 1Gf7/2OD4 10,712004 36,22500 -3162 00 4 G 0 00 
SLOF20120M 6028BRIDO TRAMMELL CROW Co COM 40000 S 4/aI20004 1WI2004 OR12DO4 1 -6:585 00 70200 DOO SSG 0 00 1 8 M 

Do 1 
.3 :310 1 

0 
6,48 00 S 

6LOF20 20002 928BRIOB TRAMMELL CROW Co Co 4.000 
0000 

4 1212OD4 1WI2004 I(V712004 ~58.12 00 G 

SLOF2Oi2OOO2 8928BRIOS TRAMMELL CROW Co COM -6,2000000 41 0012004 101712004 97,00000 -87,42000 10.23000 SO 

01 20002 :928BRI08 TRAMMELL CROW CO COM -3 10 DODO 8 /12232n200D44 OR12OD4 
10/712 S . :5 0 S 

0 0 SLOF2 4 004 4 2 
0 

.43,15262 5.87230 

SLOF201 20002 W288R 
1 
08 TRAMMELL CROW CO COM -2: 

1 
0000000 8 4/27r2OO4 IG(7120041 1017/2OD4 330755000 -28,90797 4, 

1 
:7 03 SGG 

SLOF20120002 8928SR108 TRAM ELLCROWCOCOM 1800 DODO S 61012 04 OR12OD4 
I 
017/2OD4 2520000 -21,40404 3.7 530 SO 

SLOF20 
1 
20002 :02 ::RID8 TRAMMELL CROW CO COM :5:300 0000 S 6111wo 

11 
iat7/2004 10,7/2004 83,47500 .70,70200 IZ 773 00 SO 

a 4 SL F201 20002 92 R I Do TRAMMELL CROW CO COM _2 30 000 S WO/2 .. 1WI2004 1WI2004 36.22500 -323 814 3 a36 so SO 

0 : 

0 
-2 SLOF2Oi2OOO2 9470BCIOO WESMETHODS INC COM -4:6000 0000 1 nn004 I OnI2 04 1(11~3MO4 28,44250 -54581 92 6 .08842 St. 

SLO 20120002 25754A201 DOMINOS PIZZA INC -2,80000 7/14/2004 
1 
cia/2004 

1 
of 412004 4451765 37,55472 6,9e2 83 S3 r 

rLOF20120002 880345103 TENNANT CO -1,0000000 8 &W0041 1O/IV2OO4 IQ/14/2OD4 
40 

:4113 1 392 2 1 2 95 S 

F 

00 

S 1 38 S SLOF20120002 ag4a73100 PACIFIC SUNWEAR CALIF INC COM -2.4000000 S 812512OD41 10/1112004 
1 
4 0 55 49 8' 48:1907 70 7 :31 0~ .. .3, 

LOF20120002 GO5S5R`1OB ASSURED GUARANTY LTD SHS .3DO 0000 S 4/26QOO4 011212004 ~ 00// 1 S//220OU4 21,100435 -23 37 7: -2,251 33 L 
1 6 St. F 012 02 GO5:5RIOB ASSURED GUARANTY LTD SHS 0 -34.37 

00 
-3,52313 St. 

, 

0 2 00 

:1 0000 S 412712004 
1 
0/1212004 10/1&7004 30 : :47 :7 1 S 01 1 . :o 0 1 1 7 

,2 .2. LOF2 20002 GOS SR 08 ASSURED GUARANTY LTD SHS 000000 S 4130120 4 ID/12/2004 1011512004 2 S : . A41 .M - -1 24 7 : St. 

SLOF20120002 00754AI05 ADVANCED FIBER COMMUNS INC COM .1,41DO 0000 S 9/mOD4 011 2r2 D04 to/ I M2004 22. 
"

.0400 
:7863 0 SL 

SLOF20120002 00754AI05 ADVANCED FIBER COMMUNS INC COM 140000 0 S 9/01200-4 10/1212004 10115/2004 22,12032 -22,87050 
_5- IS 

SL 

SLOF201 20002 007711810,41 AEROFLEX INC :2:500 000 
0 

S 
a/612OD4 IW11004 

IQ/IW114 

26 
:039 38 -2493925 1 .1 

00 
13 S3 

SLOF2012DOD2 D0776BI04 AEROFLEXINC -1 .3000000 
S 

11123=04 
1 
01, 21200 

'W'.
.04 13 54048 -13,78440 -22302 SL 0 

SLOF20120002 095180105 BLOUNT INTL INC NEW COM -1 eOO 0000 
S 

912912004 10112/2004 101~5120"" 222 35 .121 :701 
IS 

2,562 417 S 

SLOF201201112 14719 101 1141CADE CORP .1000000 
Q/8/2 .. 

;0/1202OG4 101 5nO 4 2 :6'Deg 20 67 
1 
33 2 a7 S3 

8 :: 34 S 04 SLOF20 
20 

02 47 
0 

CASCADE CORP A,700 0000 
S 

9124/2004 0112r2OD4 10/ OD4 458 4595372 -67 3a st. 

LOF2 2 7273KIOD CIRCOR INTL INC COM -300 DODO S 617r2OD4 5/2004 5 : 74 .570978 175 90 G 

273K109 CIRCOR INTL INC COM -9000000 8 5127/2OD4 IO/I2r2OD4 10./! .OD4 17,S17 
1 9 

7 -33945 St. SLOF2001200D`2 1 7 00'1 1 
7

: 
So - SLOF2012GD02 294703103 EQUITY INNS INC COM -2,4000000 8 313Ir2OO4 

I 
Gil 212004 

1 
Q/1512004 23,50096 -21,1351 04 

1 
e55 92 SG 002 

St. F2 120002 343873105 FLUSHING FINL CORP COM - OGO GO S W4112004 10112/2004 
1 
GIISQ004 1 25e 74 -17,52140 1 :735 34 S3 

012 002 375918103 GILDAN ACTIVEWARE SUB VTG CL I : 00 :081 30 -70,12720 
1 S 

SLO 

F2 

0 

0 

A -2 SDO 
0000 S 

9/1 
3/2004 

1 D/1 212004 1011 502004 7~ 4,954 0 3 

St. F20, 20002 354313102 GRAFTECH INTERNATIONAL LTD -3,ODO 
OOOD S 

411412004 
1 
0/12/2004 

1 
0115/2004 35 .48288 -42 88D 50 .7,08 64 S 0 RAFT 

:7 S I I I 1 8 SLOF20120002 384313102 G ECH INTERNATIONAL LTD -80000- 
S 

4122F2OG4 1011212 04 101~5/2004 9,402 10 .9 2000 .25790 SL 

SLOF20 ;20002 3843113`102 GRAFTECH INTERNATIONAL LTD .3.1000000 S 0/4/20U 01 2r2OD4 01 512OD4 3665563 433 166 -11,895 93 St. 

SLOF20 20002 3843 3 
1 
02 GRAFTECH :NTERNAT~ONAL LTD -2,400000. S 

1 
0/512004 1 O/`12/2OG4 10/1512OG4 25,38629 -33 :762 DO 5333 

7 
1 L 

LOF20120002 3843131D2 GRAFTECH NTERNAT ONAL LTD -2.4000010 S 1017/2OD4 1011212004 
1 
OJI5nOO4 20,38020 -3333072 

4
:950 43 SL 

a SLOF2Oi2DOO2 423452101 HELMERICH & PAYNE INC COM .000 
S 

4/2312004 10112/2004 
1 
011 512,04 2,86871 -2,79080 75 

111 
SO 

SLOF20120002 423452101 HELMERICH A PAYNE INC COM -1,4000000 S 412 /2004 
1 
0112r2o04 

1 
.1
.004 

40,`133 go -39 141 34 9 284 SO S 0 
120002 423452101 HELMERICH & PAYNE :NC COM .77000000 S 

7 
:5 

1, 

L 
F20 

4r2Br2DO4 10112r2DD4 10/15)2004 48, 3412 47 4271 1 :1 41 S 

SLOF20 
1 
20002 423452101 HEUMERICH & PAYNE 

NC 
COM .1.2000000 S 4/2912OD4 

1 
G/1212004 10/1512004 34 .400 

55 
-32 

1 
6972 223083 SO 

SLOF20120002 4405431DO HORNBECK OFFSHORE SVCS INC -7000000 S 6WOD4 10/12/2004 IWIIO14 11 :4103 29 
_B . 

113782 3:8a5 47 SO 

0 5 SLOF20120002 556100105 MACROMEDIAINCCOM .7 00000 S M312004 1 DfI 
2r2OD4 

1 
01 

1 

512004 0 
-13 

.87 
34 152 5 53 

SLOF2Oi2O0O2 556100105 MACROMEDIA INC COM .2,40 
00 00 S 

8127/2004 
1 
0/12F2004 10/15/2004 52,82; 00 47 . ogaS 84 4:9391 204 3 

SLOF201 20002 5W 
1 
001 05 MACROMEDLA INC COM -2,100 ODDO Bno`2004 10/12rl004 10115r2004 46,223 0: -41,72343 4,50026 

S3 SLOF20120002 694 00 PACIFIC SUNWEAR CALIF INC COM 
_300 

0000 8/25/2D04 10/1212004 10/~&2004 5,70888 -6,01722 
691 

e4l 83 S 01 :731 
LOF2 20002 624 73 

1 
00 PACIFIC SUNWEAR CALIF INC COM -4000000 S 8127/2004 1GI12/2004 101 512004 8,D45 15 - 024 28 92087 S3 

SLOF201 20002 
699 1 

73 
1 
00 PAR ETR~C TECHNOL013Y CORP COM :2 :600 Go D S 4/fV2OO4 10112r2oG4 10/15/2004 13 :31 77 183 :61 

1 
7a S 

AM 
M 0 

0 
4/1 1 

01 
1 
2r2OO4 10/15/2004 5, So 37 -5,311 4D 31: :9 S LOF20120002 119073100 PARAMETR C TECHNOLOGY CORP CO 1 000000 S 

212OD4 
4 7 SO 

SLOF2012OOD2 a59152`100 STERIS CORP COM -2,900 000D S 4/26/2004 
1 
0/12/2004 IWIMO04 

6 
1,:89 10 -66,49410 

_4,604 
02 St. 

SLOF20120002 880345103 TENNANT CO 
1 .000 

0000 S 
Br2nOD4 1 

O/~2/2004 1G/15/2004 39, 5236 -39,29020 06216 SO 
10112r2oD4 01 5/2 4 85 S St. F20 

1 
20002 0292SE108 WH ENERGY SVCS INC COM 5 00 8 10/2712003 

1 
0/ 2F2D04 512004 1051280 -7,09700 2,01520 SO 

OF20120002 02925EI08 WH ENERGY SVCS :NC COM DODO 101~ SLO 
0002 0292SE108 WH ENERGY SVCS NC COM 

'Oo 
Do" 

11/612003 1 004 39:9 8 65 _2' 0 
11068 

SO 

SLOF2012 JOO DODO 5/7/2OD4 0112r2OD4 10/; 512004 14 7`17 93 12 :32'1 20. 2:396 (17 G 

SLOF201 20002 94768CiOB WEBMETHODS INC COM 20 00000 8 IMR004 101120004 to/ 
512004 1 

2:492 70 _23,700 40 -112 770 St. 

SLOF20120002 94768CIOS WESMETHODS INC COM :2:1000 0000 S I/2W 04 10/12/2004 10111512004 1 3,117 34 .22,92717 ~g 809 83 St. 

SLOF20 
1 
20002 375916103 GILDAN ACTiVEWARE SUB VTG CL A 23 00 0 S 9J13 004 10/1312OD4 IN 1112004 6 2 48 62,03560 

4.1 
7008 S3 

SLOF2012DO02 375916103 GILDAN ACTIVEWARE SUB VTG CL A :1 :7000 00000 
S 

1014/2004 ;Gi ;312 4 10118/20064 . ::.0315 22 A7,345 00 
1

.5go 22 
S3 

0 SLOF20120002 :116650101 SEPATECH CORP -2,1000000 S 
=9)2004 

01 3)2004 1011 &'2004 425 33D 
40' 

20291 2,39D 69 S3 

8 15 6 .: .4 S SLOF20 
1 
20002 6850101 SEMTECH CORP .1,8000000 S 101anOO4 1011312004 

1 
0118/2004 36:5'D 5 :35,529 30 97224 S3 

SLOF20120002 00754AI05 ADVANCED FIBER COMMUNS :NC COM 0 00000 S 0/912004 1Q/114/2 4 10/19/2DG4 3 -1 1 750 ~587 57 L 1 M :1 
LOF2 20002 00754AI05 ADVANCED FIBER COMMUNS NCCO 

1 : 
70 0000 S 

9/1 
412004 

1 
01 4/2004 10/19/2004 2863589 2: :23100 30' :29 S3 

0 1 1 S SLOF20 
1 
20002 286082 

1 
02 ELECTRONICS FOR IMAGING INC 

_I 
goo 0000 S 10/812004 1011412OG4 1O/`19/2OG4 30533964 -2 83032 703 3 0 r 

SLOF20120002 343873105 FLUSHING FINL CORP COM -1 .2 
00000 S 

(V24/2004 101 ;4/20(14 W 9r2OO4 22:1:. 14 21,02568 1,970 46 6 
3 LOF20120002 397624107 GREIF INC CL A COM -3000000 S 511412004 

1 
01 412004 

."
.004 12 

3 0 
7 

1 
-1032150 205921 SO 

swoos 

Mod P Sloan Foundation 
T.k ID no 13-14123877 
High Rock Capital 



LOF20`120002 45NOT106 INFONET SVCS CORP CL B -2.70000oo 6 1/2112004 1011412004 10/19Q004 4,72191 -0,40251 -108060 St. 
LOF20120002 699173100 PARAMETRIC TECHNOLOGY CORP COM 4 .300 WW S 4/IZ2004 1011412004 1011942W4 23,25126 -22,83902 41224 SG 

SLOF2012DO02 699173100 PARAMETRIC TECHNOLOGY CORP COM -1,504) MM 6 W3120D4 I0/`14/2M4 10119nW4 mio at -787065 24026 SG 
SLOF2012DO02 020280105 SHAW GROUP INC COM -1,6000000 8 51WM4 10/1Q2004 iC1119/20114 18.50092 -19,44000 -93308 St . 
SLOF20120W2 620280105 SHAW GROUP INC COM -1,9000000 8 51812004 1011412OD4 10/19/2004 21 .97697 -22,80107 -02410 SL 
SLOF20120002 494274103 KIMBALL INTL INC CL B 4,1000000 S 9=003 10115/2004 10/20/2M4 57,33141 -63,24578 -5.91437 I.L. SLOF20i2M02 

03153a 
i0l 

AMISHLDGSINC .1,4000000 S a/27/2W4 
101, 

5/2M4 
1 
0/220114 18,87155 -17,85112 1,02043 63 

SLOF20120002 17IS3BI02 CIBER 
C 
COM -3 .1000000 S 4f28R004 I(VIS/2004 .0120114 2550961 -28,73204 -3,22243 SL 6 1 1 Is BI IN 012 S 

1 0 1 Ion 9: L LOF20 20002 7 3 02 C BER NC COM .6000000 
5 

413 004 Hill 512004 10/2(Y2004 4,93734 -5,321 70 -3843 
SLOF20 20W2 2116082102 ELECTRONICS FOR IMAGING INC -2,500 Wait a ioiaO2 04 0/1 5F2004 0/2004 42.87399 41:4111 1 .442 3 
SLOF20120002 287456107 ELXCORP -8000000 8 0117J2004 IWW004 104=20D4 1 229 13 -1 

, 
48808 2741 07 SGI 

SLOF2012DO02 343873105 FLUSHING FINL CORP COM -5000000 S 8/24/2004 10115/2OD4 
1 
0/2012OD4 :

:590 
82 -87007 83 12 83 

SLOF20120002 385558105 GARDNER DENVER INC COM ASM 0000 a 8n3I20D4 111115=1341 
1 
0/2012004 44,835 

1 
0 43:2011440 J,e303 66 83 

SLOF201 20W2 397624107 GREIF INC CL A COM -3000000 a 511412014 
1 
(WIS/2013,11 10/2012004 12,501 64 -10.32 1 50 2,1 8014 BG 

SLOF20120002 397624107 GRE F INC CL A COM -6000000 8 ~",120041 10/15120064 10/20/2004 25.003 27 -20,41808 458521 SO 

SLOF20120002 591027209 METAL MGMT INC COM NEW -3 100 0 DO 5 9/24t2 Iof 512004 10=2004 6331 74 .52,7711130 53 3 S S 01 1 .: .: .3 

LOF2 20002 680865205 OLIN CORP COM PAR $100 i :ow 0: a 3/5120MG4 W15/2004 1012=004 19:0281 35 -1 95450 G 
SLOF20120002 680655205 OLIN CORP COM PAR $1 00 -2,70' 0000 S 3/10/20064 10115/2004 IM(Y2004 5057 65 4::50S 50 2,85215 SG 

SLOF20120002 e8Ma5205 OLIN CORP COM PAR $100 -300 W00 5 3/ 8nM4 512DD4 1012arnN 570041 -5,16636 54 0 :G 
a 41113r2004 100,212004 0/2004 LOF20120002 6991731DO PARAMETRIC TECHNOLOGY CORP COM -1,200 00W 8 1 1012 7:000 39 -13,298 52 700385 

G 
r 
'LOF20`12W02 ::991173liGO PARAMETRIC TECHNOLOGY CORP COM -32000000 : 4 15/2004 10/15/2004 

1 
0120/2004 1 60772 -1 77538 1 .8923 S 

SLOF201 20002 73 00 PARAMETR C TECHNOLOGY CORP COM .6 :400 00DO 4//2112004 
10/1 

512004 1 WD12004 381 :501 Is -2:,320 24 3175664 SG 
SLO 012 

M 
1 1 3 :121 IS SO 1 7121 ~:4 5 1 F2 1 0002 :991731100 PARAMETRIC TECHNOLOGY CORP CO -3,7000000 : 514/2004 0/ 5/2004 iD/2012OD4 271 :5 5 -18,4 337 

SLOF20 20002 99 73 00 PARAMETRIC TECHNOLOGY CORP COM -1 .3000000 12004 1011512004 10120/2004 376 . 4:0 5 2,10361 S3 

SLOF20120002 713765106 PERFORMANCE FOOD GROUP CO -2,3000000 7127r~M 10115rdM 10120420041 51 .09053 -57,92090 -6 . 
830 

37 St . 
SLOF20i20002 7 13755 1 06 PERFORMANCE FOOD GROUP CO 

-200 
0000 111"MM04 

1 
0/1512004 

1 
0/20/2OD4 4,442 as -5,201 04 -75 L 8 1 ":2: 5 

LOF2012DO02 723443107 PINNACLE AIRL CORP -1 
00 0000 

31512004 0/151200-4 10/20/2004 942 22 -1 460 00 7 SL 
SLOF201 20002 723443107 PIN.UE AIRL CORP 

400 
0000 S 3/24/2DO4 

1 
(1111 5/2004 10/2012OD4 3,70087 -5:052 40 -1,291 53 SL 

SLOF20120002 723443107 PINNACLE AIRL CORP -1,2 0000 a 3/31/2004 10/1512OD4 ID12 W4 28201 -1605300 4,77039 St. 
00 M00 8 SLOF20120002 211521811113 ELECTRO RENT CORP -1.7 1W12003 10118=4 

1 
0/21/2OD4 1. 472 19 -23:800 00 -4,32781 LL 00 

SLOF201120002 G0585RI05 ASSURED GUARANTY LM SHS -200 M00 4r3O/2004 10/1812004 10121/2004 3,26420 -35581141 -20458 St . r 
.0000 

1 1 
o/21 r2w4 18,321 32 

0 
.81868 St. 'LOF20 

1 
20002 G0585R1M AS 'URED GUARANTY LTD SHS 

.1 
000 W/21)(34 0/1012004 -17:94 00 

.1 

SLOF20120002 G0585RIDO ASSURED GUARANTY 
LTD SHS 

-1,6000000 8 5/28021)(34 
1 
art U2004 10/21/201341 20,11410 -27 

' 
26240 

_J . 
14830 SL 

SLOF20120M D05MI02 ACTUATE CORP COM -2,200 
MM 

a WWM4 IWWW4 I0nJnW4 5,43827 -7 
01 

0 

52 _1,572 
25 SL 

SLOF2012 002 031538101 AMIS HLDGS INC -700 000 S 8n7/2004 10110=4 
0 

3 -8,92558 
51090 S 

6 -1,0000000 a 04 ~01111/201)4 10121/20 . 1348.78 .13,12121 35558 :3 SLOF201 200002 031538101 AMIS HLDGS INC 0 912wit "" '4 ':' 

I I I 1 1 8:2 64 LOF20120002 032839102 ANCHOR BANCORP WIS :NC -wo MG0 4m12004 0/18/20114 10/21/2W4 13,03704 -12.054 60 3 G 

SLOF20 20002 032839102 ANCHOR BANCORP WS NC -1000 MM 4/2312004 L2004 0/2 12004 26,07409 -25,21420 goo SG; 

SLOF20120002 032839102 ANCHOR BANCORP WIS INC -2 :400 0000 
S 

4/26,7004 1001118t2OG4 10121=04 62.577 at -60,44880 2,12001 :G 

SLOF20120002 045327103 ASPEN TECHNOLOGY INC COM 
.9000000 

a 
9/212OG4 10fl8r2 I0/2`1/2M4 6,93383 -5.50810 345 7 3 

SLOF20120002 045327103 ASPEN TECHNOLOGY INC COM 4 .70000(,o S DIWO04 
1 
011812004 10/21/2004 30,08778 -30 .07295 

9 
14 83 :3 

SLOF20120M 067805109 BARNES GROUP INC COM .1 100 WM a 5/10/2004 
1 
0/1 a/2W4 10/21/2DD4 2 .22072 -28 597 47 632 

25 
G 

SLOF20120DO2 067805109 BARNES GROUP INC COM .1joit 
-0. 

7f7/2004 10118=04 10121 120064 2:.229 72 -3014893 
_01 

721 SL 
SLOF20120M2 171038102 CISER :NC COM -1,7.0000 4130/2OD4 

I 
011WO04 10/21/2004 13,955 48 -15,078 

1 
5 -1,12207 St. 

SLOF20120002 171038102 CIBER NC COM -500 000 
a 511 

D4 
1 
011anW4 04 4,ID4 55 -4,24390 -139 

35 
St. 

DOMINOS P:ZZA :NNC 
0 

412 GAI 011812004 ia//22~//220004 43,21005 -36,21348 
a,096 S 

0 312() SLOF20120002 25754A201 -2,700 
000 

a 7/1 
1 

1 57 G 

SLOF201 20W2 25754A201 DOMINOSPZZA C -8000000 a 711 5/= 10/1012004 10/2 1/2004 12,80298 -11,005 so 1,737 38 SO 

SLOF20 120002 3021OUlOO EXPRESSJET HOLDINGS INC CIL A 4 200 DOW S 21IM20041 111118,2004 1OV21,12OD4 42,081 75 -58 331 28 -10,24953 St. 

SLOF20120002 
423452101 HEUMERICH 8 PAYNE INC COM -1.:1 

00 
0000 4129/2004 ill/18020041 10121112OU 31,4380 13 -29:488 91 2.10122 BG 

SLOF20 
I 
20W2 423452101 HELMERICH &PAYNE NC COM 7 00000 4/30/20134 

1 
0/1812004 

1 
0/2 /2004 20,1010 09 -1892415 1,235 04 SG 

LOF20120002 42705010e HERCULES INC COM 0 
8 

512912MAI I0118n004 10/21/2004 38 514 32 33:. 
01 
749 4 83 S S -2,7000000 - 

SLOF20120002 456=102 INFORMATICA CORP COM 112M2004 
0/18/2004 10/21/2004 

1 :934 95 _3 147 87 1:29182 02 SL 

SLOF2012ODC12 45668QI02 INFORMATICA CORP COM -2-300 00000000 1/26=4 10116/2004 10121/2004 18,704 Sa .31,45458 -12,75000 S 

S 
0 201 S Sw 1 0 

S 1 18 8 L F 20002 48alf)(15102 KEANE :NC COM 4 :'70'0 
0000 

W4 10118r2l)(14 
1 
0/2112004 41 511 : 08 400 Soo 

1 
424 3 

SLOF20120002 4WW5102 KEANE NC COM 000000 811 M4 10/18nOO4 1012 12004 6:9 -15:49 72 1:49 : 4(81 S3 

LOF201 20002 $511100105 MACROMEDIA INC COM -500 
000 

al3en 
004 

10/15/2004 10121/2004 11 .18014 -g.03'04 
1 
5 

1 , 
24 

99 
83 

1 0r2 SLOF20 
I 
2DW2 SWIW105 MACROMEDLA :NC COM -2,900 MM a W1412004 1011812004 10/21/2004 64.84480 -5, 02 59 1:~1241 21 S3 

LOF20120002 550100105 MACROMEDIA NC COM -1:1 0 0 a 9115r2oD4 IWIV2004 10/211204 241 .596 30 -2, :2050 00 
3 11 30 S 

:L F2020002 556100105 MACROMEDIA INC COM 700 ODOM a 9/1 7/2004 
1 

0/1 
W004 10121/2004 15 .e52 19 -134-

. . 
2220 20 S3 

SLOF201 20002 699173100 PARAMETRIC TECHNOLOGY CORP COM -3 .6000000 a 7/21/20064 1 
0118,20 

4 1012112004 20.99470 -15,175 .0 5 
. 
61890 53 0 00 

SLOF20120W2 890173100 
PARAMETRIC 

TECHNOLOGY CORP COM -5 .100 W00 S 7r,=004 
lWJarjW4 

1=112004 29.74250 -21 .83789 790481 S3 04 
SLOF20120002 7256IM107 

PIXELV40RKS 
INC Com .1,5000= a 8125r20041 1011&2004 1012f/2004 15,89302 -15, 09480 -10178 St . 

SLOF20i 2DD02 72581MI07 PIXELVVDRKS INC COM -20 0000 S 8/2712004 
1 
0/1 W004 10/21/2 D4 219,19070 -214051 4D -68070 SL 

SLOF201 20002 820280105 SHAW GROUP INC COM -3 :400 0000 
a 

5,WO04 1 
01, 812004 

1 
012 /2004 3 42887 40: 44 02 1,015 IS St. S 

0 
59. 1 

LOF20120002 670768103 SVVIFT TRANSN INC COM -3,300 GOOO a 8Q41/20041 1WImmut 10/2112004 8217 S -61 77338 .1 0382 :L 

SLOF20i20002 870768103 SWIFT TRANSN INC COM -2,800 WDO S W012DO-4 1(111812004 10/211204 W,770 93 .5 
1 
: 
36 So 

_597 00 1. r 
a 7 'LOF20120002 494274103 KIMBALL INTL INC CL B 

_300 

0000 S 
OW003 

1 
OIIMO04 

10/22/2004 
4 .igg 03 4.62774 -42871 LL 

St. F2 
1 
20002 505447102 LABRANCHE& 

CO 
INC COM -3,2000000 S 911=003 10110/2004 1Q=M4 23 51880 

_56,050 
00 -33 44120 U. S & I 10= 1 .1 

: LOF20120002 505447102 LABRANCHE Co ISICCOM 4000000 S 9/2 003 0/ 9/2004 004 0,28948 937 88 204840 LL 
SLOF20i20002 032839102 ANCHOR BANCORP VVIS INC 1 :31)0 0000 8 511281122OD4 IG/1912004 10/2212004 33,73421 :2323 735 00 -079 St. 

SLOF20120002 032839702 ANCHOR BANCORP VAS INC .5w DOW S 
01, 

SnM4 I W, PnOO4 
I 
0=204 12,97469 -1252080 45389 SG 

SLOF2012DW2 03937RI02 ARCH CHEMICAL INC COM 
-, . 

0 Wan 04 1011912DO4 10=004 
49 

:676 137 49:.50 ; 92 
1 
6 S 

60000 0 8 00 
10/22f2o 3 41 7 :75 S 

LOF20120002 045327103 ASPEN TECHNOLOGY INC COM -1 .7000000 S 918/204 10/1912004 04 it 56 .1 
0 
:;~ 

4' 
4 

as S I I Jor SLOF20120002 045327103 ASPEN TECHNOLOGY INC COM -1,2M 0000 S 11107=04 10/19/2004 1 0=004 8,01629 -7 
40 

540 
" S 

r I 
LOF20 2DO02 297602ID4 ETHAN ALLEN INTERIORS INC COM A,700 DOW S 611=0041 01 941004 'm004 6202 77 -6226040 .2 211 SO 

SLOF20120002 3855$8105 GARDNER DENVER INC COM -600 
000a 

a 8/23=04 10/fOrAIN tarnl=14 is 949 60 - f8.200 54 74906 S3 S GARD -1 . 1 2 1 4 

LOF20120DO2 305558105 NER DENVER INC COM 00000 W612 04 O/IQ/2 04 1Q=004 24934 -2e.054 90 3:9 44 S3 

02 -100 
Mm 

a 
I 1 

0 
2 :2 93 -2,72506 8 S3 rLOF20i2M 3655$8105 GARDNER DENVER INC COM 00 a 8/27/20004 0/ 9/20004 0r2W 04 ': 4 

SLOF201 2DO02 3715321 02 GENESCO INC COM I, 100 MIX) 8 Q/8nM4 i(Vig/2004 10122r2004 25. 2342 2493337 
990 

5 
S 

S 1 1 3 22 9 

LOF20 20002 37 532102 GENESCO INC COM 8000000 a 9/9/2004 10/1912004 1012212004 42,42014 :40: 52 2 .06702 S3 S 1 
20002 423452101 HELIVERICH & PAYNE INC COM 

I I 1 1 

LOF20 1,8000000 a 413012004 0/ 912004 012212004 45,521 33 -43,25520 2,2136 3 SO 

SLOF20120002 489170100 KENNAMETAL INC COM -8000000 S 41141=04 1011912004 10=004 38.84201 -33.'145 04 3 .69e 97 
SO 

S 2r 

LOF20120002 505447102 LABRANCHE & CO INC COM -400 MM S ~,20041 
1 
0/1 9)2004 1 0=004 2,93985 -4 Is 3 -1 14651 SL S 1 .10 00 1 a:0 

LOF20 20M2 556100105 MACROMEDLA INC COM 
0 00, 

a 
011712004 10/IWO04 0122r2OD4 23,56884 -1 

1 
7570 439294 S3 

SLOF20 12002 558 
1 
00 

1 
05 MACROMEDIA INC COM -9 . .00 

a 
912042M4 101191204 ICV2212004 21,211 78 -17,47000 3741 

70 
S3 

SLOF201 20002 eM639103 PALM HBR HOMES INC 3M 0 00 S 5ffl/2W4 iOIIW2004 
1 
OrW2004 208 007 -24,496 16 _3, 

635 
29 SL 

SLOF20 
1 
2 7234431 07 PINNACLE AJRL CORP , :700 00 

0 
4/8/2004 1 Oil 9121304 10/22f2004 15.6035 89 23,88627 3 SL SLO 

1 
0002 

4 1 
-2.50 0 0 S -2 1'303 5: St. 34 3 07 P NNACLE AIRL CORP 

5 1 5 

F20 20002 72 000 It S 
712012004 

101~0120(14 10/221204 22,993 
its 

2 2 0 
00 SLOF20120002 859152100 STERIS CORP COM .1 .9000000 a 412SQ004 0/ 912004 i0=120041 38 14255 43 

585 10 
-542255 St . 

SLOF20 
I 
20W2 G6707EID5 02MICRO INTERNATIONAL LTD SHS .7 .6000000 S 9/23/2004 0/2=0041 10/2&2004 

" 
5 

1 
-83. 2 

5 
29 S3 

SLOF20120002 302181.1108 EXPRESSJET HOLDINGS INC CL A -3,3000000 S 
211112004 

~0/2012004 10/25/200 3, :5'81 a, '72 .1'4 :2'560 IS SL 

SLOF20120002 3D211i EXPRESSJET HOLDINGS :NC CLA -5,4M 0000 S 
211gr2004 1 

W2012M4 1 0125/2004 610,678 94 
-78 

.30050 .24 7;1 62 SL 

SLOF20 
1 
20002 3021OU108 EXPRESSJET HOLDINGS NC CL A .21000000 a 7120/2004 10/20/2004 

10/25/2004 
2 097 37 .23278 at -3 : 1 9 24 SL 

SLOF2012ODD2 423452101 HELMERICH A PAYNE INC COM Z400 0000 S 413012OD4 10121102004 
10/25/20G4 

70,53434 
_04 

.88200 5,851 54 SO 

1 0 0 S 5,7,2004 1 = 1 7 SLOF20120002 493732101 KFORCE INC COM .4 0 DOO 
S 

QM/2004 10/20/2004 10/25=4 46,034 42 43,02641 300 01 S 

SLOF20 20002 92925EIGS VWH ENERGY SVCS INC COM -2:020 
0 
0 
000 

0/2M4 W5120041 45351 93 
3, 

72396 S'0287 9 S3G 

SLOF20120002 G8797Ei0G 02MICRO INTERNATIONAL LTD SHS .2,9000000 6 9123/2004 10121/2004 1012812OG4 34.22816 ~3,:G :7 5 253060 
S3 SLOF20i 20002 D45327103 ASPEN TECHNOLOGY INC COM 4,3000000 6 10/712004 

1 
012112004 

1 
012192004 30,12251 -2a,1 as: 3,335 as S3 So 1 1 25 

St. F20120002 2WMGIM ELIZA13ETH ARDEN INC COM -Wo wo S 912912004 1012 12004 0/2812DID4 1.1
.755 18 

-19 :025 111 72910 S3 

LOF20120W2 2813MG106 EL ZABETH ARDEN NC COM -1 
, 
2 00000 8 913012004 10121/2004 101=004 

2 
34022 25 48a 12 852 S3 

SLOF20120002 28WDGIDB EL"ETH ARDEN INC COM 
_J . 

30000000 a 10/12/2 04 
1 
=112004 

1 W2512004 
2 53524 -28,40305 1321 

9 
. 

SLOF20120002 423452101 HEILMERICH & PAYNE INC COM .1,500 0000 a 5W0004 
1 
0/21 12004 10/2812004 484: 

OB4 
2" -4014 40 43 

. 
S 

SLOF201 20002 42705aIM HERCULES INC COM -800 
so- a 

512W004 
I 
. 

1 
.004 IWO/2004 

" .1
.0 
. 

.9 .78296 1,39710 SG 

SLOF20120OD2 427056108 HERCULES INC COM -2.80000 S 7129/2011141 
JoWf2004 

1012612004 3913020 33 .12032 600088 S3 

SLOF2020002 427058106 HERC LES NC CO .2,400 DOM 8 812012004 1012W004 101267004 33:540 17 :2: .802 
00 

3 .73 167 S3 

SLOF20i20W2 412705aiM HERCULES INC COM 3M 0M0 9/112M4 1012112004 
1 
0126nM4 1 

a 
.16759 .1 

1 
2798 3: 

1 
S3 U 0 

SLOF20120002 558100106 MACROMEDIA INC COM -2,M. 
.000 

912012004 
1 
0t2I/2M4 10r2w004 5256817 38 82240 13,74577 S3 I I 1 0 Jar 

SLOF20 2DO02 558 00 05 MACROMEDIA INC COM -31000 
00 

5 9123/2004 10121f20041 WO04 81:4:1 711 1142711 21,05265 S3 

St. F20120002 SWI00105 MACROMEDIA INC COM .1,400 MOO S 9/2412004 1OW12004 
10/26120 

4 3 7 7 2 26,53252 1 
" 
2e5 2 S3 

LO 2 12 10/21/2004 1012WOO 2701 029 24072 84 2 :943 405 3 
S 
OF 0 0002 604873100 PACIFIC SUNWEAR CALIF INC COM -1 01110 1 8/2712004 04 6 w 

S 

a 0 1 :2 0 9 2,5880 S 

L F20 2DD02 694873100 PACIFIC SUNWEAR CALI F NC COM 30 0000 S 90-21)04 10121/2004 10126/2004 292 764 -26 .67 
- 

3 

SLOF20120OD2 695639103 PALM HBR HOMES INC -2,1W 0000 S 510/2004 
1 
012 i/20GAI I Dr2WO04 32 .6: 

a 
44 -39 .57072 -6,874208 SL 

SLOF20120002 8`16850101 SEMTECH COR '9000000 S 10/a,2004 10211/2004 IWWO04 18.85377 
_17,7a4 

85 
88912 

S3 
S 9 10 1 1 1 1 

SLOF20120002 :;0850101 SEMIECH CORP . 

000000 S 
/1212OD4 0121/2004 0/2e/2004 8. :53 77 -17671 50 98227 

S3 LOF20 
1 
20002 

it 
30 

1 
00 SYBASE C CO -300 

MM 
a 

8/27/2004 
1 
0/2 /2004 iGr2aQM4 4. 0072 -4,10858 49216 S3 S SYS IN Jor21120 S 

SLOF20120002 871130100 ASE NC COM -3,40000- S af30f2004 1012112004 1012"nM4 52 .141 51 
4' 

:53577 
2' 

6,58423 3 

LOF20120002 871130100 SYRASE INC COM -200 0000 S 9/14/2OG4 04 
1 
0126/2OD4 39,872 92 -372 72 2,63520 S3 

6/312005 

Affred P Sloan Foundation 
Tax ID no 13-1623877 
High Rock Capitol 



SLOF20120002 671130100 SYBASE INC COM -1,2000000 S 9/1512OD4 
1 
0121/2004 10/28/2004 18,40289 -10,84248 1 58041 S3 

SLOF20 12 02 371532102 GENESCO INC COM -1,00000 s 9W 04 1 01=004 10/27/2OD4 24,631 72 2241790 2 :213 02 S3 
SLOF201 2000OD2 371532102 GENESCO INC COM -800000000 8 9/20/20004 10/220004 10/27/2004 19,705 38 :18'228 08 1,47650 S3 
SLOF20120002 45BI18108 INTEGRATED DEVICE TECH INC -I .gQ0 0000 a S/l7/2OD4 

1 
0/2212004 10/27/2OD4 22.10427 -25,47178 -3,38751 St. 

SLOF20120002 502392103 LTX CORP 4,41DO 0000 5 10/m D4 1012212004 1012712004 26 1245 :25,37317 20 
1 
2 LO 1 

300 Dow 0 012712 04 24: : ~17 - ~. e. 78 
8 

5 
:3 

S F20 20002 680685205 OL:N CORP 
CO 

MM 
PAR 

$100 3/18/2004 10/2212004 
1 

0 - 
2 .51 61 G 

'SLOF20120002 880085205 OL N CORP CO PAR S 
1 
00 500 00DO 3r25/2004 lOr2212004 JOr27/20D4 2:,,735 

1 
3 .25: 

20 .0 
3 .41813 SO 

SLO 2012 
1 . 0 

0127/20 
000 

63 43,55510 4,00447 SL F 1 0002 :::11521100 :TER:S CORP COM 900 ODO S 4/mO04 101=004 1 04 3 

SLOF20 20OD2 52 00 TER 
S 
CORP COM -3000000 8 4/28/2004 101=004 10/27/2004 6.09484 -677751 

_682 
67 St. 

SLOF201 2DD02 50730R102 LAIDLAW INTL INC -300 OOOD a 811/2003 
1 
D/25/2D04 

i 
0128,120DAI 4.77673 -3,03414 74269 LG _I a 

.2 18427 5 Ol 7 1 0:2 2 :1 an I SLOF2012 02 5073OR102 LAIDLAW :NTL :NC ODOO Q=003 10/2512004 1012 004 31 1006834 LG 
LOF2 2000002 50 30R 02 LAIDLAW NTL NC -, : :O,o 000 91512003 10/25/2004 10/2anOD4 3 2:2 -200 D45 00 1020701 LG 

SLOF2Oi2OOD2 G6797EI05 02MAICRO INTERNATIONAL LTD SH8 0 : 
_I 
9:074 38 1 : .1,800 ODOO 912312004 10125NO04 10/25/2004 20,04340 25904 

S3 St. F20120002 12497TIDII CB RICHARD ELLIS GROUP INC -1 .1000000 611012004 
1 
012512004 

1 
0121112004 27484 83 -20,72543 6,75940 SO 

SLOOF20120002 31556511105 GARDNER DENVER INC COM -8000000 8127/2004 iG,25MD4 
1 
O/2a/2O04 22:453 71 21.80048 65323 S3 

SLOF20120002 371532102 GENESCO :NC COM -9DO 0000 S 9/20/2004 
1 
0/2512DD4 1012812004 2208892 :20 507 

49 1 
57g 43 S3 

SLOF201 
20002 

371 
5321 02 GENESCO NC COM -aw DOW 9127=04 IG/2512OD4 IOF2=004 14:724 61 

.,3
:
.50 

84 1 :064 77 63 SLOF20120M 
489170700 KENNAMETAL ~NC COM .100 DODD 4JJ4f2OD4 lQ12&?D04 1012812DO4 4.49778 -4,14313 

35465 

SG SLOF20120002 
4891 

701 00 KENNAMETAL NCCOM .5000000 4111gf2'04 10/25/2DD4 
1 
0128/2004 22.48892 -22,88375 -39483 St. 

SL F20120DO2 64il5plO2 NET~Q CORP COM 
_a . 

700 
ODOO S Q/ 312 10125/2004 10/28/2004 7544223 -72:1121 3,313 38 S3 

0 
1 11 1 M 

004 
1 1 

3:378 
a 
1 -3 8 9 rUOF2O 20002 64 SP 02 NET 0 CORP CO 3000000 9/14/2004 0125120114 W28/2004 

3 :1 
19432 S3 

SLOF201 2DDD2 859152100 STERIS CORP COM -8000000 a 4128/2004 
1 
0/2512004 10121112 04 

1 
5.91962 -1807338 .2,15374 St. 

SLOF20120DO2 680345103 TENNANT CO .6000000 
S 

0=04 10/25r2M 10/28QO004 23,471 45 -23:574 12 -10207 St . 
SLOF20120002 080345103 TENNANT CO -2,200 

DOW 
8 8110/20D4 1012512004 1012WO04 

" 
Igo -88.428 12 .2 .36614 St. 

SLOF20120002 880345103 TENNANT CO -300 0000 S 6/14/2004 10125/2004 10121112004 , :'735 73 -11 77578 40 05 St. 
SLOF20120002 880345103 TENNANT CO -7000000 : 6/1&7004 1012612004 10128,7004 27 

, 
313 3a :27:114 11 -471 53 SL 

SLOF20120002 880345103 TENNANT CO .800 
001, 

W3/2004 10/2512OD4 10/28/2OD4 23,1 
7 
145 24 

1 
74 

24 
-70279 SL 

SLOF20120002 1180345103 TENNANT CO AODO We. a (113=004 1012512004 1012812004 
39,11 

9 Oll 40. 

91SOO 
-1,79502 St. 

a 3:7 7 0 1 SLOF201 2GOD2 494274 
1 
03 KIMBALL INTL INC CL 8 -1,400 DODO 5 grV2003 10/26/2004 1012912004 11 3 57 -21.591112 .2.65855 1.1 . 

LOF20120002 G0585RIOS ASSURED GUARANTY LTD SHS -aOO 0000 a 5/2812004 lOrAROD4 1(112912004 359 8 A3,631 20 -27 52 St. 
SLOF20 120002 G0585RIOS ASSURED GUARANTY LTD SHS -2DO 0000 S 6f7l2OO4 

1 
WMDD4 

1 
0129/2004 333 02 - .52702 -18770 SL 

SLOF20120002 019754100 ALUMERICA FINL CORP COM 
_2 . 
0000000 a 9127/2004 1 0420/2004 10/29/2004 57:78: 64 -532.22160 5,547 D4 63 S -3. S 

L F2 12 002 019754100 ALLMERICA F :NL CORP COM 700 DODD a 9=2004 t0*1142004 lGrA12004 10887192 -98,20814 S3 
0002 Olig? 100 ALUMER:CA FINI. CCORP COM 9130/2OD4 -23:954 94 0 0 D SLOF201 2 

54 -9000000 
10124W004 

1 
=912004 25:995 :79 2 D40 

5 S SLOF20120DO2 0 9754 00 ALLMERCAFNI. ORPCO 
-200 

DDOO S 101112004 1012612OD4 10129/2004 5776 
-5 65 

22 7 
'l SLOF2012DDO2 423452101 HELMERICH PAYNE :NC COM -7000000 

a 
5WD064 I 

0126r2004 
i- - 

20:370 
15 

.1 . 
1 
552 1,2~ .3' 1 M 

SLOF20,2DD02 423452101 HELMER :CH a PAYNE IN CO 5000000 514/2DD4 1012012004 1012922004 14.550 11 .1 :.4:2 55 1007 
56 SG St. F20 20002 4234521 01 HELMER CH PAYNE NC COM .8000 51SM04 10/26r2DD4 10/2 /2OD4 23,26017 -21,047 7e 2,232 41 6 

0 or SLOF20 20002 488152208 KELLY :VCS :NC 01. A -300 ODOWO 111312OD4 arWO04 0129/22004 6.07947 -8,OD8 05 71 42 630 
SLOF20120002 488162208 KELLY VCS NC CL A -100 DDOO 8 6/412004 10/24312004 IQr22/2OO4 2,89316 -2,02742 8574 63 
SLOF2012DO02 468152208 KELLY SVCS INC CL A _I 

0' 
0000 8 snir2OD4 10MOD4 

1 
0129/2OD4 20,031 5e -26 4 : 00 476 5e 83 

SLOF201 200M 493732101 KFORCE INC COM 41 :200 00 
s 

OW004 101=004 10129120D4 30,78391 -28:0' 88 2 
.685 

03 S3 
00 9 SLOF2012DO02 (180665205 OLIN CORP COM PAR Si 00 -1,3000000 S 312512004 10/22004 1012912004 24,51547 .21,94400 2,57147 SG 

SLOF20120002 680065205 OLIN CORP COM PAR $100 -3,5000-0 S 3120/2004 10/26/2004 10/29120041 07889 01 -6295320 493581 SG 

SLOF20120002 600665205 OLIN 
CORP 

COM PAR 
$1 

00 -1,11DO 
- 

8 3/3012DO4 
I 
012WO04 1012912004 33:944 

50 
-32: 

168 52 
1 :775 98 SG 

SLOF20i 20002 094873100 PACIF :C SUNWEAR CAL:F :NC COM -1,900 0000 8 BWOD4 'OrMOD4 1CV2912004 42,77408 -38,99332 3,780 7e 
S3 SLOF20120002 094673100 PACIF C SUNWEAR CAL F NC COM -6DO 0000 : grV2004 

I 
Gra/2004 

1 
0/20/200-4 13.50760 -12,42216 1,08544 63 

SLO 1 1 0 1 1 :3 SLOF20120002 :70758103 SWIFT TRANSN INC COM .2000000 r SA10/2004 lQrM004 
I 
Of29120114 0 .3 w 20 1 : :1 r 

F20 20002 70755 03 bWFT 
TRANSN

:NC COM DODO 8131/2 04 0126/2OD4 0/29/2004 31 :'3'4: 7 : 31:1000 48 14 83 
'LOF20120DO2 870756103 SWIFT TRANSN Nc COM 400 0000 

s 
WWOD4 

I 
012onOD4 10/29/20DAI 7,376 10 -7,23892 3927 3 

SLOF20120002 4942741113 KIMBALL INTL INC CL 9 -2 OrM 3 1012712004 004 527001 
3 

-3 
" 0`0 

-3 
5 
03 LL 

OF20 
1 
20002 50730R102 LAIDLAW INTL INC 000000 8 915/2000 O/27/2DO4 lll ;r2 

.3602 

St. -3 .600 DODO 8 03 1 . 1200"1 807268 5 21,0:7 ea 
LG SLOF20120002 78859 :102 SAGA COMMUN:CATIONS INC CL A -2 .7000000 S SWO03 IW27/2004 11/1120064 45,52552 -54,681 ~33 -9 .14381 LL 

SLOF201 20002 78659 
1 
02 SAGA COMMUN CATIONS INC CL A -1000000 8 

5,5r2003 I 
OQ712004 li/i/2004 I ese 13 -209

. 
5 40442 LL Sn3r 

SLOF20120002 G9797EIDO 02MICRO INTERNATIONAL LTD SHS -8000000 S 

2004 

1 
0417/20(41 1 lJlJ2OD4 9. sea 09 1:744 16 82393 S3 

SLOF20 
1 
20002 G0797008 02MICRO INTERNATIONAL LTD SHS -200 ODOO 

W3a0O4 
10127/2004 1,11"1120 2,39202 

.2,8804 
205 

98 
S3 

SLOF2012DO02 0050OB102 ACTUATE CORP -380000 0 IM/2004 1=7/2004 
I 

r2 D4 9,32080 -12 -2:47112: 1 
COM 

8 Jill 
I= 43,86057 -64 00 0 : 

4 . 

SLOF20120002 005088102 ACTUATE CORP COM 17 : 00 DODO 9117rlOO4 
1 
0127/2004 ~1 13 

20 7 St
. 

LOF201 20002 00508BID2 ACTUATE CORP COM -6,500 ODDO 9124r2OO4 10/27/2004 11/1/2004 15,94347 -23,36360 -7,42013 St. 

SLOF20120002 0197541DO ALUMERICA FINI . CORP COM -28 0000 8 
1 

O""Oe" 

1 
7/2N 

1 
/112004 75, 73 

8 
-72:217 D. 3,521 74 S3 

SLOF201 20OD2 030911110,41 ANSWERTHINK INC -8 :900 
0 

W31/2004 100'/2712DD4 lill/2 .04 32 14: .'5 4982308 -17,47503 SL 

S OF201200112 036918104 ANSWERTHINK INC DO 000 
gr2n 

L .,.000000 004 10/27/2004 "II12DO4 16,719 68 -28,71542 099574 St. 

SLOF20120002 03091810,41 ANSWERTHINK INC -9,2000000 5 919/2004 1012 /2 04 11,112DO4 3343931 -5354768 .2010831 SL 

S It 9/16n 13.8 1 9 3:7 SLOF20120002 038910104 ANSWERTH~NK INC -4,8000000 8 9113/2004 101277/20004 1111r2OG4 17:446 61 28 :8 
a 

-1 
1 
, 
443 13 St. 

LOF20120002 0313916ID4 ANSWERTH NK INC -3,800 ODDO 004 
1 
0/27/2004 111112004 

1 1 
:22: 34 9.02343 St. 

SLOF201 20002 05774 1 
1 
00 BALDOR ELEC CO 

_1,500 
DODO 

8 
115r2OD4 10/27/2004 

11 
1Ir2OO4 35,21422 -14,96875 24547 SG 

SLOF2Oi2OOD2 091826107 BLACK SOX CORP DEL COM -700 
0000 S 

9/23/2004 10/27/20064 111,12004 26.725 
IS 

26.89400 -16 : 84 St. 
SLOF20120OD2 091826107 BLACK BOX CORP DEL Com -900 DO 10/4 

ON 
10/27/2004 

1 
1/112034 34,360 92 :34 

33 
00 2 92 

S 

8 
000 r2 D4 71 42:71'2 19 9,01752 SG SLOF20 ;20002 2877456107 ELKCORP -1,00000 6/17/2004 1012712004 11/l/2004 52.1529 

LOF20 20002 28 458107 ELKCORP -200 DOM S M342004 
I 
W712OD4 lI/I)2DD4 5.539 97 -4 

' 
66570 87427 SO 

SLOF20 
I 
2DO02 423452101 HELMER :CH & PAYNE 0 -1,2000000 S 515/20D4 10/27/2004 

"1 
/2004 35.153 65 _31 571 64 3,582 01 SG 0 a :NC C M 

St. F2012OOO2 423452101 HEUMFRCH PAYNE NCCOM _200 0000 S 51MOO4 10127/2004 111 ; 2004 585894 -523324 6257 SG 

SLOF2012OOD2 45666TIO8 INFONET SVCS CORP CL B -7 
.9000000 8 1 

12112004 10/2 ;/2004 
JJ1Jr2OO4 

13:342 78 .18,73327 
_5,390 

40 St. 

St. 01 20002 45NOT106 INFONET SVCS CORP CL B -3,SDO 0000 S 1123/20D4 
1 
0/2 /2D)4 

1111,2004 
::41 

a 
04 -9077782 .2.659 T: St . 

SLOOFF2201 20002 483540 
1 
03 KAMAN CORP CIL A -1 4 0000 s 6WOD4 1012712004 11/112OD4 1 450 

6 
- : .1,41940 SL 

SL F20120002 483548103 KAMAN CORP CL A -2:600 DOW S M712004 0127/2DO4 11/112004 28.693 9 : -3161, :70 00 -2,37604 St . 

0 0 1 0 00 SLOF20 20002 493732101 KFORCE INC COM -7000000 IS 9WOO4 101271200-4 1 ill/2004 736243 .8,14863 1,21580 S3 

SLOF2Oi2OOO2 493732101 KFORCE :NC COM .3,300 ODOO 6 9/1312OD4 I 
OQ ;/2004 111112004 34:70: 57 ~29 034 72 5,67385 S3 

0 9 0 S SLOF20120002 493732101 KFORCE NC COM _5 0 0000 S W1412004 1012 /2 04 
I'll 

12004 525 8 42 83 97056 S3 

SLOF20120002 528107`107 LENNOX INTL INC COM _200 00 
S 

9117/2OD4 10/2712004 1111/2004 2:8 1 : -3281 506 -341 37 L S I I 1 0 S 
LOF20 20002 52:807 07 LENNOX INTL INC COM 4 . 000000 9120/2004 10/27/2004 111112OD4 57,3:3 65 -61.68240 -4,278 55 L 0 DO 

SLOF20 
1 
20002 52 98108 LIBBEY INC COM 

-1 . 
1 
000 00 4113/2 04 10/2712004 1 11112004 19003 

1 
8 -28,86400 900084 S 0 

SLOF20120002 577933104 MAXIMUS INC COM -3.60000 s 9/1 7120 
4 

1 
Ot27/2004 11/1/2004 9 12062 .105,12000 : : .: :g 38 SL I 

Do 0 
111200 1 S 

SLOF20 20002 64115PI02 NETIO CORP COM -2,6000000 5 W14120(0'4 l0r27/2004 11 4 3::247 25 -2 71444 3: 8 3 1 11 5 

SLOF20120002 6411SPI02 NET:Q CORP C M -2,9000000 S 9120=04 10127/2004 I"'t2004 38. ca 08 391:737 ac 4,708 
48 

S 

SLOF20 20002 04 5P 
1 
02 NET Q CORP COM 

1 
300 

0000 S 
10/4/2004 

, 
0127/2004 

1 
t2004 183047 .14 37170 

1 
09303 S3 

SLOF201 20002 e1110865205 OLIN CORP COM PAR $1 00 ~300 0000 s 3/30/20G4 
1 
Or271200 1111/20D4 5:715 7 : 5:381 42 3543 SG 

SLOF20120002 680865205 OLIN CORP COM PAR $100 
.800 

0000 S 
4=004 

1 
012712004 111112004 15,242 12 -14,73424 607 

Be SG SLOF201 20002 772739207 ROCK-TENN CO CL A -7000000 S 41=120041 10,27/20 il/l/2004 10,57549 -1034873 226 76 
SO SLOF20120002 78845RiO7 SAFENET INC COM .10000000 S 9129,2004 10127/2 04 111112OG4 48,45395 -41 07680 4,477 15 S3 

00 SLOF20120002 :5837610a STEIN MART INC COM -1 200 ODOO 6 912=004 1 Or2712DD4 11/112004 19. 2950 -18.17544 1 15406 S3 

LOF20 20002 58375108 STEIN MART INC COM ~600 0000 s 9129/20G4 
1 
ar27/2004 11/112004 9,68475 9,09870 

5ee 

05 
S3 

SLOF2 
I 
20DO2 92 SEIDS WH ENERGY SVCS :NC COM '5000000 a W12004 I On712004 Illlf2 04 3 05425 2 40270 5,05155 S 

' 0 99225EiO8 WH ENERGY SVCS NC 
COM 

-1 
a Do 

0 2: 

111 
- 0: 

30 Be 6 .88 
r SLOF2 

1 
2DO02 92 .1 

00 00 S 
5/10/2004 10/27/2004 

1 
"1 

12004 34 1 19 .27 2 831 SG 0 
SLOF20120002 494274103 KIMBALL INTL INC CL 13 -6

.4000000 6 
Q/3/2D03 0128=04 lirMG04 8584822 -98,725 12 A2 .87 9 U. 

SLOF20120002 17163B102 CIBER :Nc COM -2.0000000 s 
511 

312004 i 0,28,120041 1 102004 17,75838 -18,975 60 
7
.ee 7aO SO 

SLOF20120002 1710313102 C :BER NC COM -8,7000000 IS 511 SnO04 
I 
0128/2OD4 'IrmOO4 59,49058 -58,03344 3,45714 SG 

SLOF201 20002 
i7l 

a3B 
1 
02 C BER NC COM _700 DODO 8 5127/2004 10/28nDG4 1102004 0,21543 -0,114 38 1 107 SG 

SLOF20120002 2328013i0l) CYPRESS SEMICONDUCTOR CORP 3500000 S 7/9/2004 ;0/28/2004 1~ r2nDD4 
38 

560714 -41 641 15 
_4 
98101 St. 

SLOF20120002 289151108 ESS TECHNOLOGY INC COM :1,400 0000 S 7M2004 0/28/2004 
1 
am 

a. 
777 9 .13,28558 -4 507 79 SL 

SLOF20120002 269151106 ESS TECHNOLOGY :NC COM -2,1000000 S 71WOO4 iOI28/2GO4 1 lr212004 13 
, 
16669 -19,35927 -61 258 SL 0 

SLOF201 200112 26915ii0e ESS TECHNOLOGY Nc COM -8000000 S 7128/2004 
1 
0128=04 11/2120041 5,01588 -6,46 48 -1 :4052 60 St. 

SLOF2Oi2OOO2 269151105 ESS TECHNOLOGY INC COM I SOD 00 0 S 7129/2 0 10/28nOD4 1 =004 9,40478 -10 39 2 -99442 St. 

SLOF20120002 483548103 KAMAN CORP CL A :2 400 000 S 8/27/20004 10128J2004 I~rMOO4 2049225 20 88,00 -2 
, 
1 87 75 SL 1 

00 
8131/2 G 

0 0 SLOF20 20002 488152208 KELLY SVCS :NC CL A .3000000 S 
0 

4 10/28120064 1 r2nO04 8 15957 .7 .93650 2230 S3 

SUOF2Oi2OOD2 488152208 KELLY SVCS NC CL A -2 .300 OGOO 
s 

offl/2004 1012a/2G04 I Ir2f1OO4 0255808 .62,09264 4 4 0 S3 

SLOF20120DO2 488152208 KELLY SVCS INC CL A -6GO 0000 a 911MOD4 10128/2004 
,r2j2004 1 

6 :319 14 -10,17900 164014 S3 

SLOF20120002 781182100 RUBY TUESDAY INC 
.11 

.000 DODO S 
I 
D/512004 

1 
0/20/20(14 

llrMOO4 
20 .82204 -256,01400 1080894 S3 

SLOF20 
1 
20002 G058SR106 ASSURED GUARANTY LTD SHS .24000000 S 6/7/2004 10/29/2004 11/312004 3: 247 24 42331 44 -3 : 08420 S 

St. F20 120002 G0585RIOS ASSURED GUARANTY LTD SHS -2:300 0000 IS 61 004 1012912004 1/3/2DD4 37 3 404 22 -2 85 3 St. S 
-2 

. 
100 DODO S 10/2912004 

rM 625 0 

13 
S3 

LOF20 
120002 G8797EI00 02MICRO :NTERNAT~ONAL LTD SHS 9123/2004 11 004 25 

:119 
3 22 :9 :3 429 3' 00 161 

SLOF20120OD2 G6797EI00 02MICRO NTERNAT ONAL LTD SHS -20000.0 S W412004 
1 
012 12 0 ll-.D4 24 2112 -2,036 . 43060 S3 COM -1 . 00 DO 0 

0 4 
"/3,2004 1 

8 :7742 04 24 273280 S SLOF20120002 095180105 BLOUNT INTL INC NEW 3 0 8 912912004 1 
Or2:12104 

SLOF20 
1 
20002 124977101 CB RICHARD ELUS GROUP INC -1 7000000 S 6110/2004 

10/2912OD4 

11 
M/2004 43,94396 -32,03021 

1 
19 

1 
3 75 SG 

SLOF20 
1 
20002 232806109 CYPRESS SEMICONDUCTOR CORP .5000000 S 

7/g/2" 1 
0/29/20U 11/3/M 

5'220 6 
.593445 -70477 St. 

SLOF20120002 232806109 CYPRESS SEMICONDUCTOR CORP .2 TOO 0000 S 711312004 1 OnD12 04 111312004 28 240 2: 
_31

.352 94 -3 .11269 SL 

SLOF20120002 232806109 CYPRESS SEMICONDUCTOR CORP -1 :500 ODOO S 7/1412OD4 10/29120004 1 lr312004 15,68903 .1553000 -840 
97 

St. 

5/312005 

Affired P Sloan Foundation 
Ta 

ID 
no 13-1023877 

High R.~k 
Capital 



:LOF20120DO2 232006109 CYPRESS SEMICONDUCTOR CORP -2,700 DODD S 7/15/2004 10/29/2004 lIrMOO4 28,24025 -3o,Dog Do Z728 75 SL 
LOF201 20002 2328DOI09 CYPRESS SEMICONDUCTOR CORP -3.5000000 8 711MOD4 10129/2004 llrW2OD4 36.60774 -40,05505 -3,447 31 SL 

SLOF20120002 25754A201 DOMINOS PIZZA INC -2,4000000 S 7115f2OG4 1012912004 11MG04 38,74517 -3319580 5,54837 SO 
SLOF201 20DO2 4566SQ102 INFORMATICA CORP COM -4 .3000000 S 1/22812004 10129/2004 llrMOD4 33,82520 46,63952 -13,01432 SIL 
SLOF20120002 45656QiQ2 INFORMATICA CORP COM -5000000 S 1129/2004 10/29/2004 IIAV20D4 3.90991 -6,03900 .1 . 129 09 SL 
SLOF2Di2OOD2 eB37151DO OPEN TEXT CORP COM -5,7000000 S IaRMD4 10129/2004 1113/2004 94,49523 -90,771 93 3.72330 S3 
SLOF201 20002 781182100 RUBY TUESDAY INC -2,0000000 S 101512004 10/29/2004 11/3120014 49,22504 -46.54a 00 2,077 D4 83 
SLOF20120002 G0565RIDO ASSURED GUARANTY LTD SHS .2.1000000 S 151812004 1111/2004 11/412004 34,98502 -36,94363 A,975 81 EL 
:LOF20i 20002 GO68SR 

I 
DO ASSURED GUARANTY LTD SHS -2,0000000 S 6/1012OD4 11/112004 1114r2OO4 33,30002 -35,28440 -1,06438 SL 

LOF20120002 G0585RIOB ASSURED GUARANTY LTD SHS -200 DOW 8 SIIWOO4 lill/2004 111412004 3,33000 3.47180 -141 86 SL 
SLOF20120002 G6707EI06 02MICRO INTERNATIONAL LTO SHS -2 800 DOW S 0124/2004 1 V2=4 1 t/&2OO4 33.78581 -28,50428 5,26153 63 r 
'LOF201 20002 G0797006 02MICRO INTERNATIONAL LTD SHS -1.9000000 S 10/812004 1102004 11/5120D4 22,91251 -20,41740 2,49511 63 
SLOF20120002 03957AI04 ARCHIPELAGO HUDGS U.C -3,6000000 8 9/21/2004 1 W12004 IiWOO4 02,03374 -5020056 11,03318 63 
SLOF20120DO2 03957AID4 ARCHIPELAGO HLDGS LLC -2,500 ODDD S 9124=04 

1 11=004 
1 I1WOO4 43,07899 -37,795 DO 5,2113 09 S3 

SLOF20120002 :9411731DO PACIFIC SUNWEAR CALIF INC COM -1.7000000 5 OW2004 11 /212004 11/512DO4 40,25403 -35,19512 5,05791 83 r 
'LOF201 20002 04873100 PACIFIC SUNWEAR CALIF INC COM .1,5000000 Q/BrID04 1;1212 04 1115/2ODq 35.51827 -31,20705 4.31122 63 1 

0~ SLOF2012DD02 0941573100 PACIFIC SUNWEAR CALIF INC COM -1,6000000 0/14/2004 rMOD4 11WO04 42,62192 -37 iS3 80 5,43806 63 
SLOF20120002 7050943100 RES CARE INC CON! .2.8000000 8 319/2004 11/2F2004 11115/2004 33.88100 -31,03520 2,a25so 69 
SLOF201 20002 88023UIOI TEMPUR PEDIC INTL INC .1.700 GOOD S 4130/2004 

11 
12*004 11/512OD4 264827 -20,68983 -22700 SL P 11 r2r2O 15:56a 37 8 S 

SLOF20120DO2 88023UIOI TEMPUR EDIC INTL INC -1,0000000 6 SWOD4 
04 

11WO04 3 -15,83500 -20 87 L 
SLOF20120002 86023UIOI TEMPUR PEDIC INTL INC .1'eOD 0000 8 5110/2004 ilr2/2004 IIWOD4 24,90814 -23,421 92 1,48422 SG 
SLOF201 20DO2 88023U 

1 
01 TEM FUR PEDIC INTL INC 

.1 
000000 51, 812004 

11 
QW04 1115,2014 55863 -1,37620 18034 SO 

LOF20120DO2 494274103 KIMBALL INTL INC CL B I" ' : 
I 

S -1,8000000 QW003 I I WOD4 8/2004 24 
8a5 

5 -27,706 44 -2,90129 LL 
SLOF201 20002 494274103 KIMBALL INTL INC CL 9 -8000000 

S 
W412003 11WOO4 11/8/2004 8,28836 -9.269 7e -0:71 

3B 
LL 

LOF20120002 494274103 KIMBALL INTL INC CL B .1000000 S 011112003 llr3f2OD4 1 ilanOD4 1 .38140 -1,52863 -1 23 LL 
LOF20 120DO2 786598102 SAGA COMMUNICATIONS :NC CL A 

-700 
0000 5/512003 1,1WOO4 IIIIWD04 12214167 _14 033 4605 -241928 U. 

SLOF201 20002 788598102 SAGA COMMUNICATIONS NC CL A 
_I 

.4000000 
W=03 I firm 

1 
farim 24:429 5 

.2 :828 
-5 :399 25 U. 

SLOF20120002 788508102 SAGA COMMUNICATIONS INC CL A -3000000 IS 5=003 IlrJ12004 111812004 5,23452 -:,722 05 -45723 LL 
SLOF20120002 788508102 SAGA COMMUNICATIONS INC CLA -3000000 S 5127/2003 11IM004 11/812OD4 5,23482 

-5 
58708 -35220 U. 

6LOF20 120002 788598tO2 SAGA COMMUNICATIONS INC CL A .9000000 S2&'2003 I 11=004 ij11WOD4 15,70445 
- 
1702 00 -1.32355 LL 

SLOF20120DO2 786598102 SAGA COMMUNICATIONS INC CL A 
-1 
4000000 512912003 

1 
rX2004 

1 
V2DO4 24,42014 .26:97: 04 -2,54800 U. 

SLOF20120002 GOS85RlOS ASSURED GUARANTY LTD SMS -1
:200 

0000 
S 

Oil 5/2DD4 IIWOO4 1118r2OD4 20 DOI 25 -20,831 10 
-82901 SL :LOF20120002 032839102 ANCHOR BANCORP VVIS INC -300 DODD 5 611642004 11/3/2OD4 II/wDD4 7. B24 72 -7,51248 31224 SO 

LOF20120002 032039102 ANCHOR BANCORP WIS INC 
~i,o 

000 S 7/2612004 rAOD4 
11 

8/2004 280 238 -25.62790 4 4 r 
00 0 11 82 'LOF20120002 03957A104 ARCHIPELAGO HLDGS LLC 2,0000000 S 9n4l2OD4 11=20134 iiiat2OD4 34:403 09 -30,23600 4,167 .: S(33 

SLOF201 20002 03957AID4 ARCHIPELAGO HUDGS LLC .100000 
S 

10111200-4 11/2112004 
1 IlenOD4 

1 .720 20 .1,44000 28020 S3 
:LOF20120002 12497TIOl CS RICHARD ELLIS GROUP C .5000000 S d/1012 04 

11 
/312ID4 

JJ/8nOO4 1 
3,16344 -942065 3 

, 
742 70 SO I I R ~N I Ji.. I 

LOF20 20002 249TTIOl CB R:CHARD ELLIS G OUP NC ~2.400 0000 S 61 4120004 
11 

1802004 63, 8452 -43:852 80 1933172 SO 
SLOF20120OD2 12497TIOI CB R CHARD ELLIS GROUP INC -3 5D) ODDO 

6 
0115120134 11/3/M4 1 I/a/20134 92,14408 -65,601 90 20 

. 
54218 SO 

SLOF20120002 144460102 CARRIER ACCESS CORP COM ~5:400 DODO . 11 
11 

S 
LO ;(V4/2DD4 JrM004 111812004 52.75075 -45,87084 8,SaS 91 S3 a 

7 .9. :L F20120002 2328MI09 CYPRESS :EM:CONDUCTOR CORP .9000000 S /I BnOD4 rMOD4 IWDD4 9.34934 -10,299 B7 -95063 
LOF20120002 232008109 CYPRESS EM CONDUCTOR CORP -7 70 00 5 7/2012 4 11113120134 111812004 79,988 9 -89,73580 747 01 L 

SLOF20120002 29275YiO2 ENER:YS -3:700 0000 S 7,291200 1 11 =2004 I II&IDO4 4:.680 83 462 00 343083 SO 
0 00 004 5 SLOF20 20002 29275Y 02 ENER YS .1.90 00 S 7/30/2 04 rmOD4 1112014 2 SIB 0 -24,013340 1 :503 00 8 6 1 
1 ~.Oo S 0004 

ill 9. a 
LOF20 2DD02 488152208 KELLY SVCS INC CL A 1w 

0 
9/1712 lirV2004 W004 1 53759 -18,90880 2803 83 

SLOF2012M 
488152208 KELLY SVCS INC CL A zIOO 

0" 
S 9)2"004 "WOO4 II1Br2OO4 58.61277 -50.58765 Z025 12 53 

SLOF201 2GO02 64,1OP102 NETIO CORP COM -800 
ODOO 

8 10/412004 11 rmOD4 1 11812004 
' 

85 
17 1:144 1 

1,01 
4 
8 

1 
53 

SLOF20120DO2 04115PiO2 NETIQ CORP COM -37000000 S IO/WO04 W312004 
il 
W004 41~:0'7 72 -42 726 4: 2,87123 S3 r 'LOF20 

12ODD2 
87523410a OCEANFIRST FINL CORP -1,5000000 IS 012512DD4 llrV2OD4 lIIWOO4 30,908 

2' 
-35.11310 

1,155 111 
So 

:LOF20120002 075234108 OCEANFIRST FINL CORP -7000000 S OQQ/2004 
1 

004 
1 I/enOO4 

17,2151 SO 16.24288 
1 

20 SO , 000 a rn 
LOF20120002 5 OLIN CORP COM PAR $1 00 .17 000 S 4rM 04 I;WOO4 11/817004 3312 4 -31 31 28 :'8`190 23 SO , 1 ::066 205 li r 
LOF20 20002 0605205 OLIN CORP COM PAR 3100 -3300 0000 S 41712004 llr312D04 /a/2004 64:2902 792 -60:0005 $5 4,2117 IT 60 

8LOF2Di2DOO2 680605205 OLIN CORP COM PAR 
3, 

00 
_2. 
000 DODO S 

00 
11WO04 11/812004 

38,985 
2a 3 55400 2.411 

28 
SO 

SLOF201 20002 680085205 OLIN CORP COM PAR Sl 00 -1 0 0000 S 4/1512004 004 ilWOO4 21,43091 :280.101 54 1,32907 SO 4/8/2 04 So 
:', 000 L F20120002 760943100 RES CARE INC COM 00 0 S 319/2004 1.0134 111812004 120991 .1 10840 101 51 SO 

SLOF2Oi2OOO2 7OD943100 RES CARE INC COM 
-4000000 

S 3=2004 lirmOD4 
1 
JwOO4 463065 -4: 15000 6'9 

6' 
SO 

:LOF20120002 760943100 RE CARE INC COM -2. 
5000 

0 3/1012004 11/312004 11/11/2004 30,24779 -2 33 00 .1 
7 
7 DO I 

S 0 31 OQD04 iIWOO4 1;1812004 31,45789 -391330000 LOF20i2ODO2 760943100 RES CARE INC COM 127 0: SO 
00 S SLOF2Oi2OO02 76M3100 RES CARE INC COM -4000000 S 9v2OO4 riam W4 4,839 195 -4 790 SO 43 05 

I i li/a, :2004 46771 81 -40:044 15 SLOF20 120002 8593751 08 STEIN MART INC COM -27000000 
S 

9129/2004 1 IWDO4 582768 :,r 
SLOF20 20002 708598102 SAGA COMMUNICATIONS INC CL A .3000000 S 5/2912003 11/412004 19/2004 5,33067 -5,78058 449 71 LL 
SLOF20,20002 788598102 SAGA COMMUNICA71ONS INC CL A -ODD DODO 5 RWDO3 '11412OD4 1111 11:1175 -11,1700 . 

.1 
100825 LL 

SLOF2012DO02 G0585RiOG ASSURED GUARANTY LTD SHS -2000000 S 611512004 1114/2OD4 "/912004 
3 
3424 -3471 86 -12938 SL 

SLOF2Di20OO2 G0585RIOG ASSURED GUARANTY LTD SHS 700 ODOD S 6/1 W004 1114/2004 il)W2004 28,411 0: 
.2 , 

4 17 
~l 
0 57 SL 

SLOF20i 20002 GO585R106 ASSURED GUARANTY LTD SHS -1 :300 0000 S 8/5/20D4 11/4/2004 111lu 21:1 11 -2 . ~l 61 
1 
4 1:2814 9: S3 S 1 58 S 

SLOF20 200M GO 5RIO6 ASSURED GUARANTY LTD SHS -1 100 0000 S 8123/2004 11/4/2DO4 IMOD4 1838305 .17,21500 1 1 : 81 S3 
LOF20 

1 
20002 171046105 CHFI :STOPHER : BANKS CORP COM 31000 DODD S 912=004 11112.11 1,11101 1:15171 49,38500 5:5: 

7 
1 3 

SLOF20120002 17lD40105 CHRSTOPHER BANKSCORPCOM 
1 
.200 DODO S 1014/2004 "/412 04 1 =004 21 083 48 .19,82328 2,16020 S3 

SLOF20120DO2 25754A201 DOMINOS PIZZA INC .28000000 S 7/1 5/2004 
11 

1412004 111912004 47 
, 
54876 -38.72060 8.81 

9 
16 S 

SL F2 120002 403777105 GYMBOREE CORP C M 
-1, 
4000000 S 5/10/2004 1114r2OG4 11/912004 1670973 .22,83428 

-8.1 
24 5S SL 

SL F2 
1 
2 

M 
-37000000 8 

.,

.o 
11/4 

11 
1912004 0 00 0002 403777105 GY BOREE CORP COM 04 12004 44:18142 .58,77894 -1461752 SL 0 

SLOF20120002 403777105 GYMBOREE CORP COM -2'300 0000 S Sm3rA'OO4 1114/2004 
1 
119=4 274516 -38 44 1 20 -11:9419 51 SL 

SLOF2012DO02 403777105 GYMBOREE CORP COM -2 200 ODDO S 
S/i 

4 004 1114rZO04 
11 

19/2004 26:258 149 .34:270 94 -801260 SIL 
SLOF20120002 403777105 GYMBOREE CORP COM 1 :6 

0 0 S 511 
71122004 11/412004 11/912004 ig,098 83 .25,158 

IS 
-0:059 33 SL 000 

SLOF20 20002 427056100 HERCULES INC COM DOW 12OD4 1114r2DD4 
I 
11WOD4 28.40831 .26.49474 1,99357 S3 

SLOF20120002 4270561 00 HERCULES INC COM -7D0 ODDO S 
or2n004 

111412DD4 11/912004 10:4 111 - .11331 63234 S3 
SLOF20 120002 4405431DO HORNBECK OFFSHORE SVCS INC -3 .1 

00 

000' 8 

6,9/2004 il 
14=04 11/912004 4

. 
5:8 

.3 
_395 5DO 00 1400277 

SO SLOF20120002 57307510B MARTEN TRANS LTD COM -3(). 0000 S 101`712004 
11 
14/2DD4 

1110/20"" 
5 :33 65 .5,24499 388 

So 
S3 

SLOF20120002 875234108 OCEANFIRST FINL CORP 900000 S Ong/2004 
I 
i/412OG4 ilig/2004 46: 70 68 44 71 2,88366 SO S 0 

OLIN CORP COM PAR 51 00 -1 : 
11 

:72 
1 

3.26729 
S 

L F2012OOO2 680665205 .19000000 S Q 1512004 /412004 
1 
I1912OD4 37 

988 
65 -34 38 

SLOF20120002 786598102 SAGA COMMUNICATIONS INC CIL A AGO 0000 S I llIar2OO3 111412004 1 I/S/2004 1 :770 98 A.774 00 298 SrG r 
'LOF2 1200M 033048300 ANCHOR GLASS CONTAINER CORP .1,7000000 S 9/24/2003 IIWO04 

11/10/2004 
::142 

34 
-27 200 DO ~ia 357 86 LL S 1 JOWOO _, 

:
. 

SLOF20 20002 0330,413300 ANCHOR GLASS CONTAINER CORP -1 ;Do 0000 S JOWO03 
1 

512OD4 
1 

0/2004 12 51 
IS 

-12 35765 LL 
LOF20120002 033D483OO ANCHOR GLASS CONTAINER 

CORP 
: 00 0000 S 3 111 'W004 111/1110/2004 3641096 .181 .573: 65 -7.89469 LL 

SLOF20 
120002 0331348300 ANCHOR GLASS CONTAINER CORP :2 

' 
1000 0 S 

JO/WO03 
1,15rlOO4 11/10/2004 10. 

M 19 
83299 23,71010 LL 

SLOF20 120002 0330413300 ANCHOR LASS CONTAIN R C RP 3 
0 

00 1112812003 11/5/2004 11/1012004 1~,604 13 :4"4:850 00 .29,245117 SL 6 
LOF20120002 033048300 ANCHOR GLASS CONTAINER CORP -7000000 S 1/1312004 1115/2004 11110/2004 "64096 -1082977 -7j88 al 

St
. a E 0 Do 00 0 S 

SLOF2Of2OOO2 033048300 ANCHOR GLASS CONTAINER CORP 400 0000 S 
"1 

412004 111512004 II/IOnDD4 
Z 

00055 
-618768 -4,107 13 SL 

SLOF201 20002 0330413300 ANCHOR GLASS CONTAINER CORP 
.1 

4000000 S 1123/2004 111112004 11/1012004 7.281 93 _22:469 68 AS 187 65 St. 
SLOF20120002 033048300 ANCHOR GLASS CONTAINER C RP 

.1, 
4000000 S 

5/1 
3r2OO4 J"51!2004 1111012OD4 7,28193 .2037000 -13,08807 SL 

0 2 
1111 

: 
9 

.25,13523 
S 

SL F 0120002 033D483DO ANCHOR GLASS CONTAINER CORP .29000000 S eQ8Q004 11/512004 0/20(M 15,0114 00 -4021 23 L 
SLOF201 20002 03957AID4 ARCHIPELAGO HLOGS LLC -2 

' 
0000000 S 

10/112004 
11/512004 

Jill 
012004 36,29915 2880000 749915 S3 

SLOF 0 
1 
20002 03957A104 ARCHIPELAGO HLDGS LLC -3 200 DODO S 

10/4/2004 
1115r2004 0/2004 58,07863 -40,31816 11 76247 S3 S 

201 20002 043353101 
0 

li 
0/2 

LOF2 ARVINMERITOR INC COM .2.20 0000 S 1018/2004 111512004 ii, 004 4430080 41 .281 02 301978 S3 
SLOF20~2 002 232800109 CYPRESS SEMICONDUCTOR CORP 34000000 S 7120)2 04 111512004 IIIIOr2OO4 37,671 11 .39,02360 .1,95249 SL 
SLOF20 200002 25754A201 DOMINOS PIZZA INC :1 :800 0000 S 7115120004 111512004 1 

1,1 
O/2DO4 

30 
514 32 24.1397 00 561072 SO 

SLOF20120002 25754A20i DOMINOS PIZZA :NC -2,600 DODO S 
7/29/2004 

111512004 
11/10)2004 

44 
. 
07825 -35,79502 8:280 23 SO r 

'LOF20 120002 25764A201 DOMINOS PIZZA NC -7000000 S 8127/2004 1115r2OO4 1 ItIO/2004 
11, 

86668 .965600 2,01068 S3 
SLOF 12 002 297602104 ETHAN ALUEN:NTER~ORS:NC COM -1 000000 S Oil 6r2DD4 1115r2OG4 il/1012004 4001 47 -3 

. 
66238 33909 SG 

SLOF20 
1 
20002 2g7aO2ID4 ETHAN ALLEN NTER ORB NC COM 

_I 
. 0000 S 6117/2004 1115=114 111~0/2004 80,021 99 -5542500 4 

5--- SO 
20 00 

SL F20120002 297602104 ETHAN ALLEN ~NTER~ORS ~NC COM -I,aOO 
0000 

S W012004 11/512004 
11, 

W004 7202839 -84593 72 ". B, SG 
SLOOF20 

1 
20002 297OD2104 ETHAN ALLEN NTER ORS NC 

COM 
-6- 

DOOD 
S 712912004 111112004 Jill OnOG4 24:008 79 -20:800 58 3,20' 23 SO 

SLOF20120DO2 389375106 GRAY TELEVISION INC -3,8- 
0000 

S 71712004 
1 
"Sn004 1~110/2004 50,54983 4840858 2 

1 
41 

26 SO SLOF20120DO2 397624~07 GRE~F :NC CL A COM -1,2DO DODO s 511712D04 I J150004 1 
11 
0/2004 53,01272 40,83612 12,17880 SG 

SLOF20 
I 
20OD2 397024 07 ORE F NC CL A COM -5000000 S 5/21/20('4 

1 
/512004 11110/2004 

22,088 
63 :115,990 00 5,09563 SO 

SLOF2Oi2OOO2 09598101 HAVERTY FURN!TURS COS INC .17000000 S 712912004 1115/2004 11/11012004 31,41322 -3034619 1 08703 SO 
SLOF201 2DD02 419598101 HAVERTY FURN TURE COS INC 4,7000000 S OW004 1,/512004 

11 1012D04 
86,84832 02,941 37 3:906 05 SO 

SLOF20120002 440543108 HORNBECK OFFSHORE SVCS INC -9D0 OOGD S SWOG4 
11 
/512OD4 ilIIOQOO4 14.68326 : 

1 
0,33434 4328 02 SO 

SLOF20120002 456850103 INFINITY PPTY & CAS CORP .3.100 DODO S 4/12r2DO4 111512004 
11/100004 

10201 
' 
50 -102 835 DO -81966 SL 

SLOF20120002 486685102 KEANE INC COM -2,IDO 
ODOO S 

emef2OD4 1115/2004 
illjo/2004 

33 685 50 -29:431 92 4.23364 S3 
SLOF20 

1 
20002 573075108 MARTEN TRANS LTD COM 4DO 

0000 
S 

I 
Ol7r2OO4 111512014 il/10/2004 7,474 70 -6.99332 48138 S3 

SLOF20i 20002 075234108 OCEANFIRST FINL CORP -1000000 S 
6/2g/2004 

.4 
I'll 

0/2004 24 299 -2 32038 16261 SO 
SLOF20120002 675234108 OCEANFIRST FINL CORP -7000000 5 7120/2004 11/512OD4 111.2004 

1 
7 

, 
3:0 94 _15' 99500 131114 S 

SLOF20~20002 694873100 PACIFIC SUNWEAR CA~F ~NC COM -aOO 0000 S 011412004 1 I/saoc4 
... 0'2W' " 

.30314 -,18 .126 111 
Z 
7" 

~ 

SLOF20 20002 694573100 PACIFIC $UNWEAR CAL F NC COM .6000000 S EV2712004 IIISJ2004 11110/2004 1447768 280600 
1 . 

716: 
a S SLOF20`120002 788508102 SAGA COMMUNICATIONS INC CL A -1 ODD DO- S 

11118/2003 
1 

('04 
1111=004 17 

. 
5:: 5 7744000 -14141 S 00 

LOP20120002 788598102 SAGA COMMUNICATIONS INC CL A .1,0000000 S 1113r2 4 /S/2004 11110/204 17 5 5: -18'64 50 .104592 SsL 

5f3/2005 

Alfrad P Sloan Foundatlon 
T.. ID no 13-1023877 
HIgh Rock Capdal 



SLOF20120002 0577411DO RALDOR ELEC CO -5000000 a 11512004 111812004 11112r2004 12.00752 -1 1 658 25 351 27 80 
SLOF201 20002 05714 

11 
00 BIALOOR ELEC CO .2,5000000 S 110120041 111 11111 

10' 
11111 -19~231 

75 
80584 SO 

SLOF201 20002 057741100 BALDOR ELEC CO -600 DODO "MOD4 "/WO04 
1 . . 

212004 14,40902 
.1 
408200 32702 SO 

SLOF20120002 087434101 YOUNG BROADCASTING INC CL A .7000000 312gaM 
11 

18/2004 11112/2004 7,83107 -12,12743 4,29e 36 SL 
SLOF20120002 987434107 

YOUNG 
BROADCASTING INC CL A -i'soo 0000 8 3/3012004 

1 
I/ar=41 li/12/2004 16,78085 .26,700 DO -9 919 IS SL 

SLOF2Oi2OOD2 907434107 YOUNG BROADCAST:N INC CL A A,300 0000 S 4/1/2004 I/WD04 
I'll 

212004 
1 
454341 -23,66091 . .a 11750 :L 

SLOF20120DO2 987434107 YOUNG BROADCAST N(G3 INC CL A -1,600 ODOO S 41112004 11/812004 11,12120134 18 :780 85 -27,23355 1 
0
:452 70 L 

SLOF20120002 987434107 YOUNG BROADCASTING INC CLA .1,9000000 8 4/512004 
1 "WO04 

11/12/2004 21,25575 -34,59311 A3,337 
36 

SL SLO S 
8 F2012OO02 G7127P1OO PLATINUM UNDERWRITERS HLDG8 -6,7000000 S 312512004 1,1912004 11115/20134 197,98103 -21433300 -1635197 rL 

LOF20120002 G7127PI00 PLAT NUM UNDERWRITERS HLDGS 
-, 

DO 6 4/12/2 D4 11/13/2004 11115/2 04 47,27905 -53 :780 32 -6,501 27 'L 
SLOF20120002 057741100 BALDOR ELEC CO .40000 DOODOO S I/W0004 11/912004 

11/1 
51= 30,35814 -35,20500 1 .151 

1 
4 SO 

SLO 120002 l32OIltO7 CAM REX CORP Com -1,2DO ODOO a W1712004 I IAW004 11115r2M 28,338 DO -27,14292 
' 
95 

1 
1 S3 

S F20 ' :2 
. . 

LOF20 
1 
20002 

1 
320111 07 CAMBREX CORP COM .16000000 5 Or20/2004 11/912004 llli5/2O04 37,7S4O7 -30 537 12 1 45 5 3 

: 
LOF2012ODO2 132011107 CAMBREX CORP COM -2:000 DODO S 0/21/20D4 111WO04 1111512004 47,23009 46 :333 60 8 4 : S3 

Jill a LOF2DI20002 13201ilO7 CAMBRFXCORPCOM 4000000 S 9=004 1912004 11/1512004 9,44602 -9,084 SG 3964 83 

R :ST P E & BAN 00 11 . 4 S SLOF2012ODD2 171040105 CHR 
0 
PH R & BANKS CORP COM -1,2000000 8 10/412004 111912004 5r2m 22 . 

555 1 
5 -1 

9 
:823 2 2.731 87 3 

SLOF20120M 171040105 CH STO HER KS CORP COM .2.10 000 S 10/5flOD4 /912 04 11115120D4 39 .47151 34 7927 4,092 24 3 11 
0" SLOF20120002 280005104 DOVER DOWNS GAMING & ENTNT INC A,100 0000 6 /1312003 111 11/1512004 12,10312 -10 .87878 1 .224 34 SO 

SLOF20120002 2 00951 04 DOVER DOWNS GAMING & ENTUT INC -7000000 a llli4f2OO3 
1 llono" 11115`2004 7 Tol go -a' 

goals 70311 :G 

SLOF201 20002 4=0102 INFORMATICA CORP COM 
.4. 

If 00 
112 OD4 1119/2004 1111512004 30 :406 38 41,31060 

_10'
.53 42 L 

10 0 1 W 
11 

104 lillSrIDD4 55,73118 -70,77100 SLOF20120002 45MO102 INFORMATICA CORP COM -7.500 
000

. 211112004 
/W2 

-23,03982 SL 

SLOF20120002 55 7WI05 MR -1,7 0 a 517)2DD4 lJAV2DD4 ""WDO4 20
.49931 

1 34 0 :OFTWARE :NC COM 000000 S -23,529 053 -3,03022 SIL 

SLOF20 120002 5534TW105 MRO OFTWARE NC COM -1,200 000 5/1012004 11/912OD4 1111512004 14,47010 A5,075 0 -1 505 50 :L 20DO2 & 
SLOF20 

S.UTW105 
MRO SOFTWARE INC COM -2000000 

8 
6/3/2OD4 /912004 

1 ill 
5/2OD4 2 111 -271194 :300 26 L Jill , :43 5: S 

SLOF20120002 BSD565205 OLIN CORP COM PAR $100 -7000000 a 4/15120D4 11191200,4 512004 46 8 .12 :792 08 1 .740 61 G 

SLOF20 
1 
2 6 05852 5 OLIN CORP COM,PAR $1 00 DO 0000 4/19/2004 1 I/OnOD4 il/15/2004 33,23105 -29.34912 3,8814935 SO 

SLOF201 20DOM02 78415034003 PR CEL:NE COM INC :'1 :e2OO 0000 Q=OD4 11/912004 
JIjJMOO4 

27,04413 -25 .28888 1 .755 02 S3 

SLOF20120002 741503403 PRICELNECOM Nc 1,2000000 8 9124/20134 11/912OD4 111i5=04 27,04412 -25,17720 I'llee S3 

SL F20120002 98162G103 TETRA TECH :NC NEW :3 400 0000 S W912 JIM12004 
I'll 

2m 
4 .8 305 43.m 00 -76805 SL 6 1 

0 5r LOF20`120002 88102G103 TETRA TECH NC NEW 4 :400 0000 S 1011/2004 'WO04 11/1512OD4 552455606 
'a, 

79036 .33230 SL 

SLOF201 200(12 
SSJe2G 103 

TETRA TECH INC NEW -2,5DO 0000 8 1014/2004 111112004 1111512014 31,51026 -3312 00 -1 at 74 SL SLO 111 . . . 2 5:484 
F2DJ2ODO2 037698109 APOGEE ENTERPR:SES :NC -2,GDO 0000 9IW2004 1 -004 -.04 2. .1131 .23 :8354 20 5411 S3 

SLOF20120M 0375gaiDO APOGEE ENTERPR SES NC -1,5000000 111 9129120111, 
it" 

G12OD4 
1 . .. 

6/2DD4 
21'

.7448 -18,45000 3. 
524 

1 7/20/20 Jill 3 :3 

SLOF20120002 232aD6109 CYPRESS SEMICONDUCTOR CORP -6,700 GOOD S 04 012004 11116/2004 7104 47 -78 0:7180 -7,0333 L 

SLOF20120002 260095104 DOVER DOWNS GAMING & ENTNT :NC -GOO 0000 8 11/14/2003 11/10/2004 11,16/2OG4 9 :9382 43 -0 :9 66 93477 SO 
SLOF20120002 260095104 DOVER DOWNS CAMINO & ENTNT NC .1.5000000 1/917W4 

I ill 
Gr2OO4 1 1/1812004 6.51802 4,70365 

724 

1 7 
SO 

LOF20120002 280095104 DOVER DOWNS GAMING & ENTNT INC 5000000 1112r2OG4 1111012004 
Jill 

OnOD4 
1 

55406 -14,44440 2. 
log 

as 
S 

0 
20120002 359594100 FULLER H B CO COM so 0 0 a 312OD4 004 

_4 
4,750 :L F A : 312 1 1/16/2004 4102080 0,27072 14 SOO S I I _,, 

2000 DO001) S 1";M 8QDO4 
.3 

LOF20 20002 359694 DO FULLER H 9 CO COM 312412004 111 WDD4 111, 33,76585 1.474 92 2 290 73 SO 

SLOF201 20002 3715321 02 GENESCO INC COM -2,1000000 JL/2712004 11/1012004 11,11/2 14 51 .2.21 47 . 80944 7 :393 : : 6 
ON SLOF20120002 4195DO101 HAVERTY FURNITURE COSINC -3,600 

0000 
aWOO4 

it" 
O/2OD4 

, "l 
MOD4 67,85571 -61,78485 6090 SO 

SLOF201 
20002 

419595101 
HAVERTY FURN TURE COS NC -0000000 

a 
014/20134 

I'll 
0/2004 ll/iWOO4 11,63241 -10,20540 1 .42701 SO 

BLOF20120002 419596101 HAVERTY FURNITURE COS INC -2.3000000 S q/W004 11,10120134 1`1116/2004 44,59059 -39,1 is Sa 547433 :3 

SLOF20 
1 
20002 419590101 HAVERTY FURNITURE COS INC 

5DO 

0000 
a 9/24/2004 11/1012004 li/16/2004 29,08101 -25 32465 3 :750 38 3 

SLOF20120002 118440100 BUCKLE INC COM 4000000 8 OWD03 
lift 

112OD4 1111612004 11,731 13 - 03768 3 .593 
5 
LG S 

F20120002 
11 

6440106 BUCKLE INC COM 1 200 am 5 6/:2512003 
"", , 

"er2m 3519337 LO 
2004 

054 48 I t . 138 80 LO 

SLOF201 2oOO2 a3001PIDg SIX FLAGS INC COM -2:300 0000 S Ya/2002 1 ill2=04 
11/1 

7/2004 
1 
1:940 40 -365 400 _24 .583 60 LL 8 _11):,2 

.5 qlqr2 . . . " ;I LOF20120002 83001PIO9 SIX FLAGS INC COM -7000000 a 6/412DD2 1111212004 it 712004 3.13403 
35 

00 -0,90097 LL 

SkOF2DJ2OD02 001744101 AMN HEALTHCARE SVCS INC 8000000 8 004 2/2004 
1 

7r2OD4 
88,51114 -67 .57522 20,93592 S3 

SLOF20120M 00174410l AMN HEALTHCARE SVCS INC 
1 . 
0000000 a 

911312DO4 
11/12f2OG4 11117r2O" 

28'995 
03 -2287106 5,12307 S 

SLOF201 20002 032839`102 ANCHOR BANCORP WIS INC 

-1 . 
0000000 a 7/2ar2OD4 1111212DD4 

Jill 
7/20D4 28 

089 34 
-25:027 90 2,441 44 SO 

SLOF20120DO2 573075108 MARTEN TRANS LTD COM -29000000 6 101`712004 11112rlDO4 1111712004 61 920 1 -1070157 15,22461 63 

SLOF201 20002 741 
3403 

PRICEUNS COM INC -200 DODD S 9124=04 
1 . . 

2r2OO4 
, ill 

7/2004 4:690 008 4: 
1 
9620 69380 S3 1 1:0 00 S 1011 0 

-32 
.2 19 6 

SLOF20 20DO2 74 03403 PRICELINE COM INC -1,500 00 2r2 
o" 

111`1212004 11AT/2004 36,07504 40285 4 72 3 

SLOF20i2OOO2 7845911102 SAGA COMMUNICATIONS INC CL A -i'loo 0000 a 111312OD4 
1111 

212OD4 
I'll 712OD4 

20,07265 -20,50a 95 -43030 SL 

SLOF20120002 788598tO2 SAGA COMMUNICATIONS INC CL A -1000000 S 11141201341 1111212DO4 111,712004 
1 
824 7P -1,89930 -74 51 SL 

SLOF20120002 83001PI09 SIX FLAGS INC COM -77000000 8 QWO04 1 W=004 11117/2004 39:974 37 4472930 
_4, 

754 93 SL 

SLOF20120002 83DOIP109 SIX FLAGS INC COM 4:200 0000 8 
glar2OO4 

1111212004 1111712004 218 20 -24:2D4 00 .2,4 :9 86 SL 

SLOF20120M 032839102 ANCHOR BANCORP WIS INC -3000000 S 7/2enOO4 11115/2004 
11" 

812004 8:48D43 89 -788037 7 
5 
52 SO 

SLOF20120002 0321132102 ANCHOR BANCORP WIS INC -24 
00000 S 

8/23/2004 
11/1 

5/2004 1111812004 87.871 13 -61 :550 32 831261 S3 

'SLOF20120002 043353101 ARVINMER:TOR INC COM A :700 
- S 

10/612004 1 IIIWO04 1 
11, 
W014 37 .70250 -31 .89897 5 :803 

59 
S 

SLOF20120002 043353101 ARVINMER TOR INC COM 4.1 .0000 
a 

1 
0/812004 

Jill 
512004 

1,1&7004 
00 929 7 :72.601 12 1 11,42a so 83 6 -900 JOjJZ2 JJ/Jaj2 19:960 12 43 0 

LOF20120002 043353101 ARVINMERITOR INC COM 004 If/fSr2OO4 004 a 5.85775 4 .3 S3 

SL F20120DO2 057741100 BALDCR ELEC CO .1,200- I/WDO-4 11/15)2004 111111112014 31 :13 2 -28 1 
64 

00 297527 SO 6 
0 

Of 0 11 
0 (to 

5a : S7 

000 LOF2 20002 5774 00 BALDOR ELEC CO -800 DODO 8 3/2MD04 
11,11r,004 

8/2OD4 15 3 13 448 N 2 122 all SO 

SLOF20120M 682189105 ON SEMICONDUCTOR CORP COM -114000000 S 7129/2004 11,1512 04 illiSnOD4 4842540 43, 53090 2 :894 50 SO 

SLOF20I20002 682189105 ON SEMICONDUCTOR CORP COM 4.:000 0000 S 8=004 
Jill 

5121004 1111WO04 11.28. S ; .15 WS 20 45441 SO 

SLOF20 20002 682 
1 
60 

105 
ON SEMICONDUCTOR CORP COM -2 4DO 0000 5 814/2004 

1"J.
.04 

, J" 
8/2004 

. 
7737 -8: .3520 83857 SO 

SLOF20120002 788598102 SAGA COMMUNICATIONS INC CL A -5000000 8 1114/2DD4 1111512004 Il/l8f2O(M 90747 -0.49850 42172 SL 

SLOF2Oi2OOD2 2115229100 ELECTRO SCIENTIFIC INDS INC -2 00000 5 9/2312004 l1fI612OO4 
fill 

912004 3:643 02 -3,67354 -30 52 SL 

SLOF20120DO2 4513850103 INFINITY PPTY .9 CAS CORP -2000000 S 4/12r2oO4 11/16/2004 11119/2004 0 . :54 10 -a,634 52 
5 S 

00 
SLOF20120002 458650103 INFINTYPPTY CASCORP -2000000 S 412a/2004 OD4 

1/1 
WOD4 

- 

10 
_a 

3713 .0 A I' . 2 SLO _2. 
SW ODOD S BIIW004 

g, 
5,74090 S3 F20120M 49MOS102 KEANE INC COM w 612004 1 . RJ2OD4 .4,183 4D -3 24256 

SLOF20120002 486565102 KEANE INC COM -1,2000000 S W012004 11,1812004 11119/2004 19,27863 -1 
8.92 

0 
2,35023 S3 S 1 4,19 : 4 

LOF20 20M 882189105 ON SEMICONDUCTOR CORP COM _6,5DO 0000 8 Sl4/2DD4 11,16120134 I~lil)12004 26,148 2a -2 So 1 04878 SO 

SLOF2Oi2OO02 682189105 ON SEM CONDUCTOR CORP COM 290 0000 S 81512OD4 11116/2004 
1 11 

912004 11,66526 -10.88301 1,00225 SO 

SLOF2Oi2 002 741503403 PRICELINE COM INC :1 :700 
1 
0112r2 G4 11/15J2004 11119/2004 40 3 : 28 -3872323 3 .58503 S3 S OF201 

0 00000 8 0 
1/1 _4

:6 L 20002 781182100 RUBY TUESDAY INC ~200 
0 .0 . - 

101512OD4 
I 

Q 4 1 9/2004 5:106 52 5480 1072 83 

SLOF20120002 781182100 RUBYTUESDAY INC ... 
DODO 

S 101612004 ;" ; :1200004 
Jj1Jqr2OD4 

157 54832 -144921 97 12 .582035 S3 

SLOF20120002 83001PIOG SIX FLAGS INC COM .120000- a 
q,=OO4 

11111112001 1111112004 
5 83582 -6 1?41 Is 

-1 .10534 SL 

SLOF20120002 83001PIOD SIX FLAGS INC COM .5,3000000 S 9/912004 
it" 

111014 
1 

.. 
112004 21.771 a. -30:729 40 4 .95452 St. 

SLOF20120DO2 G0797EIDS 02MICRO :NTERNATIONLAL LTD SHS .1 Soo 0000 S 1 Q/812004 ""712004 
"

.212004 19,43924 
-16" 

9 
00 

332024 S3 

SLOF2012DO02 G0797EI08 02MICRO NTERNAT ONAL LTD 
SHS 1 

7000000 8 =212004 1i/i7/2OG4 11/2212004 22,031 14 : .70 58 4 : 
1 
5258 S3 

SLOF2 120002 05774110D BALDOR ELEC 
CO 

-5000000 3r22/2OD4 
it,, 

712004 
11 
=004 13.04 37 -1 1.205 80 270857 SO SLO 1 2 

: 
7 

F20120002 05774liOO BAUDOR ELEC CO -80000 411612004 11/17/2004 1 /22/2004 2,26300 -15,37544 388 68 SO 

SLOF2012DO02 292475209 EMULFX CORP NEW -1 000 0 00 r al27/2004 11117/2004 
1 
irnJ2004 

1 
342913. 09540 2 334 28 S3 

Doo a 'I: LOF20120002 29275YI02 ENERSYS -2,6000000 a 
7130r2004 

I'll 
7rjoal 1 lr22r'OO4 so :,S 

38
. 11, zosoos G 

SLOF20120002 29275YI02 ENERSYS .1,6000000 S W012004 , 
7/2004 11 

12212004 21 
, 
41031 

_., 
154 .. 1,25629 83 

SLOF2012GDO2 882189105 ON SEMICONDUCTOR CORP COM -3,4000000 a 81512004 1`111712004 11122r2OO4 14,19570 -12,50146 1,69524 SO 

SLOF20~20002 6821891105 ON SEM CONDUCTOR CORP COM .0000000 a 812312OD4 11117/20134 1 
1 
/22/2004 4,17560 -342200 7535 S3 

SLOF20 20002 124977 Of C13 RICHARD ELLIS GROUP INC 200 0000 8 6115/2004 /2212OD4 1112012004 3 7 823 .22,49208 8 .276 10 
SO 

LO 
1 

C13 RICHARD ELLIS GROUP INC 1000000 8 all a 4 0 
11 

0 : S F20 20DO2 124977101 
an 0 

If r= 04 =12004 250402 -1,90543 6 859 SO 

SLOF20120002 2852291DO ELECTRO SCIENTIFIC INDS INC -0000000 S 2/23/2"04 11/22/2004 1112612004 17,60350 -17 :430 93 172 65 S3 

SLOF20120002 2852291DO ELECTRO SCIENTIFIC INDS INC 
-1 
2000000 8 or2412 

I 
=004 11/2=OD4 23,47145 -2 

1 
93000 1 5414 6 

SLOF20120002 292475209 EMULEX CORP NEW -3:100 0000 S 8127/2000044 "1 rzmO(14 11/26r2OG4 40,2DS 
05 

-3439 7 5:810 351 S3 

SLOF2DJ 20002 29275YI02 ENERSYS _1-300 0000 8 813012004 
1 lrrMOD4 

11/21112004 3 .98997 -3 :775 
11. 

21 ;08 S3 

SLOF20120002 2927SY102 ENERSYS .4000000 S 91112004 1 Ir2=004 I I)MON 
19,619 

83 as 83 S3 

SLOF20120002 2D27SY102 ENER SYS -8000000 a 911412004 
11 
rnno(34 1112=004 10 .63991 -1 1,207 12 -507 21 SL 

SLOF20120002 389375106 GRAY TELEVISION INC 
-8000 

0 6 7f7/2004 1 .120114 1112612004 
1 
1,36685 -1 1 1 211 

1 
'1 7557 8 

SLOF20120002 440543106 HORNBECK OFFSHORE SVCS INC -2,800 0GO000 8 6MI2004 llr=004 11126f2lG4 4721800 -2: :8954 76 1736324 SO 

SLOF20120002 440543105 HORNBECK OFFSHORE SVCS INC 
-5000000 

a 
6/1012004 

11 
12212004 ,/26n004 9 :080 39 -607000 3 

, 
01039 SO 

SLOF20120002 46812KI08 JDA SOFTWARE GROUP INC -7000000 a 313112004 11/22t2OG4 11112812004 2,08850 _10 :292 31 -1,223 0817 SL 

SLOF20 
1 
20002 46012KI05 JDA SOFTWARE GROUP INC 3DO 0000 5 4/1412034 1 1122/2OD4 126/2004 1 

a 
Sit 49 -19,527 5a '2686 St. 

SLOF20120002 46612KI08 JDA SOFTWARE GROUP INC 900 Dow S 4/2=004 11=004 11126r2004 24 
. 
61440 -2610879 -3.49430 SL 

SLOF20120002 40612KlOa JDA SOFTWARE GROUP INC .2000000 8 4r2912004 1 IrrMOO4 
1112612004 2 . 

59100 -2,79374 -20274 SIL 

SLOF20120002 780598102 SAGA COMMUNICATIONS INC CIL A .8000000 8 1/ ; 412004 1112212004 1 ~125/2004 1410839 -1519440 
.088 

01 s 

SLOF20120002 780528102 SAGA COMMUNICATIONS INC CL A 
-OW Do- 

S 
11 

5)2DD4 JJ)22r2004 
I 
12WOD4 

1 
0,581 20 : I 1 . 284 20 -7-

. 

1 
L 

SLOF20 120002 41111T 
1 
02 SCS TRANSN INC -2,6000000 a 8/912004 11=004 11/2612004 51 .:98 378 $7 .81950 -15,.20 72 S 

SLOF201 20002 969099101 SUSQUEHANNA BANCSHARES INC PA -2 .1000000 6 0=004 1 1 r.'112004 
I 
I 
128,20G4 53 27 

2 _50
.6i 1 26 2 

06 

6 "rnno 80 

LOF20120002 669009101 SUSQUEHANNA BANCSHARES ~NC PA -1,300 DODO 5 912312004 04 i1112612OD4 33,13597 -31 604 17 1 13185 83 

SLOF2012DOD2 W9099101 SUSQUEHANNA BANCSHARES NC PA -0000000 6 W712004 Ii/2212OG4 
1 
12612004 22 .94028 -21,80043 

1 
39 $3 

SLOF20120GO2 570758103 SWIFT TRANSN INC COM .3800 0000 a grMO04 11/22/2004 1 
1 
12anOD4 7333 2 -68,750 

74 
4 
587 

53 S3 6 .1 . 1 Jrj6,2 38:66: 17 

LOF20120002 870756103 SWIFT TRANSN NC COM 000 ODOO S 9/912OG4 1112212 D4 004 4 -34475 69 2.19345 S3 

SLOF20120002 50730RfO2 LAIDLAW INTL :NC 
.6,800 

DODO S 91512003 1,123n 04 111129nD04 122,96907 -71,74D 00 5122 67 LG 

SLOF20 
1 
20002 50730R 

1 
02 LAIDLAW NTL NC .1 0 0000 S 018/2003 

it 
12120DO4 

1 
/29/2004 1808378 -10,450 00 7:6339 78 LG 

SLOF20120002 6411OP107 NETEGRITY INC 4 :000 
0000 S 

10,WDG4 11/2412004 11/2412004 52:675 00 -51 47 5 12DO50 S3 
00 SLOF20120002 5411OP107 NETEGRITY INC -4.3000000 S 10/712004 11124/2OG4 11/24/2004 48,22500 -45:4541 O'o 77400 S3 

5=005 

Alfred P Sloan Foundation 
T.. ID no 13-1623877 
High R.k Capital 



SLOF2012OW2 125071100 CDI CORP COM .3.500 DODO S gQ4f2GD4 111290004 1202004 67,141 02 -72,081) DO -5,51896 St . 

SLOF20120002 125071 100 COI CORP COM A .700 0000 6 gQ812004 11/29/2004 1202004 32,01135 -35,24916 -2,03781 SL 
SLOF20120002 125071100 CDI CORP COM -2,400 DODO 8 g/29nO04 11/2912004 1202004 46,03956 -50,513 D4 4,47348 SL 
SLOF20 120002 125071100 CDI CORP COM .1,500 DODO 8 9/3OnO04 11129=04 1202004 2a,774 73 -31,09290 -231517 St . 
SLOF20120002 132011107 CAMBREXCORPCOM .2.0000000 S OrDnOD4 11/29/2004 12/2/2004 47 .93787 45.42280 2,51507 63 
SLOF20120DO2 2927BY102 ENERSYS -1,5000000 S 91114/2004 1 IrID12004 I2r2nOO4 20.83318 -211,013 35 -1110 19 SL 
SLOF2012DO02 359375106 GRAY TELEVISION INC -2,4000000 S 7.7/2004 11/29aOD4 l2r2nOO4 35,65020 -30,57384 5.07036 SO 

SLOF20 120002 397024107 GREIF INC CL A COM .1 .000 DODO S 6121 /2004 11129/2004 12/2r2OD4 48,26937 -33,98000 14,28937 SO 

LOF2012DO02 397824107 GREIF INC CL A COM -200 DODO S 512irIOD4 li/29MOD4 12r2nDO4 9,653 a7 -8176230 2.89151 SO 
LOF20120002 4405431100 HORNBECK OFFSHORE SVCS INC -2,0000000 S 6/ia/2004 11/2912004 12=004 41,13004 -24.28000 16 .85004 SG 

SLOF20120002 440643100 HORNBECK OFFSHORE SVCS INC -11,3000000 S 8114=04 1112orm IZZ20N 26,73491 -16.67588 
to G6g 03 SO 

1 9 S 

SLOF2012ODD2 46612KI08 JDA SOFTWARE GROUP INC -2.3000000 4/29/20014 11129/2004 1=004 30.43403 -32 12: 01 -1:8 3 11 SL 
SLOF20 20GG12 4661 2KI 08 JDA SOFTWARE GROUP INC -1 .8000000 SWO04 li/2912004 12rMG04 23,81794 _23~45 

40 

~: . . 
G 

SLOF20120002 418812XIO8 JDA SOFTWARE GROUP :NC 
-1 . 
sw Dow 

S SCMD04 
llr2SQOD4 12=004 10,&48 28 -17.63, OD 2,21723 80 

SLOF20120002 46612KID8 JDA SOFTWARE GROUP NC 
-6. 
9000000 S 7f7/2004 11129nO04 1202004 711,069 92 43.085 78 14,38414 :G 

SLOF20120002 465121<108 JDA SOFTWARE GROUP INC 
.,
.DODO 00 6 71SQ004 Ii/=004 12/212OD4 13,232 1 : 

_I 

0' 78900 
2,403 

1 
: SO 

SLOF20120DO2 48812KI08 JDA SOFTWARE GROUP INC 
.,,Goo 
= 8 712=004 1112gnOO4 12/212004 25,141 1 -2G, 

58161 
4,5796 0 

SLOF20120002 630370106 LIBERTY CORP COM -1 .1000ow S fif7/2OD4 
11 

12912004 
1 
202004 48 8 1 : .49, 

'7 
4: : 50 SL 8 1 1 :17 . 

LOF20 20002 530370 05 L BERTY CORP COM -800 000 5110/2 04 11/2912004 12r2nOO4 35621 .5.521120 so :G 
SLOF20120002 530370105 LIBERTY CORP COM 

_1 
'000 DODD 511 &-2004 11/294?004 12=004 44,52036 -44,el,11 70 

-88 
34 L 0 OM 

SLOF2012DO02 530370105 LIBERTY 
CORP COM 

.7000000 S 111=004 llr2WOO4 12WOO4 31,16a 45 -31 .97754 .80909 SL 

SLOF2012ODG12 530370105 LIBERTY CORP COM -1 .3 00000 S 7/712DO4 11/20/2004 1202004 57 .88420 -59.51166 .1,62740 SL 
'"104 11/29/2004 

1 
2WOD4 35,62108 -35.610 24 -9691 SL 00 SLOF20120002 530370105 LIBERTY CORP COM -8D0 GOOD S 71M 

0 

:LOF201120002 02052PI03 MYKROUS CORP COM 400 0000 S 04 "r=004 .70041 4 .62532 409044 83466 S 

LOF20 20002 850203102 N -LIAN E BANCSHARES :N 3,4000000 4 512DO4 11129QO04 ZW 04 4 882 -50:493 74 -51492 S3L 5 
NEWA 

BANCSHARES 
NCC 

-1 . 
300 DODO 4/02004 11/2912004 1 ' :'09 55 . LOF20120002 850203102 EWALLLANCE 12=0004 1 . 

" 
19,53000 -42045 61. 

SLOF20120002 050203102 NEWALLANCE BANCSHARES INC -1 30D 0000 
S 

4/AQ104 111290004 12=004 1910955 - 
1 
9,02002 

8353 

' SLOF2012OOD2 682189105 ON SEMICONDUCTOR CORP COM -6500 DODO a 8,123/2004 "129CO04 
, 
=004 22,03040 -20.8742, 1,75826 .3 Or Is 

'LOF20120002 
17 

1638102 CIDER INC COM -3 500 DODO 8 5127/2004 11,3012004 12WO04 32,44284 -30, 
57 

1 
Be 

1 .871104 SO 

SLOF20120002 17103:1102 CIDER INC COM -2:eOD 0000 8 
512anOD4 

11/30/2004 
1 
2ri/2004 24,100 39 -2330250 79789 $0 

SLOF2Oi2OOG2 
1 
7 
153 

02 CIDER INC COM -2 :00 0 S 691200,01 
11 

130/2004 
1 
2WOD4 2 .95427 -25,201 12 76315 SO 

61 . F2 i2DOO2 2 

12W 

0 Ol 32:06109 CYPRESS SEMICONDUCTOR CORP -2: 00 DODO 712 2004 1113012004 004 255,74017 -30,3GO 40 -456023 SL I 
OW N 11/30120064 2WO04 9,68377 -11,762 30 2:90141 SO SLOP20 2DO02 397 24 07 GREIF INC CL A COM -2000000 5121/2004 1 

LOF2112ODD2 397624107 GREIF :N CLACOM -300 6WOD4 11111 n14 
1 
2/312004 

1 
4 .49566 -10.591 47 39041 S 

SLOF20`120002 397624107 GREIF NC CL A COM -700 
Do 6 

61412004 130/2 04 2a'2004 33,82321 -25.45 
1 
51 8:371790 SGG S C 000, 8 or 

'LOF20120002 0502031102 NEWALLLANCE BANCSHARES INC -1,1000000 S 4/52004 1 if3D/2:Z 12rN2004 is. 42437 -18,09894 32543 SO 

SLOF20120002 650203102 NEWALLIANCE BANCSHARES INC .1,800 Dow 6 4111=004 1113VA04 l2rk2004 
28 

87e 25 -2S93 20 
936 

go S 

SLOF201120002 494274103 KIMBALL INTL INC CL 9 
-300 

DODO 6 9180003 
1 
21112004 

1 
2WO04 4 :559 89 -4:6895 89 

-26 
00 LO 

SLOF20120002 49427003 KIMBALL INTL INC CL B 
4- 

0000 S 9/18/2003 171112004 12021)(14 0,07088 .0,00600 13 so 
LG :LCF20120002 404274103 KIMSALL ;NTL ;NC CL 9 -2,7130 DODO S W5J2OD3 2J,)2GO4 12WDD4 4 1,03904 411 19930 

_I 
20 LL 

LOF20120002 494274103 KIMBALL NTL NC CL 8 .8 00000 S 9QGQ003 121`112004 1ZWO04 1215971 
-1 

:99130 1660835 LG 

SLOF201 20002 53277410G LIN TV CORP CL A _1 '.0.0000 S 8/2512003 
1 
21112004 i2ffl/2DO4 28 :471 17 .3e.343 20 -7872 

G3 
U. 

SLOF20120DO2 532774100 LIN TV CORP CL A -700 GOOD S 
M4,2003 

121112OD4 12WO04 12,45a 13 -15,3 808 -2.91195 LL 

SLOF20120002 103043105 BOWNE & CO INC COM -20000000 8 7/3012004 1211/2DO4 1ZWO04 30,66808 -20 7 : 
9 
20 90888 SO 

SLOF20120002 103043105 BOWNE & CO!NC COM -2,1000000 S SJ4/2DO4 
1 
21112004 

1 
2MI2004 3220148 -30,57558 1,02 90 SSG 

SLOF201 20002 103043105 BOWNE & CO NC COM 3000000 6 aWO04 
1 
2/l/2OD4 12M/2OD4 4 :60D 21 -4,22721 375 

G - 3 Do Sl .OF2Oi2D0G2 17l :313102 C~BER INC COM .1 
. 

"GO DODO 8 
eWOO4 l2/i12DD4 121MON 1033975 -9,90044 43.32 SO 

SLOF2ol 2DOO2 
1 
7 

1 
3B 

1 
02 C DER NC COM -3

.300 
woo S ?/1/2D04 

1 
211/2004 

1 
ZWO04 31,01928 -25 

' 
61351 4,405 75 SO 

SLOF2012DO02 17163B102 CIDER INC COM -6000000 6 
7/27/2004 

1211r2004 
I 
21MOD4 5,63987 -4 23000 1,40967 SO 

1 .0 . S SLOF20120002 285229100 ELECTRO SCIENTIFIC INDS INC -i,qOOOOOO 
6 

'U24=04 
I 
2mr2OO4 121862004 37,64287 -34 .72250 

ZVO 

1 
7 63 

SLOF20120002 297602104 ETHAN ALLEN INTERIORS INC COM -20000000 8 712SQ004 121/2004 ZW 04 8,041 81 93352 1 .10a 29 SO 
1 0" SLOF2012DD02 297602104 ETHAN ALLEN NTERIORS INC COM 

_1 . 
0 0 0000 S 9121120014 

1 
2(112004 12/WO04 40,20906 -3 29920 3 

88 
3 

SLOF20120002 440543tO6 HORNBECK OFFSHORE SVCS INC _mODw 5 
a', 

4)2004 
l2JIr2DD4 `12WOO4 11,84000 -07 :690 5a 4.'14093,111 .0 

SLOF20 20002 505401208 LABOR READ INC 
_1 
2000 0 

8 
7r7f2OD4 

1 
21112004 IZWD04 

1 
9,10751 -17,58000 1,$2751 SO 

SLOF201120OD2 50540120a LABOR READYY INC .2 :700 ODDO S 7/WOD4 
I 
21112DO4 

i 
2MnOO4 420 100 -31 31470 3,07720 SO 

0 SLOF201120002 505401208 LABOR READY INC -1,000 
0000 S 

7rzmOD4 
12ji r2oO4 

IZMnOD4 1 

5
:0922 92 -IN114 90 2 05a 02 SO 

SLOF20120002 505447`102 LABRANCHE CO INC COM -5 .2000000 6 
=ool 

121112004 12/WO04 41,132 07 -53,12268 
1 

1 .99061 SL 
SLOF201200102 505447102 LABRANCHE CO INC COM -3000000 8 21270004 

1 
2/1/2004 

1 
ZWO04 2 . 373 00 .3 lei 01 -786 

Ol 
SL 

SLOF20 
1 
20002 6936SAIDO Fee WORLD MED INC -32000000 6 9127/2004 121lr2OO-4 121MOD4 41,43198 .31 :518 48 901550 83 

SLOF2DI20002 772739207 ROCK-TENN CO CL A -600 DODO 
S 

4r2 004 121112004 121MOD4 9,71011 

, 

1170 34 48 77 SO 

SLOF20120002 772739207 ROCK-TENN CO CL A 
_l,qDD 

0000 
S 

4/2011220 4 
1 
2JI/2004 12=004 307771 9 -2: : 

1 
6916 2.85

.. 
3 
S. SLOF20120002 772739207 ROCK-TENN CO CL A 

_1
.500 DODD 

6 
4123120004 1211/2004 lZwOO,4 24 :297 78 .22,567 05 1 .730073 SO 

SLOF20120002 7T2739207 ROCK-TENN CO CL A 
_1 1 

00 am S 4adr2OO4 211=041 IZWD04 17,81837 1 04 38 
1,35401 3 

S 1 
8=004 1211/2004 12M 04 3517565 383 : 1 .36622 SGG LOF20 20002 782352108 RUSSELL CO P -1,9000000 S 1 

0 

: 80936 

SLOF20 
I 
20GO2 782352108 RUSSELL CORP 

-3. 

000 DODO 
S awOD4 

1 
2/112004 

1 
2/MG04 5554040 -5342820 2,11220 SO 

SLOF20120002 782352108 RUSSELL CORP -2.2000000 S 8WO04 12/j/2004 
121WO04 

40 :729 62 '3803580 2 693 62 SO 

SL 1`20~20002 786595102 SAGA COMMUN CATIONS INC CL A 6000000 
S 111,W 

04 
1 
2/ 12004 

1 
13,65480 is : 

5 0 

-1,38080 St. S 
0 : 

1 0 1 
LOF20 20002 786598102 SAGA COMMUNICATIONS INC CL A 00 DODO S 111612004 2/11/2D04 122WWD~D4 1,71060 -1,= 6 

0 
-17140 SL S _1 .9 S 0 

0 LOF20120002 788598102 SAGA COMMUNICATIONS INC CL A 000000 112012004 
12/l/20G4 1218/20"' 

32,501 39 34813 07 -3.3D4 68 SL 

SLOF20~20002 B69099101 SUSQUEHANNA BANCSHARES INC PA - 6 00000 S 912712104 i2l /2OD4 12/6nOO4 42,23789 .38 .75832 3,481(5,7 6 

SL F20 2 02 699806104 TUPPERWARE CORP COM .161 10,712004 12/11/2004 
1 
2/=004 2500348 -22,90340 21 0 8 83 

SLOF20 2 -.0 . 4/5f2OG4 121112004 2WO04 4 :766 54 -9,10345 430 
1 
SL 00 01 Owl 6 

1 
002 987434107 YOUNG BROADCASTING INC CL A 000 

1 

0 0 36 g :LOF20120002 987434107 YOUNG BROADCASTING :NC CL A -1,700 
0000 6 

417/2004 121112004 
1 202004 

1020822 -20 .920 00 .13,71378 SL 

LOF2OI2ODD2 9 7434`107 YOUNG BROADCAST NO NC CL A .1,300 0000 41812004 12/112004 12IM004 1 
2 
3 300 -2 07500 -10,68200 SL 30 

SLOF20120002 507 R102 LAIDLAW INTL INC -30000000 glar2 03 1=004 l2r7/2004 s7 2: D05 -~l 3 00 25.:30 6 LG 

SLOF20120M 532774108 LIN TV CORP CL A 400 = S 9124120003 l2fMOO4 
I 
Zf7f2OD4 716459 -8,759070 .1 . 11117 LL 

SLOF20 
1 
20DD2 532774 

1 
05 L N TV CORP CL A -29 0000 6 9125/2003 12rM004 l2f7f2OG4 5194329 -63 .31 

a 
89 -11 375 

60 U SLOF201 20002 532774 
1 
DO LIN TV CORP CL A .3:8Do 0000 IS gr2M003 1207004 l2f7/2O 4 

6 . 

- D2 
-82,48128 -14,41766 I .L. 

:LOF201120M 532774100 LIN TV CORP CL A 
-1,90000

.0 B 
1 
0/1/2003 12r2noD4 1217

.
.1.4 Z031 el 40,54600 -6514 

19 
LL 

LOF20 20002 532774106 LIN TV CORP CL A -1,2000000 S 
1 
018/2003 

1 
2=004 

1 
2f7f2OO4 21,493 78 -2 .85360 -5,35982 LL 

SLOF201 20002 G7885TIO4 SCOTTISH RE GROUP LTD COM 
.3,2000000 

8 3rN2OG4 12020G4 2f7/2004 75,32527 -7:352 00 -1 
' 
42673 SL 

SLOF20120002 037598109 APOGEE ENTERPRISES INC -2
.300 GOOD S 

0/2912004 
1 
2r2no04 l2n12004 33,931 10 -28,29000 5041 

to 
S3 

SLOF20120002 0426901DO ARRIS GROUP INC COM -76000000 S lo/i/2004 
I 
2=2004 l2f7r2004 48,28571 -40,802 is 74 35 S3 

SLOF20 
1 
2DO02 04209CA100 ARR;S GROUP INC COM .57000000 5 

1 
014r2OO4 

1 
2=004 l2r7/2OO4 36 

" 
27 .31 .313808 4:8081 1' 

SLOP20120OD2 042590100 ARR S GROUP NC COM -500 GOOD S 10/5/2004 1=2004 
1 
2n12OO4 3 :17'5 38 -2 8 

3 
60 341 7 : S3 

SLOF20120002 103043105 BOWNE & CO INC COM .1,000 DODO 
6 

&WOO4 12WO04 IZ7/2004 Is .vA 52 
. 
14,09070 1 .88 82 SO 

SLOF201 20002 103043105 BOWNE A CO INC COM -1 .8000000 
S 

8/16/2004 i2rMOD4 2r7/2004 28 .71815 :23 072 52 5 045 63 So 

SLOF20120002 12497TIO1 CB RICHARD ELLIS GROUP INC 1,900 DODD 
S ., 

.004 12rM004 
1 
2r?/2 04 55,10434 3820317 19081 17 SO 

SLOF20120002 285229100 ELECTRO SCIENTIFIC INDS)NC :3,8DO GOOD S 004)2004 i2r=004 12f712OD4 
76 

4542D -69 
' 
44500 7,00920 S3 

St . F20 
1 
20002 29275YI02 ENERSYS 3 goo DODD 9/1412 D4 12rMOG4 12f7/2004 53 

. 
37843 -5463471 -12582 SL 

SLOOF20120002 293904108 ENZ N PHARMACEUTICALS INC :2:0 0 0000 sie120004 
1 
=12004 12J712004 29,03552 .2940280 .457 2 : SL 

0 
M 

- 
, 1 

-1 
4
:018 00 3,40531 SO 00 SLOF2012GOD2 20904108 ENZONPHAR ACELITICALS INC 12000000 S 7121/2004 12rl/20(14 21712OD4 17,421 31 

SL F20120002 29390410a ENZON PHARMACEUTICALS INC 2 0 GO 7126/2004 
1 
2r2/2OD4 1217/2004 3339084 2 0 24 73 460 SO 

SLOOF20120002 293904108 ENZON PHARMACEUTICALS INC :1:GO0O '00000 
7128r2004 

12/2r2DO' 
1 
21712004 14 :517 70 -161 :45684 10 3:0'53 86 S 

SLOF2012OOD2 397824107 GREIF INC CL A COM -6000000 S 
S/4/2OD4 '

.004 
1 
2f712004 28,530 B3 -21 8`15 58 13,715 25 SO .9 1217 .2 

SLOF20120002 397624107 GREIF INC CL A COM 
000000 S 

011412004 1=004 /2004 42,79624 -34.10000 8 
5ge 

24 SO 

SLOF20120002 397024107 ORE F NC CL A COM -20D 0000 S 8)23/2004 12rMOD4 
1 
71712004 9 SiO 28 .7 2040 

2 
389 82 SO 

SLOF20120002 456650103 INFINITY PPTY 9 CAS CORP .90000 . . 4/28QOO4 iZ2QOG4 2f7/2004 33,138 65 
.28 " 

4,446 68 SG 

SLOF20120002 456650103 INFINITY PPTY & CAS CORP 1~200 1 S 5/4/2004 12M2004 12012004 44,18488 -37:36.2 0.0 882888 S 

SLOF20120002 456550103 INFINITY PFTY & CAD CORP -10000000 71112GO4 
1 
2r2n004 

1 
21.004 3682074 -32,36960 4.4518 G 1 4 10 -18 1 ;4 

SLOF20 20002 5685Q 3 NF N TY PPTY & CAS CORP 000000 S 813Or2OO: 1202004 12r7712OD4 578:,913 18 -4224448 8.68 0 SO 

SLOF20120M 458118108 INTEGRATED DEVICE TECH INC -4 100 GOOD S 
(yj 

7)200 
12r2nOD4 12, 

/2004 4 09477 ~54 
9 

2 -787065 SL 
-1 

. 
ZO 0000 S W=004 12r2nOD4 l2f7f2OG4 2102441 ~25 7 25 -4,16284 SL SLOP2012ODD2 458118108 INTEGRATED DEVICE TECH INC 

.9 :5 4 

SLOF2012DO02 458118106 INTEGRATED DEVICE TECH INC 01 DO S 8/2onOO4 
I 
=12004 12f7/2004 6,891 92 5050 -1,25 66 S S I I Ki GOO 5 50 : 22 SL 

LOF20 2DO02 406 2 08 JDA SOFTWARE GROUP INC 0000 7120/2014 12=004 12n/200-4 2282026 -17:3'15 04 G 
00 S SLOF2012OOD2 46012K108 JDA SOFTWARE GROUP INC -4000000 

S 

J..
.04 l2r212004 l2f7r2D04 5 .70507 -4,511 52 1 .19355 S3 

SLOF20120002 530370105 L BERTY CORP COM .70000 0 
S 

71912004 
1 
202 04 1Z'7/2004 30,61028 -3218892 ~l 550 64 SL 

SLOF20120002 532774106 LIN TV CORP CL A .80000000 8 
3WO04 

l2r1no 4 12f7/2004 10,74889 A3,514 40 2:767 51 SL 
00 SLOF2Oi2OOO2 553409103 MPS GROUP INC 

-5 
50 DODO S 7/29/2004 12=004 

1 
217/2004 61 .57435 -50,80020 10.774 1 S 

SLOF20120002 6245801DO MOVADO GROUP INC COM .2 :20'0 0000 S 811312004 l2r)n004 
l2f7/2004 

39,621 07 -30 .44954 9,17 
1 

553 SG 

SLOP20 
1 
20002 670823103 0 CHARLEYS INC .3,8000000 6 a/l 712004 12/212004 12rTI2004 71,85099 ~60,608 48 1 1,242 51 SO 

SLOP20120002 682189105 ON SEMICONDUCTOR CORP COM 5 .5000000 S 8123r2DO4 
I 
2=004 121712ON 2201818 -19,021 00 3197 

1 
8 

'90 

SLO 201 20002 6821agios ON SEMICONDUCTOR CORP COM :2 2 0 0000 
S 

qrMOO4 12r2n 04 12r712004 0:807 27 -664358 2 
1 
6371 S 

SLOP20 1200D2 690639103 PALM HBR HOMES IN -2 
. 
5000000 8 5WO04 

1 
=12004 12n 004 3053489 47 

.1 
D8 00 -10,5 311 SL F 00 

SLOF20120DO2 696039103 PALM HBR HOMES NC 
, 
15000000 S 517/2004 

1 
2r212004 

1 
2r7/2004 21 .920 93 -28,46070 -853977 SL 

SLOF20~20002 755267101 READERS DIGEST ASSN INC COM -2 
. 
8000000 

8 
;12612 04 l2r=004 

1 
21712004 39,33935 41,334 16 -1,99481 St. 

SLOF20 20002 755267101 READERS D DEST ASSN INC COM -2 .1 00 GOOD S /29120OD4 l2r212004 l2f712004 2950452 :29,833 86 -32934 SL 

5rM005 

Alfred P Sloan Foundation 
Tu ID no 13-1623877 
High Rock Caphal 



LOF2 12 02 772739207 ROCK-TENN CO CL A -1,2000000 S 4/28=04 12/2/20D4 12/712004 19,47002 -17,961 Q 1,50890 SO 
LOF20012000002 772739207 ROCK-TENN CO CIL A -1,300 DODD 6 4/27/2004 12/20004 12r7/2004 21 .00252 -19.88740 1,205 

1 
2 60 

SLOF20120002 702352100 RUSSELL CORP -1000000 S aWO04 
1 
2=004 12f7f2004 1 .897 so .1,72890 16899 SO 

SLOF20120002 782352108 RUSSELL CORP -9000000 6 1119/2004 1212=4 12n/2004 17,08098 .15.63940 1.44148 SO 
SLOF2012DO02 81111TIC2 SCS TRANSN INC -2000000 S 1102004 i2rM004 12f7f2OO4 4,27784 4,62566 -347 T2 SL 
SLOF20`12OD02 8111IT102 SCS TRANSN INC A000 0000 S W312004 

1 
202004 12f7/2004 40,63947 -3334500 7,29447 SO 

SLOF20120002 603314100 STRIDE RITE CORP COM 4.1000000 S 313112004 12/212004 12r7120D4 45.71802 43,08500 2 053 02 SO 
SLOF2012DO02 883314100 STRIDE RITE CORP COM -1,1000000 5 5119/2004 

1 
2/212004 12.7r.VN 12,26581 A1,3115 00 68061 SO 

SLOF20120002 870755103 SWIFT TRANSN INC COM .2,0000000 8 "rim 
1 
212/2004 171rf2MX 39,69906 -36,29020 3,40806 S3 

SLOF20 
1 
20002 89I)89eID4 TUPPERWARE CORP COM -1,600 OODO S 1017/2 04 121212004 1217/2004 30,71928 -211,106 60 2,53048 63 

SLOF20120002 899890104 TUPPERWARE CORP COM -4 500 DODO S 
I 
0112= 1212Q004 12f)'12004 88,39707 -78,90780 7.43017 S3 

8LOF20120002 9117434107 YOUNG BROADCASTING INC CL A -ODD 0000 S 4/a/2004 1212/20D4 12f7J2DD4 7.83478 -1 4,20D 00 -0.36522 SL 
SLOF20120002 9:7434107 YOUNG BROADCASTING INC CL A -Z400 Dow S 4111=004 12=20INI 1217,2004 23.50432 42,12000 -18,11115 68 SL 
SLOF201 20002 

0 
74341 07 YOUNG BROADCASTING INC CIL A .1,000 DD00 412=004 12/2n004 12)7/20D4 9347 -17 726 90 .7.93343 SL r 

'LOF20120002 ga?434107 YOUNG BROADCASTING INC CL A -1,3DO 0000 4/21/2004 
1 
202004 12f712004 4,731 51 

_23
: 
18705 -10 

45555 SL 
SLOF20120002 285218103 ELECTRO RENT CORP -2.600 DODO 8 lGr7J2003 12rJ/2DD4 1218412004 35,78737 -36,40000 -61263 LL 
SLOF20120002 007525103 ADVANCED DIGITAL INFORMATION -3,501) DODD S 611712004 12WO04 1218120D4 37,D30 53 -33,355 01) 3,07553 SO 
SLOF201 20002 D07768104 AEROFLEX INC -5,5000000 S 8/23/2004 12rMOD4 12/012OD4 71 .90,441 -58,23400 13.76041 SO 
SLOF20 

1 
20002 0077681114 AEROFLEX INC .1,0000000 S 8127/2004 12WOD4 12/812004 13 .08989 ID,707 80 2.38200 80 

SLOF20120002 027070101 AMERICAN ITALIAN PASTA CO CL A .100 ODDO S QM004 12rMOO4 1218)2004 1,96401 -3,31238 -11,348 37 SL r 
SLOF20,200172 D27070101 AMERICAN ITALIAN PASTA CO CL A -IDD DDDD 5 411512004 12MI2004 12rar2004 1,9114 01 -3,371 38 -1 .407 37 SL 
SLOF20120002 027070101 AMERICAN ITALIAN PASTA CO CL A -2,0000000 S 4/2=004 12/3/2OD4 12/a/2004 39 .2110 28 44,580 80 -25.300 52 SL r I 
'LOF20 20002 045327103 ASPEN TECHNOLOGY INC COM -7,800 DODO a 0/7/2004 12rMOD4 12/812004 42,80820 47,34420 4,63504 SL 
SLOF20120DO2 045327103 ASPEN TECHNOLOGY INC COM -3. 100 0000 S 1011=004 i2rV2OO4 12/812004 17,46127 .19,68500 -2.22373 St. 
SLOF20120002 057741 

1 
00 BALDOR ELEC CO -3DO 0000 6 4/15/2004 12rMOD4 i2/WDD4 8,37700 -8,690 7p 1,48021 SO 

SLOF20120002 057741100 SALDOR ELEC CO .9000000 s 4116/2004 12rMOD4 12(MD04 25,13101 -20,088 65 4.44235 SO 
SLOF20120002 057741100 13ALDOR ELEC CO -3.400 COW INW004 

1 
2WO04 121812OD4 04 .93937 -70 530 :0 1 

, 
337 SO 

SLO 0120002 103043105 DOWN 04 1 
1 2 a 

N0021 se SO a F2 E : CO :NC COM .1-700 DOW 8 (1116120 2rJ12DW 2/MOD4 11,027 54 -9 : 05 
LOF20120002 103043105 BOWNE CO NCCOM 9000000 8,23/2004 i2r3/2OD4 12/wOO4 29,93189 -26,10334 3,82855 SO 

SLOF20120002 12497TI01 C: R:C D E R 
S 

004 
1 
202004 

1 
21812004 70,78593 49,541 IS 2922475 S 

R46R LL 
:S G OUP INC -2,600 ODOO 6/16/2 

LOF2012DO02 124071011 C R CHARD ELL S GROUP INC -3000000 S SJJ 7/2004 12rMOD4 12/MD04 9,086 3B -5,72382 3:304 58 SGG 
SLOF20120002 232a0mg CYPRESS :E 7/2012004 12rMOD4 121812OD4 18,64310 -2097720 -2,43404 St. S I MICONDUCTOR CORP -1,800 0000 s S 
LOF20 20W2 2320DGiOg CYPRESS EM CONDUCTOR CORP .2,0000000 S 7/2`112004 12rd/2OD4 12/5120114 20,60351 .22 :870 80 -2,273 29 L 

SLOF20120002 285229100 ELECTRO SCIENTIFIC INDS INC -2.1000000 S 9/2412004 12rMOG4 12WDD4 42,52891 -38,37750 4,45141 S3 
SLOF2012DOC12 20275Y102 ENERSYS -5,6000000 5 

9/1 
4/2004 12r3/2004 12WO04 70.67059 .76,449 114 -1 .77: 25 SL 

SLOF20120002 3625881011 GOODYS FAMILY CLOTHING INC COM -1,4000000 S &?a/2004 12r3nOD4 12/8r2OD4 12,50730 A4,484 26 -1,97 98 S 
SLOF20i 20DD2 3825oml GOODYS FAMILY CLOTHING INC COM -5,800 DODO 6 6/29=4 12r3/20D4 1218412004 S1,815 08 

_80 
a7e So -9.06082 SL 

,91_0 0120002 423452101 HELMER:CH & PAYNE :NC; COM 5000000 sw 04 
1 
202 04 IM004 15,70703 -13,08310 2 623 :3 SO 

F2 - 0 OD" LOF20120M 423452101 HEUMERCH PAYNE 
NC 

COM .900 ODDO 5RI2004 12rMDD4 12/1112004 26,272 SO -23 35 77 4:98S 9 so 
SLOF20120002 423452101 HEUMERICH 

a. 
PAYNE INC COM -2000000 S 511312004 

1 
2WO04 12WO04 6,2a2 11 -~:-4. 2 1 

, 
233 53 SO 

SLOF2012DD02 427056108 HERCULES INC COM .1,2000000 8 91212004 12/3a004 12/&'20G4 17,570 23 
J .'. a a S 

S:~l OW3 .0 
SLOF20120002 427056100 HERCULES INC COM -2.3000000 

8 
918?2004 1 2i"VM 12181200,1 3367626 -32.4180 70 3 

SLOF201 2DO02 624590100 MO 0 GROUP INC COM -6000000 
S 

ail312004 
I 
2rJnDD4 

, 
=12004 

1 

1
:78 1 

1 
3 42 2,48308 Be 

SLOF20i20002 882189105 ONVADMICONDUCTOR CORP COM -7 .000. S QW004 12rMOD4 12/812004 ".'7 407 -2:10143 88 95381 60 
SLOF20120002 8112189105 ON SEMICONDUCTOR CORP COM -4,600 OOGO S 912012DO4 12rJ120D4 

1 
2/812004 20 .15764 -15,04200 6111564 S3 

SLOF20120002 682 
1 
89105 ON SEMICONDUCTOR CORP COM -4.200 DOW S 

1014r2oW 
12W2004 12WDD4 10,4114 81 -14,826 DO 3,57801 S 

SLOF2012DO02 755267101 READER: DIGEST ASSN INC COM -7000000 S 7/29/20D4 
I 
2/3r2OD4 

I 
2iaF2004 785 -9,944 112 

-31 

077 
SL S -1 0 1 

rLOF"'2"02 765207101 READER D:GEST ASSN C COM 000 S SfI112004 2a'2004 121117004 24 :'77 34 -25,05760 -30046 S ~N .. :L 
LOF20i200D2 755267101 READER D GEST ASSN NC COM -2:7'0 8/1en004 12/3/20 4 121812004 37,138 01 -3629313 842 G 

0 0000 S SLOF20120DO2 755267101 READERS DIGEST ASSN INC COM -2,500 DOW S ai2312004 2WOD4 12iar2004 34,385 -34 :7 7 75 -33256 SL 
SLOF2012DO02 772739207 ROCK-TENN CO CL A 

.500 0000 
s 412712DD4 12WOD4 121IW2004 71 :78 31 -7 .64900 32731 

So SLOF201 20002 772730207 ROCK-TENN CO CL A 
-600 

0000 5 4128/2004 
1 
2rJ/2004 

1 
21812DD4 9 . 7157 

-8 
987114 60373 SO 

SLOF20 
1 
20002 782352108 RUSSELL CORP -1,900 0000 8 IV912004 

I 
2W2004 1218,12004 36,67068 .33,0`16 68 

3 
6 3 

ge S 

SLOF20120002 782352`108 RUSSELL CORP -3.100 0000 S 912012004 12WO04 12/B120D4 59831 07 -54,591 00 5:2540 07 ST 
SLOF20120002 7WS98102 SAGA COMMUNICATIONS INC CL A 23 00000 1120/2004 

1 
2rM 04 12WOD4 38,98730 43.34419 -43 89 St. 

SLOF20120002 88830MiO2 TITAN :NTL ~N ~5:60 7f7r2DD4 i2a'20 
23 

13 :558 
40 

S ~Ll . COM 
' 

0000 DD4 12iar2OD4 7e, 2 63 -02727278 
- LOF20120002 88830MI02 TITAN NTL NCC LL 

COM 
-2.3000000 S 711312004 1213/2004 OD4 31,30988 -27:608 7 .11 0. S'G S 1 1 1 ~218n 6 

LOF20 20002 88830MI02 TITAN NTL INC ILL COM -2
.300 

0000 S a/412D04 2f3/2004 2IM004 3`1 .309 85 -23,05356 7.82 29 G 
SLOF20120002 G7885TID4 SCOTTISH RE GROUP LTD COM -3.000 DODO S 3W 04 12WO04 12)9/2OD4 71,93321 .21 79 SL 
SLOF20120002 G7885TIO4 SCOTTISH RE GROUP LTD COM -1 .6000000 S 31W0004 i2/SQ004 1219/2004 38,38438 :7319:905958 0480 .732 1 D SL 
SLOF20120002 G7855T104 SCOTTISH RE GROUP LTD COM -2.0000000 S 07/2004 12WGD4 121912004 47,95547 48 :240 00 -20453 91. 
SLOF201 20002 256743105 DOLLAR THRIFTY AUTOMOTIVE 

'1
:700 0000 S 8/2412004 

1 
2MM04 

1 
2/912OD4 46,77321 -41 ~s 98 5,61723 SO 

SLOF20120002 256743105 DOLLAR THR;FTY AUTOMOTIVE 10000000 S 9/2712004 12WO04 1219n004 4 52458 43,02588 5.89870 S3 6 
F20120002 250743105 DOLLAR THR FTY AUTOMOTIVE 

0 1 
3.31865 S3 LO -1,000 

000 S 
10/w004 12/W~04 2/912OD4 27 5`13 65 -24 19500 

SLOF20120DO2 377316104 GLATFELTER -9,GDO 00 S QQ1120 4 
1 
2/= 
N 

121WOG4 134,52884 35,52884 S 6 1 
DO 

/22,2 
04 '0900000 LOF20 20002 505401208 LABOR READY INC -5 i0o 

0000 
8 7 OD4 12WO04 121912DD4 81,40378 -70:710 09 10,69279 53 

SLOF20`120002 505401208 LABOR READY :NC -1,6000000 9 7,77rtOM 1202004 
1 
21912004 2553844 -22,41360 3.12484 SO 

SLOF201 20002 505401208 LABOR READY NC -2900 0000 S 7129120D4 
1 
2IW2004 

I 
2/9/20D4 4628042 41 ON 00 5,221 52 SO 

SLOF20120002 532774105 LIN TV CORP CL A -1 
. 
600 OODO 8 3rV2004 12/612OD4 

I 
mool 2a:949 72 :3e:038 40 -7,08868 S 

SLOF20120002 5327741DO LIN TV CORP CL A -2,300 0000 s 3/mOD4 
1 
ZW2004 12/g/2004 41,81522 5209500 -10,47978 SL 

SLOF20120002 532774 106 LIN TV CORP CL A -7000000 S 413=004 12WO04 
I 
2M42004 12.665 so 

-15 "2 
54 -3,177 D4 SL 

SLOF201 20002 772739207 ROCK-TENN CO CL A -1 3000000 S 4121r20G4 12WO04 1219=4 20,73750 _4431 32 1.307 10 SO 
SLOF20120002 788598102 SAGA COMMUN CATIONS INC CL A - 

0000 8 
3/312OD4 

1 
29/2004 

1 
2IM004 

a 
55729 -9 .41 

3 
45 - 5810 SL 

SLOF2Oi2OOO2 8707W 03 SWIFT TRANSN Z COM .2,530000 0000 S OW004 12/WO04 12/012004 4402648 -41,73373 2.Z 75 S3 
SLOF20120002 870758703 SWIFT TRANSN INC COM zoo 0000 S 911MOD4 12WO04 12WO04 

1). 
57098 

-, 
231170 1,33228 S3 

SLOF20120002 17273KI09 CIRCOR INTL!NC COM -3 00000 S 5/27/2DD4 12IM2004 
121, 

0/2004 006724 99889 6635 SO 
SLOF20 

1 
20002 17273KI09 CIRCOR INTL NC COM _3.0000 0000 6 7/2212004 12f7/2004 12/,WD04 60 :672 37 :54,594 90 6.07747 S 

SLOF20120002 25754A201 DOMINOS PIZZA INC 
-3
.900 

0000 S 
8r2712004 12n12 0.4 1211anGD4 72,33940 54,91200 W 427 4 S 

SLOF20,20DO2 530370ID5 LIBERTY CORP COM -300000D 
S 

7/912004 1 217f20004 
1 
2flO/2004 1270044 -13,78868 

_ 
1 :088 204 SOL 

SLOF20120002 530370105 LIBERTY CORP COM -5000000 S 7/=D04 12/712004 12110/2004 25,40088 :26 :1~:4 74 .1 .4:3 828 S 
SLOF2Oi2OOO2 1170823103 0 CHARLEYS INC 

-900 

0c) 
S 0/17/2004 12r?/2004 12/1 

Or2DD4 
1662388 

1 
4 4 64 21119 4 S 

'SLOF20120DO2 7213200103 PLANAR SYS :NC -5000000 S 1=004 12(712004 
1 
2110nD04 5:288 

13 . 
.442 

1 
5 

.154 

SLOF201 20002 726900`103 PLANAR SYS NC -1,5000000 
S 

1116=04 12n12OO4 12flO/2004 1680437 -2: 355 
1 
5 -140 490 0728 SSL 

SLOF20120002 728900103 PLANAR SY : ~NC -3.0000000 S 1/2O/2OD4 
i 
2f7/20D4 12110/2004 31,72875 :53 7 0 0 -21.97125 St. 

SLOF2012ODD2 720900103 PLANAR SY NC -7000000 s 1/21/2004 12f7/2004 12/1 
0120'4 

74 
3 
38 

1 
2:301 

4 
3'3 -4 :1 695 S 

SLOF20 
1 
20002 788598102 SAGA COMMUNICATIONS INC CL A -370 0000 S 0114 12n12004 12/10n004 62 :8'21 93 -6965953 -S' 307 0 SL 

SLOF201 2DO02 788598102 SAGA COMMUNICATIONS INC CL A :200 ODDO S 4,33rOM,20.4 12f712004 
12110/20134 

3 
. 
39578 -380500 -40922 SL 

0 SLOF20120OD2 494274103 KIMBALL INTL INC CIL 8 -2000000 s Qn&`2 3 12/8/2004 12113/2004 2,02017 -2 14 -7767 LL 8 
0 

1 1 
KIMBALL INTL INC CL B 

.3,800 
0000 S 1OW/2 3 i2tW004 

1 
52 .50308 :15 :7 

0 
~3,235 12 LL 00 L F20 2DD02 494274 03 

OD 
12/ 3RO04 2 

SLOP20120002 829226109 SINCLAIR BROADCAST GRP INC CLA -8000000 12r2n002 12/a/2004 12/13/2004 638073 
1 
i,2~3 36 

4 552 
:3 LL SLOF201 

20002 829MO109 SINC IR BROADCAST GRP INC CLA -7000000 
1 
2/4f2002 

1 
21&7004 

1 
211 312004 5,58314 65377 4.070 3 LL 

LA 
1 

3,19036 -, :536 7a 
L 

SLOP20120002 S2922Gi09 SINCLAIR BROADCAST GRP INC CLA 4000000 S 126/2M 1218rVU 2(13r2W4 -2,346 40 L 
SLOF20120002 M97385112 VERISITY LTD SHS 

-4000000 S 
1211 1f2003 

1 
2/812004 

1 
21`13/2004 3 5`11 92 

.5 
020 

70 
-1 50884 St. 

SLOF20120002 M97385iI2 VERISITY LTD SHS -3,0000000 S 
1 
211 212003 121812004 1211 312004 20 

, 
33938 -37 

. 
44750 -11,10512 SL 

SLOP20 
1 
20002 M97385112 VERISITY LTD SHS -3 200 DOOO 6 

1211 
9/2G03 

I 
2/ar2004 121;3/2D04 28,09534 -38,30 0816 -10,241282 SL 

SLOF20120002 M97385112 VERfSITY LTO SHS -1 .200 
- 

S 
1 

2)2212003 12/8/2004 
1 
21 =004 10.53575 -1 

4 

2' 38 
-37 401 SL 

SLO 20`120002 M973a5il2 VERIS:TY LTD SHS -1,400 
OD 

int2 o4 12/812004 1211312004 12,29171 -17.58020 -5:268 49 St. 
SLOFF20120002 M97385il2 VER:S,TY LTD SHS -1400000D liar2oD4 1211112004 12/1312004 12.291 71 -17.24044 

-4 
94 : 73 SL 

DO 0 LOP20120002 M97385`112 VER S Ty LTD SHS -4,0000000 S 3110/2004 2/812004 12113f2 04 35,11917 -3910 4 .3:98 23 S 
SLOF20120002 M07385112 VERISITY LTD SHS -1,700 Dwo S 7,r2712DD4 1211112DD4 12/1 3)2: 14,02565 -8 '238400 5,69074 SO 
SLOF201 2DO02 OeBB21109 BANTA CORP '32000000 S 8113/2004 12/812004 12113/2004 141281 18 .118 .08544 23.19572 SO 
SLOP20120002 066821109 BANTA CORP -1 3000000 S 8/2312004 

1 
21812004 12113/2DO41 573 54 4 55852 7,83890 SO 

SLOF20i20002 ose821109 
BANTA 

CORP Soo 
OODD 

s JD,412004 12/WO04 12/1 312004 22:0975 
1: 

-29:029 3 2.04588 83 
SLOF20120M D95130105 SLOU 

gnon 1 1 1 
312 3,267 SO -02462 0 8047 83 S NT ~NTL INC NEW COM 2000000 S OD4 

2/arID04 21 004 
_2 ge 

0 LOF20120002 095180105 BLOUNT NTL INC NEW COM 
-1

.9000000 
S 

9/3012D04 12jaI2004 12/13f2DG4 31 .04200 4,838 12l 6 204 137 83 
SLOF20120002 095180`105 BLOUNT INTL INC NEW COM -2,900 ODOO 

S 
10/1/2004 

1 
2/11=04 12/1 3/2 G4 47,381 12 -39 0 

1 " 

808003 
63 

SLOF201 20002 103043105 BOVINE CO INC COM -250000 :123120D4 12/8/2004 12113120 4 37,75486 -34:'34. 50 3,4083 
5 

' 00 S DO a r SLOF20120002 103043105 BOWNE CO INC COM -500 00DO S /24/2004 12/ai2004 12113/2004 755097 -0,60330 94787 83 
SLOF20i20002 12497TiOl CB RICHARD ELLIS GROUP INC 

1'90 00 0 S 
6/17/2004 121B/20D4 12113/2004 55.401 75 .3625006 19,15089 SG 

SL F20120002 132011107 CAMBREX CORP COM :2 Soo 000 9r22/2004 12/1112004 
1 
211 312004 60,84282 -56 77a 50 

3 
004 32 S3 S 

0 
1 

:836 22 2,14377 S3 0 00 S LOF20120002 132011107 CAMBREX CORP COM -7000000 S 9=12004 12tMOG4 121 3/2004 1 
0 
.9799 -14 r 

'LOF20120002 155498109 CHAMPION ENTERPRISES INC CON -5,5000000 B Ior7/2004 121WOD4 1211 3r2004 61 
1 
DO 2: 54,20030 089998 S3 

SLOF20120002 158496109 CHAMPION ENTERPRISES INC COM 4 600 0000 S 10/1212004 
1 
21&2004 

1 
211 312004 S1,i02 G4 -4438832 6,71572 S3 

SLOF20120002 22284P105 COVENANT TRANS INC CL A -2,0000000 S IDIMOD4 12tW004 
1 
2/13/2004 37,11712 -37,233 00 .11580 SL 

SLOF20120002 232806109 CYPRESS SEM~CONDUCTOR CORP -1,9000000 S 7/21/2004 1211V20134 12/113/2004 ig.043 44 -21,73296 -2.68952 SL 
SLOF20 

1 
20002 2321106109 CYPRESS SEM CONDUCTOR CORP -1'900 OOGO S 7/2212004 121BI2004 

1 
2/ 312004 

1 
9.04344 -21,44036 -2,39892 St. r 

'LOF20120002 285229100 ELECTRO SCIENTIFIC (NOS WC -1 .5000000 S W4W4 121817004 1211312004 29,13727 27.41250 1 724 77 S3 

5/312005 

AJIF .d P Sloan Founclation 
Tax ID no 13-1623877 
Hip Rock C.pX .I 



SLOF20120002 285229100 ELECTRO SCIENTIFIC INDS INC -8000000 S 9417/2004 12/812004 12/1312004 15,53987 -13.92884 1,6`11 23 S3 
SLOF20120002 285229100 ELECTRO SCIENTIFIC INDS INC .1,5000000 S 1Qf412OO4 12iar2004 12/13/2004 29.13727 -26,95770 2J79 57 S3 
SLOF20120002 2971302104 ETHAN ALLEN INTERIORS INC COM -2,1000000 8 MI/2004 12/a/2004 12/1312004 79,204 95 -76.22832 3,03063 63 
SLOP20120002 297602104 ETHAN ALLEN INTERIORS INC COM -1,1000000 S V=004 1218n004 12/13/20104 41,51973 -39,35745 2,16228 S3 
SLOF20120002 35003RI00 FOUNDRY NETWORKS INC COM .1,8000000 8 9/1012004 i2/6nD04 12113/2004 24,828 66 -18.81480 5.ail 80 S3 
SLOF20120002 35083RIOO FOUNDRY NETWORKS INC COM -8000000 S 911312004 12/WOG4 1211=004 10 .94SIS -8,74840 2.19670 S3 
SLOF20120002 359694100 FULLER H 9 CO COM -1000000 S 3/24/2004 12/ar2OO4 12/1312004 2,75321 -2,82291 13030 SO 
SLOF20120002 359694108 FULLER H B CO COM -1,2000000 S 4/1312DO4 121812OD4 1211312004 33,03846 -34.12032 -1,08188 SL 
SLOF20120M 359094100 FULLER H 8 CO COM -I,SDO DODD S 4)2ar2O04 12IBnDO4 12113F2DD4 41,29808 -42.0139 60 -77162 St. 
SLOF20120002 359694iDB FULLER H B CO COM -1000000 S SWO04 12M7OG4 12113r2OD4 2.75320 -2.70301 5019 80 
SLOF20120002 360021100 FURNITURE BRANDS INTL INC COM -2,200 DODO 8 7114/2OD4 12/812004 12/1312004 51,62421 -51,80984 -24563 St. 
SLOF2D112ODO2 3609211100 FURNITURE BRANDS INTL INC COM -1 .8000000 S 7/1512DO4 12/11/2004 12/13=4 42,23799 -42,18042 5157 SO 
SLOF20120M 38092ilOO FURNITURE BRANDS INTL INC COM .1,7000000 8 7/2gnOG4 12iarIOD4 12113/2004 39 .80143 -39,09320 79823 SO 
SLOF20120002 3509211DO FURNITURE BRANDS INTL INC COM 1 .100 0000 6 aWOG4 12/6/2004 1211312004 25,61210 -25,24555 56855 SO 
SLOF20120002 300921100 FURNITURE BRANDS INTL INC COM -2.5000000 S 10141/2004 12/a/2004 12/1312004 58 .66388 -83,30700 -4,64312 St. 
SLOF20120002 360921100 FURNITURE BRANDS INTL INC COM -600000 8 1017r2OD4 12=004 12113QDO4 14,07933 -14,57976 .50043 SL 
SLOF20120002 3773leID4 GLATFELTER -4,0000000 8 9121/2004 12JO12004 1211312OD4 08,11382 -50,60000 17,51302 S3 
SLOF20120002 377310ID4 GLATFELTER -3,4000000 8 9r2ZQOO4 12/8/2004 1211312OD4 60 .34500 -40,58274 9.762 2e S3 
SLOF20120002 3773`10`1041 GLATFELTER 4.3000000 8 OQ3/2004 12/812004 12/1312004 63,67101 -51,72427 11.94734 S3 
SLOF20120002 3773161D4 GLATFELTER .1 .7000000 8 W4/2004 121&12004 12113r2OO4 25,172 50 -20,66054 4.30295 S3 
SLOF20120002 3093751DO GRAY TELEVISION INC -3,0000000 S 717/2004 i2/8/2OD4 12/1312004 44 .839 04 -38 2`17 30 6,62174 SO 
SLOF20120002 397624107 GREIF INC CL A COM .1 .4000000 S at2312004 i2/a/200-4 1211312OD4 64,28355 49.84322 14.44033 SO 
61 .01`20120002 423462101 HELMERICH & PAYNE INC COM .16000000S 51131M 1207004 12113=04 48,42782 -40,39424 8.03356 SO 
SLOF20120002 423452101 HEUMERICH It PAYNE INC COM -1,000 GOOD 6 5127/2OD4 1202004 12/13/2DD4 30,26739 -24,47900 5,78839 SO 
SLOF20120002 421152101 HEUMERICH & PAYNE INC COM -1,2000000 S 8130/2004 120"D4 12/1312004 3032087 -31,34892 4,971 95 SO 
SLOF20120002 458118106 INTEGRATED DEVICE TECH INC -1,7000000 8 612W2DD4 12WOG4 I2J13/2OD4 10,02510 -23,09331 4,06821 St. 
SLOF20120002 45111111108 INTEGRATED DEVICE TECH INC .1,6000000 S 641012004 1207004 1211312004 17,90598 -21,91984 4,01388 St. 
SLOF20120002 406112K108 JDA SOFTWARE GROUP INC -3.9000000 8 IW12OD4 121812004 12113/2DD4 51,30320 43,98732 7,31597 33 
SLOF20120002 494274103 KIMBALL INTL INC CL B -2DO 0000 5 5/7/201M 1211112OD4 Q11312004 2.92017 .2.98906 -6889 St. 
SLOF20120002 52GI80107 LAWSON SOFTWARE -1 .2000000 S 71111=04 12=2004 1211Y2OD4 T. 159 51 -7.9110 00 _m 40 SL 
SLOF20120002 520780`107 LAWSON SOFTWARE -5,4000000 S 71ar2OO4 121MOO4 12113r2OD4 32,217 BG -35,37062 4,15252 St. 
SLOF20120002 530370105 LIBERTY CORP COM -2000000 S 7rnJ2DD4 i2/512DO4 12/13r2004 6.43080 -8,96168 -52176 SL 
SLOF20120M 530370105 LIBERTY CORP COM IOO.ODDD 8 SWOD4 12WOD4 12JI312004 4,2ig 90 -4,19600 2390 SO 
SLOF20120002 5872QOiO8 MENTOR GRAPHICS CORP COM eoo GOOD s 8119=04 121812004 17J1 Y2004 7,72764 -0,24564 1 .48200 SO 
SLOF20120002 587200108 MENTOR GRAPHICS CORP COM -2.0000000 S 0/20/2OD4 121842004 12li3rnO4 25,76879 -211,421 00 4,33779 60 
SUOF20`120002 587200106 MENTOR GRAPHICS CORP COM .3,1000000 6 812712004 12/812004 12/1312004 39 .02813 -34.60778 5,31835 SO 
SLOF20120002 024580100 MOVADO GROUP INC COM -6000000 8 a/1312004 12/a/2004 1211312004 10,43081 .8 .30442 2, 126 39 SO 
SLOF20120002 624550108 MOVADO GROUP INC COM -8000000 6 8116=04 12/812004 12113120134 13.90775 -11,20000 2,70775 SG 
SLOF20`120002 650203102 NEWALLIANCE BANCSHARES INC -1 .000 GOOD S 4/12/2OD4 12JOnOD4 12/13/2004 14,4102 36 -14,41070 19168 so 
SLOF20120002 650203102 NFWALLANCE BANCSHARES INC -3, 100 DODO S 4/1,V2DD4 12/woim IV13r2DO4 45.26730 4ZBII 93 2,45537 SO 
SLOF20120002 650203102 NEWALLIANCE BANCSHARES INC -2,9000000 S 4/14/2004 12IM004 1211312OD4 42,34684 -38,54332 3,80352 60 
SLOF2012OD(12 650203102 NEWALUANCE BANCSHARES INC A.300 0000 8 4115/2004 121&12004 1211312004 18,98308 .17,49878 1 .48428 SO 
SLOF20120002 670B23ID3 0 CHARLEYS INC -1,1000000 a 8/1712OG4 1218=4 12f`13=04 20,08035 -1754456 2,53579 SO 
SLOF20120DO2 68OW5205 OLIN CORP COM PAR $1 00 -1,200 GOOD S 4/1912004 12/ar2OO4 12JI312004 25.13221 -22,011 84 3,12037 SO 
SLOF20120002 680665205 OLIN CORP COM PAR 5100 -2.600 DODO S 4120/2004 121=004 12JI312004 52.35877 40,48000 5,89877 SO 
SLOF20120002 080665205 OLIN CORP COM PAR S1 DO -2,5000000 5 4122/2004 12/8nOO4 12113/2004 52.35677 48,88800 5,47277 SO 
SLOF2Ot2O= 89373HI06 PACER INTL INC TENN _800 0000 S &73/2OD4 12020041 121130M 12,03224 .10,73358 1 .298 SO SO 
:LOF20`120002 69373HIOG PACER INTL INC TENN .3.0000000 S 0/2=004 1218/2004 1211312OG4 60,161 19 -55,051 so 5,10039 SG 
LOF20120002 89373HIDS PACER INTL INC TENN -3,0000000 S 11/2912004 121WOO4 12JI312OD4 60.181 19 -5459700 5,56419 SO 

SLOF20120002 69373HIOS PACER INTL INC TENN -1000000 8 7/i/2OD4 I2/8QG(A 1211312004 2.00537 -1,85500 15037 SO 
LOF20120002 69373H108 PACER INTL INC TENN -1,100 DODO S 7130/2004 12J8/2004 1211312004 22,05910 -17,48921 458909 SO 
LOF20120002 696639103 PALM KBR HOMES INC -1 .3000000 8 5/712004 12/1312004 1211312OD4 la,562 78 -24.60594 -0,10310 St. 

SLOF20120002 713755100 PERFORMANCE FOOD GROUP CO -1,ODO DOW 8 armou 121812004 12/13/2OD4 49.55748 -49,41843 13905 SO 
SLOF20 

I 
2DO02 726900103 PLANAR SYS INC _90C 0000 S 1121/2004 f2=004 IZI13r2m 9,81816 - t5,832 71 -6.214ISS SL 

SLOF20120002 726900103 PLANAR SYS INC .1,6000000 8 W8nOO4 12/812004 121i312DO4 17,09898 -27,15792 -10.05806 SL 
SLOF201 20002 725900103 PLANAR SYS INC -1,1DO 0000 S 112912004 I21WOG4 12/`13/2004 11,75553 -18,53500 -6,77947 St. 
SLOF20120002 728900103 PLANAR SYS INC -1,800 DODO 3 3/1812004 121812004 1211312004 19,23633 .22,47984 -3,24351 SL 
SLOF20120002 772739207 ROCK-TENN CO CL A ADD 0000 a 4/2af2OG4 12/8r2OD4 1211312004 1,62399 .1,40404 2935 SO 
SLOF20120002 772739207 ROCK-TENN CO CL A -900 GOOD S 5/5/2004 12IM004 12/1312004 13,71595 -13,814 4e -9851 St. 
SLOF20 120002 772739207 ROCK-TENN CO CL A -1,4000000 S SM004 12/8/2004 1211312OD4 2`1,335 92 -20.82822 50770 SO 
SLOF201 20002 772739207 ROCK-TENN CO CL A -15000000 S 5f7/2004 1218QOD4 12/13/2004 22.85991 -22,58475 27510 SO 
SLOF20120002 781182100 RUBY TUESDAY INC -4000000 S 101612004 i2/8/2DG4 1211312004 10,38728 -9,50308 88420 S3 
SLOF2012ODD2 781182100 RUBY TUESDAY INC -2,6000000 8 10[712D04 12WOG4 12/13r2OG4 67,51729 -63,86920 3,64803 63 
SLOF201200M 782352108 RUSSELL CORP _500 DOOD S gna,2DD4 121WO04 12M 300041 932478 -"05 00 51978 S3 
SLOF20120002 782352100 RUSSELL CORP .8000000 S 912212004 12/8/2OD4 1211312004 14.91965 -13,84000 1,27085 S3 
SLOF2Oi2OOD2 829220109 SINCLAIR BROADCAST GRP INC CIA -0,2000000 S 12015nOO3 i2mwG4 12113/2004 49,45065 -83,20168 -33.81 1 01 St. 
SLOF20120002 88i83PI02 STONERIDGE INC COM .1 .ODO 0000 8 (119120041 121&12OG4 12/1312004 22.41019 -24,06480 -1,654 111 St. 
SLOF20`120002 88183PI02 STONERIDGE INC COM -10000000 6 7=004 12/WDD4 12113/2004 14,00637 .14,74770 -741 33 St. 
SLOF20120002 1130100 SYBASE INC COM -1,0000000 S 9/1512004 12/8/2004 12/13/2004 17.88288 -14,03540 384748 83 5 1 :711 1 
LOF20 20002 7 30 00 SYBASE INC COM -2,ODO DODO S 9/21/2004 12iar2OD4 12/`13r2004 35.76570 -27,00000 7,96576 S3 

SLOF20 120002 87tf3OIOO SYSASE INC COM -2.DDO GOOD S 9)24)2DD4 121ar2004 IW13f2004 35,76576 .27,432 SO 8,33316 S3 
SLOF20 12GOD2 92925EI08 WH ENERGY SVCS INC COM 4000000 S 511=004 12/8/2004 12/1312004 045784 -0,82572 1,63212 SO 
SLOF20120002 92925EI08 WH ENERGY SVCS INC COM .8000000 S 5127/2004 12WOG4 IV1312004 16,91568 .14,43544 2,48024 SO 
SLOF20120DO2 5073DR102 LAIDLAW INTL INC -3000000 S 9/1112003 1219=4 12J14/2004 5,751 91 -3,13500 2,61691 LG 
SLOF20120002 60730R102 LAIDLAW ~NTL :N 

.1 
5000000 S 0=003 121WO04 12M4/2004 28.76958 .15,21870 1354088 LG 

SLOF20 
1 
20002 50730R 

1 
02 LAIDLAW NTL NC A:400 DODO S 9/2312DO3 12/912004 1211412004 2804227 -14.07000 1277227 LG 

SLOF2012OOD2 50730R1(12 LAJDLAW INTL INC .2000000 S ia/aI2003 1219/2QD4 1211412004 3,83481 -2,09000 1,74481 LG 
SLOF20120002 00174,1101 AMN HEALTHCARE SVCS INC -7,8000000 S 9/13/2004 12WOO4 1211412004 28,57163 .21,88732 6,9D4 31 S3 
SLOF20120002 001744101 AMN HEALTHCARE SVCS INC -2,4000000 S 9115/2OD4 12WOG4 1211412004 38,09550 -28,64832 944718 S3 
SLOF20120002 007525108 ADVANCED DIGITAL INFORMATION .1,2000000 S 61`1712OG4 121912004 l2f14/2OD4 12,361 51 -11,43600 92551 SO 
SLOF20120002 007525108 ADVANCED DIGITAL INFORMATION -5,200 GOOD S On312004 12/g/2004 12/1412004 53,58853 .52,78988 77805 SO 
SLOF20120002 006318107 AFTERMARKET TECHNOLOGY CORP -1 8000000 8 &2712004 121912004 I2/i4/2DO4 29,79236 -24.34260 5,44970 SO 
SLOF20120002 008318107 AFTERMARKET TECHNOLOGY CORP -3000000 S af3O/2O04 12/912004 12/1412004 490539 -3,95874 1,ODO 85 SO 
SLOF20120002 037598100 APOGEE ENTERPRISES INC -5.300 DODO S Ong/2004 12/912004 1211412004 74,72824 -65,19000 9.53824 S3 
SLOF20120002 O42e9Q1OO ARMS GROUP INC COM -3,9000000 S 1015r2m 12(9/2004 t2114112004 24.80224 .2210208 2,70018 S3 
SLOF20120002 04269QIOO ARRIS GROUP INC COM -2,8000000 S 1011112OG4 1219/2004 1211412OD4 17,6011 74 -15,6411 24 2,14550 53 
SLOF20120002 042690`100 ARRIS GROUP INC COM -2.800 GOOD S lO/i2/2DO4 1219/2004 12/14/2004 1?,800 74 A3,623 08 3.98286 S3 
SLOF20120002 12497TIDI CB RICHARD ELLIS GROUP INC -28000000 S 6/17/2004 12WOD4 12/1,112004 83,43004 -5342232 30,0`15 72 SO 
SLOF20120002 12497TIO1 CB RICHARD ELLIS GROUP INC -1,7000000 S 6/iMOO4 121912OD4 12/1412OD4 50.658 at -32.39027 18,26854 SO 
SLOF20120002 25754A201 DOMINOS PIZZA INC 4,700 ODOO S 812712004 1219/2004 12/1412004 84,30285 -80,17600 18, Q6 85 80 
SLOF20120002 25754A201 DOMINOS PIZZA INC -1000000 S 9/1/2004 12/912004 12/1412004 1,79368 -1 .45800 33568 SO 
SLOF201 20002 280095104 DOVER DOWNS GAMING & ENTNT INC -1 7000000 S 111212004 1219/2004 12(14/2004 19,60279 -18,37032 3. f32 47 SO 
SLOF20120002 260095iD4 DOVER DOWNS GAMING & ENTNT INC -21000000 S 7/1/2004 1219/2004 12/140004 24,09168 -23,42508 1168 60 SO 
SLOF20120002 260095`104 DOVER DOWNS GAMING & ENTNT INC -8000000 S 7/20/2004 1219/2004 1211412004 9 17778 -11,024 00 1,15378 SO 
SLOF20120002 36555:11D5 GARDNER DENVER INC COM .1. 100 DODO S 8/2712004 12/g/2D04 1211412004 3761912 -29,97586 7,64340 SO 
SLOF20 

1 
20002 36555 05 GARDNER DENVER INC COM -2000000 S 9/1/2004 12/912004 12/102004 11,839 64 -5,490 DO 1 .349 S4 SO 

SLOF20 120002 365558`105 GARDNER DENVER INC COM -1,100 GOOD S gr212004 12/g/2004 12/14/20G4 37 .619 12 .2901305 8,60807 SO 
SLOF20120002 385558105 GARDNER DENVER INC COM -1 400 DODO S 9/912004 1219/2004 12/MO04 47,67807 -3805256 9,820 31 S3 

SLOF20 120002 
377316104 GLATFELTER -2,0000000 S 0124/2DO4 

1 
2/912 04 12114r2OO4 29,49970 .24,55240 4,94730 S3 

SLOF20 
1 
20002 377316104 GLATFELTER -1,7000000 S gr27f2OO4 12/g/2004 12J1412OD4 25074 75 -2066367 4,41 

1 
08 S3 

SLOF20120002 397624~07 GREIF INC CL A COM -1.0000000 S W312D04 
1 
219/2004 12/14/2004 49,315 G4 -35,602 30 13,713 114 SO 

SLOF20 
1 
20002 327624 07 GREIF INC CL A COM -2,0000000 S &23)2004 1219=04 32J`14/2004 90,031 89 -72,86000 25,771 09 SO 

SLOF20 
1 
20002 4234521 01 HELMERICH A PAYNE INC COM -2,900 DODO S MO/2004 

I 
219/20D4 

I 
2/14/20D4 90,01737 -75,75989 14,25748 SO 

SLOF20120002 423452101 HEUMERICH & PAYNE INC COM .2,0000000 S 7/212004 12/g/2D04 12/14/2004 62,08094 -53,170 OD 890494 S 
SLOF2012DO02 488152208 KELLY SVCS INC CL A _1000000 S 912=004 12/912004 12/14/2004 2,92302 -2,694 (15 22037 S3 
SLOF20 1 20002 48BI52208 KELLY SVCS INC CL A _i:7DO GOOD S Qr22r2GD4 

1 
219/2004 

1 
2fI 4/2 4 4 9137 4561016 4,02121 63 

SLOF20120002 488152208 KELLY SVCS INC CL A 3000000 S 912412004 12/9/2OD4 12114/200004 ::,769 05 -8:087 76 681 30 S3 
SLOF`20~2002 494274103 KIMBALL INTL INC CL B -1,5000000 S sn/2004 12/14004 12/14/2004 21,52449 -22,41795 -89346 SL r 

-3 
06 S 

'LOF20 20002 494274103 KIMBALL INTL INC CL 9 2 200 DODO S IM004 12JM004 31 .56926 070240 785 3 
SLOF20 

1 
20002 505336 

1 
07 LA Z BOY INC :3'400 0000 S iD(7/2DO4 1219/2004 12114/2004 50,041 72 

_47 
019 82 

3 
022 

10 
S3 

SLOF2012GO02 520780107 LAWSON SOFTWARE -2,300 GOGO S 71W2004 12/WO04 12/`1412004 13,577 50 -15491 19 -1,91369 St. 
SLOF20`120002 520780107 LAWSON SOFTWARE -2,000 DODO S 7f712004 12/9/2004 12/1412004 11 50652 -13,28560 .1,47908 St. 
SLOF20 

1 
20002 520780107 LAWSON SOFTWARE -5.4 00000 S 7/1512OD4 12/912004 12/14/2004 31,87760 .37,32102 .5 4:3 42 St. S : 

08 
LOF20120002 620780107 LAWSON SOFTWARE -8DO 0000 S 7/2012004 121MOO4 1211412004 472281 -5,50344 7 3 St. 
SLOF20120002 530370105 LIBERTY CORP COM .3000000 a 8/W004 12/912004 1211412004 12.66720 

_ 
1258800 7920 SO 

SLOF20120002 577933104 MAXIMUS INC COM 
to() 

GOOD S 9JJ7J2DD4 12),WD04 12/14)2004 3,03 73 -2,92000 16373 S3 
SLOF20 

1 
20002 577933104 MAXIMUS INC COM -1 .7DO 0000 8 9/20/2004 12/912004 

1 
2/14f2OG4 62,42337 49,37191 3 05148 S3 

51312005 

Alfred P Sloan Foundation 
Tax ID no 13-1823877 
High Rock Capital 



SLOF20120002 5779331D4 MAXIMUS INC DOM -1 .4000000 S 10/4/2004 121912004 12/1412004 43,172 il) -40,55436 2,01782 83 
SLOF20120002 650203102 NEWALLLANCE BANCSHARES INC -2,500 DODD 8 0512004 12/g/2OD4 12114/2004 36.37414 ~33,65`1 50 2,72264 SO 
SLOF20120002 650203102 NEWALLIANCE BANCSHARES INC -2,000 DODD 8 4=004 121942004 12114r2OO4 29,09931 -27.79280 1,30811 SO 
SLOF20120002 650203102 NEWALLIANCE 13ANCSHARES INC -8000000 8 Alr20/2004 1219/2OG4 12114/2004 11,63973 -11,00530 83437 SO 
SLOF20120002 670823103 0 CHARLEYS INC -1 .5000000 S 8/17/2004 12WO04 i2/1412OD4 27,24470 -23.1124 40 3.320 3e SO 
SLOF20120OD2 896839`103 PALM HBR HOMES INC -1,2000000 S 517/2004 12/912004 12/1412004 16,77729 .22,708 Se -5,99127 SL 
SLOF20120002 696039103 PALM HBR HOMES INC -1,6000000 S s1il/20G4 l2t9/2DD4 I2A4/2OD4 22,36971 -29.07712 -7,50741 SL 
:LOF2Oi2OOD2 aNG39103 PALM HBR HOMES INC -2,7000000 S 6115nOO4 121MOD4 12114/2004 37,74889 A8.582 20 -10.81331 SL 
LOF20120002 70503403 PRICELINE COM INC A.500 0000 8 10112r2OD4 12JMOD4 12/14/2OD4 35,93435 -32,40205 3,53150 S3 

SLOF20120DO2 755287101 READERS DIGESTASSN INC COM -600 DODO 5 W3)2DD4 12)9)2004 121MOD4 8,07767 -8,33226 -25459 SL 
:LOF20120002 755267101 READERS DIGEST ASSN INC COM -2,5000000 S &27=04 120912004 12/114/20D4 33 .65696 -35 37e 75 -1,71979 SL 
LOF20120002 755207101 READERS DIGEST ASSN INC COM -2,4000000 5 9/ai2004 12/9MOO4 12114/2004 32,310 68 -35.10938 -2 Iles es SL 

SLOF20120002 700943100 RES CARE INC COM -i,ODO 0000 S 311=004 121MOO4 12114/2OD4 15,187 84 -11,991 50 3,10634 SO 
SLOF20 12OW2 760943100 RES CARE :NC COM -1000000 S 3,25/2004 12=2004 12/f4/2OG4 1.51878 -1,15330 365 39 SO 
SLOF20 120002 750943 

1 
00 RES CARE NC COM 

.1 
.800 DDOO S 3r2912OO4 l2A)J2OD4 12/14/2004 27,33812 -21.684 05 5.55,4 DO SO 

SLOF20~20002 750943100 RES CARE INC COM -3.3000000 S 4/30/2004 12/MO04 12114/2004 50.11989 -44,8552S 5,25464 SO 
SLOF20 20002 750943100 RES CARE INC COM -2000000 S 5f7/2004 12/WO04 1211412004 303757 -2,a8l 60 35597 SO 
SLOF20i 20002 760943100 RES CARE INC COM .1000000 S 6/201200-4 12/912004 12/14/2004 1,518 7B 1 .207 12 31158 60 
SLOF20 120002 86i83PI02 STONERIDGE INC COM -3000000 8 7/22/2004 121912OD4 12/14/2004 4,184 90 A.424 31 -23941 SL 
SLOF20120002 61503P102 STONERIDGE INC COM -1000000 S 7123f2OO4 I2/9t2OO4 12JMOG4 1,3D4 96 -1 .47539 -8043 St. 
SLOF20120002 SMOM102 TITAN INTL :NC ILL COM -300 DODD S 814=41 12WOD4 12/MDD4 4,02570 -3,08910 93860 SO 
SLOF20 

1 
20002 88830M 

1 
02 TITAN INTL NC ILL COM -2.1000000 S SWD04 12/9/2004 12114/2004 26 .18028 -22,03887 6,141 41 SO 

SLOF2Oi20OO2 05830MID2 TITAN INTL INC ILL COM -2,0000000 8 =3/2004 lZW20D4 12/14/2DD4 20 .83837 -19,71440 7,12397 SO 
SLOF20120M 020253101 VALMONT INDS INC COM .3,000 DODD 8 3r2=004 1219/2004 12114/2004 88 .50788 -72231 94 15,27a 04 SO 
SLOF20120002 rZO253101 VALMONT INDS INC COM -1,800 Dow S &10=41 1207M 12114rM 44.25394 -35,91000 6,34394 SO 
SLOF20120002 9Sea7OlO7 YORK INTL CORP NEW COM -700 DODD 8 7/27/2004 i2fflQO04 12114f2OO4 25,95181 .24.53507 i,41e 54 SO 
SLOF201 20002 9ON70107 YORK INTL CORP NEW COM -1,4000000 S &WO04 l2/Br2OD4 12/14/2OD4 51,90322 A7 .685 40 421782 SO 
SLOF20 120002 OW670107 YORK INTL CORP NEW COM -8000000 IS &WOO4 12/g/2OD4 12/14/2DD4 2905899 -25,9112 00 3.67099 So 
SLOF20i 20002 OSM70 

1 
07 YORK INTL CORP NEW COM -1,1000000 6 911412004 12/g/2004 12/14/2004 40,781 10 .34,68300 809810 S3 

SLOF20120002 33582V108 FIRST NIAGARA FINL GROUP INC A.600 DODO 8 9129/2004 12/10/2DD4 12115/2004 66,67571 -54,59405 2,08163 S3 
SLOF20120002 335B2V108 FIRST NIAGARA FINL GROUP INC -3,2000000 S iO/4/2DD4 12/1012004 12115/2004 44,45048 A4,160 00 290 4a 63 
SLOF20 1200M 38037510a GRAY TELEVISION INC -6,200 DODD S 7/7/2DD4 1211042004 12/15/2004 78,35592 .86,24332 12.11260 SO 
SLOF20120M 423452101 HELMERICH & PAYNE INC COM -2.1000000 6 7/212004 12/10120D4 12/1512004 65,01048 -55,834 00 9,175 68 60 
SLOF201 20002 530370105 LIBERTY CORP COM -2000000 S aWO04 12liO/2004 12/15/2004 6,47380 -8,39200 oleo SO 
SLOF20120002 82952PI03 MYKROLIS CORP COM .1,300 ODDO 8 W012004 l2JlOf2OO4 1211512004 10,83460 -12.96093 305 07 S3 
SLOF20i 20002 070023103 0 CWLEYS INC -1 .100 0000 8 11117/2004 12/10/2004 1211512004 19,96453 .17,54456 2,41ig 97 SO SLOF20120002 

075234108 OCEANFIRST FINL CORP ~300 0000 S 7/2OnOO4 121IOrIOD4 12/15/2004 7,33747 -6,85500 48247 SG 
SLOF20120002 075234108 OCEANFIRST FINL CORP -1,2000000 S 712712004 12/1012004 i2JI612004 29,34080 -26,6132 84 2.50702 30 
SLOF2DI20002 788596102 SAGA COMMUNICATIONS INC CL A .2,3000000 S 4130/2004 12110/2014 12115/2004 38,9a4 08 A3,757 50 41,773 42 SL 
SLOF20120002 SOI83PI02 STONERIDGE INC COM -5000000 S 712312OD4 12/1012004 12/1 WD04 6,97493 -7,37695 A02 12 SL 
SLOF201 20002 G7127PI00 PLATINUM UNDERWRITERS HLDGS .700 DODO 8 4112/2004 12J13/2004 12/18/2004 20,88611 -23,52809 -2,54278 SL 
SLOF20120002 G7127PI00 PLATINUM UNDERWRITERS HLDGS -1,3000000 S OnS120134 1211 3/2OD4 12/1612004 38,78849 -39,Oe5 00 .27651 SL 
SLOF20120002 071127PIDO PLATINUM UNDERWRITERS HLOGS -Z2000000 8 W24/2004 12/la'2004 12116r2004 65,84200 -65,59432 4774 S3 
SLOF201 20002 03876QiO8 ARBITRON INC COM -1 .400 BODO 6 012912OD4 l2/;W2DO4 12/1612DO4 52.93598 ~60.623 90 2 02 08 83 
SLOF201 20DO2 038MIG8 ARB;TRO NN :NC COM -1,5000000 8 10/1112004 

1 
2/1312004 12/11612004 56.717 12 -55,73790 97922 6 

SLOF20120002 038760108 ARB TRO Nc COM -3.8000000 8 1014/200-4 
1 
21 3/2004 

1 
21 SnOO4 

1 
36,12109 -137 .05580 

_234 51 
SL 

SLOF20120002 036750ioa ARBITRON INC COM 1,200 0000 6 10/512004 12/13r2OG4 12/iMOD4 45,37369 45,84720 A73 51 GIL 
SLOF20120002 067:06110099 BARNES GROUP INC COM -1000000 S 717/2004 12/13/2DO4 l21i8/2OD4 2.720 94 -2,74063 

~l 

" " SL SLOF20 
1 
20002 057 05 BARNES GROUP INC COM -1,1000000 S 719/2004 121`1312004 12liB/2004 29,93029 -2041311 4312 . So 

SLOF20,20002 077454106 BELDEN CDT INC -Z700 0000 S 7r2anOG4 1211312OD4 12/1812004 62,03941 -53
:093 ~2 

8,04582 

SO 
SLOF20 

1 
20002 077454100 BELDEN CDT INC -4000000 S 712112004 

1 
211 3/2 D4 12110/2004 9191 02 -7.62300 

a 
02 

S13 460 000 S 
0 
0 SLOF20`120002 095180105 BLOUNT INTL INC NEW COM 1011/2004 12/1312 04 12118/2 D4 74,38025 -62,33968 1204059 63 

0" SLOF20120002 lO3D43iO5 BOWNE & CO INC COM -1 :9000 ODOOO a W412004 12/13/2004 
1 
2/, W004 28,50586 -25,09254 350331 83 

SLOF20120002 103043105 BOWNE 
, 
CO INC COM -7, 700 ODOD &27/2OD4 12/13/2DD4 12JIWOD4 25,58575 -21 .905 35 3:080 

40 
S3 S 

1 _8 0:1 05 S SLOF201 20002 
1 
030431 05 BOWNE & CO INC COM 40000 0 gr29/2004 

1 
2/13/2004 

1 
21 MD04 6,02018 .51 904 831 14 S3 

LOF2Oi2DOO2 22284P ;CO)5 COVENANT TRAN::NC CIL A -3,7000000 8 10/WO04 12111312 2/116=4 70.60248 
8
: 1 .7'21 43 63 

SLOF20 1 20002 22284P 5 COVENANT TRAN Nc CL A -3,600 ODOO, 8 1017/2004 
1 
2/ 3/2004 12/1197004 68,69431 .63,57384 5.12047 3 0 

SLOF20120002 23`1082108 CUMULUSMED :AIN CLA -41000000 S e/3012OD4 121 3120 4 12116r2004 60,49326 -88,24409 _7 83 SL U CC I 
. SMED A L A 

1 . 
:, SLOF20120002 231082103 CU IN -1 :100 GOOD S 711/2D04 2/113f2OD4 12118/2004 1822900 -18,40300 2 15703 0 SL 

SLOF20 
120002 231082108 CUMULUS MEDIA INC CL A .2 000 

DODO 
a 

814,2004 
1211312004 1211 GaG04 38 

. 
361 58 -42 .101 80 -3,740 

22 
SL 

SLOF20 120002 23 
1 
002 

1 
08 CUMULUS MEDIA INC CIL A 

. 
i e0O 0000 a &W004 12/13/2004 1211 e/2DD4 2360712 -25,60548 2001 36 SL 

SLOF20120002 231082108 CUMULUS MEDIA INC CL A .2 
1000 

00 
elle/2004 1211 

3r2OO4 1211612 D4 30.08435 -32 :2862 
69 

:1 .878 34 St. 
SLOF20120002 231082108 CUMULUS MEDIA INC CL A -1 .7 . 0000 S 

W3)2DG4 
12JI312004 12JJ eQOO4 25,08257 -27 1836 -2.13579 SL 0 p 00 

SLOF20120002 231082108 CUMULUS MEDIA INC CL A .1,3000000 8 813=004 12113/2OG4 12118n004 19,18079 .19,9D4 95 -72418 St. 
SLOF20 120002 23 1002 108 CUMULUS MEDIA INC CL A -6000000 8 ovar2DO4 12/13/20N 

I 
2/ia)2DD4 a, 

05267 
-9 730 DO 12287 SG S 1 1 1 

LOF20 20002 23 082 08 CUMULUS M DIA INC CL A 3,3 00 
9 

M/2004 
1 
2/13/20134 12116QO04 48,68970 48,75288 

-3- SL E GOO 00 SLOF20120002 25754A201 DOMINOS PIZZA INC -27000000 S 911/2004 21 3/2004 12/1 OD4 49,132 10 -3938000 768 1. G S I J:r2 
LOF20 20002 25754A201 DOMINOS PIZZA INC -1 4000000 8 9/212OD4 1211312OD4 12/ /2OG4 2547590 .20,16000 5.31S 90 SO 

8 :1 1 SLOF20120002 294703103 EQUITY INNS INC COM -2:300 0000 6 3f3l/2004 
I 
2/13t2OO4 12fl6/2004 24,78861 -21 

D 
1 384823 SO 

SLOF20120002 294703103 EQUITY INNS INC COM -2 100 DODO 4/8/2OD4 1211312004 12116/2004 22,63327 -1 . 14 
~2 

3:81 
805 

SO 
SLOF20120002 207802104 ETHAN ALLEN INTERIORS INC COM 5 0 DODO 6 9123r2OG4 i2JI312OD4 12/1 Sr2OO4 58,33558 .5371500 2.621 5: S3 
SLOF20120002 297602ID4 ETHAN ALLEN INTERIORS INC COM :11 :2000 GOOD 8 grimOO4 121, 3120134 1211012004 4506926 42'096 00 2,9732 S3 
SLOF20120002 297602104 ETHAN ALLEN INTERIORS INC COM 8000000 

a 
101112004 

1 
.1 OG4 ~21116/2004 3004617 -28,08000 .~ :116 ;7 :3 

SLOF20120DO2 346563109 FORRESTER RESH INC COM -1,2000000 3 7=004 12/13/2004 21 5nOD4 1914015 
'20 

.25492 
1 
14 7 L 1 9 S 

SLOF20 20002 346563109 FORRESTER RESH INC COM -2,3000000 8 712312DO4 12/1312004 12/160004 38,68529 .38,54823 -1 :882114 L 
SLO 1200 34 563109 FORRESTER RESH :Nc COM -23 0000 S S/4/2004 721130004 IVI8nOD4 388 52 -3 54 le 76887 SL 1 1 N C 1 . D 
SLOF22(0) 2000022 3466563 09 FORRESTERRESH C OM -2:30000 0000 a 91512004 2/1312004 12116/2004 36:6:5 2: 3::'04 09 :2 31 

a 
0 SL 

SLOF20120002 340583109 FORRESTER RIESH INC COM 
-1

.0000000 
8 8/512004 12/1 312OD4 12/11120134 15,95013 -18 :503 00 .552 87 SL 

SLOF20120002 340563109 FORRESTER RESH INC COM -3.4000000 8 811212004 12/13/2004 12JJ 6QOD4 54,23042 .572 12 -305040 SL 
SLOF20 120002 346503109 FORRESTER RESH INC COM .2,5000000 8 8/160OD4 12113/20134 12116Q004 3987531 -42,4:8' 25 -2,a22 04 SL 
SLOF20 

i 
2DO02 346563109 FORR STER RESH INC COM -3,50000 6 8f3l/2004 

1 
211 3/2004 

1 
2/1012 G4 55,82544 -5939 1 50 -3 568 D5 SL 

SLOF2Oi2OOO2 346563109 FORRESTER RESH INC COM -2,8000000 S 9/1112004 12/13/2004 
1 
2/1 6120004 44,60035 .4 :308 56 -2.64021 SL 

00 SLOF20120002 346563109 FORRESTER RESH -3 ODO DODD S 919r2004 12113/2004 12/1612004 5742045 -81 16796 -3.7475 SL I I ~NC COM 
SLOF2 20002 346563 09 FORRESTER RESH NC COM 5.6 00 0 S 911412 04 12/1312004 12116/2 04 11 :320 70 93,21088 .3 890 18 SL S 

0 
S 

00 
1 03 8 

. 0 _~8 LOF20120002 348563iOg FORRE TER RESH INC COM :1 10000 00000 S 9/21212004 12113/2004 12/ enOO04 54514 : 32017 475 L 
SLOF20120002 346583109 FORRESTER RESH INC COM 

goo 
Do
. 

9/21/2004 12/1 3f2OC'4 12/1 0/2004 14,35511 
4,B42 

53 
A87 42 St. 

SLOF20120002 346563109 FORRESTER RESH :NC COM -,,..o S 9/22/2OD4 
1 

2/13/2004 

1 

211&2004 3030524 
~30 .4198 52 

.10 

1 
28 SL 

SLOF20120002 346563109 FORRESTER RESH NC COM -I'l 
00 

0000 S 912712OD4 12113/2D04 1211 5/20'4 17 545 14 -17,20 "3 27591 S3 
SLOF20120002 359694106 FULLER H 8 

CO 
COM 4000000 S SM004 

1 
2113/2004 

1 
211.004 

11 
12770 -10 812 04 31568 

SO SLOF20120002 35OGG4106 FULLER 
H 
BCOCOM 

.1 .1 
00 Dow 

S 
5/6,7004 

1 
2/1 312D04 1211617OG4 30 .601 17 -29.88898 712 19 SO 

SL F20120002 359694105 FULLER H 8 CO COM .1,1000000 
S 5/11 

12004 12/ 312OC14 12/1012 4 30 
0' 1 

7 .28.86578 1,73541 SO 
SLOOF20 120002 35904108 FULLER H B CO COM -2DO 

0000 s 
5/14/2004 

1 
2/11312004 

1 
211 6/200004 

5
:'563 85 -5 .407 74 15611 SO 

SLOF20120002 389375106 GRAY TELEVISION INC -1,8000000 
S 

7n12004 1211312004 12/1 :12004 26 .96750 -22,93038 4,03712 SO 
SLOF20120002 389375100 GRAY TELEVISION INC -8000000 S 7/8=04 

I 
2A 3/2004 

1 
2A /2004 1 1,985 55 0,10352 1 

' 
882 04 SG 

SLOF20 120002 403777105 GYMBOREE CORP COM .9000000 S 5/17/2004 12113/2004 12/lOnOD4 1062929 :1,4, 
1 
5034 -352 

1 - - SLOF201 20002 403777105 GYMBOREE CORP COM -2 6 511 /2 04 12113/2004 
1 
211 6/2 4 33 We go A1,884 92 

02 
SL 00 

LOF20 20002 403777105 GYMBOREE CORP COM 00000000 S 5/297/20004 12113/2004 12/ 81200004 10 :896 52 -24 19552 -5.2990 L S MS S 
r'LOF2"2'0'2 403777105 GY OREECORPCOM :2 .71000000 8 &W2 12113/2004 121160004 24 .8 71 e -329700 -8916 32 SL 
LOF20120002 403777`105 QYMBOREE CORP COM 1 000000 S e/l 41200044 12/ 312004 12/18nGD4 20 007 5: 

_2 
:0644 00 -5, 586 45 L 

SLOF201 20002 403777105 GYMBOREE CORP COM .2 000 OGOO S W912004 
1 
2/1312004 12/16/20 4 34,24993 -4:,373 707 .10,12384 GIL 0 

SLOF201 20002 403777105 GYMBOREE CORP COM -2 :400 0000 S 
7/212OD" 

1211312004 12116/2004 28:344 77 -36,59928 -8,25451 SL 
SLOF20120002 423452iOl HELMER :CHI PAYNE :NC COM -2000000 S 7/2/2004 

1 
2/1302004 

1 
2Jl 612004 

61 
go 71 -5,341760 SO 000 

04 W2004 12118120114 12703288 -102 .4 342 24.:8799 214l 
SO 9LOF20120002 423452101 HELMER CH PAYNE NC COM 4,1 GOO S a/23r2O ~211 

SLOF20120002 423452101 HELMERICH PAYNE INC COM 
-l . 

0000000 S 
91MOG4 

211 3/2004 12/11WOO4 30,9'3 57 .21:112 1 4 17107 SO 
SLOF2012DD02 4405431DO HORNBECK OFFSHORE SVCS INC -1,BOO 0000 S 6MA112004 12/13/2004 12/1612OD4 31,..21 23 .9 6: 

1 
0.47953 SO 

SLOF20120002 440543106 HORNBECK OFFSHORE SVCS INC -500 DODO 6 8/17/2004 12/13r2004 12/lWO04 932478 -635070 2 4 
. 
SO r 

F R AT A -1 14 .04875 .18,90504 -4 5029 SL 'LOF201 20002 45686Q102 IN 0 M 2/11/2 
1 1 

S !C CORPCOM 3, :00 0000 S 004 21 3r2OO4 12111MOG4 
LOF20120002 456680102 INFOR MAT CACORPCOM 000000 

8 
4/2112OD4 1211312004 

1 
2/ 012004 31,34738 3 .56806 781 30 SO 

SLOF20120002 465741106 ITRON INC -1 .50000- 
S 

wXOO4 12.11312004 
1 
2116nOO4 3192420 :20 

."" '0 
3,D47 70 SO 

SLOF20120002 481130102 JOURNAL COMMUN~CAT~ONS :NC -1,2000000 
S 

7/MO04 12113/2004 12111BJ2004 21,03551 .21 13~ 28 _598 77 SL 
SLOF20120002 481130102 JOURNAL COMMUN CAT DNS NC -2 GOO 

0000 8 
7/8QOO4 12/1 312004 121 612G04 

35 
.05917 .36,93880 -1 879 e3 SL 

SLOF20 120002 481130102 JOURNAL COMMUNICATIONS INC -2 600 0000 S 7n12004 
1 
2/1312004 12/18=41 45,57 93 -48 1`17 42 -2:540 49 S 

8LOF20120002 481130`102 
JOURNAL 

COMMUNICATIONS INC -2,2 00 0 S 
71812004 

12/1312004 16r2OO4 38,56: 09 40,07894 -1,513 85 SL 
8 0 2 120002 482921103 KNBT BANCORP INC -1 5000 00000 S 013 OD4 1211 3/2,04 122111MOO4 25,49955 2530500 1 :4 :5 S SL F 0 

0 W 
I I 

LOF2O`I2OOO2 482921103 KNBT BANCORP INC -1 5000000 S 10/112004 I.OG4 21~W004 25,49955 25431 90 7 5 S3 
SLOF20120DO2 482921103 KNBT BANCORP INC -1,8000000 S 10/4/2OG4 12/1312004 121 6/2004 30 590 4e 30 9137 38 -3e7 92 SI. 
SLOF20 

1 
20002 482921103 KNBT BANCORP INC -2,1000000 IS 

1 
Ofl/2004 

1 
2113/2004 1211612004 35,09937 :35,59e 07 .89670 SL 

5/3f2OO5 

91fted P Sloan Founcialion 
Tax 

ID 
no 13-1623877 

High Rock Caphal 



SLOF20120002 4118152208 KELLY SVCS INC CIL A -2 .4000000 6 gn4/2004 12/l3nOD4 12116nDD4 88.83326 -64,70208 4,131 IS S3 
SLOF201120002 488152208 KELLY SVCS INC CIL A .7000000 8 9130/2004 12113QO04 12PSU 04 2 07637 .1 

' 
72024 1,35013 S3 

.LOF201 20D02 505447102 LABRANCHE & CO INC COM 4 
. 
000 DODO 8 2r27/20044 12JI312004 12JI6120OD4 310:579 25 42 : 

1 
4080 -110,5117 55 SL 

SLOF20, 20002 505447102 LABRANICHE & CO INC COM -8000000 : 4/7/2004 12113/2004 12J, W2004 0,31585 -8,82400 -2.50: 15 SL 
SLOF201 20DO2 5402IP403 LODGIAN INC -2,0000000 

1 
0/1/20134 1211=004 1211 .004 208995 -119.921140 97 

0 
63 

SLOF20112DOO2 5534TW105 MRO SOFTWARE INC COM A 100 0000 s &WOD4 12113f2OG4 1211 &7004 85: 
11 
0609 -112,7114 17 23 52 SO 

SLOF20120002 624 OVADO GROUP INC COM 50000 aliSnOO4 12113noG4 12110/2004 20. :21412 -21.00000 5:8,2el 62 SO 
08 M 1 : 

an e.8 
SLOF20120002 6245801 OVADO GROUP INC COM 900 DOOO O/2OD4 2113/2004 12ilanOD4 33, 7405 -27,17000 0405 SO 58 IDS M 

0 00 SLOF20120002 02852PI03 MYKROL:: CORP COM .2,300 DOW S 912012OG4 12113/2 04 12116/2004 29,7 430 -2294503 113 27 63 
SLOF2012DD02 02852PI03 

MYKROL 
CORPCO -1.600 ODDO S 10/1212004 i2JI 3120004 12116/2004 20,711 0 51 -15:033 28 

4 :78
: 23 S3 

SLOF20120M 650203102 NEWALILLANCE BANCSHARES :N 4000000 s 4r2MOD4 12/13/2004 21 612 04 5,87180 -5,50208 369 IS: So 
C 1 1 oo~ LOF20 20002 (150203102 NEWALLIANCE BANCSHARES Nc AD 0000 8 4127/2 04 1211312004 1211=004 14,57965 357 00 

0 
a 1 511 

004 12/ InOO4 121 eQOD4 11 .74372 42060 ' 1'2 LOF20 20002 650203102 NEWALLIANCE BANCSKARES :NC -800 00000 S 0/20 
1 1 

:"0: 
1 

1322 SO 
SLOF2012OW2 650203102 NEWALLANCE BANCSHARES 

NC 
-1,400 000 8 &WOD4 

1 
211312004 

1 
2JIBnOO4 20,5511 52 -1 0,75e 68 

794 
SO 
SO SLOF2012ODD2 :502031,02 NEWALLIANCE BANCSHARES INC -7000 0 8 612 OD4 12111312004 I21I6QOO4 10.27576 

.' 
32400 951 70 SO 

SLOF201 20002 70823 03 OCHARLEYS :NC 
_1

.700 000 
0 
8 8/17W/2004 

1 
2J 312004 1211WO04 

30'
:D9 4 .27: 

1 
14 32 3

.49516 SO 00 SLOF20120002 870823103 
0 
CHARLEYS NC -1,2000000 

S 
alla/2004 12113/2DD4 

1 
21=004 21, 05 6 : -18,97476 2,831 93 SO 

SLOF20120002 675234108 OCEANFIRST FINI. CORP -8000000 S 0124/2GO4 12113r2OD4 121115/2004 19.59954 .18.99816 0011 38 S3 
SLOF20120002 675234108 OCEANFIRST F:NL CORP .3000000 S 9/27/2004 12/1312004 12110/2004 7.34983 

-7 "8 95 
24088 83 

SLOF2012ODOQ 075234108 OCEANFIRST F NL CORP .1,000 0000 
S 

9,2812004 12A 312004 
1 
2JI61200-4 24,49942 .23:.74 

1 . 
82532 53 

SLOF2D1I2OOO2 a77240103 OHIO CAB CORP -500 
0 

0 s 411115/200,41 12/13/2004 12JI8/2004 
1 

935 
-1 
0.13560 58376 SO 

SLOF20120002 677240103 OHIO CAB CORP DOD 411 oll 30,52230 1,93573 :G -1,500000 004 1211312004 12111502004 32, 5603 - 

SLOF201 2DD02 OBDN5205 OLIN CORP COM PAR $100 -2000000 41282nrIOD4 1211312004 
1 
2/118Q004 4,39442 -3,75088 

S43 
54 G r 

'LOF2012ooo2 e80055205 OLIN CORP COM PAR $1 00 -11,200 0000 
S 

4/28nOG4 12fl 312OD4 1211 9/2004 26,38a 50 -21,9116 44 4,45008 80 
SLOF20120002 080665205 OLIN CORP COM PAR $1 00 -4 900 ODOD S G1712004 12113r2OD4 i2JIenOD4 107 6113 21 -85,99549 21 667 72 SO 
SLOF201120002 ::356AIDD PSS WORLD MMED INC -1:800 ODOO S 9/27/2004 12A 312004 12/1012OD4 21 :940 22 -17,72802 4 :212 20 S3 
SLOF20, 20002 386AI 00 P 9/2onDD4 

1 
2113/2D04 

I 2JJ8/20C,4 
92,03850 -70.62060 15 : :15 7 1 :S WORLD ED NC 76 00000 S :3 

LOF20120002 693SBA1100 
P 8 

WORLD MED INC :11 :4000 0000 IS 9/3GI2004 2/13/2OD4 i2JIS/2004 17,0841 62 -14,12432 4030 
1 0 SLOF2012DO02 693731411DO PACER INTL INC TENN -1,500 

DODO 

8 
713012004 12/1 

3r2o,4 
I2/1WOO4 29,01262 -23,02105 5,19097 

SO SLOF201 2WO2 69373HIOS PACER INTL INC TENN -2.4000000 8 
&7MO4 1 

.1 .004 211 SQOD4 46,42019 -3704 62 9,37007 
8 

' SLOF20120002 696839103 PALM HBR HOME INC 
-1 1 

00 ODOO 
a 

6/11512004 12/1312OD4 1211MOD4 18.55472 -19:7849 00 -3 .22088 SL 1 r 
SLOF20 

1 
20002 696039`103 PALM HBR HOMES INC -2 500 ODDO S 611712DO4 1211312004 12J16=114 37 024 36 -45.79000 -81 154 St. H I I I 1 08 :671 6 

SLOF20120M BON39103 PALM HBR OMES INC -1:800 DODO S 0=2004 2J 312OD4 2J 5/2004 27: 9 54 -30,78092 -3 7 3a L 
S M M _I .1. 4 SLOF20120002 696639103 PALM HBR HOME: :NC -300 0000 S qrMO04 12/1312004 

1 
2J11602OD41 4,51402 -5,OBS 83 -573751 S 

wm _5 28 :L LOP201120002 SON32103 H RH E NIC .90 9/812004 12/1312004 1 004 26.59452 -32 :82 7 40 79 6 
NO 9103 PAL B 0 0 OODO D04 1211312004 12flenO 43 4 7 : 32 5 -e :g:$ L 01 7 _1.9 1 1 :1714 2 08 S LOF2OI2ODD2 6 3 PALM HSR HOMES INC -2,9D0 0000 

04 0 SLOF2 20M 29132100 PLEXUS CORP DO 0000 8 5/1312004 I2J13/2OO4 2J W004 23 
a 
141 -2702047 -3 .259 L 

SLOF2012DO02 729132100 PLEXUS CORP 
-I,SoO 

ODOO 6 
511 &2004 1211312004 12/IWO04 20,DW 61 -22:080 32 2 070 711 St. 

:LOF20 
1 
20002 729 

1 
32100 PLEXUS CORP -3,700 00000 S 

emoo" 

1 
211 312004 

1 
2111=004 4e .272 22 -51 .580 

59 
:5 :308 37 SL 

LOF20120002 7291132100 PLEXUS CORP -6 0 000 
a 

0117/2004 
1 
2/13/2004 12J1W2OO4 

10,0 

- 
-10.37308 -30888 SL S -1 

'. 0000 S 
0 

04 : rLOF2""002 7291321100 PLEXUS CORP 711/2 04 12A 3/2004 1211MOD4 1..7 :151 .71 -1 :11 7 90 31 SG 
'LOF20120002 74264T1102 PRIORITY HEALTHCARE CORP B -2,8000000 S 9/13/2004 12113/2004 12JI612004 59.8 -5: 2482 204 62343 :3 
SLOF2Oi2ODD2 74254TIO2 PRIORITY HEALTHCARE CORP B .1,9000000 S Q/14/2004 12113/2DG4 

1 
2JI 6/2004 40,623 14 .39,24849 

1, 
3746 

SLOF20120002 76DD43100 RES CARE :NC COM -2.0 00000 S 6/28120134 
1 
211 3/2104 121116RD04 3011309 -24,14240 

r"970 .: .3 

S .11 :2 7 95 S 00 G SLOF20120002 760943100 RES CARE NC COM -5DO 0000 S WO12004 1211 
.. 

1 
2/16/2004 7,52827 -6 7 1,25032 SO 

LOF20120002 782352108 RUSSELL CORP -7000000 6 
9=004 

12113/2004 12J16f2OD4 12.99889 93500 1 063 69 3 

SLOF20120002 782352108 RUSSELL CORP -20000000 gQ412004 i2il 312DO41 i2/jill/20(14 37,13913 -M.laB 60 2 :970 
63 

:3 
SLOF2012ODD2 81111111ITIO2 SCS TRANSN INC 4000000 a123/2004 1211312004 

1 
2/ S/2OD4 8,088 05 -7,02000 1 .046 

0' G SLOF20120M :jiIlITIO2 SCS TRANSN INC 
-1,9 

00 

8 
OW004 1211312M 12111612004 38.32323 _38 631 49 1,791 74 SO 6 

OF201 20002 
111 

T 
1 
02 SCS TRANSN INC 0000 

5 

L -3000000 8 9f?/2 04 12A 312004 121 On 4 6.05104 -582312 227 92 G 

SLOF20120002 83001PlO9 SIX FLAGS 
I 

NC 
C M -3.800 

DOC) 
8 9= 12113/2004 12/1161200004 17 3`13 15 -22 

' 
03240 -4 

, 
71925 St. 

SLOF20120002 63DOlPlOg SIX FLAGS INC 
COM 

4 .8DO 
0000 S 

9/1312()04 12/1312DD4 l2J1=DO4 21,86924 -282-88 -8141704 SL 
SLOF20120002 83DOlPlOO SIX FLAGS INC COM -2,8000000 S 9/1 412004 

1 
211 3=04 12/1 512OD4 12.75700 -16.4-

. . 
'3,1177 82 SL r 

0011`109 SIX FLAGS INC COM -2,9000000 8 9/2412004 12/113/2004 -1..5 Do 'LOF20120002 :3 12/IWD04 13 .%12 01 
'9 

3,34 33 SIL 

SLOF201 200012 53807 
1 
07 STANDARD REGISTER CO COM -2000000 S 

12r3 
112003 

1 
2/13/20G4 121=004 2.:, : 14 4,43.0 . -79 : 05 SL 

SLOF2012DO02 853887107 STANDARD REGISTER CO COM 3 
. 
8000000 I/SnOO41 

1 
21 3/2004 121116120134 7 :7 .61 3 : 

48 
-13.84061 SL 

SLOF20120002 553887107 STANDARD REGISTER CO COM -3000000 1/11412DO4 121113/2OD4 121110Q004 3:959 1 -5:2'3 72 -1,27581 St. 

SLOF20112ODD2 8591521DO STERIS CORP COM -9000000 8 412812OD4 i2Jl3/2D04 i21l6QOD4 20633 63 -2033253 301 10 SO 

SLOF201120002 859152100 STERIS CORP COM -2,3000000 S 4130/2004 
1 
2Jl3r2004 12/1WOO4 52 :730 40 -61,21525 

1 . 

51 
5 

1 
5 SO SLOF201 

20002 91111831"102 STONERIDGE INC COM -1
:00D 

0000 S 7/2312004 1211312 04 12/1612004 13,95507 -1475390 .79823 SL 

SLOF20120002 B63314100 STRIDE RITE CORP COM 
9- 

0000 S 511 9,2004 
121 3/2II~ 12/lenOO4 9,71 

4 37 -9:315 00 3 937 SO 

SLOF201200(12 663314100 STRIDE RITE CORP COM -2,8000000 
S .

.004 1211312004 12/~61201)41 28 08374 -28,67002 
1 . 
3:3 72 SO 

SLOF20112ODO2 8690991011 SUSQUEHANNA BANCSHARES INC PA -2,1 00 0000 
S 

gf27r2OO4 1211=004 121 
S,2OD4 52

.886 
83 -50.86707 2,01910 S3 

SLOF20120002 889009101 SUSQUEHANNA BANCSHARES INC PA _SDO 000 S 9/2 /2004 
1 
2J 

1 
312004 121IW2004 

20 
.14737 .11:144 4 : D2 

0 Gr2 5 So S3 SLOF20 200102 870756103 SWIFT TRANSN INC COM -2,800000 S 911MOD4 12/11312DO4 2/ GQOO4 65 .31 4 7 4 7. 62971 83 
61LOF201120002 870756103 SWIF r TRANSN INC COM -3 .100 = S =012004 12113/2004 l2fldQOO4 59 28 -50,714383 8 .4 

1 
5 
11 

S3 I 1 1 :1 

St. F2 1200 109 TRINITY INDS INC 5000000 S SQ4/2004 21 3/2004 2/1612004 
48 

1 
7347 4

..
.375 7 30: 72 SO S 1 :96 221 0 1 986 790 1 

LOOF200 2000022 965522 00 TRINITY INDS INC :11 :700 000 8 W5/2004 12113/2OG4 2/16/2004 54.5 0 4668744 : 6 SO 
3:1 SLOF20120DO2 02 TR :N :TY :NDS INC 

_J . 
6000000 S 8/27/2004 

1 
114 1 2/10/2004 51,38503 44 .89360 1 1143 11 0 1 .8 WWOD4 12/ 312 S 1 :905221 

L F20 20M 96522 00 TR N TY NDS NC 
000000 8 

211 004 1211 
OnOO4 25 

8D2 52 -22,41352 
2,900 

SO SLOF20120002 92025310l VALMONT D M -2 .3000000 s 3/3112004 12J1312004 
1 
2/le/2004 57 

.318 1 

0 
45 :5 0 11,66310 SO S M IN S :NCCO 0 S 

r 1 6 LOF20120002 920253101 VALU ONT) NDS NC COM -4 0 OODD 8 ;rAI2004 12/13/2004 1211MOD4 D68 37 -8: 35 404 1,33093 

SLOF20120002 92047K1107 VAL EVIS ON MEDIA INC CL A -410000000 S w004 2/1312004 12116noG4 4:,601 30 -45.2817 
0 

1 .31970 SrG 

SLOF20 120002 92D47K 
1 
07 VAILLIEVISION MED :A :NC CIL A .5 :4000 

0000 
s 7/27/2004 1211312004 1211 

SnOO4 
62911 70 43,8911 58 -9b4 82 SL 

SLOF201 20002 92D47KI07 VALLIEVISION 
M 
ED A NCCL A .2 50 0000 S 712812004 1211312004 

1 
2/11WOO 29:125 82 -29,47450 -34888 SL 

SLOF20120M 92925EI08 WH ENERGY SVCS C COM -1000 DODO 
S 

5n7/2014 I2Jl3f2OO4 12/16/2004 21,30210 -18,04430 3 257 :0 SO S I IN 0 . &7 0 2 S 

LOF20 20002 9292SE10a WH ENERGY SVCS NC COM -2 :300 DODO S ellef2 1211312004 12/ OD4 48,00483 42,623 1 6 :171 G 

S 1 0 .0 ,Do SLOF2012DOD2 9470SCIOS WEDMETHODS INC COM -314000000 S 1/26/2004 
1 
2/ 3nOO4 

1 
211612004 

1, 
80275 -37.12018 -11 :257 43 St. 

1 :2 :0 0 00 0 IS 1 17. ' .. S SLOF201120002 0478SCIOS WEBMETHODS INC COM 0 
0 

1/2712004 2JI13/2 04 1711. 04 , :095 74 -22,01360 17 SIT 131 . 

LOF20 20002 94760CIOS WEBMETHODS NC COM 1000000 
S 

112912 4 1 .1-.D4 -1 - 111.30 3205 2 .14 987 L S 
01 2DO02 9470SC10a WEBMETHODS INC COM 3 00 S 2r.V200004 

I 
2Jl 312 04 '21' .004 

1~,7"O 
10 2 : 

S 

SLOF2 1 -230000 a 1 1 
0 

1 
: 4 1382 29 -11,372 1 : SL 

LOF20 20002 9470BC108 WEBMETHODS INC COM 5 0 DODO S 3Jl/2O 4 2/ 312OD4 2/ W 04 27,73935 .54,034 00 .26 .294 a L 

SLOF20112OOD2 94768CIOS WEBMETHODS INC COM :3 :500 3rMOO4 12/1312OD4 
1 
V11 .0004 19.41754 .35,574 70 .1 157 

IS 
SL 

:LOF20120002 94768CIOS WEBMETHODS INC COM -1300000 311512004 12J1312004 
1211612004 

7,21223 -11,71716 -48 :504 93 SL Do 00 0 8 
LOF20120002 50730R102 LAIDLAW INTL INC .2 500 000000 1018/200 

1 
211 412004 12117120 5 7007 -26,12500 23,951 07 LG 1 8 S 1 

-900 DODO S wanOO3 12114 IC14 1 04 0:' SLOF20 20002 63DO79102 SKYWEST INC COM -1 
3 

1 1 7r2OO4 7 . :4 :,17 S1 . 97 35 67 LG 

LOF2012DO02 830879102 SKYWEST Nc CO .0000000 S 9/mOO3 2J 41/22004 122'1 710. 
'..

.82 3 9:5go Do .7 07 L 

SLOF201 2DD02 B30879102 SKYWEST INC COM :,1 :600 0 00 S 9/1&2003 1211412004 12/17/2004 31 .812 69 -31 90736 -154 67 LL 

SLOP2012OOD2 830879102 SKYWEST INC COM 40000000 S 9/2912003 1211412004 
1 
211712004 27,03611 -24:6- 68 3,15145 LG 

SLOF201120002 G0585RI00 ASSURED GUARANTY LTD SHS :3,700 00000 S at23r2OG4 
12MOO4 

12/ 
1 

712o"" 
68,Oe3 23 .57

.90500 
1015823 S 

SLOF20 
1 
20002 07127PIDO PLATINUM UNDERWRITERS HLGGS 2,100 000 6 9/2412GO4 12/14/20 4 12117/2004 62.03678 -62.S12 7e 324 D2 83 r 

0 0 3 -35.54376 0 2 04 'LOF20120002 G7127PI00 PLAT NU DERWR TERS HLDG8 
1 
2 000 0 S 9/29/2004 

1 
211 412OD4 12/1712004 3595 88 42 1 53 

DERWR ITERS HLDGS 
e5 S 

S3 SLOF2012DO02 G7127PIO0 PLATINUM UN :1 

0000000 S 
1011/200-4 1211412004 12/17/2004 2998990 .29,311 40 

8 F20120002 G7127PIDO PLATINUM UNDERWRITERS HUDGS -2. 00 
1 
0/412004 

1 
211412DO4 ~ 2A 712 5 .93 7 -5 7:0 .3 

0 00000 6 SLLOOF20 200D2 M97385112 VER~SITY LTD SHS .2.1000000 S ;12712004 12/14/200 2A IDGM4 197 2'1 .'1 -191 :440~07 080 6,0200 G 

SLOF20120002 M97385112 VER S Ty LTD SHS 25 0000 S /2WOO4 12J14/2004 12117/2 D4 20.74751 -13,81300 6,93451 SO 

SLOF20120002 M97305112 VER ISITY LTD SHS :3:6o00 0000 S 7129r2OO4 12/1412GD4 
1 
2/1 7120 2987642 -21.393 72 8482 70 SO 

0 OD" SLOF20 20002 M973551112 VERISITY LTD SHS 49000000 S D/912004 12J1412 04 12117/2004 40 665 12 -27,40423 1326009 6 

SLOF20120002 D01744101 AMIN HEALTHCARE SVCS INC ZO DODO 
8 

911512OC14 I 2J 
1 
4/2004 1211712OD4 

9 
.523 

04 
-7,16205 2,360 9a S3 

S I I IN 0 1 S 6 : . . 31 6 SLOF201 20002 00 
1 
7441 01 AMIN HEALTHCARE SVCS -25000000 S 911 7/2004 12/1 4'2004 

1-"r2- 
39,67032 .2 DO 

9 "0 ̀ 2 S3 LOF20 20002 00 744101 AMN HEALTHCARE SVCS Nc -3,3000000 S 912012 D4 2114r2OO4 12/1712GD4 52~17 9 8:4 00 12512 S3 

SLOF201120002 001744101 AMN HEALTHCARE SVCS INC ~600 0000 9=004 12/1 412OD4 12111712OD4 9.52304 -7,25048 2.272 5: S3 

SLOF201 20002 007525108 ADVANCED DIGITAL INFORMATION 0000000 612312D04 12114r2OO4 12/ 7/2004 
1 
0,07966 -1 

0'151 go 
.7224 

SL 
SL F20120002 007525108 ADVANCED DIGITAL INFORMATION 25 00000 

s 81M 
G4 

1 
2114r2OG4 i2JI7 0 25,19916 -23.52275 1,67a 41 SO S 0 

SLOOF20120002 007525108 ADVANCED DIGITAL INFORMATION :5'2000 0000 8123/2004 1211412OD4 2,17,r22 .0.44 52,41425 -5208372 33053 SG 

SLOF20120002 008318107 AFTERMARKET TECHNOLOGY CORP -2,9000000 S 8/3012004 
1 

2j 

1 

412004 
12117/2004 48,16787 .38,207 82 090005 

SO SLOF201 20002 00831 :107 AFTER .MARKET TECHNOLOGY CORP 1 .00 0000 S a/31/2004 1 2/14,2004 
1 
2/17 004 31,55826 24,821 98 8,73828 S 

SLOF20 
I 
20DO2 OGB3 

1 1 
07 AFTER ARKET TECHNOLOGY CORP :2, 000 000 S 911012004 12J14/2OG4 IV 71122004 33,21922 -2348260 9.73882 SGG 

.SLOF20`120002 OOb46XlO5 AGILE SOFTWARE CORP DEL COM -25 00000 S 3123/2004 12/14/2004 12/17/20 2 : :32 02 -206 125 -3923 St. 

SLOF20120002 0084OX105 AGILE SOFTWARE CORP DEL COM -a:4000 0000 8 4112r2O 4 1211412004 12/17/200044 502 
1 
7 90 

_58: 17 
712 53 918 St. 1 S 

0 
1 .80673 

9 
1 1 :07 

SLOF20 2DO02 00840XIOS AGILE SOFTWARE CORP DEL COM -2,4000000 7WO04 12114r2OG4 I2j`I7r2OO4 -18 .75 SG 

SL F 0120002 OOS46XlO5 AGILE SOFTWARE CORP DEL COM -8 400 DODO S N2312 04 12J1412004 1 7/2004 0 : 323 57 -63 0'2 24 S 25541 '33' SO S 
0 2 

_4:900 00 S 
0 12V ; 712004 

S 

LOF20120002 019754100 ALLMERICA FINL CORP COM 00 10/112004 12/1412004 1 154 .84323 13610142 18 7411 81 3 

SL F2 12 002 019754100 ALLMERICA FINL CORP COM -7000000 S 10/412004 I2Jl4f2OO4 
1 
2/17/2OD4 22.12046 -19 .74168 2 37: 7 S3 S 

Q 0 
1 
00 

10, 1 17 6 

LOF20 20002 019754100 ALLMERICA F NIL CORP COM -1,1000000 S /5/2 04 12114/2004 21 /2OG4 34,76073 
1 
13264 3: 2 0: 83 

SLOF20120002 019754100 ALLMERICA FINL CORP COM .7 00000 6 
1016120 

4 IV14/2004 12/1712004 22,12046 36 2 
.55 

1 S S 1 
00 

1 14 

LOF20 20002 02567e2D8 AMERICAN EQUITY INVT LIFE 2,5000000 S 3/112004 2/ /2OD4 12/17/2004 2540040 -30,95000 -5 54: 600 SL 

5r.V2005 

Affred P Sloan Foundation 
Tax ID no 13-11623877 
High Rock 

C.Ph.1 



SLOF2012DOO2 0256762DO AMERICAN EQUITY INVT LIFE -1, 700 DODD S 3WO04 121140OD4 1211712004 17,27227 -2D201 17 -3,1308 90 St. 
SLOF20120002 025876200 AMERICAN EQUITY INVT LIFE -2.3000000 8 4=2004 1211412004 12117/20134 23.30837 -28.5414 39 -5,19002 SL 
SLOF20120002 025676208 AMERICAN EQUITY INVT LIFE .1,1000000 8 4/2e/2004 12/1412004 1211712OD4 li .170 18 -,13,309 so -2,13335 St. 
SLOF20120002 040157109 ARGONAUT GROUP INC COM 4000000 S 3f3i/2004 12/1412OD4 121`1712004 8.30901 -7,45680 85221 SO 
SLOF20`120002 040157109 ARGONAUT GROUP INC COM -2,7000000 6 411/2004 12J14r2OO4 1211712004 50.08578 .52.029 DO 4,05678 SO 
SUOF2O`12ODO2 040157109 ARGONAUT GROUP INC COM -2,9000000 S 4f7/2D04 12/1412OD4 12/17/20134 60,24029 -55.52160 4,7iB e3 SO 
SLOF20120002 04015710g ARGONAUT GROUP INC COM -1,7000000 S 411312004 12/1412OD4 12117/2004 3531327 -33.03931 1,37396 SO 
SLOF20120002 040700107 ARKANSAS BEST CORP DEL -1000000 8 3/2512004 1211412OD4 12117/2004 4.30369 -2,59403 1,709 Oe So 
SLOF20120002 040790107 ARKANSAS BEST CORP DEL .1,2000000 S 4/7/2004 12J14/2OD4 12li7/2004 51,64427 -34.00320 17 80 07 SO 
SUOF20i 20002 040790107 ARKANSAS BEST CORP DEL -1,1000000 a 4f29/2OD4 1211412004 12117/2004 47.34056 .20,98225 16.35833 SO 
SUOF20120002 0876061 09 BARNES GROUP INC COM -I .8D0 0000 8 7/WOD4 12114/200,41 12117/2004 49.67235 48.26142 1 .410 93 SO 
SLOF201200012 007806109 BARNES GROUP INC COM -2,0000000 8 7115/2OD4 i2/1412DO4 12/17/2004 55,19151 .50,71060 4,46091 SO 
SLOF20120002 087806`109 BARNES GROUP INC COM -1,700 DODD 8 7/28QOO4 1211412004 12/117/2004 46.912 78 42,566 S4 4,34814 SO 
SLOF20120002 077454106 BELDEN COT INC -1,0000000 S 712112004 1211412004 12(17rAN 22,9W 26 .19,65750 3,40070 :G 
SLOF20 120002 ON701101 BOB EVANS FARMS INC -0000000 S 5/20n004 

1 
2J14r2OO4 1211712004 22,43847 -23,34339 -ON 92 L 

SLOF20120002 0911761101 BOB EVANS FARMS INC -i,ioci 0000 &WOD4 12114/2004 12117/2004 27,42238 -2924944 -1 .82708 SL 
SLOF20120002 0911761101 BOB EVANS FARMS INC -1,5000000 CV1412OD4 12/14/2004 12/17/2OD4 37,39412 40,40265 -3,00853 St. 
SLOF20 12COW M761101 808 EVANS FARMS INC 4,OOOOOOOS &I 7r2OO4 12114rdm 12117r,004 99. 7 f 7 66 -100,22760 -6,50964 SL 
SLOF20120002 OD8701101 BOB EVANS FARMS INC -3.8000000 5 7/WOD4 

1 
2A41/2004 12117/2004 04.731 78 .102.58784 -7,85608 St. 

SLOF20120DO2 096701101 BOB EVANS FARMS INC .1 .6000000 S 7WOD4 12114/2004 12117rlOG4 39,88707 43,17744 -3.20037 SL 
SLOF20 1120002 0967611101 BOB EVANS FARMS INC -1 .2000000 8 7rnnOD4 12/14/2004 1211712004 29.91530 -32,06400 -2.114870 St. 
SLOF20 20002 D96781101 BOB EVANS FARMS INC -1, 100 DODD 8 7)211=04 121MOD4 12117rAD4 27.42230 -29.53500 -2, 1264 St. 
SLOF201 2OW2 098701101 BOB EVANS FARMS INC .1,4000000 S 

1 
011=004 12114/2004 12/17/2004 34,901 18 -38,30704 -1,40580 51. 

SLOF20120OD2 W30431105 
E 
&CO 

C 
COM -8DO.OODO gnonDO4 12/' 442004 12/17/2004 9.11`1679 -7,783 1511 333 2 S3 1 103 3105 :OWN IN C 

-4.5000000 004 
S3 

SLOF20 20002 04 OWNE & CO NC OM 10/112 .14/2004 12J1712004 (18,375 89 -69 .95260 423 2: 
SLOF2012DO02 103D43105 BOWNE A CO INC COM Z900 0000 S 101412004 12114/2DO4 12/17/2004 44,00447 -38,56823 5,49824 S3 
SLOF2Dj2OOO2 1030431 05 BOWNE 

a 
CO INC COM 44 0000 6 

1 
GWOD4 

1 
2JI412004 

1 
2M712004 68.85a 43 -63.35080 3.49775 S3 5 1 1 1 

LOF20 20DO2 311:3104 CALLAWAY GOLF CO COM -1 :40000 DODO 6 4r3O12OO4 121 4 
'004 

12117/2004 17.354113 -23,972DO -6,61111 77 St. 
' r SLOF20i 20DO2 

1 
3 
11 

3 04 CALLAWAY 
GOLF CO 

COM -1 :400 0100 SM004 
1 
2114/2004 i2fil/2004 17,354 3 -23.32792 -5,97379 :1 . 

SLOF20120002 131193104 CALLAWAY GOLF CO COM A 500 0000 5f7r2OG4 
I 
21MOD4 1211 712OD4 18,59371 -24,D44 55 -5.450 84 L 

SLOF2012DO02 131193104 CALLAWAY GOLF CO COM 
-1,800 

00DO 

S 
511 

0`2004 
12114/2004 

1 
2/1 7/2OD4 22 .31246 -28,41804 -0,10558 St. 

SLOF201 2DD02 
1 
7 103BIO2 CIBER :NCCOM -2

.7000000 
8 7/27/2GO4 

1 
211412 D4 12/17/2004 25,311 90 -1003500 27690 SO 

SUOF20120002 17103BID2 CiBER NC COM -3,300000 8 7/2012OD4 12/1 4r200041 
1 
2117/2004 30,93G 77 .24:383 04 ::553 73 S 

SLOF20120002 17163BI02 
CIBER 

INC Com 4,2000000 
a 

7/29/20D4 
I 
2114/2OD4 12117/2004 39,37408 -3 

' 

.02180 
7.75226 

So SLOF20120002 20618610a CONCORD COMMUNICATIONS INC -3,2000000 
S 

4WOG4 12(14/2004 
1 
211 7r2OO4 

20 
33123 -3.,46944 -9,13221 :L 

SLOF20 
1 
20002 205 

1 
Be 

1 
08 CONCORD COMMUNICATIONS INC -2,2000000 8 4f7r2OD4 

1 
2114/2004 

1 
211712004 20: 

1 
:2 ::IW 61 .7,83732 St. 

SLOF20120002 200186108 CONCORD COMMUN CATIONS INC -1 5000000 : 4/1412004 12114/2OD4 1211712004 13,7 :91 '843 
19 

3 5 -5,911 82 L 
SLOF20120002 200`186108 CONCORD COMMUNICATIONS INC -3:100 0000 S 5/27/2OD4 12M412004 12/;7/2004 28.42044 .38,16601 890 

_7.eal 54 
SL 

SLOF201120002 25754A201 DOMINOS PIZZA INC 4000000 9)=004 1V1412004 
1 
21 7f2OO4 8.00784 

_5. 
780 00 1,14784 SO 

SLOF201 20002 25754A20i DOMIN SP :ZZA INC -2 1 0 DODO 
S 

WWO04 12/1412OD4 1211712004 313,26 15 -2 03000 7,32a m SO 
SLOF201 20002 25754A201 DOMINOS P ZZA Nc -2:800 DODO S 0/1412004 1211412004 12117/2004 48,35: 88 480,88224 7,47282 S3 0 00 
SLOF20120002 287450107 ELKCORP -2, 0 DODD S 6/2Y2OD4 

1 
2/1412004 12/ 7/2004 

0 
ow 37 -0 65265 23.30372 SO 

SLOF20120M 287456107 ELKCORp -:.,,0D DODD S SIMON 121MOD4 121117/2004 208.'227 84 -271 :485 go 0,761 85 80 
SLOF20120002 287458107 ELKCORP 

.1800-0 
S 711/2OD4 12114/20(34 12117r2 D4 56,45508 423 874 14,06094 SO 

SLOF20120002 287458107 EU(CORP -2,7000000 
8 

=012004 12/1412OG4 
, 
211 70000`1 84,88351 -67 :5 :7 56 17,17595 

SO 

SLDF2012OOO2 2 7450107 ELKCORP -1,3000000 
S 

0/2312OD4 12114 004 12/17/2004 4077365 -32,58177 
8 

191 78 S 
SLOF201 20002 2:740107 ELKCORP -8000000 S 

1 
0/412004 

1 
.1 4/22004 

1 
2/1 7/2004 25:091 41 -20.80006 4,29045 S(33 

SLOF201120002 291525103 EMM:S 
CO 

MMMUN:CATIONS CORP COM -3.1000000 6w 04 1121MOO41 12117/2004 58 .5DO 21 -6 15706 -8,65745 SIL 
SLOF2Oi2OOO2 29 

1 
5251 03 EMM S CO MUN CATONSCORPCOM -1,3000000 111141= 12114/2004 12/1 7r2DD4 23,69303 -27:4D9 59 .3,715 96 S 

SLOF201 20002 29 
1 
525103 EMM:: COMMUNICATIONS CORP COM -218000000 6 &1 7/2OD4 12IM004 

1 
2117/2OD4 51,03244 57,08808 -0,05S 64 St. 

SLOF2012DO02 291525103 EMM COMMUNICATIONS CORP COM 
i 
Soo DOW On 1/2004 

1 
21`14/2004 12117/2OD4 27,33881 :29,582 55 -224374 St. S C 1 

SLOF201120002 291525103 EMMIS COMMUNICATIONS CORP COM :1 
. 
7000000 W312004 1211412OD4 12/1712004 

30 
:41103 21: -13.15111 -2' 

7180 
:1. 

LOF201 20002 291525103 EMM : COMMUNICAT DNS CORP COM -0000000 S W 12004 1211412004 
1 

211 
7r2OG4 I 

- 3 
.17 It : 14 -1 .294 85 L 

or SIL F20120002 2 1525103 EMMI OMMUN CAT ON: CORP 
CO 
M 2,3000000 S 7/1912004 12/1 4/2004 1211712OD4 41,.1 .51 45 :6 : 2 -378011 SL 

SLOF201 20002 2 EMMIS COMMUNICAT 
I 

CORPC 2IMnOO4 12/17/2004 32,80057 -34,831 Do -2 :024 51 St. 0 :1525103 ON 0 -1 000 DODO 6 712212004 
1 

SLOF20120002 291525103 EMM;S COMMUNICATIONS CORP COM -22 00 0 S WO/2004 f2(14rM4 1211 7=04 40,09892 42,51192 .2,41500 SL 
SLOF20120DO2 291 03 EMM 8 COMMUNICATIONS CORPCOM .1 :40GOO 00000 S 9/1412OG4 

1 
2/1412004 

1 
2117120o" 2S .5ie 22 -28.09544 -57922 S 5 1 1 :251 

LOF20 20002 29 25 
1 
03 EMM:S COMMUNICATIONS CORP COM -2000 000D 6 9120/2004 12/1412004 12JI 712004 3a 451 75 .38,1 

1 
0 
40 

341 35 S3 
SLOF20120002 291525103 EMM 

S 
COMMUN CATIONS CORP COM .1,8000000 S 9129/2004 12114/2004 1211712OD4 29 :1al 40 -2841920 74220 S3 

61.0 f2OOO2 29152:1103 EMMIS COMMUNICATIONS CORP COM 4ADO 0000 S 101412M 12/14/2004 12117aDO4 80,19384 -8$62086 :11~427 D4 St. 
SLOFF2200 

1 
20DD2 291 52 

03 
EM IS COMMUNICATIONS CORP COM :2 400 0 00 8 

1 
GWO04 

, 
211412OD4 121`17/200,4 4374209 45,67432 83221 St. 

St. F20120002 292476209 EMMLEX CORP 
NEW 

_2:400 00000 S 8/27r2OO4 
i 
2Jj 412004 12/17r2OG4 37511 :26.na go 10,8821 

. S 

0 U 

. 12 

G SLOF20120002 202475209 EMULEX CORP NEW 
00 

DODO S 
1 
0/1/2004 

1 
2/1 412004 12/1712OU 28 . 

1 
33 34 -2088038 7,45296 3 St . IWI -1 r 

7,42037 OF2012DD02 2924752DO EMULEX CORP NEW 
00000 S 

2f2OD4 12114/2004 i2117/2OD4 25,00741 7 .507 D4 3 
SLOF2 

1 
20002 2 3 ::1102 E N::!N C M -2,101 DODO S 8/iOt2 04 

1 
21 4 0 ;2/17/2 D4 40 .95998 -39 :257 40 1,70258 SO 0 

0 
1 _.Do 0 1 

00 
0 

St . F20 20002 2:3'3 02 ENNN NCCOM 811112004 12Ji14r2OD4 21 7/2DD4 16,1103 79 A41 Oil 00 1 59579 SO 
010, S /2 o4 SLOF20120002 297OD2104 

ET= 
ALLEN INTERIORS INC COM -1 Soo 0000 . i01112ON l2J14r2OO4 12/' ;12004 57,41a 35 -52,650 Do 4:708 3 S3 

SLOF20120002 297602104 ETHAN ALLEN INTERIORS INC COM .1,200 DODO S 10/4/2004 12/141200' 
1 
211 .004 45,93468 43,04832 2,88638 83 

SLOF20120002 2978021114 ETHAN ALLEN INTERIORS INC COM - 
1 
300 ODGO JOW004 12/1412004 12117/2oD4 

40 7W 
5 46 .5`13 09 324949 :3 

SLOF20 
1 
20002 35003RIDO FOUNDRY NETWORKS :NC COM -1,800 DODO 9/13/2004 12J14/2OD4 1211 712OG4 24 eDs 8: -%ea3 go 5' 

0 

1 

2 

M 
G 12 M _1 .60 S 

SLOF20 0002 35083R1OO FOUNDRY NETWORKS NC CO 00000 
S 

91~4/2004 12114/2004 12117r2OO4 21,95276 -17,08944 4,86332 S3 
SLOF2012ODD2 35053RIOD FOUNDRY NETWORKS INC COM -2,2000000 

S 
g/ 5/2004 

1 
2/14/2004 12/17/2OD4 30,18505 -22,77000 7,41605 3 

9= 6 SLOF20120002 35N3RIOO FOUNDRY NETWORKS INC COM 47000000 S 9120/2004 12M 
4'20'4 

12(17/2004 64,48625 -50.9023 13,48702 S3 
SL F201120002 35063RiGO FOUNDRY NETWORKS INC COM 600 DODO S 004 1.1412.04 121`1712004 21 .95276 :16 713 44 5,23932 S3 
SLOF20120002 35063R1OO FOUNDRY NETWORKS INC COM 1:900 0000 S W24/2004 12/1412004 

1 
211 712004 25 068 

91 1 
9:093 86 6,97505 3 

SLOF20120002 3501194108 FULLER H a CO com .90 DODO S 5M412004 1211412GO4 
1 
2fj 7/2004 25,04245 -24.33403 707 82 SO 0 

SLOF20120002 359694106 FULLER H 8 CO CON 
.,.:00 

DOW S & 1&7004 
1 
2/1412004 

1211 
7/2004 27,82495 -28.36820 

1450 75 So 1 :5 0 GOOD S SLOF20, 20002 35904108 FULLER H 8 CO COM -1 6114/2004 
1 
2114/2004 12M7/2004 41 73742 39 00 1,83' 42 SO 

St. F20120002 377318104 GLATFELTER - 300 DO 
S 

9/2712004 12114/2004 1211712004 19,44104 :15 : :0.,1 (13 21, .39 41 3 
SLOF20120002 377316104 GLATTELTER .5,300 0000 

S 
gng/2004 

1 
211 4/2004 ~2/17/20014 

70' 
25964 

.05
.542 :80 13,71086 S3 0 Do 

SLOF20120002 382588101 GOODYS FAMILY CLOTH:NG:Nc COM IV2912004 17J, 4r2OO4 2117/2004 14,39856 .1679310 239474 SL :1600 DODO S 
SLOF20120002 38258:101 GOODYS FAMILY CLOTH NO NC COM 3,9000000 S W30/2004 

1 
2/1412004 12/17f2OO4 35,09722 4 712 :5 614 88 St. 

SLOF20 20OD2 38258 01 GOODYS FAM LY CLOTHING INC COM :2 600 DODO S 7/8/2004 12/14/7004 121`17/2004 23,398 15 -2443500 _1 :036 91 SL 
SLOF20120002 38937510e GRAY TELEVISION INC 2 

, 
600 0000 S 7/1112004 

1 
7JI 412004 12/~7120 004 

39 
44809 -32:836 44 001165 SO 

SLOF20 
1 
20002 309375 

1 
06 GRAY TELEVISION INC -3 3000000 S 7/912 G4 12J1412OO4 

1 
21 7/20 4 50.06B 73 4170012 

a 
388 at SO 

St. F 120 3893751DO GRAY TELEVISION INC -900 0000 S 7120/2004 
1 
2/~4/2004 12/1712004 13,655 1 it -11 :152 62 2,50249 SO 

I , 68 :7 408 44 2 S SLOF20 20002 389375 06 GRAY TELEVISION INC 00 DODO S 7f2`112004 
1 
21 4/2OG4 12/1 ;121104 ::103 849 1.09497 SO 0 20 D02 0 

SLOF20120002 420701304 HAYE : LEMMERZ INTL INC 6000000 S 3/30=04 1211412004 211 ON a 9:074 16 -3,505 7 L 
SLOF20`12ODD2 420781304 RAYE LEMMERZ INTL INC 41112004 12/14/2004 12117/2004 27 .84444 46 e49 10 18 8D4 66 St. S :3,000 0000 S 1 1 D7 
LOF20120002 4207131304 HAYES LEMMERZ INTL INC 1,300 0000 S 417/2004 2/ 4f2oO4 1211 M2004 1206 93 1 26 00 -6109 SL 

SLOF20120DO2 436141105 HOLLYWOOD ENTMT CORP COM 4.1000000 S 
JIM004 1 

211 412OD4 12f17/2DD4 52,8351 38 :581 :9652 17 
Soo ig 

SO SLOF20`120002 430141105 HOLLYWOOD ENTMT CORP COM -2 5 
0 
ODOO S B/17/2004 12/14/2004 7,730 74 G S 0 . 0 a,2 12111712004 32,21424 -24,48350 

S SLOF20120002 436141105 H LLYWOOD ENTIVIT CORP COM :2 800 0000 S &34/2 04 12114/2004 21 7r2OO4 3607995 2788240 5,197 55 SO 
LOF2O`12OOO2 438141105 HOLLYWOOD ENTMT CORP COM 2,000 DODO S 1/20004 211412004 1211712004 25,77140 :20:242 60 

5,52880 S 

- 
I 

I r SLOF20 20002 440543106 HORNBECK OFFSHORE SVCS INC 2 too 00 0 S 1111712004 12/14 004 1211712OD4 3995009 .2e,67 13,27715 SO 
SLOF201 20002 440543`106 HORNBECK OFFSHORE SVCS INC :2 : 

1 
00000 W2r2OO4 

1 
21 
1 
41r22004 1211712GO4 39.95009 -27,612 W 1233509 SO 

SLOF201 20002 4566BQiO2 INFORMATICA CORP COM .1,200000 4121/2004 1211 4r2004 1211 712004 10.13411 56 -11,22 44 39812 SO 
SLOF20120002 45686=2 INFORMAT'CA CORP C M -2, 100 DODO S 4122r2OO4 12JM004 J2JI7J2OD4 17,58499 -1881239 77260 SO WO 
SLOF20120002 456060102 INFORMATICA CORP COM -8 GOO 0000 S 7r2no04 12/14/2004 12/1712004 56.:90 42 -48.15920 18.83122 SO 
SLOF2Oi2OOO2 45SWO102 INFORMATICA CORP COM -2,5000000 8 7/=004 

1 
211412004 12/1 7r2OO4 20, 3451 -1 

4.95000 
5,98451 

SO SLOF201 20002 45666TIDO INFONET SVCS CORP CL 9 .11 4000000 S 1/23/2004 12/1412OD4 12/1712004 22,57140 27,23348 .4,662 DO St. 
SLOF20 2DDO2 456WTIOO JNFONrT SVCS CORP CL B .5,6000000 

S 
2,5/2004 12/14/2004 12/1712004 17 CY27 60 

_ 

1 

8,95898 
-I'm 38 St. 

S 0 2 12 002 45666 106 -11,37054 -94493 SL St. F 01 0 Tj :NFONET SVCS CORP CL B -.:
:300 

DODD S 2WO04 12114/2004 1211712004 1G.43 61 S 
LOF20 20002 45668T 06 NFONET SVCS CORP CL B 300 0000 S 211812004 12/1412004 1211712004 10.49375 -11 

' 
56990 -1,078 15 L 

SLOF20 
1 
20002 45856T 

, 
06 NFONET SVCS CORP CL B 

g. 
500 0000 

S 
3/512D04 12M4/20D4 1211 712004 

1 
880955 20143 

So 
-1 33425 St. 

SLOF20120002 45666TIOS INFONET SVCS CORP CL B 
-50000000 8 

3/1512004 12/1412004 
1 
2/1 

712OD4 
999976 -9.52500 37476 SO 

SLOF20120002 451561IT108 INFONET SVCS CORP CL B -5 .2000000 S 4/1212DO4 1211141200 12/17/2004 
1 
0:295 76 _10::412 : -64452 St. 

SLOF201 20002 458118100 INTEGRATED DEVICE TECH ~NC 
-' . 

5000000 S 6f3O/2004 
1 
21 412004 1211712004 10,99790 .2D. 4 

a 
.3.551 

95 St
. 

SLOF20 
1 
2GO02 458110108 INTEGRATED DEVICE TECH NC .27000000 S 7/1/2004 121~4/2004 12/1 712004 30,59822 .35 02: 67 4.42845 St. 

SLOF20120DO2 458ilSIOS INTEGRATED DEVICE TECH INC 
.1 . 
9000000 S 7/2312004 

1 
21 412OD4 12117/2004 21 .53068 -20,931 16 59952 SO 

SLOF20120002 458118106 INTEGRATED DEVICE TECH INC -1,6000000 S 912ar2004 "I" 'I'll 11 31 
og 

-14 :~. 
20 

382789 S S I ga i 7:1~2 
LOF20 20002 46 65 09 JACU BRANDSINC .90000- 

S 
718nGo4 2/1 4r2OD4 121170004 a 99 -701595 

.17 - 
G 

SLOF20120002 469B65109 JACUZ7~Z SRANDSINC .7,8000000 
S 

719/2004 
1 
.14r2004 12/17/2004 66.15258 -62,041 20 4.111 38 SO 

S :33 7 4 6 SLOF20120002 489565109 JACUZZI BRANDS INC 4,3000000 S 7/14/2004 12114r2OD4 1211712004 38,46874 3:823 37 2,64537 SO 
LOF20 20002 41(19865109 JACUZZI BRANDS INC 4,200 WOO S 7f2WO04 12114=04 12/17/2DD4 3562062 3 2 32 l,8D8 30 G 

SLOF20 
1 
20002 481`1301 02 JOURNAL COMMUNICATIONS INC .3000000 S 7/8/2004 

1 
2114/2004 1211712004 5287 05 -548531 .178 2e St. 

SLOF20120002 481130102 JOURNAL COMMUNICATIONS NC -1,7000000 S 7r2Of2OO4 
1 
2/14/2004 12/17/2004 29.95993 -30,85508 _695 15 SL 

5/3/2005 

Nfred P Sloan Foundation 
Tax ID no 13-11123871 
High Ro~k 

Capital 



SLOF20120002 481130102 JOURNAL COMMUNICATIONS INC -0000000 S 7/2W004 12f`14=4 12rf m2004 15,861 14 .16,14376 -28261 SL 
SLOF20`1200M 461130102 JOURNAL COMMUNICATIONS INC -2.3DO 0000 S B/SnOD4 12/14/2004 12117/2OD4 40,53401 -30,03100 1,50301 SG 
SLOF20120002 481130102 JOURNAL COMMUNICATIONS INC -3,5000000 8 9124/2004 1211412004 12/17/2004 61,08220 -01,59965 6255 S3 
SLOF20`120002 4MW5iU2 KEANE INC COM -7000000 S 812=0114 12MV2004 12117120G4 10.57920 -9.87490 70430 SG 
SLOF20120002 480865102 KEANE INC COM -1,7000000 S 803042004 12f14r2004 12f17f2004 25.69235 -23,80612 1 .88623 SG 
SLOF20120002 495865102 KEANE INC COM -4,500 ODDO 8 9/a/2DD4 1211412004 12/17/2004 68,00915 -67,14405 60420 80 
LO 20120002 486665102 KEANE INC COM -4,8000000 5 9=0(141 1211412004 12117/2OD4 72,64309 -71,54400 99900 S3 
LOF20120002 480865ID2 KEANE INC DOM -2.4000000 S 9/23/2004 12/14/2OD4 12/17/2004 36,27155 -35,89032 35123 53 

SLOF20120002 4 :8044108 KELLWOOO CO -m 0000 6 717r4N 12114r2OO4 12117r2M 20.50864 -25.5ill 00 -5,00010 SL 
SLOF201 2DO02 4 OD44 

1 
08 KELLWOOD CO -1,8000000 a 718400-4 12/1412004 12117/2004 61 .52051 -74.65842 -1313191 SL 

SLOF20120002 48OD44108 KELLWOOD CO -1,0000000 S 7=004 12/1412004 12/17/2004 34,18140 41,20280 -7,08140 St. 
SLOF20120002 488044108 KELLWOOD CO -Too 0000 5 BWO04 12/14/20014 12117/2OD4 23,92698 .27,94754 4,02068 St. 
SLOF20120002 4 :99170100 KEMNAMETAL ~NC COM 

-400 
0000 4/1&7004 12114=04 12117/2004 19,805 is -18,30700 14 816 :G 

SLOF201 2DD02 4 
1 
70 

1 
00 KENNAMETAL MC 

COM 
-2,200 0000 4/2WO04 i2JI4/2OD4 12117120114 1011,928 40 -08,29842 

1 
0 :8930 04 G 

SLOF201 20002 4 :91701100 KENNAMETAL INC COM -3000000 3 4130/2004 12/1412OD4 1211712OG4 14 .85368 -12,95700 
1,8111, So SLOF2012ODD2 4 3732 01 KFORCE INC COM -3,0000000 8 9/14/2DD4 

1 
2114/2004 12/ 712004 3423280 -25,72980 03 1., .3 

LOF2012ODM 493732101 KFORCE INC COM -57000000 ga4/2004 12114MD04 
1 
2(lf 7rAN 65 :042 31 -40,24401 iS.708 30 63 

1 ;/2 D4 :LOF20120002 5073OR102 LAIDLAW :NTL ~NC -3:000 0000 BQ812004 1211,4120 1211 60.09129 -390 67 21.004 50 60 
SLOF20120002 60730R102 LAJDLAW NTL NC -3,6000000 Ong/2 04 V 4/200044 21 /20004 72,10055 47:0: 000 25,021 55 SG 
LOF201 20002 520780107 LAWSON SOFTWARE -zQ0o 0000 7120/2004 12/14/20('4 

12fl 
7/2004 17 .79588 -19.94997 -2,16309 SL 

SLOF20120002 520760107 LAWSON SOFTWARE -6 700 om 
6 

&?r"004 12(14r2OD4 1211 7rAN 4f 11 93 47.34010 -6,223 28 SL 
SLOF20120002 520760107 LAWSON SOFTWARE -5:300 W00 

8 
a/2312OD4 12114/2004 

12/1 
7/2DD4 32 :5256 33 -32,02 25 

50000 
So 

SLOF20120002 520780107 LAWSON SOFTWARE -2 0 DODO Wi4/20114 12114/2DD4 1211712004 12,27371 
_12 59: 80 

-82609 St. 
SLOF20120002 520780107 LAWSON SOFTWARE -3:2'0 0/1 7/2004 2/14/2004 12JI 7rAN 19, 37064 

1 
765400 1,97394 S3 

00 DOW LOF20 20002 520780107 LAWSON SOFTWARE -3.200 OODO S a2woD4 ;21141=04 2177,20D4 9,27 04 :17:707 84 0301 S3 
SLOF201 2DD02 525107 

1 
07 LENNOX INTL INC COM -5,300 ODOO 6 QQor20D4 12/14/2004 12/17r2DD4 9913576 -81 .70268 

17, 
43308 S3 

SLOF20120002 5298911108 LIBBE ~N C M _100 0000 S 4113120 4 12114r2OD4 
1 
211712004 2 .12235 -2 024 DO -50105 SL 

Y C 0 04 SLOF20120002 529898108 LIBB Y Nc COM A800 DODO 4119/2OD4 12/14/20D4 12/17/2OD4 38,20230 48:283 20 0,080 go SL 
SLOF20f20D02 522 9 108 LB EY INC CORO 41000000 4r-1a020D4 12/14,2OD4 '2J, 7)2004 97880 -21,57432 4,59552 SL S 1 9 :1 

BEY INC COM 0000000 4127120 4 12/14120064 12117/2004 : : LOF20 20002 529 : 08 L:BB 1 101 Is -24 .2`17 83 -511667 St. 
SLOF20120002 529898108 LIB :EY INC CO :700 0000 4=120004 

1 
2114r2004 1211 7/2004 14,1158 45 -1 B.219 53 -3:363 05 St. 

SLOF20120002 530370105 LIB RTY CORP COM 
.900 DDOO S 

aWO04 12114MD4 121117/2004 38,70500 -37,70400 1,00100 SG 
SLOF20120002 53037DID5 LIBERTY CORP COM -2

.400 I'Doo S 
111=2004 1211V200,01 12117=04 103,374 93 .9775752 5.61741 SG 

SLOF20120002 630370105 LIBERTY CORP COM 
-3DO ODOG 6 

1113012004 
1 
2114/2004 

1 
211 712 04 12,921 87 

_ 
12:258 45 66342 80 

SLOF20`120002 532774106 LIN TV CORP CIL A -2,0000000 V3012004 I21ji4120D4 
I 
7JI 71= 30,02914 4520440 -6.43528 SL 

SLOF2012DO02 532774105 LIN TV CORP CL A -1,000 01100 SWOD4 121 4/2004 12/1712004 18,41457 -22:100 00 -3,68543 SL 

SLOF20 120002 532774100 LIN TV CORP CL A .1,800 Dooo S 51512004 121, 412OD4 12117/21304 29,46331 -35,28000 -6,8`18 00 SL 

SLOF20i20D02 532774108 LIN TV CORP CIL A .11,3130 0000 S 5/1812OD4 
1 
2/ 412004 1211 712004 23 :30 94 -26.221 00 -22 200 SL 

SLOF201 20OD2 532774106 LIN TV 
CORP 

CL A -7000000 8 5121=04 12111 ./2004 
1 
2117r2oo4 12 : 9020 -1480500 .11:9814 80 SL 

SLOF20 ;2DO02 532774108 LIN TV CORP CL A -2 
, 
2 0000 8 SWOD4 1211412OD4 121 7/M 40,51205 

48 
444 88 -7,93283 St. 

SLOF21) 20002 632774100 LIN TV CORP CL A -1,700 0DOD S 611712004 12114/2DO4 12/117/2004 31,3D4 78 -37:31 2 
45 

-e 007 69 St. 
00 SLOF20120002 532774106 LIN TV CORP CIL A -3,5000000 S 613012004 121141200-4 1211 712OD4 84,450 98 -74,708 

80 
_10:255 :2 SL 

6 PI _32: 94 14 1 SLOF20120002 53277410e LIN TV CORP CL A 300 DODD S 7/WO04 12/14/2004 12117/2004 23 .93894 -2e :sa 7 -2,749 0 SIL 

LOF20120002 532774108 LIN TV CORP CL A -1 :800 0000 5 1 Off 
004 

~2114/2004 12fl 712004 33,14022 a 52 04 S3 
SLOF2012ODD2 535670104 LINENS N TH :NGS INC COM -400 OODO 5 711412004 211 4/2DO4 2117/20D4 9,63069 -1 26000 _e29 31 St. 

N TH NGS :Nc COM 
_I 

0: -2.50302 SIL SLOF20120002 5358791134 LINENS 70 00 S 7/2Or2OD4 12J1412004 1211712004 40 : :30 45 -4343347 

SLOF20120DO2 53567giD4 LINENS 
N 
THINGS NC COM .1 :200 0000 aw D4 

1 
211412004 

1 
2/1 7/20D4 20 D2 08 -31 '00308 -2,111 00 SL 6 

0002 5356791064 LINENS N THINGS INC COM : 
1 1 

SLOF2012 -, ..00 .00 9/aQOD4 2114/2004 2M ;12'04 45,74580 -47 .08485 -1,33905 SL 1 00 r 

LOF20 20002 54021P403 LODGLAN INC -5,000 
00 

, 
101112004 1211 4/20D4 

1 
.1 

12GO4 
62,00877 -49.1103 50 2,29527 83 

SLOF20120002 553409103 MPS GROUP :N 
-200 0000 

S 712gnDD4 121' 4120' 11,17/214 2 :219 65 -1,647 2a 37237 SG SLO ar 
F20120002 653409103 MPS GROUP N -4.7- 0000 8 MOD4 

1 
.14

.0o" 

1 
21 7,20D4 52 16172 -42,801 49 

0. 
30023 SG 

SLOF20120002 563409103 MPSGROUP INC .1,800 
00"o 

S 
814/21)(14 12114/2004 

1 
211 7/2004 19,97a 83 -1681 42 3,16141 S 

SLOF20120002 553409103 MPS GROUP INC -2,7000000 S (1/5120" 1211412004 
1 
211712004 29 .98524 -23:0650 88 0,00436 SGG 

1 ;12 04 SLOF20120002 653400103 MPS GROUP INC 4
.7000000 

S 
(112312004 12/1 4/200-4 i2il 

0 
52.161 72 -42 .25817 

9 
90355 

SG SLOF20 20002 553409 03 MPS GROUP :Nc 4,300 
00go 

8 111912OD4 211412004 21 12OD4 47,72243 -40 .27079 7:45104 
6 
G 

LOF20120002 $53409103 MPS GROUP NC -0,00000 8 9/1412004 12/rn 12117/2OD4 60,65944 -55,95D 00 108 944 3 
SLOF201 20002 553409 

1 
03 MPS GROUP INC -2,900 00og S 9124/2DD4 

1 
21 4/2004 12f17/2004 32,18469 -25 

' 
31294 0:871 95 S3 

00 LOF20120002 5534TWI05 MRO SOFTWARE INC COM i,eoo 0000 S 518n 04 12/14/2004 12f 7/20D4 22,38748 -21 e95 00 al ; 48 8 S 0 1 S 
0 1 

3 
r SL F20 20G02 $5347WiO5 MRO SOFTWARE ~NC COM -1,200 OODO S19r2DD4 i2/i4f20D4 121117/2004 iB,775 01 -16 .`158 48 61 1 
so LOF20120002 56347WI05 MRO SOFTWARE Nc COM .1,8000000 8 111012004 1211412OD4 12JIT/2004 2510341 -24,16356 999 85 6 

SLOF2012DO02 55347WI05 MRO SOFTWARE INC COM 2,aOO 0000 3 
7"S,2004 I 

2/1412OD4 1 .1712.D4 3e :347 14 -28,01 22 7,69592 S(G3 

SLOF20120002 55347WI05 MRO S FTWARE INC COM :1700 0000 S 71200 04 12ti4t2OD4 1211 
7/2004 

23,76544 507508 SG 

0 00 -1868948 SLOF20120002 649295102 NEW YORK & CO INC -2,8000000 S 10f7/2004 12/14/2OD4 12/17/2004 54,65059 ~51 .940 00 2:720 so r3 

SLOF2012ODD2 e5D203`102 NEWALLIANCE BANCSHARES :Nc -1,9000000 S 812012004 1211412OD4 12/117/2004 28,09027 25 :30 4800 278227 SG 

SLOF2012DO02 650203102 NEWALUANCE BANCSHARES NC -2,7000000 S W012004 12/1412004 
1 
2/ 712OD4 39,91775 -3694 37 2:973 38 SG 

SLOF20120002 650203102 NEWALILLANCE BANCSHARES 
I 
Nc -2.0000000 S g=0G4 12(14/2004 12(1 7/20M 2056871 -27 .e35 80 1193201 SG 

S 
0 7 1 7 

L F2012ODD2 650203102 NEWALL:ANCE BANCSHARES :NC -3(100000 0 8 M004 2114/2004 12/117/2004 5.4:.702 10 -50,94026 3 6384 SG 

SLOF20120002 e50203102 
NEWALL 

AN E BANC HARES Nc -2: 00 0' 9/1 4/2004 1211V200-4 1 2/ 7121304 38 43032 -35 .93954 24 97 S 8 C 
C S 00 : 

1 a 3: S3 

LOF20120002 $70823103 0 KARLEYSINC -1 .0000000 .1 .0G4 2/14/2004 1211 712OD4 I 
, 
03068 -15,81230 2:291 G 

SLOF201 20002 : ;0 :231103 0 
CHAR 

LEYS C -2,3000000 S 81=004 12/14/2004 f2tl7r2M 4,:4 7055 -34 .2 1 02 7,22953 SG S 1 ~N 
SLOF20 20002 0 23 03 0 CHARLEY : IN 7000000 S 912212DD4 12/14/2004 1211712004 12 .62147 1121548 1 .402 9 S3 

LOF20120002 670823103 0 CHARLEY NC 
_2. 
40000 10n12004 1211 4'2004 1 2/1 V2004 4327363 -38,15738 51162 S3 S 

OSI SYSTEMS INC COM 00 : 
0 1 1 1 

LOF2oi2OOG2 671044105 -2.4000000 9/1312 04 211412004 2/ 712004 51,70703 -40,901 62 10,80551 SG 

SLOF20 120002 
eTj 

G44105 OSI SYSTEMS INC COM -is oow S 91t7r2m f2/14)2004 
1 2/17/2 

3447135 .28,10784 838351 83 S 004 6 1 

LOF20120002 671044105 081 SYSTEMS ~Nc COM -2: B'000 00 0 S QQQno04 12/iQ004 1211712ON 0:324 56 -44714 32 5:010 54 S3 

SLOF201 20002 071044105 OSI SYSTEMS NC COM .2,3000000 S QnI120G4 

1 
2/1412004 12JI7420D4 49,55257 -37 :245 51 12,30708 S3 

SLOF20 
1 
20002 69366AI00 PSSV40RLD NED INC .2.9000000 S 9130=4 I2A412D04 12/17r2OD4 35, 

goo 
87 -2D,257 52 6,64335 S3 0 

SLO 12 6:36BA100 Fee WORLD MED C 4 900 ODOO S 101412004 1211QDD4 12/1712004 60 660 Do 49,79194 
1 
D,868 24 S3 S 1 5 36 Joe PS WO :N 1 1 

SLOFF2200 20DOOOM2 BA S RLD MED NC 4:8 0 0 0 S 015=04 211412004 12/1712004 58 :411120 43,90148 1304472 S3 

LOF20120002 69373HIGO PACER INTL INC TENN :1 20 
0 

000'0) 

0 

S 1102004 12/14/2004 12/ 
1 
7/20" 23 

' . 
09 -111,524 78 4:1194 13 SG 

0 S 00 OD 85 S SLOF20i 20002 69373HIDS PACER INTL INC TENN -2,70D 
000D S 

M004 
1 
2/1 4121304 12J1712004 52 .09260 -40 

03500 
12,05750 SG 

1 :7 1 1 , 1 0 SLOF20120002 894 3100 PAC;F;C SUNWEAR CALIF INC COM -7 
M 5 

907/20D4 1211412004 12117=04 1555084 -14,70700 304 S3 

L F20 20002 094 73 00 PAC F C SUNWEAR CALIF INC COM -2,00000 0 S gnB/2004 21 4/2004 2117/2DO4 4445898 41,5 920 294976 3 

OF2Oi2ODD2 694073100 PACIF~C SU C :F ~N C M 
Ono S 

St. 
cM AL C 0 

.1,7000 
0 

S 913 04 
1 
2/1 4/20D4 12117/20G4 3779011 -35,68334 2,10877 3 0 

SLOF20120002 694573100 PAC F C SUNWEAR CAL F NC COM -1,8000000 
101WOD4 

12/14"004 12/1 712004 40 .0`13 06 ~37,598 60 2.41646 :3 NWE 
SLOF20120M 700416209 PARK ELECTROCHEMICAL CORP COM -2,5000000 W412OD4 1211412004 

1 
2117/2004 64,04923 .52204 25 1844 98 3 

SLOF20 
1 
20002 7004 

1 
0209 PARK ELECTROCHEM :CAL CORP COM -1 3000000 

S 
9120/2004 121' 4"OG4 12/11712004 28,10560 47 .505 53 GDO 07 S3 

SLOF201 20002 700416209 PARK ELECTROCHEM CAL CORP CO 1 3 0000 : 9/3a/2004 
I 
IJ14 04 

1 
211712004 2B 105 60 -27,42428 eal 32 63 

SLOF20120002 70D416209 PARK ELECTROCHEMICAL CORP Com :2:4'0 
00 

10fl/2004 12/14//220004 12J 7/2004 51 :887 26 -52,16g 52 -28226 St. 

SLOF2DI20DD2 7DO416209 PARKELECTR CHEMICALCORPCOM -1,30 00 10/712 04 1211V2004 12/1 7/2004 28,10560 -28,784 Be -67926 St. M oo 00 

SLOF2012DO02 7258IM'107 PIXELWORKS OC C M a 00 : Bn7/2o 4 12/14/2004 12/17 004 69 G41 58 08 
6 

0 
.580000 

00 12 
-63,369 5,67252 

0 
S I M 

00 
00 

8 3 64 SLOF20 20002 72581M107 PIXELWORKS NC 
CO 

-2,2000000 S &30n 4 12/1412004 1211712004 26 1 8818 :23 2.3D4 54 SG 

LOF20`120002 7258iMID7 PIXELWORKS INC Com 2 .0000000 S 

9/2/2004 1 
2/ 4 OG4 12/17/2004 23 

. 
807 44 2 

1 
5:9 60 2,20784 SG 

SLOF20,20002 74204TIO2 PR~OR:TY HEALTHCARE CORP 8 :3 600 DDG0 
9/1412004 1 

IJ11 4r2"4 1211712004 77,61950 -7436550 3,153 94 83 

SLOF20120002 74264TIO2 PR OR TY HEALTHCARE CORP B .2 :400 0000 
SQ112004 

12114/2004 
1 
2/1712004 5167087 -4939560 2,2114 07 S3 

SLOF20120002 74204TIO2 PRIOR ITY HEALTHCARE CORP B -2 BDO 0000 8 

10/412004 
121142004 

1 
2/ 712004 6029294 .5 2 232 2 D40 62 S3 

SLOF2012DO02 7504OPiOS RADIO ONE INC CL A -4 
. 

5- 

0000 S 
9/912OG4 1211412004 12/1712004 64 :443 89 -6 ::358 

30 
-1 .57441 S 

SLOP2012ODD2 7504OP108 RADIO ONE INC CL A 
-2,6000000 S 

911412004 
1 
2/1 412004 12/17/20114 37,23425 -38 

087 3B 
-8331 

3 
SL 

SLOP20120002 75040PIOS RAD :O ONE INC CL A -2 .G00 0000 
S 

012312004 12114r2OG4 
1 
2/17/2004 28,64173 -29 

me 
80 -58507 SL 

SLOF20120002 7504OP108 RAD 0 ONE INC CL A -4,20D 0000 
6 

gn4/2004 12114/2004 12/1 ;/2004 60,14762 -61'al) 00 
.1 

55038 SL 

SLOF20 
1 
20002 755267101 READERS D~GEST ASSN INC COM -2000000 

S 
91812004 12/14/2DO4 12111 /2004 2,73420 -2 .93328 -19908 SL 

SLOF20120002 765287101 READERS 0 GEST ASSN INC COM .4,7000000 
8 

gf912004 12/1412004 
1 
2/ 7/20(14 64,25380 .70,38579 .0,13219 SL 

St. F20 
I 
2DO02 ;55267101 READERS DIGEST ASSN INC COM .3,300000 911 "20(14 12114/2004 12/~7r2004 45,11423 -4 ::759 05 -484482 SL S 

OF 
I 1 0 : 

1 3 

LO 20 20002 60943 00 RES CARE NC COM -1 .300 00m 8/3=004 12114/20134 2/ 
712OG4 

10 .88368 
.1 2267 

3.50101 SG 

SLOF20120GO2 760943100 RES 
CARE :NC 

COM 1,10000 8 7/1/2004 12/`1412004 1211712004 1682460 -13,29836 3,52830 S 

SLOF201 20002 760943100 RES CARE INC COM :2.700 00o 7/8/2004 12/1412004 
12/ 7)2004 

41,29688 -29.53800 11,75888 SG 

SLOF20120002 78IiB2IG0 RUBY TUESDAY INC -2,8000000 S 
I 
Of7/2'04 12(1412004 1211712004 69,91438 -68,782 28 1 13208 63 

S SLOF20 
I 
2GOD2 805170100 SAVIENT PHARMACEUTICALS :N -3,50000 0 S 3/912o 12/1412004 1211712004 0,481 35 14561 40 -608005 S S 

0 

3 

: S 1 9/20 1 57 _:.5 _ 
: 

1 LOF20120002 60517010D SAVIENT PHARMACEUTICALS NC -89000000 8 3110/2DO044 12/1 
4'2004 

12/17/2DO4 21 50880 : 85918 -17 202 32 SL 

LOF20 20002 50517QIOO SAVIENT PHARMACEUTICALS INC .2,400 DDOO S 4/1 04 2114=04 1211 712004 5.81 8 7096 3 755 B St. 

SL F -6 823 :0 .2 7 29 SL S 0 20~20002 :05170100 SAVIENT PHARMACEUTICALS INC 
- 
1 

' 
7000000 S 4rAr2OO4 121f4f2004 f2/f7rVN 4 . 1 IS 51 

SLOF20 20002 11 
il 
T102 SCS TRANSN INC -2200 0000 S Qr7/2004 12/14/2004 12J~7/2('04 4590090 42 702 8 3:27048 02 S 

SLOF20120002 8111IT102 SCS TRANSN ;NC .12 9/24/2004 121412004 
1 
V 7/20 4 25,08049 -21,67128 3 .40921 S3 

S Goo Ir Z938 25 S LOF2012ODD2 8111IT102 SCS TRANSN NC -1 .2000000 S 10/4/2004 17114/2OD4 12/1712OD4 25,08049 '22,847 2a 2,2332 
1 
S3 000000 S 04 

LOF20120002 848420105 SPHERION CORP C M -3, 0000 S 9/2 
"4 

1211412004 IZII M2004 3 OR228 -3382853 L 

SLOF201 2DO02 84:4420105 SPHER~ON CORP COM .61 00000 6 9=004 12/1412004 
1 
2117120114 4000587 _6 : 7 -5,084 13 S S I 1 0 0 

LOF20 20002 84 20 05 SPHFR NCORPCOM -2:5oo 0000 S 9124/2004 1211412DO4 12/1712004 1: 074 53 -231 0904 0205 -1,09 72 SL 

5/3/2005 

Nfrad P Sloan Found.hon 
Tax ID no 13-1623877 
High ftck C.pd.1 
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SLOF20140002 9991119032 ADAGE CAPITAL FUND-BLO -10,000.0000000 s NA 1/2U004 102004 10,000,000 00 -0,000.D28 7a 199,97122 
SLOF20140002 909719032 ADAGE CAPITAL FUND-SLO --20.000 .DW 0000 8 NA_ 12r3ir2OG4 1213112004 20.000.000 00 .17 .921 .521 17 2.07BA71 83 

30.000,000 00 -27,721,549 95 2,278,450 05 

GRAND TOTAL 30,000,01)(1100 -27.721,549 95 MELL~j_&LM;4 j 

6/312005 

Alfred P Sloan Foundation 
T. ID no 13-1623877 
Ad.g. Capital M.n.g ... nt 



GRAND TOTAL 206,94100 -205,733 50 1 

513/2005 

Alfred P Sloan Foundation 
To ID 

no 
13-1623877 

Colchester Global Investment 

1 ::7 7 00 :LQF20115 02 9U9770390 cQLUHFUILK QLUI&Al. INVESTURU .1,047 11901) 5 MA, 2r2gr2GG4 1 
5 

-18,75007 093 8 

L F20 50002 09977(1396 COLCHESTER GLOBAL INVESTORS -1,0457170 8 NA 313112OD4 00100 -18.7 
11 111 

289 81 S 

SLOF20150002 099778390 COLCHESTER GLOBAI . INVESTORS -1,051 3520 8 NA 4/30r2004 la .14300 . .. .'201 aag 01 a 1 0 .81 1 
:LOF20 150002 99776396 COLCHESTER GLOBAL INVESTORS .1,050 5640 S NA 54IMM 18,18200 .18,72791 _,.5 9 5 
LOF20 50IM2 99977639a COLCHESTER GLOBAL INVESTORS -1 .0499490 6 NA WO/2004 18,201 DO -18,78091 5 

.1 
S 

SLOF20150002 999776395 COLCHESTER GLOBAL INVESTORS -1 .0503580 S NA MUM" 18,07800 .111,794 23 -71 
a 
23 S 

8LOF20 
I 
SODD2 999770306 COLCHESTER GLOBAL INVESTORS -1,0475080 S NA 813112004 18,38700 -18,74431 -35731 8 

SLOF20150002 999778396 COLCHESTER GLOBAL INVESTORS -1,0450730 6 NA GA1012004 
9 ': 

-3168 S 1 
013112 624 5 004 218100 -1 ::' '7 SLOF2015DO02 999775300 COLCHESTER GLOBAL INVESTORS -1 .0408860 8 MA 8628 5 

SLOF201 
SOW2 

9:977 3 COLCHESTER GLOBAL INVESTORS A.035 6670 6 NA 11/30/2004 1 i/3MOG4 19.96000 -18.531 36 1.428 84 5 
-SLOF201 500172 

0 
g77:39"8 COLCHESTER GLOBAL INVESTORS -1 .0328520 8 NA 12131r2004 12r3l/2004 20 .353 DO -111.4111 17 1.871 83 6 

200,941 DO -203.73356 1,207 " 



GRAND TOTAL 63,000,000 00 47,600,%C 38 1',=069 

SWO05 

Alfred P Sloan Foundation 

T" 
ID no 13-1623877 

Blackrock Core Bond 

SLOF20160002 091920589 BLACK ROCK FOS CORP BU -2.051,555 0700 U NA 112M004 20.000,000 00 -19,938,187 99 Ste 01 a 
SLOF20100002 99999OM5 COMMIT TO FOR MUTUAL FD -20,000,GDO 0000 S NA 2/=004 2D,000,00000 -20,000,00000 000 6 
SLOF20160002 091928689 BLACK ROCK FDS CORP SO 411,359 0260 S KA 3/16/2004 6,000,000 00 -7 .857,635 sa 142,36412 S 
SLOF2010DO02 0919281189 BLACK ROCK FDS CORP SO -1 .020,408 le30 S NA 312MG04 10,000,000 00 -9,882,482 93 117,51707 S 
SLOF70160002 091928689 BLACK ROCK FOS CORP SO ~626,316 7890 8 NA aW2004 5,000,000 00 -5,097.342 62 -07,34262 S 



GRAND TOTAL Z7 .000,000 00 -26,910.550 47 t, 11_9~349531 

UM005 

Alfred P Sloan F-dall.. 
Tax ID no 13-1623877 
Blackrock Interim Cash 

SLOF20170002 091929752 SLACKROCK FDS INTER DO PORTFOL -520,2913630 S NA 2rMOO4 5.000,000 00 4.gsa.520 93 41 .47907 6 



WMD05 

Alfred P Sloan Founder k,n 
Tax ID 

no 
13-1023877 

JP Morgan Mufti Market 

:LOF'OOOID002 G93447103 VLATFL HOLDING BERMUDA LIMITED -3790000 S 914119115 IllW2094 1=004 74848 .151,40419 -150,655 71 LL 
LOF3 of 0002 758849103 REGENCY CTRS CORP COM .10000 S 1=6/1997 1/10/2004 1=004 4067 -2500 1567 LG 

SLOF3001ODD2 G93447103 VLATEL HOLDING BERMUDA LIMITED -0770000 3 9/4/1990 112012004 1123/2004 1.26931 -270,45023 -269,18002 1.1 . 
SLOF30010DO2 G03447103 WATEL HOLDING BERMUDA LIMITED -1,3120000 S 12)2412002 112012004 112312004 Z45989 000 2,45988 LO It 

37,49626 000 37 .4ge 26 S3 'LOF300IDD02 184495107 CLEAN HBRS INC 46990000 8 112MOO4 1121/2004 1/2512004 
SLOF3001 0002 016635AA2 ALL :TAR GAS CORP SIR SECD NT -280,870 0000 S =612001 1/29/20114 2=0134 32,30005 -241,70736 -209 .40730 U. 
SLOF30o, om o Jw3SW ALL TAR GAS CORP SR SECD NT -553,464 DOOO 212MODi 21912004 211Z',*M (13,648 30 470,29205 412,04429 U. 
SLOF30010002 OD0122960 SYSTEMONE TECHNOLOGIES CVT NIT -3,2981100 1211/2002 3/19120134 3119120134 71239 -3,29811 -2 .58572 LL 
SLOF3001GO02 096122986 SYSTEMONE TECHNOLOGIES CVT NT -683,257 0300 S 12JIS/2002 3/10/2OD4 3119/2004 143,2S353 -828,88915 485.62562 UL 
6LOF3001ODD2 gge1261211 SYSTEMONE TECHNOLOGIES CVT PIK -3,2981100 S 0/3012002 311912004 Wig/20114 71239 -3,298 11 -2,58572 ILL. 
SLOF3DO10002 ggel2512a SYSTEMONE TECHNOLOGIES CVT PIK -063,257 03DO S 12/18/2002 3119/2004 311912OD4 143.28352 -628,88914 485,62502 LL 
SLOF30010002 M122OW SYSTEMONE TECHNOLOGIES CVT NT 45 8100 S 3IM004 3/19/2OD4 3/1 SQ004 980 000 9 89 63 
SLOF30010002 996125126 SYSTEMONE TECHNOLOGIES CVT PIK -27,495 4000 S W012003 3/1912004 3/1912004 5.93900 -27,49540 -21.55840 SL 
SLOF30010002 99012:il2O SYSTEMONE TECHNOLOGIES CVT PIK -27,479 2900 S lZrA12003 W191XIN 3tlW2004 5,203553 -27,47929 -21:643 78 St. r 1 0 1 .1 .1999600 S 2/3012003 3/19120114 3/19/2004 5919 -1, log 96 94077 St. 'LOF300 0002 go 2 20 SYSTE ONE TECHNOLOGIES CVT PIK 1 
SLOF3001 0002 337025ACI FIRSTWORLD COMM INC SR NT -8,7064000 PID 41911999 4/1512004 QiW004 8,70640 4,27404 4,431 58 LG 
SLOF30010M 81399CIO2 SECURITY CAPITAL EUROPEAN -0,1280000 S 90411998 611202OD4 5/12/2DD4 I lZ448 80 A22,580 00 -10,11120 LL 
SLOF30010002 8139OC102 SECURITY CAPITAL EUROPEAN 4,245 0000 6 li/Wiggs 511212004 5/1212004 22,1145 75 -24.900 DO -2,05425 U. 
SLOF3001 0002 

1 
84408107 CLEAN HBRS INC .5 .7204000 S 7/911993 81412OD4 aimm 50,44410 -37,83134 16 .61262 LG 

LOF30010002 87 
1 
8701 D4 SYSTEMONE TECH INC COM -1,5000000 8 7/2i/20DO 814/2004 SAW2004 19425 -22.89624 -22,701 99 LL 04 , 

:LOF30010002 87187QI qYSTEMONS TECH INC COM -3 .2000000 S 7/2W000 W4/2004 819/2004 41438 48.845 31 48,43093 ILL. 
SLOF30010002 G93447103 VLATEL HOLDING BERMUDA LIMITED -3540000 S 4/30/2004 1114/2004 8/mOD4 31859 000 31859 SG 
SLOF30010002 G93447103 VLATEL HOLDING BERMUDA LIMITED -1 0000 S 4/30121)(34 8/412004 BAWOD4 coo 000 090 SG r r 
'LOF3001 0002 18414905107 CLEAN HBRS INC .06000 S 3/31 

VN 
8/4/2004 &WO04 592 000 5 92 SG 

SLOF300IDD02 6117 F106 NORTHSTAR CAPITAL INVT COM -75.000 0000 S 12rMl 997 10118/2004 10/2012004 252,94126 -1
:500 

'00000 -1 .247,058 75 LL 6 3 of 
04 

a 
LOF 0 0002 50704F205 NORTHSTAR CAP INVT CORP COM -M,884 0000 S 8117A9911 10111112034 i0/20120D4 117,548 03 750.00800 -632,357 7 U. 

SLOF3DO10002 194490107 CLEAN HBRS :NC 
_60 Boo 0000 S 

11114/2004 ill/4/2oG4 Ii/g/2004 733,21862 402,03450 331 
1 
84 12 S3 

:LOF3001DO02 164 90107 CLEAN HBRS NC -35.500 D000 
1 

/41/2004 
1 
12004 11110/2004 427:502 27 -2347 053 

1 
92,78174 S3 0 too 1 

4 
10 C 1114120 1 Ilan 11,1 1 1 io6:74 S 

LOF3 0 02 84496 7 LEAN HBRS INC -Ia,ooo 0000 OD4 2/20D4 9474 9 55 Se,148 94 3 
SLOF30010002 184496107 CLEAN HSRS INC -e 700 0000 

S 
1114120" 

Jill 
0/2004 1 1/16/2004 :D,ig7 191 44,308314 35,89397 S3 

LOF300IDD02 154498107 CLEAN HBRS INC -8 :880 0000 S 11/4/2004 
11/1 

112004 1 111612004 103,89716 -57.390572 46,50144 S3 
6 
0 1 an 15 

St. F300 0002 S88374588 SONG NETMRKS HLO SEK PRF -5 .4200000 s lt:2812003 i2li 004 12120r2004 75 .792 00 j~ 7,11, 
2.622,55155 -5,515.014 75 

."3:, 35~ Ll 

LOF30aiDD02 097519201 BOLDER TECHNOLOGIES CORP PFD 30 .0000000 SWC NA 6/il/2 3 
1 
00 1,51)0.000 00 1 .5DO,000 00 SM 

LOF3001DO02 996122DOe SYSTEMONE TECHNOLOGIES CVT NT 458100 SO NA 318noo .00 
Goo 0 00 

r 
00 -354,76000 -36475000 004 .LOF30010002 742476104 PRINCETON VIDEO IMAGE INC COM -84 

, 

5000000 SW 
NA 3117/2004 

0 

:LOF30010002 0255299Wl ESC VIATEL INC -770 .000 
00- 

Sw NA 5/1112004 
0 

00 
000 000 Sw 

LOF30()10002 518993100 LAU CAP FOG INC COM -1,8900000 Sw NA 611012004 
0 
0. 000 000 SW 

SLOF3 
1 
0002 

51 
8993 100 LAU CAP FDG :NC COM 

go 
00DO BID NA 8129/20114 0 00 000 000 SO 8 

00 
1.800o &2w 

00 
000 SO LOF30010002 5189 3100 LAU CAP FDO NC COM 000 so NA 004 a 00 

LOF3001 0002 51 89:3AAB LAU CAPITAL FUNDING SUB NT 16 7500000 SD NA 8/112004 0 00 163,125000 153.12500 
r 

wan 
.LOF30010002 29171029 EMPIRE GAS CORP NEW WIS TO .'1 :380 ODOO SW NA 004 000 -10.777 a3 -10,77763 SW 
SLO 0010002 573066W MARTECH USA SUB NT CONV 144A 2,000 000 0000 80 NA IG12ww4 

0 
00 

Do 
DOO SD 

LOF3 
I I CLEAN HARBORS INC CO. PID -42:000 DDDO SW NA 11/1/2004 

0 
00 -844.27240 000 Sw 

LOF210.10002 1 .411-1101 LEAN HBRS INC 127,680 00 SO - NA 1412004 00 844,27244 000 SID F30' 0002 ""23" 
0 

4 
0 00 1,297,597 17 1,297,597 17 

2,622,581 ba -4 .5111.417 5111 

R :U..l G.Inllo- FFX Contracts Goo -1.46049 -1,46649 
R: ked Settlement GIL ID cost 000 95479 0547 
R :Iiz :,d Curr:ncy GfL- N n Base 

0 
00 000 000 

R: Vz C.n. ncy Grl.- Dividend coo 000 
0 
00 

are" 

0 
Go 

0 
Go 

a 
DO 

J"o ;̀!."'n*.dI =.r: Contract 
0 
00 

0 
00 

0 
00 

GRANDTOTAL 2.522,58108 .4,518,929 28 



30,17778 -153,51252 -122,177-4-

R-alked GaIndloss. FFX Contracts 000 -13122 .13122 
Realized Settlanxint GIL ID cast 000 .113 .113 P=Putchass 
R :Fbr C 

-cy 
G&- Non B so 

" 
Do -1832 .1832 

R: lkz.*ad Currency GA.- Olvidand 000 
01, 

000 
Realked Currency G/L- Interest 0 DO .0 

0 
Go 

Jouranal Entries on Futures Contract 000 000 
0 
00 

ZRAND TOTAL' 30.37776 .15Zd63 19 L-LL_~.OZ2,05&IJ 

513/2005 

Alfred P Sloan Foundation 
Tax 

10 
no 13~1623877 

JP Morgan Muld Market Global 

SLOF3D04D002 FBO453335 ROBINSON DEPT STORE PCL -431 OOGO 5 9/912002 1/15120D4 1115nOD4 1,10385 -0,19070 002il"086285LI, 
SLOF3OD40DD2 FBO453385 ROBINSON DEPT STORE PCL -4400000 8 919/2002 lli5/2004 1/1512004 l,126 90 -e,3io lis -5 . 193 08 LL 
SLOF300400M FBU53385 ROBINSON DEPT STORE PCL -9,747 0000 S- OW002 V21112004 1)2MD04 28,14703 -140.Wl 84 -111 .BUBI LL 

30,37778 -152.51252 422,13474 



5WO05 

Allred P Sloan Foundallon 
Tax ID no 13-1823877 
Cap GuaTd Intematlonel EAFE 

SLOF40020002 ED 727970 SIEMENS Ar, NPV RFG .1000000 S 418/2002 1020134 1/WO04 11.1142 93 -8,15604 1,68629 LL 
SLOF40020002 ED5727970 SIEMENS AG NPV REG -1000000 8 4/15/2002 1/2r2004 11WO04 8,04202 -5,99391 2,04901 LL 
SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -2000000 S 2WOD2 11212004 IN12004 13,87844 -7,22494 6,851 50 LG 
SLOF40020002 EFS176170 FRANCE TELECOM EUR4 -1 .4000000 S 1/2WO03 1=004 117r2M 40,25563 -35,1874S 5,06818 SL 

SLOFIDD20002 
ED5727970 SIEMENS AG NPV REG .1000000 S 4/1512002 115120D4 if7/2004 8,09587 -5,99391 2,101 98 LL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -3000000 S 2J15Q002 I15120D4 11812OD4 21,01581 -12 .01322 9,00259 LG 
LOF40020002 EFS176179 FRANCE TELECOM EUR4 40D 0000 S 112912003 11512004 1/812OD4 11,73579 -10,05358 1,08223 SG 
LOF40020002 EF5176179 FRANCE TELECOM EUR4 -2,500 OGOO 6 1/3012003 11512004 1/812004 73,348 fle -64,811 99 11 .538 67 St. 
LOF40020002 E05727978 SIEMENS AG NPV REG -2000000 6 4115/2002 11MOD4 1/812004 10.33078 -11,98782 4,34290 LL 
LOF40020002 EFS`176179 FRANCE TELECOM EUR4 -2000000 6 1/31/2003 1/812004 119/2OD4 5,00050 -5,12030 78a 28 SL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -3000000 S 2/1812002 117120G4 1/1212004 20.79943 -11,99408 8.80535 LG 
SLOF40020DO2 EF4712792 RENAULT REGIE NATIONALE DES -1000000 S 2JIS12002 11WO04 111302ON 8.96818 -3,94394 3,024 22 LG 
:LOF4DO20002 FK4942819 SAMSUNG ELECTRONIC GDR REP 112 -205 DD00 S 7/5/2000 1/812DO-4 1113/2OD4 0,443 17 -39,97600 1 .408 17 LG 
LOF40020002 FK4942819 SAMSUNG ELECTRONIC GDR REP 1/2 .150000 S 11/11/2002 1/812004 1/13/2004 3,03243 .2,182 2B 65015 LG 
SLOF400=02 FK4942819 SAMSUNG ELECTRONIC GDR REP 1/2 -400000 S 11111/2002 11912004 IM41/2004 8,53400 -5,81940 2,71520 LG 
SLOF40020002 EF4712702 RENAULT REGIE NATIONALE DES -1000000 S 2/iW002 111212004 1115/2004 6,00801 ~3 .943 94 2,00407 LG 
SLOF40020002 FK4942810 SAMSUNG ELECTRONIC GOR REP 1/2 -200000 S 11/11/2002 1/1212004 111512004 4,27080 -2,90970 1,30710 LO 
SLOF4DO20002 AN68811430 TELECOM CORP OF NEW ZEALAND -512 ODOO 8 W1212003 1/1212004 1/1512004 1,1182 23 A .44e 53 43570 SO 

SLOF40020002 
AN6881436 TELECOM CORP OF NEW ZEALAND -80000 S 12112/2003 111212OD4 1/1512004 2208 .1952 254 83 

SLOF40MDD02 EF4712792 RENAULT REGIE NATIONALE DES .1000000 S 211912002 11131204 111812004 6,03815 ~3,943 94 2,99421 LO 

: 
LOF4 0002 EF47 

1 
2792 RENAULT REGIE RATIONALE DES .2000000 S 2/20/2002 1/1312004 1118J2004 13,1178 30 -8.02559 5,85071 LG 

LOF4000022()002 SF5902942 NOKIA JAB) OY EURO 00 .9000000 S 0711999 111312004 1/1612004 18,96253 .18,37984 58269 U . 
LOF40020002 

AAM86920 
NEWS CORPORATION NPV -2,500 DODO 5 41/`7111999 1/14/2004 111912004 22,96943 -21,31977 1 .64965 LL 
S :EMENS AG NPV REG -1 .20D 0000 4/1512002 11111412004 1/16120D4 102,33341 -71,02690 :LOF40020002 ED5727976 6 30,40e 511 LL 

SLOF40MM02 ED5727978 EMEN 
S 
AG NPV REG 

-200 
0000 4/1 812002 

1 
4/200-4 1/18/2OG4 17.05557 -12,59589 4 .45988 LL 

.LOF4002DO02 ED5727976 SIEMENS AG NPV REG -8000000 a 4117/2002 1114/2004 1116/2004 08,22227 .60,99807 17,22530 LL 
SLOF40020002 EF4712792 RENAULT REGIE RATIONALE DES -1 DO 0000 8 212OF2002 1IM004 1119/20064 0.05891 4,01260 2,04411 LG 
SLOF4002DD02 EF4712792 RENAULT REGIE NATIONALE DES -3DO ODOO S 2r2dQ0D2 1111412004 111912004 20,87074 IZ785 38 8,10536 LG 
:LOF40020002 EF4834778 VIVENDI UNIVERSAL EURS 5 -m 0000 S 411112002 1/1412004 1/19120D4 24,20192 -30,08151 -5,87059 LL 
LOF40020002 EF4 :34778 VIVENDI UNIVERSAL EUR5 S -3000000 S 4/g/2002 1/1,1120114 1119/2004 8,06730 .10,181 83 -2,11453 LL 

LOF0020002 EF4 34778 VIVENDI UNIVERSAL EURS 6 -5000000 S 4/1012002 1114/2004 1/19/2004 13,44551 .18.64881 -3,201 30 LL :LOF40C)200(,2 
EX070 :5 P UDFNTLAL PLC GSPO 05 -6,200 ODDO 6 3/15/2001 1114/2OD4 i/119120D4 53.51428 .70,54242 -17,02814 LL EXO 0: 5: PR P 

SLOF40020002 7 RUDENTIAL LC GBPO 05 -1 .400 0000 S 6/2W002 1/14/2004 1119/2OD4 12,08307 -11,90765 17522 LL 

SLOF40020002 EX0709959 PRUDENTIAL PLC GBPO 05 .2,800 DOOO S 6/24/2002 1114/2004 I/19J2004 24 .18774 -23,59204 47570 LL 
SLOF40020002 EX070:95: PRUDENTIAL PLC GBPO 05 -1,1000000 S &7512002 1/14/2004 11,19/20134 9,49447 -9,36873 12574 U . 

SLOF40020002 EX070 95 PRUDENTIAL PLC GBPO 05 -2,7000000 8 6=002 1114/2DD4 111912004 23,306461 .22,500 DO 80305 LL 
SLOF4002000'2 EX070:95 : PRUDENTIAL PLC GBPO 05 -1,9000000 S &27/2002 1/14/2OD4 1/19120064 10 .39964 -16,31147 8807 LL 
SLOF40020002 EX070 25 PRUDENTIAL PLC GBPO 05 -2 DDO OGOO S 7/2/2002 1/14/2004 111912004 17 .20267 .17.48087 -19800 LL 

SLOF40020002 EX0700950 PRUDENTIAL PLC GBP0 05 -900 DOOO 6 7/312002 1/1412004 1110/2004 7,7ea 20 -7,35741 41079 LL 
SLOF40020002 EX0709959 PRUDENTIAL PLC GBPO 05 -1'500 0000 6 8/14/2002 1/14/2004 1119/2DO4 12,94700 A2,034 94 01206 LL 
SLOF40020002 EX0709959 PRUDENTIAL PLC GOPO 05 -1 .6000000 S aila/2002 1/1412004 1119/20U 13.81014 -13,50031 30983 LL 
SLOF40C,20 02 EX0709959 PRUDENTIAL PLC GBPO 05 -1,3000000 8 8/1 912002 

111 
4 004 1119/2004 112 073 -111442 70 44 LL /200 1/1 8:621 34 

SLOF4002=2 EX0709959 PRUDENTIAL PLC GBPO 05 -1000 OOOD 8 11=002 ,14r2 4 9/2004 3 -8 :002 30 549 D4 LL 
SLOF4002DO02 EX0709959 PRUDENTIAL PLC GBPO 05 -1,300 ODDO 3 11125120D2 1/14/2004 111912004 11,22073 -10,49225 72848 LL 

SLOF40020002 EX0709959 PRUDENTIAL PLC GBP0 05 -1 .1000000 S 1112W002 I/l4t2DD4 111912OD4 9,40447 -8,73402 78045 LL 
SLOF400200012 EX0710214 VODAFONE GROUP PLC ORD USDO 10 -52,3DO 0000 S 211012000 

1/1 
4/2004 1119/2004 142 .55261 -116,21a le 20,33445 LG 

LOF4OD20002 NC2091714 PLACER DOME INC 4 lrX2D0 1/1412004 1/1912004 8,771 31 -4,67989 2.091 42 LO 

SLOF4 4.000 ooGo 16/2003 1114/2004 1/1912004 67,71307 4771708 8 0020002 NC2691714 PLACER DOME INC 
. 

000000 : 
1 

19,99599 LG 
SLOF40020002 NC2691714 PLACER DOME INC -0,600 ODOO lf7f2oo3 1/14/20G4 11111 9/20D4 1 11,726 56 -75,59923 30,12733 LG 

SLOF40020002 SF5902942 NOKIA (ABI OY EURO 06 -3,000 OODO 4f7'1 909 
1/1 

4/2004 
1 

012DO4 6259878 -61,28012 1,33260 U . 
SLOF40020002 2064412100 COMPANHIA VALE 00 RIO DOCE ADR -2,0000000 S 5131/2002 1114/2004 1/20/2004 108,11494 -58,50000 49,01494 LG 

rLOF4OD20002 2044121DO COMPANHIA VALE DO RIO DOCE ADR -2,0000000 S 011112002 1/14/2004 1/20/2004 108,11493 -55,27220 52,84273 LG 

.LOF40020002 AA6888920 NEWS CORPORATION NPV -3,0000000 S 4f7figgg 1/16/2004 i/2=004 27,72354 -25,68372 2,13982 LL 
SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 S -200 000 2/812002 L/I 5120114 1/20/2004 5,28: 35 17: :715 33 2 56' 08 LL 

40D 0000 2r2l/2002 
1 
5/2 04 1/20/2004 

1 
057 71 

_ 
4 073 SLOF40020002 EF4834770 VIVENDI UNIVERSAL EUR5 5 

0 
:4 29'2 02 LL 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EURS 5 000000 2= 02 512004 120/2004 5,28935 .7,21247 .1,92312 LL 

SLOF40020DO2 SF5902942 NOKIA (AS) OY EURO 06 -1,0000000 a 41111: :g 1/11512004 112012004 20,59960 -20,42204 177 56 LL 

SLOF0020002 AASS88920 NEWS CORPORATION 
NPV 

-2,200 0000 S 4M, 9 
1/ 

Ba004 1/2112004 20,133 70 .18 7el 40 1.372 30 LL 

0 1 1 ;1 SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES 
loo oDoo S 

212712002 1 SnoD4 112112OD4 017115 59 -4,25089 251470 LG 

SLOFAI 02002 EF4834778 VIVEND UNIVERSAL EUR5 5 -300 OGDO S 2=002 
1 
8/2004 

1 
/2 

1 
/2004 7,79766 081871 .3,D21 05 LL 

F 0002 1 SLO AIDD2 EF4834778 VIVENDI UNIVERSAL EUR5 5 4000000 S 
4/WC02 

111612ON 1/21/2004 10 398 8: . 336956 -2,97267 LL 

SLOF40020002 AA6886920 NEWS C RPORATION NPV -2.4 00000 s 41711999 
111 

9/2004 1=004 21 
, 
837 

0 
_20,406 98 1 370 

1 
1 LL 

0 00 SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -3000000 S 2r2712002 1/10/2004 1/22/2004 20,62797 -12,75266 787531 LG 

SLOF40020002 EF4834778 V VENDI UNIVERSAL EUR5 5 -2000000 S 4/8/2002 1119/2004 1=004 5 .21718 -0 0:4 7 46700 L 
-3 0000 8 

0 1 

SLOF40020002 EF4834778 =ENDI UNIVERSAL EUR5 5 4/10/2 02 1119,2004 lrn/2004 7 .82578 .9,0 8 0: 2_882 32 LL 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .1000000 8 4/`1112002 1/19/2004 1122noD4 2,60859 -3.21144 0285 L 

SLOF40D20002 EF4712792 RENAULT REG:E NAT :ONALE DES 30 000 5 21211/2 02 1/2012004 1123/2004 20,99852 -1294 go 
5.05 

62 L 
SLOF40020002 EF47i2792 RENAULT REG E NAT ONALE DES :1000 00000 s 314120 1/20/2OD4 1/2312004 0 .99961 -4'6081 02 2391849 LrG 

002 SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .200 OM 
S 

411 
lf2oD2 

112=004 1)23)2004 
5326 

48 -842289 -1,09840 L.L 

SLOF40020002 AA6886920 NEWS CORPORATION NPV .2,4000000 
S 

4niiggg 1/21/2004 1127r2004 22 .0400 
1 

-20:466 08 2.1 303 U. 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EURS 5 .2000000 S 4/1112002 i/21/2OD4 1/21112004 5 .35070 -0,42280 .1 0;2 
1 
8 LL 

SLOF40020002 AA8886920 NEWS CORPORA71ON NPV -5 
1 

00 Dooo 
S 4fT/i9g9 1/2212004 112812004 49,00807 -4349233 551574 U. 

SLOF40020002 NC2089935 EICE INC -2000000 S 80r2002 
1 
12212004 

1 
/27/20D4 460104 -308829 1,51275 LG 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .5 00000 S 4/1112002 1123/2OD4 1,22004 13 :401 71 
.16 

' 
05719 .28 548 LL 

SLOF40020002 NC2089935 BCE :N 
.600 

ooDo S a17/2 
1 
123/2004 1128/2004 

1 
3740 03 -9284 87 4:4581 

IS 
LG 

SLOF40020002 NC2089035 SCE NC -500 0000 
8 

a/7/2DO2 1123/2004 1/2a/20G4 11,450 09 -7 :720 73 3,72930 L 

SLOF40020002 ED4848280 SAP AG ORD NPV 
.1 
00 ODOO 

6 

2125/2002 
1/2612004 l/2a/20G4 

16
.89277 

-1 
3 092 gi 3,79988 LL 

8 F 0020002 ED4846280 SAP AG ORD N V -40 0000 
S 

4rV2002 1/20)2D04 1/21112004 6757107 -56,61106 10,96001 LL 

SLLOOF44DD20002 ED4840280 WAG ORD NP -20000000 S 4/412002 lr2WOD4 
I 
12anOD4 33 :785 53 -28,01176 5. 773 77 U. W 0 

PV 
-10 

6 1 j . .o 3:. 3 497 eg SLOF4DD20OD2 ED4546280 AG RD NPV 00000 8 418`2002 Ir2W004 1128121104 1119277 33950 LL 
1128/20 136 SLOF40020002 ED5231482 ALLIANZ AG NPV REG VINKULIERT .1000000 S 12712002 f2e/2004 04 1332 11 4e 187 LL 

SLOF0020002 ED52314 :2 ALLIANZ AG N V REG VINKULIERT 1000000 s 7rMG02 ~120/2004 D4 9332 372 6: 4:6079 33 LL 

SLOF40020002 ED5231 4 2 
ALL ANZ 

AG NFV REG VINKULIERT 8000000 s 7rV2002 
r2WOU 

1/2a/2004 82.1 
59 

93 All 2 
'o 

-25 
, 

17 LL 

SLOF40020002 ED5231482 ALLIANZ AG NPV REG VINKULIERT 
.1 

000 00 S 
7/412002 1/20/2004 1/28/2004 13,693 32 -1 : :6'2 : 23 -4 .99"35 91 LL 

SLOF40020002 ED5231482 ALLIANZ AG NPV REG VINKULIERT 
-2DO "Goo S 

715/2002 1/2812004 112812004 27,38684 -38,931 G4 -11,54530 LL 

SLOF40020002 ED523`1482 ALLIANZ AG NPV REG VINKULIERT -3000000 6 81512002 
1 
f2812004 

1 
/28/2004 41 .07997 .3747020 3,8097 LL 

N 9 1 468 9 SLOF40020002 ED5294128 MUNCHENER RUCKVERS CHERUNGS G -5370000 s 4/911 9 1/26/2OD4 
1/28nD04 

64,62013 -15 :916 0 
_86 

295 92 LL 

SLOF40020002 ED5294126 MUNCHENER RUCKVERS!CHERU GS'G .1e3 DOOO S W7/199: 12812004 1/2ar2OG4 19.61 -201 72752 -2,35804 LL 

SLOF40020002 ED5727976 S~EMENS AG NPV RE .1000000 S Qiar2om ir2&7004 
1 
12812004 6,20325 -6,27745 1,92580 L 

SLOF40020002 ED5727976 S EMENS AG NPV REG -6000000 6 

712512002 
1/2812004 112812004 4921112 -21,11133 20107 

1 
9 LG 

SLOF4OD20002 ED5727976 SIEMENS AG NPV REG 4000000 8 
712enO02 1 

126/2004 1128/2004 3281 
3 
02 -111, 

44 . 
63 

1 
4 38639 L 

SLOF40020002 ED5727976 SIEMENS AG NPV REG 
.5000 00 S 

7126=2 
jr2m0D4 

1/2at:2004 41 01827 .22 .98713 ~8 029 14 LG 

SLOF4g020002 ED5727976 SIEMENS AG NPV REG 
-3000000 8 

7/26/2002 1128120G4 1128/20(A 2460970 -13,83347 
0 . 
77629 LG 

6 F4002 002 ED5727976 SIEMENS AG NPV RE -3000000 S 7r2912002 1/26/20064 112812004 24,00978 
-, 
464427 

9 . 
96 49 L 

SLLOOF400200002 ED5727976 S:E ENS AG NPV REG 30000 0 S 7/29/2002 112MG04 112 /2004 24,60977 ,4 :044 27 
0, 
965 

50 
LGG 

M 8 5 SLOF4002DO02 ED5727970 S EMENS AG NPV REG .1000000 S at5l2OD2 ~12612004 128/2004 820325 -429942 3,90383 LG 

SLOF40020002 ED5785990 EPCOS AG ORD NPV ,-3000000 S 0114/~S' /2eri0G4 
i/2a/2oG4 

:,058 47 .10 029 12 .197o 65 LL 

SLOF40020002 E05785990 EPCOS 
AG 

ORD NPV 
. 

1000000 

S 1 
0/1 a/ 99 1/26noD4 1/2a/2OG4 2 547 73 -38,68940 .9 .32 

1 
67 LL 

SLOF4D020DG2 ED5785990 EPCOS AG ORD NP .7000000 6 
i0m, 

ir2W2004 112812004 
1 "3 " " .'l ' "' 

-7 .31 56 LL 

SLOF40020002 ED5785090 EPCOS AG ORD NPV 5 00000 S 11/5/1 ::: 1/2812004 lr2812004 1'3:430 78 2038545 -6 .950487 LL 

SLOF40020002 ED578 EPCOS AG ORD NPV :300 ODOO S 1/e/2000 ~12612004 1/2812004 8,05847 :22:3895 02 144837 15 U. 

SLOF40020002 ED5765990 EPCOS AG ORD NPv -130 
owo 

S 
21712000 rA12004 1/21112004 34 92 04 25 5050 

go' 
3048 LL 5990 V 0 

SLOF40020002 ED67 :5990 EPCOS AG ORD NPV .3000000 
S 

1212912000 1/28/2004 112812004 8:058 47 -26,77834 .17 719 :7 LL 

SLOF40020002 ED57 5990 EPCOS AGORDNPV -50o 0000 
S 

11512001 1/26/2004 1121112004 13,43079 41 .38730 -27950 1 LL 0 

SLOF4D02oG02 ED5785990 EPCOS AG ORD NPV 400 0000 
S 

1/10/2001 1/2612004 112812G04 10,74483 34,32935 -23,58472 LL 

SLOF4DQ200(Y2 EE5501908 BBVA EURO 4 : -470 0000 
S 

211 012000 112612004 1/2912OD4 e5.107 67 :70,930 49 5 :22 :2 LL 

SLOF40020002 EE5501908 BOVA E RO 4 .14000000 s 
2jjwooo 1 

126/2004 1/29/2004 19,39378 21 27901 :1 : 85 3 L 
0 SLOF40020002 EES501 

goo 
BEIVA EURO 49 -3,700 0000 8 2117/2000 j12enoG4 1/29/2OG4 51,254 98 :55,76 01 -4,514 03 LL 

SLOF40020002 EE5501908 BEIVA EURG 49 -900 0000 S 2/il/2000 /2612004 
1 
12=004 12,46743 A3 55: 24 -108781 LL 

SLOF40020002 EES50`1908 
B13VA 

EURO 4 : -2,500 
ooo'o 

s 
2/1&2000 

r2&2004 112WDD4 34,631 74 -37,51190 -2,88018 LL 

SLOF4002ODD2 EE5501008 BEIVA EURO 4 ~3,100 0Doo S 212112000 112612G041 ~12 12004 42,94336 4 624 3: 3 88102 LL 
S 

2rZM 0 a 0 0 1 3 :38 383 5 2 .90765 LL LOF40020002 EE5501008 BSVA EURO 4 : 22 00000 S 112612004 1299/2004 30,4759 

SLOF40020002 EE5501908 13VA EURO 4 :1 :20DO 0 00 S 2/22/2000 126/2004 112P/2 04 1862323 
1 

24876 -1,62353 LL 

4 0 :2 , SLOF40020002 EE550 
1008 

BBVA EURO 49 _500 00000 8 =4/2000 
"6noG4 

1/29/20 
- 

: 
6 
3S '780509 -87: 

74 
LL 

SLOF 0020002 EES732529 TELEFONICA SA EUR 1 -10,700 0000 S 112112003 1126/2 04 .9/2004 173 7806 .108 707 1: 64,86 22 

SLOF40020002 EE711l3lS INDUSTRIA DE DISENO TEXTIL SA -4,5000000 S 512312001 1126/2004 112=004 90,480 4 71 ~68 
, 19,111 

26 U. 



LOF40020002 EF002129 SOUYGUES EURI .5.0000000 8 il/1911999 1/200004 11=004 182,20120 .2 .1 : :419 53 -37.26833 U. a 11 

an 

.1 
51 1 3 LL .LOF4002GO02 EF002129 Y U U 1 -20000000 6 r"1999 1/2 004 WOM04 72 .88048 - 081 so 

S 
0 1 :OU G E : E R 1 

-145,52410 -36:2803 389 U. L F40020002 EF4DD2 29 OUYGUE EURI -3:000 DODO S il/25/iggg 112SQ004 1/29/20014 109,32071 
SLOF40020002 EF4011401 AiRLIQUIDE(LI EURI I .10D DODD S 7)2012001 r-W004 1)2912004 16.76988 -1278445 3,08543 U. 
SLOF4002ODD2 EF4011401 AIR LIQUIDE (LI EUR11 -4000000 S 7r27/2001 1/2MOD4 1/29U004 67,07951 

_49
:675 is 17.404 3e I .I. 

: 
LOF40D20002 EF401140i AIR LIQUIDE(U) EURI 1 -1 

00 
art= 1 

1 
/2eQ0D4 1/2912004 16,76988 

_1 
2,59100 417068 LL 

LOF4DO20002 EF4011401 AIR LIQUIDE(U) EURI 1 -20000 000000 8/10/200 
1 

1/20QG04 JrAno(34 33,53970 .24,0 :: 54 :54 
1 
22 1 .1. 

SLOF DMO EF4834109 SCHNEIDER ELECTR;C EU 8 -3000000 
8 

llr2f2o0l 1/26/2004 1/2912OD4 20,19403 -11,2 75 :,894 28 LG 
4 002 

0 

LOF4002DO02 EF4 10 SCHNE~DER ELECTR C EURB -000 ODDO $8 7/1 002 004 1129)2OD4 40,388 7 -27,143 10 13.24 97 LG 
:LOF40020002 EF48U 

1 
.9 CHNE DER ELECTR~C EUR8 -300 DODD 7118M02 112602004 112912004 20 .19404 -13,32228 1 1 1 4:171 76 LG 

LOF4002DO02 EF4 :3410 : SCHNE DER ELECTR C FURB .200 DOD 7/22r20D2 IM20134 1/29=41 13 .4112 69 -8 .09033 '7238 LG 
:LOF40020002 EF48M 9 SCHNEIDER ELIE 

RIC 
FUR : ~300 00000 a 8120/2002 11612, 119121 20:11 11 _11 . 34211 

5,851 
72 LO 

SLOF40020072 EF4834109 SCHNEIDER ELECTRIC E R -30000DO 8=002 /2SQ004 /2912004 20 9404 4 .62383 5.57 21 L 3410 CT 
1 

0 a SLOF4M2D002 EF483409 SCHNEIDER ELECTRIC 
EUR8 

-2DO 
0000 

S 1/25120D4 1129/2004 13,48209 -97 54 3,725 as LG 

SLOF40020002 EF4834109 SCHNE :DER EUECTR:C EUR : -200 
DODO 

S 
8/2712002 1/2612004 1129Q004 13 .48289 -g :75381 55 3.711 14 LG 

LOF40020002 EF4834100 SCHNE DER ELECTIR C EU -20000 lan8/2002 
1 
M004 lJ29QDD4 13,462 (6,: .9 .53871 3.92598 LG 

1 :DE LECTRIC EURB 
0 

8 012812002 r2WO04 1/29Q004 13,402 .9 454 08 4,00861 LG :LOF40020002 EF4 :34100 SCHNE R E -200000(o) S 1 

:LOF40020002 EF4 34 09 SCHNE DER ELECTRIC EURS -1000000 6 lot2W2002 11260004 1/29=04 0,731 34 -4 :039 60 2,091 Ca LO 
LOF40MOD02 EF4834778 VIVENDI UNIVERSAL EUR5 5 -1,4000000 S 4mJ2002 1/2SQ004 1/20Q004 37,59844 1A .950 15 .736371 LL .. F 

VrRSAL EURS 5 -2000000 8 4/1212002 1/26*004 1/29/2OD4 5,37002 -0,40350 _i 09ZG4 LL SLOF4 
. 
F4 :3477: VIVENDI UNI 1 

-38 
1 : 

SLOF4oo2DDO2 EF5 
818 

1 
DANONE EUR1 .2 0 DDDO 8 2123/1999 rMA" lr2812004 49,eOl 60 1 :01 27 0.76033 LG 

LOF40CI20002 EF 981818 DANONE EUR 
, 

-891 
0 
DODD S 2123/1 999 1=004 112WD04 138 .71000 -10 : 20 08 38,88392 L 

:LOF40020002 EFS7212477 ESSILOR INTERNATIONAL EURO 35 -2000000 S 2f7120Q2 1126*DD4 1/2941004 10,66505 -6 272 92 4,39303 LC3 

SLOF4002DO02 EFT2 
1 
2477 ESSILOR INTERNATIONAL EURO 35 -4000000 8 2f7/2002 1/260004 1129nD14 21,331 00 12 : 

55 
145 8,78D 45 LO 

:1. F4002ODD2 EF7212477 E :S LOR INTERNATIONAL EURO 35 -3000000 S 218/2002 I/M0114 l/29n0D4 161 :98 93 .9,64457 6,45436 L 
0 

1 
012 

7 
7 a 

': 
31959 LG LOF40020002 EF7212477 E S~LOR INTERNATIONAL EURO 35 -000000 6 211212OD2 1/2WOG4 /2 004 47, 90 7 -29 .67 1 1 

:LOF40DI20002 El SNIP PAR :EAS EUR2 -4000000 S 
all 
M002 jr28120134 1129=04 25 .59928 -19, 07135 .52793 LG 1. 

OF4002DOD2 EF730DO87 BNP PAR BAB EUR2 -1,800 ODDO S IMMOD2 irdMOD4 112912004 102,397 13 -78 M 89 24.02724 LG 

SLOF40020002 EF73096117 BNP PARIBAS EUR2 -1000000 6 8=002 
1 
/2SQ004 1/2912004 1 :399 82 .503814 1 .30188 LL 

SL F40020002 EF7309887 ONP PARIBAS EUR2 .700 0000 S &=002 Irs2m 112012004 
~,4 

79874 -35,00738 
g: 
73138 LL 

SLOF41oo20002 E 9687 BNP PAR :11AS EUR2 
_1 
000 DODO S 8123121)(12 1/254004 1/20/2004 63,99821 -49.03207 14005 54 LL 

0 F730 
0, 

9 
9 

1 LG LOF40020002 EF73 16:7 :NP PAR SAS EUR2 -5DD 0000 a 919/2002 112812004 1/2anOD4 31,09910 -21,24919 74 F7 
0 

0 0 1 
-8 'ge 20 4 103 44 G :LOF4. E 30ge 7 N :EIAS EUR2 -200D00 S 0110/2002 1126120D4 129GO04 12,79954 1 L 

19856 -34 3263 6:S85 93 G SLOF40020002 EF7309(387 SNP PAR BAS E R2 00 Goo 9/12121)(12 1/20n004 MM004 5 :S L P PAR 
U .8 

1:999 W -20.84397 1135513 SLOF40020M EF7309887 SNP 
PARIBAS 

EUR2 
-500 DODD 

9113r2DO2 1)2=004 jr2QQDD4 3, LO 
:LOF4 020002 EF7309687 BNP IBAS EUR2 .3000000 S 

9/i=002 1 
/2WOD4 ir=004 19 

. 
199 411 -12.208 30 0:001 18 LG LOF 

R 
R 

.6000000 S 
1 

1 -25 .13078 13 5 0 02 EF7309687 SNIP PPAAR U 2 01 712OD2 /2612004 1/2012004 3: :39: :3 2681 LG 4 IBM E 
1 2:442 3 LOF400002200OW2 EF7300687 BNP PARIBAS EUR2 -1000000 a 9118/2002 1/20MO4 /2912OD4 39 2 -3.05744 

a LG :LOF40020002 E14058715 ASS CU E 1 .2000000 S 1111211 MM004 112912004 5,54213 -0.3e8 23 -824 10 1. S~CURAZ ON GE 1 1 I AS ~O ; G N RALI EUR 1 :90 2 L 
SLOF4002DO02 E 405671 5 RAZ N ENERALI EURI 

'1 
6000000 a 

4)6/ 99 
=004 1129/2004 41,56599 -al,839 31 -20,2733 U. 

SLOF40020DO2 E 71450 ENI EURI .3:900 0000 8 4/19=00 1120112004 129r,?004 74,08579 -3a.353 88 35,73491 
L" 

1 
51 

U 1 1 
-42,51951 7 71 

LG 
SLOF40020002 E ;7 45051 ENIE R -3,400 DODO 8 G/ 812001 1/2SQ004 

1/22no04 
64,59022 

220 0 SLOF40020002 EL5493431 SES GLOBAL REP I 'A SHS NPV 4000000 6 1 iM002 112MOO4 1/2912004 1025224 1051 062 -2:638 03 LL 

SLOF40020002 ENS202705 R DUTCH PETE CO EUR 68 12:200 0 0 
a 

1/812001 lr=004 1/29nOD4 
1 
04:481 

9: :, 
1 
1. 
99542 -7.51344 LL 

SLOF4002DD02 EN5202705 R00YAALL DUTCH PETE CO EUR 50 
.1 . 

000000000 8 11/91200 
1 

MM004 
1 
r2912004 75,98059 .83,08550 -7.096 e7 LL 

SLOF40020002 EN5202705 R YAL DUTCH PETE CO EUR Se 
-' "o 

0000 8 1111212001 irM004 112912OD4 52.24009 -587 01 
_4 549 1 

1 
U . 

SLOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 56 .1 :700 0000 
a 

. ... 
312001 1/2WDD4 1/2M004 80,73607 -87:5981 200 .8,84519 U . 

LOF4DD2o002 EN5202705 ROYAL DUTCH PETE CO EUR 58 

1 .00 

S 
I 114r2 11 1/2612004 1/2=004 47,401 81 4 31717 -1 .1325 36 I.L. 

:LOF4oo2DDO2 EN5202705 R YAL DUTCH PETE CO EUR 50 - 4000 00D000 S 5120 1 1/26/2004 1/2912OD4 1 72 -1945 73 5099 U. 

SLOF4ocy2D002 EN5202705 ROYAL DUTCH PETE CO EUR 5e -60000 0 8 li/15/2001 jr2612004 11=004 2: : :,9,5 09 -28,43352 01 57 LL 

0 00 00 w 
I 

mm 
al 

- 

112 LL LOF40020002 EN5202705 ROYAL 0 TCH PETE CO EUR 68 .1,9000000 a 11/15a 1 1/2 004 r2m 90.23443 .89,41481 

:LOF40(120002 EN5202705 ROYAL DLITCH PETE CO EUR Se -l,eG0 a 1 1/1512001 
1 
/26/2004 112=004 76,98889 1,313 

7D 
LL 0 

DODD 00 1/29/2034 14,24754 -14 .90 23 .6,5569 LL 81. F4 02 02 EN5202705 ROYAL DUTCH PETE CO EUR 58 -300 
DODD 

S lrM2112 1/26/2DD4 .., 
0 00 

0 .0 M 
r2MD04 66 4:: 54 -6 

1 
7 -1 :68 3 U. 4oG20002 EN5202705 ROYAL DUTCH PETE CO EUR 50 -1 400 0 0 8 02 1/2 0114 1 

SLOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 58 -2000000 a 1/9120M 112012004 112912004 9 :4 38 -: : .'43 '2'4 14: 838 U. 

L F4 0002 EN5250701 ASN AMRO HLOGS NV CVA EURO 58 .1,446 0000 2/f MM IrMm jr2mcm 35,32308 -29 
083 

82 5,35926 U. 

002 .1,0000000 2/1SQ000 /2d/20D4 /n/2004 24,42813 -2076914 3,65899 LL :LOOF40020002 EN5250701 ABN AMRO, HLDG5 NV CVA EURO 56 1 1 
00 m 04 1/29/2 04 5 .7 6250 12,593 

to 
LL 

6 0 4002 
ABN 

0 8305 66 
1 

3 
L F 0002 ENS250761 AB AMROHLDG NVC E RO 56 -340000 

a 
2118aolo 1/2 0 

G 
SLOF40020002 ENS250761 N AMRO HLDGSS NV CVA EURO 58 -1,224 

0000 
8 s"..00 112M004 1129/2004 29900 04 -1 18867 0,71 17 L 6 0 

VA U a 112612004 112MOD4 
59, 

36036 -59,09525 
2e5 

11 U. L F40020002 EN5260701 ABN AMRC, HLDGS NV CVA EURO 50 -2,430 ODDO S 1/512 01 
54 02 U :CO KONINKLWKE NV CVA -900 

S 
31 16 LL L W02 EN 026 N M "D SWO02 IrAnoot 1/29)2oD4 2a, 889 62 -23,68546 

84 S OF4002 

_100 
0 SWO02 

1 
1/29/2004 2,98551 

0 
38431 LL SLOF4 02 ENS402602 NUM CO, KON~NKLIJKE NV CVA 

D 00 
126=4 1 -2.13212 9.58 

002 
0 

so 873 LL 6LOF4D012000D02 ENS402602 
N=CO 

KON NKLIJKE NV CVA .1 .800 
000 

6 SWO02 1126MG4 /2912OD4 53,73923 -44 170 

SLOF41=0002 ENS402602 N 
M 
CO KONINKLIJKE NV CVA -1000000 8 

5WO02 
1/2WO04 

1 
129/2004 2,98551 -2:450 70 53481 LL 

U 

1 1 , 3 

SLOF40020DO2 ENS402602 NUMICO KON~NKL :JKE NV 
CVA 

-3000000 S SM2002 1/2MOD4 112=004 8,95054 -7338 7 als 7 U. 

SLOF4DD2DDD2 EN54026D2 NUMICO KON NKI. J E NV CVA .1,0000000 a 5114/2OD2 I/M004 1/29=04 29,855 13 -24:292 00 5,58313 U. 

SLOF4002DD02 EN5402602 NUM:CC, KONINKLIJKE NV CVA :300 0000 a 0/24/2002 1/2612OD4 1/2912004 96054 4,419 33 2,53721 L 

SLOF40020002 EN54D2602 N M C KONINKLIJKE KV CVA 0 DOD anW002 lr2SQ004 1/29/2004 : :056 54 -6.30717 264937 LG 

:LOF40020002 EN5402002 NUMIC00 KON :NKLIJKE NV CVA -4000000 a WM002 i/2=004 lf2gf2OD4 11,94205 -84 7 03 3:454 12 LG 30 00 0 8 

LOF40020002 EN5402502 N 
X 
N NKI. J 

.3 
MM 112SQ004 1/29/20D4 :, :5e 54 -6:358 88 2,5976 LG I :JKE NV CVA -300 GO 

OD2 
1 1 

M :CO KON KE NV CVA 000000 -6,89009 226645 LG SLOF40020002 ENS402602 NUM C 
0 

NKI. .3 7r2120D2 /2012004 1/2912004 8 .95054 U 0 
SLOF40020002 ENS402602 NUM;C0 KONINKLIJKE NV CVA DO 00 S 7 V2002 1/26/2004 12SQ004 5654 .0,57400 2 .38254 L 

SLOF40020002 EN5402802 NUM Co KON :NKL~JKE NV CVA .300 0000 8 7/4/2002 I/2SQ004 Ing/2004 8,95654 -6 554 18 239235 LG 00 r 

SLOF40020002 ENS402602 N M ICO KON NKL JKE NV C -3000000 a 7/512DO2 112612004 1/29/2004 8,95054 -8.650 
Oa 

2 
40" 

4 LG 

SLOF40020DO2 EN NUM 
IC KO 

INKLIJKE NV CVAA -3 DODO a 7112120M 112612004 112MOD4 8 .96854 -6,33235 2:624 1: LG 
5402602 U 0 N 

1 

1 
/2012004 2,985 51 -2038 10 04741 LG SLOF4oo200D2 EN5402602 NUMICO KONINKI. JKE NV CVA 

100000 S 
7115/2002 rM004 

129r2004 
597103 -4,08231 

1 .88 
1 72 L SLOF4DO20002 ENS402602 NUMICO KONINKL : JKE NV CVA -20000000 

a 
7/1 
51=2 Mar2004 I a 90S,981 a 

SLOF40020002 EN5927376 AEGON NV E 
Fill 

12 -31 
1 
.97600 S 4"19 Ir2 0 1/2912OD4 4 6 :568 14 -1,392,529 97 3 L 

U 
1 1 1 

-iB .395 42 
_10,594 

05 1- 
:LOF40020002 ENS927378 AEGON NV EURO 2 5002400 S 7 

)j 
1266nno 0044 1/2012004 7 .801 37 

r LOF40020002 EN5949362 ASML HLDG NV EURO 02 .132000000 S 416/1999 lr2wD04 1/29/2004 2e7 220 70 -210,871 39 56,64931 LG 

SLOF40020002 EN5986620 KON 3130r200l 1/2612004 1129/2004 33 :826 91 -3075734 3,06957 L S ;NKLUKE PHILIPS ELECTRONIC -1, 100 OOGD S 1 U2 

LOF40020002 EN KON L:JKE PHILIPS ELECTRONIC 
-900 

DODO S 4nmoo IA2SQD04 MOD4 27 :678 50 -26,53458 142 00 LL 1,2M 8 
-26,15044 2 5986e2o NK 

j -9 
4123/2001 112MOD4 004 1 5 612 1 .1 . SLOF40020002 ENS98MO KONINKI. KE PHILIPS ELECTRONIC .,DO 

0000 S 
27 7056 _1 

SLOF40020002 EN7108041 HE :NE ENNVEUR2 25000 10/27111 ::: ~/2e/20DI I129f2004 4 :113 1 
-5 

03D 3e 4702 LL 

K 0 
~a 

08 U. SLOF40020002 EN7108041 HE NEKEN NV EUR2 1 7500000 a 110 /2812004 1/2WOG4 68 079 7060487 -2,318 

S OF40020002 EN7108041 HEINEKEN NV EUR2 :3 .000 0000 S 211999 1/25nOD4 /2912OD4 117,20020 -124 :733 32 753312 U. 

LOF4=0002 EN71OBB41 HE~N KEN NV EUR2 1 5 11/1 1/29/2004 43,95008 45,41234 
SL . 

1250000 
11,15/10 

1 
MOD4 1 :1 482 26 U. 

E EN NV EUR2 :5 11/1511 W2 0 SLOF40020002 EN7108041 HE NEK 
000000 S ' 

:: 1128Q004 112 0 4 19,53337 -20,461 39 -92802 LL 

SLOF40020002 EN7108041 HEINEKE NV EU 2 -2 .2500000 S 115/2000 I/2SQ0D4 1,2MOD4 87 .90015 .80,7155 4 18 1,134 74 ILL 

SLOF4DD200D2 EN7108041 HEINEKEN Nv EUR2 -1:250 0000 S 11612 
00 

112 014 1/2 OD4 41 ::33 4 -4a .75 88 82 54 L N 
0 

on - 
2 

0 SLOF400200012 EN71081141 HEINEKEN NV E R2 
1 

2j4/2000 
1 
120/2.04 

1 
12112004 

3 0687 
4123 

38 
.21 05 

U 000000 S 112 
1 : U. 

SLOF4002DO02 EN7154185 ING GROEP N V CVA EURO 24 
49000000 S 

811911999 1/2e/2004 112912004 
1 
2871245 -134 .60563 -5,893 LL 

St. F4DO20OD2 ES5533975 SWISSCOM AG CHF1 00 ~323 0 a 2/1111 i/2d/2 04 9/2004 108 :382 76 -lD4 530 08 1,85268 LL 

SLOOF40020002 ESS533075 SWISSCOM AG CHFI 00 ~177 0000000 S U0111 I r2M004 ~12912004 Sa .296 44 -41 :925 67 1637077 LG 
r SLOF40020002 ES7103066 NOVARTIS AG CHFG 50 (REGO) '507 ODOO a M2119 7 112MOO4 12912 04 23,55041 -21 .134 39 2.42202 LG 

9071 9 :8 2WO04 1/29/2~~ IS6,Ii3 48 -77,70 71 7 00 LG '47:40 SI .OF4oa20002 ES71030M N T :S AG CHFO 50 (REGD) .3 .360 0000 6 
1 1 

/2812OD4 /29/2004 234,17023 50 66 : 56955 LG 
SLOF40020002 FS710308a NOVART S AD CHFO 50 (REGO) ~5 040 

0000 
a 

911511:98 
1 1 

a 

-88,60 

9 
10.959 89 L S OF40020002 ES71030M NOVARTIS AG CHFO 50 (REGD) .1,1930000 S 6/411 go .2612004 1/2 17004 55,42958 445 96 OVAR 

9 
St. 

-1 .30 
00 

irM2004 6027988 -55 :95 
1 

LG LOF40020002 E57110750 HOL IM CHF2 (REGO) 
00 S 

11M2000 112M004 52 55 0,327 33 L 

C 0 
jr 

0 go 
248,65129 LG SLOF40020002 ES7126117 UBS AG CHFO 00 (REGO) -4 000 Dow a 211/1999 2WO04 1/2012 04 288,48827 .39,634 

SLOF4002DO02 ES7151115 
COMPA 

NIE FINANCIERE RICHEMONT -147000000 S 416/19 112MOD4 1/29f2004 384,73542 -240608 77 124,12865 LG 4 _,s to 
112012004 ;t2onOD4 5987817 -3528403 24 eI3 34 LG SLOF 0020002 ES7171$84 CREDIT SUISSE GROUP CHFO 5000 t5 000 a 9rM2.2 

S 0 40020002 ES7171584 CREDIT SUISSE GROUP CHFO 5000 
" 0000 S 

91412002 
lr~ J29r2oo" 

575232 .3.2a2 20 12 490 06 LG 
SL F 

.70 11 1 112 28:800 20 -14,021 G4 4:778 58 L LOF40020002 ES7171584 CREDIT SUISSE GROUP CHFO 50DO 
0000 S 

1212002 IM2004 9/2004 

6 
G 

SLOF40020002 ES7171$84 CREDIT SUISSE GROUP CHFO 5000 .1 54 DODO 
S " ;l 

2/2002 112612OG4 lr2gr2004 5.:45 35 .2,761 99 11 :73 3 L 

SLOF40020002 ES7189818 SWISS RE :NS RAN 
-E 

CHFO 1 -3,890 01300 S 7/2911999 

1 
IM004 1/2WO04 2680.0081 :0 ~380,1)69 55 

_
.9 

.3 
75 LL 

U 

I 

SLOF40020002 ES7109816 SWISS RE NSURANCE CHFO 1 :3140 0000 a ;jj117r2000 lrAn004 12912OG4 0 9 5 .89,95475 .29,34450 U. 

1128=04 1129/2OD4 27,05801 40,02828 .12,9 
SL 0020002 ES7189alS SWISS REINSURANCE CHFD 1 750000 S J2312000 1 77027 U . 

OF4 /26nGD4 1129nOG4 16:319 :7 -10 5 9 D6 5 3 92 LG SLOF40020002 EX0408289 STANDARD CHARTERED ORD uSDO 50 -I,ODO 0000 S 3/4/2002 

9 

0 
3:20'2 72 LG SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 

50 
-6000000 

a 
3WO02 1/2en004 1/2 12004 791 a -6:5:9 28 

SLOF40020002 EX0408269 ST DARD C TEREDO D SD05 2,0000 00 S 
3/712002 I/2=D04 

1129/2 04 32 e3Q 94 .22,37298 10,206698 L 
U 0 

1 4 
LG AN HAR R 

0 1126r2oo 
0114 32.e39 94 .2259830 0043 G SLOF40020002 FX0408289 ST DARD C TERED ORD USDO So ~2 00 00 a/8/2002 4 1129/20 

AN HAR 
0 

00000 
a 

0 a I go 
-5 597 2a 58272 LG SLOF40020002 EXG408289 ST DARD CHARTERED RD USDO 50 -5000 S 3111/2002 112612004 1/2912 04 5 8 2 

311212002 IrM004 
1/20/2014 a, 

' ' 
.1:127 M 263 

LG 
1 1 "2 .0 SLOF40020002 EXG408289 STANDARD CHARTERED ORD USDO 50 -5000000 a 2,63 AN 

' :7 
10 

OC14 42 46 355 LOF40020002 EX040a2ag STANDARD CHARTERED ORD USDO 50 -9000000 6 3/13/20D2 /25/2004 04 14 07 _a a s 
a 

LG 

SLOF4002DO02 EX0400289 ST DARD CHARTERED ORD 
USDO 

50 .50000 a a 31 5/2DD2 112612004 ~12912004 8,15998 37 3 2 :522 45 LG S 
AN 

CHAR -1 .10 
12 680 91 5,291 00 LG SLOF40020002 EX0408289 TANDARD TERED ORD USDO 50 00000 a 3t2O/2002 1126/2004 Q/20D4 17,951 D7 

5/3/2005 

AW,.d P St.- F.und .t.n 
Tax ID no 13-1623877 
Cap Gua,d international EAFE 



SLOF40020DO2 EX0408289 STANDARD CHARTERED ORD USDO 50 -500 DODD 5 3/2WOO2 i/MOD4 112oaDD4 a 159 :78 -5,71640 2,44352 LG 8 
OF40020002 EX0408289 STANDARD CHARTERED ORD 000000 S 3=002 

I 
t2812004 

1 
912004 

14, 
6 :7 go _10,280 54 4,40708 0 L USDO 50 -0 12 43 L 

SLOF40020002 FX0406289 STANDARD CHARTERED ORD USDO 50 -500 DODO 6 W2812002 It26QOO4 ir2912004 
8. 

1 9 .5 .38391 2,776 LG 
SLOV40020002 EX040028: :TANDARD CHARTERED ORD USDO 60 -500 0000 S Y27t2OD2 I/MOO4 1/29MG4 6,15998 .5,30054 279344 LG 
SLOF40020002 EXD40828 TANDARD 

CHARTERED 
ORD USDO 50 1 13000000 S 4129/2002 It2ernD4 1/29/2004 2121596 -10,02507 

5 :190 
89 LG 

SLOF40020002 EXO4Oa289 STANDARD CHARTERED ORD USDO 50 -14000000 S 4130/2002 lr2flr2004 112902004 22 :647 96 -17,28397 5 .583 go to 
SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 -1,6000000 S 511/2002 1/2812004 1/29/2004 20111 95 - 

1 
9,51391 0,59804 LO 

SLOF40020M EXD408289 STANDARD CHARTERED ORD USDO 50 
- 00 

DODO S 5rMo 
I 
Q ON 

1 

0/2004 
13 :055 98 -9,80S 911 325 0 LG 

SL0F40D2OOO2 
EX0574874 

UNILEVER ORD 
1 
4P "28,20 0000 s 1114t2DO020 11260naOD4 ilt22912004 27 22 76 -228,20543 53 :020 37 1-0 

SLOF4002ODD2 EX0077eo2 PEARSON ORD 25P -e. 100 0000 S 4WO01 
it2W2004 

1/29/2004 a: :06: 27 
1 
0421015 -36,14(4' 838 U . 

SLOF4002ODD2 EX0677502 PEARSON ORD 25P -8,9000000 a 4/iOr2OO`I 
IrMOG4 

1/29QO04 70,09185 :120:948 28 430564 U . 
0 0 1 jt2on I SLOF4OD2OOO2 EXO077602 PEAR :ON ORD 25P -600 DODO 8 V2012DOI 112(V2004 1r2onOO4 0,69494 -11,03751 -4 :342 573 LL 

:LOF40020002 EXO677:02 PEARSON 
RD 

25 -1 so 0000 s t2OO 004 129/2DD4 200 484 -3 Wn 34 -18,83760 LL 
LOFAID1320002 EX0077 02 PEAR NORD25P -2:00'0 DODO S 51 ; 112001 

1 
/2wOO4 irAI2004 22 :3811S 48 460:783 23 -18,46675 U . 

SLOF40020002 EX0710214 VODAFONE GROUP PLC ORD USDO 10 .324 IDOOODO S 21 012000 112612m 12912004 841,434 14 .720,19703 21,23711 LG 
7111112001 V281200"I t2QQOD4 359,20782 -24 42 53 107 729 LG LOF40020002 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD -1 1 :1)00 000 11 11 

.7': B2 73 U . :LOF4 020002 EXDBI6271 :M:THS GROUP ORD GBPO 25 4,31600000 slaflogg 1/2anOO4 V29/2004 48,5`11 59 D 8104 62 -22 :30 
SLOF40020002 EXOBI8271 MTHSGROUPORDGBPO25 -5,8420000 S 61911999 

1 
rMOO4 

1 
r2QQOO4 115 .664 14 -94,053 03 .25,39889 LL 

SLOF40020002 EXO818271 SMITHS GROUP ORD GBPOI 25 81110/im .26120(m 112962004 21.10866 .20,87623 -0.67957 LL 
LOF40020002 EX0816271 :M:TH GROUPORDGBPO25 -,12:: Om : 

1 9 

6 
S 

0 P I ODOO eiio/1 :99 /26J2004 1/2912004 14,47713 .20,3 25 -5 :115 4 LL 
SLOF40020002 EX0818271 M TH 

OR 
ORD GEIPO 25 .1,7940000 S 6115/1 99 IrmDO4 1/2012004 20,10,158 -28,337 7 : -0 

173 
1 : LL 

SLOF40020002 FX0818271 SMITH: GROUP ORD GBPO 25 -0740000 S 611811999 rMO04 lt2onON 10,947 77 -15,39304 -4,44007 LL 
SLOF40020DO2 EX0989528 ASTRAZENECA ORD USDO 25 _1400 ONO 

S 
3/14/1 ON IrMOO4 

I 
t2B/2OD4 1 2 : 27 -18.75453 47 74 LL 

SLOF4002DOO2 EXODS9528 ASTRAZENECA ORD USDO 25 6DO 0000 8 12anOD4 9/2004 
S3 

7 3 L S 
OF40020002 EXD989520 ASTRAZENECA ORD USDO 25 000 DODO S 1 1 :16 1 

1/2 2 
, 
11031 L 

L -1 : 100,17w" go 1/26/2004 1/2112004 413,0~811 17 -0:9101393 1.17 : 84 LL 
SLOF40020002 FX0989528 ASTRAZENECA ORD USDO 25 -II'DOO 0000 S 1/2111 :07 lr=DN 1129ROO41 628,N9 85 

_5is,024 
60 12,94525 LL 

LOF40020002 EX0989528 ASTRAZENECA ORD USDO 25 -1,500 40, 11 1/2 ON 
1 
QW2004 72,13225 -5 07302 

1 
3.05023 LG 

LOF40020002 EX3058750 HB BORDGBP025 -3 .500 DODO 8 IQ=O

:O 

It26&n2OO4 1/29/2004 46.009 1a -2 ::702 4 2 20809 LG 
T/ 712 02 

1 
30,82603 0: 0 ODWD10 : V=004 /29/2004 -21,87414 95189 L SLOF40020002 EM058750 HBO 0 D GBPO 26 -2,3000 

1 0 
0 

SLOF40MDD02 FX3058760 
HBO: OR 

D GIRPO 25 .1,400 DODO 
S 

711gr2OD2 112612004 1r2QQOO4 18,703 67 .13,47615 5,28752 LG 
SUOF40020002 EX3058750 HBOS ORD GBP025 -21000000 8 7/22/2002 

1 
t2onOD4 It2Qr2O04 

2a 
.14651 -19,871 Sa 1 7 :2 3 63 LO R 

Sl.OF4OD2OOD2 EX3068750 HBOS ORD GBPO 25 4 :700 ODDO S 7123/2002 v261200,41 r2WOD4 a2,992 32 42,94125 2 
06107 to SLOF40020002 EX3058760 HBO OR G PO 2 .1,8000000 s 7124/2002 112w 7.571 51 LO ORD .11 1 ON 1/29/2 04 21,44420 -113,872 69 

004 :LOF40020002 EX3056750 D BPO 25 -600 DODD S 10118,12002 I)2SnOD4 12912004 8,04157 -0 722 ED 131897 LO 

LOF40020002 EX3`122382 NATIONAL GR;D TRANSCO PLC .1 Boo DODD S 1/5120 1 V26/2004 V2012004 Q 749 21 _10:293 84 -3.5" 63 LL 
SLOF40020002 EX3122382 NATIONAL GR D TRANSCO PLC 4 :400 0000 S 115120001 i/26Q004 112912004 31: 16473 -39,78703 -8 (rn 30 LL 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -60000000 5 1112/2001 Ir2612004 I/2QQOO4 48871 96 .62.71 

1 
66 _13:839 70 LL S S 1/1 1 Ir 

1-01740020002 EX3122382 NATIONAL GRID TRANSCO PLC -33000000 or" 
'enOO4 

112W2004 23:373 55 -2980532 -6.431 77 LL 

SLOF40020002 EX3134OW BARCLAY: ORD 
G13PO 

25 -5 :200 DODO S I/6aOO2 V2612004 
1 
/2QQOD4 47,50068 42:755 49 4,75419 LL 

SLOF40020002 EX3134800 BARCLAY ORD GBPO 25 400 0 
1WO02 

112SQOD4 
1 
12912 D4 36,54691 -32.91 

6 
3156395 LL 

ODI SLOF4DD2ODD2 EX313AINS BARCLAYS ORD GBPO 25 1:211' 
S 

111=002 1/2612004 1/29/2004 29,23073 26 11 2,021 1 3 LL 
0 00 

: 
LOF40020002 EX3`134868 BARCLAYS ORD GBPO 25 4,4000000 IfI112002 If2SQOO4 I/M004 

40 
20050 :30:625 53 3,67897 LL 

LOF40020002 EX3 
1 
34866 BARCLAYS 

ORE) 
GBPO 25 -1,6000000 1114/2002 

1 
12612 04 

jr2on004 
14:618 36 -13.51011 92 1,51644 LL 

SLOF40020002 EZ4182240 CRH ORD EURD 32 D BL :N L :ST -3,634 ODOO S 11120/2002 
1 
QW004 1/29/2OD4 78.35759 4841 05 2 940 54 LG 8 _SD _8:877 

DUB 121=002 irMOO4 I/29/20D4 12.9374 
1 

7 
51 

SLOF4DO20002 EZ4182240 CRH ORD EURO 32 U L N L T 00000 s 405990 LG 

SLOF40020002 EZ4182240 CRH ORD EURO 32 DUBLIN LIST -1-8000000 S 
I 
2WOD2 

jr2wOG4 
1/2=004 17,24988 11 .82295 5,428 :3 L 

SLOF40020002 EZ4182240 CRH ORD E RO 32 DUBLIN LIST 7000000 S 12/42 02 112012004 1/2 t2OO4 38,65601 :24,911 08 11,744 5 LOG 0 
U 1 0 

1 1 
91 :LOF40020002 EZ4182240 CRH RDEURO 32 DUBLIN LIST 400 DODO S 2/5/2002 r2SQOO4 12912004 8,a24 94 -5183206 2,792 89 LG 

LOF40020002 EZ4182240 CRH ORD EURO 32 DUBLIN LIST 
.1 
000000 6 

J2,WOO2 
11=004 l/2QQOD4 215523 -1, 40555 75036 LG ir 

SLOF40020002 FHa073552 CHINA MOBILE (HK) HKDO 10 -21,000 0000 S 1013112000 AnOD4 I/2wDD4 74,90332 .12 24900 -5425588 LL S 
10000 5 111 001 1/2812DO4 II2IV2OO4 9,97747 .1': LOF4002OD02 FHO190273 CHEUNG KONG(HLDGS) HKSO 50 , 242 33 -3.20488 LL 

SLOF40020002 FHOIG0273 CHEUNG KONG(HLDGS) HK$O 50 :2 :DD 000000 Is 1=30001 
Jr2WOD4 

t2BI2OD4 19,95495 -26,451 :3 -0,49e 5s LL S r2 

LOF4002WM FHaIW273 CHEUNG KONG(HLDGS) HK$O 50 -2.ODO DODO IS 211)2001 Ir2612OD4 1 W004 19,95495 .26,572 2 ~6,017 57 LL 
1 :5 08 LL St. F40020002 FHO190273 CHEUNG KONG(HUDGS) HKSO 50 3 =1200 

1 
1/2612004 112 004 29,93242 -30,63748 -9 

7 

'L 
19 C 

0 

r 
0OF4002ODD2 FHO 0273 HEUNG KONGJHUDGS~ H a 50 3 :0000 00*0 3w 0 t26/2004 lt=r2004 29,93243 35,11842 -5: : 99 LL CH 

00 ODDO 
24 

., . S Ir SLOF40020002 FH8igO273 EUNG KONG(HLDGS HK$O 50 -2,0000000 s 3171200, 1/2612004 112MOD4 1995495 2374419 -3,78 LL 

.LOF40020M FHO 100273 CHEUNG KONG(HLDGS) HKSO 50 000 DODD .'0, 'SZOO4 If2aI2OD4 9,97747 
-, 

I 
' 
BN 32 .182085 LL 

SLOF40020002 FHO286253 LI 9 FUNG HKDO 025 
-8 . 

000 
ODOO 

S 
8IIef2OOO 112a/2004 i/2at2OO4 14,92413 -1863567 -3,711 64 U. 

SLOF40020002 FI-1028,6253 U 
I 
FUNG HKDO 025 -12,000 DODO S 6/2ar2OOO 1120120134 V28/2004 22,38619 -2 58482 -6.19883 LL 

SLOF40020002 FH8286253 I-I I FLING HKDO 025 -12000 
0000 

S 71642000 11282004 -2 :,589 50 -7,203 
3 
1 LL U ~42812004 22,38819 

SLOF40020002 FHO286253 L : I F 0 - Ow DODO S 7/jfO/ZOOO 1/26/2004 12ai2oo4 14 P24 13 .19,55800 483447 LL 

SLOF40020002 FHS286253 L I FUNNGGHHKKDO0002255 -4 :000 0000 6 71 1/20DO 
1 
12 04 

1 
128t2G04 29:848 26 -38,097 14 -7 14 : 

88 
U. 

SnOU SLOF40020002 FK6286253 LI I FUND HKDO 025 
-8'000 0000 8 

7/12r2OOO 1126t2OD4 112812004 14,924 13 -19,16946 4:24 32 LL 

SLOF40020002 FH6288253 LI IS FLING HKDO 025 2 000 ODOO 8 7/13/2000 1/2812004 1/28/2004 373103 4,73820 -1,00717 LL 

SLOF40020002 FH5408378 HANG SEND BANK HKSS :1 .100 0000 S 2/2812 02 1/2&2004 1128r2004 14 7 12 784 2.78786 LG 
SLOF4002DO02 0 

1 1 
23:.'5'2 04 450556 LG FHO408378 HANG BEN BANK HK$5 2 1 0 0000 8 3,712002 12SQ004 121Y2004 28:'4'1'8 220 : 

SL0F4DO2ODO2 FH8408378 
HANG 

SENGG BANK HK$5 :1 :800 3/11/2002 112612004 112MOD4 24,35846 -20,59148 3.766 9: LG 

SLOF40020002 FH5408376 
HANG 

SENG 
BANK 

HK$5 -2. 0000000 s 3/1 8QOO2 
1 
/26t2OD4 1/2812004 27,06498 -22,90301 4 

' 
111i 

a 
LG 0 0000 S 

SLOF40020002 FHO448009 HUTCHISON 
V*JAM 

FDA HKSO 25 -11,000 DODO S 0711 99 1/26/2004 1/28QO04 98,57837 229747 
1 
427890 LG 

SLOF40020002 FH6887748 SWIRE PAC PIC A HK 30 60 2000 0000 S 2/5n90Oi 1/26/2004 1/2812004 14,43015 :113:450 73 9 942 L 

SI.OF4OD2OOD2 FMOBS7748 SWIRE PAC~FIC A HK $o SO :2:500 0000 8 2n12OOj V2612004 /2at2OD4 18,03769 :17 056 42 9 :127 LG 

SI .OF4OD2OOO2 FI-18807748 SWIRE PACIFIC A HK $0 60 -3,5000000 8 3[121200 
1 
t2612004 1128t2004 25,25277 22,28804 2,964 

1 
3 LG 

S jr SLOF40020002 FH6867748 SWIRE PACIFIC A HK $0 60 
-500 

0000 s 311=001 112e/2004 
1 
t2WOO4 300754 -3,075 IT 53237 LG 

I-OF4DD2OOO2 FHO807748 SWIRE PACIFIC A HK 30 80 45000000 S 312=00i 
~WOCA 

112MOD4 32 
467 

85 .27 3 1 4,49395 LG 50 1 .22 .7 
SLOF4002DD02 FJO01941i AIFUL CORP JPY50 I ODD S V26120,4 1/29/2

. D 
3
. 

.4 .217 e 

SLOF40MDD02 FADID411 AJFUL CORP JPY50 -50 DODD S 

. . 

99 

'n

.004 

12

.004 400704 
_5,183 go .1 .09 0: LL 

SLOF40020002 FJOO 
1 
94 
il 

AIFUL CORP JPY50 .2500000 S oil 1/2001 
112anOD4 1,2MOO4 

20:439 71 -22.35347 -1 .910376 LLLL 

SLOF40020002 FJ6011)411 AIFUL CORP JPY50 -1 .000 ODOO s 1113rl ~r2BI2004 1/2gt2004 81,758 82 8729030 -553748 LL Al 
-1350000 

1 
00' : 1 

7 

SLOF40020002 FJ801901 FUL CORP JPYSO S III V20D1 /26/2004 1129/2004 11 03744 2:142 71 '1,105 2 LL 

SLOF40020002 FJ6129277 NTT OOCOMO :Nc NPV 5 DODD S 1/3ilnODI IrWO04 112912004 11.0 65 9,3 811 :8.392 1 
a 

LL r 
'LOF40020002 FJ5120277 NTT DOCOMO 

Nc NPV :3 0000 6 21 
1200 

1 1 
r2612004 I/29t2G04 e 6DOOD 39 :,'149327 4 -4,83702 LL 

SLOF40020002 FJ6129277 NTT DO OMO INC NPV .120000 6 2/1 12 1126/2004 V29120 4 26,401 55 45,74002 -1034807 LL 

C 001 04 SLOF4OD2OOO2 FJ5129277 NTT 
DOCOMO

:NC NPV 
-1 
0000 3 2rMOO 1 1/2812004 1/207004 2,20013 . .375004 -1,54991 LL 

SLOF40020002 FJO129277 NTrDOCO N R V -40000 s 2M2 I Irs,2004 
"' '2 

15 DOC IT -6,1996 LL 

0 NC NP -20000 6 00 ':4 8 SLOF40020002 FJO129277 NTT DOCOM 
PV 

211912001 1I26r2OO4 112012OD4 4 002 -e:eoe at -2.496555 LL MO 
SLOF40020002 FJ6129277 NTT DOCOMO IN N 0000 

8 
2/1912001 I/2WDO4 ir2gr2 04 1700104 -27,58723 -9,986 19 LL 

C PV 00 SLOF40020002 FJ6i2g277 
NTT 

DOCOMO INC 
NPV 

I ODOO 8 2121/2001 i/2=004 W912004 4.400 211 -7,02830 -2,G28 04 LL 

SLOF40020002 FJ6129277 NTT DOCOMO INC NPV 
-80000 

s 212 
1 
12001 1/2&2004 Ir2gr2OO4 17,60104 .28. 1 13 21 A0,512 IT LL 

SLOF4DO20002 Fje12Q277 NTT DOCOMO INC NPV -20000 8 3/212001 1/262004 
1 
129/2004 44 02 .0,641 90 .2 

24 
1 04 L 

LOF40020002 FJS`129277 NTT DOCOMO INC NPV 0000 S 3r2/2OOI MW2004 
ir2MOO4 1 

7~6001 064 
.265 

7 5 .8,9685 L to 00 1 1 
F40020002 FJ6129277 

NTT 
DOCOMO :NC NPV :2 00 S 91281200 /26t2G04 

1 
/2M004 4,40026 .5. 6 

9 
2' . -649050 LL 

SLOF40020DO2 FJ8129277 NTT DOCOMO NC NPV 0000 8 9/26120 1 112612OD4 .912004 17,80103 -2 1704 -2,598 Ol LL 

SLOF40020002 FJ8129277 NTT DOCOMO INC NPV DODO S 111712001 1/22812004 1/2912004 6,60039 -07:7'~l 87 -1 13l 28 
LL SLOF40020002 FJO129277 NTT DOCOMO INC NPV -120000 s 1 1f7I2OOI 

I 
t2onOO4 1/2912004 26 .401 55 -30.02867 452 12 LL 

SLOF40020002 FJO172327 CANON :NC NPV 
.1. 

GOO 0000 S 513 Ir2OD2 jr2612004 112912004 48,84994 :38,645 34 10:20,4 SO L 

SLOF40020002 FJO172327 CAN N N NPV 
-, 
0000000 8 61412002 Ir2612004 1/29/2004 4884994 39,30775 9,542 

1 
9 LG 

SLOF40020002 FJO172327 CANON INCC NPV .1 :000 0000 S 711812002 1/2612004 JI29t2O04 48,04994 -3514509 13,7G4 05 LG 

SLOF4002OOD2 FJO 
1 
72327 CANON INC NPV 

-1
.0000000 5 

711 
9/2OD2 1/2e/2004 112012004 40,84994 -3533914 13,51080 LG 0 

SLOF4DO2D= FJ8172327 CANON INC NPV 
.1,000 

0000 S 
7/23/2002 1/2an004 1129/2004 48,84993 -34:61 

0 
73 14,23920 LG 

SLOF40020002 FJ0428729 HIROSE ELECTRONICS .3,9000000 s 4/811 
909 

1 
r26=04 1/2912OD4 480,09418 406.3D2 98 7379122 ILG 

SLOF40020002 FJ8441508 HOYA 
CORP NPV 

'0000000 S 11129/2000 1/2612004 1129/2004 :7,35 3921 -76,885 44 10:473 77 LG 

SLOF40020002 FJ8480043 AEON CO LTD NPV .11 '0000000 S 415/1 999 1/26/2004 1/29/2004 3 721 40 195,38359 191,82 : 81 LG 

SLOF40020002 FJO483484 KANSA ELE 
' 
POWER Y500 

-1,400 
ODD S 812012 1128120 4 1429,2004 25,37938 .2051063 4. BS 75 LG 

SLOF40020002 FJ84a3484 KANA:ELErc 
POWER 

Y500 
.1
.400 00000 S 6/25t2DOD22 1/2812OD4 112912004 25,37938 -21 

. 
28725 4 

1 
12 

1 
3 L 

LOF40020002 FJO483484 KANSAI ELEC POWER Y500 -14 00000 5 6/27/2002 1IM004 1129/2004 25,37938 .2 
1 , 
7488 3:830 60 L 0 0 1 IM 

:L F40D2OOD2 F,164834114 KANSAI ELEC POWER Y500 -130 
00000 S 

7/1512002 rWOO4 12004 23 56 51) -21,072 1 : 249437 LG 

SLOF40020002 FJ0483484 KANSAIELEC POWER YSOO -1
.4000000 S 

713012002 1112612004 112912004 25 :37: 3: -21,30913 4,07025 LG 

SLOF40020002 FJ65D0723 MITSUBISHI ESTATE CO Y50 4 .000 0000 S 5/1612001 1/2612004 1129/2004 45,383 
8 

4500373 38012 LL 

SLOF40020002 FJ6595723 M :TSUB~SH~ 
ESTATE CO 

Y50 
.5 . 

000 0000 6 11/171200 
1 1 

r2WOO4 IrA12004 56,729 
at 

-50:771 25 -41044 LL 

SLOF40020002 FJOS96723 M TSUB SH ESTATE CO Y50 -2,0000000 S 812012001 112W2004 1/26=04 22,69193 -22,11173 58 20 LL 

SLOF40020002 F4595723 MITSUBISHI ESTATE CO Y50 .2.0000000 S 8/21/2001 lr=2004 frA12004 22,69102 -22,234 71 4572 

SLOF40020002 FJ5596723 M :TSUBISHI ESTATE CO Y50 -3,000 DODD S &72120 1. 1/26/2004 1/29/2004 34 :017 31: '3478058 -742 e; LLL S 
M T U ISHI HEAVY NO NPV 

-1 
0 

1 
004 

1 
r2912 04 54 LOF40020002 FJ0597069 

S 
B 

8000 0000 S 
2r2I2OO r2812 

0 -5709881 
.224045 LL 

SLOF40020002 FJOS97600 MITSUI FUDOSAN CO Y50 .3 . 
000 

0000 S 9/812000 1/2812G041 112012004 3 
.:58 

85 .3291907 -1 30242 U. 
00000 8 or anool 1/2612004 004 63 1 : 30 

_7 
1 SLOF40020002 FJOS97808 MITSUI FUDOSAN CO Y50 

-8 .00 

1 

112an 
23 0:171 62 -693832 U. 

SLOF40020002 FJ0597000 MITSUI FUD SAN COYS 500 00 0 S a/1712001 1/2WOG4 1/29t2OO4 5269442 58 4D4 32 -5:709 :00 LL 

FJO597806 OOSAN CO Y 0 m 
.07 

.1 8(14 LL SLOF40020002 MITSUI FUD 50 2 :0000 0000 S 8/20/20DI V21312004 112912004 21 777 2294270 

51312005 
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MITSUI FUDOaAN CO Y50 -20 00000 S 8/21/20091 lr2012004 lf2QQ004 - 3 :115 -203821 LL 9 1 1~ :1 SLOF40020002 FJ6597eOe M 2107777 2 
SLOF40020002 FJ16598440 TSUBISHI MOTOR CORP Y50 -m :00010 0 00 S 4ffl/I9 /26/2DD4 1/29n004 le 04525 _231 8 

. 
-62,77044 LL 

SLOF40020002 FJOS40405 NEC CORP NPV 
-1,000 

00000 S 9/14/199 IrMOD4 1 '2912 04 ::208 52 -21,06462 -12,1156 iG U. C C I Jr 1 
SLOF40020002 FJO804DII NE ORP NPV -I'DOO 0 91 allog : M004 r,9120004 11,208 62 -19. ON 70 -11 758 la LL 
SLOF40020002 FJ6640408 NEC CORP NPV -2,000 D000 S 91117/1999 112SQ004 

1/29/2004 
16,41703 .38,97212 -22:555 

09 
LL 000 r 

SLOF40020002 FJO640400 NEC CORP NPV 
.1 .000 

Dow 
3 

9Q2Jl 999 1/2612004 1/29/2OD4 8,20852 .20 .213 2 -12 
, 
DD4 77 U. 

SLOF40020002 FJB84D406 NEC CORP NPV .1 .000 ODOO S 10/4/1999 112=004 1/2gnOD4 8,20861 .20,592 9: -12,39448 U. or 
SLOF4002000'2 FJO84D406 NEC CORP NPV -3,0000000 

S 
31IJ200D V26,7004 lf2 J004 24 .02555 -72,27197 -4704642 LL 

LOF40020002 FJW40406 NEC CORP NPV 
.1,000 

DOOO . 3=000 
I 
12anOD4 1=004 8,20851 -24.01991 -16:41 

1 
40 LL 

LOF4D020W2 FJ664D406 NEC CORP NPV 

_1,000 
0000 

S 

31W000 

1 
1=004 M912144 

8 
208 :2 .-24.5ge 04 le,w 52 U. 

SLOF4OD20002 F,16640406 NEC CORP NPV .5,0000000 S 311512000 1128=4 1/29=04 41 
. 
042 7 

1 
20,9m 10 88,1179 53 U. 

SLOF40020002 FJ8840406 NEC CORP NPV 
two 

0001) 
S 6/1 

320w V26=4 112912W4 a. 
- 

$2 -2797128 -19,782 76 LL 
SLOF4002DO02 FJ8640400 NEC CORP NPV -2,000 0000 

S 
(04120w Jr2mOD41 112=00,11 16,41703 .50:177 58 -3978 55 LL 

6LOF40020002 FJON0406 NEC CORP NPV -3,0000000 
S 

w1finow 1112SQ004 1/29/2004 24 
, 
02565 -85,717 11 -61 :000 56 LL 

.LOFAIDD20002 FJOS40406 NEC CORP NPV -1,000 DODO S 8/16moo 112W2004 1/20120D4 
a 
2 

" 
:21.543 14 -20.33503 LL 

400 00W S 511f2om ': I SLOF40020002 F.166,11803 NITTO DENKO CORP Y50 IrA20041 1421lf=4 21 .0 5 13,20425 774 50 L 

SLOF40020002 FJ1180600 NITTO DEN CORP 
Y50 

-0 00 517=02 1/2612004 112MOO4 31,55903 -20,DO7 89 
1 
1 :6551 74 L" 

KO 0000 0 S G :LO'40020002 FJ6841800 NITTO DENKO CORP Y50 -7000000 a &=002 li`26=4 Ir2QQ0D4 36,11119 58 -22,80892 14.01254 
LG LOP40MOD02 FJ16841800 NITTO DIENKO CORP Y50 -600 ODDO : 5rd=02 112MOD4 1129=4 3 

1 
55963 -20.35B 12 11,201 51 LG 

:1-01`41WO0220002 FJOS411 NfTTO DENKO CORP Y50 -600 ow 6 5/24/2002 141=04 &7004 31:559 63 -20,07210 t 1,487 63 
LG 

LOF 1 :00 9 a 
4 D002 F,1864 00 N TT DENKO CORP Y50 -7000000 SUM002 lr2612004 1/29120G4 36.81 se -22,170 7 14,84269 LG 

I NKO CORP Y50 
0 S 

SLOFAID1020002 FJ8e4lB00 N TTO DE 
-400 01,00 

615QOD2 I/28n0D4 
I 
r29120041 21,03975 -12,11805 8,921 ag LO 

SLOF40020002 FJO5,128115 NISSAN MOTOR CO Y50 ". 0000 
1 
014=011 112MOO4 1129=04 33 .53339 -13.01627 20.517 

12 
UG 

SLOF40020002 FJOU2865 1,11:11AN MOTOR CO Y50 .50000000 S 
I 
awool lrlS=4 1/20/2004 56,88899 -22,05131 32937 

ea 
LG 

SLOP40020002 FJOB42865 N am OT R 
CO 

Y50 -5 :01DO 0000 
3 

lawool lr2WDG4 1129/2DO4 55,88899 -2220086 33 :688 13 LG 0 Coy 
SLOF4DO20002 FJ66428(15 NISSAN MOTO 

8 50 
0000000 

1 
W1012001 1/28=4 I/29=4 55,B111 DO: -22.: ::g 1 32 

: 
:7 li LO 

r SLOF40020002 FJS842B85 NISSAN MOTOR CO Y50 1 :000 0000 .1111/2001 1/211=4 
I 
12QQ004 

55'858 -24 

2 7: 
3 

1 
0: 27 LG 

SLOF4002DO02 FJO642865 NISSAN MOTOR CO YS0 4,0000000 
, 1 

Q(12/200 
1 

lr2en00-4 1129/2004 1471119 -20,31090 24,4002 LG 
SLOP4002ODD2 FJOB42865 

NISSAN 
MOTOR 

CO 
Y50 -5000 0000 S 10/15/2001 1/2WD04 lr294=41 55

:888 go 
-24.28683 31 .1102 1: LG 

SLOF4002OW2 FJS042865 N SaAN MOTOR CO Y50 4 :000 0000 8 l(Vlw00l 1/26/2004 1/2912004 44,71110 :10:379 14 2 33205 LG 

SLOF40020002 FAII43103 NOMURA HOLDING NPV -2,0000000 S 4/611999 1/mOD4 112912004 34,7e3 82 22 51 
1 
45 152:252 37 LG 

:LOF40020002 FJ8643103 NOMURA HOLDING NPV -5.0000000 S 4f7llg 9 lr2N70D4 
1 
/2912OD4 8600964 -5e.760 18 30 .14330 LG 

LOF400200102 FJG"3103 N MU H LONG NPV .2 000 ODOO S 2WO : 
I 1 

12612004 1129/200-4 34.783 :2 -3 825 -34044 L 
.20000000 S 2XI12 011 

1/2W004 
1/2912004 34,763 ':8'663 13 -3099331 U . :LOF40020002 FJBS43103 N00MURRAA HOLDING NPV 

0 
2 -31 

LOFAID0201002 FJB661147 OR 
X 
CORP Y50 1 

1000000 8 
4/8/1999 1/25/2004 112W2004 02,48862 -67,13950 25,327 12 LO 

SLOP40020OD2 FJ6747201 ROHM CO Y50 :2 D0010 S 11151199: 11=004 1129/2004 24.T77 88 1843967 8 .33821 LG 
SLOF4002DO02 F,111775265 SANKY CO Y 0 -3 . 00 DDO 

s 1, 1 
/26n004 1/29/2004 577 04 :811 :3811 80 -23 .67488 LL 

0 1 ODD 0 1 i/1,101/11= 
1 
r26120(14 1129/2004 3 4078129 -5406928 .15 .5979 SLOP40020DO2 FJ0775285 SANKYO CO Y. -2 . 

0000000 
11/1 logo ir26120 1129no 2: LL 

SLOFAIDD20002 FJ87752eS SANKYO CO Y50 -1,000 
Woo 11 

04 (14 1 : .235 64 -25:183 92 -111,926 LL 
SLOF40020002 FJOB048BO SH ONOGI A CO JPYSQ -2,000 00 8 1211511290 11126120(141 lr2912004 35,504 4 : -25 3 

9 
71055 LG 

SLOF00200102 FJOB04689 SH ;ONOGI & CO JPY50 -2,000 00I;Cw)0 8 If7/2000 1126120D4 1/29/2004 355644 -25:7'1 1 .: : :852 4 LG 
SLOF40020002 FJ6804e8g SHIONOG & CO JPY50 -200 0000 8 

1 
11,2r2000 

1 
/2SQ004 

i'29nX14 
35:564 45 -25,13430 10,430165 LG 

SLOF4002DO02 FJOB04089 SH 
ONOG; 

A CO JPY50 -2 :0000 0000 S It 312000 1126/2004 112=004 35,M141 45 -25 D67 B8 10,49850 LG 

SLOF4OD20002 FJ68D4689 SHIONOGI CO JPY50 -2 000 GOOO S W412000 1126no04 lr2Q120D4 35,6644 -24,97259 
1 
0,59186 LG 

SLOF40020002 FJOB04689 SHIONOG CO JPY50 -3 :000 0000 S 
2,22000 

1 
120/2004 112=004 53,348657 

_42 
431 28 10,91530 LG 

LOF4002DW2 FJSBD4589 SH 
ONOGI CO JPYSO 

-200000 0 6 7J2QQ000 
I 
rIO12004 1129/2004 3558445 -28:179 a4 7 .38481 LG 

:LOF4W20002 FJ68D4689 SHIONOGI & CO JPYSO -2'000 000 S 41412000 1/26/2004 1129/2004 35 :564 44 -34,75775 80869 LG 
00 SLOF40020002 FJOB21501 SONY CORP NPV .280 ONKI S Alffl/l Dog 1/2=004 112912004 10,71980 -12,25427 -1,53447 LL 

SLOF40020002 FJOB21501 SONY CORP NPV -2 .300 
0000 S 

Ain't 1/2B/2004 
1 
12912004 94,82900 .1 14.652 60 _19 .823 

60 
U. 

SLOF4OD20002 FJ6521501 SONY CORP NPV -2 .300 0200 S .11
: :: 

1121Y2004 1129/2004 94,1129 01 -113,271 54 ia,442 
53 

LL 
SLOF40020002 FJOB21501 

SONY 
CORP NPV -7400000 S 8=1999 1,2612004 

1 
/2912OD4 30.51020 -40,72784 -10 .21704 U. 

SLOF4W20002 FJOB05508 SUZUKI MOTOR CO Y50 -60000 0 8 1115nool 1/26/2004 1/29=041 90,00919 -60,27441 2 73478 LG S 0 
00 3 4/6119 9 rM004 =004 189,85345 -192073 L FAID1020002 FJOB70-490 ADVANTEST Y50 -2 :200 OW 
0 

1 
In 

1 

5 
779030 LL 

0 
1 9 .0 B 

SLOF40020002 FJ6895679 TOKYO ELECTRON Y50 -7,4000000 8 4181 9 : 112111/20m 1/29Q004 547,74536 405 8117 47 142 5769 LG 

SLOF4111020002 FJOB97147 TORAY INDUSTRIES INC Y50 -210000000 S 1 1/2712000 11=004 ir2912004 031 BD -7.95744 74 
36 

U. 
S 

4 
-6 000 OGO 

S 1
11301200 1/28/2004 

on 
3 

04 
LOF 0020002 FJOB97147 TORAY :NDUSTRIES INC Y50 

0 
112 G4 2409 39 23,75835 3 701 LI. 

004 -23,65a 39 4 SLOF40020002 FJ6897147 TORAY NDUSTRIES INC Y50 -8 :0D0 00000 S 12f?12000 1/2SQ004 1129/20 24095540 
39 

LL 

SLOF40020002 FJ6897147 TORAY INDUSTRIES INC Y50 .6,0000000 S 1211512000 1/26n004 112912004 24,09539 -23,42273 672 
66 

U. 

SLOF4002DO02 FKa771729 SAMSUNG ELECTRS KSM5000 
'00,00 S 

91=000 
1 
/2612004 

Ir28,20D4 
288,13432 -103.63382 Ia2 500 50 LG 

SLOF40020002 FK0771729 SAMSUNG ELECTFIS KSWN5000 0 
1 
0/20/2000 1/2WO04 1/2812004 45,08523 -14,16524 31.719 

go 
LG 

SL -17 . 
0 
.0 0/23/2000 lr26120(u r2812 04 711,004 80 -24,62 42 53,37546 LG OF4OD20002 FK6771729 SAMSUNG ELECTRS KSWN5000 0000 : 

1 1 

SLOF4002DO02 FMO133DO7 SINGAPORE PRESS HLDGS SGD1 -5,000 00GO S 5/3111 09 1=004 1129/= 57,61459 -85,10: 05 .7,49436 LL 

SLOF4002DD02 FM043491D 
HONG KONG 

LAND HLDG ORD USSO 1 -11,000 ODOO S 1013 
1 
12000 i/2enOO4 1129=041 21,13999 -20,57535 56463 LG go 

SLOF4DO20002 FMO434910 HONG KONG LAND HLDG ORD US$O 1 -2 .0000000 1/912001 lr2812004 112912004 3.B4363 ~3 61163 23200 LG 

SLOF40020002 FMOS10754 
S 

0/19nooll 1126/2DD4 1129/2004 155,995 OB -141 :958 38 14,00772 LG SINGAPORE TELECOMMUNICATIONS -132,240 GODO 

SLOF40020002 FMO810754 NGAPORE TELECOMMUNICATIONS -2677000 00 8 1/1412OD2 1/2ef2004 112912004 31566140 -251 .65145 04309 :5 L 

SLOF4002DD02 NC2381134 TELUS CORP -2:01110 020 S 911 =002 irW004 1/2912004 37,89131 -IZ429 81 25,481 
0 

LGG 

SLOF40020002 NC2381134 TELUS CORP -2,400 
Woo 

S 
0/184! 02 

1 
r2W 4 1,2912004 45,409 :7 .15921 09 29,54848 LG 

SLOF4002DO02 NC23811 
34 

TELLS CORP .3,7000000 S 0/1 7120002 
1 
12=0004 1191214 70 

" 
3 

_2 
: 3 

" 
45,07583 L 

SLOF40020002 NC2381134 TELUS CORP -1 .40000 9/1812002 112612004 'r29120D4 20:0~'23 D2 - :.'2 07 170 185 L 
SLOF40020DO2 NC2381134 TELLS CORP -1,1000000 S 

9119=2 
1/211/2004 1/29nOD4 20,84022 -7,527 99 

1 
3 :381 

223 
LG - S 44 

SLOF40020002 NC2381134 TELUS CORP -6000000 S 9/20f2002 Ir26120041 
1 
12Q/20G4 11,35739 4,1 

- 
all 7 202 73 LG 

SLOF400201)(12 NC2381134 TELUS CORP 
.1 

000000 S 
9/24/2002 

1 
12Sn0D4 1/29/2004 1,89457 -694 

94 :l 

go 
63 LG 

1 ;11 12001 SLOF40020002 NC2861143 SUNCOR ENERGY INC .3.000 ODOO S 1 
9 

1/2enOD4 I129QD04 7889360 
_41 079 

78 37,213 82 LG 

SLOF40020002 NC286fI43 UNCORENERGYINC -I'DWOODO S 12moo 1 InN20104 )29QO04 26.29787 -1451134 11,78053 LG 

SLOF4OD20002 NC2861143 SUNCOR ENERGY Nc -2000000 S 11121/200 
, 

1/26=41 lr2912004 52 957 -2 54' 01 2,41450 LG 

SLOF40020002 NC2851143 SUNCOR ENERGY INC 400 
0000 S 

1112312001 11=004 
1,2912OD4 1 

0:5' 
9 

15 -5 
. 
8951 

1 
482404 LG 

SLOF4OD20002 NC2B5l 143 SUNCOR ENERGY INC -200 0000 S 211 
9/2002 

lf2WO04 1/2912004 525957 -2 
'Go' 

13 2265 74 LG 

SLOF400201102 NC286fl,13 
SUNCOR 

ENERGY INC 
~Wo 

0000 S 212=102 1)26=04 M2912(i 13.14893 .7474 78 6.674 
1 
5 LG MS /e/I 1 1 a 

SLOF40020002 NC2889375 THO ON CORP .7,5000000 S 4 :9 r2e12004 112g/2004 259,021 64 22l .e87 00 38. 34 374 
LG SLOF4DD20DO2 NC2889375 THOMSON CO P 

-BID 
0000 S 4171 

9: 1/2&2DG4 I 
/2912OD4 27,71433 -25,824 ge 1,889 LL 

SLOF40020002 SF5051252 UPM-KYMMFNE OY NPV -6,8000000 Is 41711999 i/26/2DG4 1129/2004 122981 58 
_85 

028 15 37,95341 LG r 
-3.45192 'LOF40020002 SF5051252 UPM'KYMMENE OY NPV 200 

00"D 
S IV2M00I 1/2BnOD4 1/29=4 3 721) 71 27479 LL 

SL F40020002 SF5051252 UP -KYMMENE 
Oy 

NP .6000000 6 1112012001 
1 
/2e/20G4 

I 
12912GD4 11 11014 0898 781 18 LL S U N IN 1 "., I 

:,o:' LOF40020002 SF5051252 PM-KYMME E Oy Pv -6000000 S il/21100011 
1 
IMOGAI 129/2004 BO 4 1115 33 994 Bl U. 

SLOF40020002 SF5O5i252 UPM.KYMMENE OY NPV 
-1 
00 0001) S 

1 
2/5/201 

1 
1126/2004 1/2912004 1,86330 .1 7D6 25 15711 LL 

SLOF40020002 SF5WA42 NOK'A (A@) OY EURD 06 
-10 300 

DODO 
S 

.1999 112MOD4 112MOD4 218,28916 -21D.347 02 7.94214 
L' SLOF4OD20002 SF5902942 NOKIA (AB) OY EURO 08 .5000000 S SJ30120DO 112SQ004 112912OD4 10,59656 -20.664 :1 -,121 .2 11 LL 

SLOF40020002 SF5902942 NOKIA (AB) OY FURO 06 -6000000 S 8/30/2000 ir2a/2004 1/2912004 1271567 -25159 5 - 4: 
3 
78 LL 

SLOF40020002 SN4645800 NORSK HYDRO ASA NWKR 18 3 -2,0000000 8 12/10/1999 1128/2004 V29/2004 
1 
88:800 38 -iie,m 33 72,035 05 LG 

SLOF40020002 SN4845800 NORSK HYDRO ASA NWKR 1: 3 -300000 S 1112=000 112SQUD4 1129)2004 19531 07 -12,62357 
8' 
90750 L 

SLOF40020002 SN4045800 NORSK HYDRO ASA NWKRl 3 
-1 

S 8=000 ir26/2004 112912004 6:510 30 4,24951 2,26085 LO 

000000 G SLOF4DO20002 SN7133606 STATOIL ASA NOK2 50 -162000000 
8 

eflanool 1261201214 1129/2004 181 0 845 -121 307 49 5978096 LG 
~'Il 112 /2M004 1129/2OD4 90 4: 1 131 SLOF40020002 SS5703664 SVENSKA RANDELSBANNKEN SER A 4,6000000 S I GD2 

1 
: 
82 

-60 
. 
5 

0 
29,89511 LG 8 1 

002 'W2004 lf2912004 165,23934 132 SLOF40020002 SS5703664 VENSKAFIANDEL68ANNKENSCRA -8 400 0" S 202 112 -1133 
9 

51,92805 LG 

SLOF411020002 02364W105 AMERICA MOV L S A DE C V SPONS -0000000 8 5M41/1999 
1 

r2612OD4 

1 
129120G4 2 :,757 fl~ -14.754 5 150 308 LG 

SLOF40020002 02364WIDS AMER CA MOV :L S A DE 
C V 

SPONS ~2 3 0 0000 S 711 9/2000 1/2enOD4 112912004 7 047 3 
1 

-50.717 2' 25 :3030 02 LG 
0 

1 
9 SLOF40020002 

851012102 
STMICROELECTRONICS N V SHS N Y .2:300 0001) S 4m~qo' 11213/2004 1/29n004 6551498 -40,63520 24,97976 LG 

SLOF4 D20002 861012102 STMICROELECTRONICS N V SHS N Y -3.00 0 0 S Gila/ go /21311204 ag/2004 8545420 -7462500 10,82929 L 0 
0020002 861012102 STM :CROEL CTRON :C N V SH N Y -00"00 

1126noo I 
: 
0 

SL F40 
F S 8 0 000 S 

91301199 : 4 1129/20114 7 9086 
14 850 go 

223090 LrG 

SLOF40020002 861012102 
S 
TM CROELECTRON CS N 

V 
SHS N Y -300 OOGO 6 913011 990 1120no(34 112112DO4 14141 -7.42' 

`B 
1,11905 LG 

SLOF40020002 8111012102 STMICROELECTRONICS N V SHS N Y -3000000 S an/2KI2 
I 

r2MOD" 112912004 
54543 .7 .17 .1 1,48702 LG 

SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -7,051 6630 S 401999 fr2wou 1129=4 77 .635 IS 70,041 17 7,59309 LG 

0 1 1 2 l : :1 7 
I 

:I IrM004 1129/2004 192,097 17 202,89987 0 
0 

SLOF40020M :74039100 TAIWAN SEMICONDUCTOR MFG CO 174483370 S 71,1111 -1 Ll 

SLOF4OD20002 79403780 TELEFONOS DE MEXICO SA ADR -2 300 ODDO 8 71 912 12M004 129=04 8063422 48 80 8 2494 LG 

SLOF40020002 879403780 TELEFONOS DE MEXICO SA ADR -3 
. 
3000000 S 712012000 1/2612004 11291200-4 115,e92 58 .112 55013 3,14245 LG 

St. F40020002 ED575035a OF
. 
UTSCHE BANK AG ORD NPV REG .1,000 00w S S'le/20 3 irA,'2004 117er2m 79,73130 ~56 5 a 4 23,222 

Ill 
SO 

0 

1 0 

5 
SLOF40020002 E05750358 DEUTSCHE BANK AG ORD NPV REG .2000000 8 5/ 9/2003 1/2812004 1=12004 1594627 -11 :107 958 4 77 2 SO 

R .2 
. 
5000000 S 312712003 Ir2M004 

1 
12912004 50,01370 -383 22 14 :431 4: SO 

SLOF40020002 EE5669358 R PSOL YPF SA EU I 
SLOF40020002 EE5669358 REPSOL YPF SA EUR1 -800 0000 S 312MOO3 1121112004 1129/20D41 12 .19529 -B:7:8 95 3,40634 SO 

SLOFAIDD20DO2 EF4057800 L OREAL EURO 2 -200 0000 
S 

2(1242003 tr7flr2004 JIM004 16,14685 . 
12,801 le 

3,25589 
SO SLOF40020002 EF4057800 L' OREAL E RO 2 -100 0000 

8 
2/1312003 1121Y2004 lf2g/2004 8 .07343 -048564 1,5117 79 SO 

SLOF40020002 EF4057800 L'OREAL EURO 2 .100 0000 
S 

2/1312003 
1 
/26n004 

1 
/20/2004 8,07343 -6 

: 
5 276 1 .49067 SO 

SLOF40020002 EF4057800 L ORFAL EURO 2 -2000000 
S 

2114/2003 
1 
r2er2004 I/29/20D4 16 146 85 13 2:4 

58 
2,94227 SO 

SLOF40020002 EF4057800 L'OREAL EURO 2 -200000 S 2fl 712003 IrAf2004 112112M 1614611 
- 
1330750 2,740 

35 SO SLOF40020DO2 EF4057800 0OREAL EURO 2 .1000000 
S 

211 W003 1/26/2004 
1 
f2g/2004 8 

, 
073 43 . .7.00 1 30943 SO 

SLOF40020002 EF5176ilg FRANCE TELECOM EUR4 -1,100 DOOO S 
1/3112003 

1/26nOG4 1/29/2004 33 
. 
38218 -28,16162 

5
.22058 SO 

SWO05 

Allr .d P Sloan Foundation 
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L F4002OD32 EFS176i?g FRANCE TELECOM EUR4 4 00 0 S 2J4/2003 l/2OJ2OD4 112912004 30,34743 -25.8so 7e 4,47707 S 
.LOF40020002 EFS170179 FRANCE TELECOM EUR4 :03000 0000 8 215/2003 1/260004 1129/2004 OJO4 23 .7,632 :3 1 :4271 40 SGG 60 00 

0 SLOF40020002 EF5178179 FRANCE TELECOM EUR4 -1,2000000 8 2IM003 lr2612004 
1 
12912004 30,41092 -31,137 2 

S 

79 1 
0 
SO SLOF40020DO2 EF5176179 FRANCE TELECOM EUR4 -1 

' 
5000000 6 2r7/2003 l/2OQOD4 l12Sr2O04 45,521 15 -38,14704 7 .37321 SO 

SLOF40020OD2 EF 170179 FRANCE TELECOM EUR4 -100 OODO 418,12003 1/2612004 1/2912004 2731269 .20,44240 8 0 
5 

1 1 4/101200 3: :7 29 SO 
SLOF40020002 EF5 76 79 FRANCE TELECOM EUR4 ZO 0000 3 1120/2004 '129QOO4 1213898 -8.22472 14 26 SO 

SLOF40020002 E14232440 UNICREDITO ITALIAN EURO 50 -9 .7000000 S 
10/16/2003 

112SQ004 1/2912004 53,38365 47 71 : 45 5.6 : 2 SO 

SLOF40020002 EN414: :l E D ELSEVIER NV EURO 00 -7000000 511W003 /20/2004 112912004 8 .82812 -8:02 70 769 ~1'3 1 1 : R E 
SLOF40020002 EN4 4 REED ELSEVIER NV EURO 06 -9000000 6/20/2003 ~/2&2004 1/2912004 11 .35044 -1032748 1,022 GO SO 
SLOF40MOO02 EN4140816 REED ELSEVIER NV EURO 08 -6000000 

S 
6,2112003 IrMOO4 It2gQO04 7'Sw go -0:808 os 75090 SO 

SLOF400201302 E1,104: :I : REED ELSEVIER NV EURO 00 -800 OODO S 5=2003 1/28/2004 1/2912004 7,55096 -8193711 02985 SO 
SLOF40020002 EN4 

1 
4 REED ELSEVIER NV EURO 08 -600 0000 S 5t23/2003 112812OD4 112onOO4 6,30580 -5, 7138 89 517 11 SO 

..0 1 1 : :1 5 :1 SLOF40020002 EN4148818 REED ELSEVIER NV EURO 00 -5000000 6127/2113 
1 
r2612OD4 1/29/2004 0 -5.78224 54356 SO 

SLOF40020DO2 EN4148818 REED ELSEVIER NV EURO 06 -5000000 G3 12OQOD4 /2912004 305 
. 

-5,85781 44709 SO 
SLOF40020002 EN411486fS REED ELSEVIER MY 

EURO 
06 

'w 
&130,2003 112MOD4 1/2912CO4 a'305 79 -5,92OB3 37018 S EVI 

0000 
1 1 

SLOF4002ODD2 EN4148818 REED EL8 ER KV EURO 08 1. 0000 OW003 /=004 12%2004 8,30580 -0,17674 12908 St. 
SLOF40020002 EN4148816 REED ELSEVIER NV EURO 

06 
-600000 8 WO/2003 1/28/2004 

1 
12QQOO4 7,56095 752723 3972 SL 

SLOF40020002 EN4148818 REED ELSEVIER W EURO 08 
-Ooo 

D0000 6 8r23rn03 1/28/2DO4 IrMOO14 7,56895 :7:519 05 47GO 
S SLOF40020002 EN4148818 REED ELSEVIER NV EURO DO -5000000 S SQ412003 1/2enOD4 112912004 8,30580 a,ie5 go ligoo 
S SLOF40MOD02 FX0540529 HSBC HLDGS ORD USDO 50 (UK) .12,400 0000 5 21WD03 lr2=004 i/29/2DO4 194.69920 -131,22710 03,472 io SO 

SLOF4002ODD2 EX0540529 HSBC HLDGS ORD USDO 50 (UK) -e 7 00 0 
a 

217/2003 
1 
12612004 112912004 1 20038 -71,33805 33,66233 SO 

00 
5 

EX0727878 RECKITT BENCKISER ORD 10 1011 
9 

-1:30DOO 0000 8 311712003 rAJ2004 I/2GQOO4 05: LOF4DD2DOO2 
1 

31 D42 TO -21 .02728 1001542 S 
SLOF4OD2DOO2 EX0727:77: RECKITT GENCKK E R 1010/1 -1,2000000 S 31, 110003 1126/2004 112912004 28,65479 -10,77179 8:BB3 00 SGG 3 C :S RO Of i 1 : 1 

SLOF40020002 EX0727 RECKITT EN SER ORD 0 0/ -aOO 0000 311912003 /28/2004 112912004 14.327 40 -9,69365 4,43375 SO 
SLOF40020002 FX0922321 SMITH 9 NEPHEW ORD GSPO 1222 -1 IDO 0000 7r212DO3 1/2812004 

1 
129/2004 9,53532 -8,44844 3.08888 SO 

SLOF40020002 FXOfrn321 SMITH 
a 
NEPHEW ORD GBP0 1222 -GDO 0000 S 7/412003 

1 
r2812004 112912004 7,60102 -524 54 2.55300 S 

SLOF40020002 EX0922321 SMITH A NE HEW ORD GBPO 1222 
.1'2 00 

7f7/2003 11=004 1/2WOO4 10.40218 -6:98: 63 3.43253 S(03 

SLOF40020002 EXOM321 SMITH & NEPHEW ORD GI3 
I 

lo- o - 718n 3 lrMOD4 112912004 44,20919 -29,35262 14 858 :7 SO 
p Po 222 00 Goo SLOF40020002 EXODM321 SMITH & NEPHEW ORD GBPO 1222 -1,300 COW a &70/2003 1/26/21304 lr2=004 11:210 01 -8.41543 2:053 8 SO 

SLOF40020002 FXOOM21 SMITH & NEPHEW ORD GOPO 1222 
-goo 

0000 
S 

9/1/2003 IrA12OD4 
1 
129/2004 

7 
50162 -5,78154 2,03998 SO 00 

SL F40020002 EX0922321 SMITH & NEPHEW ORD GBPQ 1222 -a Om S AW003 1/2312004 1/29i2OD4 5,20108 :3,832 59 30849 SO 

SL 

1 -1 1 1 
11,20902 

1 
35 51 291351 SO OF40020002 EXOgn321 SMITH & NEPHEW ORD GBPO 222 .30000 OOGO 9117/2003 12512004 /2912004 a 

SLOF4DO2OD02 EZ41192240 CRH ORD EURO 32 DUBLIN LIST -680000 
&WO03 

lr2MQD4 1/2912004 1,42312 -1 :075 :3 
35 

129 SL 

SLOF40020002 FJO084845 YAHOO JAPAN CORP JPY50DOO -80000 3/ilr2OO3 Ir2OQOO4 1/22004 
8 

' 
08737 -18,485 2 

68. 
601 55 SO 

SLOF40020002 FJ0355938 FANUC CO Y50 -5000000 
1 
0116/2003 1/28/2004 1/2,nOG4 325:171: -33.50809 -1,451 13 SL 

SLOF40020002 FJO356938 FANUC CO Y50 .7DO 0000 6 
1 
Oil 712003 ir2wooq 1/29/2004 44879 -47,35923 -2,47949 SL 

SLOF4DO2OOO2 FJ035eg3a FANUC CO YSO -300 
OM 

6 lorlOI2003 1/2812004 1/2902004 
1 
9,234 18 -19,03788 -70370 SL 

SLOF40020002 FJ8613124 M:LLEA HOLDINGS IN NPV -2 
0000 

S 
1 
OW003 IM004 1/2042004 27:360 32 -25, 

35 54 
2 

. 

- ; : 
SO 

SLOF40020002 FJ6513124 
M 
LLEA HOLDINGS IN NPV -50000 S lormD03 112012004 1/29/20134 6841579 -62,88: 00 S. 7 3050 0 

SLOF4002ODD2 FJO513124 MILLEA HOLDINGS IN NPV 
.10000 S 

lojenO03 
1/2612004 1129/2004 13,68310 -12,320 50 136266 SO 

SLOF40020002 FJ65907BO MITSUBISHI CORP NPV 4 .ODO OODD 6 
SQ312003 

1/26/2004 1129/2OD4 41,071 17 .24.48533 
1 
0:6135 84 :0 

SLOF4DD2DOO2 FJ8596760 MITSUBISHI CORPN V 40000000 8 SnO/2003 112MOO4 
1 
1291200`4 41,071 18 -25,241 82 16 829 38 G 

SLOF40020002 FJ8598780 MITSUBISHI CORP NPV -1 :00 0000 6 &W003 
1 
/:2512004 112GJ2004 1020779 -8,42a 24 3.83955 SO 

SLOF4002ODD2 FJO83:550 NINTENDO CO .200 
0 

911/2003 1/2&2004 1/2WO04 21:023 38 -18,77042 425294 SO B 
0002 FJO63 5 NINTENDO CO 0 ODOO QrM 03 

1 an 
32 LOF4002 

SO 

-2000 
00 0 

/2612004 1/2 004 21,02338 .16688 4 335 D4 SO 

SLOF40020002 FJ6639558 N NTFNDO CO -300 ODDO 5 OrV2003 1/2612004 1122/2OD4 3 
1 
53503 -25,274 3a 5,260 

05 
SO jr 1 3 2&=4 r 

SLOF40020002 FJ6639558 NINTENDO CO -200 
= 8 

014=3 
M004 

21
:023 5 .18

. 
0 
18 77 4,404 5 : 

SO SLOF4GD20002 FJW39556 NINTENDO CO -100 91 12D03 

1 

12012004 1129)2004 10,51168 -a,3os a 2.2134 7 SO 
0000 8 Sr SLOF40020002 FJO900214 JS GROUP CORPORATIO -2,0000000 411&12003 112012OD4 1/29/2004 39,05799 -21 .018 64 17,43935 SO 

r W 0 17 SLOF40020002 FJ8900214 J GROUPCORPORATON .20000000 412112 03 1/2812004 112912004 39 057 :9 2078326 1029473 S 

'LOF40020002 FJO900214 JSS GR UP CORPORATION -2:000 0000 S 5/1/20 03 1/2 004 1/29nOO4 39 
57 9 

21 :524 41 53358 SCG' 

0 00 LOF4DO20002 FJa9W2l4 S ROUP CORPORATION -2.0130 0000 6 5/712D03 1/2 OD4 1/29/2004 39,05796 -2397318 15,08482 SO 

SLOF4002OW2 FJO TOY A MOTOR CORP NPV -2,40000 QIlOr2O03 I/2OQOO4 1/2912004 82, 
1 
5441 -72:129 31 1 35 iD SO 

OTA TOR CORP NPV -9000000 Q/1 112003 
1/2612OD4 

1/2912004 3001168 -27 075 81 0:0 G SLOF4DD2OOO2 FJO900044 TOY 
M 

- 
373585 5 900644 OT 

SLOF40020002 NC2109725 130MBARDIOER INC 40jOOOOOo 4/8,2003 lr28/2OG4 Ir2MOD4 200:DO4 18 101 :775 37 98,28779 SO 

SLOF40020002 NC2460387 INCO LTD -000 
0000 

7123/2003 1/2612004 1/2912004 2317308 -1 3,58231 9,50077 SO 

SLOF40020OD2 NC24603a7 [NCO LTD -0000000 S 7/24/2003 lr2I%?OO4 lr2912004 23,17308 -13,94104 9,23204 SO 

SL F40020002 NC2460307 INCO LTD 

-800 
0 7/2512003 1125/2004 lr29QO 4 30.89744 -18,7101 81 

12 
l12 a3 SO 

0 0 00 S 04 SLOF4002DO02 NC2460367 INCO LTD 400 
0000 S 

7/22003 r2612004 129/2004 15,44872 - .55 24 5,89148 SO 

.SLOF4GO20002 NC2460387 INC LTD -1,20000 3 7129=3 1/28/2DD4 1/29/2DD4 
40 

314e 16 
_2 : 587 

58 
177 058 SO 

5 SLOF40020002 AA6120007 B .3,700000, S 
411 

912DO2 
1/2 /2 04 

1 
t3012004 1528834 -2052971 2:1 37 LL RAMBLES INDS ORD STK NPV S r 0 

LOF4DO20002 AA0120007 BRAMBLES INDS ORD STK NPV -3.eOO 0. . S 4 nnOO2 1/2 ;/20004 1130/2004 14,85569 -20 .13723 1.281 54 LL 

SLOF40020002 AA6120007 BRAMSLES :NOS ORD STK NPV -3,7000000 c2arlw lf2712004 1130/2004 15.26835 -20.47389 - 20554 LL 

SLOF4002DO02 AA6120007 BRAMBLES NDS ORD STKNPV DOOO 412412GO2 
1 
127/2004 1130/20014 

1 
526 34 -20.4il 43 -55:143 09 ILL S 13 13 ~3 1 0 

LOF40020002 AA8120007 RAM LES :NDSORDSTKNPV 3:90 

1 

' S/2012002 1127/2004 f3Ot2 04 10:0983 66 -20,49271 4,39905 LL 

SLOF40020002 AASl 20007 SRAM13LES NDS ORD STKNPV -2.1 000000 6 SnO12002 1/27/2004 113012004 8,60502 
-, 

1 -2,47178 LL 6 1 1 go 7:137 1* 0 0000 S 
SLOF40020002 AA5 44692 SHP :;LL TON LIMITED A2.6 7 7800 S 4[711 ir2712004 113012OD4 11138776 .5 85209 56,0256 LO 

LOF40020002 AA0144692 SHP LffOhl LIMITED .1 885 ODDD S 6019999 I127r2OO4 
I 
/3012OD4 7: 

1 
48396 -907579 a,072 507 LG 

SLOF40020002 AAB 
1 
44092 SHP B!LL:T N LIMITED -2 :007 7140 S 1/2 ;12 04 

1 
130/2004 18.264 73 -9:574 

58 
8.690107 LG a 

L T(O)N L M TED -20 60; : :: 
1 
/2 120 55 -10,4 

, 7 
784 3 L LOF40020002 AA8144692 BHP B L 

0000 8 
111161 D04 1/3012OG4 18,194 062 

G SLOF40020002 -2:13DOO 2000 S 11/1611 7r2OG4 
1 
13012004 19,37 : 015 -10,98204 AA5144692 SHP BILLITON LIMITED 1: :9 112 8,39637 

LG 
, 0 0 5 1 4 r 1 

-7130 L F4 020002 AA6144692 BHP BILLITON LIMITED 59 3DOO S 11/241 9 127/2004 13012004 1.4 2 
8 

73617 
LO SLOF40020002 AA6571404 WMC RES LTD NPV -33oo 

0000 5 

oil 
012000 112712004 1/30/2004 

1 
3,347 1 

9 
-61 8303 7,16416 LG 

SLOF40020002 AA6571464 WMC RES LTD NPV -. .. 
0.-0 

. 
10/1 

112000 1/2712004 113012004 26,28992 -11 :951 73 1433810 LG 

SLOF40020002 AA6571454 WMC RES LTD NPV -1 .4 .00000 6 1011212DOO 1127/2004 1/3012004 5 
'
:62 45 -2. 43638 3,22007 LG 

9:9 70 SLOF40020002 AA6624602 NATL AU TRALIA BK NPV 23 00 0 S 1112&2000 1,27/2004 1130=04 52 94 77 .3 
1 
07 177 37 LO 

SLOF40020002 AA8624002 NATL AU8STRAL SK N V :2'700 0 0 1112 120DO 1/2712004 
1130/2004 

02
:093 

80 4511034 14 20: 

2 LG 

SLOF40020OD2 AA5a24602 NATL AUSTRALIA BK NpV -1
.3000000 

If 
1390/2000 1127/2004 jr3O12OO4 29,89104 -20 30840 9,5118 (14 LL 000 0 

SLOF40020002 AA6024602 
US 

LA Pv 
00 5 

P S 0 NATL A TRALIA SK N -1
.300 00 S 

lzs12OOO f/27/2004 tl3arM4 -2' 1 :~ 33 8 7141 71 LLL 

LOF4 020002 AA8024602 NATL AUSTRALIA BK NPV -7000000 IS 
i 
2nr2ooo 1/27f2OO4 1/30/2004 16 .9841 -11,3 75 47 56 L 

SLOF40020002 AABBB0020 NEWS CORPOR TION NPV -2,200 
0000 

IS 4f7ii 
909 

1/27/2004 1130/2004 21034 IS -18 761 
3D 

227277 L 1 1 
130rl004 

. 
7 .7,68700 7:5 5 84 LG SLOF40020002 AA8954983 ALUMINALTDN V .3,300 ODOO S 0/1012000 112712004 1 

5 
'2 2 :4 

8 SLOF40020002 AA6954983 ALUM NA LTD NPV -6,500 0000 5 
1 Oil 

1/2000 112712004 
113012004 

30 
012 

6 
15,223 95 LG 

SLOF40020M AA6954983 ALUMINA LTD NPV 
-5.1 

Do 0000 S 
10112nDOO 112712004 1/3QJ2OG4 23, 00347 A 1 : 0'34' G28' 1256919 LG 

SLOF400201302 EF4712792 RENAULT REN NAT:ONALE DES -2000000 S 3/4/2002 1127/2004 1/3012004 14,11950 -9.20205 4 
' 
91751 LG 

SLOF4DO2OOO2 EF47127D2 RENAULT REG E MAT ONALE DES 4000000 
S 

318r2OO2 1/27/2004 1/3012004 28 1887 -17,95335 
1 
020544 LG 

:LOF40020002 EF4712 ;:2 RENAULT REG:E NATIONALE DES -2000000 S 31192002 
1 
r2712004 

1 
/30/2004 1 

4
.094 3: .894809 5,1463 LG 

LOF0020002 EF47 
1 
2 2 RENAULT REG E NAT ONALE DES .3000000 S 3/512002 112712004 1f3Or2OG4 21 .17 : 15 :13. :04 11 7 37444 LG 

1 1 . 141 ~l SLOF4OG2OOO2 EF4712792 RENAULT REGIE NATIONALE DES .3GO 0000 S 3,812002 1/27/2004 1/3012004 2 
1 , 

7 34 
1 
3 97 

74 
7,481 60 LG 

SLOF40020OD2 EF4712792 RENAULT REGIE NATIONALE DES 3DO 0000 S 3/1112002 12712004 ~f30/2 04 21 
59 

_13.613 48 7528 13 LG 

SLOF4OO2OOO!2 EF4712792 RENAULT REGIE NATIONALE DES 3000000 8 3/1212002 1/27/2004 13=0004 2 .141 350428 7:577 3 1 LG 

:L F40OD2 EF4712;:2 RENAULT REGIE NATIONALE DES :5 0 0000 IS 3/712002 1/2712004 It3O/2OO4 352985091 .22:941 57 
1 
2 357 34 LG 

LOOF4 02000GO022 EF47 2 2 RENAULT RE :E NAT 0 ALE DES .300000000 S 3r22/2OD2 112;f2GO4 113=004 21 .14159 -14 913 
6
:227 61 LL NAU NATION 1 1 1 

SLOF40020002 EF4712792 RE LT REG E NALE DES -300 GOO S 312512002 12 /2004 /3=00-4 21,'141 69 14,730 0,4 
0 
94 LL 

SLOF4GO2OOO2 EF4712792 RENAULT REGIE NATIONALE DES -300 am S 3/2&2002 1/27/2004 113OF2004 21 14160 : 
14 

75299 
a 
, 
38881 

LL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES ODD 0000 S 3127/2002 1/27/2004 1/3012004 03 :424 78 -43 32323 20 101 65 LG 

SLOF40020002 EF4834109 SCHNEIDER ELECTRIC EURB -2000000 S 10129/2002 lr2712004 1130/20G4 13 :681, 7, _9:279 31 4:382 44 LG 

SLOF40020002 EF4834109 SCHNEIDER ELECTRIC E R8 -2000000 8 
1111 

W002 
1 
/27/2004 I13Q"2OG4 

1 
388 75 -.,27242 438933 LG 

SLOF40020002 EF4834 
1 
09 SCHNE DER ELECTR C FUR8 .2000000 S 

11/1 
812002 1/27/2004 1130120134 13661 76 -9,97702 368383 LG 

SLOF40020002 EF4834100 SCHNEIDER ELECTRIC EUR : -2DD DOOD S 11112=002 1,127=04 1,3012DO4 
1 
3,661 75 -946409 4 19766 LG 

SLOF40020002 EF4834109 SCHNEIDER ELECTRIC EUR -2000000 S 
1 
=002 

I 
12712GO4 

113012004 
13 .60174 -978373 3 : 8 

S 
113=004 

1 
36 1 75 -9,70958 

. :7 01 LG 

LOF4002DO02 EF4834109 S HN 
- 
:DER ELECTRIC EURS 2000000 11/2512002 

1 
0 4 

' a 
3 5217 LG 

C F 
D 

: 
0 1 

1/2;/2 0 
1130r2o 

SLOF4OD20002 EF4634109 SCHNE ER ELECTRIC EURO 1 
00 

000 2/1012002 /2 /2004 D4 683087 4 
' 730 

39 2,09440 L V 
-1 

SLOF4002DO02 EF4834778 IVENDI UNIVERSAL EUR5 5 -5000000 S SMOD2 1/2712004 113012004 1370832 1538937 
68 

1 05 LL 

SLOF40020002 EF4834770 VIVENDI UNIVERSAL EURS 5 -500 0000 8 411212DO2 Ir2712004 113012004 13.708 31 -le .158 80 .2 :450 SO LL 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .400 
0000 5 

411512002 112;/2004 1130/2004 10 .96665 .13.42737 .2 .460 T2 LL 

SLOF40020002 EF4834778 VIVEND UNIVERSAL EURS 5 -eoo 
oooo 8 

4/`1712002 1/2 /2004 1,30/2004 
1 
6,44998 -21,431 83 4 

gal 
85 LL 

SLOF40020002 EF4834;7: VIVENO I UNIVERSAL EUR5 5 -6000000 
S 

411anOD2 
1/2712DO4 ~13012004 16.44998 -2 

1 4 
1441 49 43 LL 

SLOF4GO2OOO2 EF4834 7 VIVEND UN VERSAL EUR5 5 4000000 S 4119/2002 
1 
r2712004 r3012004 

1 
096 85 .1402522 -3 :0'54 

7 
L 

-1 0000000 S 
1127 1 27 . 

1 : 83 -34,77225 
:5 

2 LL SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 4122r2OO2 /2004 /3012004 4 7 .35 6 

SLOF40020002 EF4834778 VIVEND: UN:VERSAL EUR5 5 -4000000 S 4f2312002 1/2712004 /30/2004 10.9m a5 -13,82267 -2 
' 
285" 02 LL 

SLOF4002DO02 EF4834778 V VEN UN VERBAL EUR5 5 -6 00000 
S 

4r2412OD2 1/27/2004 0/2004 1044998 -20,05553 4 0555 LL JU S ~13 
012 

19, 
-23 475 gi 

.'28 

SLOF40020002 EF4534778 V:VEND NIVERSAL EUR5 5 -70000000 4125/2002 1/27/200: 13 004 191 04 4 427 LL 

U 00 S a :3 
SLOF40020002 EF4834778 ViVENDI UNIVERSAL EURS 5 .6000000 

S 
4126/2002 

1 
1271200 

1 
t3=004 18,44998 -20,1440 11 02 L 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL E R55 -1 .1 00 4 912 1/27f2DO4 I13OfX 30,15829 -35 .9 6202 5 : .2793 U. 
00 12 

0 
12002 

5 

SLOF4002WD2 EF4834778 VIVENDI UNIVERSAL EUR5 5 -1,800 0000 S 413 20012 i/2712OG4 1/3012OD4 49.34902 -6a 794 
9 

.744467 LL 

SLOF40020002 EF4834178 VIVENDI UNIVERSAL EUR5 5 -7GO 0000 S 5=002 1127r2DO4 
1 
/30/2004 

1 
910 

1 
84 -21,54512 -235340 LL 

Simms 

Alfred P Sloan FoundatIon 
Tax ID no 13-1023877 
Cap Guard Intemallonal EAFE 



LOF4002ODD2 E17145051 ENT EUR1 -5,0000000 S 6/111/2 01 1/27/2004 1/30/2004 9457 27 -625287 32 D46 57 L 
LOF40020002 ES7171584 CRED T S ISSE G OUP CHFO 5000 -5530000 S 

1 
111212002 1/27/2OD4 1/30/2004 22:79's 00 -10 :456 102 12:34 

1 
88 L' 

C 
3 

SLOF40020002 ES7171584 CREDIT SU 
SSE 

GFR'OUP CHFO 5000 -2,0;7 0000 11113r2002 lr2712004 1/30120114 71 74 05 -37,21a 08 41,65507 UG S 0 SYS M 5 l.. I 1 1 :1 
L F40D20 EX0263494 BAE TE 8 ORD GBPO 02 -5 90000 002 12712004 /3012ON 77635 - 54907 228 aS U. 

002 EX0263494 BAE SYSTEMS ORD GB 0 025 4,6000000 S 1,27/2GD4 1/30/20m 
13,805 

2 1' :216 18 2,58964 LOF40020002 
P 

12JI 1/2002 
a 

- , LG 
LOF4002OW2 

EX026 04 
aAE SYSTEMS ORD GB- 025 -10.821 0000 s 121`1212002 1/2712004 1/30/2004 33.19840 -17,414 57 15,7 

3 8 

34 
1 1 

:7 823 LG LOF4WNOD2 EX071 14 VODAFONE GROUP PLC ORD USDO 10 -64,600 0000 S 21 012000 /27/2004 113=004 170,00774 143 26.4 1 LG 

S 

02 
_ 

:5250 543 
261 

LOF4002DO02 EX31348M BARCLAYS ORD GBPO 25 4000000 S 1/14/2002 1127/2004 1/3012DG4 3.70164 
3 

75 8 4 0 U. 
:LOF40020002 EX31134 :06 BARCLAYS ORD 

GBPO 
2 4 :DOO 0 S 

1/1 
6/2002 

1 
127121)(14 1=004 44419 

63 
-38 56460 5 :3 03 LL 

5 
1 

: LOF40020002 EX3 34 66 BARCLAYS ORD GEIP0 25 -1 : Do 000 
0 8 

Illan 02 1/2712004 1/3012004 480654 -12 .M 58 1 7 : 96 LL 
SLOF40020M EX3 

1 
3480a BARCLAYS ORD GBPO 25 -6.5000000 s 7r= 

1/27/2004 If3onOD4 
00 ;si 5a -51 .61963 8.53 1 :5 U. 

SLOF4002DO02 EX3`134868 BARCLAYS ORD GBPO 25 -300 
0110 S 

71412M 112712004 1130/2004 2: 70 23 -2,32632 449 1 ILL 
SLOF0020002 F,16747201 ROHM CO YSO -100 000c) s 

1 
1/511098 

1 
/27/2004 1130/2004 12,63100 -8,21g 84 4.411 76 LG 

SLOF40020DO2 FK4942819 SAMSUNG ELECTRONIC GDR REP 1/2 
.5 

0000 

S 
1111112 02 

1 
127/2004 1/3 1 14525 -72742 4 

1 
783 LO 

SLOF40020002 FK4N2619 
SAMSUNG 

ELECTRON C GDR REP 112 -70 
0(,Oo 

8 1/2712004 It3001,22000044 1 
0
:033 50 -10 .14090 

5. 
89200 LG 

SLOF4DO20OD2 FK4042619 SAMSUNG ELECTRONIC GOR REP 
1 
12 -00 OODO s 11113/2M 1/27/2004 1130/2004 20. 

a 
1460 -12,94020 7.07430 LG 

SLOF40020002 FK4942819 SAMSUNG ELECTRONIC GDR REP 1/2 -50 DDOO 11112112002 1/27/2004 
1 
13012004 11 .45250 -7 574 

'T' 
3.87400 LG SAMS 

SLOF4002DD02 FK4942819 'UNG ELECTRONIC GOR REP 1/2 -10 DDOO =002 1/27/2004 113012004 15,324 00 .12:73 . 74 
5.585 

2a LG 9 1/3 S 
SLOF40020002 FK4942819 SAMSUNG ELECTRONIC GDR REP 1112 0000 S 1214/2 02 1127/20(34 Or2004 0 .18200 -8151564 301030 LG 
LOF40020002 FK4942819 SAMSUNG ELECTRON C GDR REP 12 -50 ODDO 

I 
=m 1127r2OD4 1/30/2004 1 1,452 50 -7 : 

5" 

04 
3:858 W LG 

SLOFAIDD20002 FK4942319 SAMSUNG ELECTRONIC GDR REP 112 -50000 s 12WOD2 1/27/2OD4 1/30=4 1,14525 -7.40 39085 LG 
SLOF40020002 FMO133967 SINGAPORE PRESS HLDGS SGOI -8.000 DODO S 6/1/1992 1/27/2004 1130/2004 90 .02a 70 -114,20770 -23,27908 LL 
SLOF40020002 FIVI61133987 SINGAPORE PRESS HLDGS SGDJ .5,000 0000 S 6/2119911 1/2712004 

1 
13OW04 $683043 -72,27135 -1544 92 LL 

SLOF40020002 FMS4314910 HONG KONG LAND HUDG ORD US$O 1 .10,000 0000 S Ilwool 1127/2004 1/3012004 19 :232 13 -118,051114 1 :1703 99 LG 
SLOF40020002 FMO434010 HONG KONG LAND HLDG ORD US$o 1 -19 0000DO 8 312112001 1/27/2OD4 113012OD4 30,54105 41,77502 -5,23397 U. 

LOF4 0002 FM6434910 HONG KONG LAND HLDG ORD USSO 
1 -12:0 

0000 
1 
1/21 12001 1/27/2OG4 113012004 23,07855 -20,48589 2 75 :2 68 LG 

LOF40000220002 FMO434910 HONG KONG LAND HLDG ORD US$O I -12,ODODOO 0000 
11 
128=01 1/2712OD4 

1 
13012004 23,078 Se -20.323 

13 
2: 5 43 LG 

SLOF4W20002 FM6434910 HONG KONG 
LAND 

HLDG ORD USSO I 
- 
12.000000 

S 
li/2712001 1/2712004 1/3MOD4 23,07855 .20, 60849 2,47008 

Lo SLOF0020002 FMO4340 
10 

HONG KONG LAND HLDG ORD US$O 1 -13,000 0000 8 
1 
21412001 1/27/2OD4 1/30/2004 25,00177 .2274292 2,25885 LG 

SLOF4002WM FM0434910 HONG KONG LAND HLDG ORD USSO 1 
-11 

000 0000 
s 

12f7/2 1127r2M 1514 D4 25,00177 .23,0:2 16 
1'91 

961 LG 

SLOF40020002 FMO434910 HONG KONG LAND HUDG ORD USSO 
1 

-11 :000 0000 S 2f7/2000021 1127/2004 1130120004 21 15: 34 -20.4 548 7 
' 
86 

L(' SLOF41)(120002 FM04301 0 HONG KONG LAND HLDG ORD US$(T I 
_e, 
000 ODDO 8 4W002 

1 
127r2004 113=004 1 

1 
:53 28 11.08585 405343 LG 

:L F O(Y20002 NC2089935 BCE :N -8. i0o 0000 8 817/2002 1/2712004 1/3012004 1 B3. 
B 30 

.12507579 58,75851 L 

0 4 C 000 
S 

&712M 
1/2 

U 
_3
:0 LG LOF40020002 NC2089935 SCE 

NC 
-200 

0 
7120(34 11=2004 4,53912 8829 14 

IT " SLOF4002OW2 SF5902942 NOKIA (AB~ Oy EURO 06 .1,0000000 s 813012000 
.,r2oo4 

I/mOD4 21,35553 41.932 76 -2.:5'77 23 LO 
SLOF0020002 SF5902942 NOKIA (AB) OY EURO 08 .8000000 S 8131/2000 lf27/2004 1130/2004 17,011442 -33,83595 -le,751 54 U. 

SLOF41)020002 SF5902942 NOKIA (AB) OY EURO 06 -0 00 a S 0131/2000 
1 
r27/2004 I/30f2004 1281331 -25.99233 -1317902 LL 

SLOF40020DO2 SF5902942 NOKIA (AB) OY EURO Do .2,200 0000 S IV3112000 1/27/2004 1/30/2004 40 
. 
08216 -94,25868 47 :276 42 LL W 00 

SLOF:40020002 SF5902942 NOKIA (AB) OY EURT, 05 -1 .3000000 S 11131 /2000 1127/2004 1/30/2004 27 
. 
78218 -57,851 27 -30,08909 L 

SLOF4002OW2 SF5902942 NOKIA (AB) OY EURO 06 2000000 8 91112000 112712004 1/3012004 25,62663 -56,465 10 -30,83947 LL 
0 4 002 204412100 1 00 00DO 9/13/2002 1/2712004 1130/20TT4 50 e7 : 

53 
-23,39920 2 2 7033 LG S L F OM COMPANHLA VALE DO RIO DOCE ADR 

SLOF40020002 204412100 COMPANHLA VALE DO RIO DOCE 
ADR ., .Doo 

0000 9/1 gn~02 112712004 1130/20D4 50:07 62 -22.76220 2'7 :.'l ~2 LO 

SL r40020(X12 204412100 COMPANHIA VALE DO RIO DOCE ADR '0000000 S 912412 2 1/2712004 113012004 50,07953 -22,52960 
2 

93 L 8 1 
32 L' LOF40020002 2D402100 COMPANHIA VALE DO RIO DOCE ADR 0000000 8 9/2'nOD2 1127/20(14 130f2004 50,67952 -22,49320 2.188 G 

SLOP41)(120002 AA80655:2 AUSTRALIA & NEW ZEALAND BANK -900 ODOO S 4/17/2003 1127/2OD4 113012OD4 12.522 97 -10 0222 
8a 

L S _I 9 _2 
1" 11 LOF40020002 AA00655 2 AUSTRALIA NEW ZEALAND BANK 

"o 
4 003 1127/2004 I130r2M 25.0-45 4 0:7 3 :3'4C2) 12 'S 

SLOF40020002 AA6065582 AUSTRALIA NEW ZEALAND BANK .1 ::G,o .000 s 4/,2223,r220.3 ;12712004 113012004 25.045 93 .20,08364 4 29 S4L 
SLOF4W20002 AA8005582 AUSTRALIA NEWZEALANDBANK -1900 0(100 IS 4/2412003 /27/2004 113012004 2e .437 30 -21 

"' 
45 1 :15262~ 93 SL 

SLOP40020002 AA8085$82 AUSTRALIA A NEW ZEALAND BANK .5000000 8 SWO03 i/27=04 rJ=004 a,957 20 -5:.,3 10 
1 . 
144 

'o 
SL 

SLOF4002DO02 EE56ag350 REPSOL YPF SA EUR1 -800 OODO S 3f3l/2003 lf2712004 1130/2OD4 1 45218 -11,56048 4 
"' 

72 SO 

SLOF40020002 EE56a9358 REPSOL YPF SA EUR 
1 

-3000000 5 a/2812003 112712004 
"w' 

:: 
1'3 

:2 1
:394 

41 1 :789 44 60 
SLOF40020002 EE5869358 REPSOL YPF SA EURI 9000 00 S 3,31t2003 1127/2004 1/30/2004 311,1134 0 .2745610 11,70870 SO 

SLOF40020002 EE5669358 
REPSOL 

YPF SA EURI -, :300 00000 S 4/1 12003 1/27/2D04 113012004 20 734 BIT ia,aga 89 7 83501 SO 

SLOF41)(120002 AABaI16920 NEWS CORPORATION NPV -2.600 
0000 

S 4/711999 I/28nOG4 2=04 24:288 98 .2217258 2 :116 42 LL 
SLOF40020DO2 EF4834778 VIVENDI UNIVERSAL EURS 5 -200 

0000 
8 S=002 1/2812004 =004 5.46294 -6,15575 -a 2 81 LL 

SLOF400201)02 EF4834778 VIVENDI UNIVERSAL EUR5 5 -2000000 
S 

5wm 
1/28/2004 2rU2014 548293 -8,14829 -0 :3 36 LL 

SLOF40020002 FJ8747201 ROHM CO Y50 .4000000 S 11/51199a i/2&7OD4 
.

.04 4
.
: 
0 

0 -3287 34 16,04120 LG S :2 :3 0 

LOF40020002 NC2089935 SCE INC -200 00DO 6 IV7/2002 1)2a/2004 2rMDG4 4 23 -3: 8: 20 1 .43554 LG 

SLOF4002 002 NC2089935 BCE INC -5DO 
0000 

S 81712002 
1 
r=004 2=004 

I 
1243 60 .7,72073 3,62287 LG 

SLOF4DD20002 -7000000 s 411r1003 1/2812OD4 =004 14341 57 10,17832 4,165 5 SO EE5660358 REPSOL YPF SA EURI 
2 

SLOF40020002 EE5669358 REPSOL YPF SA EUR1 .1,8000000 8 4/312003 1128/2OD4 2=004 3278073 .23,392 30 
IT 
38843 SO 

SLOF40020002 EE5669358 REPSOL 
YPF 

SA EUR 
1 

-3000000 S 
4/11/2003 I/2ar2004 =004 0:140 39 4:411 1 : 1 :68 

1 
34 SO 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .2 00000 6 
5WO02 

112912004 2WOD4 29350 -01 '62 -85242 LL 0 00 0 1 5 000 
FJ8747201 ROHM CO Y50 .30 1115/1908 

1 
12912004 2A12 5: SLOF4002 2 

IT 'o S 04 
37 31TO 04 .2465951 2 .720 3 LG 

SLOF40020002 NC2089935 BCE INC -30.0000 . af7/2002 1/2912004 2r.WO04 
, 
72258 -483244 2,09014 LG 

SLOF,100200(12 EE56e9358 REPSOL YPF SA EUR 1 .5000000 S 4111=03 1/2W2004 2r.V2004 1 .:060 74 -7:475 08 
259168 SO SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .2000000 S 5/14/2002 113012004 21412004 52 32 .556495 '271 

70 
LL 

S1.01740=002 EES(189358 REPSOL YPF SA EUR1 -300 DOOO S 4/11=3 113012004 2/4r2DO4 6:0:8 359 4:485 
05 

1 
, 
58334 SO 

6 F 002 02 AA6888920 NEWS CORP RATION NPV -1 7DO OODO 86 4[711909 2=004 215r2OO4 1541561 -1449744 

Lo 4 OTT 
0 0 1 :718 37 LL 

SLOF4. .OD02 AASS88920 NEWS CORPORAT ON NPV -207 000 
JrMlgoo 

2=04 21512004 1 :677 10 -1,3037, 
3 
40 LG 

SLOF4DO20002 AABOSS920 NEWS CORPORATION NPV .920000 
8 

4128nDoo 212120114 MD04 $3427 -1,164 ,1 .350 04 LL 

SLOF40020002 AA6886920 NEWS CORPORATION NPV 43 DOOO S 413orlool 212n()(34 
21WO04 

30993 -32026 6967 U. 

SLOF40020M AA8888920 NEWS CORPORATION NPV 45 0000 S 
1 
0/11/2001 2/2n004 

215,2004 
40 07 31300 9507 LL 

SLOF40020002 AA8888920 NEWS CORPORATION NPV .520000 S 4/3012002 2121'2004 M004 478154 :337 40 134 14 LL 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EURS 5 .3000000 
S 

5114r2002 207004 2/512004 7,91105 .8,34742 43637 U. 

SLOF40020002 AABBS8920 NEWS CORPORATION NPV 
-, 

5 
0000 S 

413012003 2=004 21WO04 13502 -9722 3880 SO 

SLOF40020002 AABBOOD20 NEWS CORPORATION NPV .28 
0000 S 

4f3W2003 202004 2/512004 25391 -1752 7 65 SO 

L F4 020002 AAOBBFJ920 NEWS CORPORATION NPV -31 DO 
10/1 

03 2/212004 2/WD 4 281 11 -254 2 : 2: 83 SO 
04 :LOOF40DO20M EE5669358 REP OL Y F SA EUR1 -iooo 0000 S 4,5,,r220.03 2/2QGD4 004 2,02785 4:5 01 532 64 G 

4/9/2003 2,02785 SLOF40D20002 EE5660358 REPSOL YPF SA EURi -1000000 
S 

=004 21512004 4 590 541 95 SO 

SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 4,00000 
1 
2/1212002 2/=004 21812004 

1 
1,97051 -6,43733 

5 . 
53318 LG 

SLOF40020002 NC2460357 INCO LTD -20D OOOC) 7/2912003 2f3/2004 2/WO04 7 179 15 -4,76426 2 41489 SO 

SLOF40020002 NC2460307 INCO LTD -8000000 S 7/30/2003 =004 
2,MO04 

21:537 40 -1398379 7 57307 SO 0 

SLOF40020002 NC2480367 [NCO LTD 
.100 

OODD 6 7130/2003 2/4/2004 219/2004 3 
. 
53214 -2 

. 
327 30 

1 . 
20484 SO 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 
_600 

0000 S 5/14/2002 21512004 2110/2004 is T56 19 _ig 604 83 
G38 

64 LL 

SLOF4002DO02 EF4834778 VIVENDI LIN VERSAL EURS 5 
.100 

00 0 S 511512002 21512004 21 012 D4 2.62803 -3.00 8 -37 85 LL .100 
1 0~ -2.325 

3 : I'le: &4 
G 0 8 59 S SLOF40020002 NC2460367 INCO LTD 0 7f3o/2003 2WO04 2110/20 3,49314 7 

SLOF40020= NC2400387 INCO LTD 1. 0 01 W3012003 215/2004 2/1012004 6,97520 4 54 2,32361 SO 
o')' SLOF0020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 .2.0 .00 6 5/1 

5`2002 
21WO04 211~12004 527790 

.6011 
76 .73386 LL 

SLOF40020002 NC2460367 IN 0 
LTC) 

5000000 S 7f3of2oo3 2/WOD4 2111/2004 
1 
7:600 73 .11

.638 
4 : 6 .02424 SO 

SLOF40020002 NC2460387 NCO LTD :200 OODO S 7/3012003 2WO04 2/1 12004 7 07233 
4654 

5 241774 SO 

SLOF4002DO02 NC2460307 
[NCO LTD 

.200 
OODO S 

713112003 2/012004 2/11/2D04 7,00429 4,82422 2,440 07 SO C 
SLOF40020002 EF4712792 RENAULT REGIE RATIONALE DES .2000000 

S 
3/2a,2002 202004 2t1212004 13,43829 -9.61250 3,823 

70 
LL 

SLOF40020(302 EF4834778 VIVENDI 
LIN 

IVERSAL EUR5 5 .2DO 0000 S 
5/15,2002 

2/9)2004 2/1212004 532702 -8.01 1 76 _684 74 LL 

SLOF40020002 E17145051 ENT EUR 1 4,8500000 S 5/18/2001 2,M004 2112RO04 92,65553 -6065283 32 002 7: LG 

SLOF40020002 E17145051 ENT EUR 
1 

.1500000 8 7/2e/2002 21912004 2/ 2/2004 2 .86583 -2,061 95 0036 LG 

SLOF40020002 FH619CV273 CHEUNG KONG(HLDGS) HK$O 50 0000000 S 3tWoOl 2(917004 2(l V200" 95 558 -11,80431 -2,24875 LL 

KONG(Hi. GS) HK$O 60 
1 1 

SLOF40020002 FH6190273 CHELING 
0 

2 000000 S 311r210l 2/9f2004 211 /2004 9:1'11 12 -23 75D 25 -463913 LL 

SLOF40020002 FHO190273 CHEUNG KONG(HUDGS) HK$O 50 -20000000 8 ~11= 0, 2/WO04 
2/il/20D4 . . . . . . 1 

3 .22 
. 
94 . f12 383769 LL 

SLOF40020002 FHBIO0273 CHEUNG KONG(HLDGS) HKSO 50 -2 .0000000 S 3113f2ooo 
1 

2fg/2004 2/11/2004 
19111 1 

2 12,40039 :3 :369 27 LL 

SLOF40020002 FHO190273 CHELING KONG(HLDGS rn 2/1 Tam 
9,55556 

13 : 70 S ~ HKSO 50 -1,0000000 S 3114 oil 2/9/2004 1 :1 :7 3 414 C 

LOF4002DD02 FHO190273 CHEUNG KONG(HLDGS HKSO 50 .2 0GO 0000 S 3119/200 2/9/2004 2/il/2DO' 19,111 3 :2,2:948 58 38077 5 LL 

SLOF40020002 FHGIO0273 CHEUNG KONG(HLOGS) HKSO 50 
-1
.000 ODOO s 312012001 2MI201A 21 

11 
12D04 9 555 5a -ii,3el 73 

_I 82' 1 

' 
LL 

SLOF40020002 F.18(141800 NITTO DENKO CORP Y50 _300 
0000 S 

1115=02 219/2004 
2113/2004 1 

5 : 16265 -9,08854 8.07411 LG 

SLOF4002DO02 FJOB41800 NITTO DENKO CORP Y50 
-30110110 S 

7124r2003 219=04 2113=04 
15,16265 

.1100145 4,161 
20 
SO 

T NK CORP YSO 14,807 71 SO SLOF0020002 FJO641800 NIT 
0 
DE 

0 
.1 .1000000 

S 
7/24/2003 2tg/2004 2113n004 55,59e 3 40:788 67 

SLOF40020DO2 FJ6541800 N TTO DENKO CORP Y50 -300000 S 
712 

512 
003 2/11f2004 2/13/2004 15 .1412 6: 10 :43 36 4 21929 S 

SLOF4002DO02 NC2480307 INCO LTD -30000000 S 713 1,2003 21912004 2/1212OD4 10751 67 -6: 3e 33 3,81634 SG 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EURS 5 .2000000 S 5115/2002 Z(lar2004 2)l 3t2OO4 5,33070 -6,01176 -68 108 LL 

SLOF40020002 FJ6019411 A F L CORP JPY50 .7650000 s 9/14/2 01 2110/2004 2/11WIT04 63 .1:5 58 -68,60871 5,623 13 LL 

SLOF40=002 FJ6019411 AZIL 
CORP 

JPY50 .2500000 8 9/1 7120001 211 W2004 2116n004 20, 
6 

8 :9 .21 839 67 ~l 1 907 U. 

SLOF40020002 FJO019411 AIFUL 
COR P 

JPY50 
.2500000 

6 9119/2001 2/1012004 2/11V2004 20 .648 8 -22:602 17 -1,053 2 : LL U 
SLOF40020002 FJ6019411 AIFUL CORP J Y50 -2500000 S 

Gmool 
2/fa'204 vier2004 2 64' 80 227-039 .2,14050 L 

SLOF40020002 FJ5019411 AIFUL CORP JPY50 -1850000 S gr2112001 2/1012004 2/le/2004 1 0'211. 
17 

:16 400 77 -1 120 (TO ILL 
SLOF40020002 2044 

1 
2100 COMPANHIA VALE DO RIO DOCE ADR 1 .000 0000 6 9126'2002 21~012004 2/1312D04 49,289949 -22 :4~11 20 26.7a 79 LG 

SLOF40020002 NC2460367 INCO LTD -3000000 S 7131/2oO3 21 0/2004 21~312004 1 
0 
8627 -0 3634 392640 SO 

SLOF40020002 EF4634778 VIVENDI UNIVERSAL EUR5 5 .800 om 8 5,7&2002 2/11)2004 21 81204 21 
987 15 

.24,04703 -207988 LL 

5f3f2005 

A]fF*d P 
S'o

.n FoundatIon 
T.IDw 13-`182~877 
Cap Gu.d EAFE 



SLOF40020002 NC2460307 :NC LTD 
-3 

DOW: 7/3112003 2111/2004 2/16/2004 1 1 .052 88 -6,93633 4 5 so 
LOF40020002 NC2460367 NCO LTD -20G00 0000 91712003 2/' 

1 
/2014 2/1=004 7,36858 4 .86559 2~'7D"2 959 SO 

.LOF40020002 NC2460367 INCO LTO 
-400 

OOOD 
s 

613=3 211 
1
.004 2/1&2OD4 1473717 -0125359 5,483 

. 
SO 6 0 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 -3000000 
8 

511512002 2/i2r2OG4 2117/20014 8:358 07 -001763 -65958 U. 
SLOF4002ODD2 FJO01941i AIFUL CORP JPY50 .150000 6 9/21/2001 2112/20D4 2117/2004 1,29056 -1 :329 79 -3923 LL 
SLOF40020002 FJ6019411 AIFUL CORP JPY50 

'500 
0000 5 11/1512002 2/12/2004 2/17/2004 43,018 7a -21,04951 21,98925 LG 

SLOF40020002 NC2400307 INCO 
LTD .300 0010 S 

8/812003 2/1212004 211712004 11,35967 -6940 2 441947 SO 
SLOF40020002 NC2400367 INCO 

LTD 

-,Do 
.0. 

8/1212003 2/1212004 
211712OD4 3788 So -2 :353 7: 1 :432 77 Sr. 

SLOF4OD20002 EF4634109 SCHNEIDER ELECTRIC EURS -1000000 12/10/2OD2 2/iSQOD4 211 912OD4 0:7a3 16 4,73038 2,026 7 LG 
SLOF4002ONZ EN71080,11 HEINEKEN NV EUR2 .300 Om S 214,2000 2/1802004 211017004 11 .08422 -12,37007 -385 8 : LL 
SLOF40020002 FX0263494 DAE SYSTEMS ORD GBPO 025 -8,6790000 S 

1 
2/12/2102 2/16/2004 2/ignOO4 2217888 -1074872 11,43014 LG 

SLOF4OD2OOD2 
EX0263494 SAE S STEMS 

ORD GBPO 025 -400000 0 S 
1 .1

.002 2AS/2004 2JJW004 13:282 75 -7,18849 SAW 26 LO 
Y 00 SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 -3:000 0000 

S 
i2116/20D2 2JI612OD4 211912004 12,95088 -7,10567 5,84501 LG 

LOF40020002 EX0203404 SAE SYSTEMS ORD GBP0 025 -2,8210000 . 
I 
2117/2DO2 2/1812OD4 2/19QOO4 9,30765 -5,35025 4,011 40 LG 

:LOF40020002 NC2861 143 :UN 
OR 

EN RGYINC 7 DODO S 2120/2002 21~612004 2JIQL2OO4 17,89220 
. 
1046 70 7,42756 LG _8 :544 

SLOFAIOD20002 NC2881143 UNCOR ENFERGY INC :50000 0000 S 811 W2OD2 21 6/2004 2/190004 12,78019 685 4,13334 LO 
SLOF4002OW2 NC2867143 SUNCORENERGY :NC -300 DOW S 0/19)2002 2JIW004 2119=4 7 .8811 1 

1 _5.,SO 
93 

Z487 IS LO SLOF40020002 NC280 
1, 

43 SUNCOR 
I
. 
NERGY 

NC 

-1000000 S 8120/2002 2/1012OD4 211WOD4 2,56004 -1,75049 70655 LG 
SLOF4002ODD2 NC2881143 SUNCOR ENERGY INC -600 DODO S a/2WOO2 2/1612004 2110/2OD4 15,33822 .10,575 so 4 :71D 13 LG 
SLOF40020002 NC2861143 SUNCOR ENERGY INC -6000000 S 8=002 2/16/200-4 2/IQr2DD4 iS .336 22 .10,08932 4640 

FrO 

LO SLOF4002DD02 EF4712792 RENAULT REGIE NATIONALE DES -2000,00 S 3/2WO02 2/17/2004 21=2054 14,23330 -9,612 
50 

4,62080 
LO SLOF4DO2ODM EF4834109 SCHNEIDER ELECTRIC EURB .100ODDO S l2ril=02 211712004 =012004 6 .851 82 -4,710 

go 
2,13186 LG 

SLOF40020DO2 EF4834778 VIVENDI UNIVERSAL EURS 5 .8000000 8 
5/lSnOO2 

211712004 2F2012004 17 .29935 -18,027 
11 

-727 7a LL 
SLOF40020M EN71DO041 

HEINEKEN NV 
EUR2 -200 DODO S 2/4r2DDD 2/1 7,12OD4 2f2W2DD4 BOw 20 -8,2407, -24042 LL 

:LOF4002DO02 EN7108041 HEINEKEN NV EUR2 -275 DOW 
S 

214120DO 2117/2004 2r2O/2DD4 10,98073 
_I 1.339 

23 -35260 LL 
LOF40020DO2 EN710504i HEINEKEN NV EUR2 -200 0000 S 311312000 2117/2004 212onOO4 7 .99803 -7, 

545 

11 
451 82 LL 

SLOF40020002 EN7108041 HEINEKEN NV EUR2 -2500000 
S 

3/14/2000 211 712004 212012004 9 .9105 
1 
6 -9.42451 57 1 66 LL 

SLOF40020002 EN7108041 HE :NEKEN W EUR2 -375 woo S 3,10raco 2(i7r2004 2=004 14.98191 -13,691 TO 1,09021 LL 
SLOF4002OOD2 EN7iO8O4I HE NEKEN NV EUR2 -350 

0000 S 
311 
WOOD 

2117/2004 2r2OQDO4 
1 
3,094 (12 -13:503 

85 
49077 

LL SLOF4DD2OOO2 EN7108041 HEINEKEN NV EUR2 -500000 
8 

3113/20 
D 

21 7/2 04 212012004 1,09759 -1 B88 28 Ili 31 LL 
6LOF4002ODD2 ES7128117 

LISS 
AG CHFO 80 (REGO) -1 1 i0o 0000 

8 
2/1/19 :9 21117120OD4 2120/2004 $6 .35087 -10,05462 75,40225 LG 

SLOF40020DO2 FJ6441500 HOYA CORP NPV -1 000000 S 11/2"nOOO 211712004 2r2onOD4 9,32162 -8,54203 77809 LG 
SL0F4002DOO2 FJB441508 HOYA CORP NPV .3000000 S 

1 
2/2(W2OOO 211712OD4 212Q,2DO4 27,90458 -23,538 :3 4 

, 

428 
05 

LG 6LOF40020002 FJ(1441508 HOYA CORP NPV .300 DODO S 12121/20DO 211712004 212012004 27,96457 -21, 537 5 
S . 
42702 LG 

SLOF"W2ODO2 FJ644 1508 
HOYA CORP 

NpV 
_300 0000 S 1/1 1/2001 2J, 712004 212012004 2766458 -22,49844 5,46814 LG 

SLOF40020002 FJO4415oa HOYA CORP 
NPV 

.1 

000000 8 
2rMOO, 2/1 7/2004 2120/2DO4 9:321 52 -7,1065 02 1.35460 LO 

SLOF40020002 FJ5747201 ROHM Co Y50 4000 0 ilj51l : :8 2/117/2 04 212012GO4 45,70947 
.32 

:79 34 12,830 13 LG 
00 S ODI LOF40020002 FJO747201 ROHM CO Y50 -5000000 

r 
4/511 21 712004 WO/2004 57,136 4 2: 92 35 .5,75551 U. 

SLOF40020002 NC2460367 INCO LTD -30 DOW 1 21 712 03 2117/2OD4 2120/2004 11.245 
a 
1 -10.91824 327 

37 
S3 

a 1 00 SLOF40020002 NC2460367 INC LTD -200 DODO S 1211812003 2117/2004 2120*004 7.49707 -74 409 3298 SL 
LOF40020002 EI,171080,4i HEINOEKEN NV EUR2 -150 0000 S 3/1512000 2AIII2004 212312004 0,03607 -5:7:7 37 24 : 70 U. 

LQF40020DO2 EN71DO041 HE,NEKENNVEU 2 -500 GOOD 8 31, 7/2000 211 SnDD4 2/23r2OD4 20,12025 -20,72019 '59 04 LL 
St. F40020002 EN7108D41 HEINEKEN NV EUR2 

.1 
500000 S 312312000 2/1 Br2GD4 2r23/2004 6 0 : 07 -a 3 3 28 -30721 LL 

0 40020002 
S 1 11:53 1 11 

: 

14 

SLOF NC2460387 INCO LTD -3000000 211 SQ003 viwou 2=2ooi 0 1 - 90 13 30898 S3 
SLOF40020002 EF4712792 RENAULT REGIE NATIONALS DES 

.1 
00 0000 S 4 OD2 2119=4 2f24/2OD4 7,11551 -481 45 2,30000 LG 

PM SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -2000000 s 4/Zr2OO2 2Jl9r2OO4 2/24/M 14,23102 -913130 5.00972 LG 6 S 

LOF4002ODD2 EF48341DO SCHNE:DER ELECTRIC EUR8 1000000 8 12111 12 02 21IQQOO4 2124/2004 6,81924 4 719 Fla 2,099 
2a 

L 
SLOF4002OOD2 EF4834 1 09 SCHNE DER ELECTRIC EURS -2000000 12'117/2:9 2/1912DD4 21241200-4 13,638 48 

.958651 
4,05197 LGG 

SLOF4DD20002 EF4634 
1 
09 SCHNEIDER ELECTRIC EURS -1000000 6 1/2912003 2/1912004 212412004 6,81924 4:443 75 2,37549 LG 

SLOF40020002 EF4a34109 SCHNEIDER ELECTRIC EURB .100 ODOO S 2W 03 21 912 04 2124/2004 8,81923 4,55828 2,26295 L 
SLOF4DO20002 EF5671732 SANOFI-AVENTIS EUR2 G.GDO 0000 

8 
41811 :99 21119120004 212412OD4 701,4012S 42146474 270,94251 LG 

SLOF4002OOD2 EF7212477 ESSILOR :NTERNATIONAL EURO 35 -8000000 s 2r2OI2OD2 211 QQDO4 2r24/2OG4 47,00392 
-25

:85a 
89 

21,207 
0 
3 
Lo SLOF40020002 EFT212477 ESSILOR NTERNATIONAL EURO 35 4000000 S 315)2002 211912004 2,2412004 23,53190 13.27483 10257 3 LG 

SLOF40020DO2 EF7212477 ESSILOR INTERNAT ONAL E RO 35 -300 ODDO S 3/1112002 2/1 'nOO4 212412004 17,04897 
1 
0314 701757 LO 

SLOF4OD20002 EF7212477 ESSILOR INTERNAT!ONAL EURO 35 -1 000000 3 4/1812OD2 2119/2004 2124/2004 5,88299 -,~:890 300 1:992 63 LG 

SLOF40MOO02 EN710BD41 HEINEKEN NV EUR2 -25 0000 8 312312000 211 912OD4 2,24r2OG4 1,00992 -1 057 21 4729 U. 
SLOF40020002 EN7108041 HEINEKEN NV EUR2 .20 0000 8 312312DOO 2119=04 2124/2DD4 7034 -8,45772 ~378 38 LL 

E:NEKEN NV EUR2 .750 21 9/2004 2,24/2004 :0297 52 -33,62872 _3:331 20 LL SLOF40020M EN7108041 H 
00000 

6 3/24/20DO 1 SO 

SLOF40020002 EN7108041 HE NEKFN NV EUR2 -25 DODD S a12412000 2111112OD4 2124/2OG4 1,00992 Aj 10 04 10B 72 LL 
SLOF40MOM SS5698781 

ASSA 
ABLOY SEX 

I 
8ER 9 4,OOD DODD S 2123,200 1 2j, W004 212412OD4 55,54535 .8499800 .945265 LL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES 
, 
1 
00 

0000 8 4rMOO2 212012004 2125/2004 7.08935 4:585 05 252370 LG 
SLOF40020002 EN7108041 HEINEKEN NV EUR2 -2000000 S 3124/2000 212012004 212512004 004904 -81 :33 13 -8a3 49 LL 

SLOF40020002 FJe730934 SHINSEI FIX NPV 
.5
.0000000 IS 211012004 212012OG4 =512004 34,25968 -24 4854 9 .4 1 1 1 

4 
63 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -1000000 S 4fWOO2 2tMOO4 2ne/2OG4 7,08599 4.56565 252034 LG 

SLOF40020002 FJO084845 YAHOO JAPAN CORP JPYSOOOO 4 0000 6 31~ 11/2003 2125/2004 WIMOO4 70:19113 
. 
12,32388 60:468 

25 S SLOF40MOD02 FJO084845 YAHOO JAPAN CORP JPYSOOOO -30000 6 3/ /2003 212512004 31 /2004 53092 SO -9,24201 43,8496 
9 SO SLOF4DO2OOD2 ED48411280 SAP AG ORD NPV 2000000 S 

41a,2002 
2/27/2DD4 3r2nOD4 

3 
1,531 02 -28,995 3a 4,53504 LL 

SLOF40020002 EF47i2792 
RENAULT 

RE% NAT
:ONALE 

DES 
1 
00000 S 412r2OO2 2r2712004 3rmOO4 G. :8i 2 : -450565 2.41603 

- SLOF40020002 EF4712792 RENAULT REG E NAT ONALE DES 
-1 
Do 0000 6 402002 2127/2004 IWOD4 6 73 1 4:585 65 2,40751 LG 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES -4000000 6 4rMOD2 2/27/2004 313r2004 27,94994 .18,26251 1:,I:l 33 Ll 
SLOF40020002 ED4646280 SAP AG ORD NPV 

1 
000000 S 4=2002 31112004 

3w 
15,99068 .13.497 69 

2 
8 99 LL 

SLOF40020002 EF4712792 RENAULT REG:E NAT ONALE DES 0 S 402 02 31lr2 04 3/412000044 7,042 :1 -450505 2,47720 LG SL 0 

OF40020002 EF4712702 RENAULT REG E NATIONALE DES -30000 00000 S 4/2/20002 312r2004 3W 04 21 
' 

3 .13:116 1 7.401 07 LG 

SLOF40020002 EF47127 RENAULT REGIE NATIONALE DES -1DO 00 31=004 31MOD4 6:'9:7 75 A 
, 
66565 2,422 10 LG 

92 11 S 4rMOD2 0 SLOF4DD20OO2 EF4712792 RENAULT REGIE NATIONALE DES 1. 
0000 

. 4r2f2002 314/2OD4 31912DD4 14,01757 : :.131 11 4:211121 L 

SLOF40020002 EF4712702 RENAULT REGIE NATIONALE DES .200 
00 

0 S 4r2/2002 3WO04 311012004 14,40319 
1 
31 3 

1 
5 

7, 
86 LO 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES .1000000 S SWOD2 3/512OG4 3/1 Or2OO4 7 201 60 -4,831 05 237055 LG 

SLOF40020002 FJ0775285 SANX 
YO 

CO YSO 

-I,OOD 

0000 
S 1111111999 31512OD4 3/10/2004 21 :038 29 -26,1 8302 -5 

' 
12503 LL 

SLOF4002DD02 EF4712792 RENAULT REGIE NATIONALE DES -1000000 8 510/2002 3/MOD4 3/1112004 7.22220 -4,83104 2 391 IS 
LG SLOF40020DO2 EF4712792 RENAULT REGIE NATIONALE DES 1000000 S 517/20D2 3/BQ004 3111 12004 7,22219 -476044 2,461 75 LG 

SLOF40020002 EF4834770 VIVENDI UNIVERSAL EURS 5 :Soo OGOO S 611812002 3/812004 311112OD4 14,21379 -15,02250 -80880 LL 

SLOF40CQ0002 FX0056858 BHP BILLITON PLC USDO SO S -1 :400 0000 S 7flir"2 3/8/2004 3/1 IGON 13, t33 23 -7.05397 607226 LG 

SLOF40020002 EF4712792 RENAULT REGIF NATIONALE DE 
1000000 S 

Sf7f2002 31912004 3/1 212004 7,191 So -4.78045 2 
' 
431 35 LG 

SLOF40020002 EX0056650 BHP BILLITON PLC USDO 50 -2. IDO 
OODO 

S 711112002 3/912004 3/12f2OO4 1958484 -10,58005 8 98389 L 

SLOF40020002 SS5698761 
ASSA ABLOY 

SEKI SER 9 .8000000 6 212312001 3/812004 3/1212004 1 0:549 54 -1299980 -2,450 OB LL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES .1000000 s 5/712OD2 311012004 311512OD4 7,07574 -4. 75044 2.31630 LG 

SLOF4002GO02 SS5698781 ASSA ABLOY SEK1 SER B -6000000 S 212312001 3/1012DD4 3115f2004 7,61486 .9,74970 .2134 84 LL 

GLOF4002ODD2 E05750358 DEUTSCHE BANK AG ORD NPV REG 8000000 S 511912003 311=004 3JI 2/2004 70,20695 -4468393 25 

. 

52302 FIG 

SLOF40020002 AA0349"T FOSTERS GROUP ORD NPV 
.8. 
000 DODO S 41711 

999 
311 

1/2004 311WOD4 
2580297 -24.41300 1,44997 L 

SLOF4002DOO2 AA0349267 FOSTERS GROUP ORD NPV -2000000 
S 

813=000 3/1 1/2004 3/1612004 640 57 458 
00 188 

57 LG 

LOF40020DO2 ED5750358 DEUTSCHE BANK AG ORD NPV REG .2000000 S 511912003 311112004 311512004 17,174 So -11,170 98 
0 .003 

U S L 
0 
F:0020002 FJSO84845 YAHOO JAPAN CORP JPYSDOOO -20000 S 3/1 1/2003 3111/2004 3/16nOD4 37 .30377 -11,16 

1 
94 31,141 

83 
SO 

LOF 0020002 EX0056658 BHP BILLITON PLC USDO 50 -1,2DO 0000 S 7111/2002 3/1=104 3/1712004 10,8342 -6,D46 28 4.58799 LG 

LOF4DO20002 FJGOIL4845 YAHOO JAPAN CORP JPY50000 -30000 
s 311 

i12OD3 111 .004 311 712004 53,8115 98 -924291 44,423 
07 

LG 

SLOF4002DO02 SS5698781 ASSA ABLOY SEKI SFR B .1,0000000 S 2/23r2ool 311212004 3/1712004 ~2 324 39 -Ie .i3O 17 .3,8057 U. 

SLOF4DO20M FJ6084845 YAHOO JAPAN CORP 1 0000 111 3111/2003 3/i5f2OO4 
3,1 

8/2004 47026 -3,08097 15,389 29 LG a 
3/1=004 

3/1 
9/2004 ' :D45 07 

_ 
4 LOF4OD2OOO2 AA6349267 FOSTERS GROUP ORD NPV -6,400 ODOO Sf3O12OOO 2, 1 65800 6,38907 L 

:LOF4OD2OOO2 FJeOS4845 YAHOO JAPAN CORP JPYSDOOO -1 0000 3/1112003 311612004 3/1WOO4 10 .64220 .3,08097 15,56123 LG 

LOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG -2000000 S 
5119/2003 

3/1512004 3/1812004 la .064 93 
_I 

1 17099 509394 SO 

SLOF40020002 ED5750358 DEUTSCHE BA K A ORD NPV REG .1000000 S 5119/2003 3t 6r2OO4 3118MO4 .82745 5.58549 3,04196 SO SC 0 1 1 0 

SLOF40020002 ED5750358 DEUT HE FLANK AG ORD NPV REG -40 0000 S 512012003 3/ 6/2004 311 W004 3372965 -21 
' 
9 3 1 74 

02 SO 
YAHOO 10 5120/2 

3 3/16/2004 3/1 912004 
1 
8 

. 
6421 9 -5 977 24 42 

S 

SLOF40020002 FJO084845 JAPAN CORP JPY50000 - 000 6 
00 

3:9 8 13 . 
2 G 

SLOF40020002 F .186425138 NIPPON STEEL CORP NPV -120000000 S 711412003 3/1 612 04 3/IWOO4 24,98907 725701 7,73208 SO 

SLOF40020002 EF4712702 RENAULT REGIE NATIONALE DES -2000000 8 5/1312002 3117/20004 3122nOG4 13,659 44 10 :132 49 352695 LG 

SLOF40020002 FX00566SO SHP BILLITON PLC USDO 50 -7000000 S 7/1112002 3/i7j2OO4 312212004 8,32240 -352698 279542 LG 

SLOF40020002 SS5698781 AS A ABLOY SEKI SER B 1000000 S =312001 3117/2OD4 3r2WOO4 1,24370 1 .01302 .38926 LL 

:LOF440020002 SS56`S7Sf ASSA ABLOY SEX I SER 8 :Soo DOOD 
S 

31 
1/2001 

311712004 3MOD4 B,218 7 :8 302 
3 

1 
.2
.09353 LL 

LOF 0020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG 00 0000 s 5120/2 03 3/17f2OO4 3/19QOG4 8 528 7: _5 :497 46 3031 33 SG 

SLOF40020002 ED5750358 DEUTSCHE BANK AD ORD NPV REG 100 0000 S 
5/2 

1/20003 3/1 
7'20'4 

311 '12004 8,52878 -5,40886 3 
.1 

1 
992 

SO 

SLOF40020002 FJ6642568 NIPPON STEEL CORP NPV -3,0000000 S 7/1412003 3117f2DO4 312212004 8,301 84 -4,314 25 1,987 59 SO 

SLOF40020002 FJ6042568 NIPPON STEEL CORP NPV 40 00 0 S 7/1512 03 3/17/2004 312WOO4 :
:402 46 -5 

79332 2609 14 S 

00 0 00 SLOF4DO2OOO2 FJ0738226 RICOH Y50 .2 
. 

000 
0000 S 10(2712003 3/1712004 3122/2004 3 477 70 35 .47576 4,00194 SO 

SLOF40020002 EXOO56658 BHP BILLITON PLC USDO 50 -1
.7000000 8 

7/il/2002 3118/2004 3/2312004 
15 .64 a 

.'65 " 
7 .Oal 28 L 

SLOF4DO2OOO2 SN46458DO NORSK HYDROASA NWKRIS 3 -2000000 S 8/22/2000 3/ia/2004 3/23/2004 14 4~ : 3' 499 03 5,93927 LG 
0 SLOF40020002 FJ6642588 NIPPON STEEL CORP NPV -7 .0000000 s 7115/2003 3/ W2004 3n3/2004 15,031 89 -1013830 489359 8 

SLOF40020002 FJO730228 RICOH Y50 
l . 
0000000 s 10/2812003 3/jSQO04 3/23/2OD4 20,52804 -17,95371 2 

. 
58433 SO 

SLOF40020002 ED5750350 DEUTSCHE BANK AG ORD NPV REG -1000000 S 5121/2003 3f 9/2004 3n312OG4 0,389 18 5,408 S6 2 .98032 SG 

S13f2OO5 
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SLOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG -3000000 S 5128/2003 3/ig/2004 312312OD4 2515753 -17.D44 01 B.'12262 SO 
SLOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG 400 DODO 8 WS/2003 311912OD4 312312004 33,55871 .22,9M 10 10,59DOI so 
SLOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG -1000000 S 6=003 311 MOD4 3r2312DD4 0,38918 ~e,165 61 2.22357 SO 
SLOF40020OD2 FJSS42568 NIPPON STEEL CORP NPV -a.ODD DODO 8 7115/2003 V=004 V1412004 12,62781 -8,68997 3,93784 SO 
SLOF40020002 FJSe42568 NIPPON STEEL CORP NPV -41,000 DODO S 7/16QOO3 3119=4 3/2412004 12,02781 -8,70340 3,92441 SO 
SLOF40020002 ED575035a DEUTSCHE BANK AG ORD NPV REG -2000000 S 6=003 3/ZZQOO4 3/2412004 10.33568 -12,33122 4.00440 SO 
SLOF40020002 FJ66425a8 NIPPON STEEL CORP NPV 4,000 DOW S 7/1WD03 3122r2DG4 3125/2004 a,370 60 -6.80226 2,56854 SO 
SLOF40020002 FJO042566 NIPPON STEEL CORP NPV -3.0000000 6 7117/2003 3=004 3)25/2004 6,27810 4,27740 2,00070 SO 
SLOF40020DO2 FJ8358524 FUJI PHOTO FILM LTD ORD Y50 .1,0000000 S 1/31/2003 3n3/2004 3/2e/2004 29,329 SO -29,03902 -31024 LL 
SLOF40020002 FJO356524 FUJI PHOTO FILM LTD ORD Y50 -1,ODO 0000 8 2WO03 3123/2004 3rMOO4 29,32968 -30.15209 -02241 U. 
SLOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG 4000000 S 6WD03 3123F2004 3r2512004 32,711B 42 -24,60245 8,05597 SG 
SLOF4OD2OO32 ED5750350 DEUTSCHE BANK AG ORD NPV REG -1000000 S 61312D03 3/23r2OG4 3/2512OD4 8,17960 ~8,1 73 07 2,00553 SO 
SLOF4002WM FJ63SB524 FUJI PHOTO FILM LTD ORD Y50 .1,0000000 S 214r2003 V24/2004 3ra=41 29.351 at -30.46575 -1,11304 U. 
LOF4DO2DOO2 ED5750358 DEUTSCHE BANK AG ORD NPV REG -200 DDOO 8 OW003 3/24n004 VMD04 16.251 58 -12,34814 3,90544 SO 
LCF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG -1000000 8 SWO03 3nV2OD4 3=004 8,12570 .6.30897 1,81082 SO 

SUOF4DO2OOD2 FJ0358938 FANUC CO, Y50 -1000000 s iOI20/2GO3 3/2412004 312912004 5,93240 -6,64598 .71358 St. 

: 
LOF4002DD02 FJO350938 FANUC CO Y50 -2000000 S 10121/2003 =412004 3/20/2004 11,86480 -13,84205 .1.77725 St . 
LOF40020002 AA03492e7 FOSTERS GROUP ORD NPV -9,1170000 S 813012000 3n&2004 3130/2004 29,67318 .20,87793 8,99525 LG 

SLOF40020002 EF4717792 RENAULT REGIE NATIONALE DES -2000000 8 5/1412002 3125/2004 3f3O/2OO4 13,21727 -10.00720 3,21007 U. 
SLOF40020002 FJ8356524 FUJI PHOTO FILM LTD ORD Y50 -1,0000= S 2(l2r2O03 armom 313042004 20,70279 -30,06906 -366 27 LL 
SLOF40020002 FJ035a524 FUJI PHOTO FILM LTD ORD Y50 .1,0000000 8 3/5/2003 M5/2004 3/30/2OD4 29.70276 -M.032 53 -1,22975 U. 
SLOF40020002 ED5750358 DEUTSCHE BANK AG ORD NPV REG -100 DODO 5 OW003 3n5/2OD4 3/2912004 8,09272 -6,30897 11,783 75 SO 
SLOF40020002 ED575035B DEUTSCHE BANK AG ORD NPV REG -3000000 S 6/1112003 3125r2OD4 3126=4 24,278 IS -19,87B 57 4,39959 SO 
SLOF40020002 FJ0350938 FAIRLIC CO YSO -2000000 S IQQ112003 3r2512004 3/3Of2OO4 11,87814 -13,04205 -1.70391 SL 
SLOF40020002 AA6349267 FOSTERS GROUP ORD NPV -0.0170000 S 8130/2000 3n5/2OD4 3131/2004 19,93424 -13.77893 6,15531 LG 
SLOF40020002 EF4712702 RENAULT REGIE NATIONALE DES -1000000 S 117MOO2 3/2ef2DD4 313i/2OD4 0.70237 -5,141 32 1.561 05 LL 
SLOF4002=2 EF4712702 RENAULT REGIE NATIONALE DES -2000000 S 5=2002 XWO0,11 Vjlr4m 13,40474 -9,97820 3,42864 LO 
LOF40020002 FJ0356524 FUJI PHOTO FILM LTD ORD YSO -1,000 0000 8 3/10/2003 3r26r2OO4 4/112004 30,05941 -30,38326 27013 LL 
LOF40020002 E05750358 DEUTSCHE BANK AG ORD NPV REG 4000000 8 8111/2003 312=004 3/3012004 32.43235 -20,50470 592759 SO 

SLOF40020002 FJ0356938 FANUC CO Y50 -1000000 Is 10/2112003 3r2612OO4 4/1/2004 0,17617 -0,82102 -84585 SL 
SLOF4OD2DOD2 FJ8356938 FANUC CO Y50 -6000000 8 10222003 3rlWO04 411/2004 37.05101 41,00984 -3.95603 St. 
SLOF400200012 FJ0356938 FANUC CO Y50 .1000000 a 10123/2003 3/2=004 41112004 0,17617 -6.5N 46 -33129 St. 
SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DEB -`IDO ODOD 8 5n3/2002 3/2912OD4 411r2OO4 6,1154 17 4,98810 1,86607 LO 
SLOF4002WM EF4712792 RENAULT REGIE NATIONALE DES -200 DOOD S 8/14/20M 312gr2M 411=04 13.70934 .9.608 57 4,09077 LO 
SLOF40020002 SS5598781 ASSA ABLOY SEKI SER 8 -5000000 S 31112001 3/29=04 411/2004 8.153 10 -11,302 31 .2,i4g 21 LL 
SLOF4002OW2 ED5760358 DEUTSCHE BANK AG ORD NPV REG -6000000 8 0/11/2003 3129Q004 313112DG4 49,05359 -39,757 14 0,29645 SO 
SLOF40020002 FJ035693B FANUC CO Y50 .1000000 8 10/2312003 3/2912004 41112004 6,20a 68 -0,50645 -239 T7 St. 
SLOF40020002 E06727976 SIEMENS AG NPV REG .5000000 IS 111512002 3/30/2OD4 4/1/2004 38.08410 -21,49711 15AS7 05 LG 
SLOF410020002 ED5727970 SIEMENS AG NPV REG -5000000 8 8116=02 3130/2DO4 411/200-4 36,684 18 -23.41214 13,27202 LG 
Sl.OF4DD2OOD2 ED5727976 SIEMENS AG NPV REG -200 DODO S 8/1912002 313012004 4/l/2004 14,07367 .9,1145 10 4,82857 LO 
SLOF40020002 EX072787a RECK)Tr BENCK::ER ORD 110 110/19 -400 DODD S 3VI9QDO3 30WOD4 V=004 9,83495 -0,59577 3.23918 LO 
SLOF40020002 EX0727878 RECKITTSENCK ERORD 0 0119 -5000000 8 3120/2003 3/30/2004 4/2r2OD4 Q 293 68 -8,16464 4,12884 LG 
SLOF40020002 EX0727878 RECKITT BENCKISER ORD 10 10119 .9000000 S 3/2412003 3f3a/2004 4WOD4 22,12063 -14,8a4 25 7,20438 LG 
SLOF40020002 FJM10409 MURATA MANUFACTURING CO YSO -1,2000000 8 401999 3130/2004 4rMOG4 75,80960 -70.02717 5,64243 LL 
SLOF40020002 NC23Bi134 TELLS CORP -7000000 S 912412002 3/3=01341 4rMOO4 11,74890 4,88456 0.89434 LG 
SLOF40020002 SN4045800 NORSK HYDRO ASA NWKR18 3 .2000000 S W212000 3130/2004 4/2QOO4 12,47263 -7,65800 4.810 V LO 
SLOF40020002 ED57SD358 DEUTSCHE BANK AG ORD NPV REG -3000000 8 5111=03 3/30/2004 4/1/20041 24.61295 -19,87867 4,73438 SO 
SLOF400200M EX0727873 RECKITT BENCKISER ORD 10 10/19 -9000000 s V31)2DO3 313=004 412QOD4 22,12883 .15,02273 7,10590 SO 
SLOF40020002 EX0727878 RECKITT SENCIUSER ORD 10 10/19 4000000 S 4/1/2003 3/30120134 4122004 9,83495 -6,02384 3,211 11 SO 
SLOF40020002 EX0727878 RECKITT BENCKISER ORD 10 10119 -32000000 5 4r2/2DO3 313012004 4rb2OD4 7867950 .50,97332 27,70824 SO 
SLOF40020002 EX0922321 SMITH & NEPHEW ORD GBPO 1222 -14,400 0000 S 9117/2003 3130/2004 4=004 139,20720 -92.55331 48,05389 SO 
SLOF40020002 EXOgn321 SMITH 11 NEPHEW ORD GBPO 1222 -3,7000000 S gr22r2003 31=004 4rMOD4 35,76652 ~24,308 67 11 .4fli 55 SO 
SLOF40020DO2 FX0922321 SMITH & NEPHEW ORD GBPO 1222 .1,1000000 S 912312003 31=20114 4rMOD4 10,03388 -7,28219 3,37189 SO 
SLOF40020OD2 EXOWn321 SMITH & NEPHEW ORD GBPO 1222 -13000000 S 9125n003 3130/2004 4rb2OO4 12,56732 -8,69020 3.1177 12 SO 
SLOF40020902 FX0922321 SMITH & NEPHEW ORD G13PO 1222 -9000000 S W8/2DO3 3f3O/2OG4 4/212004 8,70045 -5,971 17 2,729 28 SO 
SLOF4DO2OOD2 AAa3492e7 FOSTERS GROUP ORD NPV -5,5000000 S ammooo 3131/2004 4WO04 10,471 18 -1259500 6,87610 LG 
SLOF40020002 AAa349267 FOSTERS GROUP ORD NPV -11,100 0000 S 8130/2000 35112004 41512004 37,27521 -25,41900 il .859 21 LG 
SLOF40020002 NC23511i34 TELLS CORP -2,200 ODOO S IV24120172 3f3l/2004 415nOO4 3674339 -15.28863 21 45476 LG 
SLOF40020002 SN4045800 NORSK HYDRO ASA NWKR IS 3 .2000000 6 &=000 3f3l/2004 41&2004 12,63485 -7,656 Of 4,07664 LO 
SLOF40020002 6856987ai ASSA ABLOY BEKI SER B -5000000 Is 3/1/2001 3/31/2G04 4WO04 6,14458 -8 .30231 -2.15773 LL 
SLOF40020002 NC2381134 TELLS CORP -6000000 Is 9124/2002 4/112004 4/SQOO4 10,08266 4,169 52 6,91304 LG 
SLOF4OD20002 SN41145800 NORSK HYDRO ASA NWKR 18 3 .2000000 S a/22/2000 4/1/2004 4fflnOD4 12.67051 .7,85800 501451 LG 
SLOF40CY20002 EX0408289 STANDARD CHARTERED ORD USDO 50 -1,1000000 S 51212002 4r212OO4 Innou ia .693 69 .13,67055 5,02314 LO 
SLOF4DD2OOO2 NC23am4l TELLS CORP -100 ODOO S 912412002 4/2/2004 4m2oo4 1,68949 -69494 9D4 55 LG 
SLOF40020DO2 NC2381`134 TELLS CORP .700 GOOD S gr2512002 4=004 417/2004 11,82042 4,87699 694943 LG 
SLOF40020002 MC23 :111134 TELUS CO P -8000000 S 012712002 41212004 417r2m 10, 13a 93 4,14771 5.98082 LG 
SLOF40020002 NC23 34 TELLS CORP -3000000 S 913=002 4/2QOO4 4n12OO4 5,06847 -2 .05584 3,01263 LG 
SLOF40020002 NC2351134 TELLS CORP .1000000 6 101V2002 412QOD4 V712004 1 .889 49 -058 31 1,031 ill LO 
SLOF40020002 NC23611134 TELLS CORP -8000000 8 1 3/212002 4=004 41712004 13,515 90 -5,27381 8.24229 LO 
SLOF40020002 NC238`1134 TELLS CORP .2000000 S 10/412002 41212004 4n12OO4 3,378 ga -1,31290 2,06600 LO 
SLOF4DO20002 SN4645aOO NORSK HYDRO ASA NWKR 18 3 -2000000 S 812=000 4/207004 4n,12004 12,69879 -7,65801 4,94278 LG 
SLOF40020002 SN7751256 YARA INTL NOKI 70 -6000000 S 8n312DOO 4/2/2004 4f7r2OO4 4,35023 .2,52376 1,82B 47 LG 
BLOF40020002 SN775125: YARA ~NTL NOXI 70 -9DO DOW S a=900 4WD04 417,12D04 052534 -3,79359 2,731 75 LG 
SLOF40020002 SN775 

1 
25 YARA NTL NOK1 70 -2000000 S 8/2512000 402004 41712004 1 .45007 -85731 59276 LG 

6LOF40020002 SN7751258 YARA INTL NOK1 70 4000000 S 8n5nODO 4/212004 4n12OO4 2,9D0 15 A.713 30 1,iflf) 78 LG 
SLOF40020002 SN7751258 YARA INTL NOKI 70 -3000000 S 91812DOO 4/212004 4712004 217612 -1,23475 94037 LG 
SLOF40020002 :N7755125a YARA INTL NOK1 70 -2000000 S 12/27/2002 41212OG4 4/712004 1,45007 -88807 601 40 LO 
SLOF40020002 N77 

1 
258 YARA INTL NOK1 70 -100 DODO S 12/3012002 4/212GD4 4nr2oG4 725 G4 44439 28065 LG 

SLOF4DD2OOO2 SS56987al ASSA ABLOY SEKI SER B -6000000 S 311/2001 4/2/2OD4 4f712OO4 739978 -096277 .2,50299 LL 
SLOF4002DD02 NG2381134 TELLS CORP -60D 0000 8 1 0/4)2002 4]5nOG4 4~W0041 10,19878 -3,93869 025009 LG 
SLOF40020002 SN7751255 YARA INTL NOKI 70 .2000000 S 12/3012002 4WOD4 411312004 1,46565 -88878 57087 LG 
6LOF40020DO2 SN775125B YARA INTL NOKI 70 -2000000 5 1/612D03 4/5/2004 4113r2OD4 1 .46565 -89732 56333 LO 
SLOF40020002 SN775i258 YARA INTL NOK1 70 -4000000 S V712003 4/5/2004 4/13/2004 2931 30 -1,78975 1,141 55 LG 
SLOF40020002 SN7751258 YARA INTL NOKI 70 -3000000 S 1f7f2003 4/512004 4/13/2004 2.igl 47 4,339 06 85941 LG 
SLOF40020002 SN7751258 YARA INTL NOKI 70 -2000000 6 1/anDO3 4/5/2004 411312004 1,45565 -1178 68 566 SID LO 
SLOF4DD20002 SN7751255 YARA INTL NOKI 70 -1000000 Is 1/1102003 4/512004 4/13r2OO4 73282 44061 29221 I .G 
SLOF4DO20002 SS5898701 ASSA ABLOY SEKI SER 0 400 0000 S 3/112001 4/5/2004 418=4 9,99073 -13,28369 -3,20398 U. 

.1000000 S 8/1412002 41WOO4 4/i3/2OG4 7,15212 -4,80429 qLOF4OO2OOD2 EF4712792 RENAULT REGIE NATIONALE DES 2,34783 LG 
SLOF40020002 NC2381134 TELLS CORP -2000000 S 101412002 4/6QOO4 4112r2OD4 3.39381 -131290 2,08091 ILG 
SLOF4002DD02 NC2381i34 TELLS CORP -aOO 0000 S 101412002 41WO04 4/12r2DG4 10,15259 -3,938 eg e.213 89 LG 
SLOF40020002 SN4645800 NORSK HYDRO ASA NWKR18 3 -1000000 s arm"2000 402004 4/14/2004 6,44996 .3 .82800 262106 LG 
SLOF40020002 SN4645800 NORSK HYDRO ASA NYVKRI5 3 .1000000 S 8123f2ODO 4ffinOO4 4114/2004 044996 -381999 2,02998 LG 
SLOF40020002 NC2381 134 TELLS CORP -3000000 S 1O/4f2OO2 0712004 4113/2OD4 5.00463 .1,06934 3,03529 LG 
SLOF4DD2OOO2 NC238`1134 TELLS CORP -1000000 8 10/8/2002 4/812OU 4114r2OG4 1,64689 -80705 103984 LG 
SLOF40320032 FJ6084045 YAHOO JAPAN CORP JPYSOOOO -10000 IS 5/20/2003 4)9/2004 4114/2004 11,93647 -2,69988 9,23859 SO 
SLOF40020002 FJ6084045 YAHOO JAPAN CORP JPY50000 .20000 S 5/2Of2OO3 4/SQOO4 4/14/2004 23 87e 95 -539077 18,47718 SO 
SLOF40020002 FJ6084845 YAHOO JAPAN CORP JPY50000 -1 0000 S 6=003 419=04 4114r2DD4 11,93847 -3,07073 8,86774 SO 
SLOF40020002 FJO084945 YAHOO JAPAN CORP JPY50000 -1 DODD, S 61=003 41*12004 411&2W4 12,180 83 -3,07072 g.089 91 SG 
SLOF40020002 FJ6084B45 YAHOO JAPAN CORP JPY50000 -20000 S SM003 4112r2OG4 4/15/2004 2432127 -6,14146 18,17981 SO 
SLOF4OD2OOD2 EF5176179 FRANCE TELECOM EUR4 -1,eO0 0000 8 4/1012003 4/1312004 4115=4 40,65280 -32,89888 7,65392 LG 
SLOF40020002 SN4645800 NORSK HYDRO ASA NWKR 18 3 -2000000 S 0/23/2000 4/1312004 4/16/20134 13,29164 .703995 5,85169 LG 
SLOF40020002 EF5170170 FRANCE TELECOM EUR4 -6000000 S 4110r2003 4114/2004 4119/2004 14,89381 -12,33708 2,55863 LG 
SLOF40020OD2 695698781 ASSA ABLOY SEKi SER B -5000000 S 31112001 4/1412004 4119)2DG4 8,04428 -8,30230 .2,25802 U. 
SLOF40020002 EF5176i7g FRANCE TELECOM EUR4 -200 DODD S 41IW2003 4/1512004 412012004 4,954 88 4,112 30 84252 LG 
SLOF40020M NC2381 f34 TELUS CORP 400 DOW S ID/812DO2 4/1&2004 4n0QOD4 B 339 79 -2.428 18 3,91161 LG 
SLOF40020002 SN4645800 NORSK HYDRO ASA NYVKR 18 3 -2000000 S 8123/2000 4/15f2OO4 4/2012OD4 13,10993 -7,63995 5,46998 LG 
SLOF40CY20002 FM8175208 DES HLDGS SGD1 -90000000 8 4f712OD4 4115/2004 4112=04 74,458 a7 -47,20950 27,24737 83 
SLOF4DO20002 EF5176179 FRANCE TELECOM EUR4 -1,0000000 S 4/IQ12003 411812004 4/2112DO4 2471124 -20.56180 4,14944 LG 
SLOF40020002 SN4645800 NORSK HYDRO ASA NWKR18 3 .1000000 S 8123/2000 4/1WOO4 4/2112004 6.69078 .3,81998 287080 LG 
SLOF4OD20002 S144646800 NORSK HYDRO ASA NWKRIO 3 -2000000 S 8/25/2000 411612004 4r2112004 13,38157 .7,78579 5,59578 LG 
SLOF40020002 FJ6004845 YAHOO JAPAN CORP JPY50000 4 0000 S 10115/2003 4/16/2004 412112OD4 44,71347 -29,88203 14.83144 SO 
St. 002 FM 17~208 DEIS HLDGS SGD1 -8 . DOD 0000 S 41712004 4/111=04 4/21/2DO4 65,96684 41,964 OD 2400284 S3 
LOF40020DO2 NC2391134 TELLS CORP .6000000 IS IO/SnOO2 4119/2004 4rrMOO4 9,511 08 -304227 5,85881 LG OF4 0002 a ' 

SLOF40020002 AA0065582 AUSTRALIA & NEW ZEALAND BANK -1'600 0000 S 502003 4/19/2004 4/22/2OD4 22,51391 .18601 04 3.91197 SO 
SLOF40020002 FMO175206 DES HLOGS SGD1 .8,0000000 S V712004 411912004 4/2212004 6561447 -41.95400 23,65047 $3 
SLOF40020002 EF5176179 FRANCE TELECOM EUR4 .10000000 S 4/10/21303 4/2OaOO4 V2=004 25,204 66 -2058180 4,64306 LG 
SLOF40020002 EF5170179 FRANCE TELECOM EUR4 100 0000 6 4111/2003 412012OD4 4/23/2004 2,52049 .204325 47723 LG 
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SLOF40020002 SM4645800 NORSK HYDRO ASA NWKRI8 3 -2000000 S 812WOOO 4/20/2004 412=004 13. t45 35 -7.78021 5,365 14 LG 
SLOF40020DO2 SS5698781 ASSA A13LOY SEKI SER B -7000000 8 311/2001 4r2012004 4/2312004 a,587 60 A i,a23 23 -3,05583 LL 
SLOF40020002 AASO65552 AUSTRALIA 8 NEW ZEALAND BANK -1,3000000 S 5=003 4/20/2004 412312004 18,23094 -15.11407 3,1 IS 67 SO 
SLOF4DO20M AA8065582 AUSTRALIA & NEW ZEALAND BANK -200 OW 5 SWO03 02=04 412WOD4 Z804 70 -2.34304 40172SO 
SLOF40020002 FJ6084845 YAHOO JAPAN CORP JPYSOOOO -20000 S 101IM003 412012DO4 412312004 22,12404 .16,17460 5,04944 SO 
:LOF40020002 FMO175208 DBS MUDGS DOW -60000000 S 4/712004 4120/2004 4123/2OD4 49,47942 -31,47300 18.00542 S3 
LOF4002DD02 SN4645800 NORSK HYDRO ASA NWKR`18 3 -2DO ODOO 6 8/2512000 4/21/2004 411MG04 12,941 711 -7,78020 5,161 5a LG r 
'LOF4002ODD2 SS5698781 ASSA ABLOY SEK1 GER 8 -6000000 S 3/1/2001 412112004 4r26/2OD4 e,085 at -8,30230 .2.23649 LL 
LOF4DD20002 AABDO5582 AUSTRALIA & NEW ZEALAND BANK .1,5000000 8 5/W003 4121r2OO4 4/2712OD4 20,70708 -17,57283 3.13425 SO 
LOF40020002 F,1808411145 YAHOO JAPAN CORP JPYSOOOO -20000 S 10117/2003 4121/2004 4MDD4 22,20 31 A6,701 40 5,55891 50 

SUOF4DO2OOO2 FJO084845 YAHOO JAPAN CORP JPYBOODO -10000 6 1012012003 4/21/2004 4/26/2004 li .130 15 -8,33590 2,79425 SO 
SLOF4DD20002 NC2381134 TELLS CORP -2000000 8 10/812002 4=004 4/2712004 3.10246 -1,21409 i,94a 37 LG 
SLOF40020002 EF5176179 FRANCE TELECOM EUR4 4DO 0000 8 411112003 412312OD4 4/2WOO4 9,87178 -8,173 D4 1,69874 LG 
SLOF40020002 SN404saDO NORSK HYDRO ASA NWKR18 3 -2000000 S 902000 4/2312004 412&*2004 12.61012 -747567 5,14045 LO 
SLOF40020002 SN775125a YARA INTL NOKI 70 -6000000 S 1/812003 4/2312004 4/28nOD4 4.23519 -2,64308 1,59251 LG 
SLOF4002DO02 SN775125a YARA INTL NOKI 70 -2000000 8 11=003 4123r2OO4 4/2(1=04 1,41206 -B05 54 54662 LG 
SLOF40020002 SS5698781 ASSA A13LOY SEK1 6ER B -400 GOOD S 31112001 412=004 41,211*004 41,094 80 -6,64194 t.647 24 LL 

: 
LOF40020002 AA0005582 AUSTRALIA & NEW ZEALAND RANK -8000000 6 5/ar2003 4/2312004 4/29/2004 11,05818 .9,37218 1,68600 so 
LOF4OO2OOO2 ED41146250 SAP AG ORD NPV -3000000 S 418/2DO2 4128/2OG4 4/28nOO4 47.48205 40.49306 a,089 59 LL 

SLOF40020002 EFS176179 FRANCE TELECOM EUR4 -50 Dow S 4111)2003 4rWOO4 4)29nDi)4 12,39476 .10,210 31D Z 178 40 LO 
SLOF4DO20= NC2381134 TELUS CORP -1000000 6 10/ar2OO2 4r2WO04 4/2912004 1,04340 -a07 04 1,03836 LG 
SLOF40020002 NC2381`134 TELLS CORP -1000000 8 IQW002 4/2OQOO4 412912004 i,e43 40 -0804 1 .07530 LO 
SLOF40MDD02 NC2331134 TELLS CORP .3DO ODOO 8 IO/IQQOO2 41126nOD4 4129/2004 4,93020 .1,83080 3,09340 LG 
SLOF40020002 SN7751256 YARA INTL NOKI 70 .100 DODO S I/sI2003 412e/2OD4 4/29=04 71558 43277 28261 LG 
SLOF40020002 SN775`1258 YARA INTL NOK1 70 -200 DODO S 2/1712003 4r2WOO4 412gr2OD4 1,431 15 -76215 W9 00 LG 
SLOF40020002 SN7751258 YARA :NTL NOKI 70 .2000000 a 7Ji8f2OO3 4/2WO04 412912OD4 1 .431 15 -75930 07185 LG 
SLOF4DD2OOO2 SN775125a YARA NTL NOKI 70 -2000000 S 2J1912003 412WO04 412WDD4 1,43115 .75051 08054 LG 
SLOF40020002 ED4a402B0 SAP AG ORD NPV -1000000 a 4/8/2OD2 4127/2OD4 4/29nOO4 15,79735 -13,49769 2,29960 U. 
SLOF40020002 6144645800 NORSK HYDRO ASA NWKR18 3 -1000000 a 9/8/2000 4/27/2OD4 4130120114 6,33554 .3,73783 2.59771 LG 
SLOF4002MM NORSK HYDRO ASA NWKRIB 3 -1000000 a 12127/2002 4)27/2004 4113012OD4 6,33554 -4,03S31 2,30023 LG LO 4 :N4845800 
S F 002DO02 S5898781 ASSA ABLOY SEKI SER B .70D 0000 S 3/Ir2DDI 412712004 4/3012004 8.75597 -1 1,(123 23 -2,8017 20 U. 
SLOF40020002 FJO(342568 NIPPON STEEL CORP NPV -8,0000000 a 711712003 4/27/2004 5/SQDD4 18,06558 .11,40839 8.85917 SO 
SLOF40020002 FJW42586 NIPPON STEEL CORP NPV -5,0000000 8 7/18/2003 4/27Y2004 6mr2m 111,290 ga, -7 .04718 4,24380 SO 
SLOF4101320002 EFS170170 FRANCE TELECOM EUR4 -000 DODO 8 4111/2003 4128r2OD4 5r3QDD4 22,31814 -18.38034 3,926 80 LG 
SLOF40020002 SF6902942 NOKIA (AB) OY EURO 06 -70D 0000 S Q/1/2ODO 4128/2OD4 SWO04 10,27201 .32,93850 -22,668 55 U. 
SLOF40020002 SF59=42 NOKIA (ABI OY EURD 09 -ZOW 0000 S ImIrem 4)2a'2004 VJnDD4 29,34880 .93.58460 -84.23000 LL 
SLOF4OD2OOO2 SN775125 OKI 70 -100 DODO 8 2119f2D03 4/28nOD4 5rV2OD4 708 D4 -37526 33278 LO 0 1 : YARA :NTL N 1 
St. F40020002 SN775 25 YARA NTL NOK 70 -5000000 S 212012003 4r2&?OD4 5ranOD4 3,54023 -1,93092 1,60931 LO 
SLOF40020002 SN7751258 YARA :NTL NOKI 70 .3000000 8 2/2112003 4/28/2004 5r3nOO4 2,124 14 -1,13883 085 31 LG 
SLOF40020002 SN?751 258 YARA NTL NOKI 70 -200 ODDO 8 2f24/2003 4/28nOO4 SM004 1 .41009 -76834 65075 LG 
SLOF40020002 SN7751 258 YARA INTL NOKI 70 -2000000 S 2/25n003 4128/2004 SWO04 1,41e 09 -74316 a72 93 UG 
SI.OF4OD2OOQ2 SN7751258 YARA INTL NOKI 70 -1000000 8 3IM003 4/2812OD4 5rJnOO4 70804 -38415 32380 LG 
SLOF40020002 FJ654256a NIPPON STEEL CORP NPV -5,0000000 S 7/18/2003 4/28/2004 51712004 1 i .3eO 28 -7,04718 4,31310 SO 
SLOF40020002 FJO542560 NIPPON STEEL CORP NPV -10,000 0000 a 7122r2OO3 4121112004 51712OD4 22,720 55 -114,`155 15 19.502 40 SO 
SLOF4002OOD2 FJOB42508 NIPPON STEEL CORP NPV -2,0000000 8 7123/2003 4/211=41 &7/2OD4 4,544 it -2,95930 1,58475 SO 
SLOF4002DO02 SS5608781 ASSA ABLOY SEKI SER B -6000000 8 3fir2cal QW2004 5/4/2004 7,340 DO -9 .00277 -2,Gn 08 LL 
SLOF40020002 SN4B45800 NORSK HYDRO ASA NWKR18 3 -1000000 a 12r27/2002 413012004 SWO04 5,891 12 4,03531 1 .85551 LG 
SLOF40020DO2 SN4645500 NORSK HYDRO ASA NWKR 15 3 -2000000 8 1213D/2002 413012004 51WO04 11,70225 -0,071 57 371068 UG 
SLOF40020M FJW42688 NIPPON STEEL CORP NPV -50000000 a 712M003 4/30)2004 51ID/2004 10.51928 -7 .39a 39 3.12087 SO 
SLOF40020002 FJOB42588 NIPPON STEEL CORP NPV -7:000 0000 8 7/25r2003 413012004 511012OD4 14,72697 -10,60461 4,12218 SO 
SLOF40020002 FJO042508 NIPPON STEEL CORP NPV -5,0000000 8 7f3O/2OO3 4/3012004 5110/20134 10,519 27 -7,59057 2.9n 70 SO 
SLOF4W20DO2 SN40458W NORSK HYDRO AaA NWKRID 3 -100 DODO 8 12500002 STMDD4 &WOD4 5,89925 4,03678 1, B83 47 LG 
SLOF40020OD2 SN4845000 NORSK HYDRO ASA NWKRI8 3 -1000000 6 1IM003 51312004 5WD04 5,89925 -4,07459 1,82466 LG 
SLOF40020002 6144646800 NORSK HYDRO ASA NWKRIO 3 -100 DODO 8 118r2003 51412004 5/712004 0,08899 4,07458 2,0`14 41 LG 
SLOF4002DD02 SN4645800 NORSK MYDRO ASA NWKR18 3 -3000000 6 117/2003 5/4/2004 517/2004 1826897 12,19042 6,07055 LG 
:LOF40020002 SN4845800 NORSK HYDRO ASA NWKR18 3 -1000000 8 inr2oII3 SfSr2OD4 5110/2004 6,22775 4,05347 2,10426 LG 
LOF40020002 SN4545800 NORSK HYDRO ASA NWKRIO 3 -3000000 S 1f7r2003 615=04 5/10/2004 18,053 2e -12.16086 0,62240 LG 

SLOF40020002 SN4045800 NORSK HYDRO ASA NWKR 18 3 .2000000 S 1/8n003 5/5/2004 5/10/2004 12,45551 -7,97987 4,47584 LG 
Sl_OF4DO20OD2 SN484SaO0 NORSK HYDRO ASA NWKRi8 3 -2000000 8 ItwOO3 5/5/2004 5110/20064 12,45551 -800298 4.45253 LG 
SLOF40020002 ED4840280 SAP AG ORD NPV -3000000 S 1011412OD2 Sffir2004 51101200-4 45,811 08 .16,138 84 29,G72 24 LG 
SLOF40CY20002 FHBIQ0273 CHEUNG KONG(HLDGS) HK50 50 -1,0000000 S 3/2012001 51WO04 5/1012OG4 7.46740 .11,38173 -389425 U. 
SLOF40020002 FHO190273 CHEUNG KONG(HLOGS) HK$O 50 1.000 0000 S 3/2112001 SW(HX 51Iar2OO4 7,48748 -1 IND 62 -3,59214 LL 
SLOF40020002 1`148`190273 CHEUNG KONG(HILDGS) HKSO 50 .3 ODO 0000 8 10/1=001 SMOG4 511OA2004 2246242 -24,37300 -1,91`1 18 LL r -30,02591 -7,56348 LL 'LOF40020OD2 FHOIC0273 CHEUNG KONG(HUDGS) HK$O 50 -3,0000000 S 11120/2001 51WO04 511012004 22,46243 
SLOF40020002 FHOIG0273 CHEUNG KONG(HLOGS) HKSO 50 -3,000 DOW S I M2112001 SWO04 S;IDQOD4 22,48243 -29,57244 .7.11001 LL 
SLOF40020DO2 FFG100273 CHEUNG KONG(HLDGS) HKSO 50 -2,0000000 S 11128=01 5ffiaOD4 5110/2OD4 14,97405 -20,49400 -6,51005 LL 
SLOF40020002 FHO190273 CHEUNG KONG(HUDGS) HK$O 50 -2 .DO0 0000 S 11/27/2001 51612OG4 5/10/2004 14,97495 -20.iBD 00 .5,20505 LL 
SLOF40020M FHO190273 CHEUNG KONqHLDGS) HKS0 50 -2,000 ODDO S 1216/2001 5/0/2004 511=004 14,97495 -21,027 37 -805242 U. 
SLOF40CY20002 FHO 

1 
90273 CHEU NO KONG(HLDGS) HKSO 50 -20000000 S 12/1312001 5/612004 511012004 14,97495 -20,87098 -5.90503 UL 

:LOF40020002 FH6190273 CHEUNG KONG(HUDGS) HKSO 50 .1,0000000 5 12114/2DOI 5/1312004 5110/2OD4 7,48747 -10,25848 -2,77101 LL 
LOF410020002 SN4645800 NORSK HYDRO ADA NWKRIB 3 -3000000 S I/8u2DO3 5/WO04 5/11/2004 111,5913 20 -12,00440 6,591 00 LG 
SLOF40(120002 874039100 TAIWAN SEMICONDUCTOR MFG CO -3,4000000 S 7/1511999 5/Bn004 511112004 32,22070 -39,53727 -7 .31857 LL 
SLOF40020002 FJ5842568 NIPPON STEEL CORP NPV .9,0000000 S 7f3O/2003 5/812004 5/1112004 16,754 11 -13,e73 84 5.08027 SO 
SLOF4002GO02 FJO842508 NIPPON STEEL CORP NPV -20000000 6 SWO03 5/W004 5/1112004 4.187 58 -3,06330 1,10422 SO 
SLOF40020002 ED4840280 SAP AG ORD NPV .200 DODO 5 10/1412002 5/7/2004 5/1112004 29,06038 -10,75923 16,92115 LG 
SLOF40020DO2 ED5727976 SIEMENS AG NPV REG -2000000 S 011012OD2 5f7/2004 5/11/2004 14,04332 -9 .84509 4,19823 LG 
SLOF40020002 ED5727976 SIEMENS AG NPV REG -2000000 S 8/20/2002 51712004 5/11/2004 14,04331 -9,935 DO 4,10825 LG 
SLOF40020002 FJ6?472O 

I ROHM 
CO Y50 _tOOOOO0 S 41011999 S7420041 51*20064 12,14673 -12,57847 43174 LL 

SLOF4002DO02 SN46450DD NORSK HYDRO ASA NWKRIO 3 -2000000 8 1/8/2003 5012004 51I2/2OG4 12,114 41 -8,00298 4.11143 LG 
SLOF40020002 SN4045800 NORSK HYDRO ASA NWKRIB 3 .1000000 S 1/g/2003 5f7/2004 5/1212OG4 6,05720 -3,93028 2,12694 LG 
SLOF40020M 874039100 TAIWAN SEMICONDUCTOR MFG CO -2,1940340 S 71IWI9Q9 5/7/2DD4 5112/20D4 21,09032 -25,52286 -4,43254 LL 
SLOF400'20002 674039100 TAIWAN SEMICONDUCTOR MFG CO -5237080 S 7116/1999 5f7/2004 W2/2004 503235 -020808 -126833 LL 
SLOF40020002 87403910() TAIWAN SEMICONDUCTOR MFG CO -261 8550 S 7/16/1999 5/712004 5/1212004 2,61618 -3 .14g 34 -63316 LL 
SLOF4002ODD2 874039100 TAIWAN SEMICONDUCTOR MFG CO -261 8550 8 7/19M999 5f7/2004 6112/2004 2,61818 -3,17968 -60350 LL 
SLOF40020002 6740391DO TAIWAN SEMICONDUCTOR MFG CO -261 8550 S 7/1011 D99 5/712004 5112/2004 2 $16 111 -3 .17988 -68350 U. 
SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -1,9958030 S 7/23/1999 51712004 5/1212004 19, 17a 69 -2328103 -41,`102 34 LL 
SLOF40020002 FJ6642588 NIPPON STEEL CORP NPV -12,000 0000 S BM/2003 5n/2004 5112/2004 24,03238 A8,380 17 5,65221 SO 
SLOF40020002 FJ6642568 NIPPON STEEL CORP NPV .5,0000000 8 Q/412003 Sr712004 5112r2004 10,013 40 -9091 71 921 TO SO 
SLOF40020002 FM8175208 DOS HLOGS SGD1 -6,0000000 S 41712004 517/2004 5/1212OG4 50,48047 -31,47300 ig.007 47 S3 
SLOF40020002 FJOS40408 NEC CORP NPV ~3.000 0000 S 6/19/2000 VlOr2OG4 5113/2004 2153946 -87,82059 .66,281 14 U. 
SUOF4GO2OOO2 FJOO4O4DS NEC CORP NPV -10000000 S &7=000 5111000(m 5/13/2004 7,17082 -29.998 17 -22,81835 LL 
SLOF40020002 FJ074720i ROHM CO Y50 ADD 0000 8 4/611999 5/1012DO4 511312OD4 11,59946 -12,57847 -97001 LL 
SLOF4GD2DOO2 NC2089935 BCE INC ~800 0000 S &r7/2002 5/10/2004 511312004 11,632 80 -9,28487 2 387 79 LG 
SLOF40020002 NC2089035 EICE INC 400 DODO S 817/2002 511MOD4 5/1312OD4 7,74565 -6,17658 1 56007 LG 
SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO a22 6490 S 7123/1999 5/1012004 5/1312004 5,772 13 -726287 A.490 74 LL 
SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -1,0469510 S 712611999 5110/2004 511312004 9,70553 .12.17552 -2,46999 LL 
SI.OF4W2ODD2 374039100 TAIWAN SEMICONDUCTOR MFG CO -2,7304000 S 6123/2000 51IOnOD4 5/1312004 25,31158 -60,23592 -34924 34 LL 
SLOF4OD20002 ED5727976 SIEMENS AG NPV REG 4000000 S BnO/2002 5111/2004 5/`13/2004 27,38070 -19.87013 7.49057 LG 
SLOF40020002 EFS178179 FRANCE TELECOM EUR4 -3000000 S 411112003 5/11/2004 511412OD4 6,814 51 -8,12978 08473 LG 
SLOF40020002 NC2089935 8CE INC -22000000 S 8m2D02 511112004 5114/2004 42,66794 -33,071 20 8,69674 LG 
SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -3,4234400 S 8n3/2OOO 5111/2004 511412004 32,92381 -75,52522 42,80141 LL 
SLOF4DO20002 874039100 TAIWAN SEMICONDUCTOR MFG CO .1765600 S wenooo 5/1112004 511412004 1 69801 -3931 88 -2,23385 LL 
SLOF40020002 ED5727970 SIEMENS AG NPV REG -0000000 S 9/312002 5112/2004 511412OG4 54391 08 -35.04129 18,74977 LG 
SLOF40020002 ED5727976 SIEMENS AG NPV REG -2000000 S 1011112002 511212004 5114r2OO4 1359777 .7,03225 6,56552 LG 
SLOF40020002 ED5727975 SIEMENS AG NPV REG .2DO 0000 S 12/11/2002 5/12/2004 5/14/2004 13 :71:7 77 -1, ::3 74 4.70403 LG 
SLOF40020002 E05727976 SIEMENS AG NPV REG AGO OOGO S 1211212002 5112f2004 5/1 4r2OO4 6 a 88 4 $12 2.34078 LG 
SLOF40020002 EF4834778 ViVEND(UNIVERSAL EUR5 5 400 DOW S 5/1&2002 5112/20N &1712004 9,51105 -12,01807 ~2,507 D2 LL 
SLOF40020DO2 EF4834778 VIVENDI UNIVERSAL EUR5 5 -1,7000000 S 5/17/2002 5/1212004 5117/2DO4 40.421 96 -52,68674 .12,26478 LL 
SLOF400200M EF4834778 VIVENDI UNIVERSAL EUR5 5 -3000000 S 512012002 5/12nOD4 51`17r2OG4 7,13329 -9,06280 -1,92951 LL 
SLOF4002ODD2 EF483-4778 VIVEND) UNIVERSAL EUR5 5 -1 200 DODD S 8QI/2OD2 5/1212004 5117/2004 2a 533 14 -15239 10 1329404 LG 
SLOP40020002 FJ825i444 DAIWA SECS GROUP NPV -2,0000000 S 113Ir2OOI 5/1212004 5117/2004 13,218 17 -1995988 -6,74171 LL 
SLOF40020002 FJ6251444 DAIWA SECS GROUP NPV -3,0000000 S 2JO12001 5/1212004 5117/2004 19,82725 -29,15820 .9,33101 LL 
SLOF4OD2OOO2 FJ0480043 AEON CO LTD NPV .20000000 S 4/0/1999 5/1212004 5/17/2004 7085764 .35,52429 4333335 LG 
SUOF4OD2OOO2 FJ074720i ROHM CO YSO .1000000 S 4/6/1999 U1212004 5/1712OG4 1 1,427 30 -1257047 -1.151 17 LL 
SLOF40020002 FJ6870128 MITSUI SUMITOMO INSURANCE Y50 -21,000 0000 S 4/a/1999 5112/2004 5117/20D4 178,21056 .104,36893 71,841 83 LG 
SLOF40020002 NC2089935 BCE INC -2,2000000 S af712OO2 5/1212OG4 5117120064 41,951 46 -33971 20 798020 LG 
SLOP40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -39000000 S W2612000 5/iZ2D04 6117=04 37,33928 .88,85003 -4951075 LL 
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St. F 0020002 FJO596780 MITSUB :SHI CORP NPV -30000 00 8 a1612003 511212004 5117r2OO4 2 : :.11 ;2 1 2 70 0,31302 SG 
OOF4 

S S S 
3 511212004 Sh 712004 288 7 1 2'1 :!57840 69 702702 SG St. 40020002 FJ8596780 MIT US HICORPNPV -3:000 O'OGO 6123/200 /200 1 

SLOF40020002 FJ0596780 MITSUS:SH: CORP NPV -3,000000, 8 0124 3 51,2/2004 5/j17l2OO4 26,59772 -21,55170 7:046 02 SG 
SLOF40020002 FJOSO6780 MITSUB SH CORP NPV .1 .000 000. . 

one/2003 
5/ 2/2004 61 7/2004 

' 
53257 -a.987 94 2.56463 BG 

.LOF40020OD2 NC2089935 SCE INC -22000000 8 
&712DO2 

SM312DD41 
5,1 

BnOO4 41 :92148 _33.97 1 
20 

7 DID 2 LG 
SLOF40020002 SS6898781 ASrA A13LOY SEKI SER 8 1:500 0000 a 3(imal &13QO04 s(larim ; 

17, 
06694 .24.1106 91 _7 :839 967 LL 

SLOF40020002 874039100 TA WAN SEMICONDUCTOR MFG C .2477600 
8 

WSQOOO 5113/2004 5/118=04 2,30890 -5 7 3 312844 U. 1 0 on 3 :11 4 
SLOFAID020002 674039100 TAIWAN SEMICONDUCTOR MFG CO -1,4522400 6 712DOO 5/13/2 04 51Ia/2OD4 14.00 04 -33 .32 

1 
7 -1 9:029 13 U. 

OD4 
, 

O~ SLOF40020M FMel752O8 DSS HLDGS SGDI 18,000 ODDID 8 417f2 5) 312D fillOnOD4 126,67847 -83.920 00 42,750 47 S3 
SLOF40020OD2 EFS176179 FRANCE TELECOM EUR4 -3000000 S 4/11 '2003 51`14112004 5/10/2004 8,72018 -6,12978 59040 LL 
SLOF40020002 FJW404DO NEC CORP NPV -4 .ODO 0000 S 6=12000 511412004 B/ig/2004 27,26945 -124,75527 -97.48582 U. 
SLOF40(120= FJ664D408 NEC CORP NPV .3 . 0000000 8 6123/2000 5/MD04 511MOD41 20.45209 -93,79128 -73.33919 U. 
SLOF,10020002 FJ0747201 ROHM CO Y50 -100 DODO a 4MI1999 511412004 5/19/2004 11,35979 -12.571147 -1.21868 U. 
SLOF40020002 SSSag8781 ASSA ABLOY SEK1 SER B -5000000 8 31112001 W412OD4 511912004 5,65049 -6,30231 -2 .65182 LL 
.LOF4002DO02 B74039100 TAIWAN SEMICONDUCTOR MFG CO -446400 8 0127=00 51MOD4 5/IQMDD4 418 3e -1,01537 -59701 LL 
SLOF40020M :740399100 TAIWAN SEMICONDUCTOR MFG CO -jtW32OO 8 012MOOD 5114?2004 5119=041 1 .568 7f -3,86503 -2.308 32 LL 
SLOFAOTAM 7403 

1 
00 TAIWAN SEM ICONDUCTOR MFG CO 

i 
, 64 24DO 8 anwDOO 5/14112004 5119120041 A91 1 00 -26.15970 -15,24870 LL 

SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO .2246000 3 SaO/2OOO 6/1V2004 S1lQnOO4 2,10677 -52 524 -3,168 47 LL 8 _W .0:17 
LOF40020002 EF5176179 FRANCE TELECOM EUR4 0 DODD a 4/11/2003 5fl7/2OO4 5/20/2004 0,788 40 2.7 . a58 e2 U. 8 'S I _49. 

SLOF40020002 FJ654D40a NEC CORP 
NPV 

.2,DOO 0000 3 W312000 5/;712DG4 
5'ZO12004 

13.20052 -D2 27 50 26669 LL 
LOF4002DOD2 SS589878 

1 
ASSA ABLOY SEKI SER 8 -5000000 a 3(1/2001 51 712004 5/21/2004 5,575 511 

.8,3023 _2 
72679 LL 

SLOF40020002 FJOB40406 NEC CORP 
NPV 

.1,0000000 8 =312000 5/IWD04 5/211/20041 e,712 le -3128370 -2455160 LL 
SLOF4DD2OOO2 FJW40406 NEC CORP NPV -3.0000000 drAnDOO 5118120041 5121/2004 20.13647 -ga,196 57 -70,06010 LL 
SLOF4OD2OOO2 SN4645800 NORSK HYDRO ASA NWKR18 3 

-200 
0000 119/2003 5/1812OD4 Sn412DO4 11,719 09 7880 53 3,85850 LG 

SLOF400'200(12 SS5698751 ASSA ABLOY SEK1 SER B -aOO 0000 a 3/112001 511812004 512412OD4 6,77340 -9:962 77 ~3 189 37 U. 
SLOF40020002 EX04DO289 STANDARD CHARTERED ORD USDO 50 -2000000 6 MMOD2 511912D04 5r2412004 3,14409 -Z407 37 07072 LG 
SLOF40020002 FXD408289 STANDARD CHARTERED ORD USDO 50 -7DO 0000 5f712OO2 &IQQOO4 5n4/2004 1 1,004 30 -8,8`19 40 2,18490 LO 
SLOF40020002 PX0408289 STANDARD CHARTERED ORD USDO 50 -1,2000000 SWO02 5119nOO4 512412004 16 B64 51 -15,25978 3.5D4 73 LG 
SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 -1000 DODO 6 5/g/2002 5/iBQOD4 6/2412004 15,720 43 -12.48936 3,25107 LG 
SLOF40020002 F.XD4082ag STANDARD CHARTERED ORD USDO 50 -0000000 8 6(30/2002 SflQ/2OO4 504/2004 14,14838 -10.61698 3 

' 
63140 LG a STMDAR C 

LOF40020002 FX04082:: OARD CHARTERED ORD USDO So -1,2DO 0000 6 5131/2002 511 QnOD4 5/2412004 1886451 -14,30144 466307 LO 
SLOF40020002 FX04082 STAN D HARTERED ORD USDO 50 

-200 
DODO 6/5/2002 5/jiOl2OO4 5/2412004 3,14409 

-2
.33026 80783 LG 

SLOF40MDM SS5698781 ASSA ABLOY SEKI SER B -1 
Do DODO 

311floo' W 812OD4 SnS12004 1,16914 .1 080 46 -491 32 LL 
SLOF4002DO02 SS58OB781 ASSA ABLOY SEKl SER B -700 0000 S 5/14/2001 511912004 5/25/2004 8,18400 40,607 50 -2,62350 U. 
CLOF40020DO2 874039100 

TAIWAN 
SEMICONDUCTOR MFG CO -070 0000 S 7/512000 511912004 512412DO4 0,34a 09 -`15,003 46 -8.65737 U. 

SLOF40020002 87403giDO TAIWAN SEMICONDUCTOR MFG CO -7731200 S 6130/2DDO 5/1002004 5124112004 7.305 81 -18.14234 -10.83653 LL 
SLOF40020OD2 :740391100 TAIWAN SEMICONDUCTOR MFG CO 4989600 7ranDOO 51`19/2004 5/2412004 4,71506 -11,62920 -8.01414 LL 
SLOF4002DO02 74039 00 TAIWAN :EM !CONDUCTOR MFG CO -327 9200 715=00 6119/2DG4 5/24f2OG4 3,09877 -7 

: 
3431 

a 
-4,24441 U. 

SLOF40020002 674039100 TAIWAN EM CONDUCTOR MFG CO -3000000 
8 

6/4/2003 511912004 512412004 2,841 53 -3 0`15 00 -17347 S 
SLOF40020M 

874030100 
TAIWAN SEMICONDUCTOR MFG CO -030 DOW a awDO3 511 

W004 
5,2412004 5.96722 -0.30895 -341 73 SL 

11,7988 _8 :927 50 .LOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -SOOOOOO 8 
8,5n003 

V20/20114 512512DO4 4,637 14 -500 1 
-36908 

St. 
SLOF40020002 SN4545800 NORSK HYDRO ASA NWKR18 3 -2DO 0000 8 2/17/2003 5/2112004 5126/2004 

a 1 
7 407531 LG 

SLOF4002DD02 074039100 TAIWAN SEMICONDUCTOR MFG CO 
.1,4000000 8 

6,512003 5121/2004 5128/2004 13.16241 -14,019 88 -8417 47 St. 
.LOF40020002 S144645800 NORSK HYDRO ASA NWKRI8 3 -200 DODO S 2/1812003 5/2412004 6n7/2OD4 il .841 38 -8 .89568 4,04570 LG 
SLOF40020002 SS5898781 ASSA ABLOY SEKI SER B .5000000 6 5114/2001 5174/2004 542712004 5,76678 .7 .71964 .1 .95286 LL 
SLOF40020002 074039100 TAMAN SEMICONDUCTOR MFG CO -4700000 8 0/512003 512412004 5/27/2004 4,41099 -4 .70667 -29508 SL 
SLOF,10020002 874039100 TAIWAN SEMICONDUCTOR MFG CO _030 0000 &W003 512412 5127120041 728 12 -9,22458 4 46 SL 
SLO 0002 

-20 
004 5/2WOD4 5 37"4 85 LG F4002 

0 0 
0000 VIM= 5/25/2004 1219072 -0,81580 :N4645800 N RSKHYDROASANWKR183 r 

LOF4002DO02 S51398761 
ASSA 

ABLOY SEK1 SER B -6DO 0000 8 5114/200 1 512512G04 512812004 5,72935 -7 .71964 -1 .99029 LL 
SLOF4DO20002 B74039100 TAIWAN SEMICONDUCTOR MFG CO -4700000 S SWO03 612512OG4 5/2W004 4,35849 

_4 Be 
1 88 .30339 SL 

6LOF40020002 874039100 TAIWAN SEM COND CTOR MFG CO -70 ODDO 8/712003 512sn004 512MDD4 65774 -69847 
40 

73 St. 6 S, 
U TOR -0 00000 4 -927 73 -6554 St. LOF40020002 874039100 

TAIWAN M,
.ONDU 

C 
MFG CO 517/2003 5/25/2004 512812OD41 0,02 24 1 9 

9 SLOF40020002 6740391DO TAIWAN SEMICONDUCTOR MFG CO 300000 S 1117/2003 512512G041 512812004 7,79891 ~11 299 92 101 St. 
SLOF40020002 FJO084845 YAHOO JAPAN CORP JPY60000 -1 0000 8 W012003 512612004 SalfA04 9,81957 -2 :699 69 7.11968 LG 
S 0 00 0 9 "::1 4 SLOF40020002 FJO084845 YAHOO JAPAN CORP JPY50000 -20000 a 5/20/2003 5/20J2004 513;12004 11 914 - :31117 

1 
423 37 LG 

LOF40020002 FMO133907 SINGAPORE PRESS HLOGS SGDI -1 .0 0 0 a 6.7119 D 512WOO4 513 /2OD4 54 5 154542 2:4909 12 U. 
SI.OF4DO2ODD2 FMC133987 SINGAPORE PRESS HLDGS SGD1 -2,000 DODO B era, goo 512012OD4 5/31/2004 23,90890 -29 370 S; 

, ., 
97 LL 

SLOF40020002 FMO133967 
S 
NGAPORE PRESS HUDGS SGDi -2.00 0000 61711999 SnOnOD4 5/3112004 23,90890 -30,83376 a.924 85 LL 

SLOF4002GDO2 FMO133967 SINGAPORE PRESS HUDGS SGDI -2 . 
000 

0000 a 6/1811999 512WOD4 5/3112004 23,90890 324 264 -a,533 74 LL 
SLOF40020002 S14416415800 NORSK HYDRO ASA NWKRI8 3 -,DO ODOO S 21 

1 
912003 512WOO4 611/2OD4 6,17903 

'3 

. 
40793 2 771 10 LG 

St. F40020002 SN46458DO NORSK HYDRO ASA NWKRI8 3 -100 DODO 8 2/20/2003 5/2612004 611/2004 0,17902 -35 71 2 :71 64 LG S 
0020002 SLOF4 SS5698781 ASSA ABLOY SEKI SER B -5000000 8 5/14/2001 512512004 &'/2'04 5,74969 7:7019 6: 

-1 69 
:5 LL 

S 13 00 5,1,2 LOFAID020002 B74039100 TAIWAN SEMICONDUCTOR MFG CO -1 0700000 S &7/2 3 SM 0-4 .12004 1038800 -10,691; 89 -3 
1 

1 3 SL 
LOF40020M 874039100 TAMAN SEMICONDUCTOR MFG CO ODDO 81812003 512&2004 004 12 10 -1,26073 137 SG S 0 

0 
1 

LOF40020002 ED4846280 SAP AG ORD NPV -10 10114/2 02 5/2712004 5f3l/2004 
8:112 

04 
-5 

:379 :1 10 721 03 LG 
00000 00 SLOF40020002 FI-16448069 HUTCHISON WHAMPOA HKSO 2S -5 .D0O 0000 a V711999 5127/2004 5/3112004 34 .06580 -37 407 4 -3:342 08 LL 

SLOF40020002 FM6133967 SINGAPORE PRESS HLDGS SGD1 -5 .0000000 a 7r'211 
Ogg 

5/2712004 61112004 60,121 51 
~67 

.90549 -27,78398 U. 
SLOF4002DO02 FMO133967 SINGAPORE PRESS HUDGS SGOI -2.0000000 6 712311999 5127/2004 61112OD4 24,D48 61 -33,02341 -8.97480 LL 
SLOF40CY20002 SS58987BI ASSA ABLOY SEKI SER B -8000000 a 5/14/2oDi 5/2712004 0=004 9,36308 .12:311 43 .2,:81 37 LL 
SLOF40020002 SS5698781 ASSA ABLOY SEK1 SER B .5000000 a 5/1 4/2001 5127/2DO4 6/212004 5,86707 .77 

1984 
-1 

S2 
~7 LL 

SLOF40020002 
"Jes"'4580 

SHIN-ETSU CHEMICALS 
CO 

NPV 1600 am a 

lawoo, 
5127/2004 81112004 21,04189 -24,08134 -301945 St. 

SLOF40020002 
FJBSD4580 

SHIN-ETSU CHEM CALI CO NPV -300 ODO a iOW003 5127/2004 8/112004 10,52094 -12.45698 -1 .93 D4 SIL 
SLOF40020002 874039100 TAIWANSEMICONDUCTOR MFG 

CO 
1 70 0000 a 818/2003 5/27/2004 eW004 11 70569 -11,340 

54 
35: 15 SG 

SLOF40020002 8740391DO TAIWAN SEMICONDUCTOR MFG CO 3000- S 8/14/2003 5127/2004 6=004 1 30063 -1,33087 -362 SL 
SLOF40020002 AABDO5582 AUSTRALIA & NEW ZEALAND BANK -1,0000000 a 

5,7,2003 
5,25f2004 602004 23,27373 .21.197 22 2. 07651 U. 

SLOF40020002 AA0065582 AUSTRALIA A NEW ZEALAND BANK -2,200 
-'0 S 

518/2003 512312004 ew004 2844568 .25 97a sa 246880 LL 
SLOF40020002 AA8005582 AUSTRALIA & NEW ZEALAND BANK -2 .1000000 S 5/gf2D03 5128/2OD4 6WO04 27:,152 11 -24.76421 238848 LL 
SLOF40020M AA6065582 AUSTRALIA & NEW ZEALAND BANK -1 

00 
ODOO 8 5/2012003 Warmul SMOD4 

1 01 79 1 

- D 
1,51291 LG S _, :4 sn 

LOF40020002 AA0144592 13HP BILLITON LIMITED 
7856940 6 

11124/19 a12 0-4 &W004 ': .0 "0 -~7,9983 '2~ 734748 LG S 0 
LOF40020002 AA8144092 9HP 8 LUTON LIMITED -2 .07 

1 
62 0 6 11124/19:90 5/28/20D4 en/2004 17,79695 -018468 8,81229 LG 6 

00 a 512B/2004 8rM004 18,040 78 
.1 .84 

LOF40020002 AAS144692 BHP BILLITON LIMITED -2,100000 (1/1MOOO 
D 

5a. 719608 LO 
SUOF40020002 AA6144692 BHP BILLITON LIMITED -2,2367100 5 a/lenODO 5/2812004 6/212004 19,21521 -11 .441 

7, 
7:773 50 LG r 

1;/2 0 'LOFAIDD20002 AA0144692 BHP B:U.:TON LIMITED -2,000 DODO S 8/1 
0 0 

6/2812DD4 SWO04 17 18167 
1 
0 

' 
42945 6,75222 LG 

SLOF40020002 AA0144892 SHP 8 LL TON LIMITED -2,1302000 S 81 
1211, 

512 004 6WO04 18,30020 1 002 at 7,207 59 LG 
SLOF40020002 AA0144092 SHP BILL:TON LIMITED -1,900cm a I;n.00 51286/n2OG4 &212004 16,32252 -0.6994, 642311 L 
SLOF40020002 AA11144692 SHP 8 1.1. TON L M TED -20236900 8 all WOOD 5nal2004 

6r2nOG4 
-10,443 S, 6:941 68 L S 5/28120 &M 1? 3:5 1 

LOF40020002 AAB;44692 SHP BILLITON LIMITED -1 :800 DODD a 812`112000 04 004 5.4 3590 .9341 44 0 122 Oe LG 
SLOP4002DO02 AAS 44692 SHP BILLITON LIMITED -1,917 1000 a 1312112000 5f2ar2OO4 612/2004 16,47018 -9,054 82 6.01538 LG 
SLOF40020002 AA6144692 BHP BILLITON LIMITED A '3349060 8 812=000 512&2004 ew004 

11 
467 :0 -0803 12 4,60484 LG 

SLOF40020002 AA6824602 NATIL AUSTRALIA BK 
NPV 

-700 DODD i2nr2OOO 512MOO4 6WO04 
14 . 

902 
4 

_11 38375 351869 L 
SLOF4002OOD2 AA0624(102 NATI. AUSTRALIA BK NPV -1,400 ODOO 121812GOO 5/2&2004 6rwOO4 29,804 :09 -22,64778 7.15711 LG 
SLOF40020002 AA6624602 NATL AU TRALIA BK NPV -2,7000000 S i2l 12000 &28/2004 

&2=04 
57480 4294764 14,53322 LG S 

S - 00 OGOO S 
I 

lit 
000 U28/20 arMO 

-4'784 84 1601 92 LG LOF4002OOD2 AA6624602 NATL AUSTRALIA BK NPV 3 211212 04 04 63 676 
SLOF40020002 AA6715749 OBE INS GROUP A$l 

got 0000 8 
4/11/2003 

5/2aj2OG4 
6rM004 7 

, 
94628 -4,339 DO 3,60868 LG 

SLOF40WOM AA8954 983 ALUMINA LTD NPV -3.2DO DOW S 1011212000 512MOD4 BWOD4 12. 125 70 -a .923 47 5,20223 LG 
SLOF40020002 AA8954983 AL M~NA LT NP -6.2000000 a 

1 
Q/1312000 512WO04 602 04 

1 7 

4 

1 
42 1: 561 6 LG -55 

0 DODO S 
9 

7' SLOF40020002 AA6954983 ALUM NA LTD NPV 
D 

10118/2000 5/2812004 ..04 2.13,41 05 -1'1 :2 1 3 54968 LG 
SLOF40020002 AA6054983 ALUMINA LTD NPV 

-5,7000000 6 
101`19/2000 5128/20D4 6/212004 21 .598 90 -11

.100 
13 10,09877 LG 

6 F40020002 AABO54983 ALUMINA LTD NPV -5.3DD 0000 S 11/1 00 5/2 0 4 6r212OG4 20,083 1 
.1, 

4 0 
1 
4 66405 LO 

LO - 04 1 St. F40020OD2 AA8954983 ALUM NA LTD N V -5,5000000 a 14r2OO00 5/28/2004 6/212004 20,841 0: -11 .4 . 06 :378 99 LG 
0 '2 SLOF40020OD2 AA6954963 ALUMINA LTD NPV -5,400 0000 a 

11117/2000 
5128/2G04 6/212004 20,482 ;2 11,27522 9,105090 L 

SLOF40020002 AA5954983 
ALUMINA LTD NPV 4 .0 DODD a 11127120M Sr2812004 812=04 17,430 D -942087 11,011 03 LG 

SL 1`40020002 AA6981234 WOOLWORTHS LIMITED ORD A$ 25 -42090000 S 5/412 
0 

5/2af2OO4 M004 35,73909 .1 9,99214 15.74695 LG S 
1112 04 LOF4OD2OOO2 AA6981234 WOOLWORTHS LIMITED ORD ASO 25 -3091 0000 a 5nt2OD 512 0 61212004 2e 248 02 -14,55793 11 .68809 LG 

SLOF40020002 ED4840280 SAP AG ORD NPV 
-500 

GOOD a 1W1412002 5128/2004 6/If2OO4 80,83079 -26,80806 53,932 73 LG 
S - 1 _ ;03 4 SLOF40020002 ED5520028 DAIMLERCHRYSUER AG ORD NPV .9000000 a 6122/2001 512812004 6/1 f2004 39,95086 -39,84738 

a 
LL 

LOF40020002 ED5520020 DAIMUERCHRYSLER AG ORD NPV 2,3000000 S 6/281200 5128/200,4 6/112004 10209684 -102,64244 4580 U. 
SLOF40020002 ED5727976 SIEMENS AD NPV REG -400000 a 212 02 512W0041 51 1/2004 271:1 7 01 -1 83249 10,35452 LG 
SLOF40020002 E05727978 S EMENS AG NPV REG 

.1 .1 
0000000 a ;121J,,XDO2 5128,12DO4 0,fI12DO4 7 581426 -478,77067 2874359 Lo 

SLOF4002OOD2 EE5501908 BBVA EURO 4: -41 00000 a 2/24/2000 51211.12004 6WG04 54,92975 -64.001 76 .9,07201 LL 
SLOF40020002 EE5501900 BBVAEUR 4 -2:20 

0 
212512000 5/28/2OD4 612r2OD4 2947450 .32,69595 .3.221 45 LL 

SLOF40020002 EE5501908 BSVA EURO 
49 

-2.500 
DODO S 

2/2WOOO 5f2af2OD4 M12004 33 
. 
49375 .3708323 .3,S8948 U, 0 000 00 S 

SLOF4 02OGD2 EE5501900 BBVA E RO 49 2,800000 2/29/2000 5121112004 6/212004 37,51300 -41,312 85 3 ?'0 L S 
OF 

9 0 
-26,436 : 

. 0 :5 
L 40020002 EE5501908 BBVA EURO 4 -1 800 ODOO 

8 
3/112000 6/2812004 612120 4 24 11550 49 232 9 U. 

SLOF40020002 EE550`1908 BBVA EURO 49 -I,8DO D. a 3rMDOO 5128/2004 BrMOO64 24.115 So :26 110 20 
_1,094 

70 
1.1. 

SLOF40020002 EE55Of9O8 SBVA EURO 4P -1 700 DODD S MWOOD 
&2&2004 

dWO04 2277575 24,60595 -1.63020 LL 
SLOF4002DOG2 EE5501908 BBVA EURO 49 .21000000 S 3/812000 

5/29/2004 
&WO04 28,13475 -3067536 -2,54061 LL 

5/3f2OO5 
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SLOF4DO2OOO2 EE5501000 BBVA EURD 49 -1,100 ODO() 8 Y7/2DDO U28/2004 a/212004 14,73725 -18,08581 -1,34850 U. 
SLOF4DO20002 EE5501908 BSVA EURO 49 -1,200 ODOO S 3WODO 5128=04 NW004 16,07700 -17,72601 -1,651 01 LL 
SLOF40020DO2 EE55019011 BBVA EURO 49 -1.4000000 S VIO/2000 5r28/2004 6WO04 18,75051 -20,40782 -1 .051 31 U. 
SLOF40020002 EE5732529 TELEFONICA SA EURI ASDO 0000 S lr2112003 5/2812004 5=004 80,28298 -55,07791 24,38507 LG 
SLOF4002DO02 EES732529 TELEFONICA SA EURI -324 ODOO S 1121/2003 5/2812OD4 8/212004 4,72822 -3,34107 1,38055 LG 
SILOF40020002 EES732529 TELEFONICA SA EURI -170 ODOO S 2/19=3 5,r2&7DD4 BWO04 2,50842 .1,673 313 09504 LG 

SLOF40=002 EE711`1318 INDUSTRIA, DE DISENO TEXTIL SA -3000000 S 512312Doi 5r28nOD4 INIMOD4 0.88814 -4,85449 2,23365 LG 
SLOF40020002 EE7111318 INDUSTRIA DE DISENO TEXTIL &A -3,5000000 8 5/24/2001 5128/2004 a=004 80,38158 -53,24108 27,12050 LG 
SLOFAIDO20002 EE711113`18 INDUSTRLA DE DISENO TFXTIL SA -2000000 8 5125/2ooi 6/28/2004 &WDD4 4,59209 -308024 1,50585 LO 

SLOF40020002 EF4002129 BOUYGUESEURI -1,1000coo a 121311999 &7&M4 &2r2OO4 37,98060 -51,30760 .13,41700 LL 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES .1000000 S 8/14/2002 5/2812004 OM004 7.35546 -4.80420 2,55218 LIS 
SLOF40020002 EF47 

1 
2792 RENAULT REGIE NATIONALE DES -3000000 S &7012002 5128=04 &IM004 22,06939 -14,79020 7 279 li LG 

SLOF40020002 EF4712792 RENAULT REGIE NATIONALE DES .5000000 S &?3r2OO2 5/211/2004 OW004 38,78232 -24,91538 11,88894 LG 
LOF4002ODD2 EF4712792 RENAULT REGIE NATIONALE DES -2000000 6 8r2WOO2 5128QOD4 dwOO4 14,71293 -10,00954 4,70339 ILG 
LOFAID020002 EF47 

1 
2792 RENAULT REGIE NATIONALE DES -2DO 0000 6 812712002 =812004 6=004 14.71293 -lO.DO8 48 4,70047 LG 

SLOF4002DD02 EF4834778 VIVENDI UNIVERSAL EUR5 5 -3.9000000 5 111`1412002 512812004 0=004 99,29706 -41.12609 58 .171 118 LG 
SLOF40020002 EF5641560 CARREFOUR EUR2 5 -1,1000000 a W012OD2 &28QDD4 SWOD4 53,75473 -56,18455 -1,42932 LL r 
SLDF4DO2OOO2 EF567 

1 
732 SMOFI-AVENTIS EUR2 -3,550 40DO S 4/8M999 512NO04 &WO04 236.88059 .151,14833 85,53826 LO 

'LOF4 020002 EFS871732 aANOFI-AVENTIS EUR2 -5496000 S 40`711899 finfi/2004 6=004 36.83890 -23,49536 13,`143 60 LG 
SLOF499DO02 EF5652845 ACCOR EUR3 ~500 0000 S 5/25moi Sf28nD04 &212004 20.83282 -21,07279 -1,03997 LL 

SLOF40020002 EFS852645 ACCOR EUR3 -1,1000000 8 6/30/2ool 5=004 &?rim 45,39221 -46,46477 -1,00256 LL 
SLOF4002ODD2 EF5852845 ACCOR EUR3 -`1,000 ODDO S QQI/2001 5n&2DO4 (12=04 41,26585 -25,18173 10,08392 LIS 

SLOF40020002 E14056715 ASSICURAZIONI GENERALI EUR1 -2,2000000 S 4/611999 512812004 SW004 57,08183 .90,69765 -33,01582 U. 
SLOF40020002 E17145051 ENI EURI -1.5500000 S 7/MOO2 5128120114 ar2nOD4 31,45180 -21.30083 10 .14407 LG 
LOF4002ODD2 E17145051 ENI EURI -4000000 3 7/29/2OD2 517MOD4 &=004 6.11659 -562679 2,48980 LG 

LOF40020002 E17145051 ENI EURI -1,8600000 S 8/19/2002 5/2WOO4 6WOD4 37,53925 -29,30683 11,232 42 LG 
:LOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 50 .1,4000000 5 1IM002 5/2a/2004 WM004 89,06705 -67.502 ell 2,48527 LL 

LOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 56 l,DO0 0000 S IJID/2DO2 19211,1004 dWOD4 49,09139 -48.71136 1,28003 LL r 
'LOF4OD2OOD2 ENS202705 ROYAL DUTCH PETE CO EUR 50 -1000 ODDO 8 1/1 i/2DD2 5/28nOD4 6=004 49,99139 48,85070 1,34063 LL 
SLOF4002DO02 ENS202705 ROYAL DUTCH PETE CO EUR 58 -1,50D DODO 8 1/1412002 512MOD4 S/MOO4 74.087 OB -72,22160 2,76548 U. 

SLOF400200172 EN5250781 ABN AMRO HLDGS NV CVA EURO 50 -8700000 S 1/5/2001 112812004 6/2/2004 14.13437 -10,29375 .2,15938 U. 

SLOF40020002 EN52507al ASH AMRO HUDGS W CVA EURO 56 .3,5000000 S 1/1212001 5nMOO4 6=004 73,536 2a -8394250 .10,10824 LL 

SLOF4002DD02 ENS250781 ASN AMRO HUDGS W CVA EURO 56 .7000000 5 2f23/2001 5128/2004 6=004 14,76725 -ie,2119 90 .1,45265 LL 

SLOF40020002 ENS250781 ABN AMRO HLDGS W CVA EURD 5a -3,7000000 S 511112001 5/2812004 8=004 78,05547 -72,38319 5,e72 28 LL 

SLOF4DO2ODO2 EN5250761 ABN AMRO HLDGS NV CVA EURO 58 -773 DDOO S 5114/2001 5128/2004 OW004 18,30728 -15,54409 76317 U. 

SLOF40020002 EN52507ai ABN AMRO HUDGS NV CVA EURO 56 .2,3570000 S 5118nom 512MOD4 &WO04 49,72345 -45,19122 4.53223 LL 
SLOF400200(12 EN50408DO UNILEVER KV CVA NLGi 12 -7000000 S SMWD2 &2012004 6/2r2OD4 45,81122 -38,42252 7,38870 LL 

SLOF40020002 EN5840896 UNILEVER NV CVA NLG1 12 -1000000 S OnB/2002 512MOG4 SWDO4 6,54446 -5,85366 69060 U. 
SLOF40020002 ENS640896 UNILEVER NVCVANLGf 12 .300 DOW S IN2942002 wmm armOO4 I9.a33 38 -17.41939 2 213 99 LL 

SLOF40020002 ENS927378 AEGON NV EURO 12 -9557500 8 7/2/1999 5r28QO04 6/2r2DO4 I I .SM 39 -35,14035 -23.57990 LL 

SLOF40020002 EN5927370 AEGON NV EURO 12 -2,2880000 S 7n11999 512a/2004 &WOO4 27,68884 -82,65763 -55,16879 LL 
SLOF4002DO02 ENS927376 AEGON NV EURO 12 .1,664 ODDO 8 711111999 5128r2OG4 arMOO4 20.137 34 -58.92750 -3a,790 24 LL 

SLOF40020002 ENS227378 AEGON NV EURO 12 A.872 0000 8 7/1311999 5/2a/2004 =12004 22,e54 51 -6715559 -44.501 08 U. 

SLOFAID02OOD2 EN502737: AEGON NV EURO 12 -2,288 00000 8 7/1611 5/28/2004 W=004 27,68884 .81,93731 -5424847 LL 

SLOF40020002 EN592737 AEGON NV EURO 
1 
2 -624 000 S 7121/,

::: 
5/28nOD4 6=004 7,551 50 -22,48218 .14,930 116 1.1. 

SLOF4002DOD2 EN5927370 AEGON NV EURD 12 -2080000 8 7=999 5121112004 6fMOO4 Z517 17 -7,23198 -4,71401 LL 

SLOF40020002 ENS927370 AEGON NV EURO 12 -2.0800000 5 801999 5/2a/2004 6=004 25,'171 68 -80,07002 -U,898 34 U. 
SLOF40020OD2 EN5927378 AEGON NV EURO 12 -2620800 S ameiltigg 512812DO4 612/20134 3.171 63 -11 .315 Q -814349 U. 

SLOF40020002 ENS927376 AEGON NV EURO 12 -3681800 S 5111nOOO 5128rlOD4 fi/2rlOQ4 4,45539 -9.783 12 -532773 LL 

SLOF4002DOO2 EN5927370 AEGON NV EURO 12 -2.TO4 DOW 6 &2=20(10 5/2&-ZDO4 d02004 32,72318 .93,08325 -60,38007 LL 

SLOF40020OD2 EN5927378 AEGON NV EURD 12 .1,45a 0000 8 6Qlr2OOO 512&12004 OWOG4 17 e2O 17 -49,690 61 -31,97644 LL 
SLOF4002OOD2 ENW27376 AEGON NV EURO 12 -3359200 8 a/1412000 5rla/2OD4 SWOD4 4,D65 73 -947051 5.411 28 U. 

SLOF40020002 EN592737e AEGON NV EURO 12 -3,6300000 S IllienODO 512W004 602004 42,791 85 -134,021 59 -91 .22974 LL 
SLOF40CY20002 EN5927370 AEGON NV EURO 12 -580800 8 ll/i7l2OOO 512ar200-4 0=004 70287 -2,20099 -1,57B 12 LL 

SLOF40020002 EN5056078 KONINKLUKE KPN NV EURO 24 4,7000000 S 111=002 5128f2OD4 6=004 34,25300 -25,73512 0 5`17 88 LG 

SLOF40D2OOO2 EN5956078 KONINKLUKE KPN NV EURO 24 4,600 GOOD S 8127/2002 5RBQOD4 BrMOO4 33,52421 25,27013 8 254 OB LG 

SLOF4002DO02 EN5958D78 KONINKLIJKE KPN NV EURO 24 -10,700 0000 S 8/2111,71302 5128/2004 e02004 77,95024 .58,39000 19,59024 LO 

SLOF40020002 EN5955078 KONINKLIJKE KPN NV EURO 24 -2000000 S ar2912002 512&2004 6=004 1 457 57 -1 10420 35337 LIS 

SLOF40020002 EN5986620 KONINKLIXE PHILIPS ELECTRONIC -200 DODO S 4/23/2001 5/2SQ004 6/212004 5,49037 -581121 -31484 LL 

SLOF40020002 EN5986020 KONINKLUKE PHILIPS ELECTRONIC -1,6000000 6 effinool 512812OD4 arMOO4 43.97097 .46,43772 -2,46875 LL 

SLOF40020002 EN59BW20 KONINKLIJKE PHILIPS ELECTRONIC -800 DOW s 314)'2002 &28/2004 6WO04 18.48912 .16,5113 10 -19404 LL 

SLOF4OD2DOO2 EN?154185 ING GROEP N V CVA EURO 24 -3,9000000 S a/1911999 Sn&2004 602004 57,88983 -107,135 10 -19,24527 LL 

SLOF40020002 EN7154155 ING GROEP N V CVA EURO 24 -1,8000000 S 911711999 5/28nOO4 6=004 4056454 4858226 -8,01772 U. 

6LOF40020002 EN7154185 ING GROEP N V CVA EURO 24 -2000000 6 9/2411999 6128/2OG4 OW004 4,50717 4,31083 .80366 LL 

SLOF40020002 EN715085 ING GROEP N V CVA EURO 24 -2,200 DODO 6 811912002 512MOD4 51=004 49,57888 49.881 14 -28226 LL 

SLOF4002DD02 EN7154185 ING GROEP N V CVA EURO 24 -1,1000000 S a/2012002 5/28QOD4 OW004 24,78944 -25,62165 -83221 LL 

SLOF4DO2OOO2 E680OW306 HOLCIM CHF2(REGISTERED)SIR 26- -a 0000 S 1/21/2002 512812004 5/2al2OO4 500 0 DO 500 LG 

SLOF40020002 ES5533975 SWISSCOM AG CHFI 00 .344 DODO S 4AVIO99 5128/2004 OWDO4 108921 09 -81 48265 27,43844 LIS 

SLOF40020002 EG7103056 NOVARTIS AG CHFO 50 (REGD) -2470000 S 6/411999 5/2WOO4 aW004 11,18048 -9,22568 1,95480 LL 

SLOF40020002 ES7103068 NOVARTIS AG CHFO 50 (REGD) -1 120 DODO S 61111IG99 5/28/2004 8WO04 50,69691 -4339163 7,30528 LL 

SLOF40020002 E67103DOO NOVARTIS AG CHFO 50 (REGD) .6400000 8 8/9/1909 5/28n004 OW004 28,98966 -24.64371 432595 U. 

SLOF40020002 ESI~20307" NOVARTIS AG CHFO 50 (REGO) -2,226 0000 S 6/1&iggg 51=2004 &3/2004 100,85064 -85,709 11 15,05153 LL 

SLOF40020002 E87 3874 NESTLE SA CHFi -1,0300000 S 4/011999 5/2gnOO4 6/3/20114 27033920 .187,60739 82,731 81 LG 

SLOF4002ODD2 E67151115 COMPAGNIE FINANCIERE RICHEMONT -3 .0200000 S 4/0/1999 Sna/2004 BWO04 78,D61 70 -49,431 19 28,03051 LG 

SLOF40020002 ES7189ala SWISS REINSURANCE CHFO 1 .1,5500000 S 11/2312000 6/28n004 6r3nDO4 97,31100 -165,0022 -68,13922 U. 

SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 -5,579 DODO S 12/17/2002 5128/2004 OrMOO4 2008556 -1059289 10.39207 LG 

SLOF40020002 EX02834D4 BAE SYSTEMS ORD GBPO 025 4,3DO 0000 8 i2lilln(302 5/21112004 6/312OD4 18,17457 -8,36036 7,80821 LIS 

SLOF4OD2OOO2 EX0263494 BAE SYSTEMS ORD GBPO 025 -7,1000000 S I2/lQQOO2 5n8/2004 6/312004 26,70885 .14 l9i 09 12,51676 LIS 
SLOF40020002 EX0283494 BAE SYSTEMS ORD GSPO 025 -2,8000000 S 12r2Q/2DO2 512WO04 GIMOD4 10,53228 -5,698 a4 4,83344 LG 

SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 -2,221 DDOO S 1212312OG2 5128/2OG4 BrMOG4 11,354 35 -4,44574 390701 LG 

SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 .9000000 S 615=02 Sn&7004 e/3/2OD4 14,90292 -1051319 4,38973 LG 

SLOF4DO2OOO2 EX0405289 STANDARD CHARTERED ORD USDO 60 -2,4000000 S OW002 5/2WOO4 BWO04 39,741 11 -2800754 11,04357 LG 

SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 -2,2000000 S 617/2002 &2&2004 aWD04 38,42935 -25,11633 1131302 LO 

SLOF40020002 EX0408209 STANDARD CHARTERED ORD USDO 50 -300 ODOO 8 6/1012002 512WOO4 BrJ/2004 495764 -341434 1,55330 LO 

SLOF40020002 EX0540529 HSBC HLDGS ORD USDO 50 (UK) -29000000 S 2n/2003 5128=04 6/3/2004 42.85217 -30,07768 11,97451 LG 

SLOF40020002 EX0540529 HSBC HLDGS ORD USDO 50 (UK) -2,3000000 S 211212003 512812004 &WOD4 33,98e 20 -24,540 12 9,44808 LG 

SLOF40020002 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD .5,6000000 S 7118nOOl 5/28Q004 813r2OG4 171 27498 -1 18,903 7B 54,37120 LG 

SLOF4DO2OOO2 EXOSIS271 SMITHS GROUP ORD GBPO 25 -1,8320000 S 611611999 512WO04 6WOD4 23,473 18 -28954 34 .5,481 10 LL 

SLOF40020002 EX081 M :THS GROUP ORD GBPO 25 -2,9440000 S eal/1999 512M004 6WO04 37,721 09 .46,30621 -807512 U. S 1 :2 1 SM 
LOF40020002 EX08 271 S THS GROUP ORD GBP025 -1,5040000 S 503/1909 5na/2004 SWO04 20,03933 -24,45511 4,41578 LL 

SLOF40020002 EXOS 18271 SMITHS GROUP ORD GBPO 25 -0440000 8 (92 rd 19 99 M2812004 613/2DG4 8,251 49 -10,07002 -1,827 53 1 .1. 

SLOF40020002 EX0818271 SMITH$ GROUP ORD GBPO 25 -8280000 S ans/1909 5/2012OD4 =2004 10,80905 .1295873 -234968 LL 

SLOF40020002 EXOB1827i SMITHS GROUP ORD GBPO 25 -368 DDOO S 6129/1999 512a/2004 OW004 4 715 14 -5,470 18 -78104 LL 

SLOF40020002 EX0818271 SMITHS GROUP ORD GOPO 25 -8200000 5 613011999 5f2ar2OO4 WrAO4 10,50655 -1244374 -1,937 fl? LL 

SLOF4002OOD2 

EX0876287 SO GROUP PLC ORD GBPO 10 -246000000 S 9/20=01 5/2812004 fiWOD4 151,80053 -9520942 50,60711 LO 

SLOF40020002 FX0870287 BG GROUP PLC ORD GSPO 10 .7.9000000 S 9121/2001 M&7004 6/312004 48.779 78 -29,74774 19,03204 LG 

SLOF40020002 FX087e287 BG GROUP PLC ORD GBPO 10 -e,400 0000 S 9/2412001 M2812004 6r3n004 39517 79 -2424086 15,27093 LG 

SLOF40020002 EXO8713287 SO GROUP PLC ORD GBPO 10 .2,800 GOOD S 0125nool 5/28n004 6WO04 17,28904 -10,27174 7.017 30 LG 

SLOF4DO2ODO2 EX0989528 ASTRAZENECA ORD USDO 25 -8,3000000 8 4/6/1999 512=004 81312ON 392,31274 326,87089 65.44205 LG 

SLOF40020002 EX30511750 HBOS ORD GBPO 25 -3,6000000 S 10/111/2002 5`21112004 W/2004 47,47802 40,33558 7,14304 LL 

SLOF40020M EX3058750 HOOS ORD GSPO 25 -1 ODD ODOO S 10/21f2002 512812004 8/3/2D04 25,05817 -21,208 42 3791 75 U. 

SLOF40020002 EX3055750 HBOS ORD GBPO 25 -5000000 S lOr2312002 5na/2004 W312004 659425 -565906 1,03519 LG 

SLOF40020002 EX3122382 NAT:ONAL GR ;D TRANSCO PLC .3,8000000 S 1119/2001 6n=OD4 INWOO4 30,20573 .34,321 27 .4.11554 U. 

SLOF40020002 EX3 122382 NAT ONAL OR D TRANSCO PLC -2.300 ODOO S 1/2412001 5/2al2OG4 6/3/2OG4 la.282 42 -20.84101 -255859 LL 

SLOF4002GO02 EX3122382 NATIONAL GRID TRANSCO PLC .2,300 OODO S f/2512001 5128/2004 eanocwl 18,28242 -20,75309 -2,470 a7 LL 

.LOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -2,6000000 S 1/2612001 5/28/2004 BWO04 20,66705 -2358161 -2914 53 LL 

SLOF40020002 EX31223112 NATIONAL GRID TRANSCO PLC -2,3DD 0000 5 113112001 5/2af2D04 GWO04 18.282 42 -20,07124 .288882 LL 

SUOF4DO2DOO2 EX3122382 NATIONAL GRID TRANSCO PLC -l .6DO 0000 S =12001 5/2812OG4 On/2004 1430798 .1650517 -2.197 19 LL 

SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -2,5DO 0000 S 2WO01 5n8/2OD4 813/2004 1967219 -2305639 -3,18420 LL 

SLOF40020002 FX3122302 NATIONAL GRID TRANSCO PLC .1,1000000 S IF7/2002 512812OG4 6rJl2OO4 8,74377 -7,10951 1 63426 LL 

SLOF40020002 PH0030503 HANG LUNG PROPERTIES LTD -26.500 0000 S 4/912001 5n8/2004 01112004 3421663 -28,13868 8,07795 LO 

SLOF40020002 FH0030503 HANG LUNG PROPERTIES LTD -19,500 0000 S 411212001 SQ1112004 6/112004 2517827 -20 829 81 4,34846 LIS 

SLOF40020002 FH0030503 HANG LUNG PROPERTIES LTD -2,000 ODOO S 4/2512001 5/2812004 6/112004 2,60239 -2.03330 54909 LG 

SLOF4002OOD2 FH0281932 JOHNSON ELEC HILDGS HKDO 0125 -24,000 0000 S 1211512DOO 5r2ar2OG4 0/1120134 22 5`18 90 .36,65987 -14 14077 LL 

SLOF40020002 FH6281932 JOHNSON ELEC HLDGS HKDO 0125 .13,500 0000 5 12/1 WOOD 5/28/2004 611/2004 1206 88 -2045038 .7,79148 LL 

SLOF40020002 FH0281932 JOHNSON ELEC HLDGS HKOO 0125 44,5000000 S 12/19/2000 512&2004 OV112004 13,60517 -21,17021 .7,565 D4 LL 

SLOF4002DOD2 FHO281932 JOHNSON ELEC HUDGS HKOO 0125 -5,000 DODO S 12122r2ODO 5f2af2DO4 61112004 4,891 44 -7.24095 -254951 LL 
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:LOF40020002 FHO448089 HUTCHISON WRAMPOA HKSO 25 .30000000 a 41711999 512SQ004 Win 4 20.371 43 -22.44477 -2 .07334 ILL 
SLOF40020002 FHOSS9927 SUN HUNG KAI PROPERTIES _3

:000 
0000 8 8/5nOD2 5/2812004 6//200004 25,60428 -21 .386 86 4 .11742 LG 

LOF40020002 FH6859927 SUN H G KAI PROPERTIES .3,0000000 S fiffinm 5,78,12004 6(11:20041 255 -203 
SLO UN 

- 
KA PROPERTIES -3 ODO 0000 IS 617/2002 W004 12004 

50428 
7a 

69 4:624 
0 LG F400200M FH6859927 SUN HUN 5/2 6/1 25: 04 28 -20:8" 16 51185 5 D H P .10 a Sn 12 LG 

L F40MD02 FHOUS9927 SUN UN KA : ROPERTIES 00 OODO 6/812 02 812004 611/2004 8,501 43 -8,926 29 1.57514 LG 
SLOF40020002 FHO887748 SWIRE PACIFIC A HK $0 60 -3,6000000 

S 
3/2212001 5narn" 6/112004 22.30504 -21,23840 1,0118 54 LG G 00 

SLOF4002DO02 FHO867748 SWIRE PACIFIC A HK $0 eO -2 000 ODOO S 312 12001 5126/2004 alin 04 12.74574 -12,450 7a 29490 L 

SLOF40020DO2 FH65157748 SWIRE PACIFIC A HK $0 60 -3:500 0000 S 
1 
01289/22001 512MOO4 011/20DO-4 22,30504 A4,952 

15 
7,35219 L(G3 

SLOF40020002 FJO172327 CANON INC NPV . 
1 
0000000 a 11/812002 512812004 SWOO4 4 .99099 -37,78005 12,210 G4 LG 

SLOF40020002 FJO172327 CANON INC 
NPv 

.,:ODD 0000 5 1 'JIV20102 5f2&r2OO4 6WOD4 499.09099 -37,61393 2,37716 LG 

SLOF40020M 
FJO251444 DAIWA SECS GROUP NPV 

-3. 
ODO ODOO 8 31WO01 5/28/2OD4 1512/2004 20,94388 -25.151 57 4,30769 L 

SLOF40020002 FJ0251444 DAIWA SECS GROUP NPV .3,0000000 8 NWOO, 5128now =12004 20,54308 :28 009 78 -5,1659 
SLOF40020002 FJ0251444 DAIWA SECS GROUP NPV 

00 LL 
-4,0000000 8 3/912001 512a/2OD4 e/212004 2779185 30:675 93 -8.884 8 LL 

SLOF40020002 FJ54215729 HIROSE ELECTRONICS 3000000 S 41611999 5/280004 6=004 141 :936 04 -135,43432 5 1 72 LL S 4 0 1 
LOF4OD2OOD2 FJM35146 ONDA MOTOR CO NPV 11: DO 

a 
1 11112002 512WO04 607004 a 30795 54,56494 14:7403 01 LG 

SLOF40020002 FJO441508 HOYA CORP NPV -20DOO 000000 a 2nnOOl 5/28nOo4 firmom 290
:94 

126 
:15 933 85 5,1307 4 

1 
L 

SLOF40020002 FJ5441508 HOYA CORP NPV -300 ODOO 8 217/2001 5Q8nOO4 OnnOO4 31 .411 go .22:994 46 8,41743 L(G3 
SLOF4DD20002 FJO441508 HOYA CORP NPV -300 DODO 

8 
218Q 01 5128Q004 612/2004 31411 90 .22,12681 9,28e 09 LG 

00 SLOF40020002 FJO441508 HOYA CORP NPV .1000000 
S 

611212001 5128f2m &WOO4 10.470 03 -8183206 383857 LG 
SLOF410020002 FJ559780e MITSU -2 .0000000 6 amnoOl 512812004 U2/2004 22,401 

1 
6 _23,924 64 .1 :463 68 U. 8 MITSU; FUDOSAN CO Y50 

LOF4OO2ODO2 FiaSO7808 FUDOSAN Co Y50 .2,DWOOW S BUX2001 
wanOO4 

8WOD4 22 
, 
481 10 -24 .16954 70839 LL 

SLOF40020002 FJ0597600 MITSUI FUDOSAN CO Y50 -2,0000000 8 6/24120011 51280004 MW004 22 
, 
4 1 1 -23 7136 A,210 20 LL 

SLOF4OO2ODO2 FJO597608 M :TS I FUDOSAN CO YSO .1,0000000 
a 

an71200, snan 04 612120134 
il, 

2830 5 : 
_I 

1 ::74 80 -64422 LL 

U 00 SLOF40020002 FJ6598448 M TSUBISHI MOTOR CORP Y50 -28,000 0000 5 4/511 
ago 

5/28)2004 6/212004 54,671 13 
_98 340 

05 
43::74 92 LL 

SLOF4DO20OD2 FJOBID409 MURATA MANUFACTURING CO Y60 -1.6000000 416/iogg 512a/2004 &WOO'l 80,11279 -87 .633 97 
1 

7882 U. 

SLOF40020002 FJOB40405 NEC CORP NPV .1,0000000 6=000 m8nm enn 04 7,29355 -32,06552 .24771 97 U. 
SLOF40020002 FJ56006 NEC CORP NPV -2,0000000 a 1211112001 5128120134 =GN 14.$8711 -20,833 

09 
-6:245 96 LL 

SLOF4=0002 FJ664D4DS NEC CORP N -3,0000000 8 
1 
2/1 4/2001 512MOD4 6=004 21,1180 86 -32,20550 .10,32484 LL 

SLOF40020OD2 FJOB40400 NEC CORP NPV -2,0000000 
6 

121`17=01 5n8QOD4 SK212004 14,587 10 -21,08013 -8:421: 13 ILL 
SLOF4002DD02 FJ8640400 

NEC 
CORP NPV -40000000 8 811MOO2 517812004 ann 04 29.17421 -22 .D45 66 7 1 53 LO 

SLOF40MM02 FJ6640405 NEC CORP 
NPV 

-4 :000 0000 a 612112002 512612004 le= 29.17421 -22,87539 8,29882 LG 

SLO 4 0 FJM40406 NEC CORP NPV -4,0000000 11114 i5narlm 13020041 29,17421 -14 .59SB5 14,578 58 L 
I SLOFF40000220000022 FJOB42885 NISSAN MOTOR CO Y50 -1,0000000 : 10118nomol 5121312004 SnnOO4 10, 

1 
62 64 4,84479 5,31785 LG 

SLOF410020002 FJO642865 NISSAN MOTOR CO YSO 
-3 ' 

0000000 : 10/1712001 &2SQOI;4 6=004 30.48791 -14,54254 15.94537 LG 

SLOF4DD2OOO2 FJ8843103 NOMURA HOLDING NPV .20000000 2f7/200 5/2MOO4 WMD04 30,09436 -37,W2 29 -6,98793 U. 
SLOF40020002 FJOS43103 NOMURA HOLD:NG NPV -210000000 8 2/WOOI 5121112004 &=004 30,69436 -37,72497 -7.03001 LL 

SLOF40020002 FJO643103 NOMURA HOLD NG NPV -1,000 OODO S 219/2('01 5as/2004 6/2/2DO4 15.34718 -19,33672 -3.98954 U. 

SLOF40020002 FJW61147 ORIX CORP YSO -1,500 ODOO S 416/1 
9 9 

SnWooi 6122004 159,54951 -01,55388 58,09665 L 

SLOF40020002 FJa747201 ROHM CO Y50 -7000000 S 41811 
9 
:9 SnWDD4 dQnDD4 85031 19 -88,04D 29 -3,01 

8 

10 
LG 

SLOF40020002 FJ0703968 SMC Y50 4000000 
S 

5/23nOO3 5128/2004 5f3l/2DO4 43:304 88 -28 .37538 1698930 LG 

LOF40020002 FJ87e39BS SMC Y50 -3DO 000 
S 

5/27/2 5n8/2OD4 5/31/20064 32.62351 -22.83444 1:11107 L 

LOF4OO2OOD2 FJ0775285 SANKYO CO YSO ~2 000 00000 8 11111/1090939 5/2&7004 5=004 3 :117 :~l -52,32785 
_,2 ~O i 

LG 1 : 908 _2 

SLOF40020002 FJ:T752 :5 SANKYO CO YSO 
-1 

ODO OM S III/tVim 5neno" (InnO04 751 -5208. LL 

SLOF40020002 FJ 7752 5 
SANKYO CO Y50 

1 :000 0000 8 
1 riot, 

go &2812OD4 612nm 19.90884 -255 :42003 :2 -549498 LL 

SLOF40020002 FJ6776285 SANKYO CO Y50 :, 
, 
ON 0000 8 

1 
2r3/1 DO: Sna/2004 ar2r2m 19,90 : 85 .25425 -551703 LL 

SLOF40020002 FJ0775285 SANKYO CO Y50 
1 . 
0000000 

S 
12114/1999 5/2812OD4 OW004 

to DO 
IN -23'318 7: -3:409 92 U. 

SLOF40020002 FJ880,1036 SHIMAMURA YSO AIDO 00 0 S Q/iO/2OOl 512812004 ew 04 3,187 50 -21,529 :1 ::1 7 :41 L 
0 00'1 5 SLOF4002OOD2 FJOB04036 -4000000 6 lIf7l2OD2 512.0041 6=004 31 .38780 -24,411 6 975 LG :H MAMURA Y5 

LOF40020002 FJOB04036 =AMURA Y500 -20000 112912003 5/28nOO4 6nnOO4 11.6 110 11 :2 1 : 4.48772 LG St. 
FJ8804589 SH ON= LA CO JPY50 D- : -4 004 

, 2 :" 
75 1,048 195 LL OF401720002 -1,00000 0 4102DOO SnanOO enn 6,3:0 3 300 

SLOF40020002 FJOB04680 SH:ONOG 
CO 

JPY60 -2,0000000 8 4/1 
"2000 

512812004 &=004 32,80045 37, 
1 
2706 -44 81 LL 

SLOF40020002 FJOS04689 SHIONOGI CO JP 50 -1 .0000000 4117nOO0 512812004 SWOO4 16,33023 
.18 .21 

2 57 -1 :866 34 U. 

Y 82 SLOF40020002 FJOB04889 SHIONCIGI Co JPY50 -2,0000000 4/2eJ2OO0 5/2aF1OO4 8=04 32,66045 -31 .69323 78722 LG 

SLOF40020002 FJeSO4669 
SH(ONOGJ CO 

JPY50 -1.000 DOW S &24/2000 Snan,0041 1112,7004 18.33023 -18,12241 20782 LG 
SLOF40020002 FJ8821501 SONY CORP NPV .1-500 

OODD 
a 

0=1 :9 5nS'2OD4 007004 20 693 it -3082108 -lO,i27 95 LL 

SLOF40020002 FJOB2150i SONY CORP N V 3000000 S .1 .: 5n8QDO4 SWOO4 48:037 58 70 .88740 -2264982 U. 

SLOF40020002 FJ88215O1 SONY CORP NPV -3400000 S M4/1999 5/28/2oD4 8=004 1256367 18,04963 -5:485 go UL 

SLOF40020002 FJ6865508 SUZUKI MOTOR CO Y50 -3,0000000 
8 

1/1512001 5/28l2DD4 6nl2OO4 48'577 45 :30J37 20 1844025 LG 

SLOF40020002 FJ6805508 SUZUK : MOTOR 
CO 

Y50 -3,ODO 0000 a 1/18/2001 512812004 GM004 48,67745 :28 916 Do 
1 
9,68078 LG 

SLOF40020002 FJOB65508 SUZUK MOTOR CO Y50 -4,0000 00 8 Ilion 1 5/2812004 dr212004 647 
9 D4 

40 .49187 24,27827 L 
0 00 89 G SLOF4DO20002 FJO=508 SUZUKI MOTOR CO Y50 -ZOO0 0000 5 11231200 1 512MOD4 6=004 32,35497 -19,81012 12,56885 LG 

SLOF40020002 FJ8870128 M~TSUI SUMITOMO INSURANCE YSO .7,0000000 S 4f7ligog 5/2al2OD4 SWOO4 6210700 -34,97054 27 13646 LG 

SLOF40020002 FJO870128 M TSUI SUMITOMO INSURANCE Y50 -200 0000 8 91512001 sner2004 SWOO4 17:744 86 -1242982 5:315 04 LG 
:08163 SLOF40020002 FJ6897147 TORAY :NDUSTRIES INC Y60 -5 :0000 0000 S 1151200 

1 
5128/2D04 &W004 23 -1 77377 4,307 8: LG 

LOF4002DO02 FJOB97147 TORAY NOUSTRIES INC Y50 .9,0000000 S 173rlM ar,'DD4 004 4 546 94 -281 :280 sa 20.25 72 LG 

SLOF40020002 FJOB97147 TORAY INDUSTRIES INC Y5 
-8 . 
0000000 

a 
112412002 5121112004 6,=004 36 

, 
93061 -1863988 18,29073 LG 

SLOF400200112 FK8771729 SAMSUNG ELECTRS KSWN5000 430 0000 S 10/23/2000 51211/2004 6/112004 189,26876 -6229795 128,97080 L 

SLOF40020002 FK8771729 SAMSUNG ELECTRS KSWNSOO0 -120 0000 S 
I 
0124120DO 5/2812004 6/112004 52.819 18 -1 7 :488 83 3533235 LG 

SLOF40020002 FM8133907 
S 
INGAPORE PRESS HUDGS SGDI .2 000 ODOO S 7nS11999 5121112004 erMOO4 24,157 75 :32,718 D5 -8.56121 LL 

SLOF40020002 FM6811737 SINGAPORE AIRLINES SGDO 50 .3 000 DDOO 8 5131/2000 512MOD4 SWOO-4 18.77850 25 317 25 -6.54D 75 LL 

SLOF40020002 FMOSI 1137 SIN PORE AIRLINES SGDO 50 _3 :000 0000 S 6/2/2010 fil2812004 613/2004 18,77650 .26 .89 
195 

0,11645 LL 

GA LOF40020002 FM6811737 SIN 3APORE A :RL :NES SGDO 50 
ODO WO 3 

000 fin&=4 dWDD4 18,77650 -27,8 mi 9.041 91 LL 

SLOFAIDO20002 FM58il737 SINGAPORE A RL NES SGDO 50 -3 . 000 0000 a 61512000 SnanOD4 arMOO4 18,77051 -28,32420 -9,54769 LL 
::7 6 51 SLOF4002OOD2 FMG8l 1737 SINGAPORE AIRLINES SGDO 50 -3 . 0000000 a 6/13120DO &2812004 On/2004 1 7 -27 782 14 -9,00563 LL 

SLOF40020002 FMe8ll737 SINGAPORE Al LINES SGDO50 -3,0000000 S 611512000 5J2812OG4 12004 77650 -2812182 -9,34632 U. 

SLOF4 020002 FM58l 1737 SINGAP RE A RL :NES SGOO 50 -30000000 5 6130nOOO 5nanOO4 6=2004 
8. 
776 5 1 .28 .24 1 a 485 3f L 

LOF=2=2 FMGBI1737 SINGAPORE A:RL NED SGDO 50 -3 .0000000 a 11/2312000 Sna/2004 SW 04 18.776 50 -25,88o e82 :97,104 1 
a 

LLL 

SLOF40020002 FM68`11737 SINGAPORE AIRLINES SGDO 50 -4,DO0 0000 S 
1 
118/200 1 51=004 6/312L 2503534 -32 .49653 -7. 461 1 

' 
LL 

SLOF40020002 NC205680i ABITIBI-CONSOLIDATED INC _200 
0000 

S 10/19/2000 51211120134 6IM004 142344 -1,53001 -1. V LL 

:LOF4DO20OD2 NC2056801 ABIT BI-CONSOLIDATED INC -,1.300 0000 Is l0lignOOO 512&2004 6MOD4 2.13029 -2 .295o2 .16473 LL 

LOF40020002 NC2058801 ABIT;BI-CONSOLIDATED INC '200 ODOO S 
1 
0/1912000 512012004 151212004 80,10553 _85 .6 083 -5,57510 U. 

SLOF40020002 NC2109725 BOMBARDI ER INC 
.9500 0000 

S 4/a/2DO3 5/2&7004 6WOD4 34 
' 
1 856 .20,97344 1321222 LG 

SLOF40020002 NC2880375 THOMSON CORP -3,DD0DOOO S 41711929 512$nOD4 B'=OD4 98,211 8 : -ga .843 61 1 :368 25 LL 

S , 1 :1 SL F40020002 SD7077524 NOVO-NORDISK AS OKK2 _3 0 DOOO S 2/l/2002 SQ812004 0/312004 111:71 0766 45 3 
, 
10550 ILL 

LOF 
0 

SD7077524 NOVO-NORDISK AS DKK2 30 
0 
ODOO S 2/412002 5121112004 6=004 3. 7 5 10 :972 72 2,89923 LL 

SLOF4002DOD2 SD7077524 NOVO_NORDISK AS DKK2 -200 GOOO a 21512002 512 12004 SM004 9:247 96 -7,41853 1,82943 LL 0 4 020002 0 
Or L F40020002 SF5902942 NOKIA (AB) OY EURO 08 -2 .7000000 S 911/2000 517007004 dQM04 3680 07 26 .33922 -89,538 15 LL 

SLOF40020OD2 SF5902942 NOKIA (AS) OY EURO 08 -1 so 00 0 S 91412000 612WOO4 :02004 24.53405 -8651289 -61 .978 84 LL 

SLOF4002DO02 SF5902942 NOKIA (AB) OY EURO 06 : 200000000 S 915/2000 512812004 rmOG4 272600 -949443 
-6 768 

43 LL 

SLOF40020002 SF5902942 NOKIA (AB) OY EURO 05 .2000000 S 91512000 5421112DO4 6Q12004 272601 -9,00966 -628365 ILL 

SLOF40020OD2 SF5902942 NOKIA AB) OY EURO 00 -6000000 S 911512000 512812OD4 enn004 8: 

1 
7a 02 -2641911 -18241 09 LL 

SLOF40020002 SF5902942 NOKIA (AB) OY EURO 08 -200 
0000 S 

2r2SQOOl 5/28120D4 6/212004 272600 450849 .1,782 4: L 

SLOF40020002 SN4645800 NORSK HYDRO ASA NWKRI 8 3 -4000000 S 2r2O/2003 5/2a/2004 6=004 24 585 19 14,02873 10,5564 LG 

L SN4845800 NOR K HY 0 
ASA 

NWKLRI8 3 '30000 0 20112003 5nWDO4 OW004 43889 : 
1 
0,34248 8 09' 41 LG 

SK HYDRO A' 
0 

5 1':292 eO -6115881 Y SA NWK I : SLOF40020002 SN4545800 NOR 
5 

DR 
SANWKRI 

-20000 
0 S 

2/24/2003 5/2812004 ermOD4 12 5:423 7. L. 6 OF40020"n 0 

SLOF40020002 SN4645800 NORSK H ORO A R 3 -2000000 
S 

2Q512003 5/2ar2OG4 6WO04 1229259 -8,74915 5,54 44 LG 

SLOF40020002 SN4545800 NORSK HYDRO ASA NWKR 
io 

3 -1000000 
S 

3/812003 W8/2OD4 6/312004 
6 
14 30 -348874 265758 LG 

SLOF4OD2OOO2 SN7133500 STATOIL ASA NOK2 50 .6 000 (1000 S atisnDOf 51282004 WnDO4 75:706 12 .44 :120 
70 

3077842 LIS 
7 SLOF40020002 SS4 845522 FORENINGSSPARBANKEN SEK A 4,2000000 S 4/511999 5/21112004 &WD04 77 e8l 68 

_68 , 
24 

1 
21 9:440 47 LG 

SLOF40CY20002 02364WI05 AMER ;CA MOVIL 8 A DE C V SPONS -1000000 a 7/1 912000 512812004 awOD4 3.53672 -220510 1 33182 LG 

SLOF40020002 02354WI05 AMER CA MOVIL 6 A DE C V SPONS 
.1 

2100000 8 7/2012000 5/2812004 6f3/2004 42,44060 -2e 338 
55 16 .1 

0204 LG 

SLOF40020002 AA5715749 OBE INS GROUP A$l .1 . ODOO S 312WO04 5/28/2004 ennOO4 1587 -14e 78 
11 

97 S3 

SLOF4=4002 ED5756025 BAYERISCHE MOTOREN WERKE (BMVV) A,500 DDOO S 1 211712003 5/28/2004 
611/20~ 

63. 
1 
960 -68,12624 493 1 SL 

SLOF40020002 rD5756025 BAYERISCHE MOTOREN WERKE (BMW) 4 00000 S 1211012DO3 5120/2004 6/l/2004 18 .852 2: 18 19700 .1.3405061 SL 

SLOF4OD2OOO2 FX0237407 DIAGEO ORD 28 .5.20 
0 

S 1011anDO3 5l2a/2OG4 6r3/2004 69,54025 m5g 063 19 1047706 SG 

101/1"op Do WO 

10 1 

SLOF4OD20002 EXG490154 ANGLO AMERICAN PLC USDO 50 -3.8000000 S 7/25r2i)03 5122004 6WOO4 80.483 ge -66:19 5 4'292 91 SG 

SLOF4002OOD2 EX0976400 WOLSELEY I ORD 25P .1,6000000 S 
11/1 

012003 5120/2004 Sr3nOO4 24,38887 69394 46 503 SG 

SLOF40020002 EX0976400 WOLSELEY I ORD 25P .2.2000000 8 11/2012003 Sna/2004 &WOO4 33,53469 :2'7' 145 
19 6 . 

3g9 50 SG 

SLOF40020002 FX0978400 WOLSELEY I ORD 25P -000 
010, 

IS 1112tQC03 Sn8nOO4 BWO04 IZ 194 44 -9,02t 24 2127320 SO 

SLOF40020002 FX0976400 WOLSELEY I ORD 25P 

-8

.0 
00
., S 

11125/2003 5128/2004 SWOO4 
1 
2 . 
1 
9443 .9 

."' 
71 210566 SO 

SLOF4OO2GOO2 FJO084845 YAHOO JAPAN CORP JPY50000 -2. 8 6r2Q003 512anOO4 GrMD04 1978721 -6 ill 40 
1 
3~645 75 SG 

SLOF40020002 Fie513124 MILLEA HOLDINGS IN NPV 
-1 

0000 

S 
101W003 512812OD4 602004 13,01049 -12.32049 

11010 SO 0000 1 :2 932 29 SLOF4002OOD2 F,15513124 MILLEA HOLDINGS IN NPV 2 ODOO S lOf7l2OO3 5n8/2004 UM004 26,02097 4 1 Og8 
61 SO SLOF4OD20002 FJ6513124 MILLEA HOLDINGS IN NPV -2 S Olgr2OO3 SnanOO4 6/212004 26,02097 26591 15 429 . SG 

SLOF4002OOD2 FJ6513124 MILLEA HOLDINGS IN NPV -1 
0000 

S 
1 
0/1412003 5naf2004 an/2004 13,01049 -13,22732 -21083 SL 

SLOF40020002 FJ6635a72 NEC ELECTRONICS CP NPV -300 0000 S 
7/1 

412003 W110004 ennoom; 18,66644 
-, ., 

720 .7 794577 SG 

SLOF4DD20002 FJ6840887 NIDEC CORP Y50 -3000000 S 7f7/2OO3 5121112004 6=004 32,13588 -2 
lei 

540 
10 

32048 SG 

5WO05 

Alfted P Sloan Foundation 
T. ID a 13-1623877 
Cap Guard international EAFE 



SLOF40020002 FJ6640687 NIDE C RP YSO 3000000 S 7/1112003 WB/2004 8WOD4 32 .13580 -22 .61770 51819 BG 
ORP Y50 0000 0 S 0 3 5125012004 OD4 071108 -7,40396 SLOP40020002 FJOB40657 N DEC GO 

1 

0 SM/2 0 

B,= 1 
30 00 GG 

SLOF400200M FJe64l8OO N;TT0 DENKO CORP Y50 .1000000 8 
712WO1, 

5/2802004 
&WO04 

5:359 37 -3,09255 
1 
ea: of IS C 

SLOF40020002 FJOB418DO N 
TTO 

DENKO CORP Y50 _6000000 8 .1120. 5/2=004 
WWOD4 

32.15820 -22,02927 10,12693 SO 
SLOF40020002 FJ6641 NITTO DENK C R Y50 _oDO 0000 S OW003 5n&12004 M004 32,15619 -20,94318 1 21301 SG 

800 0 0 P 
_1 
000000 s $11812OD3 Sag= 4 8=004 5 .35937 -3 .866 

76 
l : SLOF40020002 FJ6641800 NITTO DENKO CORP Y50 

04 
149261 SO 

SLOF40020002 FJea42329 N~KON Y 0 -3,DOO 0000 S 
810/2003 

5128/2OD4 6=004 31,02 14 -25,850882 
5. 
$41 02 SG 

SLOF40020002 FJO542329 N KON Y50 0000000 S 
8/25/2003 

5/28nOD4 6=004 10,56424 .1ogig 1 -35557 SL 50 
SLOP4002DD02 FJOB42329 NIKON Y50 :" :ODO 0000 s on7/2003 5/2802004 SrM004 10 .55425 .1157649 .1,01124S SL 
SLOP40020002 FJOU2320 N 

KON 

Y50 

1,0- 0000 8 
91112003 5na/2004 8=004 10 .58424 .1 2 :509 49 1945 2 SL 

SLOP40020002 FJeU2329 NIKON Y50 -1,0000000 S 9/212003 5n8/2004 eWOO4 10 .504 25 2 .701 19 :2:198 94 SL 
SLOF40020M FJ5042329 NIXON Y50 

.1,000 

0000 8 
9WO03 512812OD4 WWO04 10,50424 :1,120 02 -2.55578 SL 

:L P40020002 FJB7a39BB 
SMC YSO 

-2000000 . 6113/2003 5/28nDG4 5f3l/2004 21,88234 . 
1 
7 6 .4 596 2 : BG 

L -300 DODD 8 101=003 512812004 GWOD4 10 .64782 -12 6897 19091 SL 0OF4002DO02 FJOB04580 SH~N-ETSU CHEMICALS CO NPV :0488 0 
SLOF40020002 FJ6804580 SH N_ETSU CHEMICALS CO NPV .5000000 S lOwDO3 5/2a/2004 SM004 117,579 69 -2040107 -2,821 30 SL 
:LOF40020002 FJS8064580 SH:N-ETSU CHEMICALS CO NPV -300 DODO a 1017=3 602110004 6=004 10,54762 IZ430 77 .1,89095 SL 
LOF4OD20002 FJ6804580 SH N-ETSU CHEM CALS GO NPV 4000000 8 10/612003 512SUDO4 W=0064 14,08375 -10.37909 -2 .31534 St. 

SLOF40020002 FJS:OO544 TOYOTA MOTOR CORP NPV 
.1
.600 DODO S 9/11/2003 51280'2004 0=04 57,255180 -4 7 912 4 SG 

SLOF4002ODD2 FJO 85389 YAMANOUCHI PHARMACEUTICAL CO .1,0000000 S 7/4/2003 5/2812004 eWOO4 32 .0087 : :7,3347 3'1 5:2aO 30 SG 
9 9 SLOF40020002 FJBPB5389 YAMANOUCHI PHARMACEUTICAL CO I,OOODODO s 

717f2DO3 
5,28nDO4 RWO04 32,009 70 -27. 

23 
1 
go 

4,77472 So 
.LOF40020002 SN4645800 NORSK HYDRO ASA NWKRIS 3 _3Do 0000 8 7123)2003 512802004 SWOD4 18,43a eq -1 21847 5,22042 SO 
BLOF4DO2OOO2 874039100 TAIWAN SEMICONDUCTOR MFG CO -2,470 DODD S S/MDQ3 5/2812DD4 0WOD4 24,69942 -235:400 

49 
-70107 St. 

SLOF40020002 874039100 TAIWAN SEM CONDUCTOR MFG CO -4.500 DODO s at'15121303 &2ar2OO4 V&2OO4 44 .90894 -4a .424 25 
.1 . 
42531 St. 

: F4W20002 a 
03 

00 
TAIWAN SEMICON UCTOR MFG GO 4,40DOODO S 

8,1 
a/2003 s2wow SWOO4 33.99 20 -35,77108 

.1 . 
711 - SL LO _1, . 1 . 

LOF40020002 .74403:1'00 TAIWAN SEMICONDUCTOR MFG GO -2.3000000 S 8/19/2003 SQS/2004 =004 2ZOOD940 -24.D4O 74 4 28 L 
:LOF4002DO02 :74030ilOO 

TAIWAN 
SEMICONDUCTOR MFG CO -4,7000000 8 ar2=003 smar2OO4 6MOD4 40,99a go -51,207 :1 4,209 02 St. 

LOF4DO2OOO2 74039 00 TAIWAN SEMICONDUCTOR MFG GO .2,430 ODOO S 6/2112D03 5f2a/2004 WMOD4 24,29943 -27,782 2 -3,48342 St. 
:LOF40020002 E05529020 DAIMLERCHRYSLER AG ORD NPV 4,400 0000 S 

=Wool &, 
fr2OO4 &=004 82.41245 -81,59154 82091 LL 

LOF40020002 ED5529026 DAIMLERCHRYSUER AG ORD NPV 
-500 

0000 S 0/2942001 S/3i/2OD4 81=004 22.29010 -22.96532 
a75 

16 U. M r 
SLOF40020002 ED5520026 DAI LERCHRYSLER AG ORD NPV 

-2DO 0 

, 
7=DOi 5/31/2DO4 W=004 0,01607 

- 
1703 -5- 96 U. 

SLOF4DO2OOO2 EF4002129 BOUYGUESEURI -2.500 0000000 s 
1 
2rallggg 5/31/2DD4 GWO04 86,07123 -1 418 

1 
272 -30.74149 U. 

SLOF40020002 EN7792539 HEINEKEN HOLDING EUR1 VA' 4,4000000 S 40,009 Sa Ir2OO4 OW004 
f2 

53468 -104,08874 24 447 02 LG 
SLOF40020002 FH0073562 CHINA MOB L 

- 
~HK HKDO 

io 
.285000000 

1 
W31/20DO 513 ;=04 eWOO4 .::156 31 -175.40935 _05 :253 04 LL 

SLOF40020M FH0073552 CH NA MOB:LFE HK)) HKDO 10 -5:sw DODO 3/912001 5/3 /2OD4 &WOD4 15 .4687 -26,67141 -1 1,202 65 LL 
SLOF40020002 FM073552 CHINA MOBILE (HK) HKDO 10 -4,5D0 0000 8 3121/2DOI 5131/2OG4 8=0064 12, 

6
. 2: .20,95722 -81300 go LL 

SLOF40020002 FHOO73562 CHINA MOBILE ((HK; HKOO 10 415000000 S ar2=001 
5131r2004 BarlOO4 IZ856 26 

~20 24 73 -7,592 
47 

LL 
SLOF40020002 FH0073552 CH 

NA MOB 
LE HK HKOO 

1 
0 -50000 0 5 312SQOOi M 

1 

/2004 0=004 14,06251 -22:40 : 59 -6 .34708 LL 
SLOF40020DO2 FH0073552 

CHINA 
MOBILE (HK) HKDO 

io 
-5:ODO 000000 

S 
4/9/200 

1 
513112004 6WOD4 '14 062 51 .20 :11 77 -6 .7 720 LL 

SLOF40020002 FHO281932 JOHNSON ELEC HLDGS HKDO 0125 -9,5000000 S 121=000 513112004 
&wOD4 

8 :865 4 
1 

-1 37597 
8 

1 4899240 U. 
SLOF40020002 FHO281932 JOHNSON ELEC HLOGS HKOO 0125 -135000000 S 

I 
SrJf/2004 &22004 IZ598 21 -20.33049 7 74t 28 LL 

SLOF4OD2ODO2 FH628i932 JOHN ON ELEC HLDGS HKDO 012S 
.80:000 

0000 
3 

4/12/441122003 513 IrAO4 0=004 74,65608 -78,e2B 74 :3 : 972 Do LL 
SLOF40020002 FHO448089 HUTCHISON WHAMPOA HK$0 25 40000000 S 41711999 551=04 61=0064 2849884 -29,92638 -342752 LL S 00 

SLOF4002ODD2 FHOS59927 SUN HUNG KAJ PROPERTIES -2:000 0000 8 8,2002 5131/2004 6=004 16 :747 17 -13,85257 2:894 00 LG 
6 4 02 FHOS59927 SUN HUNG KAI PROPERT:E .30000000 S gtgr2002 S13lr2OO4 6=004 2 2076 03 4,304 7 8 . 0 1 :20 Of 8, 93 LG 

SLLOOFF400DO22DD0002 FKSBSGD27 SUN HUNG KAI PROPERT ES 3: 00 
DOOD 

S 8/1 202002 5/3 /2OD4 ewOO4 2 ::1120 70 20:226 4,098 5 LG 

SLOF40020002 FHOBS9927 SUN 
HUNG 

KAI 
PROPERTIES _3 ODO 

0000 
8 8/14/2002 5/31/2004 6=004 25 .12078 -20,07295 5,047 111 LG 

SLOF4002GO02 FHOSSO927 
SUN 

HUNG 
K41 

PROPERT ES .3,0000000 S &7012002 513jr2oD4 6=004 25,12075 .20,94893 4,173 a2 LG 

SLOF40020002 FJ6475498 VODAFONE KK 
-70 

0 S 84M 02 SMInOO4 arMO4 18.09021 -22,06702 -3,06871 L 
000 00 SLOF40020002 FJ&475498 VODAFONE K K. -8 DODD S 8r22/2G02 5/31/2004 &WOD4 21.71339 -25,12269 .3,40950 LL 

SLOF410020002 FJO476498 VODAFONE K K .70000 S 812312002 5131/2004 OW 04 18,99921 -22,63164 -3,63243 LL 
00 SLOF40020002 FJO475498 VODAFONE K.K. 70000 6 a/27/2002 5131/2004 SKJaD04 18 .99922 -22,14654 -3 .147 32 LL 

SLOF4OD20002 FJe47549B VOnAFONE K K. 
_1 
50000 S wa/2002 513V2004 BWOD4 40,11260 -47,23795 -652535 LL 

SLOF40020002 FJO476498 VODAFONE K K 
-60000 

8 8/29QO02 541 
1 
/2004 &WO04 102 504 .18,eOB 84 -2:323 80 LL 

SLOF4002ODO2 FJ0776285 SANKYO GO Y50 .1,0000000 S 
1 
211 

5/1 
6/3 1/2004 

OW004 1 
9:8839 13 -22,96274 -3,12381 LL 

:LOF40020002 FJ0775285 SANKYO GO Y50 -I,DD0 ODOO S 1211.121. .,/2OD4 
OW004 

1983912 -211,945 62 -2,11OSSO U. 

L(3F40D20OO2 FJ7550704 SMFG FINANCE(KY) 144A 
_e
.000,000 0000 S 212MOO3 5131/2004 OW004 

1 
38:59a 06 -4897332 87.62474 LG 

SLOF40020002 NC2056801 ABITIBI-CONSOLIDATED INC 4000000 S 
1 
0/19/2000 5411 /2004 &WO04 2.83043 -3.06002 

_229 
:99 LL 

SLOF40020002 FJOBOL4580 SHIN-ETSU CHEMICALS CO NPV .300 DODO 8 1=2003 5Ml/2004 &WOD4 10. 42872 -12,28431 .1,855 
S SLOF40020002 FJO804550 SHIN-ETSU 

CHEM CALS GO Npv 
-SOD DODO S 

1 
01912003 513112004 &WOO4 17.38120 

.20
.27832 -2,897 12 St. 

SLOF40020002 FJ6804580 SHIN-ETSU CHEMICALS CO NPV .3000000 S 101`1012003 5131/2004 &W004 10,42872 
_1 
225058 A.621 88 SL 

SLOF4DO20002 ESBO`14831 SYNTHES INC CHFO OOl(P0ST 
- 
00000 S 11114/2GD2 0/ r2 D4 

6/4/2004 1 
0135165 5.33327 5,01830 LG 

SLOF40020002 ES0014631 SYNTHES INC CHFOOOI(POST DO 
I ", 

512 02 6/11/2004 6/4/2OD4 
1 
035 

1 
65 -5 494180 LG 0 0 0 5 . So :4 : :1 

00 0 8 0 0 SLOF40020002 ESBO1463i SYNTHES INC CHFOOOI(POST -4820000 S 12/i7t2 02 811/2 04 01412 04 543 1 8409 4 26 :938 87 LG 

SLOF40020002 ES7110756 HOLCIM CHF2 (REGD) -1,6500000 S 
1 lrjr2oOO 

6/112OG4 614/2004 
8581 

87 -7101669 14,594 18 LL 

SLOF40020002 ES7110750 HOLCIM CHF2 (REGO) -6800000 S 11/11312000 61112OD4 6/4/2004 35:28'2 06 -29:148 04 6,13402 U. 

SLOF4DD20002 FH0448069 HUTCHISON WHAMPOA HK$O 25 -3 
' 
000 ODOD S 41migoo B/i/2004 OW004 20. 

0275 
-22,44477 -241719 LL 

SLOF40020OV2 NC2056801 ABITIBI-CONSOLIDATED INC -27000000 S 10/1912000 6/1/2004 6/412004 10,869 3: -2005515 
-, 

785 81 LL 
SLOF4OO2GDO2 NC2056801 ABITIBI-CONSOLIDATED INC -1 7000000 S lanOI2000 e/112004 614/2004 11 88069 

_I 
3.260 83 38014 LL 

SLOF40020002 sS56ga78l ASSA ABLOY SEKI SFR B -600 
0000 8 

5/14/2001 5/112004 61412OG4 6 952 21 9,263 58 
_2 . 

301 37 LL 

SLOFAIDD20002 SS5608781 ASSA ABLOY SEKI SER B -3,5000000 8 511 4/2001 6/112OD4 6/4/2OD4 40 85 G4 -54,03751 .13,18347 U . 

:LOF4002000'2 FJOB04560 SHIN-ETSU CHEMICALS GO NPV .1000000 S 10/10*003 611/2004 61412004 3: 554993 _ 4,083 52 -52359 SL 

LOF40020DO2 FJaSO4580 SH!N ETSU CHEMICALS GO NPV 
_5(,O DODD 

10114r2003 61112004 614/2004 17,79964 2058176 -278214 SL 
SLOF40020002 FJ6804580 SH 1,)_ETSU CHEMICALS GO NPV -5000000 

1 
Olifir2003 alinOD4 614r2D04 17.798 (13 -20. :37 63 -3:038 00 SL 

SLOF40020002 SN454S :00 N RSKH D CA NWKR11 : 3 200 0000 
6 

712312D03 6/1/2004 6/4/2004 1253221 -8, 1231 3 .71 90 SG 

:LOF40020OD2 SN464S 00 NOORSKHYYDRROASSAANVVKR 3 :Too GOOD S 7r2412003 6/1/2004 e,412004 6.26610 4,55678 1 70: 32 SG 

LOF40020002 NC2058801 ABITIBI-CONSOLIDATED INC - 00 0 GO S 0/2012000 OWO04 W712004 5,01620 -6,24039 -624 19 LL 

SLOF40020002 SSSO987BI ASSA ABLOY SEKI SER B .:Do 00000 s 5114/2DOI 6WOD4 a/7/2004 5,93321 -7.7111 -1,70543 LL 

SLOFAIDD20002 SN4645800 NORSK HYDRO ASA NV'rKRiS 3 .2000000 S 712412:03 &WOD4 6f7/2 04 12,78705 
5 

365 50 SG 

SLOF4002ODD2 FH0448069 HUTCHISON WHAMPOA HKSO 25 -3 
, 0000000 S 

4f7ii 99 
orjnOO4 

ef7/2OD4 10,57080 -22,44476 .2 : 07'3 98 LL 00 .9' 5 

SLOF40020002 NC2056801 ABITIBI-CONSOLIDATED INC 4. 
DOD 

0000 S 1DI20/2000 6=004 61812004 28.10580 -31,201 98 .3 
.09816 

U . 

SLOF40CY20002 NC2056801 ABITIBI-CONSOLIDATED INC -2.000 DODO S 101230000 61=004 owOD4 18,26877 -20,690 74 -2321 97 LL 

SLOF40020002 SS5698781 ASSA ABLOY SEKI SER B 
.5000000 

S 5/1412001 613/2004 6ia/2 04 15290 .771 
9 
15 A,76e 75 LL 

_1ge,OOO 0000 S SrX004 602004 6/4/2004 5 : 
_,.4. 

5 ~6 69,07537 S3 SLOF4OD2ODO2 FMO292938 SINGAPORE TELECOM SGDO 15 0 25~ 
21 
073 13 

SLOF40020002 NC2109725 BOMBARDIER INC 70 ODOO S 41M003 6/412004 
Bg/2DO4 

23 4 -1,54541 :28 all L S 0 5 
TO 

00 
41812003 Sn12 2 -1,70818 L F40020002 NC2109725 BOMBARDIER INC ~8000 00 8/10120D4 2,e7O 059 94 a4 LGG 

SLOF40020002 SN4645800 NORSK HYDRO ASA NVVKR18 3 00000 7/2412003 6012OD4 6/1 012004 6,46335 -455677 
i'lloo 

of SG 

SLOF:DD20002 FJ0747201 ROHM CO YSO 
-, 
000000 S 416/iggg 6/8Q004 6111/2004 12 .03530 257847 .543 117 ILL SLOF 

002DO02 FJ0747201 ROHM GO Y50 ,00 ODOO S 41(Vi 999 619/2OG4 oil 4/200-4 1208932 :1,2.578 47 .489 5 L 

SLOF40020002 NC2109725 BOMBARDIER INC 80 0000 S 4/8QOO3 6110/2004 6/15/2,D4 2:476 73 .1.768 1 : 7 
1 
0 55 LG 

SLOF40020002 SN7751258 YARA INTL NOXI 70 :500 
0 

7/2312003 6110/2OD4 6115/200-4 3,65044 .2,425 
S 1 . 

22458 SG 
000 0 8 SLOF4OD2OOD2 SN7751258 YARA :NTL NOX 170 400 ODOO IS 712412003 611012004 5115r2004 21D20 35 2 OD7 03 

9 
1 
3 
32 SG 

SLOF4002OW2 SN7751258 YARA NTL NOKI 70 -3000000 S 7/24/2003 0/1012GD4 ell 5/2D04 2,19026 
1 
:504 ol 68561 SG 

SLOF40020002 SN7751258 YARA INTL NOKI 70 -2000000 S 7/25/2003 811012OD4 6/i5/2OD4 1 46017 -1 028 4 431 53 SO 

SLOF410020002 E14056715 ASSICURAZIONI GENERALI EURl 
-1 

S 4 /1999 611 V2004 (VISnOO4 28,08304 41, 
1 
01 go A5 038 92 L 

SLOF40020DO2 EX31348M BARCLAYS ORD GBP025 1:0,0000 0000000 S 7/f47)2 02 611112OD4 
elle/2004 

is .ossel 318245 l,a74 18 LL 

SLOF40020002 EX3134860 BARCLAYS ORD GBPO 25 :1 4 0 0000 S 7/4/20002 611 i/2OD4 8/116nOD4 1242675 :,' 856 14 1,67061 LL 
0 002 =004 37 

20 
17 0

:026 9 

SLOF40020002 FJ0251444 DAIWA SECS GROUP NPV 5 
. 
0000000 S 

21112 
6/il/2004 

S' 
: 

7 
-22 

5 
15,1 02 LG 

SLOF40020DO2 SS4440522 FORENINGSSPARBANKEN SEX A 3DO 0000 6 401999 1111'112004 8116n0041 
5 
541 35 4 .87437 S: 

a 
.1: LG 

SLOF4002ON2 
SSSOO8781 ASSA ABLOY SEKI SER B :SOD DODD 6 511V200 

I 
&1 

1 
12004 6/10VOO4 007295 -7,719 

" 
-1104e 6 LL 

SLOF40020002 SN775125: YARA INTL NOKI 70 -200 DODD S 9/lSn003 61 ;lr2OO4 S/l6n004 1147049 -l .D44 22 43227 
SG SLOF40020002 SN775125 YARA NTL NOKI 70 -300 

0000 S 
9/17/2003 S/ 

1 
12004 6/~Gn'064 2,21474 .1,57947 63527 SG 

SLOF40020002 SN7751258 YARA INTL NOK1 70 -4000000 S g/lW003 6111/2004 61 8n004 2,952 911 -2, 1 
1 
1 
2' 

84169 SG 

SLOF40020002 E140587115 ASS :CURAZIONI GENERALI EUR 1 -1000000 
S 

41711999 OIMD04 
0)17)2004 

Z 590 93 -4,1102. -1,51927 ILL 

SLOF40020002 E 40587 5 ASS CURAZIONI GENERALI EUR1 -5000000 S 11/2412000 6/1412004 6117/2004 12,05467 -1743738 4,48271 LL 

SLOF4002DO02 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV -5980000 S 9/21/1 999 6/1 4/2OD4 811712004 59,94046 .68,28292 .834246 LL 

SLOF40020002 FX3134866 BARCLAYS ORD GBPO 25 
_I 

.200 
0000 S 71412002 8114r2004 6/1 712,04 1054615 -9,30526 

1 . 
240 89 LL 

SLOF40020002 EX3*4868 BARCLAYS ORD GSPO 25 ~3130 DOOD S 71SUO02 S/MOD4 I .OD4 2,63654 .2,30555 27099 LL 

SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEX A 
_1 

3000000 S 
41WI999 6114/2004 a/17/2OG4 24011 53 -21 12228 288925 LG 

SLOF40020002 SN7751258 YARA INTL NOKI 70 -3000000 S 9/1912003 6/14/2004 6/17/2004 2,244 2 
1 

.1 .59731 64690 SG 1 70 1 

SLOF40020002 SN7751250 YARA ;N 
TL 

NOK 4000000 S W2/2003 6/1412004 6/1712004 2,09227 -2,10697 :85 30 S 

SLOF40020002 SN77511258 YARA NTL NOK 70 -300 0" S 9)2312'03 0/14/2004 81 7)2004 2 
' 
24421 -1,585 21 7900 SG 

SLOF40020002 E14056715 ASSICURAZIONI GENERALI EUR 
1 

-1 
.0000000 S i V2412000 6/15/2004 6/1 ar2OO4 '2599002 .3487476 

_a 884 

74 
LL 

SLOF40020002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV -8360000 S W1119109 6/1612004 6/1812004 84 .52370 -95 :459 Off .10,93536 LL 

SLOF40020002 FJ8251444 DAIWA BEGS GROUP NPV -30000000 8 214/2DO2 0/15nOG4 6/18/2004 21AD4 18 -1264 86 8951 30 LG 

SLOF40020002 FJO747201 ROHM GO Y50 -1000000 
S 

41WI 999 6/15,2004 6/11112OD4 11,87927 -12,57847 -89920 LL 

SLOF40020002 NC2056801 ABITIBI-CONSOLIDATED INC 4000000 . 10123/200 e1I5/2OG4 611812004 2 7 
1 
433 -3,16780 -4 347 LL 

SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEX A -8000000 
S 

4/o/log: 6/1 SnOO4 
6,18,204 

14,841 57 -12,998 33 
1 
.854324 LG 
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SLOF40020002 E14058715 ASSICURAZO I GENERALIEURI 
-9 S 

li/2412000 6/18,2004 801/2004 23,3840 -313872 -8,0 32 LL 
SLOF40020002 E14056715 ASS CURAZ:ONI GENERALI EUR1 .30000 ODODOOOO 5 1113012000 6/1 U2004 ar2l12OO4 7,7D4 6: _I 1,044390 -3,2049601 LL 
SLOF40020002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV -1-166000 S gnillgoo 511=004 W ;/2004 1681900 .18,95470 -2. 

1 

35 79 
LL 

SL F40MOO02 EX304800 BARCLAYS ORD GBPO 25 00000 S 7/512 02 611612004 6a /2004 
1 

941 32 -14,19331 1,748 01 U. S 
OF40020002 

&J 
1 -1,42: 17 Lo FJO251444 DAJWA SECS GROUP NPV -2:000 0000 6 214/2002 612004 (V2 /2004 14 6.39034 LG S 0 S 

2W 02 
1 

1 : 
a 

, 0 002 1 1 2 L F40020002 FJO251444 DAIWA ECS GROUP NPV -2,000 
0000 8 0 

6118/2004 On /2 04 14, :l 1 -7 8 30 0,93355 LO r 
S 

L F4 0002 NC2050801 ABIT:B :-CONSOLIDATED :NC -aOO 0000 S 012312000 SlilS/2004 6/21/2DD4 4,02746 4,75171 -724 5 LL 
LOF40020002 N020541801 ABIT B _CONSOLIDATED NC -200 OODO S 10/2412000 61 602004 6/21/2004 1 34249 -1,58227 -23 7: U . 

SLOF40020002 SS484a522 FORENINGSSPARELANKEN SEK A 400 ODOO 8 4/611999 6/1=004 W /2OG4 7:407 91 -8,49910 DO: 7 LG 
SLOF40020002 E14058715 ASStCURAZIONI GENERALI EURI 00 DDOO S 11/3a/20DD 6/1712 04 &=004 20,93217 .2945145 -8:1,1 : 2: LL 
SLOF40020002 EX3i34:ea BARCLAYS ORD GBPO 25 1 :00 OODO S 7/512002 6/1 7/= ar2=004 14,234 7a -12:.el 

a 
26 18 4 LL 

LOF40020002 EX3 
1 
34 Be BARCLAYS ORD GBPO 25 -2000000 S 71812002 61 712004 arrMOO4 1,T79 35 

_ 
57572 20303 LL LOF40020002 

FA251444 DAIWA SECS GROUP NPV -3.000 DDOO 8 2ISnOO2 B111 712004 612212004 22,55874 -111,62004 10,73070 LG 
SLOF40020002 NC2O5e8OI ABITIBI-CONSOLIDATED INC 

.800 
00 0 S 10/24/2000 611712OD4 a=004 1:33* 13 -a.329 09 

_998 
IS LL 

SLOF40020002 864548522 FORENINGSBPARBANKEN SEK A -200 
DODO 

S 401 99 011712004 SIMOD4 
3 
70609 -3,24958 45651 LG 

SLOF40020002 EX3134860 BARCLAYS ORD GBPO 25 _900 
0000 

S 7/8/2:: 611812004 812312004 7,99095 -7,09078 9DO 19 LL r 
'LOF40020OD2 NC205a8Ol ABITIBI-CONSOLIDATED INC -6000000 8 10124/2000 6118/2OD4 SJ=DO4 337529 395 6 -58039 LL 1 1 ena/2 3 012 1 :,.5 la 
SLOF40020002 NC2058801 ABITIBI-CONSOLIDATED INC -20000 0125/2000 S/ W004 

004 5 
1 

3 
-241 01 LL 

00 r SLOF4MOD02 SS4840522 FORENINGSSPARBANKEN BE A -1000 41W 9 612312004 1,89015 -1,62479 2115 3 SIISQOD4 
K 000 .1 W 004 301 47 -25 BOB 05 

8: L 
I r SLOF40020002 SS4B4a522 FORENINGSSPARBANKEN SEK A -1 .600 

0000 
004 312 4 165 LG 

LOF40020002 :N77:1268 YARA ;NTL N KI 70 -7000 on4/2 03 SIl8QOD4 Bn3/2OD4 5:4e227 13 -3:a74 54 1,75249 

UOF40020002 N77 
i 
25a 

YARA NTL 
NOOKI 

70 
. 100 0000000 ss 0,25120003 

all 
SnOO4 Sn312004 77530 -52427 251 03 SSG 

SLOF4002DDO2 SS4046522 FORENINGSSPARBANKEN SEK A 
-900 

OODO S 4JO11990 eni/2004 8n4/2004 17,00230 
_I 

4,023 
1 
2 Z379 18 LO 

SLOF40020002 SS4&4a522 FORENINGSSPARBANKEN SEK A 
1 

0 4110999 6=004 0/28/2OD4 34.02340 -29,24823 4.77717 LG 
SLOF40020002 EXOBI8271 

SM 
:THS GROUP ORD GBPO 25 .1 :'2008 00'0'000 S. 412Of2OOl 6/2312OD4 602812OD4 15,73053 -13.98897 1 .743 

So 

LL SLOF40020002 EXO8i8271 SM THS GROUP ORD GBPO 25 -00000 8 613011099 60230004 &2&7004 
1 

- - 
A2 

140 
-1708 LL 

SLOF40020OD2 EX0818271 SMITHS GROUP ORD GBPO 25 
-892 

0000 8 4120/2001 Sn3/2OO4 war2004 11,6-35 
_1 

0,32812 1 3 23 U. 
SLOF4002ODD2 EX0818271 SMITHS GROUP ORD GBPO 25 .4920000 6 412012001 On3/2004 8,12anOO4 19,42a 77 .17,27529 2:105" 48 U. 
SLOF40020OD2 NC2058801 ABIT BI-CONSOLIDATED INC 

.50 1 
0125=00 SQ312004 IN28,12004 3.37714 

_3,977 
a3 _000 69 LL 3 

=DIER INC 00 WOO s 03 1,80a 89 LG 00000 8 SLOF40020002 NC2109725 BOM -Z3 
418120 

(V23/2OD4 S/28nOO4 694467 -6,07778 

.LOF40020002 EX0818271 SMITHS GROUP ORD GBP 25 -BOB 0000 
S 

412012001 
Sn4rlOO4 SnWOO4 7.97470 -7,03900 93499 LL r 

'LOF4002DO02 EXOSI 6271 SMITH GROUPORDGSP025 
.1 
92 DOOO 

a 
4/23/2001 8n412OD4 S/2gn004 2.51830 -2225 

19 
2931 

7 
LL S 

8 
1 _a :808 

LOF40020002 FJ659a448 MITSUB SHI MOTOR CORP YSO -25.000 
0000 S 

4AV1999 Bn4/2004 0129=04 40,06830 7 97 47740 07 LL 
SLOF40020002 NC2o56aol ABIT:B :-CONSOL :DATED :Nc -aOo 

0000 
. 

1 
0125/2000 6124/2004 BM/2004 40 278 4 .77340 -72062 LL 

SLoF4OD20DO2 NC205680 
I 
ABIT B -CONSOL DATED NC .500 

0000 
S 

I 
Or2512000 BQ412004 51=004 3:3'84 77 -3 

'7' 
84 

_593 
07 LL 

SLOF40020002 NC20568DJ ASiTIBI-CONSOLIDATED INC .1000000 S 
IO/2S,2OOO 

w4f2OO4 0129=04 076 Be -7 .431 -11735 LL 
SI
.01`002DO02 

NC2109725 :OMBARDIER INC -600 OODO 8 418,12003 W412OD4 0/2912OD4 70000 -1,32464 
38 
142 LO 

:LOF40020002 NC2109725 OMBARDIER INC -5000000 S 4/812003 on4/2004 SI29QOO4 1,4271 72 A elO3 67 31 
785 

LG 
LOF40020002 S55698781 ASSA ABLOY SEKI SER B -3000000 5 5114/2001 8424/2004 WO/2004 3,70 98 -4 31 

7 
-64381 U. 

SLOF40020OD2 SS589:781 ASSA ABLOY SEKI SER B -2000000 611512001 8124/2OD4 enO/2DD4 2 2532 -3 125 ~: -eOO 27 LL 
SLOF40020002 S8569 781 ASSA ABLOY SEKI SER B -3000000 il/WO02 0124/2OD4 SKIO/2004 3:'787 97 

.3
:5 :2 2 305 LL 

SLOF40020002 EX081 7 SMITH: GROUP ORD GBPO 25 -1,708 ODOO 4/23/2001 BQ512004 a/30120M 22.393 
Be 

-1.,7 :'4 9 2,5 :9 09 LL 5 1 :2 1 
LOF40020002 EXOS 27 

1 
SM 

TH 
GROUP ORD GSPO 26 -92000, S 4rAnOOl 0125/2004 SnOr2OO4 

I . 

2Oe 
23 

_1,057 
74 

148 
49 LL 

SLOF40020DO2 FJ65W48 MITSUBISHI MOTOR CORP Y50 -7 ODO ODOO 401999 en5/2OD4 W3Or2OD4 11,08435 -24,5B6 51 -13,50218 LL 
:LOF40020DO2 NC2056801 ABITIBI-CONSOLIDATED INC -700 0000 

1 
012anOO20 6/2512004 613012004 4 .72279 .5 .560 IS -83737 LL 

LOF4002ODD2 NC2861143 SUNCOR ENERGY INC -100 OOOD 823/2002 an512004 8/30/2D04 2.83230 -1 .781 55 85081 
LG SLOF40020002 FJO251444 DAIWA SECS GROUP NPV .1,0000000 

S 
21512002 OnSI2004 711/2OD4 72 39 -3 .94268 3,321 71 LG 

SLOF4002DO02 FJO251444 DAIWA SECS GROUP NPV 
.1 .00 

2WD02 dQ8nOD4 7 ~12 04 7:2'644 39 -3,08772 3,27e 117 LG S 
MITSUBISHI MOTOR CORP YSO 10,00 : O~ 

5 
-13,52857 LOF40020002 FJ8598448 -= 

"0' 
4/511999 5,211/2004 7/1 /20 11,05994 .24 .588 

1 LL SLOF40020002 NC205680i ABITIBI-CONSOLIDATED INC 4. . .OOo S IO/mOOO enar2OD4 7rMOO4 2.712 22 -3,17724 46502 LL 
SLOF40020M NC2801143 SUNCOR ENERGY INC 

.,OOOOOo 
8 8123,2002 607110=4 7nNOO4 Z 544 21 -1,78155 762 

Be 

LG SLOF4DD20002 FJOSO8445 MITSUBISHI MOTOR CORP Y50 0000 S 4IS11999 GKI912004 7 OD4 18.268 112 -38,03595 -20,367 13 LL S MOTOR 
CORP Y50 -.1 U0,00D DODO S 7r2n 26,57282 .50,43092 LOF40020002 FJOS9844a MITSUBISHI IS 41711999 &'2wOO4 

0- 
-32,BSB 10 U. 

r2r2 04 SLOF40020002 NC2058801 ABITIBI-CONSOLIDATED INC .3000000 
S I 

O/26nWo Sng/200,4 71512004 2,03235 -2 .382 :3 -35058 LL 
SLOF40020002 NC2861`143 SUNCOR ENERGY INC 

"0 
00 0 

8 
812312002 eng/2004 /SnOO4 2,62035 -1,781 5 73880 LG 

SLOF4OOQO0D2 NC2058601 ABITIBI-CONSOLIDATED INC ~70 
00 

S 10/26nooo MWOO4 IWOD4 4741 52 -6,56016 -111 L 
BOMBARDIER INC 000 

0 Ion 1 3" :4 L 
SLOF40020002 NC2109725 -2 .1000000 S 402DO3 6130/2 04 7 OD4 626703 4 .83623 6 0 LG 
SLOF4002OW2 NC2801 143 SUNCOR ENERGY INC -3GD 0000 S a/23/2GD2 613012004 TiMOO4 760784 -534486 i283 18 LG 
SLOF40020002 FJO598448 MITSUBISHI MOTOR CORP Y50 -9.0000000 S 4f7lI 299 702OD4 7nl2OG4 

1 
4 :051 72 33 :429 90 

_19, 
37818 LL 

SLOF40020002 NC2OSa8OI ABITIBI-CONSOLIDATED INC -1 
00 

0000 S 
I 
0126QOOO 7/2/2004 7n/2OD4 1384 84 -70431 _I 0947 LL 

SLOF40020002 NC2109725 9 MBARDIER INC -9000000 S 4 Sn003 702004 
7f7/2OO4 

2,68809 .1
. 'Be pa 

7 
1 
13 L 

SLOF4002ODD2 NC2109725 BOMBARDIER INC 500 ODDO 
S 

4/WOO3 7/212004 7f7/2OO4 1,49338 87 3 :9 51 LCG~ S S 0 S S, 
002 7/2r2OO4 ;f712004 25722 -' : ;078 29 79 LOF40020DO2 NC2861143 UN OR ENERGY INC -10 00 

m 
I L S 

CC R ENERGY INC 0 
0 

0 
S 7rM 7 : 8 

3 :19 LGG SLOF40020002 NC2801143 UN 
0 

-100 .. aQSJ2OD2 004 17/2004 2625 -1,77828 47 
SLOF4DO20002 SS48405n FORENINGSSPAREANKEN SEK A -6000000 8 4/5/1999 7r2nOO4 7nl2004 

1 
152626 -9,74874 

1,777 
52 LG 

SLOF40020002 FJG598448 MITSUBISHI MOTOR CORP Y50 
.5.000 

ODOO S 
0711999 71M004 71912

.- 
'1 142 :S -1 . :72 1 .1 

1
.129211 U. 

-8 : 91 48 SLOF40020002 NC2881143 SUNCOR ENERGY INC -5000000 S 8126n002 71M004 7 .120" 2 1 3 2 40005 LG 
SLOF40=002 NC205680i AS .5 

S 1 
0/2&7000 7f7/2GD4 7/1212 49a 40 LL 6 :T:B : .CONSOL :DATED :NC 00000000 8 1 OD4 3,47505 -3 . 97155 

LOF40020002 NC2060801 AS T B -CONSOL DATED NC .1 
00 00 

0/27/2000 7f7/2004 7112/2OD4 
a" " 

-78093 -9492 U. 

S 8 ;/19/2004 SLOF40020OD2 NC2109725 BOMBARDIER INC -21000000 S 41M003 7/14/2DO4 625519 4,63823 
1 . 
81 
9 
36 LG 

LOF40020002 EXO533iSI COMPASS GROUP ORD GBPO 10 -3 0 ODOO 202001 7/19/20G4 /2212004 1 .88705 -2 .11493 -22788 U. 
SLOF4W20M EXD533151 COMPASS GROUP ORD GBPO 10 .2,600 OODD S 2r2noo 

1 
711 912004 7/22/2004 

1 
8 35445 

_18 
32937 .1 07492 LL 00 

SLOF40020DO2 NC2109725 BOMBARDIER INC -1 10 00 0 S 4 SnO 3 7119Q004 7/22/2004 3.08793 -242850 65943 LG 
SLOF40020002 SS5e9878I ASSA ABLOY SEKI SER B :200 000 

0 
8 

1 
1//8120002 7119QOO4 7r2212004 253424 -2'3 22 L r 

0 0 000 S 'LOF40020002 SS5598781 A SA ABLOY SEKI SER B -0000 1111112002 7/19/2OD4 
nnOO4 

1 
0
: 
1 

3698 
.9 .2336 0728 720 U. 

7r SLOF40020002 EX0533151 CS MPASS GROUP ORD GBPO 10 -6000000 S 2r2l2OOl ;/2012004 7/23/2004 3,697 :7 4 .22: 86 -531 99 U. 

SLOF40020002 EX0533151 CO PA SGRO P ORD 
GB 010 

-9000000 S 611712002 /20/2004 712312004 1141 1 52 7 80 33901 LL 0 0 
0 

.1 0 . . 
: 
17 

S 0 0 a ;12 SLOF40020002 EX0533151 COMPASS GROUP RD GBPO 1 0000000 S a/19/2002 712012OG4 3/2004 9.58 :9 200 4 59925 LL 
LOF4002DO02 EX0533151 COMPA S GROUP ORD GBPO 10 -1,800 

00 
S /2wOO2 712012004 

/23/2004 
1 1 093 62 -10,41338 6802 LL 

SLOF4DO20002 EX0533151 COMPASS GROUP ORD GBPO 10 -1,2000000 S 6121/2002 7/20/2GD4 
712312004 

7:395 74 -7 .16355 232 1 : LL 

SLOF40020002 EXO533iSi COMPASS GROUP ORD GBPO 10 -1,6000000 
S 

fln4/202 7/2012004 7123/20D4 
9.80099 

.9,37032 49007 L 

SLOF4002DO02 NC2109725 BOMBARDIER INC 4,600 DOO 4/8/2003 ;/2ar2004 7/23/2004 12.86887 5556 2 
. 
71331 LG 

0 111/2 02 1 .0 99 LL SLOF40020002 SS5608781 AS ABLOY SEKI SER B -1 100 000 0 S 
11 0 

/20/2OG4 ;12312004 13801 89 ~12 704 70 96 

SLOF40020002 SS569878 
I 

ASSSAA ABLOY SEKI SER 8 -0000000 : 
1111 

2r2002 W2012004 /23r2OO4 7,52820 -a .925 7 602 42 LL 

SLOF4DO20002 874030100 TAIWAN SEMICONDUCTOR MFG CO .0 olao S SQ112003 7/20/2004 7/2012004 632 
- 1: 

_2 Be SL 

'SLOF4D02OD02 NC2056801 ABITIBI.CONSOLIDATED INC -600 ODOO S 10/27f2ooo 7/21/2oD4 
7126/2004 

4:.01141 4,73: 58 -72313 LL 
SLOF40020002 NC205aB0l ABITIBI-CONSOLIDATED INC -400 OOGO S 10130/20DO 7/2WD04 7/2WOD4 

2 
77 63 -3,15150 47387 L 

SLOF40020002 NC2056801 AB~T;B~ :CONSOLIDATED INC 
.1 

Do 0000 S 
4r25l2OO3 71211/20G4 ;rAn004 Be 413 -a 7 95 

1140 
L 

SLOF40020002 NC205a8OI ABTB C NSOL:DATED :N -3000000 S 4/20/2003 7/2 /2004 /2W004 2,00: 2 _2,05 8 385 LL 

0 045 SLOF40020002 NC2056801 ABITIBI-CONSOL 
DATE 

N 5 0 ODOO 8 4 912003 7/21/2004 712 OG4 3,34704 .3,39169 .4465 LL 

SLOF40020002 NC2056801 ABITIBI-CONSOLIDATED INC :90 0000 5 4//23012003 7126no a 024 68 -627020 -24552 L S 4 Sl an 

C Go SLOF 0020002 NC20Se8Ol ABITIBI-CONSOLIDATED INC 
40 

0000 S /2003 ;/12211//22DO0044 712200044 2,87763 -2.789 3 ; 
'1' 6 

U. 

LOF40020002 NC205001 ABIT B -C NSOL~DATED INC 4000000 8 SrM003 7121 12OD4 
7126/20G4 

Z077 63 -27 
9 
a :122 24 L 

0 SLOF40020002 NC2056801 A.IT~ .I-CONSOL DATED NC -8000000 S 
517,2003 

7/2112004 7/26/2004 5,35527 -5 :7392 56 -37729 LL 

SLOF40020002 NC2056801 ABIT1131-CONSOLIDATED INC 
-1 

600 GDOO 8 Wen= 7121/20D4 7rla'2004 10,71054 .11,43842 -72788 LL 

SLOF40020DO2 NC2109725 BOMBARDIER INC 
-50 

0000 S 4/a/2003 7/21/2DD4 7126/2004 1,38207 .1 .10387 279 
10 

LG 

SLOF40020002 NC2881143 SUNCOR ENERG INC -3000000 S W812OD2 ;r21112004 712e/2OD4 8,10003 -535467 2748 
16 

LG 
SLOF40020002 NC2861143 SUNCOR ENERGY INC 

.1 
000000 S W912002 12 /2004 7/2enOo4 2,700 2a -1 .78132 91898 LG 

SLOF40020002 NC2861143 SUNCOR ENERGY INC -2000000 8 BnO/2002 7012004 7126nOO4 5,40055 -3,8084 
1 . 
79409 LO 

SLOF4DO2O= NC2881143 SU CDR ENERGY INC 
-1 
00000 6 8130/2002 7121QO04 7,28/2004 2,70028 -1 7 6 7: 90349 LG 

NCOR ENERGY INC 00 S 913r2OD2 7/21/2004 7rW004 43,20440 28 : 9 25 L SLOF40020002 NC2801143 SU 
-1
.600000 51215 

'4 
G N 

9 . :I 5 SU Y INC -2000000 S 9f3/2OD2 ;/2112004 7nenooi 5,40055 -3 
49 

17 
51 

G SLOF40020002 NC2eei 143 SUNCOR ENERG 1 :'.' 3 . L 

4 ~ S;7 :0 L SLOF40020002 NC286~li43 SUNCOR ENERGY NC 2 
. 
9000000 S 9/4/2002 

/2 /2004 
;/2e/2004 78.307 9 5 

1 
30 

1 
9 271 

LOF40020002 NC2B6 3 NCOR ENERGY INC 
-600 

0000 S 915f2OC2 712lr2OO4 /2et2OO4 le,201 65 .10.52585 
5 

0 L 

SLOF40020002 NC2889375 THOMSON CORP .2 900 OODD S 07/1999 7/2 
1 
Q004 712612OD4 05597 90 -93,81549 1,0824 

1 
LL 

SLOF4 02 0 SS4540522 FORENINGSSPARSANKEN SEK A 
.100 

0000 S 41511 9 ;12111D04 7 Bei 13 ~ .1 624 79 23634 LG 

SLOF40 7 0/2004 4408896 22.69310 21,39588 LG 02 D02 204412100 COMPANHIA VALE DO RIO DOCE ADR 0000000 S Or.V2go 
/2 /2004 

l2enoo" 1 : 0 0 02 /2 

SLOF400200002 2 412209 COMPANHIA VALE DO RIO DOCE , :000 0000 S 7/29/2000 
712112004 

7r2wOG4 5363874 23,39260 30,24614 LG 

04 0 2 SLOF40020002 7:0257 :04 ROYAL . T H PETE CO N Y 
-eOO Go 

0 

S 
11114r2oo' 7 ~/2 7r2Gf2OG4 30.845 02 20,71512 1,13070 L 

S.F40.2. 7 025 04 ROYAL DUTCH PETE CO N Y -400 00000 4/212002 7r2 /2004 7126/2004 20,56388 :22 128 00 -1,554 12 LL 

SLOF4DO20002 78025;804 ROYAL DUTCH PETE CO N Y .1000000 ss 4/212002 7,r22,,,OOC,~44 7/28nDO4 5114097 -55 5 
00 

.40403 U. 

SLOF40020002 780257804 ROYAL DUTCH PETE CO N Y 4000000 S 4/212002 7/2112004 SJ7OG4 20 .503 :8 .22:2414 44 
_I, 

85058 U. a /Wo 1 7 U 
SLOF40020002 700257BD4 

ROYAL 
DUTCH PETE CO N Y 1 000 6 4 02 7/2 12004 /26n 04 .14 -5.51524 374 27 LL 

SLOF40020002 760257OD4 ROYAL DUTCH PETE CO N Y :80 
0 
ODOOO S 9113t2OO2 7121/2004 7/26120004 451, 

1 
27 76 34,36808 

a . 
75967 LG 

0 SLOF40020002 780257804 ROYAL DUTCH PETE CO N Y -4000000 S 911612002 7/2112DD4 712=DD4 20,583 08 -17 34240 3 
, 
22 

1 
48 LG 

SLOF40020002 780257804 ROYAL DUTCH PETE CO N Y -400 00. 
S 

9/1 0/2OD2 
7/2 

1/2004 7126/2OD4 2056367 .1697080 
3 
58707 LG S 

OF40020002 8030542D4 SAP AKIENGESELLSCHAFT SPONS 
0 1/2 50393 

L -3000000 S 4/1112 03 7/2 004 7126nOG4 11 65973 -e,820 40 3 LG 

5f312005 
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0 
a I :TM:CROELECTRON;C : N V SHS N Y -1,700 DODO S 6[7/2002 7/21/2004 7/2 004 340823 4 :L F4002 002 11611012~02 w 3 010769 -a .025 25 LL 

LOF4DO20002 
08 0 2 02 TM CROELECTRON C 

N 
VSHSNY _I 00 0000 5 6f7/2002 7/21/2004 712612004 

2

:DD" 
84 -2:348 00 -111 10 LL 

6LOF40020002 68 
1 
01 21 02 STMICROrLECTRONICS N V SHS N Y -8000000 S 

lGr25/2002 7/21/2004 71MOD4 
12 029 De 

.1 
1 
. 
38892 6410 14 LG 

SLOF4002DO02 861012102 STM OELECTRONICS N V SHS N Y -4000000 8 10/2&7OD2 7f2l/2004 712012004 6.01937 -779854 22073 LO 
S 
0 1 1 1 8 M :CR 00 8 on I 
L F40020002 80 0 2 02 ST CROELECTRON~CS N V SHS N Y 

-300 00 
1 = OD2 7/2 12OD4 TrA12DOW1 6.01453 5:386 68 1127 :5 LO 

SLOF40020002 881012102 TMICROELECTRON CS N V SHS N Y -4000000 8 iC/2gnOO2 7/21/2004 7rmOO4 
a' Of 

937 
-7 

Te 
50' 

11 LG S 0 4 
LOF4DD2O= NC2013208 ALCAN :NC .1 .0 ODD 8 7 4/2DO3 7/2112004 7 004 4 2 264 .3 .2 .0 

6 
r SLO 

DO 12 12an 0 U F40020DO2 NC2013208 ALCAN NC -1,100 DODO s 7/25/2003 7121r2004 7 MOD4 44 :2'55 9 3',40- 52 5.84617 
SG SLOF40020002 NC2058801 AD T 9 -CONSOLIDATED INC -5000000 

S 
8111/2003 7021f20041 7IM004 34T 04 -12540 SL 

9000000 
S 00 1 

SLOF40020002 NC2058801 AB;4=NSOLIDATED INC 0/1212 3 7/2 /2004 7/26/2OD4 .02468 -6,27443 -24975 St. 

: 
LOF4OD20002 NC2050801 ABITIBI-CONSOL:DATED :NC 

.1. 
0000000 S 6111312 03 7/2112004 7/2612004 e'aD4 09 -7 

DI 
-32238 St. 

LOF40020DO2 NC2058801 ABITIBI-CONSOL. DATED NC -900 ODOO S 8/ 4/20003 7/2112004 7/2MOO4 18 -6,41
.: 41 

43989 St. 
SLOF40020002 NC2056801 ABITIBI-CONSOLIDATED INC _2,400 0000 s 811512003 7/21/2OD4 712111200,01 .:0'55 :'1 -17.. '371 -1 .3DD 60 St. 

SLOF40020002 NC2056801 AS TI :-C NSOL ;DATE 
_10,115 

S 6 
1 S 0 

D :NC 1 
' 
400 OWO StIS12003 712if/1201341 7r2W2004 9.371 72 62 -74390 L 

SLOF4002ODD2 NC205880i 
ABITIS 

-CONSOL DATED NC -2000000 811812003 712 /2004 712812004 1 .338 :1 .452 
go 

-11400 St. 
LOFAIDO20002 NC2056801 TI 40 

0 S 1 7 :2 
27 , : :-CONSOLIDATED INC -9 0 000 6 842512003 7/21/2004 7/2612004 2.117 4 3,049 -37163 SL I 

SLOF40020002 NC2058801 AAB:T -CONSOLIDATED :NC DO 0000 an5/2003 7/21/2004 71MOD4 0,024 :0 -682 84 -104 .,l :L 0 S or 

SLOF40020DO2 NC2056801 ABITIBI-C N OLIDATED NC .1,2DO 0000 'W003 7/2 /2004 712MOD4 032 
0 

-9:07: 77 .040 L 
MC2058801 AS T 8 ONSOLIDATED ~NC -3000DOO S &28r"3 712112OD4 7)2WO04 SLOF40020002 

I -C 

2 008 23 -Z203 57 -25534 St. 
SLOF40020002 NC205680 

I 
ABIT:811-CONSOLIDATED NC -6000000 8 8127/2003 7/2112004 7/2612OD4 401045 4,52985 .5134 :L 

SLOF4002OOD2 NC20568DI ABITIBI-CONSOLIDATED INC -8000000 3 a/2712003 7/2 
1 
12OD4 7rMOD4 5:355 27 _-5,918 54 -581 207 L 

SLOF40020M 674039100 TAIWAN SEMICONDUCTOR MFG CO -2.1117 0330 
S 

&21/2003 7/2 1/2004 7/2117004 10,62045 28.23107 -8.81082 :L 
SLOF4DO2DDO2 674039100 TAIWAN SEMICONDUCTOR MFG CO -3,42201 

00 
8 S=003 7/21/2DO4 7/2WOO4 23,63826 .35.225 

7' 
.11, 387 44 L 

SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -1.1408700 S 
B,25aOO3 

7J21)2DD4 71200004 7,940 Off -1 1,480 D 4534 31 St. 

SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -2,9194870 S &25/2003 712112OD4 71MOD4 20,33404 .29,28520 -8.851 10 SL 

SLOF40020002 AABOO5582 AUSTRALIA A NEW ZEALAND BANK 4000000 s M012003 7=200,4 7/2712OD4 5,09575 4,73960 a57 07 U. 

SLOF4002DD02 AABOO5582 AUSTRALIA 
a 
NEWZEALANDaANK -I DO 000 1512 1/2003 7=013`1 7127nOG4 22.93530 -21,344 01 1,690 77 LL 

SLOF40MOD02 ED4848280 SAP 
AD 

ORD NPV :200 00000 0114/2002 7/22r2004 7/2612004 30.55094 .10.75923 19,79771 LG 
SLOF4OC2ODO2 ED48482BO SAP AG ORD NPV -100 

0000 

S 
4114/2003 712MOD4 7/2012004 15,27047 .9,02409 8,2- 

31 
LG 

LOF40020002 ED4846280 
SAP 

AG ORD N -200 DOD S 
411an 

7/2MOO4 7r2WOO4 3 Oig 94 10.9370, L. If 
DO.' 

en 
5' " -' : :LOF4DO2OOO2 ED4840200 SAP AG ORD NPV -10000 0 4/17120 3 7=2004 7/2 004 10:278 47 4197 01 5814 LG 

SLOF4002DD02 E04540280 SAP AG ORD NFV -100000000 S 4124/2003 7/2202OD4 7rJWD04 155.27847 -9,901 95 ::378 Sa2 LG PV 
SLOF40020002 ED5231482 ALLIANZ AG NPV REG VINKULIERT 400 ODOO 8 8/16/2002 7/22rlO 4 71M004 39,390 Of -4 63 -97 62 LL LO I R fullin 

04 
of _8: 114 

S F40MOO02 ED523 482 ALLLANZ AG NPV EG VINKULIERT -3DO 0000 6 
OD2 

7/22r2OG4 7/2&2004 20.547 -397:7103 98 5697 LL 

SLOF40020002 ED5294128 MUNCHENER RUCKVERSICHERUNGS-G -374 DODO S 611711999 712MO0,11 7/2812004 3 00165 -60:4,11 :3 .14,41428 LL 
SLOF4DD2DOO2 ED5294126 MUNCHENER RUCKVERSICHERUNGS-G 100 DODO S 81 612002 7=004 7rMDO4 ::626 

1 
1 -184 0 8 . 79 87 LL S M 

NCHENER RUCKVER : :CHERUNGS-0 - I OD4 7rW004 19.25221 -37,89341 4:040 20 U. 6 MU R G r LOF40020002 ED5294i26 U .2000000 S 8/1912002 7 
n12 

- 

i r LOF40020002 ED5294126 NCMENEER CKVER CHERUN S-G 2000000 S B123/2002 7 =DD4 7/mOO4 1 252 22 -38,39759 -19.14 67 LL 
SLOF40020002 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G :100 ODOD S 1 1/112120112 7/22rlOD4 7/28/2004 ::628 1 1 -12,34488 -2,716877 LL 

SLOF40020002 ED5294128 MUNCHENER RU KVERSICHERUNGS-G -1000000 S 
11/1 

312002 7r2=04 7rMOO4 
9. 
026 

11 _J 
180401 -2177 

go 
LL 

SLOF4OD2ODO2 ED5294 1213 MUNCHENER RUCKVERSICHERUNGS-G .610000 8 
Jill 

3/2002 7rn/2DD4 7/26/2004 5.117192 -7:229 16 -1'3 7 24 LL 

SLOF40020002 ED5529020 DAIMLERCHRYSILER AG ORD NPV 500 ODOO S 7rmool 7rZMOD4 7rMl2OD4 22. 05065 .23,54258 -1.4:1 93 LL 

SLOF4002DO02 ED55290211 DA MILERCHRYSLER AG ORD NPV -1.20 0000 S 11121/200, 7/22/2004 7rmOO4 52.921 55 -49,27551 3.64804 I.L. 

SLOF40020002 ED5520020 DAiMLERCHRYSLER AG ORD NPV aOOO DODD 8 1 i/2W200, 7/2=004 712MD04 28,40077 -25.020 26 1 43452 LL 

SLOF40020002 EESSOINO 
B13VA 

EURO 49 -IOOOOOD 
S 

311=000 7=0041 7127f2W4 1,325 12 .1,457 70 
7 

32 
58 LL 

SLOF40020002 EE5501908 BBVA EURO 49 -1,5000000 
8 1 

Ollir2wi 7=2004 7/2712004 19,87881 -15.862 :3 4.0' 383 U. 

SLOF4002DO02 EES501908 
BBVA 

EUR049 .1,0000000 S 10/111200 
1 

7r22n0O4 7/27/2D04 13,25121 -1.,~75 
1 

2,07' 90 U. 

LO r _6.90 nn SLOF40020002 EE550`19011 BBVA EURO 49 -1,7DD 
0000 6 

1011612 01 'MOD4 7/2712OD4 22.52705 -18,49204 4,0.11 U. 
S F40020002 EE550190a 

B13VA 
EURO 4: -eoo DO- S 030120002 ;" OD4 71-1712004 7,95072 7 21 1,04351 LL 

SLOF40020002 EESS01908 
BBVA 

EURD 4 -4,300 DODO S 614f2DD2 7)22r2OD4 7/27/2DO4 58,980 1 : 
.5"5(,702 

5,47317 U. 

SLOF40020002 EE5501908 BBVA EURO 49 -1,200 DODO 6 GIWOD2 7/22/2004 7/27/2004 15.901 
4 

.14 Off

. ' 
1,80263 LL 

SLOF40020002 EE550190a B13VA EURO 49 
_500 

0000 
6l5nDO2 

7m12OD4 712712004 0,625 .0 -5,115515 770 
45 LL SLOF40020002 EE5501908 

138VA 
EURO 4 -700 

('000 
OWD02 

7rnj2DD4 
7127/2004 9,27505 -8,280 

50 1 ' 
531 L 

SLOF4OD20OO2 EE5501908 BBVA EURD 49 -70000 S 6WO02 7r2=OD4 
7127=04 

927655 -8.26050 1:'l!5 35 LL 
00 0 SLOF40020002 EE5501908 8BVA EURO 49 -1,8000000 S &712OD2 7/2212OD4 

7/27/2004 
21,201 93 -18.50751 2.60442 LL 

SLOF4002OOD2 EE5501008 B8VA EURO 49 -150000 0 5 017/2002 712=004 7/2712GO4 11::16 11 17:350 71 252602 LL 

SLOF40020002 EE65OiQO8 BBVA EURO 49 .1.100 
0000 S 

011012002 7rn]2004 7127/2004 
'4 

76 '3 
:' 
2 641111 1 72777 LL 

.SLOF4002DO02 EF4002129 BOUYGUES EUR 1 -2 .300 
ODOO 8 

l2r411999 ;r2mOO4 7/2712OD4 73,98225 -107,4677, -33:495 46 LL 

SLOF40020002 EF4011401 AIR L 0 IDE (L-) EUR11 -2000000 S a/1012001 ml2OD4 712712 3243362 -23,03020 
, 
3 742 LG 

SLOF40020002 EF4011401 AIR L:QUIDE (U) EUR11 
.200000 

S 8/1 0/2001 7/2212DO4 7127/200(0'44 3:243 30 -1,90234 1 :2:1 02 LG S I 

SLOF4002OOD2 EF4011401 AR L :QU :DF. ' R 1 -200 
0000 8 

a/17/2001 7122/2004 7/27/2004 32.433362 .23,35751 9,076 11 LG ~L~ EU 1 
LOF4 020002 EF40 40 AIR L OU DE L' EUR 

11 
-20 

0000 
8117/2DO 

I 
7r2mOG4 7/27/2004 3.24 36 

_I 
9897 1,25305 LG r 

'LOF4002DOO2 EF4011401 AIR LIQUIDE 
( 
U) EURII -100 

0000 
8/24/200, 7/2212OG4 7/2712004 10.2 

1 . 
-11,72852 4,48829 LG 

SLOF4OD2D0O2 EF4011401 A R LIQUIDE (L) EUR11 -1000 S B/2412001 7=2004 712712OD4 1,1121 :8' _999 10 
022 ' 

LG 

SLOF40020002 EF4011401 A:R LIQUIDE (L-) EURII -3000000 S 813 
1 
r2OOJ 7/2212DD4 7/2712004 48,65042 -35,50952 121,D80 980 LG 

00 SLOF40020002 EF4011401 AIR LIQUIDE (U) EUR11 -300000 S 813112011 7rMOO4 7127rnO4 4,86504 4,03000 1,835 04 LG 

SLOF40020002 EF401`1401 AM L~Q :DE (L') EURli .10000 S ./20
., 

7=004 7 7 004 18 216 :1 -11 .52739 4.68 42 IG 

SLOF40020002 EF4101140i AIR L Off DE ~L ~ EURil .100 00 S 914/2001 7r2MOD4 7127/2004 1 :021 0 198 11% 72 LG S 
U 

U 1 .1 
0 /2 /2 

1 _J . 

LOF40020002 EF4011401 AIR LIQUIDE L' E R 0000 S Q/7/200i 712212OG4 7127/20 4 
. 
62 

16 : 
1 :2 60 45908 LG 

SLOF40020002 EF411347711 VIVENDI UNIVERSAL EUR5 5 000000 S &7112OD2 7/2212004 7/2712OD4 2.54124 -1,26992 1 .271 32 
- SLOF40020M EF4834778 V VEN : UN~VERSAL EUR5 5 Z 

- - 
8=12002 7=004 7127120041 20.32995 -1027974 10,05021 LG 

SLOF4002DO02 EF4634778 V :VENO UN 
VERSAL 

EUR6 5 -1 .3. 
0000 

S a/2312002 7=OD4 7127/2004 33.03817 -16.49179 18,54438 
Lo SLOF40020002 EF4834778 VIVENDI UNIVER AL EUR5 5 -500 

0000 S 
WWO02 7122/2004 712712OD4 12,70622 -623530 0.470 

112 
LG 0 S 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 -500 DODO 8 0/28/2002 7/2212OD4 7/27/2OD4 12.70022 -43:420 32 628590 LG 

SLOF40020002 EF4834778 VIVENDI UNIVERSAL EUR5 5 -500 DODO S al2QnOD2 7r2212004 7r2?12OO4 1270622 -6,19192 8,51430 LG 

SLOF40020M EF41 :3477: VIVEND) UNIVERSAL EURS 
5 -200 0000 S 

8/30/2(102 7=2004 7/27/2004 S,08249 -Z503 17 2,57932 LG 

SLOF40020002 EF4 3477 VIVENDI UNIVERSAL EUR5 5 -2 
, 

0000000 
S 

1 
1/14/2002 7=004 712712004 50,82486 -21,09030 2973456 LG 

SLOF40020002 EFS178179 FRANCE TELECOM EUR4 -2,4000000 S 4111/2003 7 OD4 7/2'/2 04 
S' 

06917 49,03824 3093 LG 

SLOF40020002 EF5671732 SANOFI-AVENTIS EUR2 -38000000 S 0711999 7,r2=,,2DO4 712712' 25" :11 441 -1 244171 4020 7 LG 

SLOF40020002 EF59613512 SOCIETE GENERALE EUR1 25 5000000 S 12/~812002 7=004 7127120C~4 
40 

1 
3: 

0 
-828 Of 25 

11, 
229415 LG 

- OD4 S - ~' :828 91 SLOF40020002 EF7309087 BNP PARI BAS EUR2 -1 
. 
3000000 S 91 812002 7/2212OG4 7/27/2004 74 51 .44670 23,38221 LG 

LOF4DD2OOO2 EF7309887 BNP PARIBAS EUR2 9000000 S 9119/2002 7r2212OD4 7127/2004 80403 ~34 76053 17044 1 
0 

L 

SLOF400200012 EF7309687 BNP PAR :BAS EUR2 .700 DOW S 101812002 7r22/2004 7127/2DO4 40,29249 -20 8110 29 19,43220 LG 

SLOF40020002 EF7309887 BNP PAR BAS EUR2 -eOo oDoO S 101912002 7rZMOD4 7127/2004 34,53042 -17,11`14 25 
18,9221 

7 L r 
'LOF40020002 EF7309587 BNP PARIBAS EUR2 

.1 .1 

000000 S 

1 
0116/2002 rZMOG4 7 7 004 63.31070 -4216280 21.15396 L 

SLOF40020002 EN5250701 ASN AMRO HLDGS NV CVA EURD 58 -4430000 S sllenoo~ ;/2212004 7//2271/22004 9,17701 -6,49373 68328 L(L' 

SLOF40020002 EN5250761 ABN AMRO HLDGS 
NV 

CVA EURO 56 -1 .300 0000 6 Iffignoo 7rr2r"4 7,2712004 2093 29 1 4 23 6,43 06 LL 

SLOF40020002 ENS250761 ABN AMRO HLDGS NV CVA EURO 56 1'000 0000 S Ono/2001 7rMOD4 7,2712004 20: 
7 
1'61 .'105:5932 26 

5. 
188235 LG 

SLOF40020002 EN5250761 ABN AMRO HLDGS NV CVA EURD 56 3,7000000 S :/2 01 7ranOO4 7127/2004 76.64 74 .56.73500 19,91274 L 

SLOF40020002 ENS250761 ABN AMRO HLDGS NV CVA EURO 5a :1 400 0000 S /201/1220001 7/2212OG4 7/27/2004 29.0071 85 _2o.eD4 41 
- 
39744 L. 

SLOF40020002 EN5250781 ABN AMRO HLDGS NV CVA EURO 66 -6000000 S 9127/2001 7/22t2OO4 712712004 12 429 3e -9.55742 2 .1171 .4 LL r 
'LOF40020002 EN5250761 A13NAMROHLDG 

NV 
CVA EURO 58 1 7 70000 S W7f2 7rWOD4 7r2 3839732 -2459067 11.80065 LO 

SLOF40020002 ENS927370 AEGON NV EUROS12 -2 :554 
1 
D200 S 

11 
11712002 7rrMOD4 7/277//22000044 29:140 72 .9 ::B29 42 .7068870 U. 

~jr 7 nn DO 7r 000 SLOF40020002 EN5927370 AEGON NV EURO 2 -2 :~1'12 0000 S 1112112GOO 7/22r2OO4 7/2712004 33,38335 -11 62 54 81,23381 
' 

LL 

LOF40020002 EN5927376 AEGON NV EURD 12 2 
DODO 

6 0 2M004 12712004 3,57879 -1207078 -8 .49 99 LL 

SLOF40020002 ENS927375 AEGON NV EURO 12 .5340800 
8 

1 

/23/20

.D 

7r2M004 7,27/2004 6.12272 -20,554 57 -14,43185 LL 

SLOF40020002 ENS949362 ASMI . HLDG NV EURD 02 -2,600 ODDO S 41WISPO 7rnnOO4 7/2712DD4 38,14883 41,49588 -334905 LL 

SLOF40020002 ENS940362 ASMI. HILOG NV EURO 02 .1000 DODO S 
1 
212012002 7/22/2OD4 7/27/2004 14671 85 . :,153 44 851841 LG 

SLOF40020002 EN5949362 ASMI . HLOG NV EURO 02 -2 
. 
300 

0000 S 
1117/2003 7/22r2004 7/2712004 33.74527 -1 

883 1 
4 1 3:862 13 LG 

SLOF4OD20002 EN5956078 K=NKL:jJKE KPN NV EUROO 24 -13,800 
0000 

S 8129/2002 7rZM004 7,2712OD4 
1 
04, 

11 
566 -78.11 :9 74 27,92592 LG 

SLOF40020002 EN5958078 KON NKL KE KPN NV EUR 24 -q'8OD 0000 S 8/30/2002 irnI2004 7/2712004 73 21 -54. 143 197757 LG 

6 KP 6:1 68 SLOF40020002 EN5956076 KONINKILUKE 
KPN 

NV EURO 24 -6,000 ODOO S 9r2/2002 7/2212OD4 7/27/2004 
45

:'2' ; -32,15635 13,112383 
LG 

LOF40020002 ENS956078 KONINKLUKE N NV EURO 24 3.4 00000 S gf3/2002 7/22r2DO" 7/27 25 69 -1821147 7,44022 LG 

SLOF40020002 EN71541 ING GROEP N V CVA EURO 24 :2 0000 
0000 

S 
8/20/2002 

7/22nOO4 7/271122000044 44.99532 -40 584 01 .1,58949 L S 1 1 :5 .1 .0 JOrMO 
- 5 

. 3 

LOF4OD2O0D2 EN7 54 5 ING GROEP N V CVA EURO 24 OD 
0000 S D`2 

7 212004 7/27/2004 224 766 1 121 4 7,3711 32 L 

SLOF40020002 EN77 :253g HEINEKEN HOLDING EUR1 G'A' -20002500 S 4/8/iggg 7rr2nnOO4 /27/2004 55 :3:2 08 47.4110 01 7 . :92 07 LG 

SLOF40020002 EN7 7 2539 HEINEKEN HOLDING EURI ON -6,2937500 S 4R11999 7/22/2004 ; 127/2004 173 643 45 -15072049 22 22 
ge 

LG 

SLOF40020002 EBB014631 SYNTHES INC CHFO OOI(POST -5510000 S 12117/2002 7=004 7'27/2OG4 58 
. 
131 32 -32 5T9 81 25,55151 LG 

SLOF40020002 ESS533975 SWISSCOM AG CHF ; 00 .3440000 S 401991) 7rZM004 7/27/2004 
114 . 

455 
70 

.81,48265 3297305 LG 

SLOF40020002 ESS533975 SWISSCOM AG CHF 00 -290000 S 71111 ; :: : ;/2212004 7127/2004 9,6488 -
. 
:%l 2 26: 32 L 

SLOF40020002 E85533275 SWSSCOM AG CHF1 00 ~3 : 
0000 

S 7/1 5/ /22/2004 7/27/2004 12,043 3: _12 8 6'3 ~29 27 LL 

SLOF4002ODD2 ES5533975 SWISSCOM AG CHF 
1 
00 2 0000 8 711611999 V220004 7,27/20114 9,54888 '981429 .10541 LL 

SLOF40020002 ES7103068 NOVARTIS AG CHFO 50 ~REGD~ ~3 332 0000 S 6/11111999 7rZM004 7/27/2004 15103824 .12831358 22,724 W L 

SLOF40020002 E57 103068 NOVARTISAGCHF050 REGD _8 
1 
80000 s 7/14/19: : 

7rrMOO4 
;/2 ;12OD4 37 : .1739 1262 .29:179 37 7,00025 L 

SLOF40020002 ES71 10384 ROCHE HLDG AG GENUSSCHEINE NPV 
-9300 00 S 

912 
1119 

7r22/2OD4 /2 /2004 .3 
" 

.1 

-'l- ~O 
-12,35824 LL 

SLOF40020002 ES7110756 HOLC ~M CHF2 IREGD _3.270 0000 S 1 11012000 7/Z212004 7127/2004 
'74 

"98 29 -14016776 34 .42853 LL 

SLOF40020002 E57110756 HOLC 
M 
CHF2 REGD~ .9100000 S 

11" 
7120GO 7122t2004 712712004 48,58790 .38,096 59 10,491 37 LL 

swoos 

Alfred P Sioan Foundation 
Tu ID no 13-1623877 
Cap Guard International EAFE 



SLOF40020002 ES7123874 NESTLE SA CHF1 -0770000 S 4161,1999 7/2212004 712712004 177,314 39 -123,31088 54 D03 51 LO 
SLOF40020002 E67123874 NESTLE SA CHFj -Zw 00m 6 

1 
1/111999 7/=004 712712004 68,09710 -50,130 11 17:966 90 LG 

SLOF40020002 E87123874 NESTLE SA CHFi -240000 : 712212 04 7/2712DO4 0,20589 -4 .62941 1,05a 48 LO 
S 
0 .1 . 

9370000 12111~1/ 9.:9. L F40020002 E87126117 LISS AG CHFO 80 (REGD) 7=004 7r27/20G4 131,107 10 -10,29009 1 11,907 01 LO 
SLOF40020M E57151115 COMPAGNIE FINANCIFRE RICHEMONT -4,200 DODO 

8 
M1999 7=0111,11 7,127120114 1 11,669 41 -eB.745 36 42,91405 LG 

SLOF40020002 E87189818 SWISS REINSURANCE CHFO 1 _255 0000 
a 1, 

12312000 7/2212004 7127/2004 14,708 ell -27,21923 -12,51057 LL 
SLOF40020002 E37189818 SWISS REINSURANCE CHFO 1 -12490000 S 9/14/2001 7=004 7/27/2004 72.04357 -109,10403 -37 .00048 LL 
SLOF4002OW2 E67189818 SWISS REINSURANCE CHFO 1 -299 ODDO S 0/1912001 712MOD4 712742004 17,24662 -28 .82006 -0,57344 1 .1. 
SLOF40020002 EX0056658 BHP BILLITON PLC USDO 50 -26,105 DOOO 8 7111/2002 7/=OD4 7/27/2OD4 234,16210 -131.53127 102,03009 LG 

SLOF40020002 EXD05665a SHP BILLITON PLC USDO 50 -3.8950000 S 7/12/2002 7/22rlOD4 7/2712004 34,93820 -19,751 13 15,18707 LO 
SLOF4DO20DD2 EX0533151 COMPASS GROUP ORD GBPO 10 -`100 0000 S 8n4/2002 7=013,4 7127/2004 00944 -58565 2379 LL 
SLOF40020002 EX0533151 COMPASS GROUP ORD GBP0 10 -1,5000000 S 61251m 7/22/2004 7127/2004 0,14156 -6,76461 37095 LL 
SLOF400200CY2 EX0533151 COMPASS GROUP ORD GBP0 10 -11,700 0000 S 6Q812002 71MOD4 7127r2M 10,360 44 -0,77730 $8314 LL 
SLOF40D20D02 EX0533151 COMPASS GROUP ORD GSPG 10 -15000000 S SQ7/2002 7/22J2004 7127/2004 0,141 W -11,722 87 41869 U. 
SLOF4W20M EX0533151 COMPASS GROUP ORD GBPO ID -ODD ODDO 6 7021)(12 7f=DD4 7f2712004 545404 -6.43860 48 34 LL 
SLOF4002DD02 EX 533151 COMPASS GROUP ORD GBPO iQ -2,4000000 S 7/3r2oD2 7/22F2004 712712DO4 14,82650 -13,72728 89022 LL 

SLOFQ020M EX0533151 COMPASS GROUP ORD GSPO 10 -2.8000000 S 7/4/2002 7/2202D04 7r27/2004 15,545 3a -15,16a 25 67913 LL 05 
SLOF40020002 EX0533`1511 COMPASS GROUP ORD GBPO 10 -1,100 ODOO S T/M002 7=00-4 7/27/2004 6,703 at -6,50465 199 111 LL 

SLOF4002MM EX0633151 COMPASS GROUP ORD GBPO 10 -1 .1000000 8 7/10/2002 7=004 7127/2004 6,70382 -8.34072 36310 LL 

SLOF4DO20002 FX0533151 COMPASS GROUP ORD GBPO 10 .1 .5000000 S 7/11/2002 7122=04 7/27/2OD4 9 .141 56 8,13424 1,00732 U. 
SLOF40020002 EX0533151 COMPASS GROUP ORD GBPG 10 -1,000 0DG0 S 7/1=002 7r22Q004 7/27120134 009438 -5,44563 e48 75 UL 

SLOF400=02 EX0573430 CENTRICA ORD 5 5/9P -7.4000000 8 115recol 7=04 7/27/2004 32.77585 -28,49324 4 .28281 LL 
SLOF40020OD2 EX0573439 CENTRICA ORD 5 5/9P -7,8000000 S 1/14001 7/22/20D41 712712DO4 34,64751 .29.74749 4 .80002 LL 
SLOF40020002 EX0574874 UNILEVER ORD I 4P AGOO 0000 S 1/14/2000 7/22r2M 7127/2004 74 .37257 -62,83484 il .537 73 LG 
SLOF4002DO02 EX0877602 PEARSON ORD 25P -3,5000000 S 5111/2001 7/22r2OD4 7/27/2004 40,10761 -71,370 a4 -31,20303 LL 
SLOF40020002 EX0577602 PEARSON ORD 25P -3,100 ODDO 8 5/16/2001 712212004 7/27/2004 35 .52368 -112,4140 55 -20,91607 U. 
SLOF410020002 EX0677802 PEARSON ORD 25P .2,5000000 S 1114/2001 7/22Q004 7/27/2004 28,04a 29 -45.19900 -10,55151 U. 
SLOF40020002 FX0677602 PEARSON ORD 25P -1 .2000000 S 61512DOI 7/22r2OD4 7/27/2004 13 .751 15 -21.547 52 -7 .79634 LL 
SLOF40020002 FXD077802 PEARSON ORD 25P -7000000 6 61`712001 TfJ=04 7/27/2004 0,02152 -12.2ell 08 4,24658 LL 
SLOF40020002 EX0719214 VODAFONE GROUP PLC ORD USDO 10 -255,500 OODO 8 21110/2000 7=0134 7/2712OD4 551,242 gi -587,75792 -16,51501 LL 
SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 .1,6000000 6 51`1412003 7122n004 7/27/2004 1361770 -1199478 1 .62292 U. 
SLOF40020002 EX0730831 REED ELSEVIER PLC GBP0 125 -1,4000000 3 5]IWW3 7=04 7=004 1270985 .11,12240 1.58745 LG 
SLOF40020002 EX073063 

I 
REED ELSEVIER PLC GBPO 125 -2.0000000 S S/1SQ003 7/=004 7127/2OD4 ig,156 93 -le,238 115 1,91008 LL 

SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 126 -1,600 1*00 8 5/i9r2003 71=004 7127/2004 14,52554 -12,93842 1,58712 LL 

SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 -1,D00 0000 S 5r2012003 7/22/2OD4 712712DD4 9 .07846 4.103 38 97SO8 LL 
SLOF4100120002 FX0730831 REED ELSEVIER PLC GBPO 125 -8000000 6 512112003 7/22020114 7/27/2004 7,28277 -a.419 79 842 9a LG 

SLOF0020002 FX0730831 REED ELSEVIER PLC GBPO 125 -700 OODO S 5r22FI003 7r=OD4 712712004 6,35493 -5,70322 851 71 LL 

SLOF40020002 FX0730831 REED ELSEVIER PLC GBPO 125 -8000000 S 5/23=03 7=004 712712004 7 .20277 8.55466 70811 U. 
SLOF40020002 EX0730831 REED ELSEVIER PLC GSPC t25 .9000000 S &77r"3 7=01141 712712ON 8. 17o a2 .7,35260 81802 LL 

SLOF40020002 FX0730631 REED ELSEVIER PLC GBPO 125 -7000000 6 SM/2003 7/22/20G4 7/27/20G4 6 .35493 -5,86387 49100 LL 
SLOF40020002 FX0730831 REED ELSEVIER PLC GBPO 125 .8000000 S SMO/2003 7r2212004 7r27/2004 5 .44708 -4.98635 48073 LL 

SLOF40020DO2 FX0730831 REED ELSEVIER PLC GBPO 125 400 000D 6 6=003 7/=OD4 712712004 3,83130 -3,397 Bi 23377 LL 

SLOF40020002 FX075478i ROYAL BANK OF SCOTLAND GRP ORD -3,500 ODOO S 7/1812001 71=004 7/2712004 97,94277 -73,06450 24.677 911 LG 
SLOF40020002 EX0818271 SMITHS GROUP ORD GBPO 25 -2,308 ODOO S 4/2enOOi 7=004 7/27120D4 30,74428 -20,53557 4,20871 LL 
SLOF40020002 FX0818271 SMITHS GROUP ORD GBPO 25 -42000000 8 514/2001 7=004 712712004 109,23010 -08.88994 1034016 LL 

SLOF40020002 FX08111271 SMITMS GROUP ORD GBPO 25 -4920000 6 5/11/2001 7=004 7/2712004 6,55381 -5.64147 71234 LL 

SLOF40CY20002 FX0989528 ASTRAZENECA ORO USDO 25 -4,300 ODOO S 4W999 71=13041 7127/2004 1118,25077 -180,34265 10,90812 LL 

SLOF40020002 EX308la7l BRAMBLES INDUSTRIES (UK) ORD -13,500 0000 S 418111999 7=004 7127/2004 52,70883 -120,44893 -67,74010 LL 

SLOF4W20= IEX3122382 NATIONAL GRID TRANSCO PLC .000 ww 3 117=02 7=004 7f27=04 6.09 07 Z. 170 58 1,23941 LL 
SLOF40020002 FX3 

1 
22382 NATIONAL GRID TRANSCO PLC -3.7DO 0000 6 1/8/2002 7/22n004 7/27t2GO4 2964012 -24,392 ili 5.25397 U . 

SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -8000000 S 1110/2002 7/22nDO4 7127/2004 a .409 W -5,291 71 1. 1 18 20 LL 

SLOF410020002 EX3122302 NATIONAL GRID TRANSCO PLC .8000000 8 1/1412002 712212004 712712004 0 .40997 -5.31224 1,09773 U . 
SLOF40D20002 EX3122382 NATIONAL GRID TRANSCO PLC -1,3000000 S 111712002 7/=004 712712004 10,41620 -8.49004 1,9" IS UL 

SLOF4002DD02 EX3`122382 NATIONAL GRID TRANSCO PLC -1,000 ODOO 5 1/1SQ002 7122/2004 712712004 8,01246 -6,53306 1,47940 LL 

SLOF411)(120002 EX3122382 NATIONAL GRID TRANSCO PLC -8000000 6 1/21/2D02 7=004 7127/2004 6,40997 -5,25255 1,15742 LL 

SLOF40020002 EX3122362 NATIONAL GR :D TRANSCO PLC -8000000 s ln== 7122r2M 7/27/2004 6,40997 .5,23007 1,17990 LL 

SLOF40020002 EX31 22382 NATIONAL GR D TRANSCO PLC -8000000 8 1123/2002 7/MOD4 7/2712004 6.40997 -5,20862 1 201 35 LL 
SLOF40020002 FX31223112 NATIONAL GRID TRANSCO PLC -1,1000000 S 1/25/2002 7=004 7/27/2OD4 8,61371 -6,06888 1,84483 U . 

SLOF40020002 EX3$22392 NATIONAL GRID TRANSCO PLC -2,3DO 0000 S 7r2=002 7rZM004 712712004 1842869 -15,19577 3,23291 LG 
SLOF4W20002 FJO084845 YAHOO JAPAN CORP JPY50000 -20000 S 6WO03 7/22Q004 7/2712004 17,07858 -8,14146 10.937 10 LG 

SLOF40020002 FJ6428729 HIROSE ELECTRONICS -1 .2000000 S QW1999 71=OD4 7f27/2004 I ia,314 D2 -125,01629 -8,70227 LL 

SLOF40020002 F,11344`1508 HOYA CORP NPV .3000000 8 SM212001 7122120114 7127/20114 31,48807 -19,806 iq 11,59188 LG 

SLOF40020002 FJO441508 HOYA CORP NPV .2000000 S SQW001 7/2212004 7/2712OD4 20,09204 -12,46440 8,52764 LG 

SLOF40020002 FJ6480043 AEON CO LTD NPV -5.0000000 8 QW1999 7=n004 7/27/2OD4 178,32003 .86,81073 89,50930 LG 

SLOF40020002 FJ0483484 KANSAI ELEC POWER Y500 -2,0000000 S Sn=002 7122/20G4 7/2712004 30,69478 -31,47607 6,21869 LG 
SLOF40020002 FJ6483484 KANSAI ELEC POWER Y500 -1,3000000 S W312002 7=01]04 70712004 2385159 -20.5D3 84 3,34775 LG 

SLOF4002 002 FJO483454 KANSAI ELEC POWER Y600 -3000000 S 9/1212002 7rMOD4 7/27/2004 5,50421 -4,63220 a72 01 LG SLO 4 
00 F 0020002 FJ6590723 MITSUBISHI ESTATE CO Y50 -3,0000000 S a123nocii 7=004 7/2712004 34,90816 -35,38609 -47704 LL 

SLOF40020002 FJ6596723 MITSUBISHI ESTATE CO YSO -3,000 DDOO S 8r2412001 712212004 7/2712004 34,90814 35,00810 -10004 LL 
SLOF40020002 FJ6596723 MITSUBISHI ESTATE CO Y60 -2.0000000 S bn712001 7r22Q0D4 7127/2OD4 23,27210 2324832 2378 U. 

SLOF40020002 FJ6596723 MITSUBISHI ESTATE CO Y5D -2,0000000 S 8na12001 7122nOG4 7/27/2004 23,27210 22,63907 63303 LL 
SLOF40020002 FJO528723 MITSUBISHI ESTATE CO Y50 20000000 S a/29/2001 712212004 7127r20134 23,27209 -72,63755 63454 LL 

SLOF40020002 FJO590760 MITSUBISHI CORP NPV ~Z,000 0000 S 6r28r"3 7=0041 712712004 19 112 P2 -13.93587 S.17705 LO 

SLOF40020002 FJ6590780 MITSUBISHI CORP NPV 3,0000000 s fln7/2003 7122r2OG4 7/2712004 28,68938 ~20,938 98 7.73040 LG 
SLOF40020OD2 FJe595780 MITSUBISHI CORP NPV ~2,000 0000 S 71712003 712212004 7/27/2004 ig .1 12 92 A5,298 87 3,81605 LG 

SLOF4002DD02 FJ65D7806 MITSUI FUDOSAN CO Y50 .1,0000000 S 8/27/2001 7=20041 7/2712004 1135393 -11.87479 -520 N LL 

SLOF40020002 FA597606 MITSUI FUDOSAN CO Y50 -2,ODD 0000 IS Sna12D0i 7rMOO4 7127/2004 22,70788 -2307327 -38541 U. 

SLOF4002DD02 FJ6597606 MITSUI FUDOSAN CO Y50 -30000000 8 8n91200I 712212004 7/27/2004 34001 79 -34.23728 -17547 LL 

SLOF40020002 FJO597600 MITSUI FUDOSAN CO Y50 -2.G00 0000 S 8/3D/2001 7/2212004 712712004 22,70786 -21,79858 90928 LL 
SLOF40020002 FJB840400 NEC CORP NPV -2,0000000 S 11/1412002 7raa(104 7/27/2004 12,66867 -720783 5,37084 LG 

SLOF40020002 FJO040406 NEC CORP NPV .0,000 DOOO S 11/1512002 712212004 7/27/2004 38,00602 .22,157 18 15,84804 LG 

SLOF40020002 FJ8640406 NEC CORP NPV -6,G00 0000 6 11/18/2002 7/2212004 7/27/2004 38,G08 01 -21 35459 16,651 42 LG 
SLOF40020002 F,*N04D6 NEC CORP NPV -3,0DD 0000 S 11)21MO2 7JMOD4 7/27)2DO4 19,00301 .11,16270 784031 LG 

SLOF40020DO2 FJ6e43103 NOMURA HOLDING NPV -1,0000000 8 21912001 71221200-4 7/2712004 13,81124 .19.33872 -552548 LL 
SLOF40020002 FJSe43103 NOMURA HOLDING NPV -2,0000000 S 212inooi 7r2MOD4 7127/2004 27,82247 .37,99878 -10,37e 31 LL 

SLOF40020GO2 FJO843103 NOMURA HOLDING NPV -2,0000000 S Onl/200i 7rIM004 7127/2OD4 2762248 -37.90780 -10,28538 LL 
SLOF4002DO02 FJ6643103 NOMURA HOLDING NPV .1,0000000 S 7/412001 7122Q0134 7/27/2004 13,01124 -1901953 -5,20829 LL 

SLOF40020002 FJ6643103 NOMURA HOLDING NPV -2.0000000 S B/1 3/2002 7r22/2OD4 712712004 27,62247 .25,31883 2.30364 LG r 
'LOF40020002 FJ6843103 NOMURA HOLDING NPV -3,0000000 S 8/14/2002 7=004 712712004 41433 71 -38,93280 2,501 11 LL 
SLOF40020002 

FJ674 
7201 ROHM CO Y50 -1 wo 0000 S 4JO11999 7122r2DO4 7127f2OD4 108,55159 -125,78471 -17,233 12 LL 

SLOF40020002 FJ0775285 SANKYO CO Y50 -1,000 OODO S 1211611999 7/22/2004 712712004 21 .738 14 -21,94561 -20947 LG 

SLOF40020002 FJ6775285 SANKYO CO Y50 .10000000 S 1211711999 712212004 7127/2DO4 21,73614 .21,37176 36438 LG 

SLOF40020002 FJ0775285 SANKYO CO Y50 -1,000 OODD S 121211IM999 7/2212004 712712OG4 21,73814 -20,74284 99330 LG 

SLOF40020002 FJ6793008 SEKISUI HOUSE Y50 .3,0000000 S 12f2VI999 7rZM004 7/2712DO4 31,27782 -26,00278 447506 LG 

SLOF40020002 FJ0793008 SEKISUI HOUSE Y50 -3 .0000000 S 1/512000 7/2212004 7/2712004 31,277 82 -25,86286 5415 15 LG 
SLOF40020002 FJOS04669 SHIONOGI 8 CO JPY50 -1,0000000 S W4/2000 7/2212OD4 712712004 17,31190 -16,12240 1 .18950 LG 

SLOF40020002 FJOB04689 SHIONOGI & CO JPY50 -20000000 S 8/6/2000 Yr2212004 7/27/2004 34,62397 .3330524 1,31873 LG 

SLOF4OD20OD2 FJOBS5508 SUZUKI MOTOR CO Y50 -1,ODO 0000 S 1/23/2001 7/22/2004 7/2712004 10,97025 -9,00808 7 .08219 LG 

SLOF40020002 FJ8865508 SUZUKI MOTOR CO Y50 .2,0000000 S irwool 7rIM004 7/27/2004 33.94050 -21,22713 12,71337 LG 

SLOF4W20002 FJB865508 SUZUKI MOTOR CO Y50 -1,000ww S 21712001 7rWO04 7/27J20D4 16,97025 .11,21219 575800 LG 

SLOF40020002 FJO870128 MITSUI SUMITOMO INSURANCE Y50 -1,2700000 S 9/5/2001 7122=4 7127r2OG4 11791 15 -7,89294 389821 LG 

SLOF40020002 FJ6870128 MITSUI SUMITOMO INSURANCE Y50 -32700000 S 9n12001 7=004 7/27/2004 30,35990 -20 .52745 0,63245 LG 

,gLOF4OD20002 FJO87DI28 MITSUI SUMITOMO INSURANCE Y50 -3,2700000 6 9/1012001 7=004 7/2712004 30,35990 -20 .48923 9,87007 LG 

SLOF40020002 FJe870I28 MITSUI SUMITOMO INSURANCE Y50 -190 ODOO S 9/13/2001 712212GO4 7/2712004 1 .76403 .1,13814 (127 89 LG 

SLOF40020002 FJ6897147 TORAY INDUSTRIES INC Y50 .1000 DOOO S lr2412002 7/=004 7/2712004 4 .811 86 -2,32998 2,481 80 LG 
SLOF40020002 FJOB97147 TORAY INDUSTRIES INC Y60 -9,0000000 8 1/3012OD2 7122/2004 7Q712004 43,30675 .21,00634 2224041 LG 
SLOF40020OG2 FJ6897147 TORAY INDUSTRIES INC Y50 -9,0000000 S 2.012002 M=20041 7127r,1004 4330675 .20,82641 22,48034 LG 
SLOF40020002 FJ6897147 TORAY INDUSTRIES INC Y50 -60000000 S 2/1512002 7=004 7/2712004 28,871 17 .14 802 15 14,06902 LG 
SLOF40020002 FJ7550794 SMFG FINANCE(KY) 144A -3 000,000 0000 6 2r2w003 7122/2004 712712004 6375548 .24,48e 68 3926882 LG 
SLOF40020002 FJ7550794 SMFG FINANCE(KY) 144A .6 000 000 0000 S 2127/2003 7/22r2OO4 7/27/2OD4 127,51095 -4725373 80,25722 LG 
SLOF40020002 FJ7550794 SMFG FiNANCE(KY) 144A -6.000,I)DO 0000 S 2t2=003 712MOG4 7/27/2004 127,51095 47 .37577 80,13518 LG 
SLOF40020002 NC2 ;D9725 BOMBARDIER INC -2,400 0G00 S 4/8/2003 7122/2004 7127/20G4 834057 -529355 1 .04202 LG 
SLOF40020002 NC2 09725 BOMBARDIER INC .35000000 8 418/2003 7/2212DO4 7/27/2004 9,51088 -7,94783 1,56303 LG 
SLOF4GO20002 

SD 
7077524 NOVO-NORDISK AS DKK2 -2000000 S 216=02 712Z'VN 7127/2004 10,22602 -7,41853 280749 LL 

SLOF4002DO02 S07077524 NOVO-NORDISK AS DKK2 -3000000 6 2/6/2002 7/22120D4 712712004 15,33903 -11,0GO 91 4 338 12 LL 
SLOF40020002 SD7077524 NOVO-NORDISK AS DKK2 -4000000 IS 2n/2002 7/2212004 7/27/2004 20,45203 .14,52899 5,92304 LL 
SLOF4OD20OD2 SD7077524 NOVO-NORDISK AS DKK2 .3000000 S 211112002 7=004 7/27/2004 15,33903 .11 18681 4,17242 LL 

5WO05 

Affred P Sloan Found. Ion 
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Cap Guard international EAFE 



SLOF40020002 SD7077524 NOVO-NORDISK AS DKK2 4000000 S 2/`1212002 7=004 7/2712004 20.45203 -14,825 811 5.62815 U. 
:LOF4DO20002 SN7133805 STATOIL ASA -73000000 8 alienool 7/2212004 7/2712004 90,05829 -54,66325 35,39504 LG 

NOK2 So 'iOO 0000 8 
1 

7 712004 45,87075 LOF40020002 AA0065582 AUSTRALIA & NEW ZEALAND BANK -3, 1124'ZOO3 7/2202004 12 -33.59538 12,27537 SO 
GLOF40020002 FX07'27a78 RECKITT BENCKISER ORD 10 10/19 -11 .900 0000 8 5)`712004 7rDnOO4 7/2712DD4 51,11DO 20 -50,34850 1,451 76 SL 
SLOF40020002 FX0976400 WOLSELEY I ORD 25P .1,900 om 

S 
11/2612013 712212004 7/2712004 30,03198 -23,74708 11,2114 90 SO 

SLOF40020002 EX0975400 WOLSELFY I ORD 25P -1,7000000 S 11/28/20.3 7rnnOO4 7/27/2004 26,87071 -21,93003 4,94068 SO 
SLOF40020002 FJ8084845 YAHOO JAPAN 

CORP 
JPY50000 4 DODO 

1 
0/1WOO3 7r2212004 

7/2712004 
34.05713 -29,88204 4,275 00 SO 

6LOF4002DO02 FJOOa4845 YAHOO JAPAN 
CORP 

JpY5OOOO -20000 10110,2003 7r=2004 7/2712GD4 17. 7858 -18.174 01 00395 SO 
BLOF410020002 FJO084845 YAHOO JAPAN CORP JPY60000 -20000 8 10117/2003 7=004 7127/2004 17.07856 -16.70140 37716 SO 
SLOF40020DO2 FJO084845 YAHOO JAPAN CORP JPYSOOOO -10000 S 10/2GI2003 712212004 7/27/2004 8,53928 .8,33589 20339 SO 
SLOF4DO2ODO2 FJO084545 YAHOO JAPAN CORP JPY50000 -20000 S 10/2012003 712212004 7/27/2DI34 17,07857 -18,07179 40876 SO 
SLOF40020002 FJ0298544 EAST JAPAN RAILWAY CO Y60000 -50000 S 1/5/2004 712212004 7/27/2OD4 27,01290 -24,29880 2,71a 10 SO 
SLOF40020002 FJO298544 EAST JAPAN RAILWAY CO Y50000 -50000 5 lWOD4 7/2212004 71271200,41 27,01290 -24,50256 2,51034 SO 
SLOF40020002 FJO29 EAST JAPAN RAILWAY CO Y5D0O0 -50000 8 117/2004 7/22/2004 7127/2004 27,01289 -24,71026 2.30263 80 S 3:544 
LOF400200M FJ63 171 MITSUBISHI TOKYO FINI. GRP -70000 S 112712004 7rZ212004 7/27/2004 69.02302 -54.69817 14,32485 SO 

SLOF4DD2DD02 FJO356938 FANUC CO Y50 -8000000 IS 10/2312003 712212004 712712DO4 45,96120 -5Z051 04 -6,09044 SL 
SLOF40020002 FJ03515938 FANUC CO YSO -3000000 S 10124/2003 712212004 712712054 17,23545 .19,1149 65 -l,814 20 SL 
SLOF40020002 F.111738226 RICOH Y50 -3.000 DODO S 10/28/2003 712212004 7127/2004 57,94469 -53,891 11 4,05358 SO 
SLOF40020M FJ0738226 RICOH Y60 4,0000000 8 10129/2003 7=004 7127f2OD4 77,25959 -7l,a34 o2 5,42557 SO 
SLOF4DD2DDD2 FJ0730226 RICOH YSO -2,0000000 S 10131212003 7122/2OG4 7127/2004 38.62980 -37,04788 1,68212 SO 
SLOF40020002 FJa775285 SANKYO CO YSO .1.000ww 8 1017=3 7r=2004 7n7r2M 21,73614 -15.5V 75 8,14839 50 
SLOF4002 00, FJ0775285 SANKYO CO Y50 -1,0000000 S 1011012003 712212DW 7127/2004 21 .7313 13 -10,23970 5,49e 43 SO 
LOF4002= FJ0775285 SANKYO CO Yso -8000000 a 10/21/2003 71=004 7/2712004 17,38891 .12.99859 4.30232 SO 
LOF40020DO2 FJBB58560 SUMITOMO CHEMICAL Y50 4,000 DODO S 9/212003 712212004 712712004 17.41854 A5,483 77 1,93477 80 

SLOF40020002 FJ8858560 SUM170MO CHEMICAL Y50 -3,000 ODDO 6 OW003 7/2212004 7/27/2004 13.063 go -11,65515 1.408 75 80 
SLOF40020OD2 FJ5858660 SUMITOMO CHEMICAL Y50 .3,0000000 8 9/4/2003 712212OD4 7/27/2004 13,06390 -11,60167 1,48223 SO r 
.LOF4DO2ODQ2 FJOB58560 SUMITOMO CHEMICAL YSO -5,0000000 S 9f5/2D03 712212004 7/27/2DO4 21,77317 .18,99361 2,77938 60 
SLOF40020002 FJ6868560 SUMITOMO CHEMICAL YSO -2,ODO 0000 8 111812003 7122)2004 712712004 8,70927 -7,838 34 1,07293 SO 
SLOF40020002 FJBO11484 UNI-CRARM CORP NPV .500 Dow S ii/la/2003 7=12004 7/27/2004 25,wA ao -23,83520 2.021 40 SO 
SLOF4DO2DOO!2 FJO911484 UNI-CHARM CORP NPV -5000000 S 121=003 7=004 712712004 25,92059 -24,12503 1,80090 SO 
SLOF40MOD02 Fj8Qil484 UNI-CHARM CORP NPV -300 ODDO 5 12/12r2003 7/22/2004 7127/2004 15,55598 -15,05095 50501 GO 
SLOF40020002 FJOOB6064 SOMPO JAPAN INSURANCE INC -3,0000000 S 10/17/2003 7/2212004 7/27/2OD4 31,DO7 20 -25,22328 5.84392 SO 
SLOF4DD2DD02 FJOSa8OO4 SOMPO JAPAN INSURANCE INC .1,DDO 0000 S 10/2212003 7=004 7/27/2OD4 10,35573 -8,29737 2,05836 SO 
SLOF40020DO2 SN4645800 NORSK HYDRO ASA NWKR IS 3 -3000000 8 712412003 712212004 7/2712004 18,07828 A3,664 63 5,01365 SO 
SLOF40020002 SN4845800 NORSK HYDRO ASA NWKR 18 3 -2DID DOW S 7)2&2DD3 V=2094 7)27flOO4 12 452 111 -9,34177 3,11041 SO 
SLOF4002OOD2 SN4845800 NORSK HYDRO ASA NWKRl 8 3 -2000000 S 9115/2003 712212004 7/2712004 12.45218 -9,48319 2.06899 SO 
SLOF40020002 SN46458DO NORSK HYDRO ASA NWK.RI8 3 -3DO 0000 S 0/1712DO3 7122/2004 7/2712004 10.67826 -14,34416 4,334 12 GO 
SLOF:OD20002 EVII1131 D .6000000 S 5/25/2001 7123/2004 7/2812004 11,49588 -7,71560 3,78025 LO S It 1: ;N USTRIA DE DISENO TEXTIL SA 
LOF 0020002 EE7 3 NDUSTRIA DE DISENO TFXTIL SA -3000000 6 5/2WOOl 7123/2004 71280200-4 41,897 51 4,82987 2,2117 64 LG 

SLOF4002OOD2 NC2109725 BOMBARDIER INC -2,2000000 S 4/8/2003 7/23/2004 7/2&2004 5,61669 -4,85701 05966 LG 
SLOF40020002 SS4848522 FORENINGSSPARBANKEN SEK A .3,3DO 0000 S 41811999 7/23/2004 7/2512OD4 58,75911 -53,61810 5.141 01 LO 
5 
LO F 

F40020002 FMO292938 SINGAPORE TELECOM SGDO 15 -330000000 S 7/23/2004 7r23/2OG4 7/27/2004 42.83054 -31,00238 11.1125 10 S3 
SLOF40020002 NC2109725 BOMBARDIER INC .19000000 8 411112003 7/28/2004 7/29/2DD4 4,01465 4,19469 71996 LG 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A .7000000 3 V611999 7/2eQOO4 7/2WOD4 12,a49 19 -1 1.373 54 1,27505 LG 
SLOF4DO20002 FMO292938 SINGAPORE TELECOM BODO 15 -20,000 0000 5 7/26/2004 Tr26/2004 7/28/2OD4 25,94392 -18.78932 7,15480 83 
SLOF40020002 NC2109725 BOMBARDIER INC .1,200 0000 S 41WO03 7127/200-4 V3012004 2,971 10 -2.64928 321 82 LG 
SLOF400200132 SF5051252 UPM-KYMMENE OY NPV 300 DODO 8 I7J5f2OOl 712712004 7131112004 5,60494 -6,11873 48521 U. 
SL0F4DO2ODO2 SF5051252 UPMKYMMENE OY NPV -6000000 S 217/20172 7/27/2004 713012004 ll,2D9 68 -10,53867 671 ol LL 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEX A -800 DOW 6 4MIIP99 712712004 713012004 1075870 .9,74874 1,00990 LG r 
'LOF'0020002 FX0870287 80 GROUP PLC ORD GBPO 10 -2,3000000 S 611 12002 7128/2004 &WOD4 14,ilO 88 AM 13 4.49755 LO 8 qn~2 
'SLO140

.20OD2 
EX08762:7 SO GROUP PLC ORD GBPO 110 4,5000000 S 2001 708,12004 8/212004 28,05157 -16.87409 11.17658 LG 

LOF40020002 FX08762 7 SO GROUP PLC ORD GBPO 
0 

-2,9000000 8 1111612001 7128/2004 13/2120041 17,684 69 -10,24069 7,44400 LG 
SLOF40020002 EX0870287 SO GROUP PLC ORD GBPO 10 -5000000 S 8/1712DD2 7/2WO04 &WOG4 3,06950 -2,08a 52 98098 LG 
SLOF40020002 EX0876267 SO GROUP PLC ORD GOPO 10 .5,WO 0000 S Ifftwoof 7/2&2W4 191242004 34.14974 -20,02197 

14 
;27 77 LG 

SLOF40020002 EX0876287 SO GROUP PLC ORD GBPO 10 .14,600 0000 S 611412002 712812004 1112/2034 88,42342 -60.6al 23 27 62 
1 
9 LG 

SLOF40020002 NC2109725 BOMBARDIER INC -3 .OD0 0000 3 4/012003 7128,12004 SMOD4 6,991 48 -7,94763 I.G43 05 L 
SLOF4002DO02 SF6051252 UPM-KYMMENE OY NPV -7000000 S 2f7/2OO2 7/2WG04 &W004 13,14128 -12.29535 64593 U. 
SLOF40020002 SS4848522 FORENINGSSPAR11ANKEN SEK A -6000000 S 4MI1999 7/28/2004 SiZ/2004 10,70885 -9,74874 960 

11 
LG 

SLOF40020002 SS5098701 ASSA ABLOY SEKI SER B IGO 0000 S 
11 
IIMD02 7/28/2004 &WOO4 9712 -1,15430 4282 U. 6 

SS509878i ASSA ABLOY SEKi SER 8 
0 . . . . 

LOF410020002 . 00 DODO S 2/2002 7/28/2004 8=004 '0774 07 10,44055 32 : 52 LL 
SLOF40020002 SS5698781 ASSA ABLOY SEKI SER B -117000000 1112012002 712812004 SWOD4 20.3581 :1 -20,091 53 25 48 LL 
SLOF40020002 FM6292938 SINGAPORE TELECOM SGDO 15 -19,000 0000 712612004 7/2=004 8=004 2460 2 -17.84988 6,75876 63 
SLOF40020002 EE7111318 INDUSTRIA Or DISrNO TEXTIL SA -5000000 S 5128/2001 7129/2004 8WO04 11 .44483 -771646 3.72837 LG 
SLOF4GO20002 NC2109725 BOMBARDIER INC -1,200 ODDO 8 4/a/2003 7/29/2004 8/4/2004 3,06973 -2.64928 42045 LG 
SLOF40020002 SF5051262 UPM-KYMMENS OY NPV _600 0000 S 2f7/2OO2 7/29/2004 B/MOG4 11,39151 .10.538 117 85264 LL 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A -aOO DODO S 401999 7129/200-4 SM004 1072683 .9,74875 978 Oil LG 
SLOF40020002 FMO292938 SINGAPORE TELECOM BODO 16 -34,240 0000 S 7/2912OD4 7/21112004 arM004 44,70273 -32,1137 32 12,53541 S3 
SLOF4002CO02 EE7fll3t8 INDUSTRA DE DISENO TEXTiL SA -6D0 0000 S WW2001 7130QD04 014,2004 13,70132 .9,21568 4,48564 LG 
SLOF40020002 NC2109725 BOMBARDIER INC -1 2000000 6 4/a/2 03 7`30/2004 8/5/2004 3,00578 -264928 35650 LG 
SLOF40020002 SF5051252 UPM-KYMMENE OY NPV :300 0000 S 217/= 7/3012OG4 0/4/2004 5,741 95 -5,26944 47251 LL 
SLOF4OD2OOO2 SF505`1252 UPM-KYMMENE OY NPV -300 DODO S 2tB/2DD2 713GI2004 8/4/2OD4 5741 95 -5,26707 47488 LL 
SLOF40020OD2 FMO2929311 SINGAPORE TELECOM BODO 15 -26,000 DODO S 7130120041 7f3Gr2OO4 81412004 34,58239 -2442612 10,15627 S3 
SLOF40020002 EE7;il3l DUSTR!A DE DISENO TEXTIL SA .1000000 S 5/29f2OOl 411212004 815/2004 2,26217 1,5 595 74622 LG 5 4 11 1 : ;N 

.6000000 S (V1512001 OwOO4 a/5/2004 13,69303 2483 LOF 0020002 EE7 3 NOUSTR A DE DISENO TEXTIL SA :9 33 436840 LG 
SLOF40020002 EE7111318 INDUSTRLA DE D!SENO TEXTIL &A -1000000 S 1311512001 O.WOO4 &W004 228729 -i .5S4 11 733 18 LG r 

00 -6,20507 'LOF40020002 EE7111318 INDUSTRIA, DE D SEND TEXTIL SA 4000000 8 (3/11112DO1 &rV2 4 SWOD4 9,14917 2,944 10 LG 
SLOF40020002 FJ0435148 HONDA MOTOR CO NPV 

-1 
000000 8 

1 
1/1 112002 &WOO4 818/20G4 4,824 97 -3,41031 1,41466 LG 

SLOF4002ODD2 FJO435146 HONDA MOTOR CO NPV -5000000 6 il/1212002 BWO04 aW004 24,12483 
. 
1720443 6,02040 LG 

SLOF40020002 NC2109725 BOMBARDIER INC -1 2000000 
S 

4/al2O03 OW004 BWO04 300555 -2~13 : 228 35027 LG 
SLOF40020002 SF5051252 UPM-KYMMENE OY NPV -700 Dow S 218/2002 af3/2004 8/MOG4 13:592 93 

.1 
2 24B 8 1303 

1 

1 " SLOF4OD20002 FJ6172327 CANON INC NPV .1,0000000 S 717/2003 0/4120041 0/1112004 47,82254 -50,52728 -2.70474 U. 
SLOF40020002 FJ6435148 HONDA MOTOR CO NPV -1,2000000 S IIJ12r2OD2 81412004 WD/2004 57,01527 -41,29062 1 32465 LG S 14 

-3000000 S 11/1 002 0/412004 a/912004 1440392 -10,45046 LOF40020002 FJ5435 8 HONDA MOTOR CO NPV 
3r2 

, 947 36 LG 
SLOF4OD20002 NC2109725 BOMBARDIER INC 

-1 
.1000000 S 418/2003 8/412004 8,19/2004 2 

. 
704 

1 
2 -2.42850 27562 LL 

SLOF4002ODD2 NC2109725 BOMBARDIER INC -0000000 S 4/8ZOO3 8/4/2004 8/1112004 1,96883 -1,76618 20045 LL 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEX A -2,5000000 S 4/611 099 01412004 w/2004 44.79442 40,01977 4,17465 LG 
SLOF40020002 SS5698781 ASSA A13LOY SEKI SER 8 .9000000 S 11/21112002 914=04 &WO04 

1 
0. 89041 -10 838 OR 53 72 LL 

SLOF40020002 ES 10 8:11 ASS LTD CHF2 50 ~REGD) -2.2 7 DO 0 S 
11/1 

912003 
W4/2004 8/912004 12,43 68 -11,17882 1,25188 SO 

SLOF4002OOD2 EST 
10:8 

ASS LTD CHF250 REGD) -5:3 000 
0 

S 11/2012003 
814`20134 

W012GD4 3 1 
50102 -2,881 70 27326 S 

SLOF40020002 FJ6172327 CANON INC NPV .1000 OOGD 
S 

io/1412DO3 814/2004 a/912D04 47.0
. 

54 
_50 

294 59 -247205 SL 00 
SLOF4002OOD2 FJO435140 HONDA MOTOR CO NPV -8000000 S 

I ill 
312002 6/512004 B/1012004 38,211 78 -27,88390 10,327 sa LG 

SLOF4002DO02 FJ6435146 HONDA MOTOR CO NPV -5000000 S il/1412002 BWO04 8110/2004 2388238 -1 
' 
47090 6,4102 

40 
L 

SLOF40020002 NC2109725 BOMEIARD:ER ~N 
.2 

500 ODOO S 
4/1112003 81512004 111110/2004 6 

' 
084 :0 -5 .51 

9 
3~ 56527 L 

SLOF4002OOD2 NC2109725 BOMBARD ER NC -3
.3000000 S 

41al2OO3 &WO04 
a/ or2o04 

8,031 7 _7 205 51 740 
1 
6 U. 

SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A -1 .5000000 S 
4/Wl 

999 B/512OD4 
8/10/2004 27,16918 -24,371 86 2.79732 

LG SLOF4002DD02 SS4848522 FORENINGSSPARRANKEN SEX A 
-, 
000000 S 7/711999 8/512004 8/10)2004 1.81128 

. 
149679 31449 LG 

S -1 1 ~4:4 0 22 _I . 2 7 SLOF4OD20002 SS4046522 FORENINGSSPARBANKEN SEX A 
-800 

0000 S 7/911999 a/5/2004 8/1012004 9 _I 2 O'g 02 2,431 
20 
L 

LOF40020002 SS569878i ASaA ABLOY SEK1 SER 13 
.20--oo 

1112012002 8/512004 8/ 
0/2004 

434933 4 18 26 16 07 LL 
SLOF40020002 ES7108891 ASS LTD CHF2 50 (REGD) .3,724000. S 

11 
12012003 815)2004 aflOI2004 20 40883 .18:407 68 1 99915 SO 

SLOF40020002 NC2109725 BOM BARDIER INC .100 DODO S 4/8/2003 (11612004 8/1112004 234 1)1 22077 14 14 LL 
SLOF40020002 NC2109725 BOMBARDIER INC 

- Do DODO 

S 
4412003 &WO04 &111/2004 234 

91 .22D 
77 14 14 LL 

SLOF40020002 SF5051252 UPM-KYMMENE OY NPV .4000000 8 21WO02 BWO04 8111 /2004 775723 -7,02275 73440 LL 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A -6130 

0000 S 
7/911999 SWOG4 Oil i/2OD4 It 050 36 -904427 2 

. 
DD6 09 LG 

SLOF4OD2OOO2 ES7108891 ABB LTD CHF2 50 (REGD) -7850000 
S 

1112on003 81612004 8/1112004 423007 .3 : 88024 34983 SO 
SLOF40020GO2 ES7108891 ASS LTD CHF2 50 (REGD) -3,4130000 

S 
1112112003 &WOO4 

Sri 112004 
18,391 35 .16,79942 

1 
59193 SO 

SLOF40020002 AA0349207 FOSTERS GROUP ORD NPV -9666000 
S 

1,1012000 SIMON 911212004 3f,513 t8 -22,135 14 9378 04 
LG SLOF40020002 AA8349267 FOSTERS GROUP ORD NPV -1,101 0 S 1111012DOO 6/912OD4 8112120 4 3,55949 -2,33520 1 25429 LG 

000 04 LOF4OD20002 AA8349267 FOSTERS GROUP ORD NPV -8880000 6 
3/2"Zool 

a/0/2 04 8/ 2/2004 2,89507 - 
1 

2 5 212 LG 
SLOF40020002 AA,0349267 FOSTERS GROUP ORD NPV 4,0450000 8 .5/20., 8MOG4 0112120D4 13,187 54 

. 
1, :'0'47 '63 2.Q131 11 L 

SLOF40020002 AA6571464 
WMC 

RES LTD 
NP 

-6 goo DOW 
8 

10/12r2DDO ON/2004 811 212004 24 
66805 

-12 
007 

69 
12.135: 

it, 
LG 

SLOF40020002 AA6571464 WMC RES LTD NPV -2,6000000 
S 

1 
0/1 3)2000 afg/2004 8/1212004 9,29446 4.48126 4 

81320 

- SLOF40020002 AAM24002 NATL AUSTRALIA BK NPV -1,8000000 S 12/12/2000 919/2004 Oil 2/2,04 33,85899 -28,709 
07 

5.14992 L 
S M/20 ::I SLOF40020002 AAOS24802 NATL AUSTRALIA BK 

NPV 
0000 S 12/13/2 

&WO04 
.1 .004 1 2 4 13,097 2e 2,93223 U. 

LOF40020002 ED523`1482 ALLIANZ AG NPV REG VINKULIERT :"00 00000 S 8119noOD02 D4 all 1/2004 
4
.2 !igl :25 142 66 -685015 LL 

0 S 1 00 Wf2o SLOF4OD20M ED52314:2 ALLIAN2 AD NPV REG V NKULIERT -10000000 
8 

812912 2 8/9/2004 8/11/2004 0,24625 274008 -3:502 83 LL 
LOF40020002 ED523 4 2 ALLIANZ AG NPV REG V:NKULIERT -3000000 

5 
4/1512003 04 0/1 112,04 27,73877 :1,13,327 47 9141130 LG 

SLOF40020002 ED5231482 ALLIANZ AD NPV REG VINKULIERT .3000000 S 4117/2003 81912004 .1 11004 27,73870 -19,15851 B,S8025 LG 

5/312005 
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SLOF40020002 E0529412a MUNCHENER RUCKVERSICHERUNGS-G -2390000 S 11AM2002 Of9/2004 811112004 22,384 13 -28,32407 -5,93994 LL 
SLOF40020002 ED529412a MUNCHENER RUCKVERSICHERUNGS-G -3DO 0000 5 W2012002 Stg/2004 all 1/2004 28.09724 -40,84354 -12,74860 LL 
SLOF40020002 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G -2000000 6 12/912002 a/wo04 8/1 112OD4 18,73149 .25,88577 -7,15428 LL 
SLOF4002ODD2 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G -010000 S 12=2002 619/2004 0111/20M 5,71311 -7.75091 -2,G47 aD U. 
SLOF40020002 ED5520026 DAJMUERCHRYSLER AG ORD NPV -1,7000000 6 11129/2001 819/2004 ell 1/2004 71,03573 -70,00771 12802 U. 
SLOF40D2D0O2 ED5529026 OAJMLERCHRYSLER AG ORD NPV -5000000 S 1 1/3012001 affl/2004 811112004 20,892 8e -21,05158 -15872 LL 
SLOF4DD20DO2 ED5529026 DAIMUERCHRYSLER AG ORD NPV 400 OOOD 8 12rmool 019/2004 11/1112004 10,71429 -10.45707 25722 LL 
SLOF40MOO02 EE550INS BBVA EURD 49 -1,000 0001) S 611110002 9WO04 91112=04 13,21238 -11,08050 1,53188 LL 
SLOF4DO20002 EE5501908 BBVA EURO 49 .9000000 S 6/iWD02 a/912004 811MOD4 il,e9l 14 -10S0330 1,38784 LL 
SLOF40020002 EE5501908 BBVA EURO 49 .8000000 S ell 1/2002 1119/2004 S11MOD4 10,50900 -9.33828 1,23302 LL 
SLOF4002DO02 EE5501908 BBVA EURO 49 .1,0000000 8 (111212002 &WOD4 8112rlOD4 13,21238 -11.60795 1,00443 ILL 
SLOF40020002 EE5501908 BSVA EURO 49 -900 DODO S 811212DO2 aMR004 (1111212004 11.891 14 -10,447 15 1,44399 LL 
SLOF40020002 EES501008 BEIVA EURO 49 -6000000 8 611312OD2 OW004 a/12/2004 792743 -6,08105 94638 LL 
SLOF40020002 EE5501908 BBVA EURO 49 -600 00GO S Oil 3/20M 819/20134 8/1212004 792743 4,081 05 948 3a LL 
:LOF40020002 EES501008 BBVA EURO 49 -i,eoo 0000 S 717542002 &WO04 81=2004 21, i3Q 81 -15,20844 5.93337 LG 
LOF40020002 EE550190a BBVA EURO 49 -1,700 DODO S 713012DO2 a?9/20D4 811212004 22.461 05 -le.020 55 584050 LO 

SLOF40020002 EE55019oa BSVA EURD 49 -5,6000000 S 8WO02 819/20M 811212004 73.98934 -40,45298 25,53538 LG 
SLOF40020002 EE5501908 BBVA EURD 49 -300 DODO 8 8WD02 81WO04 8/1212004 3,90371 -2.46249 1,501 22 LG 
SLOF40020002 EES732529 TELEFONICA SA EUR1 4,2240000 S 211912003 aW2DD4 11/12r2004 so.ios io 40,16103 la,947 07 LG 
SLOF4OD20002 EE5732529 TELEFONICA SA EUR1 -1,170 0000 8 2/2012D03 BWO04 8112FIOU 18.45823 -1 1.152 20 530397 LG 
SLOF4002DO02 EE7111318 INDUSTRIA DE DISENO TEXTIL SA -3000000 8 6118/2001 8/912004 811MOD4 6.65514 4,05380 2,001 34 LO 
SLOF4002DO02 EE71113i : :NDUSTRIA DE DISENO TEXT:L SA .700 0GOD 6122M01 8WOD4 S1i2WD4 15 528 W -11,11258 4.4le 09 LL 
SLOF400200012 EE7 

11, 
3 

1 
NDUST A DE DISENO TEXT L SA -7000000 en5/200 

I 
SJW004 W212OD4 15,52867 -11 .35305 4.14502 LL 

SLOF0020002 EE711131 DUSTRIA DE DISENO TEXTIL SA -7000000 8 6MDD1 M004 11112120D4 15.52866 .11,31222 4.2le 44 LL a Ill 1 : ;N 
SLOF40020002 EE7111318 NDU:TRIA DE DISENO TEXTIL SA -7000000 S 6=20011 8WOD4 a/1212004 15,52807 -11,21479 4,31308 LL 
LOF4DD20002 EE7 3 INDU TRIA DE DISENO TEXTIL SA -700 OM 8 enanoo BM/20(A a/12/2004 '16.628 8a -10,90937 4,61929 LL 

SLOF40020002 EE7111316 INDUSTMA DE DISENO TEXTIL SA .100ocoo S 715=1 519120G4 811=004 19 D85 43 -14,22730 5.73813 LL 
SLOF40020002 EFS0I8SXO GROUPIE DANONE EURO 50 -t.5000" S Wynn 81912004 S/IZ2004 121,48383 -04,26341 27,18022 LO 
SLOF40020002 EF4002129 BOUYGUESEURl -1,1000000 

1 
2rm ROD 8/912OD4 S/l2r20D4 30,30411 -51,39760 -15.09349 LL 

SLOF40020002 EF4002129 BOUYGUESEUR~ .20 Go : 1218/11999 819/20M W1212004 a6,007 48 -99.25279 ~33.245 31 LL 
SLOF4GO2DD02 EF4002129 BOUYGUESEUR - :400 0000 

3wooo 
aWO04 Wi2/2004 4e,205 23 -123,18949 -70,984 2e LL 

SLOF40020002 EF40il40i AIR LIQUIDE (U) EURli -29 0000 S DIM aIM004 0/12/2004 44,70100 ~33 715 2 10 ::5 72 L 1 00 00 S 
SLOF40020002 EF40114 

I 
AIR LIQUIDE (U) EURil -300 OODO S .12'o'l SJW004 01IM004 4,82424 .2:2710: 

1 : 3 1 
a LG 

SLOF40020002 EF4011401 AIR LIQUIDE (L-) EUR11 -3000000 S 9114/200' 8WO04 811=004 40,24242 _32,564 12 13.87830 LG 0 00 r 
D4 -2.773 go 1,85020 LG 'LOF4002ODD2 EF4011401 AIR LIQUIDE (L') EURII -300000 QM4/2001 a/moD4 9112r2O 4,82424 

SLOF40020002 EF4011401 AIR LIQUIDE (U) EUR11 
.50 (1000 

WO/200, 819120D4 SM212004 7,70707 -5,38280 234427 LG 
SLOF400200172 EF4057800 UOREAL EURO 2 

-200 0000 

S 
2JIGM003 819120D4 8/1212DD4 13:775 05 A3,528 01 24704 LL 

SLOF40020002 EF4057 :01) UOREALEUR02 -3000000 S 2,2012003 BWD04 8112/2004 2o W2 58 -1 9,73857 924 01 LL 
el. F40020002 EF4057 00 L'OREAL E RO 2 

.1 
00 0000 8 2/2GI2003 aWO04 8/12/2OD4 6,8:; 53 -a 

' 03 
38850 LL S Oo2 .10 

0000 8 2/21/2003 aM/2OD4 811=004 8.8 53 
_a 
':3 

0 
LOF41 0002 EF4057800 LIOREAL EURO 2 

0 
:4 5 40448 U. 

SLOF40020002 EF4057aOO L)DREAL EURO 2 -300 
ODDO S 

2F250003 SWO04 RAWD04 20,68258 -19,07735 1,58523 LL 
SLOF40020002 EF4057800 UOREAL EURD 2 -2000000 S 2nSQ003 aM/2004 811=004 13,77505 -1293652 83853 U. 
SLOF40020002 EF4057000 UOREAL EURO 2 

-1 
00 0000 2127M03 8/9/2004 a/120004 0,88752 -6.43881 44871 U. 

SLOF413020002 EF4712702 RENAULT REGIE NATIONALE DES lD0 0000 a/27/2002 M/2004 Wl2t20G4 7,90890 -5.00323 2.90507 LG 
SLOF40020OD2 EF4712792 RENAULT REGIE NATIONALE DES -2 0000 S 11112=02 8/012OG4 811=004 15 8`17 70 -9,52587 0291 92 LG 
SLOF40020002 EF4712192 RENAULT REG~E NAT:ONALE DES -300000000 S 

11" 
3r2OO2 afg/2004 a/1212004 23,72009 A4,55i 59 9: 

1 
7510 LG 

SLOF40020002 EF4712792 RENAULT REG E NAT ONALE DES 
., 
000000 S 11115/2002 9WO04 8/12/2DD4 7,90800 4,99888 2,91202 LG 

SLOF4DO20002 EF4712 ;92 RENAULT REGIE NATIONALE DES -3000000 S 11IM512002 WW2004 81IZrXN 23,72660 
. 
15.001 a2 8,72507 

Lo SLOF4002DD02 EF47 
1 
2 02 RENAULT REGIE NATIONALE DES 

1 
44 Lo S :1,00 00000 S 115120172 a/WO04 S/1=004 790889 4::1141 2928 

SLOF40020002 EF4834109 SCHNEIDER ELECTR :C EUR: 
00 

000 S 2/WO03 aw004 SM2/20M a. 
1 
54 

52 
4 So 27 1:598 25 LG 

SLOF40020M EF4834109 SCHNE~DER ELECTR C EUR 
-4000000 S 

2f712003 &WOD4 011212D04 24,G18 10 -178 902 072906 LG 
SLOF40020002 EF4834109 SCHNE,DER ELECTR :C EU 8 -200 GoGo S 2/10/2003 8/912004 am2/2004 12,30905 -8: 

7:2 
77 355628 LG 

LOF4OD20002 EF48341DO 
SCHNE 

DER ELECTR C EURS -200 DOOO 8 2/1312003 SW 04 811212 04 12.30904 -6,84495 3.46409 Lo 
0 00 SLOF40020002 EF4834776 VIVENDI UNIVERSAL EUR5 5 -2,800 ODDO 5 1111412OD2 1119/2004 8/1 212OD4 eT, 199 38 29.52S 42 37.a72 94 LG 

SLOF40020002 EFS641560 CARREFOUR EUR2 5 -6000000 8 51311/20D2 awOD4 8112/2OD4 27931 13 -M,100 .7 -2 .169 64 LL 6 -5 ro i 
LOF4002ODD2 EF564i560 CARREFOUR EUR2 5 -5.000 DODO Sf3i 

. 

02 
a,912004 S/ 2r2004 23:275 94 25,079 91 -1 80397 LL 

SLOF4GO20002 EF5671732 SANOFI-AVENTIS EUR2 000000 W11999 8/912OD4 8/1212004 341,92901 -213.74962 12 8029 Le 
SLOF40020002 EF5671732 WOFI-AVENTIS EUR2 -0000000 

S 
411912001 B/g/200-4 8112r2OG4 41 .031 59 -32.4G4 05 ::8,27 54 LL 

SLOF4002ODD2 EF5652845 ACCOR EUR3 -3DO 
ODOO S 

5WO02 M/2004 
a/12,2004 

1249974 .12,96002 48628 LL 
SLOF40020OD2 EF5852845 ACCOR EUR3- -5000000 

S 
5f7/2002 619121)(34 I&112=04 2083291 -20,85982 

_26 
91 LL 

SLOF40020002 EF7309687 13NP PARIBAS EUR2 -1.700 
0Doo S 

I 
0/18120D2 awoo4 81IM004 

1 
00,097 

07 
-65,16070 34 .23837 LG 

SLOF40020002 EF7309687 BNP P .700 OODO S 10/17/2002 aigt2004 81;2/2 D4 41,218 44 -27.11278 t4,103 88 LG 6 
AR 

~BAS EUR2 .800 1 1 
0 LOF40020002 EF7309687 BNP PAR BAS EUR2 DDOO S Q/ a/2DO2 81gr2004 S/ 2/2DO4 47 .104 50 .30,83570 1 2 880 LG 

SLOF40020002 EF7309687 BNP 
PARIBAS 

EUR2 -300 
0000 S 

1 
0121/2002 

8/qa004 
811212OD4 17,66419 ll,:08 64 ::0057 55 LG 

SLOF40020002 EF7309887 BNP 
PARIBAS 

EUR2 -2o. 
0 

. 
1111 
M 02 M,2OD4 

0 6 

12 

.7 
6750 3908 62 LG U 

ODD 2120002 44 
eel 0 1 

SLOF0020002 EF7309687 BNP PARIBAS E R2 -7000 S 11/1 81912 am212004 11216 ~27. 4 3:535 40 LG 000 
SLOF40020002 E:71145051 ENI EURi .9500000 

S 
8119/2002 at912004 8111=004 19,336 31 -15,04945 4286 288 LG 

SLOF40020002 E 7 45051 EN: EU I 
7GO 

0000 
a,20,2002 

a/DrIOD4 811212004 
1 

4 :247 80 -10.95459 3:293 
1 
LG 

SLOF40CY20002 E17145051 EN EUR1 .4 9/19/2002 
OW004 

81 20004 
.1 

4`1 So -5.646 92 
2494 

es LG 
SLOF40020002 E:7145051 EN: EUR; .70000 000000 S QnWO02 81912OD4 

8112rJ004 
14.247 81 9.727 79 4:520 02 LG 

SLOF40020002 E 7 
14 
505 

1 
EN EUR .5500000 S 

9,2412002 
8/912004 811=004 11 :17170 :7 271 21 3,9ig 49 LG 

SLOF40020002 EL5493431 
SES 

GLOBAL REP I N SHS NPV -3,3000000 S 1/3/2oD2 aM/20G4 
.1 .

.04 27 71 50 _36: 
91800 

.9 
' 
1 
45 

So LL 
SL F4 020002 ELS493431 

SES 
GLOBAL REP 

J
.X SHS NPV 0000 S 

1 
/412002 8/012004 ail=004 8,415 Si :1,1 12 82 -2,61121 LL 

S 1 e:415 01 LO 0 61: 75 -3,201 14 LL 
S 

OF40020002 EL5493431 SES GLOBAL REP I W SHS NPV 1:0=0 0000 S 1124/2002 aM/2OD4 8112=04 8 
1, 

SLOF40020002 EL5493431 SES GLOBAL REP I X SHS NPV .1-800 DOOO 8 1211/2002 81912004 
8112"20D4 

73248 - 183 :3 -2,4sl 15 LL 
LOF40020002 EN4970955 VNU NV EUROO 20 .500 0000 S 71M2000 W2004 8/1212004 37 

, 69073 
_7: 

.
.8 a -40,80795 LL 

SLOF40020002 EN4970955 VNU NV EUROO 20 -50000 0 S 711312000 81912OG4 a/1212004 12 5e3 58 -2554707 -12,98349 LL 
SLOF40020002 EN5202705 RO D 7 HP TEC EUR56 .5GD 0000 S 1/1412002 SIM004 811 212004 24 69926 24,07387 6253 L S 

YAL U C E 0 
SJIZ,2 2469 

1 .058093 LL LOF400200172 EN5202705 RO 
AL 

DUTCH PETE CO EUR 58 50 0 0 S 1/160002 BMI2004 004 928 23 a4l 23 S 
U TCH PETE CO EUR 50 

1/1 
02 

8/12/2 ag .,2 
: LOF40(120002 EN5202705 ROYAL D ZOO 000010 S 8170 111912004 0114 24 926 383326 l,D6a 00 LL 

SLOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 66 .800 S '12=002 BM12OD4 811212004 3P.518 81 -37,88916 02985 L S 
0000 819/2004 8/12r2OD4 60,15792 -87381 31 1 : LOF40020002 EN52D2705 ROYAL DUTCH PETE 

CO 
EUR 56 .1 4GO 

00 
1/23/2 77661 LL S P 

OE R56 10 OD2 LOF40020002 EN6202705 ROYAL DUTCH ETE C 
U 

loo 000 1/2412002 a/9120M 8/1 212004 20,639 1 -29.47651 16260 LL 
SLOF40MOD2 EN5202705 ROYAL DUTCH PETE CO EUR 

5S 
-6000000 

S 
1/25/2002 a/912OD4 8112/20M 2::119 .11 -29,57574 (13 37 LL 

SLOF40020002 EN5202705 ROYAL DUTCH PETE CO EUR 5 -1,40000 211412002 8/912004 811202004 6 
1 
57 

, 
-69,55630 .39839 LL 

SLOF40020002 ENS202705 ROYAL DUTCH PETE CO EUR 5: -20000000 SO 2/1512002 1119/2004 
8/12/2004 

9 
70 1 06566 

_185 
96 L 

LOF4002OGD2 ENS202705 ROYAL DUTCH PETE CO EUR 56 0 41312002 
0 

': :1' Do 380:553 24 -397428 LL S -700 
0o" S 

M/2004 1111M 04 M 
8 SL F40020002 ENS202705 ROYAL DUTCH PETE CO EUR 58 .3.00000 IS 4/412002 819/2004 a/1212004 14,81 55 

_IS 
3 8 N .15074 

1 
U. 

SLOOF40020002 EN52D2705 ROYAL DUTCH PETE CO EUR So -500 
Woo 

S 
4/1612002 819=04 a/12/2004 24,69: 211 -2a, 70952 -201026 LL 

SLOF40D20002 EN5202705 ROYAL DUTCH PETE CO EUR 56 -1,3000000 8 411 712002 W012GD4 a/1212G04 64,2`18 07 .70 07 -6, 1 5B 0 LL 
SLOF40020002 EN5202705 ROYAL DUTCH PETE CO EUR 58 -300 

0000 S 
6114=02 8/912004 01IM004 14.81955 -15:'43146 02 -.'l 3'7 Lt 

SLOF40020002 EN5250761 ABN AMRO HUDGS NV CVA FURO 56 .643 Do S ar7/2OD2 SM/2 04 SM212004 
I 
al 865 

g
.001 

51 
4.147 

1 
4 LG S 

0000 S a/a/2002 BM/20004 a/ 212 04 -13 7 5 12 4,82891 L LOF4002DO02 EN5250761 ABN AMRO HLOGS NV CVA EURO 58 -goo 
00 1 

0 
18 4G4 

0' 
S 1 

4 
-36:e7 

LOF40020002 EN5250761 ABNAMR H 5 NV CVA EURD 56 2.4000000 S M002 afWDD4 ej 2r2oo4 9,0774 
1 

3281 
1 
2,44460 LG 

SL F40020002 EN525070 
I ABN 

APARO HLLDOS NV CVA EUR056 :2 .300 ODOO S S/1212002 &WOD4 811212004 47,032 51 
_36

.070 
21 

10 D62 30 LG S 
0 

EU 
8/912004 811=004 306733 -23,37867 72 71 L SLOF40020002 EN5250761 

A13N 
AMRO HLDGS NV CVA RG So 1 

5000000 S 
81~3/2002 

a ' g4 G LOF4OD20002 EN5250761 A N AMRO HUDGS NV CVA EURO 56 -i,3D0 00 0 a/ 412DO2 SM120D4 a/1212004 26,58359 20,28934 a,314 25 LG 
LOF40020002 EN5250761 ABN AMRO HLDGS NV CVA EURO So .9000000 

S 
ai 5/2002 111912004 8/1 212,04 18,40403 14,51194 389209 LG 13 a S 

SLOF40020002 EN525076i ABN AMRO HLDGS NV CVA EURO 56 .5000000 S 8/16/2002 a/g/2004 l.DD4 10 224 4a -8 
" ' 

2 117 Be LG 
SL F4 0002 EN5250761 ABN AMRO HLOGS NV CVA EURG 56 6570000 S 812912002 W20(14 8/1212004 

1 
3 

. 
43494 .10:175 308 2 

. 
959 

5a 
LG 

LOF40020002 EN5640806 UNILEVER NV CVA NLGI 12 -7000000 S 8170/2002 dffl/2004 Z2004 4f,7 7 
55 

-40 6452 1 L 0 002 1 
L 

SLOF40020002 EN5927376 AEGON NV EURO 12 
.1 
025 9200 S 11/23/2000 W/2004 811=004 

11,18383 
-39483 So .28:2' .9 67 LL 

SLOF4002DO02 EN5927376 AEGON NV EURO 
1 
2 -1

. 
6640000 S 4/6/2001 M/2004 8/1212004 10 13972 .48,23889 

30. 

09 
: 
97 

L 
SLOF40020002 EN5927370 AEGON 

NV EURO 
~2 -1,1440000 S 4/121200 

1 
9/9/20D4 8/12/2004 12471 06 -33,97910 -21.50 04 LL 

SLOF40020OD2 EN5D27378 AEGON NV EURO 2 .416000 S 4/2012001 81912004 afl2f2oD4 4:534 93 :112.437 60 .7190267 LL 
SLOF40020002 EN5927376 AEGON NV EURD 12 -6240000 S 64112001 819/2004 SM 2/2004 :,02 3 

- 

774 

- 
12:~172 5 LL 

SLOF40020002 EN5927378 AEGON NV EURO 12 .8039200 S 514/200 1 SM12004 8/1 212OG4 '63 7: -24'0M 2: 
_, 

5 

, 

1 
54 LL 

SLOF40020002 EN5927370 AEGON 
NV 

EURO ~2 -784 16GO S Wi3/2001 
8Mj2oG4 

8/12/2004 854834 -20,57901 -12030 e7 L 
SLOF0020002 EN5927376 AEGON NV EURO 2 42 4000 S 9/1312001 81912004 8JI2r2004 48,48303 .98,50755 

_50 
024 52 LL 

SLOF40020002 ENS927376 AEGON NV EURO 12 -1 :9876 0000 91~412001 81gr2004 8111MO04 21,54092 -48,28748 -24 74850 LL 
SLOF40020002 EN592737e AEGON NV EURO 12 .1,7880000 S 4/ 6/2002 M/2DG4 a/ 212004 ig,273 45 -41,49747 .22:224 02 LL 
SLOF40020002 EN5927375 AEGON NV EURO 12 -2,6000000 

S 
411 BJ2002 519/2004 :/11212DD4 28343 

31 
-61.409517 -33 0118 2 LL 0 r 

SLOF40020002 EN5927370 AEGON NV EURO 
1 
2 .8320000 S e/21/2002 "12004 

1 
212004 

0 . 
069 

86 
-15.1124 -6:042 Sol LL 

SLOF40020002 EN5027378 AEGON NV EURO 12 -2990000 S 
aa4f2l)02 aWC)04 all 

2J2DD4 3,24858 -5,341 05 .2.09247 LL 
SL F40020DO2 EN595607a KON~NKL~JKE KPN NV EURO 24 -2 00 9/4/20172 819/2004 

8/1 
212 (14 21 73543 -15,63245 " I L S 

0000 0 S 
8/1 

004 
2:1 

02 : LG IN 915 .8 1 . 2g,7 SLOOF4OC2DO02 EN5956078 KON NK1. JKE KPN NV EURO 24 -1 .3000000 8 91412002 819/2004 Mo lo::743 47 -09 51 .0 .2 
LOF40020002 EN5956070 KON KLIJKE KPN NV EURO 24 14,5000000 S 12002 a/D/2004 8/12/2004 77 7 7091224 6493 LG 

SWO05 

Affred 
P 

Sloan FoundatIon 
Tax (D no 13-1623877 
Cap Guard Int-ational EAFE 



SLOF40020002 EN5956078 KONINKLIJKE KPN NV EURO 24 -8000000 8 915/2002 SWO04 8/1212004 5,99598 -4,38470 1,63126 LG 
SLOF40020002 EN5950078 KONINKLIJKE KPN NV EURO 24 -2,4000000 S 9WO02 &WOO4 811212OD4 17,98795 -12,82730 MOO 59 LG 
SLOF40020002 EN5956078 KONINKLIJKE KPN NV EURO 24 -900 DODD S OW002 affl/2004 8112r2OD4 0,74548 -4,72730 2,01018 LG 
SLOF40020002 EN5986020 KONINKLIJKE PHILIPS ELECTRONIC A,200 0000 S 3/412OD2 a/Q/2D04 11/12=04 27,64324 -33,36033 4,72309 U. 
SLOF40020002 EN5980620 KONINKLIJKE PHILIPS ELECTRONIC 4000000 6 3/512002 BWO04 8112r2DO-4 9,21441 -11.19225 -1,97764 U. 
:LOF4OD2OOQ2 EN5988820 KONINKLIJKE PHILIPS ELECTRONIC 4000000 S 5122/2003 8111/2004 8112r2OO4 9,21441 -e.gal DO 2,23333 LG 
LOF40020002 EN7150115 ING GROEP N V CVA EURO 24 -2000000 8 101=002 81gr2OG4 8/1212004 4,59251 -3,02427 l,6eS 24 LG 

SLOF40020002 EN7154185 ING GROEP N V CVA EURO 24 -2,7000000 3 1007002 8WO04 811212DO4 S1,998 OR 42.14019 10.85870 LG 
SLOF40020002 EN7154105 ING GROEP N V CVA EURO 24 -1,9000000 S 10/14/2002 &Rr2004 afl=004 43,62885 -29,32596 l4,3D2 89 LG 
SLOF40020DO2 EN7792539 HEINEKEN HOLDING EURI 6 W -e,4DO 0000 8 4f71IS99 SM004 a/12F2004 177,62201 -153,2154 93 24,55708 LO 
SLOF40020002 E85633075 6WISSCOM AG CHFI 00 -1540000 S 711811999 (11912004 811212004 50,5435 44 -52.11720 .1,65182 LL 
SLOF40(120002 ESS533975 SWISSCOM AG CHFI 00 -700000 S 7120/1999 802004 8112r2OO4 22,11114 29 -24,00809 .102360 LL 
SLOF4OD20002 ESS533975 SWISSCOM AG CHF 1 00 -520000 S 8/19/1999 8/91200,41 8112r2OD4 17,07405 -17.407 4e -33341 U. 
SLOF40020002 ES:5333:75 SWISSCOM AG CHFJ1 00 -710000 8 13119/1920 &Sr2OO4 6/12,2004 23,31264 -23,67454 -36100 LL 
SLOF4002OOD2 ES 53 75 SWISSCOM AG CHF 00 .1070000 8 8/1911090 affinOO4 8/i2r2OD4 36.`133 13 -35,58427 45114 LL 
SLOF40020002 ES5981075 SERONO SA'S'CHF25 BR -130000 S 714/2003 a/912D04 all2r2OD4 7,78254 ~7,691 19 191 35 U. 
SLOF40020002 ESS981075 SERONO SA'B'CHF25 BR -90000 8 7[7/2003 819/20D4 8112r2OO4 5.38791 522742 16049 LL 
SLOF40020002 E65981075 SERONO SAlB'CHF25 OR -90000 8 71812003 OWOD4 8/1212004 5,38701 -5,22000 137 85 LL 
SLOF40020M ES5981075 SERONO SAWCHF25 SR -17 DDDO 5 719=03 SWD04 9112F2DD4 10,17717 -a.972 93 20424 LL 
SLOF40020002 ES5981075 SERONO SA 18' CHF25 BR -210000 S 7/10/2003 BWO04 8112004 12.571 80 -12,32689 24491 U. 
SLOF40020002 ES7103068 NOVARTIS AG CHFO 50 (REGO) -2,3820000 S 71`1411999 SIWOO4 811202004 107.01523 -114,989 77 22,S4546 LG 
SLOF410020002 ES710309e NOVARTIS AG CHFO 50 (REGO) .3,000 ODDO S 61,11111999 019/20041 8/l2r2OO4 135.53555 -109.49968 28,035 G7 LG 
SLOF40020002 E57103086 NOVARTIS AG CHFO 50 (REGO) 4880000 8 12/l/2000 aQ12DD4 811=004 21.43 55 .19,07934 2,06421 U. 
SLOF40020002 ES7110384 ROCHE HLDG AD GENUSSCHEINE NPV 4700000 S 0/2111999 IN[V2004 811=0154 45,67833 -53,607 17 .7,9118 84 LL 

: 
LOF40020002 E:7110384 ROCHE HLOG AG GENUSSCHEINE NPV -2780000 6 OnS12000 &W004 811=0041 27.oi B 24 -20,57243 44581 LL 
LOF40020002 E 7 

11 
075e HOLCIM CHF2 (REGO) .3,285 DODO S 11/17/2000 8/912004 8112r2OG4 174.50841 -136,8157 20 37,82121 LL 

SLOF40020002 ES71i 
0750 

HOLCIM CHF2 (REGO) -3830000 S 11/24/20W &WOD4 B/12/2OD4 20.47067 -15,S4430 4,626 37 LL 
SLOF4DD2OOD2 E87 123874 NESTLE SA CHF1 -2060000 S 1113figog aM/2004 8/1212004 e7,371 S2 .51,30927 16,00225 LO 
SLOF40020002 E87123874 NESTLE SA CHFI -2000000 S lf7/2OD0 aa?OD4 at'1212004 KOSS 211 -37,77783 12 .87745 LG 
SLOF4DO2OOO2 ES7123874 NESTLE SA CHFI -4000000 S 3/13/2000 SWOD4 a/12/2004 101,31055 -02,46543 38,84512 LO 
SLOF40020002 ES7123074 NESTLE SA CHFI -440000 8 8131/2001 OwOD4 8/1212004 11,14410 -9,17203 1,07148 LL 
SLOF40020002 E6712eil? USS AG CHFID 80 (REGO) -1 3080000 S 211/1999 81912004 8/12/2004 65.10765 -13,02e 04 72,14181 LO 
SLOF40020002 E87151116 COMPAGNiE FINANCIERE RICHEMONT -0,7370000 S 401999 SwOG4 811212004 168.87817 -110,27084 58,60733 LG 
SLOF40020002 ES71aom SWISS REINSURANCE CHFO 1 -7670000 S 911912001 ammoD4 a/12r2OD4 42.05020 -eb,799 30 -26.14010 U. 
SLOFIWI0002 E:71 1: SWISS REINSURANCE CHFO 1 -1,6380000 8 9/20/2001 8,10/2004 SJI2r2OO4 90,99145 -139,71572 4a,724 27 U. 
.LOF40020M E 7 

l:::, 
SWISS REINSURANCE CHFO 1 -655 DODO S gai/2001 0/912OG4 ail2/2004 38,42095 -63,27755 -1044770 LL 

SLOF40020002 EX0056658 BHP BILLITON PLC USDO 50 -12,400 0000 8 7/1212002 B/912004 8/1212004 114,58910 -e2.879 08 51,71002 LG 
SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 -2790000 S 12r23r2DD2 af9/2OD4 8/1212DD4 1.07392 -551160 51532 LG 
SLOF4DD2OOO2 EX0263494 BAE SYSTEMS ORD GBPO 025 -3 .8000000 8 1=003 a/g/2004 am2r2OD4 13.85707 -7,13847 0,71880 LG 
SLOF40020002 EXO283404 BAE SYSTEMS ORD GBPO 025 -Z500 0000 S 102003 &Qr2m WIZ70041 9.62297 -5,13604 4,48603 LG 
SLOF4OD2OOO2 EX0283494 BAE SYSTEMS ORD GBPO 025 -2,5000000 6 1012003 81MOO4 811212004 O'em GO -5,oea so 4,56407 LG 
SLOF40020002 FX0203494 BAE SYSTEMS ORD GBPO 025 -2,6000000 8 liar2OO3 ONnOD4 8112/2004 9,00 97 -5,01165 4.611 32 LO 
SLOF40020002 EX0263494 BAE SYSTEMS ORD GBPO 025 .721 GOOD S 11=003 BIW2004 8JI2r2OD4 2,775 2e -1,41700 1,35825 LG 
SLOF40020002 EX040B289 STANDARD CHARTERED ORD USDO 50 -2,1000000 8 8/10/2002 a/912004 6/1212GD4 35.eD4 III -23,9DO 34 11,00457 LG 
SLOF40020M EX040828P STANDARD CHARTERED ORD USDO 50 -700 DOW S 6/11)2002 aWDD4 ArI2r2OO4 1 1,&M 97 -8,02630 3,90807 LO 
SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 

.1 
.1000000 S 611=002 81=004 11/1212004 18,75495 -12.38031 11.374 04 LG 

SLOF4002ODD2 EX0540529 HSBC HLDGS ORD USDO 50 (UK) .10 .100 0000 S 211212003 81MOD4 a/12/2OD4 153,75325 -107,70313 45,99012 LG 
SLOF4SD2ODD2 EX0540520 HSBC HUDGS ORD USDO 50 (UK) -4000000 S 2/13r2003 8/QnOO4 OM212004 8,08924 4,30301 1.7118 23 LG 
SLOF40020002 EX0573439 CENTRICA ORD 5 5/OP -10 .800 0000 8 119/2001 SWO04 8/12/2004 47,001 10 -41.18883 581233 LL 
SLOF4002ODD2 EX0574674 UNILEVER ORD I 4P -9,2000000 8 111412000 awOO4 8112rlOD4 79,00408 .72,26007 6,BG4 01 LL 
SLOF4002DO02 EX0574a74 UNILEVER ORD 1 4P -2,5000000 S 5117/2000 aig/2004 a/1212004 21,48480 .10.28891 5.197 OR LG 
SLOF40020002 FX0877602 PEARSON ORD 25P -500 ODOO S 617r2OOl OW004 a/12/2004 5,33450 -11,782 91 -3,428 41 LL r 
'LOF40020002 EX0077602 PEARSON ORD 25P .1 .0000000 S Wr2OOl 819r2004 811212004 10,606 go -1750477 -6,83578 U. 
SLOF40020002 FX0077802 PEARSON ORD 25P -1,2000000 S Sr7r2OOI 8/W2OD4 1111=004 12,802 79 .21.118 87 -0 .31608 LL 
SLOF4002DO02 EX0077602 PEARSON ORD 25P -500 DODO S 6/a/2001 aog/2004 8/12nOO4 5,33450 -876185 -3 .42735 LL 
SLOF40020002 EX0677602 PEARSON ORD 25P -3,400 ODOO S ellignool a/g/2004 a/12Q004 36,27458 -55.81371 .19.53913 LL 
SLOF4002OOD2 EX0677602 PEARSON ORD 25P -6000000 S SnO/2001 SWOO4 ailWO04 6,40140 -9,501 02 -3 .15962 U. 
SLOF40020002 FX0677802 PEARSON ORD 25P -2,1000000 8 4/15nOO2 8AIr2OO4 8/12r2OG4 22,4D4 89 -28,4531 01 4,22612 U. 
SLOF40020002 EX0677602 PEARSON ORD 25P -GOO GOOD S 4116/2002 819/2004 8/1212004 a,401 40 .7,7DO 82 -1 30542 LL 
SLOF4002ODD2 EX0677602 PEARSON ORD 25P -2,5000000 S 4/18/2002 819/2004 8112r2OD4 2607248 -32,89309 -622061 LL 
SLOF40020002 FX07`18877 RIO TINTO ORD IOP REGO -26000000 S 7/21V2003 atg/2004 8112r2004 66,28805 -56,80311 9,04 94 LG 
SLOF40020002 EX0719214 VODAFONE GROUP PLC ORD USDO 10 -252 .094 DODO 8 2/1012000 &WOO4 8/IWOO4 543,G41 09 -56o,18930 -16,24781 U. 
SLOF40020002 EX0719214 VODAFONE GROUP PLC ORD USDO 10 -3 .218 OODO S 615ROOO 8/912004 8/1212004 8,94346 -15,60181 -8,05035 LL 
SLOF4DO20002 EX0719214 VODAFONE GROUP PLC ORD USDO 10 -2,3880000 S 11/2012000 81912004 B/1212004 5,15257 .8,44097 -3,29440 LL 
,qLOF40020002 FX073083i REED ELSEVIER PLC GBPO 125 -3000000 S 6r2f2003 am/2004 811212004 2.00020 .2,54820 5200 LL 
SLOF40020002 EX0730831 REED ELSEVIER PLC GSPO 126 Z9OO 0000 S drJIM3 &2,2004 811=004 2S 73522 -24.69823 43099 LL 
SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 -1,300 DODO 8 6/412003 819/2004 111`12/2004 11 .26751 -il .141 09 12842 U. 
SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 .1,60D GOOD S 615/2003 OA/2004 11/12=041 13.BS7 71 -13,99272 -12501 LL 
SLOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 .2,5000000 S 6/1012003 a&2004 atl2/2004 21,681129 -72,141 25 -47298 LL 
SLOF40020DO2 EX0764781 ROYAL BANK OF SCOTLAND GRP ORD .9,3000000 S 7/11112001 afg/2004 8112/2004 257,634 is -194,143 7a 8339041 LG 
SLOF40020002 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD .1 000 DOOD S 7118DO01 BJW004 8/1212004 27,6111 85 -2090009 0,71176 LG 
SLOF4DD20002 EX0818271 SMITHS GROUP ORD GBPO 25 -5 .2080000 S 5111r200i 819/2004 a/1212004 6S,51049 -61834 11 3,67638 LL 
SLOF40020002 EXOB18271 SMITHS GROUP ORD GSPO 25 -4 . IDO 0000 S SM812001 8AV2OG4 8/1212004 5`1,573 16 -48.75385 281931 LL r 

-20,491 67 'LOF40020002 EXO$~:2711 SMITHS GROUP ORD GBPD 25 -1 700 DODO S 818/2001 81912004 8112/2004 21 384 DO 89233 LL 
'SLOF40020002 EXOS 271 SMITHS GROUP ORD GBPO 25 -1 2000000 S 6113/2001 8/912OD4 811212004 15,09458 -`14.199 85 89473 LL 
SLOF40020002 EX0818271 SMITHS GROUP ORD GBPO 25 -6000000 S O/2OnOOI M004 8/12/2004 7,54729 -7,09019 457 10 U. 
SLOF4 02DO02 EX081:271 SM :THS GROUP ORD GBPO 25 4000000 S a/1712001 81912004 8112r2DD4 1701035 -1511012 2,491 23 LL SLO 

0 
1 71 

-~ :Ooo 0000 S 81942004 8/12nOD4 12,57882 F40020002 EXOD 2 SM THS GROUP ORD GSPO 25 1112412001 -10 845 01 1 733 01 LL 
SLOF40020002 EXCOI8271 SMITHS GROUP ORD GBPO 25 -292 DODO S 8/30/2001 8/912OD4 8/12/2004 3,87302 -3,17325 49977 LL 
SLOF40020002 Fxoa76287 BG GROUP PLC ORD GBPO 10 -44000000 S 6117/2002 81912004 8/12/2004 27,73402 A8,378 94 9,35508 LG r 
'LOF4DO20002 EX0870287 BG GROUP PLC ORD GBPO iG -1,3000000 S 7/2512002 81912004 am2r2DO4 8,10414 -5,11785 3,07849 LG 
SLOF40020002 EX0878287 BG GROUP PLC ORD GBPO 10 -4,3000000 S 7/2WOO2 819/2004 8/l2f2OD4 27,10370 -17.241 14 986256 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 .1 8000000 S 7/2e/2002 8/912004 11/1=004 11 .34574 -7.12907 4,215 77 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 -40000000 S 7/26nOO2 819/2OD4 8/12r2OD4 25,21275 -15,95569 9,257 DO LG 
SLOF0020002 EX0876287 BG GROUP PLC ORD GBPO 10 -28000000 S 7/29/2002 8/012004 8/12Q004 17,04892 -11,29238 8,35054 LG 
SLOF40020002 FX0876287 SO GROUP PLC ORD GBPO 10 -2 800 DODD S 7/3=002 819=04 a/12/2004 1764892 .11,52147 612745 LG 
SLOFAIOD20002 EX0876287 SG GROUP PLC ORD GBPO 10 -2,7000000 5 815rn02 8110/2004 &12r2OO4 17,01861 .109fl 73 6 10688 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 -1 .3000000 S 6/8/2002 81912004 8112/2004 8,`194 14 -5,10741 3,02673 LG 
SLOF40020002 EX0870287 BG GROUP PLC ORD GSP0 10 -3,9000000 S 81712002 a/9/2OG4 8/12r2OD4 24,50243 -15,54851 9,03392 LG 
SLOF4OD2OOO2 EX0876287 BG GROUP PLC ORD GSPO 10 .20000000 S 8/812002 a/912004 8/1212004 12,BDO 38 -7 094 112 461156 LG 
SLOF40020002 EXOa7e287 BG GROUP PLC ORD GBPO 10 -2,0000000 S &Mn002 819/2004 iv`1212004 12,60637 -7,91813 4,68824 LG 
SLOF"OG20002 E)(008:528 ASTRAZENECA ORD USDO 25 -12,00OOODO S 41WID92 8/912DO4 &12r2OD4 529,30519 -472,584 12 56 .72107 LL 
OLOF40020002 EX305 750 HBOS ORD GBPO 25 -2,9000000 S 1012312002 1119120041 W1212004 36,371 63 -32,24258 4,12925 LL 
SLOF40020002 EX305:750 HBOS ORD GBPO 25 -52000000 S 11112/2002 81912OD4 B/1212004 65,21844 .58,446 2`1 6,77223 LL 
SLOF40020002 EX305 750 HBOS ORD GSPO 25 -1,0000000 S 11113/2002 802004 8/12/2004 12 .542 01 .11,19097 1,351 04 LL 
SLOF40020002 FX3122382 NATIONAL GRID TRANSCO PLC .1,600 DDOO 5 7/2WOO2 81912OD4 81i2r2OD4 12,20227 .9,91020 2,291 98 LG 
SLOF4DO2D= EX3122382 NATIONAL GRID TRANSCO PLC -3 500 DODO S 7/29/2002 81gr2004 811212OG4 213,471 97 -2341556 505041 LG 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -1,7000000 S 7130/2002 M/2004 8112f2OG4 13,82925 -11,66399 2,1115 26 LG 
SLOF40020002 EX3`122302 NATIONAL GRID TRANSCO PLC -1,8000000 Is 9/9/2002 affl/2004 8/1212004 14,84273 -12,728 BO 1,9`13 87 U. 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC .1,5000000 8 911012002 MOG4 a/1212D04 12 2D2 27 -10,68882 1,51345 LL 
SLOF4002DO02 EX3122382 NATIONAL GRID TRANSCO PLC -1 3DO 0000 S 9/11/2002 81912OD4 8/12f2OG4 10,57531 -9,337 53 123778 LL 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -ijoo 0000 s; W12r2DO2 at9/2004 0112r2OG4 8,94834 .7,964 1 1 98423 LL 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -5000000 S 9113r2OC2 a/g/2OG4 8112Q004 4,06742 .382090 44052 LL 
SLOF40020002 EX3134866 BARCLAYS ORD GBPO 25 -1 .900 OODD S 7/WOO2 8/9/2004 a/1212004 17,54051 .14,96938 2571 13 LL 
SLOF40020OC72 EX313486a BARCLAYS ORD GBPO 25 -3,2000000 S 7/17/2002 8/912004 81121200-4 29 .541 90 .23,241 88 6,30002 LG 
SLOF40020002 EZ4182240 CRH ORD EURO 32 DUBLIN LIST -2,9000000 S 5/912003 8/g/2004 S/I2r2OO4 a4,15(32 22 47,09562 17,56a 60 LG 
SLOF40020002 FH0030503 HANG LUNG PROPERTIES LTD -21,000 0000 S 4f2512001 819/2004 811112004 29,40050 -21 34962 805094 LG 
SLOF40020002 FH6030503 HANG LUNG PROPERTIES LTD -10,500 0000 5 5/10/2001 aM/2004 a/1 112004 2730052 -2109662 6,20300 LG 
SLOF40020002 FH0030503 RANG LUNG PROPERTIES LTD -5000000 S 5/21/2001 W/2004 811112004 70001 .54692 15309 LG 
SLOF40020002 FH0286253 LI 1% FUNG HKDO 025 -10,000 0000 S 711312000 1119/2004 Oll 112OD4 13,31375 -23,60098 .10,37723 LL r 

-8,0000000 S 7117 000 a/912004 all 10,851 00 19,92643 S I i ~/20GI 'LOF40020002 FH0288253 LI & FUNG HKDO 025 
r' 

0.27543 LL 
LOF40020002 FH62e8253 LI 8, FUNG HKDO 025 -00000000 S 7/ 0/2000 8/WOQ4 81 r2004 10051 01 .19.63820 -8987 19 LL 

SLOF40020002 FHO286253 LI & FUNG HKOO 025 -I2.COOOOOQ S 7IV272000 81962004 811112004 15.97651 -2982529 - 13 848 78 LL 
SLOF40020002 FH62BG253 LI A FLING HKDO 025 -8,0000000 S 7/20120DO WO/2004 8/11/2004 10,851 00 -19,55837 -890537 LL 
SLOF40020002 FH62 5 LI & FUNG HKDO 025 -a,ooo Dow s 7/2112000 afg/2004 8/11/2004 10,05101 .19,511 at -886080 LL S 4 0 ::2 3 
SLOF 

002D 
02 FH62 253 LI & FUND HKDO 025 -4 

, 000 
0000 S ail 1 

r2ooo 
:W 04 all 1/2004 532550 .9,15988 -3,83438 LL 

LOF40020002 FH0288253 LI & FUNG HKDO 025 .20000000 S 8114f2DOO /9/2OD4 a/11/2004 260275 434434 -1,88159 LL 

SWODS 

Alfred P Sloan Foundation 
T. ID no 13-1623877 
Cap Guard Internallonal EAFE 



SLOF40020002 FHO408378 HANG SENG BANK HK$5 -7000000 5 311812002 81912004 8111/2004 9,07a 13 -8 .01606 1.062 07 LG 
SLOF40020002 FHO408378 HANG SENG BANK HK$5 -2,1000000 5 3120/2002 $1912OD4 8111/2004 27,23440 -23,09921 3,33519 LG 
SLOF40020002 FI-18,1011378 HANG SENG BANK HK$5 .1000000 S 312=002 SMOD4 Oil 1/20114 t2ge 88 -1,12592 17006 LG 
SLOF4OD2ODO2 FI-1611677411 SWIRE PACIFIC A HK $0 00 -1,5000000 S lO129nOOI 819/2OD4 811112004 10,12585 -6,40836 3,71749 LG 
SLOF4002DO02 FHOSS7748 SWIRE PACIFIC A HK $0 60 -4 .5DO 0000 S 11/2712001 81912OD4 8111/2004 3037750 -21.521124 11,850 32 LO 
SLOF40020002 FHOS67748 SWIRE PACIFIC A HK $0 80 -1,5000000 8 i2JI012001 81912OD4 81li/2OD4 10 .12585 -7,85939 2,266 40 LG 
:LOF40020002 FJ8250909 DAI NIPPON PRINTING CO Y50 .2,0000000 S On4nOD2 111912004 0112r2DO4 28,59338 -24.03163 3.061 75 LG 
LOF40020002 FJO250909 DAI NIPPON PRINTING CO Y50 -2,0000000 S 6/20/2002 8WOD4 81`12120134 28 .59337 -24.021 81 3,07150 LG 

SLOF40020002 FJO4211729 H~ROSE ELECTRONICS -4000000 S 401999 m/2004 Bli2r2OD4 36,53448 -41,07210 -5,13702 LL 
SLOF40020DO2 FJ5428729 H ROSE ELECTRONICS -6000000 S 0711999 &W2004 a/12/2004 54,80171 -62,19815 -7,39044 LL 
SLOF4002DO02 FJO441508 HOYA CORP NPV -200 DODO S SQ512001 &WOO4 8/1212004 18.806 21 A2,404 39 6.341 82 LG 
SLOF40020DO2 FJ5441508 HOYA CORP NPV -1000000 S 7WO01 81912004 8112/2OG4 9,403 10 -5,82757 357553 LG 
SLOF4DO2OOO2 FJ648OD43 AEON CO LTD NPV -goo 0000 6 4/e/1909 SMOD4 11112/20114 29,35821 -15,98593 13,37028 LG 
SLOF40020DO2 FJ84834114 KANSAI ELEC POWER Y500 -1 .0000000 S 011212002 8/9/2004 8112/2OD4 18,42985 -15,44088 2.98917 LG 
SLOF40020002 FJ04113484 KANSAI ELEC POWER Y500 -1,2000000 8 9/13/2002 8WOO4 811212004 22 .11583 -18.61378 3.50207 LG 
SLOF40020M FJOSO0723 MITSUBISHI ESTATE CO YSO -2 .0000000 S 8130/2001 SIM004 81120004 21,30395 -21.60996 -30601 U. 
SLOF40020002 FJ0590723 MITSUBISHI ESTATE CO Y50 -2,0000000 8 aral/2001 aWOO4 81`1212004 21 .30395 -22 Oai 59 -77764 LL 
SLOF40020002 FJ8590723 MITSUBISHI ESTATE CO YSO -2,000 ODDO S S17r2OOl &WOD4 &12r2DD4 21.30395 -21,243 10 aD 79 LL 
SLOF40020002 FJ6590723 MITSUBISHI ESTATE CO Y50 -3 .0000000 8 12/4/2001 &WOO4 811212004 31,95592 -24.161 74 7,79415 LG 
SLOF40020002 FJO590723 MITSUBISHI ESTATE CO Y50 -3,000 OODO 3 1216=1 8WO04 8112r2OO4 31,95592 -24,10550 7,84942 LG 
SLOF40020002 FJ13596723 MITSUBISHI ESTATE CO Y50 -3 .0000000 S 1211112001 81912OD4 511212004 31,95592 -22,541 50 9,41436 LO 
SLOF40020002 FJ6596780 MITSUBISHI CORP NPV -1,0000000 S 7n12OO3 SWOM 8112C0041 9,67567 -7,84a 44 2.02723 LO 
SLOF40020002 FJO596760 MITSUBISHI CORP NPV -3,0000000 S 71=003 aig/2004 8112r2004 29,02702 -23,25243 5.75459 LG 
ISLOF40020002 FJO598780 MITSUBISHI CORP NPV -2,0000000 S 7111/2003 smoo'l 811212DO4 19,35135 .15.60423 3.65712 LG 
SLOF40020002 FJOS97089 MITSUBISHI HEAVY IND NPV -7 .0000000 S 8/1512002 802004 8/12r2DD4 18 .08055 -20.89557 -2 .60902 U. 
SLOF40020002 FJ6597069 MITSUBISHI HEAVY IND NPV -7,0000000 S 8/21/2002 81942004 8/12/2004 18.08655 -20,54690 -2,46035 LL 
SLOF40020002 FJ5597069 MITSUBISHI HEAVY IND NPV -7 .ODO 0000 S SQ7/2002 NW004 ail2/2004 16,08658 -20.53545 -2,54859 LL 
SLOF40020002 FJ0597069 MITSUBISHI HEAVY IND NPV -4,ODO DOOO 8 014/2002 &WDD4 811212OD4 10.33517 -11.20540 -87332 LL 
SLOF40020OD2 FJ:597600 M:TSUI FUDOSAN CO Y50 -2,0000000 8 MI/2001 8/9QOO4 8/1212004 20,79424 -22,26161 -1,46737 LL 
SLOF40020002 FJ 597800 M TSUI FUDOSAN CO Y50 .2,0000000 8 Swool 81912OD4 a/12/2OD4 20,79424 -22,74399 -1,94975 LL 
SLOF40020002 FJ0597008 MITSUI FUDOSAN CO Y50 -ZOOO 0000 S 9/512001 SM/2004 8112rlDD4 20,7D4 25 -21.80144 -1 .007 19 LL 
SLOF40020002 FJ8597600 MITSUI FUDOSAN CO Y50 -1,0000000 8 9/11/2001 NO/2004 8112/2004 10 .39712 -10.62569 -22857 LL 
SLOF40020002 FJOGiO409 MURATA MANUFACTURING CO YSO t . 100 am S 4MI1999 &917004 8112MOO4 51,27836 -64,19158 -IZ01322 LL 
SLOF40020002 FJOS40406 NEC CORP NPV -1 .000 0000 S 11/2112002 aM/2OG4 SM200134 509074 -3.72090 2.27754 LG 
SLOF40020002 FJeS4O4O6 NEC CORP NPV -7 .0000000 S 3f3I/2DO3 819/2OD4 8/12/2004 41.991 IS -23.44294 18,54622 LG 
SLOF4DO2OOO2 FJW40406 NEC CORP NPV 10,000 OODO S 5/1612003 819/2004 9/12rlOG4 59.98737 -37,36868 22,620 71 LG 
SLOF40020002 FJe84O4OS NEC CORP NPV -8 .0000000 8 7/2/2003 SWO04 811212004 47.98089 -40,82910 1,16079 LL 
SLOF4DO20002 FJ6040887 NIDEC CORP Y50 -2000000 S 8WO03 &IM004 9/1212004 18. 104 e2 -14,80792 3,2DO 70 LG 
SLOF40020002 FJO842865 NISSAN MOTOR CO Y60 .2,0000000 8 10/17/2001 &SK2004 9/1212004 20,77876 -0,89502 11,08374 LO 
SLOF4OD2ODO2 FJOS42WS NISSAN MOTOR CO YSO -5,0000000 S 10/19,2001 819/20114 811212004 51,94669 -24,24072 27,70017 LG 
:LOF40020OD2 FJeS42BB6 NISSAN MOTOR CO YSO -5 GOO 0000 6 1013112001 819/2004 8/12F2004 51,94690 -22,32189 29,02501 LG 
LOF40020002 FJ6842865 NISSAN MOTOR CO Y50 -3,2000000 S 11/112001 OW004 8/12/2004 33,24001 -14,46010 18,78591 LG 

SLOF4002DO02 FJeaail47 ORiX CORP Y50 -4000000 8 4/6/1999 aWDG4 0112/2004 4202730 -2441436 1761294 LG 
SLOF40020002 F368:1147 ORIX CORP YSO -600 OODO S 4n1jqqq SWOO4 8/1212004 53,04094 -38,49136 26,54058 LG r 
'LOF40020002 FJOS 

11 
47 ORIX CORP YSO -3000000 S 5MO/2002 8/g/2004 8/1212004 31,52047 -28,221 35 5,29912 LG 

SLOF40020002 FJO601147 ORIX CORP YSO -3000000 8 Snlr2OO2 O/MOO4 811212OD4 31,52047 -20,53074 4,98973 LG 
SLOF40020002 FJO661147 ORIX CORP Y50 -2000000 S OWOD2 8/912004 8112/2004 21,013 e5 -17,80438 3.20927 LG 
SLOF40020002 FJ:747201 ROHM CO Y50 -1000000 S 41611099 1141/2004 8/12Q004 10,11535 -12,57847 -2,46012 LL 
SLOF401720002 Fj 747201 ROHM CO Y50 -2000000 S 10/15/2002 5/9/2004 0112r2OD4 20,23871 -2424337 ADOO 58 LL 

0 
;4 201 ROHM CO Y50 -2000000 S 10/18/2OD2 afg/2004 8112r2DO4 20,23070 -24.30893 4,07223 LL SL F40020002 Fie 7 

LOF40020 02 FJO 63958 SMC YSO -1000000 S 6113r2OD3 111912004 8111=004 9,53293 -8,54303 98990 LG 
SLOF4002DO02 FJ076396B SMC Y50 -300 DOOO 8 6/24/2003 819/204 8/12/2004 28,59881 -2561239 2 GOO 42 LG 
SLOF40020002 FJ0763968 SMC YSO -1000000 S 7/1 V2003 1119/2004 11/1212004 9,53293 -10.19873 -663 80 LL 
SLOF40020002 FJ8793908 SEKISUI HOUSE Y50 -3.GOO 0000 S iwooo OW004 8/1212004 28,97282 -25,63300 333982 LG 
SLOF40020002 FJ0703908 SEKISUI HOUSE Y50 -2,ODOOOOO S 117r2ODO aWoO4 8112r.?004 19,31521 -17,47345 1,84178 LO 
SLOF40020002 FJO804030 SHIMAMURA Y50 -2000000 S 1/20/20D3 SWOG4 S112120134 13,94526 -11,208 111 2,73908 LG 
SLOF40020002 FJeOD4030 SHIMAMURA Y50 .3000000 S 211812003 8/912OD4 8112/2004 20,917 ea -15,70265 5,21523 LG 
SLOF4002DO02 FJOB04089 SHIONOGI & CO JPY50 -2,OGO 0000 S emooo B/g/2004 8/1212004 33,38695 -33,96585 -57890 LG 
SLOF40020002 F.188040:: SH :ONOG: .9 Co JPY50 .2,0000000 S 6112r2ooO 8/g/2004 0112020114 3338095 -3391688 Z29 93 LG 
SLOFOIDD200172 FJBSG46 SH ONOG CO JPY50 .1 ODO 

0000 
8 =31200D 1119/2004 811=004 10,00347 -1784447 -1.151 00 LL 

SLOF40020002 FJ8821501 SONY CORP NPV -60000' 
S 

6124/1 999 BWO04 811212004 1992 14 -3.18523 -1.19309 U. 
SLOF4GO2DOO2 FJOB21501 SONY CORP NPV 4000000 S OQ411999 8,19/2004 8/1212004 13,28096 -20,97869 -7,69773 LL 
SLOF40020002 FJOB21501 SONY CORP NPV -400 0000 S 51812001 :/QnOO4 8/1212004 13.280 DO -32.G48 72 -19,36583 LL 
SLOF4OD20002 FJ6821501 SONY CORP NPV 4000000 

S 
5/91200 

1 
1912D04 1111=0114 

1 
3,28098 .32,10532 -18,8114 36 LL 

SLOF40020002 FJ6821501 SONY CORP NPV 
.800 

0000 S 
9120/2DOI 01912004 B/1 2r2OD4 28,561 92 3 40898 -3.84 06 LL 

SLOF40020002 FJ6821501 SONY CORP NPV -3000000 
S 

912112001 1119=04 8112/2004 9,900 72 :100 oil 
1 1 -955039 LL 

SLOF4002DO02 FJ6021501 SONY CORP NPV .5400000 S 
1 
0111112001 atgf2OO4 8/1212GO4 17,02930 .22,`170 68 4,241 38 LL 

SLOF4002DO02 FJ6885508 SUZUKI MOTOR CO Y50 .1,0000000 s 2f712OOl 81912004 &/12/2004 16,33605 -`11,2`12 19 5,12386 LG 
SLOF40020DO2 FJ6885508 SUZUKI MOTOR CO Y50 2.0DO 0000 8 31712 01 81MG04 811212OD4 32,67211 -21,62074 11,051 37 LG 
SLOF40020002 FJ88:5,508 SUZUK: MOTOR CO YSO :2 ODD 0000 S G/IWO 819,2004 8112r2OD4 32672151 .2137781 1129450 LG 

001 SLOF4DO20002 FJ68 5508 BUZUK MOTOR CO Y50 .900 GOOO S 9117/2001 0/9/20134 8/1212004 
1 
4:702 4 -9:449 94 525251 LG 

SLOF40020002 FJOB7012B MITSUI SUMITOMO INSURANCE Y50 -4,1700000 S 9113/2001 St9QOO4 6112r2004 3020355 -2493529 
11260 

26 LG 
SLOF40020002 FJO870490 ADVANTEST Y50 _600 

0000 
s 418/1999 111912004 8112/2004 35.341 90 49,65832 -14,31436 LL 

SLOF40020002 FJOB70490 ADVANTEST Y50 -2000000 S 10/512000 a/GnOD4 a/1212004 11,78065 .31,357 eg -19,57704 LL 
SLOF40020002 FJO895579 TOKYO ELECTRON YSO -3.8000000 S 410/1999 =2004 a/1212004 175,35073 .197.30147 -22,00474 U. 
SLOF4OO2DOO2 FJO985309 YAMANOUCHI PHARMACEUTICAL CO .1,5000000 S 7/SnOD3 a/wOO4 8/1212004 50,781 47 -40,29128 10,490 ig LG 
SLOF4002DO02 FJ8985561 YAMATO TRANSPORT Y50 -5,0000000 S 412412003 819/2004 8/1 212004 76,420 135 .54,101 80 22,31 B 05 LG 
SLOF40020002 FK0773810 SAMSUNG ELECTRS CO CO PRF -6900000 S lifZQOoO EVD/2004 811112004 170,71528 43,23359 127,48169 LG 
SLOF40020OD2 FK0773816 SAMSUNG ELECTRS 

CO CO 
PRF 200000 8 1 l18t2OOO 11/912004 8/11/2004 29,88961 -7,7oa 17 21 :81 044 LG 

SLOF40020002 
NC20 

1320 : ALCAN~NC loo 0000 S 712512003 afg/2004 11/1=004 2726548 .24,44243 2' 
23 

5 LG 
SLOF40020002 NC201 320 ALCAN NC -6 00000 S 712812003 81912004 8/1212004 23,370 41 -21.11310 2,257 31 LG 
SLOF40020002 NC2889375 THOMSON CORP .28000000 S 41711999 8MI2004 8/1 2/2004 93 :491121 -10:38131 3.109 30 L 00 
SLOF40020GO2 SD7077524 NOVO-NORDISK AS DKK2 1000 0 S 21~21201)2 BM/2004 8/12/2004 5026 

. 
-370847 1,31977 L 

SLOF40020002 SD7077524 NOVO-NORDISK AS DKK2 :300 000000 S 2/ =002 8/912004 001212OD4 15,07871 
~i 
1029 34 4,049 37 LL 

SLOF40020002 SD7077524 NOVO~NORDISK AS DKK2 -3000000 S 2(222002 &9/2004 oil 2j2M f5,078 71 
_11, 

341 :4 3 7,707 L 
SLOF40020002 SD7077524 NOVO-NORDISK AS DKK2 :300 0000 S 3/5nOO2 aMr2OG4 6/12120 1507871 

_1 1225 
9 385272 LL 

SLOF40020002 SF6051252 UPM-KYMM ENE OY NPV 
2000000 S 

21812OD2 81912004 8/1212004 3,82066 -351138 3OD28 LL 
SLOF400201302 SF5051252 LIPM :KYMMENE OY NPV -6DO 0000 

S 
2112QOO2 819/2004 811212004 11,401 09 

.1 
1 
, 
00262 45937 LL 
9 ~40 :7 LL SLOF40020002 SF5051252 UPM KYMMENE OY NPV -8000000 

S 
2/2WO12 aM/2OG4 8112r2OG4 15,28285 4.49558 

7 
17 

SLOF40020002 SF5051252 UPM-KYM MENE OY NPV -6000000 S 212 a/g/2004 81~2120(14 li .481 :: 101.21 1 2 LL 
SLOF40020002 SF5051252 UPM-KYMMENE OY NPV 

-200 
0000 S 212512002 a/9f2OO4 S/ =004 820 .3 2~ 

1 : 
197 

5 
1 LL 

SLOF4DO20002 SF5902942 NOKIA JAB) OY EURD 06 
_I 

8000000 
S 

2J2ar2oOl 819120134 8/1212DD4 20,104 17 -40,57642 -2047225 LL 
SLOF40020002 BF5902942 NOKIA (AB) OY EURO 06 .500 00,00 

6 
351200 

1 
81912004 el 

1 
212004 5,58449 -12,71220 -7 

. 
127 ;7 L 

SLOF40020002 SF5902942 NOKIA (AS) OY EURO 08 4000000 8 3/5noOl afg/2004 81 2r2 04 4487 6 -10,29231 
_5

.824 2 U. 
SLOF40020002 SF5002942 NOKIA (AB) OY EURO 08 .1 000000 s 3f7/2ODj afg/2004 .11 OD4 

I 
: 
11 e go 

-2,53820 -1,42136 LL 
0 SLOF4002ODO2 SF5902942 NOK:A :AB~ Oy EURO 08 .2,5000000 S 311212001 a/gf2004 8/i2f2OO4 27 .92247 _55,383 55 -272461 08 LL 

0 .51 SLOF40020002 SF5902942 N K A AS OY EURO 06 -60000 S 3/15/2 0 8/912OD4 8/i2/20D4 6.701 39 -13.00145 -7 0006 LL 
0 004 &/~2/2004 11,25301 -6,73: 31 ;0 L 0 00 LOF40020002 SN7133605 STATOIL ASA NOK2 50 .900000 S 6/lar2 0 SM12 4 

SLOF40020M SS4846522 FORENINGSSPARBANKEN SEK A -1 3000000 S 7/g/1999 atwNA 81 212004 23,71562 1959 
Ill 

4.11 1 L. 
SLOF4002O002 SS4846522 FORENINGSSPARBANKEN SEK A 

-,. 
loo 0000 S 7fi&/1999 W/2004 8fl217OO4 20 .06706 

17. 
00687 3.06o ~Q LG 

SLOF40020DO2 204417209 COMPANHIA VALE DO RI DOCE .1 0000000 8 815/2002 a/g/2004 a/12r2OO4 5233377 2429760 28,036 W L S 1 0 1 
: 

9 
1 

1 
3,64244 -1 .43753 U. 0 81IMO 7 LOF40020002 879403780 TELEFONOS DE MEXICO SA ADR 4 00000 S 7/20/2000 12004 a/ 212 04 2204 MEXICO 

SLOF40020002 879403780 TELEFONOS DE SA AOR :2000 0000 8 7121/200 /912004 04 
6 
1 24 -657721 -4 4 710 LL 

SLOF40020002 879403780 TELEFONOSDE EXICOSAADR -1,4000000 S 712112 00 M/2D04 8/12/2004 42 :7017 28 45: 
1 

88 

Ill 
.2,471 7 

1 
LL 

7 0 0 St. F4 0020002 AA6066606 AMCOR LIMITED NPV GOO 00 S 2/W D4 a/9120 4 212004 42,27976 .51,81237 -9 .53261 St. S 
0 '.' 0 0 0 82/2004 -31,OSO 

4 _8 106 gg 
LOF40020002 AA6066606 AMCOR LIMITED NPV 12000000 8 21912OD4 at9f2004 el 24,98350 

1 S 
r 
'LOF40020002 AAM20758 NEWS CORPORATION LTD PFO ORD -2 800 DOOD S 1114)2004 aWOO4 8/~212004 21,21990 -22,0536, -83371 SO 

3 ODD 0000 12 04 :1 212004 25,00923 SLOF40020002 AA6620758 NEWS CORPORATION LTD PFD ORD 3 ODO S 
Ill 

512004 819 0 4 -26,095 el .10 638 SO 
SLOF40020002 AA6620758 NEWS CORPORATION LTD PFD ORD : i/iOn 04 

affl 
0 

/1 
M 14 13 :84,140 

7 4 
:5829 04 SO S 

1 .0 - - 1114120 r' 0 
., 

004 2885 68 '4 : ;407 3'5 2 IG4 33 SG LOF40020002 AA8948837 WESFARMERS ORD NPV -1 .3.0 (]DOO S 003 819/2004 2120 :14 1 
SLOF40020002 ED4325418 BAYERISCHE H PO-UND VEREINBANK 5000000 5 3/23/2004 SM/2OG4 81111/2 04 8,02385 -9,67291 _1 :649 00 S 
SLOF40020002 ED4325410 BAYER 

ISCHE 
HYPO-UND VEREIN13ANK BOO 0000 8 3/2312004 atgr2OO4 0/ 1200(14 

12 

83816 
15372 13 -2,53397 S 

SLOF40020002 ED4325418 BAYER~SCHE HYPO-UND VERE~NBANK 
.1 
500 0000 8 3/24/2004 8/9/2004 all 112004 24,07155 .29,02391 _4 052 36 SIL S V _1 .6 0 312 2 

S 125n 11 LOF40020002 ED4325418 BAYER 
SCHF 

HYPO-UND ERE NBANK 00 DOO S 412OD4 841/2004 Sh 1/2OD4 2567032 -31001 52 5 
, 
325 20 St. 

SLOF40020002 ED432541: BAYERISCHE HYPO-UND VEREINBMK :300 0000 S 004 81912004 811112004 4,614 31 -6,87623 106192 SL 
SLOF40020002 ED43264 

I 
BAYERI SCHE HYPO-UND VERE~NBANK 3000000 S 3/26nOG4 6/912004 Of /2004 4,814 31 -6921 45 -1 .107 14 S 

LOF4DO2OOO2 ED4325416 BAYERISCHE HYPO-UND VERE NBmK 
_1 .1 

000000 S 3126/2004 8M/2004 
a/l 1/200

.4 17,65248 -21,71200 4,05952 St. 
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SLOF40020002 ED4325416 BAYERISCHE HYPO-UND VEREINBANK -1000000 5 3129/2004 8WOD4 811112004 1,60477 -1,98358 -35881 SL 
SLOF4 W02 ED4942907 E ON AG NPV .8000000 S 4/20/2004 0/912004 8/1112004 50,61487 -54,89152 1 .92335 SO 
SLOF41=002 ED5756025 BAYERISCHE MOTOREN WERKE (BMW) -1,2000000 8 l2h8J2003 afg/2004 SM112004 49,64407 -54 .59370 4,94873 St. 
SLOF4002DW2 ED588NO INFINEON TECHNOLOGIES ORD NPV -3,800 DODD 8 waF2DO3 aWD04 8111/2DO4 38,11416 -57,12e 59 -19 D12 43 St. 
SLOF40020002 ED588:503 :NF~NNEON TECHNOLOGIES ORD NPV -1,3000000 8 9WO03 aMQ0D4 8111/2004 13,03906 .19,86124 .6,82218 SL 
SLOF40020002 E0588 $03 NF EON TECHNOLOGIES ORD NPV -5DO 0000 

S 
9/iD/2003 819/2004 8111/2004 5,01502 .7 .48980 -2,454 :7 :1- 

SLOF40020002 ED7021904 DEUT SCHE -8380000 
1 
2/1 a/2003 111912004 8/11/2004 38,04476 45 .08260 -7,037 4 L S UTSCH :OERSE AG NPV aW0 1, 1 

SLOF40020M ED7021904 DE E OERSE AG NPV -2930000 S 12JI9,2003 04 IV =04 13.30205 -15,9 072 -21:14 67 SL 
LOF40020002 E14232440 UNICREDITO ITALIAN EURO 50 -11,000 0000 S 10/16/2 03 8WO04 811212004 52,53832 -54 113 71 -1 7539 SL 8 

00 

. 

: SLOF40020002 EN154815545 TPG NV EURO 48 -2,0()00 0 s 3=004 8/912004 811212004 58,00350 5285460 5.348 :: SG 0 

LOF40020002 ENS481658 TPG W EUR048 -310 OODO 6 3/2312004 819/2004 8/1202OD4 8,69272 -8 .09587 596 
SO SLOF40020002 EX0237407 DIAGEO ORD 28 101/108P 

.,. 
om 

. 1 
011812D03 SWV04 116112/20D4 1,24594 -1,13583 11011 so 

SLOF40020002 FX0237407 DIAGEO ORD 26 
1 0111 

08P .2,900 
()000 

8 
1 
0/1 712003 11/22004 1111212004 36,13222 .33,21443 2,91779 SL 

SLOF40020002 EX0237407 D ED ORD 28 101/108P -3 .3000000 S 
10120/2003 

&WO04 aII2/2004 41,115 :77 -3 271 82 2,84415 SL 

SLOF4002DW2 EXD237407 DLLAAGEO ORD 28 101/108P 33000000 S 10/2112003 a/912004 1111 2/2004 41 ;1592 -3: : 

1 
0122 3,20 ji 4 7 L 

SLOF40020002 EX07270178 RECKITT SENCKISER ORD 10 109 :1 :000 0000 
6 

5(7=4 11194201141 411*21)(ul 28 : IS -26.4092 
f 

7 75f SL 
SLOF40020002 EX0070611 LLOYDS TSB GROUP ORD 25P -0,1000000 8 5/2812004 SW004 811202OD4 40,577 21 47,72080 -84059 SL r 

4=004 11,19/2004 Sh2/20041 22,80000 -29.866 .706500 SL 'LOF40020002 EX6768217 HON HAI PRECISION GDR(REP 2 ~3 DOO 0000 6 
00 SLOF40020002 EX5758217 HON FLA] PRECISION GDR(REP 2 -1 :000 0000 S 4/14/2OD4 &WO04 811212004 7,60000 .10,09000 -2:490 00 SL 

St. F41)(120002 EX5758217 HON HAI PRECISION GOR(REP 2 10000000 6 4115r2OU wam 8112=04 7,60000 -10,10000 -2,50000 SL 

COF40020002 FHOBSO927 SUN H NO KAI PROPERTIES 
S 0 

:L 
U 

:7 000 0000 S 17[7/20G4 ON/2004 8111/2004 60,41 : 7 -5' .57307 1,02063 :3 
LOF40020002 FJ0335171 MITSUB :H; T KYO F :NL GRP -60 00 12712004 1119/2004 8112rl 04 41 

, 
2: 40 :1 :17 12 2216 37 G 

SLOF4002DD02 FJO335171 
MITSU

. ; 11 TOKYO FNL GRP 4 00000 S 1128/2004 8=004 6/12/2004 31, .2 . 1 : 301030966 1'989 63 SO 
SLOF40020DO2 Fje335221 UFJ HUDGS NPV -220000 S 21i3r2004 &IV2004 61120004 8498234 -101 .14354 .16 .16120 SIL 0 
SUOF40020002 FJO33522i UFJ HLDGS NPV 

400()o S 
21 612 04 ama004 8112rlOD4 15,45133 .1 728 42 .3 .27709 SL 

SLOF40020002 
FJ5490992 

KEYENCE CORP 
Y50 

A00 0000 S 
1 
11117/20003 81912004 8/1 =004 20,68842 -211 :202 

1 
4 -57372 SL 

SLOFAID020002 FJO490M KEYENCE CORP Y50 -1000000 5 
11/16/2003 &,W004 

811=004 20,88841 -21,028 60 
.9401 

9 SL 

SLOF4W20002 
FJS4 

KYOCERA CORP Y50 -4000000 5 
3/laf2004 

MM004 SM212004 27.86160 .30.07834 -2,21674 SL S. 0 Ky 
F4002 002 FJ54 9256 OCERA CORP Y50 -1000000 S 31, 1/2004 OW004 11112120114 6,95540 

-7 
:489 34 -52394 SL 

SLOF40020002 FJO513124 

MILLEA 
HOLD :NGS :N NPV -10000 a 

1 
.1 .003 OW004 8/12Q004 14,36445 .1 

3 
227 31 

1 
.137 14 GG 

SLOF40020DO2 FJe5l3124 MILLEA HOLD NOS NNPV .30000 S 
1011512003 

SWO041 8112=4 43 .09334 -31:749 69 3,343 65 SO 

SLOF 0020002 FJO513124 MILLEA HOLDINGS IN NPV -2 00 0 
5 

lW17r2()03 &WO04 6/11=004 28,72849 .03282 2,09007 SO 
SLOF40020002 FJ0513124 MILLEA HOLDINGS IN NPV .3 DODD 8 10123r2003 81912004 911=004 43.09333 -35 6 4 :1 7408 52 :G 4 00 
SLOF4W2()002 FJ65e302D SUM M :TSU OR NP .900 S lr2 

1 
/2004 STI20D4 9/1212004 50.2111172 47:9:8 8 2 :298 04 G S SUMITOMO M S". 

LOF40020002 FJO563020 TOMO TSUII OR NPVV -30000 1/2212004 1119=04 D04 10.76224 -le .101 65 wo 39 8 
SLOF40020002 FJ8583020 SUMITOMO MITSUI OR NPV 40000 S 112312004 BWO04 811=004 22,349 

65 
-21 .9110 99 442 6a SO 00 S 

101an 5 S SLOF4002DD02 FJO563020 SUMITOMO MITSUI OR NPV A 
0000 8 

1/2612004 8/g/2004 8112r2004 5,58741 -5,260 54 31787 SO 

SLOF40020002 FJOS98780 MITSUBISHI CORP NPV -20000000 8 003 BISQ004 a/1212004 19.35135 19,701 89 30. - L 
SLOF40020DO2 FJ6639550 N :NTENDO CO -1000000 S 

215n003 
M/2004 1111212004 1100709 -8,3116 88 7 

. 
21 G 

SLOP40020002 FJ8839558 N NTENDO CO .2000000 S 
luar2103 

(11912004 8112/2004 22,01419 1? 019 03 4,99458 S 

SLOF4002DO02 FJ6639556 NINTENDO CO -2DO 0000 6 
iu
.~03 8WO04 B1i2/20G4 22,01419 

1 
8:909 87 5,10432 SG r 

-100 91912 03 8/912004 a/1212004 11,00709 -8,01730 2, 
1 
8979 SO 'LOF40020M F,16(139558 N NTENDO CO 

"000 S 0 
6 

SLOP40020M FJW40887 NIDEC CORP Y50 -200 0000 8 911112003 819/2004 811=004 18,10402 -15.744 15 236 47 0 

SLOF40020DO2 FJBMOB87 NIDEC CORP Y50 -100 
000 

8 
9,12,2003 

a/912004 8112/2 04 9,052 31 -7,92279 1 :120 S2 SO 

SLOF40020002 FJ6Ml800 NITTO DENKO CORP Y50 -1,21>0 0000 6 a/1812003 &MOO4 all 2/:20004 
10 

11~1 4 4 :411 07 4,11 : 42 r 

SLOF4W20002 FJ8659422 OMRON CORP Y5 -1,0000000 S 4/1/2004 BIWO04 811212004 2 
1 

" 
6: 20572 

, 
54 4,807 89 SL 

SLOP40020002 FJSGS9422 OMRON CORP Y50 
1 .000 

0000 S 
41512004 

afg/2004 8/1212OD4 21 .11365 -2S.B9D 49 -4,77664 SL 

SLOF40020002 FJ5659422 OMRON CORP Y50 -DOO 411312004 819/2004 8/12f2oD4 19,00228 -23,29a 83 4 .20455 S S 
010, iuaQ 3 81=004 

Oil 
2/20D4 4,08847 a 

17 

LOP40020002 FJOB58560 
M 0 " M 

-1,000. 
O)o 

2483 SO S :U IT MMO C E ICAL Y50 oil 
-3 " 0 

8 

S SU MOC , : : LOP40020002 FJ88511560 LIM TO 0 CHEMICAL Y50 -300 0000 S 1/2 
03 

(119120064 Oil 
2/2'04 

121 2 - 3:5 70 61372 SG 
003 " :4 0 a LOF0020002 FJO858560 MITO HEMICAL Y50 -3 :000 01>00 8 9112r2 a1Q/20G4 8/1212004 2: 41 -11 303 73834 G 

St. F40020DO2 FJS858560 SUM :T MMO CHE -30000000 S 9=003 8WO04 6/1212004 12,19942 -1 1,11DO 20 39922 SO S F M 0 C :CAL Y . 0 
4 -12.04206 

S 

LOO 40020002 FJOB56560 To EM CAL Y5500 3 : 00 0000 8 912 /2003 8=004 811 
=004 

12,19941 157 35 G 

SLOP40020002 FJO858560 S MIT MOC"EMICALY50 ~3 000 0000 S 9/25J2003 819120041 8112/2004 1219 42 -11,701 82 49760 
S 

SU 0 H M 
U 0 r SLOF40020DO2 FJB858580 SUMITOMO CHEMICAL Y50 -1 :000 0000 S 912SQ003 8IW2004 

all 
212004 4 :06 : 47 -3,74a 25 32022 

SO SLOF4000002 FJOW9302 TDK CORP :30 00 
G000 

S 31IM004 1102004 8/1212004 18,98546 -20,78540 1 799 94 SL 

SLOF40020002 FJOBS9302 TDK CORP 
30 0000 

S 3/1 7/2014 W12GD4 SjI2r20G4 10. :85 46 -21,24966 :2 :254 20 SL 

SLOF40020002 F,181169302 TDK CORP 
-2DO 0G00 

6 
3".

.04 SS/2GD4 811 212004 
12 

5097 -14,r40 40 -1 08343 St. 

SLOF4002DO02 FJOB70128 MITSUI SUMITOMO INSURANCE YSO 4,000 OODO S (V`1112003 a19/20D4 8112/2004 3472763 -25, 197 41 53022 SO S 

1 
8 . 49 : 57 50 LOFAID020()02 FJOB70120 MITSUI SUMITOMO INSURANCE Y60 -2,8300000 8 9/1212003 8/912004 81 212OD4 24,58980 -1 712 g : 

SLOF40020002 FJOB70441 TAKEDA PHARMACEUTICAL CO LTD A,400 0000 S 
3/412004 

81912004 011=004 65,25433 -4:0 
85 

3 : 6 .36 95 SO 

SLOF40020002 FJOBOS448 TOKYO GAS CO NPV . 0 000 S 3/26/2004 SID12004 a/1212 04 32,92981 .33,21814 -2883 

SLOF40020DO2 FJO900214 JS GROUP CORPORATION -2 : .0000 OD - 3/16)2004 (11912004 8/1 2/20OD4 38,44070 -3983101 -1390331 SLG 

SLOF400200(12 FJBOOD644 TOYOTA MOTOR CORP NPV _400 0000 
S Sit 

1/2003 M004 8112rID04 4:144 2 1203370 2 
. 
810 

56 
SO 

LOF40020002 F 6 0 4 TO OTA MOTOR CORP NPV 0000 IS 9/12120 3 8WOG4 S/ 212004 ' 
. 
821 763 34:()54 96 6,7 677 SO 

S 

J 0 064 Y 

-1 .1 

00 0 

1 
4 :8 

a 
7 S 

SLOF4002DO02 FJO900644 TOYOTA MOTOR CORP NPV -2,400 000 S 0/17/2003 SM/2004 a/1212004 89,06558 
_ 

0 
. 1 
0091 88746 G 

SLOF413020002 FJO911484 UN;-CH,4RM CORP NPV 
.1 
00 GDDD S 1211=003 91212004 8/1 212004 5,08967 -5,01098 4 72 :09 SO 

SLOF40020002 FA911484 UN CHARM CORP NPV 
.5000000 

, 
/812004 8/9r`2004 a/12/2004 25,44833 -2498583 62 

S SLOF40020002 FJOG11484 UNI_CHAR 
M 
CORP NPV -2000000 S lf9/2004 81912MM 81120004 iG,179 33 7 34358 SO 

SLOF40020002 FJOGBBD54 SOMPO JAPAN INSURANCE INC -2,0000000 
S 1 

0122f2003 (111112004 11112120"' 18,762 3`1 -1- :::.,'4 1'3 2,16758 S 

SL F4 SOMPO JAPAN 
INSURANCE 

INC .3 000 ODOO 
S I 

D12312DD3 IV9Q004 8),2/2DD4 2814347 -23,67982 4,48385 SO 

S _ : S7 0 0020002 FJ69860&4 
S 

5.77420 SO SLOF40020002 SN4545800 NORSK HYDRO ASA NWKR 18 3 4000000 9/ 8/2 0 8/912004 a/1212DO4 24,94818 .1 

LOFQ020002 SN4645800 NORSK HYDRO ASA NWKRI8 3 
-2DO 

OODO S .11 .00013 W912004 811212004 12:474 01 :'70' '77 2,68033 SG 

SLOF40020002 453255402 INCO LTD COM 4000000 
S 5w()04 

819120114 IVI 212004 
1 
2 4527 70 11,968 12 5958 SG 

SLOF4002MO2 453258,102 INCO LTD COM -I,BDD 0wo S 5/7/2004 &9=4 8112F2004 68.82467 :52,970 58 3,85409 SG 

SL F40020002 874039100 
TAIWAN 

SEM!CONDUCTOR MFG CO -1 .5297 80 S &2512003 81912004 8/12120 4 10,57045 -1534502 4 .77457 SL S 002 8112r2 0 6 
6 04 LOF4 0002 874039100 TAIWAN SEM CONDUCTOR MFG CO -10 .039 0560 S SnS12003 SM004 004 69,37239 -100,26544 -30893 6 SL M,CO 9/1 1 

SLOF40020002 8740391DO TAIWAN SE NDUCTOR MFG CO -52480020 S 
, 
/2103 8)(112004 11/12f2004 3026283 55,12594 .`18663571 L 

SLOF40020002 87403gtOO TAIWAN SEMICONDUCTOR MFG CC -1 .2825740 S 911212003 &9f2W4 8/12)2104 086236 
., 

3,45395 -4,591 SL 

SLOF40020002 ED4846280 SAP AG ORD NPV _200 ODOO S 512712003 a/1012004 .1 .004 30,431 33 -20.75872 9,72261 LG 

SL F40020002 ED4848280 SAP AG ORD NPV 
_1 
00 0001) S 513012003 8/10/2004 8/1212004 15,24067 11 :23179 4,00388 L S 

0 

1 2 5 

LOF40020002 EE71`11316 IN USTRIA DE DISENO TEXTIL SA -1100 0000 8 7/5n a/1,0120D4 111,312004 V.547 S4 
740 

4 : 5201 3 U. 
DUSTRIA DE DISENO TEXTIL SA :2 om S 00 ; al D)2DD4 81 X2004 4.4 

1 
0 SLOF40020002 EE7t11318 N 

00 
7113)200 

a pa 
-1, 

IS 
4 1,34547 LL 

SLOF40020OD2 EE7111318 INDUSTRLA DE DISENO TEXTIL SA 
400 

0000 S 711612001 8/10/2004 0/13/2004 892392 -81.4 
2 

758 
98 LG 

SLOF4002DO02 EF5071732 SANOFI-AVENTIS EUR2 -2.300 0000 S 4/19/200 1 8/10/2004 8113/20G4 153,38074 -124,21553 29174 2 
1 
LL 

4,22,2 1 1 X 1 : 3 .1 :90 3 SLOF4DD20002 EF7212477 ESSiLOR INTERNATIONAL EURO 35 .1000000 IS 
411 

8/2002 8/10/2004 8/1 312004 101 79 -3 34 6 : 2 .2711643 
LG SLOF40020002 EF72f2477 ESS :LOR :NTERNATIONAL EURO 35 -300 OM S 5=002 811WO04 a/ 004 0538 

1 
: e7 0 0 

LO SLOF40020002 EF7212477 ESS LOR NTERNATIONAL EURO 35 .300 OODO S 002 B/ 0004 6/1312004 18,30535 -11,021 13 0,48422 LG 

SLOF0020002 EF7212477 ESSILOR INTERNATIONAL EURO 35 
.2000000 S 

5rjQO02 
Bit D/2004 8/1 312004 12,20357 -7,89207 4,311 60 LG 

SLOF40020002 ES801463i SYNTHES INC CHFO 00I(POST -42() 0000 S 12117)'2002 9/1012OG4 811 312004 4043882 -2483397 15 .6G4 85 
LG SLOF400200M E571107W HOLCIM CHF2 (REGOI .2.474 om 5 1 la,112000 811 W004 V312004 129,87214 -102,34073 27525 

4 
1 LL 

SL F40020002 ES7120117 LISS AG CHFO 80 (REGD) -1,1400000 S 21111999 8/10/2004 
W, 

312,04 7458748 -11 .352 :7 63,23451 L 

0 
0 -100 a 

-11 .254 3 
78 

SLOF4 020002 EX0408289 ST DARD CHARTERED ORD USDO 50 0 01300 S 11212002 IV, 0)2104 .1 .004 17,12359 5868 LG S 
AN 

1 
-18,71148 

. 390 

LOF40020002 EXD408289 STANDARD CHARTERED ORD USDO 50 A 500 0000 8 W 312G02 .1 .004 a/ 312OG4 2 
7 
6 538 

-10,82090 
807 LG 

SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 60 -120 0000 S fVj14f2(V2 8/10)2004 8111=004 15:1823 59 
-550958 

8,29803 
LG SLOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 

50 
5000000 6 61 7/2002 8/1 0/2,04 8/1312004 8,551 79 3,05223 

LO 

S 
LOF40020002 FX04082B9 STANDAR D CHARTERED ORD USDO 

50 
-`1~01)0 0000 S 

6/1MOD2 
B11 .004 aiji=004 17,6123 :9 

. 
10 

. 
:71 31 6,25228 LG 

LOF40020002 EXG408289 STANDARD CHARTERED ORD USDO 50 0000000 8 6/20/2OD2 
8110/2004 

8/ 3/2004 
1 
3 98 

7 
-8 0059 5,11828 LG 

SLOF4002DO02 EX0408289 STANDARD CHARTERED ORD USDO 50 .4000000 S 11115/2002 &~=004 sii3r2aD4 a,849 43 458015 22 92 LG 8 
a a SLOF4DO20002 EX0810271 S IT S GROUP ORD GBPO 25 .2,0080 0000 S af=200i a/ 012004 0/1312004 25,29450 -21,821 53 347207 LL 

M H 
., 0 1 1 3 

4 1 :2 1 B/131200 1 _6 SLOF40020002 EX0:I SM THS GROUP ORD GBPO 25 0 000 IS 914r200I 8/1012004 8/ 3/2004 125 796 -1,08434 7585 U . 

SLOF D020002 EXO 271 SMITHS GROUP ORD GBPO 25 -800 ODOO S 5/2112002 a/1012004 4 0 :07 4: -101463, 1,31 U . 

SLOF40020002 EXOSIS271 SMITHS GROUP ORD GBPO 25 -1 2g2 0000 8 5r2=02 6110M04 
8/13/2004 

18 275 f4 - 18,275 ~, 
_. 

LI" 
8 

0 S 7 001 8/10/2 04 
1 

-1~,65 15 7 .249 
15 

LG LOF40020002 FJO4415oa HOYA CORP NPV 200000 
w 

1 

0 
811312004 8 :904 28 

5 
3 

SLOF40020002 FJ6480043 AEON CO LTD NPV .1,2000000 S 416/1999 a/ 0/2004 
8`13/20"" 39 

. 371 27 2 314 
7 

1805870 
LG SLOF40020002 NC2109725 BOMBARDIER INC -00000000 S 4/a/2003 8110r2004 11/13=04 22,31496 -2 

1.856 
53 45843 LL 1 

4 -3 .77828 70847 LL SLOF40020002 NC2109725 BOMBARDIER IN 1 3100000 IS 41&2003 601012004 811=00 3448 7 3 

SLOF40020002 NC2109725 
M 
BARD ER NC -1:0.. 00' 4/912003 W10/2004 

81 3/2004 
2' 2584 054 .2362 13 

-108 
09 U . 

_7:1 1 4 SLOF40020002 SN4253307 DNB NOR ASA NOKIO -1,8000000 S 7/412003 8110/2004 8111312004 1,2 :7 7 :1 .1 3 12 3.e 5 83 LG SO 1 0 S 
SLOF40020002 SN4203307 DNB NOR ASA NOKIO A 0000 6 718f2G03 (V~0/2 04 W 312004 1 3:e 0 865 5 35501 35 LG 

SLOF40020002 SN4263307 DNB NOR ASA NO 10 -2j,00, 0000 S 
7t912003 

8/ 012004 
VI 3/2004 

IS 330 7 -1~1:149 11 
5.1 

8987 LG 

SLOF40020002 SNA253307 DNB NOR ASA NOKIO 
1 

00 
0000 

S 
7/1412003 1111=004 8/13f20 4 7 

. 
81 

4 
6: - 37095 243773 L 

SLOF41)(120002 SN4203307 DNB NOR ASA NOK10 -213
.000 S 

7/1 
512003 8/;0120004 

a/1312004 

I 
42D 85 .974 89 44596 LG 

SLOF40020002 SN7133800 STATOL ASA NOK2 50 -63000000 S 6/1812001 a/ 0/20 4 
8,13,21)(14 

79:3 15 53 47, 
1 
76 

1 
3 32 

1 
40 

40 
LG 

SLOF40020002 SN7133800 STATOIL ASA NOK2 50 -2 900 0.0 S 
6(1 

8/2 1 8/tm004 S(t3/2004 3651032 -2 54 14 794 7 : L 
.1 00 01200OD2 8/1012OD4 811312 04 1, 190 01 ':"' SLOF40020002 SS569:781 ASSA ABLOY SEK1 SER B .1 0 

000 
6 1 V2 

0 
., 

18" Be 
81 LL 

SLOF40020002 SS569 781 ASSA ABLOY SEKi SER B .0000000 S 1112WO02 811012004 8/1 312004 11,900 13 -11,84863 
51 

50 U. 

5=005 
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LOF40020002 SSSB9:;:l ASSA ABLOY SEKI SER A . 1 0 0000 8 11/28QOO2 81110/2004 81113/2 04 13,090 15 -13,770: 05 -81790 LL 
OF4oO2OOO2 SS589 

i 
ASSA ABLOY SEKI SER 0000 S 

1 
2/412 02 S/ 0/20D4 0~ :L -40 81 3/20 4,70005 -50 90 -31985 LL 

00 SLOF40020002 SS5698781 ASSA ABLO -4000000 a 12/5120 ~5:052 e3 29258 LL 
S 
0 Y :EK, SER 002 B/ilO/2004 8113/2004 4,76005 

L F40020002 SS509 7:1 ASSAABLOY EK, :ER : .5000000 S 121SQ002 8/1012004 8/ji3r2M 5 :50 0 -615420 _204 13 U. OF4 :7 1 S - 5: 50 07 _5:054 ge 
SL 0 02 S8569 ASSA ABLOY EK ER 5000000 120912002 a/ O/2OD4 81 3/2004 7 4 89 U. 
SLOF40020002 SS5698781 ASSA ABLOY SEKI SER B 4000000 12/11/2D02 811012OD4 811312004 4,76005 -5,02902 .28897 LL 002 00 
SLOF40020002 6 56 :7:1 ASSA ABLOY SEK1 SER 8 -5 000 8 1211212002 8110/20D4 811312004 5,95007 -8,25405 -303 9B LL 
LOF40020002 S :56: 7 

1 
ASSA ABLOY :EKI SER 8 -1000000 8 

1 
211 3r2D02 8/1012004 811312004 11190 Di -1 .24164 . 

1 
63 LL 

:LOF40020002 9 ': L Y 
Ki 

:ER B -70000 00000 8 12/117/2002 8110/2004 
8113r2104 

1:330 10 -8 :1 1 .3 :3 59 LL S. AS DO 121 an 1.. .1. 7 2 :3 1 
SLOF4000002 :S589:7 I ASSA ABLOY SEEKI ER B .600 00 : 002 04 004 

1 

40 
08 

-7 
7 
27 

.157 ig LL 
SLOF40020002 SS5a98781 ASSA ABLOY SEKI SER B -5000000 i2il =002 aiiO/2004 811312004 

5
.950D7 -5 .997 7a 

47 
71 

LL SLOF40020002 SS5698781 ASSA ABLOY SEK1 SER B 4000000 5 12127/2002 8110/2DD4 aiI3/2OD4 4,76005 4,eS5 40 71 5 . LL 
LOF40020002 023e4WID5 AMERICA MOVIL 8 A DE C V SPONS -1 .5 00 0 S 7/2012000 a/IOr2OD4 a11312104 

49 
41184 3292320 164 864 LG 

0 
,
.004 :9 

1 
708 

3 :00 1 
1 :081 

1 
89 S3 =4 7 0 JFE HOLDING . :NC NPV 410000. . W912004 8110/20D4 32 1 5 7 

'02DOM Fj '4' 90 
1 

00 
-1 38 

SLOF4DO20002 FJ:54379 JFE HOLD NGS NC NPV .7000000 6/1012 04 811012014 afl .V2004 16,45853 as S3 
SLOF4002DO02 FJO042320 NIKON YSO 

-1 . 
0000000 0/4/20003 

.,
.04 

W
.004 9,21494 -13 :'OGg'4' 11: -3,84: 24 SL 

SLOF40012DO02 FJ60,1232 N:KON YSO 
-1 . 

915=03 04 811312 0,21494 A2,333 -3 '118 25 SL KO 
D- 

9/&2 , 
i N YSO 000 

003 WO 
0~ 1 : -3:230 20 SL B/IWO SLOF40020002 FJ6642329 N 000 ail 04 8113/2004 9,21493 -12451 

SLOF40020002 FJOB42329 NKO Y 0000000 
S 

ar2M003 

aiiOI2004 SM3/2 9,21494 .13,9 -47 171 SL 
SLOF40020002 FJOB42329 N~KONN Y5500 .1,0000000 6 

9/25/2003 

811012DD4 8/1 312000"4 9,21493 -13,S2M2 655 4 :3'07 5 SL 
SLOF40020002 FMe292938 SINGAPORE TELECOM :GDO 15 

-2g 
00000000 0/2/2004 8/1012OD4 

6/13/2004 
37,10801 -27,24452 

g .86 
4: 83 r 

'LOF40020002 FM(1292936 SINGAPORE TELECOM GOO 
15 

-14': 
000000 

8/1012004 811012004 811312DD4 188.09924 -138 101 511 49 .993773 S3 
SLOF40020002 NC21097'25 BOMBARDIER INC 

-700 DODO 
8 4/1 0/2,03 811 1/2004 8/1 OQOO4 1,8`15 92 -1 :844 68 -2874 LL SLOF40020002 

MC21 09725 BOMBARDIER INC -2000000 S ..03 Bil 112OD4 8/lOnOD4 46169 -47243 -1074 LL 
SLOF4002OOD2 NC2109725 BOMBARDIER INC -80, 000, 411012103 a(li/2004 811012004 

1 . 
64 77 

_I 
.87902 -3286 LL 

SLOF40020002 FJOS43790 JFE HOLDINGS INC NPV 
-
.. 

0
.0 

j.. 
8/11/2004 BIIWD04 21 

, 
68: 21 -20.31319 

1 . 
37502 63 

SLOF40020002 SN7133000 STATOIL ASA NOK2 50 -000000 Of 0/2 1 8/1 212004 8/17/2004 11 33060 -073931 4,59120 LG r 
'LOF40020002 SN7 

1 
33000 STATOIL ASA NOK2 So -600 00000 .11 .(0100 

1 
811 3/2 D4 8/1 a12004 7 :B73 61 4 :492 87 3160 74 LG 0 S 0 

4 133008 STATOIL ASA NOK2 50 
1 

L F 002DO02 SN7 -2000000 6=0 8113/2 04 a/lanDO4 2,55707 .1,51558 104229 L S 1 _3,800 0000 0 6 07 
LOF40020002 SN7 33806 STATOIL ASA NOK2 50 6/221200 B/le/2 04 811912004 494 700 -28,79599 20,a7l 

LO 
r 
'LOF40020002 N 2100725 BOMBARDIER -600 0000 8 4110=3 9/1 7r2m Walm 126623 140971 -14348 LL S 1 5 :NC - I 

SLOF40020M NC2 0972 SOMBARD:ER INC DDO 0000 a 41lOf2OD3 01,17/2004 a12012004 2 :110 39 :2:349 52 -239 13 
LL LOF4002DO02 NC2109725 B WARD ER N 

.800000 
4/1 012D03 a/ a/2004 8/23/2004 1 .60574 -1.87 61 -27387 UL S 

0 C 0 003 
all 

8J2DO4 812312004 1 114 -2, 
1 

149 57 -30811 LOF40020002 NC2109725 BOMBARDIER INC -9000000 .1. 
a LL SLOF40020002 NC2109725 BOMBARDIER INC .50000 

41 
; 4112003 WIM004 W312OU :BDO 

76 

_1,1 

el 70 
-181 DO L 

SLOF40020002 NC2109726 BOMBARDIER INC .. 10 4/ /2003 811 &2014 &2312OD4 1,200 
92 

-1,41 24 -215 32 LL 
SLOF40020002 NC2100725 :OMBARDIER INC .1 .700 S 4/11/2003 

2m 
MWO04 Z207 

go 
-Zs9:88 -391 

go 
LL 

0COO SLOF40020002 SN7133606 TATOILASANOK250 -800 
1000 

S 
6=001 

6/la/2004 W312004 10,21101 -8,00231 4,14930 LG 
:LOF40020DO2 NCV09725 BOMBARDIER ~N .1 .0000 5 

4/ 
JiS/20 003 atlQQOO4 a124r2OO4 20586 -23833 -3247 LL 

LOF400200(r2 NC2109725 BOMBARD :ER NC -BOO 0000 41 4/20 3 
8/1 

9/2004 ar242GD4 
1 . 

04591 
-1 :Be 32 -241417 LL 

LOF4002DO02 NC2109725 BOMBARD ER INC 
-1 .9 

00000 4/1512003 8119/2004 BQ4120 4 3,911 42 4 : 
28 

29 -6108 LL 
:LOF40020002 NC2 109725 BOMBARDIER INC -1'6000 0000 8 4/1SQ003 

8119/2004 
W4/2004 3,29383 -3,60009 -561) 20 LL 

SLOF40020002 SN7133800 STATOIL ASA NOK2 50 -1-900 cm : 6=007 WW2004 812412004 ID,397 98 -6.06231 4,33585 LO 
:LOF40020002 NC2109725 BOMBARD :ER :NC .200 ODOO 8 

4' 
110/2003 8/20120D4 8/2512004 2,60873 -28 507 _23B: 34 LL 

LOF40020002 NC2109725 BOMBARD ER Nc 
-1,0000000 

41 
.003 

ar20=04 OnSnOO4 2 .1 394 -2:4912 58 _2 e2 LL 
:LOF4002 002 NC2109725 BOMBARDIER INC -1,2000000 8 4117/2003 &7a/2004 BQ5/2004 2,608 72 -26582 -24757 LL LO, 

00 
8=00 

:6 7 08517 L 40020002 SN7133eO8 STATOIL ASA NOK2 50 
-1 
.400 DODO 8 

1 
8r2O12OO4 SQ5/2004 18 .27422 .10 09 0: 

: 
LOF4OD20002 NC2109725 BOMBARDIER INC 000 DODO S 4/17/2003 a/23/2004 arw 04 2,23860 -2,38025 -14 65 LL 
LCXF40020M NC2109725 BOMBARDIER INC -2DO 0000 S 4117)2003 8/23/2OD4 a/26/20004 447 72 -47605 -21833 LL OF4 .1 

-8:3 5 Be 
SL 0020DO2 

SN71330M STATOIL ASA NOK2 50 1000000 8=001 8/23/2DD4 ar25/2OD4 14,27410 
3 

5.93842 L 
r SLOF40020002 NC2109725 BOMBARDIER INC 

-, 
000000 4117/2003 8124/2DG4 M7/2OD4 229 83 23902 -819 ILL 

rLOF4OO20OD2 NC2 
1 
0 725 BOMBARDIER INC -1000000 S 412112DO3 a,2412004 127/2004 227 79 -234 a3 -684 LL 

SLOF40020002 NC21 0:725 BOMBARDIER INC 4000000 4/1712003 &24/2004 : 
/2 

15 -04007 .2892 LL 
SLOF4DO2OOO2 NC2109725 BOMBARDIER INC 

.1 
1 DO 0000 4/21/2DO3 aF24/2004 SQ ;//2200O44 2 .951015 :5 -2.58090 -7525 LL 

SLOF4OD2OOO2 NC209725 130MBARDIER INC -2000000 S 4/17/2003 ar24/2004 0127/2DO4 459 7 47004 .1037 LL 

:L F4 0 NC2109725 BOMBARDIER INC 
_2 

.5 00000 S 511512003 8/24/2004 W7/2004 5,694 V -7,15774 -1,4:3 07 LL 
LOF40020002 SN7133608 STATOIL ASA NOK2 50 -000 ODOO 8 Or=ODi 504/2004 W2712OD4 0,21990 -6,06231 4 1 759 L 0 002 002 00 

5 0 _I 31 062 SLOF40020002 NC2109725 BOMBARD :ERR 
C 

000000 S 511512003 BnS/2004 8130120M 23819 -28831 48 
12 

ILL S M :14 :1 0 

S OF 5/ 5/2 1 _1:4 LOF4002 002 NC2100725 80 13ARD E NC 
0 

0000 S 51~5/2003 at2512004 mOnOO4 1 .19193 55 24 LL 
00 L 4DO2DOO2 NC2109725 BOMBARD~ER :NC 

-400 0GOO S 
6/1512003 a/2512004 SnO/2004 al 5 14524 -23409 LL 

SLOF4002GO02 NC2109725 BOMBARD ER NC .2000000 S 
003 

wsnOO4 B/3Qf2OO4 45557 -57262 A17 05 LL 
SLOF40020002 SN71336DO STATOIL ASA NOK2 50 -9D0 GOOD S en2/2001 W5/2004 a/3O/2OD4 11,40049 -6,820 10 4.58039 LG 

SLOF40020002 NC2109725 BOMBARD ER :N 4000000 S 5115/2003 and/2004 :/31/2OD4 801 69 A 14 24 -34365 LL 

SLOF40020002 NC2109725 BOMBARDN NC -6000000 
8 

5/15/2003 W612004 f3 U`2OD4 120238 -1,715786 .51540 LL 

SLOF40020002 SN7133606 STATOIL ASA NOK2 50 -200 
OWO 8 

Q001 ar2WOO4 813 1/20D4 253288 -1,51558 1,01710 
LG SLOF40020002 ES7~08:911 ABB L 

TO 
CHF2 

50 
~REGD~ -5,2290000 

8 
11121112003 9/112004 

S/W004 
30 :160 67 -25 .73812 4,42255 SG 

SLOF40020002 ES7 oa 9 ASS LTD CHF250 REGO 4060000 S 
'1 
12 12003 91612004 9/912004 2,33288 -1,99841 33445 SG 

LOF40020002 ES710B89l A138 LTD CHF2 50 (REGO) -5.1660000 S 
1 
2112/2003 WWOG4 (119/2004 2: :113 70 .25,59a 73 4,08497 SG 

LOF40020002 SN71330DO STATOL ASA NOK2 50 -1,4000000 S on2/2001 9110/2004 9115/2004 1 
7, 
877 _10 609 05 8,109 72 

LG SLOF4DO2OOO2 EXOOB9528 ASTRAZENECA ORD USDO 25 -300 ODDO S 4/011 
"1 

9 W2 04 9116aO04 12 :32: 41 
.1 
1 

. 
81410 51 

380 
LL 

GLOF4002 02 N 33606 STATOIL ASA NOK2 50 -8D0 
000, 

6 
.00, 9; 

1 
4120004 911 7/2004 

1 
052 

22 _S . .e2 
31 4,48591 LG S 

00 S ;I OLA N K25 
M 

LOF4OD2DOD2 SN 133606 
STAT 0 

-8000000 S 6122/2001 9/15n004 012004 10,48924 -a 002 32 4,42692 LG 
SLOF400200 

S 
71133600 STATO:L ASA No -500 ODOO S 

5=00i 
glie/2004 9WI2004 6,56551 -3 :788 05 2,776 Be LG 

SLOF4OO2ODO2 EX0876287 BG GROUP PLC ORD GSPO 10 -7000000 S M12OD2 9/2012004 912312004 444540 -2.771 34 67408 LG 0`2 N SA OK2 50 NOUP P .1 . 
70 0000 S ar2OO4 SQ3/20 4 1079597 -6,91 ; 14 SLOF4DO2OOD2 EX08762137 BG G LC ORD GBPO 10 
a 

8/13/2002 912 
0 

387883 LG 

SLOF40020OD2 EXO :762 :7 
BG 

GROUP PLC ORD GSPO 10 
-1 . 

8000000 S 
a/1412002 OnI12 04 9/24/2004 11 50306 -7 .46 05 4,036 :1 LG 

SLOP40020002 EXO 762 7 
BG 

GROUP 
PLC 

ORD G PO 10 -60000 : IU29=02 9/2 
1 
r2OO4 912412004 3,83402 -2,500 

(18 
133354 LG 

SLOF40020002 EX0876287 8 GR U PLC ORD G :PO 
1 
0 -1'600 00000 812912002 9=004 9/2712004 10 29: 05 -a : :l 

48 
3629 7 LG 

SLOP40020002 EX0878287 
BG GROUP 

PLC ORD GBPO 10 -1' 1 Do 0000 
S 

9/212002 
QrZM004 

9,2712OD4 7 
, 
07 

0 
1 4 9: 04 2'480 07 LG G 0 P 0 

SLOF4002GOO2 EX08762 B GROUPPLCORDGBPOIO .300 6 
12/23/2 912V2004 

9,27r2O 193088 - 24557 68531 LG So 09 
87 G AZENECAORDUSDO25 DODO 002 

or 
7/200044 2 812 5 1': L F40020002 EX 69528 ASTIR -300 

0000 
8 4/611 

09' 
M'04 9/2 

1 1 
1 81460 

997 65 
LL 

SLOF4002ODD2 FJOB40406 NEC CORP NPV -2,0000000 S 7/2r2O03 .004 912a12004 12 197 72 -11 70728 490 44 LL 

SLOF40020002 EX0870287 BG GROUP PLC ORD GBPO 10 -1 Boo 0000 
S 

12/2312OD2 9123/2D04 9/2a/2004 
1 
0:313 34 -884303 3,6703 

1 

- SLOF4DO20OO2 EX005 5 13HP BILLITON PLC USDO 50 -6,600 
01 S 

711212002 9/24/2004 912M 04 Be . ISO 50 43 .60960 42 .57892 LG 

SLOF40020002 EX007 :628'7 B. GROUP PLC ORD GBPO 10 Z 10000. 6 
1 
2123r2002 9n4f2OO4 OW20004 386952 -2,491 1 

3 
1,37839 LG 

SLOF40020002 EX0876267 BG GROUP PLC ORD GSPO 10 
-1.300 

0000 S 
I 
2127r2OO2 942412004 

9,29,2004 
8,38396 -5,39088 2,98710 LG 

SLOF40020002 FJOB40406 NEC CORP NPV -2.000 
0000 S 

7/2/2DD3 9/24/2004 W2912OCA 
11 

:07 72 -1 1,707 27 20045 ILL 

SLOF400200012 EN592;37: AEGON NV EURO 12 -634 0000 S 6/24/2002 012712004 9/30/2004 5. 3 
1 

-9,57087 -3,93269 LL AE 1 -668 6/2 
04 : -12,115 51 U. SLOF40020DO2 ENSD2 37 GON NV EURO 2 0000 S 5/2002 OW/20 9130/2004 7 .031 

8 
-5,08363 

SLOF40020002 EX0056658 SHIP BILLITON PLC USDO 50 .3100 0000 S 7/12r2OG2 9/2712004 Qf3Of2OO4 30,99544 -15 :719 T7 15,27587 LG 

SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 -1 :300 0000 S 12130/2002 D/2712004 013012004 8,44 
1 
03 -545475 2,98a 28 

LG SLOF40020002 EX0878287 BG GROUP PLC ORD GSPO 10 -501) DDOO S 1WO03 9)27/2004 VV30Q004 3,24855 -2. 09074 1,15501 LG 

SLOF400`20002 EX3122382 NATIONAL GRID TRANSCO PLC -20oOO0O S 9113r2002 90712004 9/30/2004 1,08393 -1,448 
3e 

21557 LL 

SLOF40020DO2 EX3 
1 
22382 NAT

;ONAL 
GRID TRANSCO PLC -7000000 

S 

9116120('2 
:/27/2004 9/30/2004 5,82376 -5,07747 74a 29 LL 

:LOF40020002 EX3122382 NAT ONAL GRID TRANSCO PLC 4000000 S 911712OD2 /27/2004 913=004 3,327 87 -2,88944 43843 LL 
LOF40020002 EE71ll3i8 INDUBTRIA DE DISENO TEXTIL SA 5 ODOO S 7116/20 0,28/2004 10/l/2 4 12 23: 0 -7 .70 68 453040 LG 

SLOF40020002 EN5927378 AEGON NV EURO 
1 
2 :27000 DOW S M51200012 912a12004 

1 
011/20004 283 

1 : 
-4911 69 -2,07653 LL I qr2ano loll 

04 SLOF4002DD02 EN592;376 AEGONNVEURO 2 -7280000 6 ener2002 04 /2004 7,64442 -12,90472 -52 030 ILL 

SLOF40020002 EN592 370 AEGON NV EURD 12 .728 0000 S 6/2712002 9/2 
" 

101~1 14 764442 -13,65688 -8 :0612 40 ILL 
00 .1 0 SLOF40020002 EN5927378 AEGON NV EUR 12 

_I 
7400 0 S 7WO02 .2200004 

1 
0/ 12004 

1 : 
12710 -3 :1 :1 :1 

-1 
' 
36278 LL 

SLOF'0020002 EX0870287 BG GROUP PLC ORD GBPO 10 .3,300 DODO S lr2a003 9/2af2004 1.11100~ 22079 37 8 
5280 

10 LG 

SLOF40020M EX3122382 NATIONAL GRID TRANSCO PLC -1 300 
DO S 

9/17/2 02 9128)2004 10/112004 1082590 
_9 

390 Be 
1 .435 24 LL 

SLOF40020002 ENS927376 AEGON NV EURO 12 -2,12 .00000 S 713120002 9129=04 
1 
0/412004 258455 ~ 436 49 

_1,851 
94 L 

SLOF4DD2DOO2 ENS927376 AEGON NV EURO 12 4580000 8 8114/2002 9/2912004 1 V~004 4 
, 
89142 -5,858 14 NO 72 LL 

SLOF4DO2OOO2 EXO878257 BG GROUP PLC ORD GBPO 10 -2 0000000 S 
1 
r2n003 9120/2004 

101412004 
1328252 -8,36297 491965 LG 

SLOF40020002 EX3122382 NATIONAL GR:D TRANSCO PLC -100 ODOD S 9/17/2002 9/29/2004 10/4/2004 835 
83 

_722 
3

. 

113 
47 LL 

SLOF40020002 EX3122382 NATIONAL GR D TRANSCO PLC -9000000 S 
q'i 

OQOO2 W29/2004 10/4'2OD4 7 52243 
.. 
47773 1 .04470 LL 

SLOF40020002 EX3122382 NATIONAL GRID TRA BCD PLC 
-200 DODO 

S :11912002 912912OG4 0102004 1,671 e5 -1 :7446 11 22500 U. 

SLOF4002DO02 EN5927376 AEGON NV EUR 12 -374 000 S 
/1 
4/2002 W30/2004 1015r2004 40 020 -4 83 

2 
_723 52 LL 

SLOF40020002 EN5927376 AEGON NV EURO 12 -2280000 6 9/18/2002 9/3012004 
1 
0/512004 2:453 49 -2,12418 32931 LL 

SLOF40020002 FJO640400 NEC CORP NPV .2,000 D000 
S 

7/MD03 0/30/2004 
1 
0/5/2004 11 911

20 
-1241473 .503 53 LL 

SLOF40020002 EE7lil3IB INDUSTRIA DE DISENO TEXTIL SA -2000000 8 71 
lanool 

10/112004 1010/2004 4 
. 
91 972 3 

, 
08347 1,03625 LG 

SLOF40020002 EE7111318 INDUSTRIA DE DISENO TEXTIL SA -3000000 S 7/IWGOl 10/l/2004 
iOtMOG4 

7,379 58 -4 
. 
712 08 2,00750 LG 

SLOF40020002 EN5927370 AEGON NV EURO 12 -500 
0000 S 

911 U2002 1011/2004 10/WO04 5,42491 4,69952 72539 U. 
SLOF40020002 EE7111318 INDUSTRIA DE DISENO TEXTIL SA 4000000 S 7/1812001 

1 
0/4/2004 IOf712OO4 9 :4824 28: -a,2:2 77 3,602171 L 

SLOF40020002 ENS927376 AEGON NV EURO 12 
-5000000 8 

9/ianDO2 10/4/2004 
1 
0/712DO4 5: -46 

952 842 7 
LL 

SLOF40020002 F,1664G,105 NEC CORP NPV -3.0000000 S 7/3/2003 1014/2004 l0r7f2004 18,13310 -18,02210 48900 LL 

502005 

A)f,.d P Sloan F-d.IJn 
Tax ID 

no 
13-1623877 

Cap Guard international EAFE 



SLOF40020002 EE711 11318 INDUSTRIA DE DISENO TEXTIL SA 400 DODO S 7/27/2001 10/5/2004 1018/2004 9,944 Be -6,287 W 3,85776 LG 
SLOF40020002 ENS927376 AEGON NV EURO 12 -500 0000 S 911 Br2002 1OW004 tOI&2004 5,58741 -4,69952 88789 LL 
SLOF40020002 EFS041560 CARREFOUR EUR2 5 4000000 6 5/31/2002 iOWOD4 1011112004 18.15229 -20,06393 -191164 LL 
SLOF40020002 EN5027376 AEGON NV EURO 12 -5000000 8 S/iSnOO2 101WOO4 W`IV2004 5,57289 -4,69952 67337 LL 
SLOF4DD20OO2 EX0870287 BG GROUP PLC ORD GBPO 10 -1,7000000 8 1rM003 I0,W2D04 1011112004 11,38708 -7,10852 4,27918 LG 
SLOF40020002 FJ0747201 ROHM CO YSO -1000000 6 1 i1l/2DD2 1OW004 10/12rlOD4 10,25a e4 .12.67792 -2,41928 LL 
SLOF40020OD2 FJO499208 KYOCERA CORP YSO .2000000 S VI V2004 1015/2004 101120004 1483164 -14,97867 -14703 SL 
SLOF40020002 FJ5490M KYOCERA CORP YSO -2000000 S 3/1212004 1O/SnOO4 1011212004 14,831 e3 -14,751 57 5008 so 
SLOF40020M EFWISW CARREFOUR EUR2 5 4000000S 513ir2m 1017r2M 1011=004 18,18228 -20.0113 92 -1,M 64 LL 
SLOF4DD2DOD2 EF7309687 BNP PARIBAS EUR2 -1DO 0000 S il/1312OD2 10,7/2DD4 10/12/2004 6.85016 -3,95890 266728 LG 
SLOF40020002 EF7309887 BNP PARIBAS EUR2 -2000000 S 11/13/2002 101712004 IW1212004 13,31232 -7,94232 5,37000 LG 
SLOF40020002 EX0870287 BG GROUP PLC ORD GBPO 10 A goo 0000 8 IWOO3 101`712004 10112/20134 12,752 54 -7 944 B2 4,80772 LG 
SLOF4002ODD2 EX0870287 BG GROUP PLC ORD GSPO 10 -9D0 0000 8 ir2nOO3 iSf7/2OO4 10112/2004 8,04087 -3.79242 2,24825 LO 
SLOF4002DO02 FJO499NO KYOCERA CORP YSO -200 ODOO S 3/12r2OD4 1017/2004 1O/i3/2OD4 14,801 06 -14,751 57 4949 SG 
.OF4OO2OOD2 EFS64156O CARREFOUR EUR2 5 4000000 8 6/312002 1018nOO4 1WI312004 18,28827 .20,31959 -2,03132 UL 
SLOF40020002 EY,0876287 BG GROUP PLC ORD GSPO 10 .700 DODD S =003 101WOO4 1011312004 4,745 113 -2,949 W 1.79a 17 LG 
SLOF40MOM EXG878287 BG GROUP PLC ORD GBPO 10 -11,100 ODOO 3 1=003 101WOO4 1011 3/2004 7,45773 4.59770 2,50003 LO 
SLOF4002DD02 FJO499M KYOCERA CORP Y50 -2000000 S 3123/2DO4 1OWOD4 IOIMD04 14.83B 07 -15.0122 34 -78027 SL 
SLOF4002OW2 EXO8762117 BG GROUP PLC ORD GBPO 10 aDO 0000 S 1=003 10/1112004 1011412004 407963 -2,60783 1,571 80 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 -9000000 6 1=003 10/1112004 10114/2004 8,11944 -3,71956 2,39988 LG 
SLOF40020DO2 EN5927378 AEGON NV EURO 12 -5000000 a 9118/2002 10/11=004 10/15/2004 5,38956 -4,69952 670 D4 LL 
SLOF40020002 FJO747201 ROHM CO YSO -1000000 5 1111fZ002 10/1212DD4 10/15/2004 9.89a e3 IZ677 91 -2,779 2a U. 
SLOF40020002 FJO499M KYOCERA CORP YSO -2DD DODO 3rJWDD4 110=004 IWIWD04 14.022 :5 -16,WD25 -2 .23760 SL 
SLOF40020002 ED5294126 MUNCHENER RUCKVERSICHERUNGS-G -390000 12JMOD2 

I 
CV1312004 

1 
0/15=04 3,704 1 4.98189 -1 . 197 08 U. 

SLOF40020002 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G -1000000 S 2F24r2003 10113/2OD4 10115/2004 9,65337 -9,21000 44257 LL 
SLOF400120002 ED5204 

1 
25 MUNCHENER RUCKVERSICHERUNGS-0 -010000 3 2025/2003 101`13,2004 10/15=4 5,888 se -5,37931 50925 UIL 

SLOFAIDO20002 EN7154i G GROEP N V CVA EURO 24 -1,OD0 0000 a 10/14/2002 10113r2OO4 1011WOO4 26,16783 -15,43472 10,73311 LG 1 1:5 ~N I 
SLOF4002DOO2 ENT 54 5 NG GROEP N V CVA EURO 24 -1000000 a 10/3012OD2 0113/2004 10111112004 2,61678 -1 .00473 1.01205 LG r 
'LOF40020002 EX0540629 HSBC HUDGS ORD USDO 50 (UK) -4,2000000 2/13/2003 ~0111312004 10/;012004 07,15897 45,18165 21,07522 L 
SLOF40020002 rXD540529 HSBCHLDGS ORD USIDO 50 JUK) I .DOO DODO 

3/7"2003 
W, 3/2OD4 

1 
01 WO04 15,98973 .10,05992 5.329 8`1 LO 

SLOF4 02DD02 EXOS762a7 SO GROUP PLC ORD GSPO 10 -6000000 8 1WO03 1011=004 1011&7004 3.99077 -2,47970 1.511 07 LG 
SLOF4=002 FJ5639558 NINTENDO CO -1000000 8 QIWOO3 10/1312OD4 111118,2004 11,401 08 .8,81730 2,584 as LG 
SLOF400200M FJOB70,490 ADVANTEST YSO .1000000 8 101512DOO 1011312004 1GI1812004 5.42564 -15,07885 -9 .25321 LL 
SLOF40020002 FJOB70490 ADVANTEST Y50 .1000000 a 10WOOO 10/1312OG4 10/18QOO4 0,42584 -16.50326 -907762 LL 
SLOF40D2OOO2 SF5902042 NOKIA JAB) OY EURO 06 -1,1000000 6 3/15nooi 10113r2OD4 1011812004 15.40075 -25.48599 -10.08524 LL 
SLOF4DO2DOO2 SF5902942 NOKIA (AB) OY EURO Oe -8D0 DODO IS 311512001 1011312004 10/iJV2OD4 11,20054 -20,17323 -8 .97269 LL 
SLOF4002DD02 SN71336M STATOIL ASA NOK2 50 _800 0000 a 6=2001 10113/21304 10118=4 1 1 . 749 PS -a.062 31 5,68764 LG 
SLOF40020002 ED5756025 ELAYERISCHE MOTOREN WERKE (BMW) -0000000 1211=003 10113/2OD4 101IS/2004 24.879442 -27.29 5 -2,41743 SL SLO 0 m I 1 1 7 3:8 

F40020002 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G -39000 512003 W 4/2004 0/ 817004 3, 61 9 -3.4 23 32226 U. 
SLOFAIDO20002 ED5204120 MUNCHENER RUCKVERSICHERUNGS-G -1000000 a 212SQ003 10114/2004 IWIWO04 9,64480 -8,62045 1,02441 LL 
SLOF40020002 ED5294120 MUNCHENER RUCKVERSICHERUNGS-G -100 DODO S 2r27/2003 ID/14/2004 lGfla/2004 g.644 so 

-' 
30251 1,34235 

LG SLOF40020002 ED5294126 MUNCHENER RUCKVFRSICHERUNGSmG -1000000 a 4/012003 1011412004 1011012004 9,04486 -764479 2.00007 LG 
SLOF40020002 E05204126 MUNCHENER RUCKVERSICHERUNGS-0 -510000 a 4111/2003 1W1412004 10/ianOD4 5,88338 -4,73168 1,151 as LG 
SLOF4002DO02 E17114505i EN; EURI -1,3500000 S 9124r2002 10/1 4/2OD4 1GI1912004 3012165 ~17,857 34 12,26431 LO 
SLOF40020002 E17145051 ENI EURI -3,4500000 S 9130/2002 101`1412004 10119/2004 78,97755 47,33054 29.64701 LG 
SLOF40020DO2 EN5927370 AEGON NV EURO 12 4000000 S Wl&12002 

1 
Oil 412004 10/1912004 4,30507 -3.75962 54625 LL 

SLOF40020002 EN7154185 ING GROEP N V CVA EURO 24 -110000000 S 10/30/20112 1011 4/2OD4 1011 =004 41 .827 41 -25,67581 15,951 80 LG 
SLOF40020002 FX0540629 HSSC HLDGS ORD USDO 50 (UK) 

-600 
DODO 

6 
31712003 

1 
Otf4r2004 101fgr2OO4 12,02943 -8,52793 4,30150 L 

SLOF40020OD2 FJ6839558 NINTENDO CO -2000000 a 911012003 10/14/2004 10/1QUOD4 23,01160 -17.52274 5,48886 LG 
SLOF40020002 FJOB70490 ADVANTEST YSO 

.1 
000000 6 10/512000 1011412004 iO/IgnOD4 8,28754 -15,50328 -9.21572 LL 

SLOF4DD2DOD2 FJOB70490 ADVANTEST Y50 .1000000 a 1011or2ow 10/1412GO4 10/ig,?004 6,28753 -15,73478 -9 .44725 U. 
SLOF40020002 AA694BB37 WESFARMERS ORD NPV -700 DODO S 11/4/2003 10/1412004 10/111/2004 18,43072 .7,94088 8,48984 So 
'SLOF40020002 AA6948837 WESFARMERS ORD NPV .1 1 

00 
0000 a 11/512003 10/14/2004 10/19/2004 25,81970 .2211347 3,706 

23 
SO r 

'LOF40020002 AA8948837 WESFARMERS ORD NPV .2440000 6 111812003 i(VI412004 10/19/2D04 5,72728 4,87392 65336 SO 
SLOF40020002 E05766025 SAYERISCHE MOTOREN WERKE (BMM -5000000 S 1211112003 10/1412004 10/1812OD4 20,82159 -22,74737 -1:925 78 SL 
SLOF40020002 E05756025 BAYERISCHE MOTOREN WERKE (BMM -2000000 8 12/1612003 1011412004 1011=004 8,32336 

-909895 
77559 SL 

SLOF40020002 FHASS9927 SUN HUNG KAI PROPERTIES -30000000 6 7f7/2OO4 10/14/2004 10/1812OD4 20,28533 -2510274 3.18259 SG 
SLOF40020002 FHOBS9927 SUN HUNG KAI PROPERTIES .1,0000000 8 71M004 1011412004 101IBnOO4 9,42844 -8,41935 1.00909 SG 
gLOF4OO2ODD2 FJO842329 NIKON Y5 ZO 0000 a 

1, 
/512003 10114/2OD4 1011912OG4 19,128 79 .31 82149 A2 6927 St. 

SLOF40020002 AAW44692 SHP BILLITON LIMITED :1 7,65 0940 6 6=000 IW15/2004 10/20/2004 18,133 15 8'995 49 9,137606 LG 
SLOF40020OD2 AA6144692 BHP BILLITON LIMITED i,eii 9cleo s 8=000 10115=04 10/2012D04 111,41 14 06 -9,14812 9,40794 LO 
SLOF40020002 E05294128 MUNCHENER RUCKVERSICHERUNG" .80 Dow S 4/1 1=03 10115=64 IWIWD04 7.40197 -6,20549 1,19048 LG 
SLOF40020002 ED529412e MUNCHENER RUCKVERSICHERUNGS-G -1200000 8 4114/2DO3 10/15/2OG4 10/19/2004 11 . 102 96 -948568 1 .61728 LG 
SLOF4 0002 EN7154185 ING GROEP N V CVA EURO 24 .9 00 00 a 10/30/2002 1WI512004 10120/2OD4 23,01334 14,44253 8.57081 LG 

00 O~ S LOF40020002 EN7154185 ING GROEP N V CVA EURO 24 4 00 11/15/2002 1011 512OD4 10120/2004 10,22815 -6,68868 3,53949 LO 002 0 
8 ~0/15/2004 10120/2004 2374803 -1 1,B63 06 12,08497 LG SLOF40020OD2 EX005665a SHP BILLITON PLC USDO 50 .2,3000000 S 7112F2002 
LOF40020002 EXO540520 HSBC HLDGS ORD USDO 50 JUK) 100 0000 a 3f7r2OO3 0/1 612004 

1 
0/2012004 17:688 26 11 725 91 5.96035 LG 

SLOF40020002 FJ6250909 DAI NIPPON PRINTING CO Y50 :11 :000 DODO S 8n7/2002 10/1512OD4 IO12Or2OO4 13,55490 -12,75141 80349 LL 
SLOF 002 FJ 

9550 
NINTENDO CO -30D 0000 8 W111/2003 10/1512004 IOnO12004 34,38435 25,60343 8,78092 LG 

SLOF :..om002 FJOWS37D490 ADVANTEST Y50 000000 a 10/1012000 10/15/2004 10/20/2004 6,22001 -15734 70 -9.514 77 1.1. r 
'LOF40020002 Fj687D490 ADVANTEST YSO :1,00 0000 a i0/11/20DO IOIISnOO4 1=012004 6,22000 -15,281 51 -9041 51 LL 
SLOF4DO20002 AA6948037 WESFARMERS ORD NPV jel 0000 S 1i/WDO3 10115/2004 10/2012004 2740337 ~23,191 05 421232 SG 
'SLOF4GO20002 FJ664232 : N~KON Y50 000 0000 S 11/W003 IOMWOO'l 10120=04 0.476M -15,83604 -635839 SL 
SLOF40020002 FJOB4232 N KON Y50 -1 .0000000 a il/1012003 10/15/2004 1012012004 9,47066 -14,58751 .5 09085 St. 
SLOF40020002 AA8144692 BHP BILL TON LIMITED -1,4899040 

S arnn 1 0/1 W 04 
1 
O/21/2OD4 15,27949 -7,52072 7,75877 LG 

SLOF4OD2OOO2 AA6144692 BHP BILL ;TON LIMITED i8B 0960 S I rJD/20DO001 
1 
01, 8120OD4 10/2112004 1218435 -5,47904 6,70531 LG 

SLOF40020002 EXOO5865 : BHPCBILLITON PLC USDO 50 :" :Oooo 0000 S 7112r2OD2 10118n004 IW2112004 10,25673 -5107089 5,18584 L 
SLOF40020002 EX054052 HSB HLDGS ORD USDO 50 (UK) -130 0000 317/2003 101;=004 10/211/2004 12,84977 -852793 4,321 04 LG 6 r 
LOF40020002 FJO250909 DAI NIPPON PRINTING CO Y50 -1,000 

0000 
'12712002 

1 
0/ W064 

1 
0/2 12OD4 13,41044 -12,751 41 66803 LL r 

'LOF40020002 FJ6639556 NINTENDO CO 
- 
loo 

0000 

S 
9111/2003 101 feaCO4 1012112004 

1 
1 .425 60 ::534 48 2 

a' 
12 L 

SLOF4002OOD2 FJW39556 NINTENDOCO .10' 
0000 

S 9/12/2003 1011812004 1 - 
1 
/2004 

11 
42559 : 385 56 3.0a. 03 LG 

SLOF40020002 SN7133606 STATOIL ASA NOK2 50 -7 .0000 a W212001 
10/1&,2004 1 

0/2 1/2004 
io, 

25 
1 So 

-5 
, 
30452 4,048 

98 
LG 

SLOF40020002 AA6948837 VVESFARMERS ORD NPV 4950000 8 11/6/2003 
10/18/2004 

1OW/2004 11 54S is -9 887 as 1 05750 SG 
SLOF40020002 AA6948837 WESFARMERS ORD NPV 400 

0000 
S I1f7/2OO3 10/1812OD4 i=112004 9329 42 -7 .957 15 1 .372 27 SG 

SLOF40020OD2 AAB144692 BHP B:LLITON LIMITED .81 19040 
S 

113012001 
1OjjqnOO4 

10=004 
8. 
22625 -3 

' 
74419 4,48206 LG 

SLOF40020002 AA0144892 SHP B LUTON LIMITED .1,4830960 S 1130/2001 10/1912004 lOrnnOG4 1502681 -877433 8,25248 LG I I I I 
~N USTRLA DE DISENO TEXT( SLOF40020002 EE7111318 0 L SA -500 DODO 

a/sf2OO 
0/10/2004 012WOD4 1251134 -8.41488 4.09648 LG 

SLOF4DO20002 EE7 3 INDUSTRIA, DE DISENO TEXT:L SA '5000000 713012001 01 gnOD4 lOr22/2004 12,49872 -7,88725 4:11,1 47 L 
LOFAIDO20002 EE711113118 NDUSTRIA DE DiSENO TEXT L SA 

.300 
0000 S 7/27/2001 ID/1 GnOD4 

I 
OrnnOO4 750638 4,71532 279 04 LG 

SLOF40020002 EE71113`18 INDUSTRLADEDISENOTEXTILSA .200 ODOO S 7130/200 
1 1 

0/19/2004 1OWnOO4 5 004 24 -3.15490 
1 
849 34 LG 

SLOF40020002 EX0058058 BHP BILLITON PLC USDO 50 -1,200 DODO 8 7/1212002 10/ig/2004 10=004 12,24048 -6,08507 0,15541 LG 
SLOF4002ODO2 FJ8250909 DAI NIPPON PRINTING CO Y50 .1000 0 00 a TW002 1011912004 lOrnnOO4 1363801 -1211871 82123 U. 
SLOF40020002 FJOB39556 NINTENDO CO -2000000 a 9/1 212003 10/19/2004 

1 
Or221200.4 23 

. 
2272 

1 .1 a '7~ 1 1 
2 

6.49609 LG 
SLOF40020002 F.(6870490 ADVANTEST Y50 .1000" 

S 
10/1 112ODD 101=004 

1 
0422)2004 8,35735 

1 
5,20151 -8,904 16 LL 

SLOF4002DO02 FJ6870490 ADVANTEST Y50 
-1 

Do 0000 a 
10112r2oOO 10119/2004 10=004 6,35734 ~15 71 

1 
18 -0.353 84 UL 

DLOF40020002 SF5902942 NOK A (AB) OY EURO DO -900 
DODO a 

311 51200 1 
loll 

912004 
1 
Or2212004 

1 
3,52230 22,69468 -9,17252 LL 

SLOF40020002 SF5902942 N=A (AB) OY EURO 06 i,eoo DODO a 3118/2001 
IWjgr2oO4 

IOrZMOO4 24,03974 ~38.789 04 -14 749 3D LL 
SLOF40020002 SF5902942 NOKIA (AB) OY EURO 06 .300 DODD 

S 
311gf2ool 10110/2004 

IOrzmOD4 
4,50745 .7.58393 -307648 LL 

SLOF40020002 SN71330D5 STATOiL ASA NOK2 50 -500 DODO a W2r2OO1 1011912004 lOr22/2004 731694 .3,788 a5 3:527 99 LG 
SLOF40020002 SN71 33806 STATOIL ASA NOK2 50 .200 GOOD S 6125/20DJ 

I 
WignOO4 1Drn12004 2:928 77 -1 524 2D 1 40257 LG 

SLOF40020002 FH8859927 SUN HUNG KAI PROPERTIES 3 
. 
ODD 0000 

S 
7la/2004 ID/19/2004 10/2112004 28,07979 -25,25807 21821 72 SG 

SLOF40020002 FJ6499286 KYOCERA CORP Y50 _200 0000 S 
3n 

V2 04 
1 
0/ig/2004 10/2212OG4 15,02990 

1" 
575 1.86585 SIL 6 1111 5 

SLOF40020002 FJ8042320 NIKON Y50 .1000 GOOD 6 2120003 10/1 SnOO4 10/2212004 9,53086 :13 4'0 23 :3 gig 37 St. 
LOF40020002 FiSS42329 NIKON Y50 -1,000 0000 a 11/1412003 

1 
D/19/2004 1012212004 9,53085 .13,34756 3 

. 
8 

1 
671 SL 

SLOF40020002 AA8144692 SHP BILL:TON LIMITED -6471040 S 1/30/2001 1012=2004 110125r2004 6,49259 -29557 353681 LG 
SLOF40020002 AA6144892 SHP B:LL,TON LIMITED .1,675 qg6O S 0 1012012004 10/25/2004 16,51477 .8:145 38 0:069 47 LG 

2/&2 01 0 LOF4002 002 EX0058658 BHP B LL TON PLC USDO 50 1 000000 a 7/12f2002 10/20/2004 1012512004 10,PB2 78 .5,57798 5,38480 L S Cf4 r 
L 00200002 FJO250909 DAJ NIPPON PRINTING CO Y50 000 ODOO S 7 

212002 
IO12Of2OO4 10/25/2OD4 13,471 05 -12,81017 65508 LL 

SLOF4OD20002 FJOB70490 ADVANTEST Y50 .1000000 6 10/12120 0 
1 
012012OD4 10125n004 6,20873 

- 
5 71 1 17 

.94 
1244 L 

SLOF40020002 FJ0250909 DAI NIPPON PRINTING CO Y50 
.1 

0000000 a 7/1WO002 
1 
012112004 1012e/2004 4 

1 
72 13:333 09 10863 LL S -1 1 1 0 1 ;3 :4 

LOF40020002 FJ663955a NINTENDO CO 
000000 S 

9117/2003 0/2 /2 G4 0126/20D4 1 544 Di -852007 2,92484 LG 
SLOF40020002 SN713360a STATO(L. ASA NOK2 50 .1

.2000000 S 
612512001 IO121r2OO4 10/2WOO4 17,730 

03 
.9145 79 8 584 :4 LG 

SLOF40020GO2 FHe859927 SUN HUNG KAI PROPERTIES -4 DOD 
0000 a 

71IV2004 10/21/2004 1012=004 365873 .33,67742 2909 4 SG 
SLOF40020002 AA6144592 BHP BILLITON LIMITED -324 1040 S 2/WOOi 10ran004 10/2712004 3,342 0: -1,57523 1:766 83 LG 
SLOF40020002 AA6144692 SHP BILLITON LIMITED 

_1,803 
8960 8 

2/6/2DO 

I I 
0122r2DD4 1012712DO64 18,60124 -8.68391 9,917 33 LG 

SLOF40020002 FJO25DD09 DA N~P 0 PRINTING COYSO 
-1 

DO 0000 S 7/1612 02 10/22/2004 10/27/2004 13,54204 
. 
13,33308 2 808 LL 

SLOF40020002 FJ6250909 DA: N PPON PRINTING CO YSO ,:GOOD 0000 8 7/17f20002 
1 
QrZM004 

1 
0127/2004 13,542 G4 .13,31026 203 

1 
70 LL 
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SLOF40020002 FJ0250909 DAI NIPPON PRINTING CO Y50 -I,ODD 0000 S 711712002 10OW0041 10/2WO04 13,32912 -13,31025 1887 LL 
SLOF40020DO2 FJO04D408 NEC CORP NPV -1,0000000 8 7=003 1012&2004 10/2012004 5,70990 -6,20738 -49748 LL 
SLOF40020002 FH6859927 SUN HUNG KAI PROPERTIES -10000000 S 71W004 10/2WOG4 1012MOD4 9,03286 -8,41935 61331 SO 
SLOF40020002 AA6349267 FOSTERS GROUP ORD NPV -82420000 S 512512001 10/27/2DD4 11/112004 31,30309 -22 510 41 8,79328 LL 
SLOF40MD02 AA6024602 HATI . AUSTRALIA BK NPV -9000000 S 12113/2000 10/2712004 il/112004 1871297 -13,99726 4,715 71 LL 
:LOF40020002 AA6824602 NATL AUSTRALIA BK NPV -0550000 S 12/14/2000 10027=04 1 111rim I 

, " 
64 -14 .70792 5,05862 LL 

LOF40020OD2 ED5231482 ALL"ANZAG NPV REG VINKULIERT 4000000 8 4/22r2OO3 
I 
D/27/2004 

I 
IW DIM 411 -25.13036 16.28952 LG S 

-100 0GO 
S 

4 4r2 03 lOr2712004 I= :0 399231 LG SLO S 0 LOF40020002 ED5231482 ALLLANZ AG N V REG VINKULIERT 
0 12 0 

912004 W,354 7 -6 3e2 68 
F40020002 ED5294126 MUNCHENER RUCKVIERSICHERLINGS-0 -iso 0000 4/14/2003 10127/2004 1012912014 17,211 5 ; .14 S3 3: 52 08 LG 

LOF40020002 E0520026 MUNCHENER RUCKVERSICHERLINGS-G -200 
0" 

S 4,250003 101=2004 '00MOD4 
1 
9,2
. ~ _,7, 

70291 1,498 78 LL 

SLOF40020002 ED5294128 MUNCHENER RUCKVERSICHERUNGS-G -1500000 5121=03 10/27/2004 
1 
0/2=004 1526533 -15,OU 39 230 94 LL 

SLOF40020002 ED5520D20 DAIMLERCHRYSUER AG ORD NPV -3000000 
1 
2rJ/2001 

1 
0/27120114 1012812004 

1 
2,33020 -12.34280 _12 54 U. 

SLOF40020002 ED5529020 DAIMLIERCHRYSUER 
AD 

ORD NPV .1 .9000000 
8 

7/3012003 10Q712004 10/29/2004 78,09160 -6' :247 ;1 
9.8- 

58 LG 

SLOF4002DD02 FD5727976 SIEMENS AG NPV REG 
-300 

0000 S 12118421)(12 
1 
W7/2004 1012W004 22,03 

1 
13 -13 07 

5 
8,01335 LG 

SLOF4002001112 ED5727976 : :EVENS AG NPV REG .700 0140 1211W002 10127/2004 1=9120DAI 61 40596 
_30,91 

355 20,492 41 
LG SLOF40020002 E05727976 

EM 
ENS AD NPV REG 400 001>0 1/2312003 

1 
0127/2004 

1 
0/201200-4 29:374 54 -17, 

1 

54 

Si 
12. 

220 
23 

LG SLOF4W20002 ED5727976 SIEMENS AG NPV REG -1,1000000 
5 

2/=003 
1 
0/27/2004 l0r29120G4 80.78000 -42321 73 38.45 07 L 

SLOF400MO2 ED5727976 SIEMENS AG NPV REG -3000000 S 2/2712003 1 on712004 
i 
012W2004 22031 13 -11,58229 10.48: 

84 
LOG 

SLOF40020002 ED575o35a DEUTSCHE BANK AG ORD NPV REG -800 00W 3 0111/2003 1012712004 
1 
0129/2004 44 :145 47 -3175714 4.38833 L 

- SLOF40020002 EE5501908 :BVA EURD, 4 

-1

.600 D000 a 
amnOD2 10127=04 11/1/2004 27,1 ia 28 

_14
:7,4 .4 12,34334 Lr 

SL F4 0002 EE5501908 BVA EU 49 -2,00000 S 
JIM= 

10,27/2OD4 il/112 04 30.13143 -19,57725 10,55418 LG 
0 OD2 R 00 CM SLOF40020002 EES5019oa BsvA EURO 49 -3.000 

()000 
S W3W02 7/2004 /20134 45.197 14 .26.4 

a 
2 10,7oa 82 

LG SLOF40020002 EE5501908 SBVA EURO 4 -4,iDO 
D000 

8 1111211002 
1 
012712004 11/112004 61,76942 -39,04073 22,72a eg 

LO 
r 
'LOF4OD20002 EE5501 :08 BEIVA EURO 49 -3000000 S 

1 
"1 

312002 1 on7/2004 111112OD4 4 .:01 -2 .10 11 1,73140 LG : 71 

L F40020002 EE550 08 SBVA EURO 4 47000000 8 012 03 10127/2004 12OD4 0, Be -4 .300 41 22,44a 4 LG 

0 Ill 8' SLOF40020002 EE5501908 SBVA EURO 
49 

-2:800 0000 
S 

1113/20003 10/2712004 Illi/2004 42,184 DO .30.14309 12,040 
91 

LG 

SLOF40020DO2 EES732529 TELEFONICA &A EURi -1,6240000 2120/2003 
1 
0/2712004 111112104 20 .48506 .15 .40 74 1 l,Oe4 32 LG 

SLOF400'2DO02 EE5732529 TELEFON :CA SA EUR,1 -6000000 2f2l/2003 10127/2004 
"" 

12DD4 9 .77773 ~5 5903 09 418404 LG 

SLOF4DD20002 EE5732529 T UEFON CA SA EUR -3.20000 8 
2,25/2 

3 
1 
0127/2004 1111/2004 52,14790 -287 599 23

:38 
1 91 L S 

E 
I 

URi 00 00 LOF40020DO2 EES732529 TELEFON CA SA E .7000000 S 2rM003 10/2712004 11 1/2004 11,407 35 -a 1 :4 79 5,21258 LO 
r SLOF40020002 EE5732529 TELEFONICA SA EURI 

-I .Wo 

0000 S 
317l:2003 10127f2004 

1 1
;1/2004 J8.2W 22 -884 52 7,44770 

LG SLOF41)020002 EE5732529 TELEFON :CA SA EUR 
1 

-800 31 012 03 1012712004 
1111 

12004 13,03697 -6 :948 93 6,G9l 04 LG S 
01m : 1 .5,157 

a 
4 
619 JO 

0 5 SLOF40020002 EE5732529 7ELEFON CA SA EUR 
0000 

3/11/2003 
1 
(Y27/2004 111112004 77773 1 LO 

LOF40020002 EES732529 TELEFONICA SA EUR -2000000 S 3/1212003 10127/2004 
1 
1/1/2004 ~ :25' 24 -i,6N 28 1 .559 98 LG 

SLOF40020002 EE5732529 TELEFONICA SA EUR 1 
-600 

0000 8 Weriom I =7121304 illl)2OD4 9.777 3 .584951 3,92822 LO 
SLOF40020002 EES732529 TELEFONICA SA EUR 

1 
-500 OODO S 4W2003 

I 
0/2712OD4 1111120G4 8,148 

1 
1 -5 :122 68 3,02543 LG 

SLOF4002DO02 EE5732529 TELEFON :CA SA EUR1 .1 
. 
000 0000 8 411=003 10/27/2004 111112004 16,20622 

~l 
0,176 66 0,11956 LG 

SLOF40020DO2 EE5732529 TELEFON CA SA EURI -800 OODO S 4114/2003 10127/2OD4 
111, 

120134 9,77773 -6 .07002 370771 LG 
SLOF40020002 EE5732529 TELEFONICA SA EUR 1 -6000000 3 412512003 10/2712004 ll/l/2004 9,77773 -6,39827 3:381 46 LG 

SLOF40020002 EE5732529 TELEFON CA SA EURI -6 0000 
S 

612W 3 
1 
=712004 1111/2004 977773 -0,42339 3,35434 LG 

00 03 SLOF40020DO2 EES732529 TELEFONICA SA EUR 
1 

-500 
0000 S 6RI2003 10/27/2004 1 111120M 11 :148 

it _5 

3M M 
2 :793 17 LG 

SLOFAIW20002 EE5732529 TELEFON :CA SA EURI -2000000 : 51812003 ICV27/2004 11111201M 3,25924 -213212 1 127 
1 
2 LG 

SLOF40020OD2 EE5732529 TELEFON CA SA EURJ -3.870 DODO 511512003 10/27/2004 11/1/20114 63,15415 
41 

Oe4 25 2209990 LG 

SLOF40020002 EE7111315 INDUSTRIA DE DISENO TEXTIL SA -2000000 5 &1912001 10/2712OD4 11,112004 50 so 
- 

3 594 1 BaB 65 LG 
SLOF400200CY2 EE71`11318 INDUSTRIA, DE DIS NO, T TIL SA -7000000 olmom 10127/20D4 

111112 1 
7 :652 07 -1' :eeg3 11 5:990 06 

LG F E)' 004 SLOF40020002 EE711131a INDUSTRLA DE D SE 0 TEXTIL SA '7000000 9f7r200l 
1 
0127/2004 111112004 17 .6- 0a -11,681 80 6,002 28 LG 

SLOF4OD20002 EE7111310 :NDUSTRLA DE DISFNO TEXTIL SA -1 
. 
0000000 S 9113/2-,l 1-712- illl/2- 25 .2.2- 15,23685 10.020 1 1 LG 

SLOF40020002 EET111318 NOUSTRIA DE DISENO TEXTfL. SA -1,0000000 S 
., 
4nW '00712004 

1 
rzm 

., 
28298 5 .a73 68 958928 LG 

SLOF40020DO2 EE7lil3I9 INDUSTRIA, DE DISENO TEXTIL SA -9000000 9117/2 0 
1 

10127120114 11/11/2004 22,73607 13,830 12 8 :905 55 LG 

SLOF40020002 EE7111318 INIDUSTRLA DE D SEND TEXT L SA -2. 
Goo 0000 

911 .0
.01 

lon7/2004 1111/2004 05 .683 
7 

1 :39 
5 
:7 97 2 0 4574 LG 

SLOF4002OW2 EFB0I8SX0 GROUPE DANONE EURO 60 .1 .2600000 8 2/2311999 
1 
0/27/20134 

Jill 
/2OD4 104,19251 -79 .1 807 24 :. : 44 LG 

SLOF400=2 EFB0I8SXQ GROUPIE DANONE 
EURO 60 

-420 V= S 401999 1110712004 1111,2004 34,73084 -28 .16989 
6,56D 

95 LG 

SLOF40020002 EF8018SXO GROUPE DANONE EURO 50 -220 00DO 41611 99 10127/2004 1111/2DO4 18,192 34 -14,02311 4 .16923 LG 

SLOF40020002 EF4002129 BOUYGUESEUR 
1 

-6000000 W/2:00 10/27/2004 111112004 2304285 52 .79550 2 75265 LL 

SLOF40020DO2 EF4002120 BOLIYGUESEURI I .G00 0000 S 417/2000 
1 
0127/2004 1111/2OD4 

38
:404 

70 
-ag,e44 78 :39 

. 
240 02 L 

SLOF40020DO2 EF4002129 BOUYGUESEURI -ODD 0000 S 4/10/2DOO 10127/2004 Il/l/2004 30,72380 -57,15938 -26 43558 LL 

SLO 1 1/1 0 ,Q :04, et) 

SLOF40020D(Y2 
EF4002129 BOUYGUESEURl 

.1 
000 OODD S 4/11/2000 10/27/2004 111112004 

3, 
40475 -70 1 1 0 -3 7 2 U. 

F40020002 EF4002 20 BOUYGUESEURI 
-3000000 S 

9/112000 10127/2004 1 12 04 1, :521 43 4 0 - 18 : 4 2360 1 '7 I.L. 

SLOF40020OD2 EF4002129 SOUYGUESEUR1 -2000000 S 
9/5,2000 

Z/20" 
11/1/2~ 7,68005 

1 
7 .1-5 :402 22 LL 

SLOF40020002 EF4D02i2J) BOUYGUESEURl -5000000 S 9/512000 10/27/2004 11/112OD4 19 .20238 -33,031 3 
1 

3 828 g3 LL 

SLOF40020002 EF4002129 BOUYGUESEUR1 4000 00 S 9W000 10/27/2004 11/112 04 15 
30 19 

-24,5916 .922 78 LL 

SLOF40020002 EF4002129 BOUYGUESEURI -70000 W1512000 1107/2C*4 ""/200 4 2e : :13 330 .40.339684 
.1 
3'45: 3 

1 
LL S 0, it", 7 

10, S 0 LOF4DD20GO2 EF4011401 AIR L:QU!DE (U) EURli .1 S. 
0000 S 

9/2012001 0/27/2004 004 23 2 1 .1608841 788440 LG 

SLOF4DO2DO02 EF40 
1 1 

401 AIR L 
OU 

DE (12) EURil -200000 5 9/20120 
1 
0)27/2004 1111/2OG4 3,19637 -1:827 33 1 .36904 LG 

:LOF400020002 EF4011401 AIR UQUiDE (U) EURII 
-1000000 

S 9/21/2001 10,27/20114 11/1/2004 15,98187 .10 
1 
8666 5,79521 LG 

LOF4 020002 EF4011401 AIR L:QU :DE :U~ EUR11 
.,000 

S 9/21120 
1 

10,2712004 
11/1 

12004 1,59819 - :67 75 73044 L 
0() 01 SLOF40(120002 EF4011401 AIR L OU DE L. EUR 

11 
.2000000 8 31412002 10/27/2004 11111014 31 :963 74 .24 5932 730442 L 

SLOF40020002 EF40il40l AIR LIQUIDE (L' 
) 
FUR11 -200000 S 31412002 

1 
0/27/2004 

1 . . 
/2004 19637 

_2 .1 
0001 109' 

78 LG SLOF40020002 EF4011401 AIR UQUIDE EUR1111 -3000000 6 315rM =N 1111/2004 4794562 -3687722 
11 . 
.8 40 ILL S R on 1111 79 

LOF40020002 EF4011401 At L:QU,DE (L) EUR 300000 8 3/5/2002 7/2004 /2004 4: 4 5e -3:124 36 7020 LG S 
OF4 0002 EF401140i AIR L OU DE L' EUR11 .1000000 S 31=002 0 il/112004 15,981 88 -1227328 L 

002 

10127r2 04 21708 60 LL 

SLOF40020002 EF40 
11 

401 AIR LIQUiDE (U) EURil 
.1 

0 0000 S 31=002 10127/2004 Illi/2004 1508 
19 

-1:045 50 55269 L 
- SLOF40020002 EF40lt401 AIR LIQUIDE (U) EURII -80 01100 S Y7121302 l0r27120D4 11"f2004 8912 -748025 2,128 B7 LL S 

.2000000 
S 

2127/2003 
1 
012712 04 

11/1 
12 04 -12,87761 LOF4002DD02 EF4057800 UOREAL EURO 2 

0 
1331240 43479 LL 

SLOF0020002 EF4057800 UOREAL EURO 2 .300 OODO 
S 

212W003 1=7/2004 11/1/2004 INS all .119 .32808 64053 LL 

SLOF40020002 EF40578DO UOREAL FURO 2 
_300 0000 S 

3/4/2003 10/27/2004 iJlJr2004 
I go: a _ 9 

398 40 57021 LL 

SLOF40020002 EF4057800 L REALEUR02 -2000000 S 31112003 
1 
0/27/20N 

1111 
12OD4 13,31240 -12,70544 60806 LL 

SLOF40020002 EF47127'2 RENAULT REGIE NATIONALE DES 
-1000000 

S 
I 1 
11512002 lW7/2104 ll/l/2004 1 .03883 408045 3 058 30 LG 

SLOF40020002 EF47 
, 
2792 RENAULT REZ NATIONALE DES -3000000 5 lilIB/2.02 'or2712004 

1 
""004 24 11849 -1509648 

9 
02001 L43 

SLOFAIDD20002 EF4712792 RENAULT REG E NAT ONALE DES _200 0000 S 1 if2l/2002 10127=04 
11/112OG4 

IS .77 (10 
- 

3 a 
: 
27583 LG S 0 . 0 /200 , 7 0 ",1,004 , , 

1 :0~ L F40020002 EF4834109 SCHNEIDER ELECTRIC EURB 
20 

0000 S 2114 3 0/2 /2 G4 3 
2' 
031 0 Be 440851 LO 

SLOF40020002 EF4834109 SCHNEIDER ELECTRIC EURB 
-2000000 S 

2/1712003 1012712GD4 ll/l/2004 1321 .39 - :.3 - 
43 

1735 LG 

SLOF40020002 EF4834109 SCHNEIDERR ELECTRIC EUR : -2000000 S 21118/2003 10127/2OD4 
1111 

12004 13 .2 
1 . 

39 -8: .6 D4 4 .30535 LG 

III I 1 8 1 1 40 

SLOF40020002 
EF4834109 SCHNE DE ELECTR C EUR 

.2000000 S 
21 912003 10/27/2004 111112004 1321030 - 

0 
5 4 .34984 LO 

SLOF40020002 EF4834 9 SCHNE DER ELECTR C EUR .2000000 
8 

212W003 0127/2004 11/1/2004 13 :2 0 B24 
71 

4,38581 LG 

LOF40020002 EF4834109 SCHNEIDER ELECTR(C EURS -3000 z2srlm IZ797 51 701808 LG 
4/2002 q 'a27" SLOFADD20002 EF4834778 VIVENDI UNIVERSAL EUR5 5 -Soo 

000 
ill 10/2712004 111112OD4 13 :3351 5 -5,~72 ~7 8 :058 96 LG S ow 00 Jr 

LOF4002 02 EF4113,1778 VIVIENDI UN VERSAL EUR5 5 -8000000 
M003 

JCV2712004 lll~/2004 21 330 45 A3 .729 480 7,60065 LG 

8LOF40020002 EF5671732 SANOFI-AVENTIS EUR2 .1 4DO 0000 S 411912001 10/27)2004 
111 

12004 1(12 .050 
2' 

-75 .609 5 2544084 LL 8 0 

SLOF40020M EFN7 
1 
732 SANOFI-AVENT :S EUR2 

-700 00co 
S 11112W001 =712004 11/1)2DD4 51,025 14 -40,182147 4,20367 LL 

SLOF40020002 EF567 
1 
732 SANOFI.AVENT S EUR2 .8000000 S 

I 
127/2DOI 1012712004 Il/l/2004 58 3`14 45 .53, 8704 $114741 LL 

SLOF40CY20002 EF5671732 SANOFI-AVENTIS EUR2 -300 
c,000 

8 11/3012001 1D/27/2004 
1111 

12004 2 
1 . 
86792 20 .57 

11 
1 29674 LL 

SLOF4002DO02 EFS871732 SANOFI-AVENTIS EUR2 :2 0 0000 S 
1 
2/4/2001 10/27/2004 

11 
/2004 14 :17: 1~ : 

1 
3 748 6: 82993 LL 

SLOF4=DD02 rFS871732 SANOFI-AVrNTIS EUR2 20000000 6 12/512001 10/2712004 , ;11r" .4 
, 
4 57 a 

., 
3,84459 73402 LL 

:LO'40020OD2 EFS871732 SANOF AVENT~S EUR2 -1000000 S l2n12001 10127/2004 11/1120134 728931 -6,gG4 08 3 523 LL 

LOF4OD2DO02 EF567`1732 SAN F ::AVENT S EUR2 -4000000 S 12/12/2001 1012712004 Il;W0 4 29,15722 2758580 
1 

6871 36 LL 

SLOF4002DO02 EF5871732 SANOF I_AVENT~S EUR .000 OGDO S 218/2002 10127/20 4 
11 

1 
12004 65,00375 -55 .514 30 1008945 LL 0 04 

SLOF40020DO2 EF5671732 SANOFI_AVENT S EUR2 -1,0000000 8 2128/2002 
1 
0/27/2004 li/112GD4 12 

T 
05 -6' :1176 7,213 30 U. 

SI.OF40D2D002 EFS071732 SANOFI-AVENTIS EUR2 
-400 

0000 S 3/112002 
1 
0/2712GO4 11/112004 29:157 Z -25 : CY2 03 335520 LL 

SLOF40020002 EF5652845 A COR EUR3 -1 000000 S 5,7/2DO2 10/2712004 
"1 

/2004 3 947 51 -4 .17198 .22445 LL 

:LOF40020002 EFS852:455 ACCOR EUR3 -30 5/1012002 10/2;/2004 lll~/2004 11,64253 2.40597 .58344 U. 

LOF40D20002 EF5852 4 ACCOR EUR3 -4000 00000000 S 712512002 
1 
0/2 /2004 11/112004 15,79004 12 83D 99 2,95905 LL 

SLOF40020002 EF5852845 ACCOR EUR3 -4000000 S 7rIOM02 t012712404 111112004 15,70004 -1235721 343283 
LL SLOF40020OD2 EF5852845 ACCOR E R3 -3000()00 S On/2DO2 

1 
012712004 lll~/2004 11 84253 -943805 2 4G4 48 LL 

SLOF4OD20002 EF5852845 ACCOR EUR3 -2000000 S 6113/2003 10,2712OG4 
Ill 

/2004 7,89502 .774333 i5l 69 U. 

SLOF4002DD02 EF5852845 ACCOR EUR3 -2000000 S 611312003 10/2712004 11 
/1/2004 

7,89502 -7,76374 131 20 LL 

M;CROELECTRONICS EURI 04 .1,80000 S W27/2002 10127~201)4 079 17 -19,53388 -345571 LL SLOF40020M EF5062339 STM 1 1/112004 1 

SLOF40020002 EF5962339 ST CROELECTRONICS EURI 04 6000000 812W002 10127/2004 11/112OD4 2::583 41 -33 35056 4 :767 1 
5 
LL 

SLOF0020002 EF5DB8512 SOCIETE GENERALE EUR1 25 -00000 12/1 W002 lital'1204 111 0 12,22704 '52 047 4e 30 .17958 LG 00 S NERAL 1 
00 S 912OD2 

. . 1/2 14 1 
8,272 05 

1 
1 :205 19 7 067 4 : L SLOF40020002 EF5968512 SOCIETE GE EEUR 25 -2DO 00 12/1 10127/2004 /200-4 - I RNA 035 

00 S 
1 8 

r SLOF40020002 EF7212477 ESSILOR 
NTE 

NAT 0 EUR -IDD 00DO 5 51WD02 0/2712004 1111/2OD4 6,7 
. 
.2 -3 :41104 28427 L 

' SLOF400200CY2 EF7212477 ESSILOR INTER T:ONALL EURO 35 :200 0000 S 5/B/20lr2 1Q/2712004 li/lf2004 13,~77 
63 -7 8 

1 
24 5696 39 LG 

SLOF40020002 EF7212477 E :SILOR T 11/1/20134 13.577 3 -7,9072 5.87 42 L IN ERNATIONALEUR035 20 0 00 S 61912002 IW2712004 
0 0 a 1 0 r SLOF401120002 EF72`12477 E S L .R NTERNAT IONAL EUR. 3~ -200 ODOO S 5124/2002 10127/2004 1 111=04 1357783 -8,04352 5534 11 LG 

SLOF40020002 EF7212477 E .SIL R INTER 0 rURO 3 12000000 S 513012002 10nl/2004 1~/112 D4 13,57763 .7,97322 5590 41 LG 

SLOF40020OD2 EF7212477 ESSILOR INTERNATIONAL EURO 35 3 000 S 5131/2 2 10/27/2004 /2004 20,36645 .121 435 822210 LG NAT NAL 5 0 9 

SLOF40020002 EF7212477 ESSILOR INTERNATIONAL EURO 35 ~20DOO 00000 
S ell 

i/20DOD2 10127/2004 1111f2004 13,57783 -7:810 18 5,78745 LG 
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:I.OF4DD2OOO2 EF7212477 ESSILOR INTERNATIONAL EURO 35 -1 
00 

0010 S d/14l2OO2 10127/2004 11/1/2004 13,788 82 -3,88394 2,92488 LO 
LOF4DO20OD2 EF7309687 BNP PAR:BAS EUR2 

-400 
DOW 

S 1 
11 

1 
3/2002 1 Or2712004 111112004 20 .62481 -I5,OB464 10 .74017 LG 

SLOF40020002 EF7309687 SNIP PAR BAS EUR2 
-200 

DODD S 1111312002 10127/2004 'J"12OD4 13,31240 -7.94406 5 388 34 LG 
SLOF40020002 EF7309687 SNIP PARIBAS EUR2 -3000000 S 

I 
ifi4/2002 10/27/2004 111112004 11.111 12.11111 . 7,94950 L g 0 .1. 0 , ", " , :1 _' 

L F40020002 EF7309687 BNP PARIBAS EUR2 800000 S 11/1512DO2 10/27/2004 12004 9 .81 3 7,39250 42 :411 13 
LG SLOF4D02OOD2 

EF73095 
:7 BNP PAR~BAS EUR2 -5000000 S 

JJlJW002 1 
0/2712OD4 

11/1 
12004 33 .28101 -22,02687 

1 

1 
254 

14 

LG SLOF4002OW2 EF73090 7 
BNP PAR SAS 

EUR2 -112000000 S 
11120/2002 

10/2712004 11/112004 7907442 -51.321 05 
28 

55337 
LG 

8 S W3W2 Jon 1 
LOF40020002 E17145051 EN EuRl -50000 002 

7" " 
004 : .3 . -68 95 450 99 L 

SLOP40020002 E17145051 EN ; 
e RI _J. 

400 0000 S iOJlr2OD2 1.7/2004 1 l'I'll'2004 3'1 34 36 
.' 4:60 

12,68470 LG S -0 1 Jill 
N 8 .2le 22 L LOF4DO20002 E17145051 ENI EURI DOD S Mr2002 10/27/2004 12 04 20,46494 -1224572 

G 000 
Jill 

ON SLOF4002DOO2 E17145051 ENI EURI -300 ODDO 10/10/2002 10/27/20104 12004 8,82185 4,D40 08 2,77269 UG 
SLOFAIDO20002 EN4:70955 VNU NV ELROD 20 .1,5000000 7/1 3/2000 10/27/2004 1111/2034 4 76050 .7604122 .35,88072 LL 
SLOFAIDD20002 EN4 70955 VNU NV EUROO 2 .8 00 0 S OWDOO 10/27/2004 Ill/2004 10:30-4 20 .30:940 94 -14 4 

'L 
S 9 

0 00 0 a LOF4002COM EN4970955 VNU NV ELROD 20 -20000 . 8 918120DO 10/27f2OG4 I i/l/2004 1,43473 AO.313 65 4 : :7: '2 LL 
SLOP40MD002 EN5202705 ROYAL DUTCH PETE CO EUR 58 -1'000 0000 IS 8/14/2002 1012712DOWI I ill/2004 53,18486 -51 :449 74 1,735 

1 
2 LL 

FLOF40020002 EN5202705 ROYAL DUTCH PETE CO EUR 66 .1000000 S 7r= 02 10/2712004 il/i/2GD4 5.3ia 40 444 
1 
15 877 

M U .LOF40020002 EN52507191 ABN AMRO 
HLDGS 

C EUR056 -1,4430000 S sa= 1012712OD4 
1111rim 

3370703 -23,00752 10,75961 LG 
SLOF40020OD2 EN5250761 ABN AMRO HLOGS NNVV CVVAA EURO 56 -6000000 6 araOI2002 10/27/2004 1 i/l/2004 18:720 46 -12.805 34 591512 LG 

SLOF40020002 ENS250781 ASN AMRO HLDGS NV CYA EURO 56 4.2 00 
S 

912=2 =712004 lI/V2OD4 28 DO 09 2847 8.08422 LG 8 S 
00 00 grmm I 

Jill 
-":3 LOF40020002 EN525076i ABN AMRO HUMS 

NV 
CVA EURO 58 -12000000 8 10127/2004 12DD4 28:0800 69 -. 79 15 9,20154 UG 

SLOF40020002 EN5250701 ABN AMRO HLOGS NV CVA EURO 58 -ODO 0000 10/10/2002 
1 
0127/2004 ll/l/2OD4 14,04034 .8172740 731285 LG 

SLOF4002OOD2 ENS250761 ABN AMRO HLOGS NV CVA EURO 56 
.1 

'6000000 10/1112002 10/2712DO4 
"'Im" 

3744082 _20.275 08 17 :185 84 LG 
SLOF4002M ENS250701 ABN AMRO HLDGS NV CVA EURD 58 4000000S tOll4rAO2 1&27122004 111112004 9:380 23 -5.12014 4.23100 LO 
SLOF40020002 EN525076 

1 
ABNAMR HLDGSNVCVAEUR058 _3,900 

DODO 

8 1 
B/i ar:2002 

1 
012712004 

OD4 
11:262 24 -0,00883 3 25341 UG S S 1 17 

': 7 SLOF40020002 ENS2507al ABNAMRO HLDGS NV CVA EURO 56 -757000, 11/812002 0127r'OD4 11,112004 71421 -1 ;:l 14 . 
1 
529 UG 

LOF40020002 EN5927376 AEGON NV EURO 12 -17,778 0000 
9/l&.2DD2 10/27/2004 il/112OD4 JW.~

.41 .9 _10 098 10 23,29879 LL 

SLOF40020002 ENS927376 AEGON NV EURO 12 4 
' 
680 0000 S 1021M 10127=04 111WOO4 50,12083 46.45223 3. 858 :0 LL 

SLOF4DT20OO2 ENS927370 AE 
'ON 

NV EURO 
1 
2 -200 

0 

1 
0/312002 

1 
0127/2OD4 lill/2004 27,54490 -28,35827 148 LL 

SLOF40020002 ENS927378 AEGON NV EURO 
1 
2 .1.6420000 S 10/4/2002 

1 
0/27/2004 11/112004 17.5115 1 

3 
-16,28813 1.297 00 U. r 6 3 

SLOF4002DD02 EN5956078 KON ;NKUJKE KPN NV EURD 24 -3,2000000 5 OWDD2 10127/2OD4 ilf/l/2004 2543 1 go -to aOs fit 11,1123 78 LG 
SLOF4 020002 ENSOSS07B KON NKLIJKE KPN NV EURO 24 -5 6110 0000 91 012002 10/27/2004 11 Jf2OG4 48:095 43 -30,58392 15.51161 LO 

SLOF41.02 EN5956078 KONINKLIJKE KPN NV EURO 24 -1:000 0000 0111112002 
1 
0127/2004 11111004 7: :47 49 -5,43036 250913 LG 

SLOF4OD2OW2 ENS:66078 KON~NKLIJKE KPN NV EURO 24 -21000000 S 9112r2OO2 
1 
0127/2004 

1 . . 
/2004 

1 
6 8972 _11,291 12 5,39860 LO 

8LOF4002DOD2 ENS 56078 KON NKLIJKE KPN NV EURO 24 -2:600 0000 6 OM3/2002 10127/2004 1111/2004 20.66347 
-1 

3:858 22 7,00525 UG 
SLOF4002DOD2 EN595eO78 KON:NKL:JKE KPN NV EURO 24 -23 00000 S 911012002 10/2712004 

Jill 

'm 
12111 -1 

, 
1412 8,33440 LG 

SLOF4002DO02 EN5956078 K N NKL JKE KPN NV EURO 24 -i:lO 0 S 911 712002 10/2712004 1,,,r,,0.4 74224 -5,77956 
2 
982 8: 

LG 
S 

0 
1 

00 ODD 
I Jill 

LOF40020002 ENS95 KON NKIL JKE KPN NV EURO 24 -41 .400 0000 S 9/1812002 012 ;/2OD4 
12NM 

34,9018 94 -220826 12, 100 6 UG 
SLOF40020002 EN5956078 KONINKLIJKE KPN NV EURO 24 -1 3000000 8 9/ig/2002 10/2 /2004 

11/1 
12DO4 10,331 73 -8,60836 3.72537 LG 6078 Ij 

SLOF40020002 EN5950078 KONINKLUKE KPN NV EURO 24 -2:50 0 00 S 912112002 10/27/2004 11/1/2 D4 
1 

72 -13,22330 6,64542 LG S Ij 
"Z LOF40020002 ENS956078 KONINKI . KE KPN KV EURO 24 44000000 S 0/2312002 10/2712004 lillr2OD4 .98 94 -2231407 12,68427 LG 

SLOF40020002 ENS956078 KONINKLIJKE KPN NV EURO 24 
-600 

0000 S 9/2512DO2 10/2712OD4 
fill 12OD4 

4 7 : 
49 

-2:975 54 1 79295 UG 

SLOF4002DO012 EN7164185 ING GROEP N V CVA EURO 24 
.800 0000 S 

ll/i5/2OO2 10/27r2OO4 111112OD4 20:863 52 -13.37732 7:459 20 Lt. 

8 62 7: LG SLOF40020002 EN7154185 :NO GROEP N V CVA EURO 24 -2.3130 0000 S 1112012002 7/20' 1111/2 59, 
9 
5 :3 . (177 02 21,2279 

LOF40020OD2 EN7154185 ING GROEP IN V CVA EURO 24 
-600 

0000 S 11121/2002 '0/27r2OO4 111112'004 15, '7 3'9 10 909 :0 4:7,17 LG 

SLOF4OD2OOO2 EN7154185 NO GROEP IN V 
CVA 

EUR024 4000000 
S 

4/1512003 
1 
O/27r2OD4 111112004 10.41825 -8:307 2 4 1 0 .4 LG 

SLQF40O2DW2 EN7154185 
ING 

GROEP IN V CVA EURO 
24 

-1 
' 
200 ODOO 5 4/lOJ2OD3 I an7/2OD4 

11/1 
12004 31,25479 -19,07977 lZ 175 02 LG 

SLOF4002DOO2 EN7164185 ING GROFP 
N V 

CVA EURO 24 -~9010 00000 S 
411712003 

JCV27/2004 
11/1 

12004 23,44109 -13,70B 89 9.73420 LG 

SLOF40020002 EN7154185 ING GROEP N V CVA EURO 24 00 000 S 4=003 10127/2004 1111/2004 10,41820 -8,08554 
4 
33272 UG 

SLOF4002DO02 EN7154185 ING GROEP N V CVA EURO 24 -8DO 0000 S 412WO03 
1 
012712004 1111/2OD4 

20 
8313 53 -12,326 Be 

8,509 
at UG 

SLOF40020002 EN7154185 ING GROEP N V CVA EURD 24 -5000000 
S 

SWD03 IaQ712OD4 111 .21)(34 13 
. 
02282 -785932 

5.1 
8350 L 

SLOF40020002 EN7154185 ING GROEP IN V CVA EURO 24 -IDO 0000 5 5/19/2003 
1 
0/2712004 111112004 2,60457 A 00 99357 LG 

SLOF4OD20002 EN7792539 HEINEKEN HOLDING EURI ON .7,000000 8 41711999 1012712004 1111/2OD4 198205 67 ie7 :'a313' 52 2 57205 LL 

E55533975 SMSSCOM AG CHIF 1 00 -7100000 S 811911999 10/2712004 1 Ill/2OD4 25:625 05 -23 .811 09 SI .QF4DD2OOO2 201306 LL 

SLOF40020002 ESS533975 SWISSCOM AG CHFtOO -31 am S &12011999 10127r2M 111112004 11,18840 -10.32818 86022 ILL 

SLOF40020002 ES5533975 SWISSCOM AG CHF1 00 -38 
DODD 8 

&12811919 10127/2004 
11/1 

12004 
1 
3,71461 -12 .371 66 1,34315 LL 

St. F40020DO2 ESS533975 SWISSCOM AG CHF 1 00 -370000 S 12/12120.1 10127/2114 111112004 13,35 90 -9,73820 361770 U. S 
4002DO02 ES5533976 SWSSCOM AG CHF 100 1 LOF -370000 S 3120 1 0/2712004 f2OD4 1335390 .276624 356766 LL 

'SLOF40020002 ES 533975 SWISSCOM AG CHFI 00 520000 S ~2~/1141/20001 10,2712OG4 876764 -13 .65714 5111050 LO 8 0 4 
5533975 SWIS C M AG CHF 

1 
00 6 000 : L F 0020002 ES5 :7 12117/2001 1012712004 "",=GD4 274 963 -2 71 7.421 92 UG S D M AG C - I I fill 4 a 

'Z 3,02250 U. L F40020002 E65533975 SWISSCO HFi 00 38000 12118/2- 012712004 12004 13 71 1 -1.09222 

SLOF40020OD2 ESS533975 SWISSCOM AG CHF1 00 -3500 0 r int2OD2 10127/2OD4 lil~120()41 12,63206 -9,727 15 290 91 LL 
00 g SLOF40020002 ES5533975 SWISSCOM AG CHFI 00 -350000 5 t/812002 10/27/2004 r2OO4 2 07 

-9 
ON 21 302786 U. 

SLOF40020002 ES5533975 SWISSCOM AG CHFI 00 -36 
DOW 

8 VD/2002 10/27/2004 111112004 
1 
2:.3'2 06 .9 :568 76 3:063 30 LL S I 

SLOF40020002 ES5533975 SWIS:C MAGCHF,O 770000 S 1/10/2 2 10127/2004 
11 4" 

277 054 -21,48500 6,3D4 285 LL 
LOF40020002 ES5533975 SWIS COMAGCHF 000 :35 

0000 S 
1/1 1 12000D2 10127/2OD4 1 l"irr2OO4 

1 
2:6932 07 -0,76779 2.804 8 U. 

SUDF410020002 ESS533975 SVIASSCOM AD CHF1 DO 
.1 

80000 8 
1 114/2002 10127/2004 

11/112004 
0.49849 :4 17 11 1,50902 U. 0 

SUOF4OD2OOD2 ES5941075 BE RONO SA B . CHF25 BR -20000 IS 7/ 0/2003 10/27/2004 1111/2004 1,23584 '7399 6105 LL 
SLOF40020002 ES5981075 SERONO SA 'B CHF25 SR -24 DODD S 7/IO/2OD3 

1 
0/27/2004 11/1/2004 1482773 .14,02537 

802 
3 LL 

SLOF4002OOD2 ES5901075 SERONO SA VCHF25 SIR 
_1 0000 S 

7/14/2003 10/2712004 JJlJr2004 5: 56040 -6,29792 282 4: LL 
SLOF400200002 ES : :1100;5 SERONO SA :B C F25 BR - .0.00 S 7115/2 03 10127/2004 111112004 5. 58040 5 .2630 29733 

SLOF4002 002 ES55 SERON SA 
B : CH 

F25 BR 140000 S 7/1 &Q0003 10127/2004 11/1/2004 8,64950 :8 280 074 36940 LLL S 
5 0 M 

1 /2 1 w 

LOF40020002 ES5951075 SERONO SAVCHF25 BR I DOW S 7117 003 712004 1111/2004 
6798 

04 -6 
' 
490 

39 
30565 U. 

SLOF40020002 ES7103066 NOVARTIS AG CHFO 50 (REGD) -2,772 0000 S 121112000 10127/2004 11 
/1 
12OD4 

130. 

319 
23 

_I 
1300539 17.31084 LL 

SLOF4 20002 E87103066 NOVARTIS AG CHFO 50 (REGO) -3,760 
DODO 

S 12/4/2000 
IM7/20M 

11/112M 
178,7:7 7 -1.5721513 

1 
0.50265 U. , 

000020002 gUOF4 ES7103068 NOVARTIS AG CHFO 50 (REGD) 43 
1 0000 8 

2/11/2002 10/27/2004 111112004 20.2 2 4 : 1572249 4,53999 LL 

S I I ", 2:1 : 7 . 2:213 25 SLOF40020002 ES7110758 HOLCIM CHF2 (REGO) -3,594 
DODO 

6 11/24/2000 10/2712OD4 11111014 1 :1 4 05 -14 . 
0 

4028250 LL 

LOF40020DO2 E87123874 NESTLE SA CHFi .3470000 
S 

af3 12001 10127/2004 12OG4 28 a 7 339 10 994978 U. 

SLOF4002OOD2 ES7123874 NESTLE SA CHF 1 -1030000 S glenoo I 
1 
0/27/2004 ill1r2OO4 24.42581 -21 25239 3.17342 LL 

SLOF40020002 E57123874 NESTLE SA CHFI -1400000 6 lOf3l/2001 1=712004 
' 1/1'20'4 

33 210 
1 
3 29 08: 43 4,131 70 LL 

SLDF40020002 ES7123874 NESTLE 
SA 

CHP 
1 

-1280000 S 2r7/2002 I 0,2712OD4 111112004 29 
'0
.0 

1 
1 .27 

. 
35 

03 
251408 U. 

SLOF4OD2ODQ2 ES7123874 NESTLE 
SA 

CmFl -430000 S 2JO12002 
10,2712004 

lill/2004 1012718 -9,44555 751 63 U. 
SLOF401720002 ES7151115 COMPAGNIE FINANCIERE RICHEMONT -6,669 DODO S 4/611999 10/27/2OG4 11/1/2004 

187
. 
581 

74 -109 .157 02 784 392 LG 

SLOF40020002 ES7151115 COMPAGNIE FINANCIERE RICHEMONT -2940000 8 8/1 412OD2 10/2712004 Il/l/2004 
82685 

-6370 19 2 
. 
89839 LG 

SLOF40020002 E87151115 COMPAGNIE FINANCIERE RICHFIVIONT -2940000 S .1 41002 10127/200 11/112004 8.268 5 : .5'3e5 a5 2,90273 LG 

SLOF40020002 ES7151715 COMPA=E FINMC:ERE R :CHEMONT -399 DODD S 812012DO2 
1 
012712004 1111/2OG4 11,22164 -7,429 10 3 

' 
79348 LG S 0 1 111 

C HE N -651 0000 S 1630899 -11,99223 6 SLOF40020002 ES ;151115 COMPAGN,E F~NAN ERE R,C FMO T 812=002 
1 
Q/2712004 11/112OD4 83167 L 

L F40020OD2 ES 5 5 COMPAGN E F NANC ERE R CH _MONT 4440000 S W712OD2 10127/2004 1111/2004 12,487 
24 

-8,eee 
44 

3,eia 80 LG 

SLOF40020002 ES715lll5 COMPAGNIE FINANCIERE RICHEMONT -0450000 S 8/28/2002 10/2712OG4 
11/1 

/2OG4 18,14025 .1247279 5,88748 UG 

SLOF40020002 ES717f584 CREDIT SUISSE GROUP CHFO 50DO -80 0000 S 1 111,31/2002 10127,12004 111142004 2.60932 -1 .47018 1 .19314 LG 

SLOF40020002 ES7 7 684 _RED :T 
SU 

~SSE GROUP CHFO 5000 .7880000 S 
1 . . 

&7002 
1 
0127/2OD4 illi/2004 28, 29284 1 

6 
.96839 1:426 45 LG 

St. F4 20002 ES717`1584 CRED T S SSE GROUP CHFO 5000 .1 1320000 S 11/2en002 
I 
OF2712004 ~1/11/2 D4 37,77092 _24 138 84 

13 
632 2: L 8 21 00 11 7 

1&7 1,:,oe 0 00 U OM SLOF40020002 ES7189818 SWISS RE:N URANCE CHFO 1 4 WOO S 9/21/2001, 10,77/2004 12OD4 13,1857 174 75 -42209 LL 

SLOF4002COC12 ES71898`18 SWISS RE NSURAN E CHFO 1 -112 00 S K&200 7/2004 11111112 9,38560 8787 372227 LL 

1 _119 li :025 SLOF4OD20002 ES718QB18 SWISS REINSURANCE CHFO 1 .1 14 ODOO S 9126/200 
1 

10127/2004 120ODG44 7.02420 1007 38 :3:051 18 LL 

SI.OF4DO2OOO2 ES7189818 SWISS REINSURANCE CHFO 0000 S 9/27/2001 10/27f2OO4 ii/l/2004 7,33228 946 -3 697 1 LL C 
SLOF40020002 ES7189818 SWISS REINSURANCE CHFO 

1 
-122 

0000 S 
9/2mool 1012712004 11,112OD4 7517 12 .11,73607 4

:21 
8985 U. 

SLOF40020002 ES7`189818 SWISS RE:NSURANCE CHFO 1 -2900000 
S 

10/17/20' if 10127rl004 JJlJr1OD4 
1 
7:252 42 -2807345 11. 72 103 LL 

SLOF400200012 ES7189818 SWISS RE NSURANCE CHFO 1 -3900- 
S 

loll 

al2OO 10/2712004 11/1/2004 2,403 D2 4,02542 -1,82240 LL 
.10900 1 1111120 3 _4:52 SLOF40020002 ES7189818 SWISS 

RE 
INSURANCE CHFO 

1 
.1 .286 00DO 8 1112112001 1012712004 illl/20041 7800550 .126,333 23 40 3 767 LL 

SLOF40020002 ES7189818 SWISS REINSURANCE CHFO 1 
00 

S 21512001 10127/2OD4 04 
it 
71012 -11,283 5 6723 LL 

SLOF40CY20002 ES7189818 SWISS RE~NSURANCE CHF 
1 

495 DODO S lZWOO 
1 1 

0127/2004 Il/l/2004 Z:409 Of -51 2 0 461 -20. 75060 LL 

SLOF40020002 ES718galil SWISS RE NSURANCE CHFO 1 -45 0000 S 12J712001 10/2712004 111112034 277271 -4:8'70 3 
-1597 

'2 
U. 

SLOF40020002 ES7189818 SWISS REINSURANCE CHFO 1 .279 0000 S lr212D02 10/2712OD4 
'J"r2004 1 

7:190 80 -28,50259 -11.3 
11 

79 
LL 

SLOF4OO2OOO2 ES7189818 SWISS REINSURANCE CHFO 
1 

.1210000 S 
Jrjn002 1 

0/2712D041 
11/112004 

7,45551 -1228323 .4,827 72 LL 

SLOF40020002 ES7189818 SWISS REINSURANCE CHFO 1 4400000 S 111512OD2 iDI27/2004 11/l/2004 27.110 :3 -40,83062 13 719 60 U. 

SLOF4002DO02 EX8033F22 CENTRICA ORD GBPO Oei728395 -82000000 8 
119`2001 

io/2712004 
11/j/2004 

35, 
547 

3 -34 747 77 80010 LL 

SLOF40020002 EXOO5e658 BHP BILLITON PLC USDO 5D 4,11DO 0000 
S 

711212002 10127/2004 111112004 51,74062 .24 .847 
3' 28 

: ::3 24 Ll 

St. F40020002 EX0059587 ARM HOLDINGS ORD GSPO 0005 10/27/2004 ill 
.1695 

14 047 

0 
-13,600 0000 S 7WOOI /~/2()04 23,58305 .3' 2 LL 

SLOF4OD2OOO2 EX0059587 ARM HOLDINGS ORD GBPO 0005 -76000000 S 716/2001 1012712004 11 /2D04 13.17 : 77 ~22 031 47 2870 L 1011i 1 7 0 

SLOF40020002 EX0237407 DLAGEO ORD 28 
0 P 

-1,1000000 S 10/2112003 012712004 ll/~12004 1 
4 
.5 12 .12 7D. 4 . : :,7 17 LG 

SLOF40020002 EX0237407 DLAGEO ORD 28 101110 :p 1 7 00000 S 
JOrXMOO3 1 

0/27/2004 
if, 

12004 22402 87 -19 e76 74 2 745 3 LG 
SLOF40020002 EX0237407 DLAGEO ORD 28 101/108P :2:500 0000 8 10/2312003 IG12712004 Il/l/2004 32 .97335 .29,02791 394544 LG 

St. F4002DO02 EX0237407 DIAGEO ORD 25 101/iOSP 1 00000 S 
I 
OP24/20 3 

1 
0/27/2004 ll/l/2004 1450827 12,75580 1 75247 LG 5 

OF40020002 FX02e3494 RAE SYSTEMS ORD GBPO 025 03 
7 

004 111112004 809420 -3 692 :5 : 
0 

L .1 790000 S 119/200 10/2 12 44 
1 
35 

LG SUOF4OD2OOO2 EX0263494 
BAE 

SYSTEMS ORD GBPO D25 .2 .8000000 S lr2212003 10127/2004 11/j/2004 1206161 .5,067 e 099375 ILG 

SLOF40CY20002 EX0263494 13AE SYSTEMS ORD GBPO 025 .2,8000000 
S 

1 
12312003 

1 
0/2712004 

1111/2004 1 
2 .061 at .5094 58 

6
.90703 LG 

SUOF40020002 EXO2133494 RAE SYSTEMS ORD GBPO 025 .2,9000000 IS 
1 
124/2003 10/2712004 

11/1 
/2004 12,49238 -524741 7244 97 LG 

SWO05 
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SLOF4OO2ODO2 FX0203404 BAE :YSTEMS ORD GBPO 025 -2.9000000 6 1/27/2003 
1 
0/2712DD4 1111120134 12.49238 -5,03782 7,45460 ILG 

SLOF40020002 EX0263494 BAE YSTEMS ORD GBPO 025 -2,8000000 6 1/28/2003 1012712OD4 1111/2004 12,00160 -5,10075 6,95485 LG 
SLOF4DO2ODO2 EX0263494 RAE SYSTEMS ORD GBPO 025 .3.1000000 S 113112003 10/27/2004 il/112004 13.35392 -5,05647 7,69745 LG 
SLOF40020002 EX0263494 BAE SYSTEMS ORD QBPO 025 -4GO 0000 8 2/21/2003 10/27/2004 111112004 1 .723 09 -79009 93300 LG r 
'LOF40020002 EX0408289 STANDARD CHARTERED ORD USDO 50 -2,6000000 S 8/1512002 10/2712004 111112004 46,49359 -29,77097 10,72282 LG 
SLOF4002ODD2 EXD408289 STANDARD CHARTERED ORD USDO 50 .8000000 S 8116nOD2 10n712OO4 11/112004 14,30572 -0,37416 4,931 54 LG 
SLOF40020M FX0490154 ANGLO AMERICAN PLC USDD 50 -2,0000000 S 7/2W003 10127r2oD4 111112OD4 45,83305 .35,53515 10,30350 LO 
SLOF4002DO02 FX0490154 ANGLO AMERICAN PLC USDO SO .1 .0000000 6 7/2912003 1012712004 11/112004 22.91933 -17,64926 5,37007 LG 
SLOF40020002 EX0540529 HSBC HUDGS ORD USDO 50 (UK) -7,9000000 S 3r7/2003 la/27/2OD4 il/l/2004 126,99233 -84.21330 42.77897 LO 
SLOF40020002 EXO$40529 HSSC HLDGS ORD USDO 50 (UK) -2,8000000 6 31IOr2OO3 10127/2004 1 UIf2O04 41,79494 -27,74267 14,05237 LG 
:LOF40MOO2 EX0674674 UNILEVER ORD I 4P -1,2000000 S 611 7f2OOO 110/2712004 1,111r:20041 110,008 23 .7,817 711 2,19052 LG 
UOF4DD2OOO2 FXOS74874 UNILEVER ORD I 4P -3,2000000 S SM912000 10127/2004 11/1/2004 20.68862 ~21.70 30 4,92520 U. 
SLOF400200M EXOS74874 UNILEVER ORD I 4P .1,1000000 S 5125nODO 10/2712004 1111/2004 9,17421 -7,62845 1,54576 LL 
SLOF4DD2OOD2 FXO574674 UNILEVER ORD I 4P -2,5000000 5 9115/2003 10/2712004 111112004 20.85049 41,705 22 -85473 LL 
LOF40020002 EX0574874 UNILEVER ORD I 4P -2,8000000 S 9/16/2003 1012712004 11/1/2004 24,18666 -25,07035 -88370 LL 
L.F40020002 EXOe77602 PEARSON ORD 25P -1000000 s 41la/2002 10127/2004 11/1/2004 1,09092 -1 .31572 -22480 LL 

SLOF400200M EX0677602 PEARSON ORD 25P -4,000 ODOO 8 41=002 10/27/2004 11/1/20D4 43,83a 04 ~52,4148 88 -8.611 92 LL 
SLOF40020002 EXOe778O2 PEARSON ORD 25P -1,0000000 s 4=002 11107J=41 1V1)2OD4 17.45477 -20,82317 -3.30040 LL 
SLOF410020002 EX0677002 PEARSON ORD 25P .2,8000000 S 4123r2DO2 =7=04 111112004 30,54580 -35,99751 -5,45165 U. 
SLOF40MM02 EX0719214 VODAFONE GROUP PLC ORD USDO 10 -1 .5450000 8 11120/2000 10127120134 11/1/20114 3,884 17 -5 .46507 A.680 90 LL 
SLOF40020002 EX0710214 VODAFONE GROUP PLC ORD USDO 10 -38.200 0000 S 511012001 1012712004 1111/2OG4 90,035 Sa -110,19193 .14,15607 LL 
.LOF40020002 FXO;1192114 VODAFONE GROUP PLC ORD USDO 10 -34,000 0000 5 5w=1 11012T=041 1111=04 85.47804 .90,80067 -14,41373 LL 
SLOF40020002 FXO 02 4 VODAFONE GROUP PLC ORD USDO 10 -9,7000000 S 10/1812001 10127/2004 111112OD4 24,38607 -22,03737 1,44870 U. 
SLOF40020002 EX0710214 VODAFONE GROUP PLC ORD USDO 10 -108.300 0000 8 4/iSnOO2 10127/2004 1 W/2004 272,26919 -179,33460 92,03459 LO 
SLOF40020002 EX07 

1 
92 

1 
4 VODAFONE GROUP PLC ORD USDO 10 .18.855 0000 S 411712DO2 10/27/2004 11/11/2004 42.37394 -30.52813 11,84581 LG 

6LOF40020002 EX0730831 REED ELSEVIER PLC GBPO 125 -500 DODO S 611012003 10=201341 11/11/2004 4,39948 -4,42825 -211 77 LL 
SLOF40020DO2 EXD730831 REED ELSEVIER PLC GBPO 125 -2,1 00 GOOD S 6/1112003 lOn7/2004 1111/2004 18,47780 -18,81375 -33595 LL 
SLOF400200M EX0730831 REED ELSEVIER PLC GBPO 125 -6000000 S 6/13r2D03 1=712004 111112004 5.27037 -5 .38648 -107 il LL 
SLOF4002DO02 EX0730831 REED ELSEVIER PLC GBPO 125 -8000000 s 61=003 10/2712OD4 11IM2004 7,039 ill -7,24822 -20700 LL 
SLOF4002DO02 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD -3,700 DODO S 7/18/2001 1Or27/2OD4 11/1/2004 108,22099 -77,82036 30,00004 LG 
SLOF4DD2OOO2 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD -4.200 ODOO S 711812001 10/27/2004 1111/2004 '122,851 90 -68.11040 34,73556 LG 
SLOF40020002 EX0754781 ROYAL BANK OF SCOTLAND GRP ORD -1,3000000 8 wi3r"01 101`2712004 1111/2004 38,02570 -28.71439 9,31131 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORO GSPO 10 -200 OM S 102003 1012712004 1111r2004 1,29477 -82057 46820 LG r 
,LOF4OO2OOO2 EX087:2 7 BG GROUP PLC ORD GBPO 10 -2,700 DODO S 1f712003 lOn712OO4 11/1/2004 17,47241 -11,04003 6,438 411 LG 0 W20002 FXOe 
SL 

F4 

_ 
7 2:7 SO GROUP PLC ORD GBPO 10 -2.3000000 S 118=03 10/27/2004 il/l/2004 14,88987 -0 .15885 5,731 02 LG 

SLOF400200(12 EX0876287 BG GROUP PLC ORD GBPO 10 -1,5000000 a 1/012003 10?27f2OD4 111112OG4 9,7`10 7a -6,052 ea 3,1158 12 LO 
BLOF40020M EX0870287 SO GROUP PLC ORD GBPO 10 -1,5000000 S I/lOnOO3 10127/2004 1111/2004 9,71078 -6,031 Ga 3,07310 LG 
SLOF410020002 EX0676287 BG GROUP PLC ORD GBPO 10 -4,5000000 6 541312003 10/27/2DO64 11/1/2004 20,13235 -19,35522 0.77713 LG SLOF40020002 

EX0876287 80 GROUP PLC ORD GBPO 10 -3,ODO OOGO 8 5/2712003 10/27/2004 ilil/2004 19,421 5a -12,98387 6,43769 LG 
SLOF40020002 EX0878287 BG GROUP PLC ORD GSPO 10 -3,5000000 8 5121112003 lOn7/2OG4 1111/2004 24 .60065 -16,67724 7,02341 LG 
SLOF40020002 EXO876287 80 GROUP PLC ORD GBPO 10 -1,5000000 8 5/29n003 10127/2004 111112004 9.71078 -a,e32 94 3,07784 LG 
SLOF4002MM EX0870207 BG GROUP PLC ORD GBPO 10 -3,9000000 8 SJ`3012003 10/27flOO4 iIJI/2OD4 25,24804 -17,11492 8,13312 LG 
SL0F40D2OOO2 EX0876287 BG GROUP PLC ORD GSPO 10 -2,7000000 S 6=003 IM712004 111112004 17 .47041 -11.94270 5,53871 LO 

SLOF40020D~ 
EXO 76287 aG GROUP PLC ORD GBPO 10 -1 .0000000 S 61241=123 IM712DO4 111112DO41 0,47385 4,48953 1,98432 LG 

SLOF40020DO2 EXO:82528 ASTRAZENECA ORD USDO 25 .12 400 DODO S 4/8/1999 10127/2004 11/112004 493,43563 -4811,338 04 5.09869 U. 
SLOF4002OOD2 EX3050750 HBOB ORD GBPO 25 -7000000 S 11/1312002 lar27/2004 ll/l/2004 9,34012 -783386 1 .50644 LG 

: 
LOF40020DO2 EX3 

1 
6 1 BRAMBLES INDUSTRIES (UK) ORD -10,700 DODD S 41811999 10/27/2004 111/1/2004 51 .63938 .95,46693 43,82755 LL 

LOF40020002 EX3(0)80 1877 
1 
BRAMBLES INDUSTRIES (UK) ORD -4,8000000 5 TWOO1 10/27/2004 1IfIr2OO4 23,16533 A573 00 -3.40773 LL 

SLOF40MOO02 
EX3DS 107 1 

BRAMBLES INDUSTRIES (UK) 
OR 
D -2,0000000 S 7J6QDOI 1012712004 111112004 9,65222 -11,03862 -1,38440 LL 

SLOF40020002 EX3`122382 
NATIONAL 

GRID TRANSCO PLC -5000000 s 9/19/2002 10127f2004 1111=04 4,27330 .3,010 4e 65690 LL 
SLOF4DO2OOO2 EX3122382 NATIONAL GRID TRANSCO PLC -700 DODO S W2012002 10/2712004 1111=04 5,98270 .5,10208 88002 UL 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC .700 DODO 6 9124/2002 1O/27/2OD4 11/1/2004 5,98270 .5.00809 91461 LG 
SLOF400200132 EX3`122382 NATIONAL GRID TRANSCO PLC -1,3000000 8 1`1111rim 10127/2004 11/1/20D4 11,11073 -9,25496 1 .85577 LG 
LOF4DD2OOO2 EX3122382 NATIONAL GRID TRANSCO PLC -1,2000000 S 11/1112002 lat2712DO4 1111/2004 10,25a 00 .855643 1 .69963 LG 
:LOF40020M EX3122382 NATIONAL GRID TRANSCO PLC 3,800 DOW S 11112r2DO2 10/2712DO4 1111)2004 3D 708 19 .25.091 713 5,07649 LG 
SLOF40020002 EX31 34866 BARCLAYS ORD GBPO 25 -3,8000000 S 7/1712002 10/27/20134 11/1/2004 37,69776 -27,59973 1029803 LG 
SLOF40020002 EX313486a BARCLAYS ORD GBPO 25 .1000000 S 711812002 10127/200-4 Il/l/2004 99731 -78394 21337 LG 
SLOF40020002 EZ4182240 CRH ORD EURO 32 DUBLIN LIST -3,0000000 S W9/2D03 10/2712004 111112004 70,921 38 -48,71961 22,20177 LG 
SLOF40020002 FHOO30503 HANG LUNG PROPERTIES LTD -18.OWOOOO S &71/2001 tarvr2004 1042942004 2032987 .19'aagoo a s4o 7a LG 
SLOF40020002 FH0030503 RANG LUNG PROPERTIES LTD .180000000 S 7119nool 10/27/2004 10129/2004 28,32987 -20,25745 6,07239 LG 
SLOF40020DO2 FH6030503 HANG LUNG PROPERTIES LTD -31,500 0000 8 7/2012001 10/27/2004 10129/2OD4 48,07727 -3503030 11 .04807 LG 
SLOF40020002 FH0030503 HANG LUNG PROPERTIES LTD .5000000 S 7/30/2001 10/27/200-4 10129121304 731 39 -56302 16837 LG 
SLOF40MOO02 FI-1112116253 I-I & FLING HKDO 025 -6 DOD 0000 8 a/14/2000 10/2712004 lOf2gr2OO4 8,20007 .13.03303 4,63296 LL 
SLOF40020002 FH0286253 LI & FUNG HKDO 025 -4.0000000 S 3113/2001 10/27/20D4 10129/2004 5,466 71 -8,84601 -1,37030 LL 
LOF40020002 F1,182811253 I-I & FUNG HKDO 025 -24,000 0000 S 912MOOl ID/27/2004 10129/2004 32 .80028 -20,18893 1261335 LG 

:I.OF4OQ2OOO2 FHO286253 LI & FLING HKDO 025 -16,000 0000 8 611 4/2002 10127/2004 10/2912OD4 21,868 86 -2120880 65806 LG 
SLOF40020002 FH8286253 LI & FUNG HKDO 025 -180000000 S 612=002 1012712DO4 1012MOO4 24,60021 -22,48935 2,11088 LG 
SLOF40020002 FJO428729 HIROSE ELECTRONICS -6000000 S 4/7/1999 lO/27/2OD4 1111/2004 57 .73905 -02.19815 -4,45910 LL 
SLOF40020002 FJ044 

1 
508 HOYA CORP NPV -1000000 s 7/WOOI 10/27/2004 li/l/2004 10,38000 -5,82757 4,55249 LG 

SLOF40020002 FJ644t5O8 HOYA CORP NP .200 OW S 7/11)2DDI ID42712004 I 1YInDD4 20,76012 -11,34385 941627 LG 
SLOF40020002 FJ644 

1 
508 HOYA CORP NPV -4000000 S 812 112001 10/2712004 111112004 41 .52024 -24.1 14l 38 17,40586 LG 

SLOF40020002 FJO441508 HOYA CORP NPV -1000000 8 a=DOI 10127120064 111112004 10,360 Oe -5.88581 4,49425 LG 
SLOF40MOO02 FJ648OD43 AEON CO LTD NPV -2,9000000 S 4/811999 1042712004 `11/112OD4 48,26248 -25,75511 20,50737 LG 
SLOF40020002 FJO480043 AEON CO LTD NPV .2.9000000 S 40499 =712004 It/l/2004 4e .262 47 .25,75511 20,50736 LG 
SLOF40MOO02 FJO480043 AEON CO LTD NPV -1,5000000 S 41711999 1012712DO4 111112004 23 .92087 -13,68426 10,24461 LG 
SLOF40020002 FJ04834B4 KANSAI ELEC POWER YSOO 8000000 S 9/13/2D02 10/27/2004 1111/2004 14,7 to 118 -12.40918 2.301 70 LG 
SUOF4OD20OO2 FJ0483484 KANSAI ELEC POWER Y500 .1,3000000 s 81512003 10/27/2004 11/112004 23,905 W -20,26645 303872 LO 
SLOF40020002 FJO483484 KANSAI ELEC POWER Y500 .7000000 8 IIJ12/2003 10/27/2004 llli/2OD4 12,87201 -11,09749 1 77452 LO 
SLOF40020002 FJ0483484 KANSAI ELEC POWER Y500 -4000000 S 8/14/2003 1041712004 1111/2004 735544 -626575 1.08969 LG 
SLOF4GD2OOO2 FJ6513124 MILLEA HOLDINGS IN NFIV -20000 S 10/2412003 10/27/2004 111112004 26,67191 -24,22757 2.44434 LG 
SLOF40020002 FJ65GG723 MITSUBISHI ESTATE CO Y50 -30000000 S W1312003 lW7f2O04 1111)2004 31,38845 -20 B84 18 10,70227 LG 
SLOF40020002 FJe596723 MITSUBISHI ESTATE CO Y50 -3,0000000 S 717/2003 10127/2004 11/112004 31 .38645 -23.73468 7651 77 LG 
SLOF40020002 FJ0596723 MITSUBISHI ESTATE CO Y50 .3,0000000 S 7/812003 10/2712034 11/112004 31,38645 -24,54359 6,84280 LG 
SLOF40020002 FJ0598723 MITSUBISHI ESTATE CO Y50 -2,0000000 S 711012003 1012712004 il/1/2004 20,92430 -15,85528 5,06902 LG 
SLOF40020002 FJ6596723 MITSUBISH(ESTATE CO Y50 -3,0000000 6 817r2003 10127r2004 11111rZOO4 31 .38846 -21,70285 9,88361 LO 
SLOF40020002 FJ6596780 MITSUBISHI CORP NPV -1,0000000 S 1OW003 10127/20D4 1111/2004 11,04443 -9.85004 1,19349 LG 
SLOF410020002 FJ6596780 MITSUBISHI CORP NPV -2.0000000 S 101IQr2OO3 1012712OD4 il/i/2OD4 22,08865 -20,23088 1,85797 LG 
SLOF4002ODO2 FJ65DO780 MITSUBISHI CORP NPV -2,0000000 S 101`14/2003 10/27/2004 111112004 22,088 85 .20 42a 77 1 .660 08 LG 
SLOF40020002 FJ6596780 MITSUBISHI CORP NPV .3000000 S 10/1512003 10127/20D4 111112004 3.31333 -3,05332 26001 LG 
SLOF40020002 FJO597069 MITSUBISHI HEAVY IND NPV -30000000 S 9/412002 1012712004 1111/2004 8,31901 -0,40830 -8735 LL 
SLOF40020002 FJO597009 MITSUBISHI HEAVY IND NPV .10,000 ODDO S 11/1412002 10/2712004 1111/2004 27 .73002 -2344789 4.28213 LG 
SLOF40020002 FJ8597069 MITSUBISHI HEAVY IND NPV .9,0000000 S 1`1118n002 10127r2OO4 1I/1/2OD4 24,95702 .20,15459 4,60243 LO 
SLOF40020002 FJO597069 MITSUBISHI HEAVY IND NPV -8,0000000 S 1IM12002 10/2712004 illi/2004 22,184 02 -1882173 3,36229 ILG 
SLOF40020002 FJ6810409 MURATA MANUFACTURING CO Y50 5000000 S 4/811999 1012712OD4 11/112004 2388674 -29,17799 -5,29125 LL 
SLOF40020002 FJO810409 MURATA MANUFACTURING CO Y50 -4000000 S 812712001 10127/2004 111112004 ig,109 39 -23,08731 -3,977 92 U. 
SLOF40020002 FJ8610409 MURATA MANUFACTURING CO Y50 .500 OOOD S 11112)2002 l0Q7=D4 1111=04 23,88874 -2030930 3,51744 LG 

SLOF40020002 
FJ6610409 MURATA MANUFACTURING CO Y50 .2000000 S 1i1`13r2OO2 10/2712004 111112004 9,55470 -8,04593 1,508 77 LG 

SLOF40020002 FJO639556 NINTENDO CO .1000000 S 911712003 iO/2712OD4 1111/2004 11,73940 -8,62007 3,11933 LG 
SLOF40020002 FJO039556 NINTENDO CO -2000000 S 9/111Q003 lOr2712004 11/112004 23,47879 .17,01524 848355 LG 
SLOF40020002 FJO63OSSO NINTENDO CO .2000000 S 9/19/2003 1=7170041 I IlIr"41 23,47880 .16,03451 8,54429 LG 
SLOF40020002 FJ6630550 NINTENDOCO -2000000 S 101112003 10127/2004 11/1/2004 23,47879 .1698089 6497 90 LG 
SLOF40020OD2 FJOB40281 NIKKO CORDIAL CORP NPV .4,0000000 S 5f3D/2002 lOr2712D04 111112004 16 079 87 -2332558 -6,34509 LL 
SLOF4OOr2OOO2 F.1684028i NIKKO CORDIAL CORP NPV -7 ODD 0000 S 5/3`1=02 10127/2004 11/112004 29.71478 .42,01460 .12,29990 LL 
SLOF4OD2OOD2 Fj664G4OS NEC CORP NPV -6,0000000 S 713r2OO3 10/27/2004 iI/If2OG4 34,21518 .37,244 ig -3,02901 LL 
SLOF40020002 FJO640400 NEC CORP NPV -2,0000000 S 7/1012003 10127/2004 1111/2004 11 4138 86 -13,41051 -195285 U. 
SLOF40020002 FJ6840406 NEC CORP NPV -40000000 S 7n/2003 10/27/2004 1 11Ir2OO4 2281012 -25,97513 -3,165 01 LL 
qLOF4DD2OOO2 FXUD406 NEC CORP NPV -7,0000000 S 7/a/2003 10/2712004 1111/2004 39,917 70 -49,14860 -0,22090 LL 
SLOF40020002 FJ664G4DB NEC CORP NPV -2 .000 DODO S 7AU2003 10127/2004 11/11200-4 11,40500 -1357957 -217451 LL 
SLOF40020002 FJ6640406 NEC CORP NPV .10000000 s 7/10/2003 10127/2004 11/112004 5.70263 -670975 -1 .00722 LL 
SLOF40020002 FJ6641800 NlrrO DENKO CORP Y50 -6000000 S wig/2003 10/27/2004 11/112004 27,57349 -23,01096 4,5112 53 LG 
6LOF4002OW2 FJ8842865 NISSAN MOTOR CO Y50 -1,8000000 S I 1IM2001 10127/2DD4 I 111=04 19,5119 78 4,13380 11,43598 LO 
SLOF410020002 FJ8642a85 NISSAN MOTOR CO Y50 -4,5000000 S I I rL'2001 10127r2004 1111/2004 4892444 -2035901 28,58543 LG 
SLOF40020002 FJ6881147 ORIX CORP YSO .1000000 8 6WO02 10/27/2004 1111/2004 1102627 -8,902 19 212408 LG 
SLOF40020002 FJ6661147 ORIX CORP Y50 .3000000 8 614t2002 10127/2004 11/1/2004 33,07800 -28,22595 685285 LG 
SLOF40020002 FJ6661147 ORIX CORP YSO .3000000 S M12002 IC127=04 11/11/2034 3307880 -2525579 7,82301 LG 
SLOF40020OD2 FJ6661147 ORIX CORP Y50 -3000000 S WM2002 1012712OD4 11/112004 33 078 BID -24 91974 8.15900 ILG 
SLOF40020002 FJWOI147 ORIX CORP YSO -30D 0000 S 6/1212002 10127/20D4 11/1/2004 33,07880 -24,368 DO 8,71274 LG 
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SLOF40D20002 FJ :703908 SIVIC YSO .2000000 8 7/11/2 03 10/27/2004 11/1/2004 21 .40840 -20,39347 1 01293 LL 
00 .SLOF40020002 FJ 763968 SMC Y50 30D 0000 5 7/ 4/2003 1012712004 12004 32,10960 .29,70940 2:400 14 LL 

SLOF40020GO2 FJ8763968 SMC Y50 
.1 

DO 0000 
s MO/2003 10/27/2OD4 11/1/2004 

1 
0,70320 .10,57435 12885 U. 

LOF40020002 FJ0763968 SIVIC Y50 -1000000 5 9/30/2003 
1 
0127/2004 1 111f2004 10,70320 71122 -802 U. 

LOF40020002 FJ0703988 SIVIC Y50 
.1 
DO 0000 S 

1 
(11112003 10,27/2004 111112OD4 10,70320 :!'.:382 27 32093 LL r 

'LOF40020002 FJO763NO SMC Y50 
.1 

00 
0000 iDWO03 

1 
0/27/2004 

J", 
12004 

1 
07032 

_11) . 
94G 7 .24350 LL r 

'LOF40020002 FJ0793008 SEK~SU: HOUSE Y60 -1,000 
0000 

V712000 10127/2004 
1 
ill/2004 

1 
0:074 705 .8730702 1,338 03 

LG SLOF4OD20002 FJ6793908 SEK U HOUSE Y50 -3
.0000000 

8 111112000 10127/2OD4 li/112004 30,22425 -25,57756 4,64687 LG 
SLOF40020002 FJ0793908 SEK SUI HOUSE Y50 

-4,0000000 
S 1/12/2000 

1 
0/27/2004 11/1/2004 40,29901 -33,61928 0,87073 LG 

SLOF40020DO2 F.16793908 SEK=1 HOUSE Y50 ~3,000 
0000 

S 1/1 312DDO 
1 
OQ7/2004 Ill/2004 30,22425 .25.45762 4,70063 

LG SLOF40MOW2 FJ0793908 SEKISUI HOUSE Y50 -1,0000000 
8 

2/812000 10127/2004 1111/2004 1007475 -0,62767 1,44708 LG 
SLOF40020002 FJOB04889 SHIONOGI & CO JPY50 -10000 

00 8 

5,23,2000 10/27/20D4 JJ,J/2DD4 1 
5:646 27 -17,64446 -2,19819 U. 

00 SLOF40020002 FJ6804689 SHIONOGI & CO JPYSD -2,000 DODO S 611512000 10/27f2004 111112004 31,292 64 -33,0`13 50 -1 .72098 LL 
SLOF40020002 F.181104689 SHIONOGI A CO JPY50 -I'DOO 0000 (1/1312000 10127/2004 

1 
h/20D4 15 . :40 27 -17.72498 -2,07871 U. 

SLOF4DD2DD02 FJOS21501 8 NY CORP NP -980 0000 
1 
oflarlool 

1 
0127/2004 ji/i/2004 32 3793 -39,41455 -647662 U. a 

0 
- I 

10127/2OD4 11/j/2004 la :527 59 -22.15921 -3 63102 U. LOF40020002 FJO821501 SONY CORPNPV 5400000 S 10/lw200 
SLOF40020002 FJO858560 SUMITOMO CHMCAL Y50 -20000000 S 9=003 

I= 
/2 04 1111/2004 9,54883 .7.492495 205634 LG 

SLOF4OD20DO2 FJ685awo SUMITOMO CHEM CAL YSO 4.0D0 
Do- - 

Mg/2003 
1012;/20004 .1/2004 19,097 (15 -14.0784 5:019 20 LG 

SLOF40020002 F.168585(10 SUMITOMO CHEMICAL Y50 -2,0..000 . 
0/3D12003 

10/2712004 1111121 -7:~. 51 2,25032 LG SLO 0 ::14 :3 _ 
F4002DO02 FJO865508 SUZUKI MOTOR CO YSO .1,1000 2117/2001 10/27/2004 /2004 

06: a I 
154: 93 7.5381 

5 LG 

6 

0002 FJaBO5508 SUZUKI MOT R C YSO 00 
1 01 1 

SLOF4002 
0 
R 
0 

AND ODDO 9/2 /20 012712DO4 11111 17 :352 so 9,1 389 
L" LOF4002ODD2 FJO865608 SUZUKI MOTO Co Y50 -2 000 DODO 8 11/2012001 10/27/2004 ",112004 34705 .. -20:2:5 28 14.41 :0 . LO 

SLOF40020002 FJOSS5508 SUZUKI MOTOR CO YSO -2 
. 
0000000 S 

1 
2wool 10/27/2004 1111r2DO4 34.70569 .20,22485 1445074 LG 

St. F40020002 FJOBS5508 SUZUKI MOTOR CO Y50 
.1 
000000 6 .001 101`27/20G4 I 11V2004 17352 :1 D44 23 5 

LO 
S 

0OF40020002 FJS870`128 M : 
1 

6 
Si 

St. M:TSU: :UM ITOMO INSURANCE YSO .1 1 00000 91`1212003 10127/2OD4 12004 9:11W 34 7471 5 2,1:1 0 
LOF40020002 FJOB70128 TSU UMITOMO INSURANCE Y50 

.3:070 
W19/2003 10/27/2DO4 11/1104 24 :6 7 2 :2,1:4 1 3,175 4: LLO r 

0 ODDO 'LOF4002DO02 FJOB70128 MITSU : S=TOMO :NSURANCE Y50 -3,0000000 S 912412003 10/2712OD4 
... 

12004 24 e:7 2: 2 8816 2,84040 L(G3 
SLOF40020002 FJOB70128 MITSU SUM TOMO 

NSURANCE Y50 
-3,0D0 DODO 8 9/2MOG3 10/27/2004 Ill/2004 2485728 .21,09642 3.56086 LG 6 1 43 

LOF40020002 Fia:70128 MITSUI SUMITOMO INSURANCE Y50 .2,8300000 3 9129/2003 0427/2004 1111/2DO4 23 :260 03 .19,509 GO 3.7750 . LO 
SLOFAID020002 FJe 7D490 ADVANTE:T Y50 .20000 

'000 1W7=4 
11/1/2004 

1 
3 213 

09 
-3205099 0. 

1 
1 LL S 

FJe87D49D ADVANTE T Y50 00 Jf; 03,r2 .I 10/27/2DO4 1111.004 20 :00: 113 
_28

:260 54 -825191 U. LOF40020002 -300 OODO 
SLOF40020002 FJO8704DO ADVANTEST Y50 -1000 0 

8 
3/1312001 10/2;/20 4 11/1/2004 0,68: 54 -8.871 56 -2

:202 
02 LL 

00 04 L F40020002 FJOBS5879 TOKYO ELECTRON YSO -7000000 8 4/8/1 99 0/2 /2004 1111/2004 37,24 17 -38,37584 -1,12967 LL 
SLOF40020DO2 FJO895879 TO ELECTRON Y50 -250 00 0711 99 10/27/2004 111112 133,02204 .137.126 4:,1114 U. 
SLOF40020002 FJB:00044 TOYOTA MOTOR CORP NPV -1 :00. 000000 a 911712003 10/2712004 

J", 
120ON4 

17
.512 :: -33 412 4. 0 11 LG KYO 1 99 

0 SU0F40D20DD2 FJ6 85389 YAMANOU H: PHARMACEUT:CAL C 5000000 s 7 00 10127/2004 li/l/2004 18 
1 
3 

_I 
:430 42 4580323 L 

SLOF4DO2DO02 FJO985369 YAMANOUCH PHARMACEUT CAL C(0) 
Soo 

0000 8 7/1&9/'22DO33 10/2712004 
"If 

/2004 28 :0021 85 -231,82562 
S
.99023 LOG 

SLOF40020D02 FJ7550794 SMFG FINANCE(KY) 144A -3,000.ODD 0000 8 V312003 10/2712OD4 11,1120114 60,23700 -22,84026 37.39074 LO 
SLOF40020002 FJ7550794 SMFG FINANCE(KY) 144A -3.000,0D0 0000 8 Y3/2 03 10/27/2004 11/1/2004 e0,237 00 -2284626 373 074 LG 
SLOF40020002 FK6773816 SAMS N ELECTRS CO CO PRF :2 0 00 s 

1 
1/8120 0 10/2712OD4 10/2WO04 as 227 27 .16:70105 49 :5928 22 LG 

SLOF40020002 FK67738i6 SAMSUN() ELECTR : CO CO PRF 3830 000000 s 1 ilg/2000 
1 
0127/2004 10/29n004 84 :057 70 -21,48022 62,57748 LG 00 r 

'LOF40020002 FK6773816 SAMSUNGELECTR COCOPRF .10 
0D00 

s 
11113/2000 Jon712004 

I 
012SQOG4 2,54720 -e37 70 1,90950 

LO 
U 

SLOFAID020002 NC2013208 ALCAN INC .1000000 8 7/211/2003 10/27r2OO4 1111/2004 474280 -3,51885 1 .22395 LG 
SLOF40020002 NC201320 : 

ALCAN 
INC 

-300 
0000 8 7/29=03 10/27/2004 1I/I/20D4 

1 
4:228 38 -10.47014 3,7611 24 

LG SLOF40020002 NC20i 320 ALCANINC -6000000 6 81512003 
1 
0/27/2004 

1111MD4 28 
45077 -2 76637 7,69040 L 

SLOF40020002 NC2013208 ALCAN ~14 -3000000 S 3 101`2712004 11,112004 14 :22B 39 .10:390 02 3,83837 La 
C 8/WD0 0 r SLOF40020002 NC2013208 ALCAN Nc 

-2DD 
0000 3 a/a/2003 

1 
(1127/20114 1111101 1:481 19 1.'97634 2,50925 

LO SLOF4W20DD2 NC2889375 THOMSON CORP .2,7 00 
0 

- 
4/711 9'9 

1 
0/27/2OD4 

I ", 
/2004 

. 
43970 _87 

JSJI~5 
5,28045 LL r 

- 00 'LOF40020002 NC2889375 THOMSON CDR -3.11000000 a 418/1099 1012712OD4 1111114 130 :100 32 -120,66884 ::433 48 LL 
SLOF40D20002 NC2889375 THOMSON CORP -2,1000000 8 Oil 1 '2002 1012712004 

1"/2m 
7 897 65 -0552202 37493 LL 

SLOF40020002 SD7077524 NOVO-NORDISK AS DKK2 -1 1000000 s 
1 
.14/2002 

1 
0/2712004 111112004 5; 545 24 .30:320 

1 
3 27 

, 

225 
11 

LG 6 2,2 0 1 1, :13 04 SLOF40020002 SF5051252 UPM-KYMMENE OY NPV 400 0000 
S 

2,25/2002 
1 
0/27/2DD4 

1111 
12OD4 7 .7,24630 

OD2 
74 

LL LOF4DD20002 SF5051252 UPM-KYMMENE OY NPV -8000000 8 W20 2 0/27/2004 111112004 
go: Sa 

. 
1 
0,83819 1.07037 LL 

SLOF40020002 SF5051252 UPM.KYMMENE OY NPV 
4000000 3 

2/2wOO2 
1 
On7/2004 1111/2004 27,7:: 03 .25,10048 268 : I LL 

SLOF40020002 SF5051252 UPM4(YMMENEOYNPV I 
, 
40 0 31 412 02 10/27/2OG4 1111/2004 277 63 -2591581 1:67 S' LL 

SLOF40020002 SF5051252 UPM-KYM MENS OY NPV .2000000 .11 .0002 10127r2OG4 
Jill 

12DO4 3'969 52 -3,70657 202925 U. 
SLOF40MOO02 SF5902942 NOKIA (AB) OY EURO 08 -2.9DO 0000 8 3119/2001 10127121)(14 111112004 13,22. ~13 -73.~11 33 -30:00111 LL 0 00 
SLOF40020002 SF5902942 NOKIA (AB) OY EURO DO 

.1,1 
DO OGOO 8 3nO/2

..i 
'012712004 

1 "1 
/2004 16 .39805 '20,43234 .1 

3 
3530 LL 

SLOF40020002 SF5902942 NOKIA JAB) OY EURG 00 5 00 0 6 313012 1 10127/2DD4 1111/2004 2235948 .30.85409 -14 .4 521 LL 
SLOF4DD20002 SF69029,12 NOK:A :AB~ 

Oy 
EURO 00 :~ :200 000 S af3l/200 

I I or27,2004 
11,1120CI4 17:887 59 -1043943 -5951 64 L 

00 00 00 SLOF4 020002 SF59MO42 NOK A AB OY E RD 06 .8 D OODO 8 6411/2001 10127r2004 1111r2004 1 92500 121 0i,l -20508 U. 6 (AB) 0 
: 
I _i, 

7,~3120 ~ 1 4 LOF40020002 SF5902042 NOKIA Y EURO 08 -33000000 6 11 1 1012 12 4 1111/2004 4. D US I.:S'2 441 70 LL 
0 7 00 SLOF40020002 SN4283307 DNB NOR ASA 

NOKIO 
-1000000 8 5/200 012712DO 004 7.631 47 4,38701 324440 UG 

SLOF400'20DD2 SN4263307 DNB NOR ASA NOK10 
.1 

.. 0000 a 7/1712DO3 10/27/2014 1111101 2730 1,15741 
4 . 
00907 LG S 0 40 1 10,27,2D 'J" ::I 

L F 02DOD2 SN4283307 DNB NOR ASA NOK 0 
-8DD 

ODOO S 711712003 0-4 1 JjJ/20G4 
7 

53 .-31:26 97 2.(9,5656 LG 
SLOF40020002 SM4283307 DNBN RASANOK11 2.90 D000 S 7/18/2003 7/2 /2004 24,5:3 13 

" 

1 
2 

1 
0 0 19 LG 

- 0- 031 
0 

0 80000000 S 1 06 -7:7Z 5 SLOF40020002 SN4203307 N. N R ASA N 
KID -1 . 

7121/2')03 10/2712OD4 1111/2004 13 .50 
0 1 

5 84: 55 LG 0 
SLOF40020002 SN4645600 NORSK HYDRO ASA NWKRIS 3 

1 

00 
0000 S 9/19)2003 lon7/2004 li/112004 737 

; 
48 4.1)3fi 3. 2,542 10 LO 

SLOF4002DO02 SN4645800 NORSK HYDRO ASA NWKR IS 3 .400 GOOD IS W=003 10/27/2004 11/112004 29,60003 -19,13477 10,375 IS LG 
SLOF4002DO02 SN4645800 NORSK HYDRO ASA NWKR 18 3 

.1000000 S 
SQ3/2003 111/27=04 111112004 7,37748 -473823 2:13125 

L' SLOF40020002 SN7133OD5 STATO:I. ASA NOK2 $0 .1,00000 0 S e/25/2001 
I 
0r27/20D4 

"" 
r2004 14 

'887 82 
-7 

, 
62 

100 
7 26a 12 LG 

SLOF' D020002 SN7133608 
STATO 

L ASA NOK2 50 
-5D0 

0000 
6 QhX2001 10127/2004 111112004 752206 -3,49387 41028 19 LG 

SLOFAID020002 SN7133606 STATOIL ASA NOK2 50 .5000000 s W712001 10/27/2OD4 
1
1/1/2004 744391 -3.513 56 3,93035 LG 

SLOF40020002 SN7133806 STATOL ASA NOK2 50 
-1 

5000000 S 
qf712 

0 
1 1 

0127/2004 111112004 22 :331 73 -10 9 
1 
1.811 87 LG S 0 0 Jon .. 1 

SLOF4DO20002 SN7133606 STATO:L ASA NOK2 50 .2:900 ODD S 9/12/2DO1 12 04 12004 43 174 :: 
-20

:'24'3 47 22,93122 LG 
1 IfIr SLOF4DO20002 SN71133608 STATO L ASA NOK2 50 A:400 0000 S 911312001 lon;120004 1111/2004 20842 -9.782 B4 i 

1 
05' 11 LG 

SLOF40020OD2 :S4846522 FOREN~NGSSPARBANKEN SEK A _1 .200 0000 s 711611999 10/27/2004 2004 4.18644 
-309212 

1 :094 32 LG 
LOFADD20002 S4646522 FOREN NGSSPARBANKEN SEK A 2000000 S 7/1611999 1012712004 1111/2004 25,118 

a 

1 
-18:~28 .7 

6,59054 
LG 

SLOF40020002 SS4845522 FORENINGSSPARBANKEN SEK A .6000000 S 7/23/1999 10127/2OD4 1111/2004 12,55930 -9,0304 60 2
.05470 

LG 
SLOF40020002 874039100 TAWANSEM~C NDUCTORMFGCO 

15 96010 8 
911,212003 10/2;/2DD4 1111~/2 04 10,99605 -1640480 -5,46875 LL 

SLOF40020002 874039100 TA:WAN SEM CONDUCTOR MFG CO -6 .2'74 7850 S 91 512OD3 
1 
0/2 12004 

1 1 
/20004 4395885 -8317300 -19214 15 LL 

SLOF4DD20002 079403780 TELEFONOS DE MEXICO SA ADR 
.1 
000000 s 7/21/2000 10/27/2OG4 11/1/20041 3,39092 _3:227 78 16314 LG 

SLOF40020002 879403?aO TELEFONOS DE MEXICO SA ADR -3000000 S 7/2 
1/200, 

1 
0127f2GD4 111,11C14 10 

7 7 
.992011 24065 

LG 
5 F 

-30000000 5 /2004 0 72762 -103,(193 2 
_J, 

LOF40020002 8794037BO T 
_ 
LEFONOS DE MEXICO SA ADR 5/10/200 

1 

1 
0/2712004 

"" I :1 

0 9e5 
58 U. 

SLOF40020002 AA80855 :2 AUSTRALIA & NEW ZEALAND BANK 
.4000000 s 1 1/2412003 10/2712004 

11/1 
12 4 5,90346 -3.73282 2.1 SO 

SLOF40020002 AA60655 2 AUSTRALIA A NEW ZEALAND BANK 
-1 

8000000 S 0/2 03 la/27/2004 11/11200004 23,81383 .20 .43506 3 1 ;08 8747 SO S 
-I,e00 0000 S 

S 
LOF40020002 AA0065582 AUSTRALIA & NEW ZEALAND BANK 121 112003 1012712004 1111/20G4 23 .6`13 83 -20301 13 3,312 70 G 
SLOF40020002 AA8085582 AUSTRALIA & NEW ZEALAND BANK -1 593 ODOO 6 

1 
2/1 512 3 

1 
0127120D4 11IM2004 23,51051 -20:668 G4 2,64247 SO 

S 2110/2 1 "/J ;.0 SLOF40020002 AA5DWS06 AMCOR LIMITED NPV -1 :300 0000 IS 2191200004 
1 
-;.004 11111004 9 4 -7:772 62 - 7478 St. 

SLOF40020002 AA60118806 AMCOR L M:TED N -a 
. 
8000000 s 004 Q/2 

/2004 
r2004 127 

1 
5 4089150 _3,:64 4 

1 
SL 

LOF40020002 AA6068808 
AMC 

RL~M TED NPVV .3 .8000000 8 211a12004 i0127120DI il/112014 1 (155 5 -22,30903 -2.65348 St. 
SLOF40020002 AASGS"De AMCOR LIMITED 

NPV 
0 00 s 2/1812OG4 10/2712004 II/j/2004 ::394 358 -82 020 -00564 St. 0 P 

SLOF4002OGD2 AA5620758 NEWS CORPORATION LTD PFD ORD 00000 
s 

Ill 
SnO04 10/2712004 1`11112004 6,39391 -6:2'97 97 

9' " 
SO 

SLOF40020002 AASe20768 NEWS CORPORATION LTD PFD ORD -2,325 0000 
6 

004 
1 
0127f2004 11/l/2004 18,58232 -1 2'8 89 2.2143 SO S 4 

4000000 S Mg 
1 Q4 9 S 

SLOF 0020002 ED4325418 BAYER~SCHE HYPO~UND VEREINBANK 312 /2004 012712004 1012912004 7.5 2 -7 .5432 -259 40 L 
LOF40020002 ED432S418 

BAYER 
SCHE HYPO-UND VEREINI&ANK -300 00DD s 312912DO4 10127/2004 

10`29nol"' 5'696 
19 .5,89074 

-, 
94 5 St. 

SLOF40020002 ED432S418 BAYERISCHE HYPO-UND VEREINBANK 
.1 
2000000 S 313or2OD4 10/2712004 1012912GD4 2276476 -23,30228 -51750 St. 

SLOF410020002 ED43254ia BAYER ISCHE HYPO-UND VEREINBANK .3000000 S 313012004 iar27/2004 10129/2OD4 5 
. 
ege 19 -5,82557 .12938 St. 

SLOF40020002 ED432541 
Y 

OUND VERE~NBANK -3000000 S 3/3"2004 
1 
0127r2OD4 1 Df29/20G4 5:190 11 1 

' 
173311 

.17 
712 St. S 40 1: BA ER :SCHE HYP 

LOF 020002 ED43254 BAYER SCHE HYPO-UND VERE 
N8ANK 

700 DODO S U31 
r2004 1 

0/2712004 1012gaOG4 13291 
12 

_13 '044 4 
1 
329 St. 

SLOF40020002 ED4942907 E ON AG NPV 8000000 S V20120D4 1012712OD4 10/20/2004 62 82142 
_54.69 

1 53 7,92989 SO 
SLOF40020002 ED5294126 MUNCHE ER RUCKVERSICHERUNGS-G 

28 
10000 S 

11 
11012003 1 0127=04 

1 
0/2W2004 2 0581 -2 :~41 

" 
1 .0 

520 
SL 

SLOF40020002 ED5520026 DAIMLERCHRYSLER AG ORD NPV :300 0000 S 12117/2003 1007120D4 10/29)2004 "2 
. 
330 2: -1'3 16 42* -886 1 

a 
St. 

SLOF40020002 ED5756025 BAYER~SCHE MOTOREN WERKE (BMW) -2000000 S 
1 
211 8=03 10/2712004 10129/2004 

' 
:441 13 -9,098 gs -65 

7 
82 SL 

SLOF40020GO2 ED5756025 BAYER SCHE MOTOREN WERKE (BMW) 
_J, 
0000000 s 1211912003 10127/2004 IQ/2912004 4220560 -4504815 -3,74249 St. 

SLOF40020002 EE4424849 IBERDROLA 
SA 
ORD EUR3 -500 0GOO 

S 
W512004 10f27/2004 1`111/20D4 101;04 ;5 0 5 : 2 19849 SL 

SLOF40020D02 EE4424049 ~BERDROLA SA ORD EUR3 -500000 a/2a12004 1012712004 
'1 

0 1 7eO 8005 St. 
SLOF40020002 EE4424649 

B 
0 S 6r2 /2004 1012712004 '1 ' '4 0:7' 7' ERDROLA SA ORD EUR3 .5000000 s 9 111112004 1 . o4 e -1010865 19811 St. S IS 12 

SLOF40020002 EE4424649 ERDROLA SA ORD EUR3 -8000000 S ;1112004 10/2712004 Il/l/2004 12.8,15 ;: .12.4"2 .7 45873 8 
LOF40020002 EE4424649 ISERDROLA 

SA 
ORD EUR3 -SGO 0000 S 12/2004 =7/200-4 11/1/2004 10704 -1 .,446 ~O 

2 
56 SL 

SLOF40020002 EE4424649 ISERDROLA 
SA 
ORD EUR3 -300 0DGD IS 

716/2004 
1012712004 1 

111 
12001 42215 1 

ZSS 
. 15801 S 

St. F40020002 EE5501908 BBVA EURO 49 -2,300 0000 6 5 004 10/27f20041 
'J",004 ~:.

.51 
1 
4 _29 7 04 4 943 1 

0 
SO 

9 
121/2004 10127/2004 111112004 0981836 92 886844 SO S 

0 
0000 , 

21 '2 LOF40020002 E17145051 ENI EUR 1 -3,950 4 -111,14 
SLOF40020002 EN548`1556 TPG NV EURO 48 -1 100GO00 

S 
3/23f2004 1012 ;12004 111112004 26,00509 -22,351 54 

3 e53 

55 SG SLOF4 020002 EN54B1556 TPG 
NY 

E RO 48 -80000 
6 

3/24/2004 
1 
0/2 /2004 11/112004 ils,912 so 597065 2,942 15 SO 

SLOF40 EN5481556 TPO NV EURO 
4 
8 .80000000 s 

312 

0 
10/27/2004 1 i/l/2004 14:10:4 00 :1,007 52 2117 08 SO 

S OF DDD0220002 0 
3,2:12 04 11/1 3 

L 4 0002 ENS481550 TPG NV EURO 48 -3000000 S /2004 la/2712OD4 12004 7 2 0 -e,043 47 1 04883 SO 

5/3/2005 
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SLOF40020M ENW1550 TP0 NV EURD 48 -300 DDDO 6 QV2004 '10127J2004 1111,2114 7,092 3D -0.47550 
ale So So SLOF4110020002 EN548 

1 
550 Too NV EURO 46 -600 DODO 8 4rmOG4 

I 
Or2712OD4 

"" 
12004 

1 
4,18459 .12,78382 1,40077 

So 6LOF40020002 EN5481556 TPG NV EURO 48 -700 0000 S 41MOD4 1012712004 II/l/2004 10,54809 -14,85887 1 . 
069 82 So 

SLOF4DO2ODO2 E84356642 SYNGENTA AG CHF8 30000 .344 IM 6 8110/2OD4 1012712004 li/i/2004 32,e5g 60 -28,05038 4,60972 So 
SLOF4DMOO02 ES7171584 CREDIT :UISSE GROUP CHFO 5000 -1,41~7 

0000 

6 
5WO04 1012712004 11/112004 48,61505 -52,08232 -3,40727 SSL r 

'LOF4002DO02 ES7171554 CREDIT UISSE GROUP CHFO 5000 -344 ODDID 8 517`120134 
1 
0/2712OD4 11 

11 
/2OD4 11,47809 -12 101 94 423 :53 L 

SLOF40020002 L87171564 CREDIT SUISSE GROUP CHFO 5000 -2090000 S 511012004 1 0,27/20 1 V112004 9 g7e SO 029 23 -313 St. r 
'LOF4002GO02 ES7171584 CREDIT SUISSE GROUP CHFO 5000 .340 0000 s 6/1012004 10127120OD44 11,112DO4 

1 
1:344 02 :112:1050 57 _650 95 SL 

SLOF4002ODM ES717l5S4I CREDIT SUISSE GROUP CHFO 5000 1170000 S 
SIII 

12DO4 
1 
0127/2004 1 1111 3 : 90389 4,13e 78 .-2 :9 

SLOF40020002 EX0237407 DLAGEO ORD 28 101/1 OSP 
.160 

10/2712003 1012712004 
l
;,,/2DO4 1 _19.018 4e 2, 

If :L 

00000 S 1 02 94 084 G LOF40020002 FX0237407 DLAGEO ORD 28 1011108P -2.3000000 8 =8J7 3 1012712004 illi/2 04 30.33,548 -27.24441 3.09 1 07 So 00 0" SLOF40020DO2 M727878 RECKITT BENCKISER ORD 10 10/19 -1200 0000 S 51`712004 10127/2004 1111/2004 32,87696 -31,709 
Do 

877 go SL F 
SLOF40020002 EX0730B31 R 

I 
ED ELSEVIER PLC GBPO 126 -3 :500 0000 S 1/1412004 1012712004 lillr2004 30,70 34 -29,04327 1.153 07 So S r 

-2,8000000 : SQ004 iaf27/2004 LOF40020DO2 FX0730831 R 
_ 
ED ELSEV :ER PLC GBPO 125 

"1 
1111/2004 24.637607 -2401741 a 

I 
gee So 

6LOF40020DO2 EX073083i REED EL8EV ER PLC GBPO 125 -300 DODO 1116QO04 
1 
01271201014 111112004 2,630 9 -2:620 30 1933 St. 

SLOF4OD2OOO2 EX0803414 SHELL TRANS TRDG ORD 25P REG -22,900 0000 S 211SQOD4 10/2712OD4 
"" 

/2004 173,07332 -154,01961 19, :53 71 So 
SLOF40020002 EX0603414 SHELL TRAN TROG ORD 25P REG -2.3- 0000 21, 7r2M 10,27/2004 1 III/If /2004 174733 1 5 27 1. 8103 So 

002 2 S DO OOGO 0/2712OG4 
I 

/2DD4 25:798 40 2::8029 42 -2295 St. SLOF4 000 EX087061i LLOYDS TSB GROUP ORD 25P -3,3 5=004 
1 8 

: 
1 SLOF4DD20002 EX0870811 LLOYDS TSB GROUP ORD 25P 

-3,8000000 

S 
5/2712004 .27/2004 1111/2004 29,705 Of -30,477 35 -77234 SL 

SLOF40020002 EXOQ76400 WOLSELEY I ORD 25P 4 DOOD 5 
1 
112110DOG l0r==41 I IIIf2OD4 

a 
27 

ISODI 

1,88826 
So 

S 
Lo 

L 00 0 
s I 

2/lrIO03 
11 

'T Z4 F4002WM EX0970400 WO SELEY I ORD 25P -3.1 
00000 1 

O/27/2OD4 11/2004 S, (174 DO 
-40 " SO 

12 e2l 17 SO 
SLOF4DO20002 EX0976400 V40LSELEY I ORD 25P -00 ODD S 

12'1 
0/2 03 10/27/2004 II/iI2DD4 

0
.84827 -5:271 21 1:577 06 So 

0 00 SLOF,10020002 EX3058750 HBOS ORD 
GBPO 

25 -2,600 ODDO S 11113112D03 
I 
O127J2DD4 I lIIr2DD4 34.691 86 .30.27848 4,413.38 So 

SLOF40020002 EX31223112 NATIONAL GRID TRANSCO PLC -1,6000000 3 3/19/2004 10127/2OD4 11/112004 11:174 75 -12,75812 91063 So 
SLOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -1,6000000 S 3r=04 1 0/27/2004 111112004 

1 

3
.7475 -12,81410 86065 So 

SLOF4DD20002 EX312:2332 
NATIONAL 

GRID TRANSCO PLC .3,9000000 S 3=004 10127/2004 JJJ/2DO4 33,33220 -31,24200 2,00020 
So S 1 7:4 8 SLOF40020002 EX3122382 NATIONAL GRID TRANSCO 

PLC 
-5,0000000 

S 
3/23nD04 10127/2004 

1111 
12004 4273359 -39.8 8 2,64671 S 

LOF40020002 EX3122382 NATIONAL GRID TRANSCO PLC -ew 0000 3/23=04 10127/2OD4 11,112OD4 5: 20 
03 .4 042 

34101 So S . -1 S Ion 
LOF4 02 FH0321847 ESPRIT HLDGS ORD HK$O 10 5,0000000 4rMOD4 712004 10129/2004 75.02033 -60,60180 15,42753 So 

SLOF40020002 FH0321647 ESPRIT HLDGS ORD HK$O 10 0000000 IS 411912004 10127/2004 
1 
0/2912004 5.001 95 -4,222 

69 839 
2e 

So SLOF4OO2OD02 FJ62OB544 EAST JAPAN RA LWAY C Y50 00 .5 OOGO s 1/8120(14 
1 
0127/20 4 1111/2004 28,62495 -24,87047 1,75448 So 

SLOF4002DO02 FJO298544 EAST JAPAN RA :LWAY Coo Y500000 -50000 
5 11MOD4 

1 =7120004 111,1200,41 26,624 N -24.01092 2,006 
04 

So 
SLOF40020002 FJO298544 EAST JAPAN RAILWAY CO Y5DDOO -10000 1/1312004 l(V2712004 111,120114 

6. 
32499 -4 .59747 42752 So 

SLOF41002OD02 FJe335171 MIT U :S ~T KYOF~141. GRP -30000 /28/2004 
1 
O/27/2OD4 11/1120041 24. 9083 -2 .27967 

1,62663 
:G 

SLOF40020002 FJ0335171 MIT:U183 S~Hl TOOKYO F NL GRP -7 0000 
S 

J/2VnD4 1 W712OD4 1 i/I/2OD4 58 
.1 
14701 -53304557 4450f 

1 
14 So 

SLOF40020002 FJ0335221 UFJ HLDGS NPV 120000 6 2/18/2004 10127rVN 
"Ilr2m 

56.70990 -56,18527 :14 3 So 
SLOF40020002 FJ6335221 UFJI HLDGS NPV .80000 211 7/2004 10127/2004 111,12004 2 39995 -27. 

71 
389 8808 0 

SLOF40020DO12 FJ0356938 FANUC Co Y50 -SDO 0000 
1 
Vi3/2003 10/27/2OD4 11/112004 2::750 10 -29,86140 

-1 .1 

05 
36 :L 

gLOF4OY2OOO2 FJ0356038 FANUC CO Y50 -500 cooo S 11114=03 1007120041 111112ON 28 75a 11 .29,73318 -977 05 L S 11 1 S 
LOF4002DO02 FJO358938 FANUC CO Y50 -3DO 0000 118/2003 0/27/2004 li/l/2004 1 7:253 08 -17,00044 -34878 St. 

SLOF40020002 FJ0357503 FURUKAWA ELECTRIC YSO ODD ODD 3/5120114 10/27/2004 ~1/112 04 20,58797 -18.58744 2.00053 '0 S 
WA ELECTRIC Y5D :DDO DODO 3(BnDD4 

I 
OQ7t2OD4 "JI20004 IZ352 78 -11,324 13 

8 
LOF400200M FJ0357503 

FURUKA 0 
1,028 55 G 

SLOF40020002 FJO357503 FURU EUECTR~C Y50 .3,0000000 S 3/ 012004 
1 
0127/2OD4 111112004 12 3 7 

1 
103 24 1,3317 54 So S FU 

KAWA 
C Y 

- 1 
1,/, 1 

:1 
7 1. 

LOF4D02D0O2 FJ0357503 RUKAWA ELECTR 50 3 000 DODO S 3111/2004 10127/2OD4 120134 2:3522 7: 0' 1' 0 344 So 
SLOF40020002 FJ6357563 FURUKAWA ELECTRIC Y50 ~3,:OOO 0000 8 3/1212004 1012712004 11111r2004 12.35278 .10,11992 U 

1,4(10 
72 SO 

SLOF4002DO02 FJ6357563 FURUKAWA ELECTRIC Y50 0000000 6 3/1012004 1012712OD4 
1 

1112004 12,352 78 .10.32013 2.023 
a 
: So 

SLOF40020002 FJ63575e3 F R KAWAELECTRICY50 -3. 
0000000 S 

311WOO41 
1 
0/2712004 

Jill 
12004 123 278 0.22070 2,1260 So 

SLOF40020002 FJ8357563 FURUUKAWA ELECTRIC Y50 -3 . 
000 DODO S 

4IISnOO4 
10/27/2DO4 

1111/2004 12'3552 78 11 .582 15 77 :3 So S 5W 1 = 
L F40020002 FJ0357563 FURUKAWA ELECTRIC Y50 -3 004 712004 f2 04 12.35278 -11,56479 787 9 So 
0 0000000 S fill 00 LOF40020002 FJ0357583 FURUKAWA ELECTRIC Y50 -2 .4000000 S 511 3/2OD4 10/27/2004 Ill/2004 9,88222 -8 

' 
58a 32 1,29390 So 

SLOF40020002 FJ0357563 FURUKAWA ELECTRIC Y50 -6000000 S Wil'120041 10/27/2OD4 ll/~/2004 2,47056 -203085 43 7; So 
SLOF40020002 FJ0496700 KON CA MINOLTA HLOGS INC Y50 -1.0000000 S 12(4/2003 

1 
0=2004 

fit 
rIO04 

1 
341804 - 0,003 03 35 : 0 So 

SLOF4OO2OOD2 FJ5496700 K=CA MINOLTA HLDGS INC Y50 .1,0000000 8 
1215/2003 

.27/2010141 1111120041 
1 
3:418 04 -13,32424 9380 SL 

SLOF40,720002 F.164IM1700 KONICA MINOLTA HLDGS INC Y50 -20000000 6 1218/2003 10/2712004 1111/2004 26.830 09 -26,11913 7 1 BOB So 
SLOF4002MU FJ6496700 KON CA M~N LTA HLOGS INC Y50 -1 OW DODO S 12/912003 

1 
0127RDO4 1111142004 1341804 -12.79952 Big 52 so 

SLOF4002DO02 FJ0495700 K02CA M NOLTA HLDGS INC Y50 -3 :000 0000 
S 

12110/2003 
1 
0127/2004 

1 '1 
12004 40:254 13 -37,35250 2 

, 
90157 So 

6LOF40020002 FJ64DO700 KONICA MINOLTA HUDGS INC Y50 -1 GOO 0000 S 12JIl/2003 10127/2004 1111/2004 13,41804 :,12 
' 
4410 :1 969 00 :G 0 

SLOF40020002 FJO498700 KONICA MINOLTA HLDGS:NC Y50 
-"DDO 

DODD SS 
2" .D03 

IW27/2004 I IJIJ2OD4 13 418 D4 2 B3 
1 

58713 So 
SLOF40020002 FJ0490700 KONICA MINOLTA HLD S NCYSO -1 000 ODOO 1211712003 IM7/2004 il/l/2 04 13,41805 -12,6026 $5538 0 

G 00 SLOF413020002 FJ0496700 KONICA MINOLTA HUDGS ~NC Y50 -2,0000000 S 1211812003 10127/2004 
11/1 

/2004 28,83009 -25,250 2: 1,577 80 So 
SLOF4oD2DDO2 FJO495700 KONICA MINOLTA HLDGS 

NC Y50 
-5000000 s 12,2412003 10/2712004 II/l/2004 6,70902 -6,45838 2526 So 

SLOF40020002 FJ6513124 MILLEA HOLDINGS IN NPV -20000 
S 

10/27/2003 10,2712004 11/112004 26.871 91 -25,07343 
1 .598 

4: So 
SLOF4D02DOO2 FJOS13124 MILLEA HOLDINGS IN NPV .1 0000 S 10/31/2003 10/27/2004 

1111 
/2004 1333595 -11,94419 39178 S S 9 

1 LOF40020002 FJ6543700 JFE HOLDINGS INC NPV -300 0000 s 5/1012004 1 af2712004 11/112004 7: 93 38 -8.77108 1:222 32 So 
SLOF40020DO2 FJ 543790 JFE H LDI NOS INC NPV -2 .go 0 S 8/ 112004 

1 
0/2712004 1 11WO04 77.26930 .68.23570 11 .03366 

So SLOF40020002 FJ:543790 JFE HO -1 .1.00 10,0000 IS 61114/2004 11111120041 29. 0 07 ~25:~041 12 S OLDINGS INC NPV ~0/277/20041 111112OD4 3 
9 
. 4,20795 So 

LOF40020002 FJ0770625 SOFTBANK CORPORATION JPY50 -500 GOOD S gr2212004 
W 

12004 23 
1 
50 

9 
1 5359 159650 S3 

SLOF40020002 FJ:7 ;0625 SOFTBANK CORPORATION JPY50 400 0000 s 912812004 1012712004 1 IIIf2OG4 2315009 
-2086 

7 

1 
7 2:202 02 S3 

SLOF40020002 FJ 7 0625 SOFTBANK CORPORATION JPY60 -2000000 S 
1 
0/5/2004 10127/2004 1111/2004 9,260 D4 -9.20870 51 34 St. 

SLOF40020002 FJO895448 TOKYO GAS CO NPV 
-8 . 
0000000 IS 3/26/2004 10,27/2004 i~111120041 29,75233 -29,52724 

22509 
So 

SLOF40020002 FJ6900644 TOYOTA MOTOR CORP NPV 
f 
0000,00 

S 
I V4=3 10127=04 

1 
112004 37,51202 .30, 

Go" 
83 6.603 10 

So SLOF40020002 FJ6900644 TOYOTA MOTOR CORP NPV -1 .600 .000 S JJ/5/2D03 
I 
G/2712004 

I JIir2O04 6002078 
48.085 4e 11,95532 So 

SLOF40020002 FJe9OO844 TOYOTA MOTOR CORP NPV -1,0000000 S 11/1112003 
1 
0/27/2004 1;1/112004 3751298 .31,18832 6,32460 So 

SLOF4002OW2 NC20 
13208 

ALCAN 
:NC ~700 0000 S 

121, 
712003 

1 
042712004 

1 
112004 33:199 57 -31, Ia5 32 2.03425 SL 

SLOF4002DO02 NC2013208 ALCAN NC -eOO 0000 8 1211 B/2003 
I 
0/2712OD4 II/l/20D4 28,45677 -27.45080 1 .005 07 St. 

SLOF40020002 NC20132OB ALCANINC -too 
GDOO S 

l2r23r2003 10/2712004 1111/2004 4,74279 4,61009 13270 St. 
SLOF40020002 453258402 -1 .4 1111/200 

506 7 
S ~NCO LTD COM 000000 8 51712004 10/2712004 11/1120 4 367 -41.19934 141143 11 
LOF40020002 453258402 NCO LTD COM -1 .1000000 S 5110/2004 1012712OD4 04 3978761 322573 

7
:530 22 So 

SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -3,055 &140 S lIrMOO3 
1 
012712004 1 IIIr2OO4 21 40e 52 :30:803 6gl 

_9.457 0 
St. 

SLOF40020002 EX0818271 SMITHS GROUP ORD GBPO 26 .3080000 S 5=002 1012MOO4 
I 
r2nOD4 4:223 18 -387986 343392 LL 

SLOF4D02OOO2 EX0816271 SMITHS GROUP ORD GBPO 25 -5000000 S 5/23f2OD2 
I 
OI2a/2oO4 

I JrjnO04 
6 85' 82 6 

' 
28743 568 

30 
LL 

SLOF40020002 EX0818271 SM ilan 
5 1 

M:THS GROUP ORD G PO 25 -7000000 S 5t2412002 1012812004 004 9 9 4 5874 10 72404 LL 
SLOF4002OOD2 EX0818271 S THS 

GROUP 
ORD G:PO 25 -920000 S 5/27/2002 

1 
0/28/2004 

1 Jr2nO04 
1,200147 -1,10952 9195 LL 

SLOP40020002 FJ6260909 DAJ NIPPON PRINTING CO YSO .2 . 
0000000 

S 
1/2212002 

1 
0128/2004 1102OG4 2745505 -25,96314 1491 91 LL 

SLOF4D02OOO2 FMB02PY20 SINGAPORE TELECOMMUNICATIONS -88,000 0000 s 111412002 
1 
O/2af2OO4 11/2120041 127074 15 .79,67790 47.39625 LG 

SLOF40020002 EX0876257 So GROUP PLC ORD GBPO 10 -1,6000000 S en,112D03 1012912OG4 
I iWOO4 

10:380 95 -7 16325 3,19770 Lo 
SLOF40020002 FJ6821 

501 
SONY CORP NPV -600000 8 

1011 
ornot IQ29/7004 1114rZOO4 208585 -2,46213 -37628 LL 

SLO 40020002 EY,0540529 HSBC HILDGS ORD USDO 50 (UK) 
.800 

DODO 6 
311012OD3 111112004 1114r2004 

1 
297 97 53 18 

4 
44379 LG 

F OD20002 FXO81827i SM ;THS GROUP ORD G13PO 25 00 SS 5n7/2002 111 /20 :2 764 918535 3 20 L SM TH G 5r2 ,, ;r2 04 SLOF4 -308 
00 0 

11/4 G4 4 39 1: 
22 SLOF40020002 EX0818271 8 ROUPOROGSP025 400 Dow 8/2002 12004 111412004 5.50342 -5,D98 84 
404 

58 LL 
0 SL F4 020002 EXO818271 SMITHS GROUP ORD GSPO 25 5 00000 

S 
512912002 Il/l/2004 11/412 G4 667928 -6,3333 54 59 LL 

LOF400020002 EX0018271 SMITHS GROUP ORD GBPO 25 :9000 DODO 8 5=2002 11/1/2004 111412004 12,38270 -11,457 27 D25 43 U. r 
L EX0818271 SMITHS GROUP ORD 'SPO 25 .80 0 00 S V2002 1 I/WOO4 

11/412 
25514 .7.68127 59387 LL S 0 

S OF4DD2oDO2 H (0,0,0, 004 ': .7 . 2. -639 If 481 17 U. SLOP40020002 EXOSIS271 SM ;T 8 GROUP ORD GBPO 25 .50 00 S 615r2o02 1111 .004 11/412 .04 B 
' a SLOF40020002 EX0818271 SM THS GROUP ORD 

GaPo 
25 -10000000 S 61612002 

. . . 

"2004 

",4,004 
13 .75858 _12 830 68 927 11 LL 

SLOF40020002 EXOSIS271 SMITH 
8 GROUP 

ORD GBPO 25 4000000 S 6f7/2002 11/112004 11/4/2DO4 5,50342 -5,13307 ~70 
35 

LL 
SLOF4DD2OOO2 EX0818271 SMITHS GROUP ORD G13PO 25 .4000000 S 6/1012002 IllirlID4 

11 
1121 ::103 43 :1 12 017 37542 LL 

SLOF40020002 EX0818271 
SM 

;THS GROUP ORD GBPO 25 400 0000 S 0/1 1/20D2 
11 " r2OO4 

"/412004 50342 S: 
1 
3820 371 35 LL 

SLOF40020002 EX0818271 SM THS GROUP ORD GBPO 25 .920000 S 8112r2002 I i/l/2004 1 J14r2OO4 1 2 579 -1,18505 6074 U. 
SLOF40020002 EX0876287 So GROUP PLC ORD GBPO 10 -1 400 

00GO S 
8/2412003 1111/2OG4 

11 
/412004 9:2637 28 -028534 2 

.95 
92 LG 

SLOF40020002 EXOa78287 So GROUP PLC ORD GBPO 10 -2000000 S 012612003 111112004 11/4/2DG4 1.3 
1 

' a' -9021 
4 41 ; 47 LG 

SLOF40020002 FJ6250909 DAI NIPPON PRINTING CO YSO :2 000 0000 s 7/2512002 
... 

/2004 1111120. ~1 .27~ 74 -25
. 
42g 32 

1.849 
42 L 

SLOF40020002 FJO540406 NEO CORP NPV I 
. 
000 0000 S 7110/2003 1 107OG4 1 l/aI2004 542 1 58 

_e 

70 75 
-1,288 1 0 LL 

SLOF40020002 FJ6040405 NEC CORP NPV 
.1 . 

000 DODO 5 7/li/2003 11/2/2004 IltBI2OO4 5 421 5e -652243 
1 10087 

U. 
SLOF40020002 AA5144692 BHP BILLITON LIMITED -3263040 S 2AI2001 llr.V2004 ;~18=04 3,45964 -1,57082 1,88882 LG 
SLOF40020002 AA6144692 SHP S~LLITON LIM:TED -1. 

Doo 

0000 S 
2(7=1 IIWOO4 I8nOO4 10602547 -4 .7800 58224 LG 

SLOF4002GOD2 AA8144692 SHIP B LUTON LIM TED 

.1 

0046960 S e12WOO 
1 

11/3/2004 1 IIaf2OO4 
1 

1 :288 4 .5 042 7: 6:245 6'5 LG 
SLOF40020002 AA6820758 

NEWS 
CORPORATION LTD PFD ORD .2750000 5 111 9/20104 IlrMOG4 1118/2004 2.2 038 -2,16439 

1159 
G CO P _2, 1 1 ,eno 2 9 S 

SLOF4002WM AAW20758 NEWS R ORATION LTD PFD ORD 
No 

DDOO S 121)2D04 IIWD04 04 15:0 00 -21.35021 209 7' So 
SLOF40020002 AA6620758 NEWS CORPORATION LTD PFD ORD -52000000 s 1122120134 11/3/2004 

111812004 
4312001 43 .48 5 .38' 24 So S 5:2 

02 LOF40020002 AA6620758 NEWS CORPORATION LTD PFD ORD ~2. 100 0000 S 2r2/2004 1 004 11/812OD4 17,41385 -106 
6 

1 
75724 S 

SLOF4D02DDD2 AASS20758 NEWS CORPORATION LTD PFD ORD Be 00 0 S 4f3O/2OO4 f3/2G04 1 IIaI2OO4 713 4 .574 15 138 9 So 
SLOF40020002 FJ6e404O6 NEC C RP NPV ~3 000 

OODO 8 
7/11/2003 1114/2004 

11 
19/2004 16 .52086 .1956729 -3 .04643 LL 

SLOF40020002 EE7111318 INDUSTOR A DE DISENO TEXTIL SA .400 00 0 S 911812001 11/512004 11/10/2004 10,35978 
-8

:090 4: 4 LG B 0 11 8 ~:2 11 
SLOF40020002 EX005605B BHP LL:TON PLC USDO 50 .1000000 

0 S 7/ 
~2/2002 11/512004 11 Or2OG4 10,51923 -5070 4:8 304 LG 

SLOF40020GO2 FJOB40408 NEC CORP NPV -20000000 S 71 M003 1IM004 11/1012004 11.050 95 13,D44 87 -1,99392 LL 
SLOF40020002 EXD05685a BHP BILLITON PLC USDO 50 -1 .8000000 S 7112/2002 11/10)2004 

1111 
512004 19,29278 -9,12781 10,16515 LG 

5nnOO5 
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SLOF40020002 EE71113ia INDUSTRIA DE DISENO TEXTIL SA 4000000 8 9/1812001 11/11/2004 lllIWO04 10,44798 -41,090 48 4,35752 LG 
SLOF40020002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV -2530000 S enwOOO I 111112004 illle/2004 20,92846 -24,18282 2,74564 LL 
SLOF40020M EXOO5W58 SHP BILLITON PLC USOO 50 JOO DOW 5 711212002 1111MON 1111612004 7,53204 -3.54903 3.98301 LG 
SLOF40020002 EE711131 

8 
INDUSTRLA DE DISENO TFXTIL SA 400 OODO S 911812001 11112r2DD4 1111712004 io,554 Oa -6.09048 4,483132 LG 

SLOF40020002 ES7110384 ROCHE HLDG AG GENUSSCHEINE NPV 470000 6 ed'2812000 1i/i2f2OO4 11/1712004 5,04490 -4,49246 55244 LL SLOF40020002 
EX0670287 BG GROUP PLC ORD GBPO 10 .1 .4000000 S &=003 11112r2OO4 1111712004 9,16877 -a.314 98 Z853 79 LG 

GLOF4DD20002 EXO8762117 80 GROUP PLC ORD G8PO 10 -3000000 S 612712003 11112rlDD4 11117/2004 1 .96474 -1,33054 02820 LG 
SLOF40020002 EF5841560 CARREFOUR EUR2 5 -3000000 6 61312002 11/15QD04 11/iWOO4 13.74282 -16,23969 -1,49687 LL 
SLOF40020002 EFS641560 CARREFOUR EUR2 5 -700 OM S srt= 1111&2004 111190004 33,013 16 -35,55929 -Z548 f3 LL 
SLOF4002ooo2 Exoa76287 SO GROUP PLC ORD GBPO 10 -3.4000000 S 6n7/2OO3 11/17/2OG4 11/22r2OD4 22,723 OB -15.147 50 7.57550 LG 
SLOF40=002 FJOU0406 NEC CORP NPV -2,0000000 S 7/11/2003 II/i712OD4 I V2212004 I MOO 60 -13,044 86 -1,68420 LL 
SLOF40020002 E14232449 UNICREOfTO ~TALIAN EURO 50 -3,7000000 S 1011drZOO3 tl/1&2004 11,2312004 19'm 94 -18,201 al? 1,79505 LL 
SLOF40020002 E14232449 UNICREDITO TALIAN EURO 50 .7,500 ODOO 8 IW17/2003 iiiiwou 1112312004 40,53433 -3e.813 94 3,72039 LL 
SLOF40020002 E14232449 UNICREDITO ITALIAN EURO 50 4,8000000 S 1012112003 11118/2OD4 11123=04 24,86108 .22,68833 2.17273 LL 
SLOF40020002 EX0876287 BG GROUP PLC ORD GGPO 10 -2,5000000 8 W271=3 111=2004 1112312004 16,70209 -11,13786 5,65423 LG 
SLOF40020002 E14232449 UN R DITO ITALIAN EURO 50 .3000000 8 IOr21I2OO3 I1/1gnOG4 11/2412004 1,82518 -1.479 07 14561 LL S ;C E 
LOF400200M E14232449 LIN CREDITO ITALIAN EURO 50 -3,7DO DODO S 101=003 II11gr2OD4 1112412DO4 2004393 -18,31240 1 .73147 LL 
SLOF40020M EX0876287 BG GROUP PLC ORO GSPO 10 -200 0000 8 6127122003 1 11191:2004 1 IZ24=04 1,35294 -89103 46191 LO 
SLOF4MOD02 FX0870287 BG GROUP PLC ORD GBPO 10 -1 .4000000 8 OnO/2003 11/19=4 11/2412004 9,47060 -6,2156 29 320430 LG 
SLOF40020002 EX0876287 SO GROUP PLC ORD GBPO 10 -1,8000000 a 711/2003 11/19/2004 11/24/2004 12.17a 47 -7,09415 4,18232 LG 
SLOF40020002 EX0989528 ASTRAZENECA ORD USDO 25 -1,000 WOO 8 401299 1 1119r2m 11,24/2004 76,08483 -74,62682 2,158 lit LL 
SLOF4002DO02 EXDS$952a ASTRAZENECA ORD USDO 25 -200 DODO 8 8/4/1099 11119120114 11124/2004 ajO3 05 -721104 a9i 81 LL 
SLOF40020002 SS5659000 ASTRAZENECA ORD USDO 25 45 0000 8 3/20/2000 1111912004 1 1/2412004 1 .832 70 -1,80857 24 111 LL 
SLOF40020M SS5659908 ASTRAZENECA ORD USDO 25 -8000000 8 3121f2OOO 111194=4 11/2412004 24 .43678 -24.63646 .19968 LL 
SLOF40020002 ssse5glicia ASTRAZENECA ORD USDO 25 -55 OODO 

a 
=312000 11119/2004 1112412004 2,24004 -2,33224 -02 20 LL 

SLOF40020002 E14232449 UNICREDITO ITALIAN EURO 50 -2.0000000 8 100W003 1 112=04 11/2512OD4 10.4552 76 -9.1198 e2 7544 LL 
SLOF40020OD2 EXO6711287 SO GROUP PLC ORD GSPO V -1,0000000 8 711/2003 1 V=2004 11/25/2004 8.75103 4.44110 2,31074 LG 
SLOF4OO2OOO2 EX0876287 SO GROUP PLC ORD GBPO 10 -6000000 a 7=003 II/MOO4 11125/2OD4 3,37597 -2,25812 1,117 a5 LG 
SLOF40020002 EX0876287 SO GROUP PLC ORD GBPO 1 0 -2.3000000 8 7=003 11/23/2004 11/2112004 15,69953 -10,38733 5.31220 LO 
SLOF4OD2OOO12 NC210972S BOMBARDIER INC -2000000 6 5(15/2003 11/23/2004 llr=004 42138 -57262 -15124 LL r 
'LOF4MOOD2 NC2109725 BOMBARDIER INC 400 0000 a 5/16/2003 11/2412004 1112MOO4 1,03825 -1,431 54 -39329 U. 
SLOF40020002 EX0870287 80 GROUP PLC ORD GBPO 10 -I .ODO OODO 8 7=003 11/2512004 11130/2004 6,96082 451023 2,44459 LG 
SLOF4002DO02 ma70287 BG GROUP PLC ORD GBPO 10 .8000000 a 71=003 11/26/2004 IIf3OnOO4 5,58866 -3,61865 1.05001 LO 
81.01`40020002 NC2109725 BOMBARDIER INC -200 OOM 6 5/1512003 11/26=4 11/3012OD4 41280 -57262 -16082 LL 
SLOF40020002 NC2109725 BOMBARDIER INC -2000000 S 5116/2003 11/2512ON 11/30/2004 41280 -57509 -16529 LL 
SLOF40020002 EX0818271 SMITKS GROUP ORD GSPO 25 4080000 8 611=002 1 If26/2OO4 1211/2004 5,92014 -5,25545 65469 U. 
SLOF4DO2OOO2 EXO8`18271 SMrrHS GROUP ORD GBPO 25 .392 OODD S OM312002 11/26/2004 121112004 5,68798 -503174 05624 LL 
SLOF40020002 NC210972S BOMBARDIER INC .3000000 8 511617003 1112012OD4 12/1/2004 61911 -1187 14 -24803 I .L. 
SLOF40020DO2 NC2109725 BOMBARDIER INC -2000000 S 6/16/2003 11/2012004 120=4 40129 .578 It) -17661 LL 
SLOF4DD20002 ES71agailt SWISS REINSURANCE CHFO 1 .80000 S 1115/2002 11/30/2004 i2r=04 53457 -74238 -20781 LL 
SLOF40020002 ES7189816 SWISS REINSURANCE CHFO 1 -90000 S I/iOnOO2 1113012004 12WO04 60139 -a29 30 -22791 LL 
SLOF40020002 NC2109725 BOMBARDIER INC -3000000 8 511WO03 11=004 12r3/2004 57154 -887 14 -29560 U. 
:LOF4GD20002 NC2109725 BOMBARDIER INC -1,5000000 S 5116=03 i2/112OD4 12&2004 3.05508 4,33571 -1,28063 LL 
LOF4DO20002 NC2109725 BOMBARDIER INC .3,1000000 8 5/20/2003 12/1/2004 12WO04 6,31383 -9,19801 -2,88418 LL 

SLOF40020DO2 NC2109725 BOMBARDIER :NC -13000000 S 5/2112003 1211/2004 12/6/2004 2,64774 -3,877 14 -1,22940 LL 
SLOF40020002 NC2 

1 
09725 BOMBARDIER NC :700 ODDO 

S 
5/2012003 i2/l/2004 1202004 1,42570 -2.07697 -851 27 LL 

SLOP40020OD2 NC2109725 BOMBARDIER INC -1,8000000 S 5r22r2003 12/112004 12/WOG4 306809 -5,28077 -1,61488 U. 
SLOF4 02ODO2 N02109725 BOMBARDIER INC -1,3000000 S 512312003 12JI/2004 12IM004 2,04774 .3.79034 -1,14250 Lt. 
SLOF4OD20002 NC2109725 BOMBARDIER INC -22000000 8 a/e/2003 12/1/2004 121WO04 4,48078 .6,55842 -2,07704 I.L. 002 
SLOP40020OD2 NC2109725 BOMSARWER INC 4000000 8 6/13/2003 1211/2004 IZWO04 81469 -1.19813 -38344 U. 
SLOF40020002 NC2109725 BOMBARDIER INC -8000000 S 611OQOO3 12/1/2004 12WO04 1,G29 38 -2,48083 -1151 45 LL 
SLOF4OO2OOOr2 NC2109725 BOM13ARDIER INC 4000000 S 611 1/2003 121112004 12MI2004 81469 .1,25008 -43539 LL 
SLOP40020OD2 NC2109725 BOM13AROIER INC -8000000 S OM212003 12/l/2OD4 121WO04 1,62937 -2.02156 -99219 LL 
SLOF40CY20002 NC2109725 BOMBARDIER INC .1,2000000 8 fV1312003 121112004 12WO04 2.44400 4,05382 .1,00958 I.L. r 

-13,15482 -2,08092 Lt 'LOF4DD20002 FJOB404DO NEC CORP NPV -2,000 OODD S 7/14/2003 12r2nOD4 121712004 11,08490 
SLOF40020002 FJ6900214 JS GROUP CORPORATION -6000000 S 3111117004 i2r212004 12f7/2OD4 10,621 2e -11,94930 .1 .32804 SL 
SLOF40020002 FJW40405 NEC CORP NPV .1,0000000 S 7/14/2003 12rAO04 12WO04 5,93928 -a,577 41 -63813 U. r 

-24,454 e3 -72752 LL 'LOF40020002 FJ6840406 NEC CORP NPV 40000000 S 7/17/2003 1MOO4 121812004 23,75711 
SLOF40020002 FJW40405 NEC CORP NPV -3,0000000 8 7111112003 12/312OD4 12/8/2OD4 17,81783 -1810827 -29044 LL 
SLOF40020002 FJO840406 NEC CORP NPV -50000000 S 7r22r2OO3 12rJ/2004 12/812004 29,08 39 -31,10562 -1,40923 LL 
SLOF40020002 FJ664G406 NEC CORP NPV .1,0000000 S 8/20/2003 12t3/2OG4 12ISnOO4 5,93028 -7,10197 -1,16269 LL r 0 

-3,0000000 S =012003 12/812004 12113/2D04 17,81043 -21,30590 -3,49547 LL 'L F40020002 FJ6640405 NEC CORP NPV 
SLOF40020002 FJ68'0406 NEC CORP NPV -1000 OODD S 8r2OI2OO3 IM004 12/1412004 5,98795 -7,101 97 -1,13402 LL 
SLOF40020002 FJ664D408 NEC CORP NPV -1,0000000 S M112003 12JR/2004 12/1412004 5,96795 -728052 -1292 57 LL 
SLOF40020002 FJ6640406 NEC CORP NPV .1,0000000 S W112003 12/10/2004 1211512DO4 5.92005 -7.2eO 52 -1 .34047 LL 
SLOF40020002 FJ6640400 NEC CORP NPV -1,0000000 S 8/2212003 1211012004 I2/IWOO4 5.92004 .7,383 13 -1,44309 LL 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A .1000000 S 7123/iggg 12/1312004 12/161204 2,42238 -1,60077 521 81 LG 
SLOF4002OOD2 SS4846522 FORENINGSSPARBANKEN SEK A -2000000 S Bmis9l) 1211312004 1211612004 464477 -3, 120 05 1.724 72 LG 
SLOF40020002 SS4846522 FORENINOSSPARBANKEN SEK A -3000000 S 814/1999 12/13/2004 1211612004 7,28715 4,70428 2,56287 LG 
SLOF40020002 EX0876287 BG GROUP PLC ORD GBPO 10 -2,500 ODOO S 7=003 12114/2004 12/1712OD4 16,79812 -11,30828 5,48984 LG 
SLOF40020002 EX0870287 BG GROUP PLC ORD GBPO 10 -0000000 S 7f3/2003 1211512004 12r2O/2004 6,130 DO 4,07098 2,05902 LG 
SLOF4OD20002 EX0876287 SO GROUP PLC ORD GBPO 10 -2.0000000 S 1017/2003 12115/2004 12,2012OG4 ig,071 10 -12,40108 a 070 02 LG 
SLOF40020002 FX0876267 BG GROUP PLC ORD GBPO 10 -7000000 6 10/812003 12ti5/2004 12120/2DO4 4767 77 -3,120 02 1,647 15 LG 
SLOF40020002 854846522 FORENINGSSPARBANKEN SEK A -500 ODOO 8 a/411999 12115t2OG4 12r2O/2DD4 12 .18856 -7,84048 4,34808 LG 
SLOF40020002 FJ8499288 KYOCERA CORP Y50 -2000000 S 4115=04 12/15/2004 12/20/2004 14,39453 .16,67020 -2,27567 SL 
SLOF4002DD02 SS4840522 FORENINOSSPARBANKEN BEK A -3000000 S a/4/1999 1211812DO4 12rll/2004 7,244 98 -470428 254070 LG 
SLOF4OD20002 ES4846522 FORENINGSSPARBANKEN SEK A -2000000 6 81011999 12118/2004 12121/2DD4 482999 -3,10762 1 72237 LG 
SLOF40020002 FHa867748 SWRE PACIFIC A HK $0 60 -2,0000000 S 12119/2001 1211712OD4 1212112004 16.08060 .10,470 18 5,601 42 LG 
SLOF40020002 FHOO87748 SWiRE PACIFIC A HK SO 00 -5000000 S 111012OD2 12117/2004 12/2112004 402015 -2,70157 1,31858 LG 
SLOF40020002 FJ6499266 KYOCERA CORP YSO -200 ODOO 5 411902DO4 12/17/2004 12=004 1437284 -16,55202 -2 .17978 SL 
SLOF40020002 FJ04902e6 KYOCERA CORP YSO -200 ODDO S 411MOG4 1211712004 1212212004 14 .37283 -10 552 e2 -2,17979 St. 

SLOF4OO2OOD2 
FJ6900214 JS GROUP CORPORATION -400 GDOG 8 3J1e/2OD4 12117/2004 12=004 6,987 00 -7,98620 -97840 St. 

SLOF4DO20002 FJOI)GO214 JS GROUP CORPORATION -300 DODO 8 311712OD4 12/1712004 12=004 5,24085 .6,10591 -92506 St. 
SLOF40020002 SS4846522 FORENINGSSPARBANKEN SEK A -6000000 S miggo 12r2O/2OD4 1212312004 14,71019 -932264 5,38735 LQ 
SLOF40020002 SS4846522 FORENiNGSSPARBANKEN SEK A 30D 0000 S 1111311999 i2f2O/2OG4 12123f2DO4 735509 -4.63744 2,81765 LG 
SLOF40020002 SS4840522 FORENINGSSPARSANKEN SEK A -500 DOGO S 81i3liggl? 12/2112OD4 1212712004 12,24741 .7,66241 4.68500 LG 
SLOF40020002 SS4546522 FORENINGSSPARBANKEN SEK A -6000000 S 811311999 12012004 12/27/2DO4 14,59689 -027890 5.41793 LG 
SLOF40020002 FJO900214 JS GROUP CORPORATION -7000000 8 3/1712D04 i2r2212004 1212812004 12 .25369 .14,387 13 .2 .13354 SL 
SLOF4DD20002 E.X3134866 BARCLAYS ORD GBPO 25 -7,9000000 S 7/1&12002 12/23/2004 12/3012OD4 87,75959 -61.93161 25,82798 LG 
SLOF40020002 FK6773818 SAMSUNG FLECTRS CO CO PRF -3600000 6 1111312000 12123/2004 12r27/2004 98 .93399 -22,95736 75 .97063 LG 
SLOF40020002 F.169002i 0000 S W1712OG4 12/2412004 12/29/2004 7.082 &4 -8.221 22 

-1
. iSS 38 SL 

02.719,505 48 -82.255,258 06 10,433 .350 42 

SLOF40020OD2 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) -3000000 XRW SM12002 7/26/2004 000 000 0 DO LG 
SLOF40020002 EFBOiXHS8 ACCOR EUR3 (SIR 26-JUL-2004) ~600 0000 XRW 5/712002 712812004 000 000 000 LG 
SLOF40020002 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) .3000000 XRW 5/iOnOO2 7/2612004 000 000 000 LG 
SLOF40020002 EF9OIXHS8 ACCOR EUR3 (SIR 28-JUL-20D4) 4000000 XRW 7r25/2002 7/2eI2OG4 0 GO 0 DO 000 LG 
SLOF4DD20002 EFBOIXHS8 ACCOR EUR3 (SIR 20-JUL-2004) -4000000 XRW 712WOO2 712612004 000 000 000 LG 
SLOF40020002 EF:OIXHS8 ACCOR EUR3 (SIR 28-JUL-2OD4) .3000000 XRW 81712G02 7/2612004 000 000 000 LG 
SLOF40020002 EF 01 XHSa ACCOR EUR3 (SIR 20-JUL-2004) .2000000 XRW 611312003 712WOG4 000 000 000 LG 
SLOF40020OD2 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2OD4) -3000000 XRW 6/i3r2DO3 7/26nOO4 000 000 000 LG 

00 :1116/20 3 712612004 000 000 000 LG SLOF40020002 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) -2 00000 XRW 0 
SLOF4OD20002 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) .20 0000 XRW 

1 
gf2003 712612004 000 000 000 LG 

SLOF4DO20002 EF801XHSB ACCOR EUR3 (SIR 26-JUL,2004) .2000000 XRW enOI2OD3 7121112004 000 000 000 LG 
SLOF40020002 EFBOIXHS8 ACCOR EUR3 (SIR 2&JUL-2004) -2000000 XRW 6124/2003 712512004 000 000 000 LG 
SLOF4DO2OOD2 EFBOIXHSO ACCOR EUR3 (SIR 26-JUL-2004) -1000000 XRW 6125/2003 712MOO4 000 000 000 LG 

SLOF4002DO02 
EFBOIXHS8 ACCOR EUR3 (SIR 25-JUL-2004) -5000000 

XRW 
9/30/2003 Tf2MOG4 000 000 000 SG 

SLOF40020002 EFB01XHSB ACCOR EUR3 (SIR 2e-JUL-2004) -2000000 XRW 10/112003 712812004 000 000 000 SG 
SLOF40020002 EFSO iXHS8 ACCOR EUR3 (SIR 28-JUL-2004) -2000000 XRW IOr212OO3 712WOO4 000 000 000 SG 

S 
L F40020002 EFBO ACCOR EUR3 (SIR 20-JUL-2004) -2000000 XR 1017/2 03 7/2512004 000 000 000 SG 
0 

1 
S OF40020002 IXHS : ACCOR EUR3 (SIR 26-JUL-2004) -2000000 XRwW oia=003 7126/2004 000 000 000 SG L EFBOIXFIS 
SLOF40020002 EFBOIXHS8 ACCOR EUR3 (SIR 28-JUL-2004) 4000000 XRW 10/912003 712512004 000 000 000 SG 
SLOF40020OD2 EFB01XHSO ACCOR EUR3 (SIR 26-JUL-2004) -2000000 XRW 10110/2003 712612004 000 000 000 SG 
SLOF40020002 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2OG4) -2000000 XRW IW14/2GO3 7/2e,,2OO4 000 000 000 SG 
SLOF4002OOD2 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) -8000000 XRW 10116/2003 7f28nOD4 000 000 000 SG 
SLOF40CY20002 EFBOIXHS8 ACCOR EUR3 (SIR 26-JUL-2004) -300 GODO XRW 1D/17/2OO3 712612004 000 000 000 GG 
SLOF40020002 EFB01XHSO ACCOR EUR3 (SIR 26-JUL-2004) -3000000 XRW 1012012003 712WO04 000 000 000 GG 
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:LOF400020002 EFBOlXHS8 ACCOR EUR3 ~SM 26-JUL-2004~ -2000000 XRW 
1 
0121/2003 7f2WOO4 000 000 

1 
00 

so LOF4 020002 EFSOIXHS8 ACCOR EUR3 28-JUL 2004 -2000000 XRW 10123/2003 71MOD4 0 DO 000 1100 
SG 

UR3 j:R fR 20_JUC 
SLOF40020OD2 EFBOIXHS8 ACCOR E 

.2004) 
-2000000 XRW 1 Df3l/2003 7/26nOG4 000 000 - ---ODD SO 

SLOF4002DO02 FJO084045 YAHOO JAPAN CORP JPY50000 00000 BVA NA 411rlOD4 DOD 000 000000 
SLOF40020002 FMB02PYIO SINGAPORE TELECOMMUNICATIONS 0 ODOO OVA NA 

0"

.00 

0 
GO -2,882 5a -2 Be2 58 000 r 

'LOF40020DO2 FMB02PY26 SINGAPORE TELECOMMUNICATIONS 00000 BVA NA _911/2004 000 -38,20040 -3! 20040 
1: :: 41 .06296 -.1 

, 
06294 

SLOF40020002 EN4970955 VNU NV EUROD 20 00000 CD NA 5/1312004 5113r2OD4 000 1045 
SLOF4002OOD2 EN7108041 HEINEKEN NV EUR2 0 DOW CD NA 512Of2OO4 5=004 1481 000 

1 
4 
at 

SLOF4DD20002 XXQI234S8 EUR(EURO) 
0 
0000 CD NA SnO/20041 8=2004 092 000 

0 

02 SLOF40020002 ES71171554 CREDIT SUISSE GROUP CHFO 50DO 
00000 

CD NA 7113/2004 7/i3MO4 3,53224 000 3,53224 
SL
.F40"2OOO2 

ES4356042 SYNGENTA AD CHFO 30000 
00000 

CD NA 7/1 
OnOD4 

7/ignOD4 
1 
82405 

0 
00 1,82405 

SL.F40020002 EF4043302 FONCIERE LYONNAISE EUR2 00000 CD NA 712&2004 7/2812004 
1 
2847 

000 1 
2847 

SLOF4002OW2 
ED54 16836 AVENTIS EUR3 62 

0 
0000 CD NA 8,12arlm 8020,12M 30.73240 0 00 30732 

40 SLOF40020002 FMB02PY18 SINGAPORE TELECOMMUNICATIONS 
0 
DODO CD NA 91112004 0/1/2004 2,85258 0 00 202 

W SLOF40020002 FMB02PY26 SINGAPORE TELECOMMUNICATIONS 0 
0000 

CD NA 
9/112004 qjlf2OII4 

38.20040 0 00 38.2004, 
SLOF400200M EN4070955 VNU NY EUROO 20 

00000 
CD NA 

WiO/2OO4 Wior2OG4 
951 000 

0 
S, 

SLOF4ff2OO02 EN7154185 ING GROEP N V CVA EURO 24 
0000 C 

NA lyt7f2OO4 S/17=04 
I 1 0 

SLOF40020002 
EX0573439 CENTRICA ORD 5 519P 00000 CD NA 

1 
111712004 1111712004 . DO Do .2 DO 0 0 'Ile, 00 lea, 

SLOF40020002 
EX0573439 

CENTRICA ORD 5 SISP 00000 CD NA 
"" 

712OD4 
"" 

7/2004 17,16939 000 17, 
1 
6939 

SLOF4DO20002 SDO123458 OKK (DANISH KRONE) 00000 CW NA 3/29/2DD4 3/2WOO4 -001 000 -001 
SLOF40020002 FK4042819 SAMSUNG ELECTRONIC GDR REP IR 0 ODOD CW NA 4WO04 41=04 14 10 0 Do -14 to 

05,41803 000 95,41608 

SLOF40MOO02 FMO175208 OBS HLDGS SGOi 53,000 DODO SO NA 41?r2OD4 000 278.01150 278,01150 SO 
SLOF40020002 FM6202938 SINGAPORE TELECOM SGOO 15 790,00D DOW SO NA awM 

0 
00 

1 
84,13530 0 00 SO 

SLOF40020002 EFBOIGZDa AIR LIQU:DE EUR111 200 DODO ED NA 0115/2004 
0 
00 ou 34 

1
.96234 SO 

0002 EFI3OlGZDeAJRLIQUDE L' EUR 
1 

2000000 SO NA 
00 

: LOF4002 Of 512 04 1 1 1 1 .98971 SO 0 ( ) R11 1 .00 ::: 
:L F4DO2OOO2 EFBOIGZD8AIRLIQUIDE U EU DO 0000 BID NA 81'15/20004 

, 

0 

Ogg to 
SO 

SLOF40020002 EFS0fGZD2 AIR L:QU;DE ~L.)) EURill 3OODDCO 
SO 

NA 6115cm 000 3,133000 3,030 
W 

SO LOF40020002 EF130IGZDe AIR L OU DE L' EUR 
1 

1000000 SO NA l.DO4 000 
1 ge 

981 00 SO 
:LOF40020002 EFBOlGZD:AJRLQU:DE~L~E Ril 3000000 SO MA 6115/2004 

0 
Do 2,9987108 2.07100 SO 

:LOF40020002 EFB01GZD AIRL:QUOE L: 
EUR11 

300 ODOO BID NA 
8jl5nOO4 0 

00 2,77398 2.77398 SO 
LOF4002WO EFSOIGZD! AJR LIQU~DE (L') EUR,1 11 200 DOW SO NA 

(VIW004 0 
Do 1.82733 1,827 

33 
SO 

SLOF4002DO02 EFBOiGZDE AIR LIQU 
DE 

(U EUR 1 00000 SO NA 61 512004 
0 
00 86775 86775 SO 

SLOF40020DO2 EFBOIGZDe AIR LIQUIDE (L'~ EUR11 20000000 SO NA 61115/2004 
0 
00 2. 

10061 
2 

' 
10' al SO 

S 4 00 1,04 I'D4 6 SLOF40020DO2 EFBOIGZDe AIR LIQUIDE (L-) EURI 1 300 DDOO SO NA 611512 04 
0 
00 3.12436 3 

1 
2438 SO 

00 LOF40020M EFS0IGZDf A R L 0 ~D 
- 
~L' 
) 
EUR111 

I 
DO DODO SD NA SO 5nDO, 

0 0 
550 SO 

SLOF40020002 EFBOlGZOI! AIR LIQUU DIE= U)EUR, 1 
000000 

SO NA 61=004 000 1,0595157 
1 .05 

7 SO 
SLOF40020002 EFBOIGZDe AJR LIQUIDE (L-) EUR11 2000000 SD NA 51 5/20 000 210 34 2,10: 134 D 
SLOF,10020002 EFBOIGZD9 AIR LIQUIDE (L-) EURI I 1 0 DD00 SO NA ..2 04 

1, 
00 1:0487 18 I .D47 

1 
SO 

SLOP40020M EFBOIGZDBAIR L;OUIDE (L')EURII 4:7 DODD SO NA 
all 

512004 000 4407340 4 073 4: SO S I ell r 
At 1 :4 1 LOF4002DO02 EFSO GZD: AIR L QUIDE (1.1 EUR11 1000000 SO NA Sr2004 000 1: 08 83 1 OS :1 SO 

SLOF4OD2DDD2 EFBOlGZD R LIQUIDE(L')EURil 00000 SO NA 6/15/2 Ono 
1 
36 55 36 5 D 

SLOF40020DO2 EFBOlGZDe AIR LIQUIOE (L) EUR11 
1 
0000000 SO NA &1 512004 000 1:3aoG 71 

1 . 
36071 SO 

SL0F4DD2OD02 EFBOI GZDa AIR LIQU;DE ~Q EURI 1 1000000 :D NA 511 5120 000 1,361 02 
1 
30102 SO 

SLOF4002DOO2 EFBDIGZDe AIR L:QU,DE L'~EURil 
1 

00 0000 
D NA 6115n004 000 1 33403 1 :334 03 SO 

SLOP40020OD2 EF4011401 A R L OU DE (L' EURII 2 0 D NA 6/2412 
0 
00 

1.962 34 i,Qe2 
34 SO 00000 S 198 S 

SLOF4OD2ODa2 EF4011401 AIR LIQUIDE (L-) EUR11 20 ODD S (V24f2DO4 000 1,9 971 971 0 
SLOF4DD2OOO2 EF4011401 AIR LIOUIDE jt~) EUR11 

00000 
SO NA e/2412OD4 000 9:9 10 999 10 D 
D NA 

004 
SLOF40020002 EF4011401 AIR LIQU:DE ~!..) EUR11 30 0000 SO NA 6124/2004 000 3030 

3,
:30 00 SO F 1000 9 1 :0 

SLO 4002ODD2 EF4011401 AIR LIOU DE L-) EUR11 00 SO NA 6n4/2DO4 000 
8 

0 

Ol 'o 
SO 

S R 8/2 a S SLOP40020002 EF40li4O1 A R L QUIDE (L') EURil 3 0000 6 
NA 

=412004 000 2,97108 2.11 D 
L0F4DD2OOO2 EF4011401 A: L:QUIDE (U) EURII 30 .0. D NA 4120" 000 2,77398 2 773 :8 SO 

SLOF4002DO02 EF4011401 A R L:QU:DE ~L ~ E RIJI 20 OGOG ED NA Sn4/2OD4 000 1 . :27 33 1,827 33 So 0 
SLOF4002ODD2 EF4011401 AIR L OU DE L: EUR 10 DODO SO NA Sn4/20 4 000 8775 86775 SO 
SLOF40020002 EF4011401 A R LIQUIDE (L) EURII 2 0000 SO NA W412004 000 2. too 

6 

1 
2.1 

0 
SO 

SLOF4OD20002 EF4011401 AIR LIQUIDE (U) EUR11 300000 SO NA Sn4/2 04 000 3.12 36 31240631 SO S 
0 

on 
0 4 6 LOF4002DO02 EF4011401 A R L:QU:DE ~L ~ E Rli 10000 So NA 4/2004 000 1,0455 1 .04550 SO 

SLOF40CY20002 EF40li4OI =LQUIDE L: EUR 
it 1000000 SO NA e/24/2004 

a 
00 1,059107 

1 .05g 17 
So 

SLOF40020002 EF40114O1 AIR LIQUIDE (L I EUR11 2 0000 SO NA W 12OG4 000 210834 2,10834 
"D 

U 
SLOF40020002 EF40li4O 

I 
AIR LIQUIDE W) EUR 

11 
100000 So NA 812412004 000 1,047 

1 
a 1047 18 SO 

SLOF40020002 EF4011401 AIR LIQUIDE (L-) EURII 
48 

0000 SO NA SQ412 4 000 4,07348 4,07346 
So SLOF4OO2ODO2 EF4011401 AIR LIOUIDE (L) EUR11 10 DDDO :D NA Sn4/2DO4 000 

1 
40 83 1 40883 SO 

SLOF40020002 EF40li4O1 AIR LIQUIDE (L) EURil 100000 0 NA en4rAnt 
coo 

6580 55 1360 65 SO 
SLOF40020002 EF401140i AIR LIQUIDE (L-) EURI I 

1 
00000 So NA 01202004 

o 

00 1,36871 
1 
350 71 

SO 

SLOF40020002 EF4011401 AIR LIQUIDE (L') EUR11 to 0000 So NA 
8124r2004 

n 
00 

1 
36102 1,38102 So 

SLOF4002GOD2 EF4011401 A R LIQUIDE (U) EURI 1 10 000 SO NA Sn4/2 04 
0 
00 

1. 
33403 1,33403 SO NGAPO 0 7,2 0 1. 3 00 

SLOF40020002 FMO292938 SI RE TELECOM SGDO 15 33,0000 
000 

SO NA 312OD4 00 3 002 8 0 SO 
SLOF40020002 FMO292938 SINGAPORE TELECOM SGDO 15 20 GOO 

000 
712 12004 000 78932 

('00 
SO D~~ SO A 

1, SLOF40020002 FM6M038 SINGAPORE TELECOM SGDO 15 so NA 11= 000 ": 
0 a 

00 SD 
SLOF4OD20002 FM8292938 SINGAPORE TELECOM SGDO 

1 
5 342400000 SO NA 712 004 000 32,le7 32 

0 

00 
So 

SLOF40020002 FM6292938 SINGAPORE TELECOM SGDO 15 20:000 0 00 SO NA 7/3Dar2104 
000 

24428 12 
0 
00 SO 

00 SLOF40020002 FMO292938 SINGAPORE TELECOM SGDO 15 290000000 SO NA DO 27244 2 
00 

SO 
SLOF40020002 E0802NS29 SANOFI-AVENTIS EUR2 (FULL 0113 0000 SO NA W12M 

0 
00 71,839 

- 
71 .1: D3 SO S 

0 NA 8/1012 0 
0 

0 03 
0 
00 So L0F4D02DOO2 FM0292938 SINGAPORE TELECOM SGDO 15 176 ODD DODO S 

0 
0 165,348 

0 NICAT!O S 200 911/2004 000 000 00 SO St. F40020DO2 FMB02PY18 SINGAPORE TELECOMMUN N 04 9 SO NA 0 
SLOF4DO20002 FMB02PY28 SINGAPORE TELECOMMU CAT 

ONS 08 

0 
SO NA qjIr2OO4 000 000 

0 
00 SO 

8'0 SLOF40020002 E05696585 SANOFI-AVENTIS EUR2 1 .3 DOOD so NA OM012004 000 71,83903 7183903 SO 
SLOF40020002 23304Y209 DBS GROUP HUDGS LTD SPONSORED 15' 000 

0"'0 
SW NA 417/20 4 0 

Do 
-278 Oi l 50 -278,011 50 SW 

-7 
. 
11 
3 
0000 Sw NA 

S~W 
000 00 00 Sw SLOF40020002 EN8473904 VNU NY EURO 20 

_ 

004 

0 

0 SLOF40020002 ENBOOVVrr AEGON NV EURO 12 (STK DIV -07,526 0000 SW NA 511812004 0 DO 000 000 Sw 
SLOF40020M ENB0fQJ89 ASN AMRO HLDGS NV EURD 58 

_eB 0300000 SW NA 5"24)2DD4 
000 

ODD 

0 
DO SW 

SLOF4002DO02 FM6810754 SINGAPORE TELECOMMUNICATIONS -19600 0000 Sw NA OrIV2 000 -154,13536 
0 
0 Sw 

SLOF40020002 ENS45909 ING GR EP NY CVA EURD 24(STK -36:050 
0 

NA 6/412004 000 000 
0 

00 
Sw 

0 0 000 0 SW SLOF40020002 EFS484760 A R LIQUIDE(L-) EUR11 (SIR .3 .7870000 SW NA D4 000 3879301 -38793 1 Sw 
SLOF40MOM EFBDIGZDe AIR LIQUIDE JIL-) EUR11 -3 787 DODO SW NA 6/2412004 000 w3l!:793 01 -38,79301 SW 
SLOF40020002 874039100 TAIWAN SEMICONDUCTOR MFG CO -01380 Sw N 8/14/2004 

0 
00 

. 

1 

38 
-1 38 SW 

SLOF40020002 FM6810754 SINGAPORE TELECOMMUNICATIONS -33.000 0000 SW NA 7/2312004 000 .31,00238 
0 
00 Sw 

SLOF40020002 FM6810754 SINGAPORE TELECOMMUNICATIONS -20 000 DODO SW NA 
712&20(14 

000 18 .78932 
0 
00 Sw 

SLOF40020002 FMSB10754 SINGAPORE TELECOMMUNICAT ONS -19,000 DODO Sw NA 7/28/2004 000 -1784986 
000 

Sw 
SLOF40020002 FM6810754 SINGAPORE TELECOMMUNICATIONS 3424 000 SW NA ;/2 0 4 000 32 1 7 32 

0 
00 Sw 

SLOF40020002 FMOBID754 6 NGAPORE TELECOMMUNICATIONS ~WOOO 0000 
SW NA 

/390/122 0004 0 00 -24 :462e 
1 
2 

0 
00 Sw 

SLOF40020002 ED54`16838 
AVENTIS 

EUR382 .1 300 DODO Sw NA &WO04 
000 

.99,47659 -99,476 59 SW 0 0 
SLOF4OO2ODD2 FMO610754 SINGAPORE TELECOMMUNICATIONS .29,000 0000 SW NA &W004 000 .27,24452 0 00 Sw 
SLOF40020002 FM6810754 SINGAPORE TELECOMMUNICAT ONS 1780000000 Sw NA 

alo/2014 
000 

.1 
65,34803 000 Sw 

SLOF40020002 ENS496502 VNU NV HARRLEM RIGHTS FROM ST -6 :548 0000 SW NA 
..,2OD4 

00 
000 

000 Sw 
SLOF40020002 EN8494903 ABN AMRO HOLDING NV RIGHTS -401300000 

SW 
NA 813112004 000 000 000 Sw 

SLOF40020002 EN802G352 ING GROEP NV CVA EURO 24 STK .23,850 0000 Sw NA 911012004 000 000 000 Sw 
S OF40020002 ENB02.161.8 AEGON NV EURD 12 (STK DIV -12 000 000 L 320 

'000 SW 
NA 9/2412004 000 Sw 

.SLOF40020002 EDB02NS29 SANOFI.AVENTIS EUR2 (FULL .3 DODO SW NA 9f3O/2DO4 002 -1 
1 

. : 03 -71.83903 SW Do . 
.2T 38 94 -27,63894 

92,815,024 56 -32,3S4,950 96 10,460,064 50 

Reaload Gauftss- FFX Contracts 000 .255,53305 -211.11301 

R slized Settlement GIL ID cost 

000 
j 

" 
2 -385.5, 8 

22 
P=Ptrn,~. .. 

R:a0zed Currency G/L- Non Base 000 2:o:'4'.' '24 210:113 14 

R :Hz:d Cn:ncy G/L- DMdend 

0 
Do 10.093 92 040939 

R : la d Cu ncy GIL- Interest 

o 
00 412 

1 
9 

1 
219 

Jour.n.1 Entries on Futures Contract 
0 
00 000 000 

GRAND TOTAL 92,alS,024 56 -02.738,391 so 



GRAND TOTAL 3,952,550 00 -2,0110,997 85 

5/3/2005 

AJfr*d P Voan Foundaton 
Tax ID no 13-1823877 
Sild.M ., lnl.,..tbn .1 

SLOF40030002 999066830 SILCHESTER INTL VAL EQTY TR LP -1,7089310 8 4/11/2003 1=004 1/30/2OD4 01 .47500 -33.64399 27,631 111 SO 
SLOF4003OW2 :99060830 :~LCHE :TER INTL VAL EQTY TR LP -11 :411 2931D S 4/11/21303 207004 2/9/2004 49.00: 00 -27,01371 22,05429 

So S I _I, 6:8D 6 Moo 0 1/2 800 _3 SLOF4003OW2 99068830 LCHE TER NTL VAL EQTY TR Lp 
- 

758 4/11/2003 2r2g/2004 2112M004 62 
' 88 

. 
3.60229 29,2887 

1 
SO 

SLOF40030002 099066830 S LCHE :TER INTL VAL EQTY TRR Lp 752 50 5 4/1 3 3/3112 
04 

M 004 M 24 3,53336 2171464 80 
LOF40030002 999066830 SILCHE 

TER 
NTL VAL EOTY T LP 

_10, 
6007040 S 

4111/2003 
411/2004 4/anDD4 59905300 -317 :11 2 21 2

., 
:.0 70 SO 

SLOF4003OW2 ::066830 S ILCHESTER INTL VAL EOTY TR 
Lp 

_-I 110 S 411112003 4130/2004 
4,30,20D4 

62:505 00 -33 445 44 29.1 
1 

9 
W LG ,:74 4 . 

SLOF40030DO2 9066830 SILCHESTER INTL VAL EQTY TR LP 1 47 : 010 4/1112003 5/1/2004 6/1012004 410.74600 -219,57287 191,17313 LO 
SLO 400 0002 T -1741 M 41112003 5/31/2004 6M1120 62 450 GO -33 :3 a oa :9 2 29,12192 LG 0 F 3 9:066830 ::LCHESTER INTL VAL EOTY R LP 

i 
D4 

LOF40030002 066830 LCHESTER :NTL VAL 
EQTY 

TR LIP -i 1 608 2430 : 4/11/2W3 6/1/20134 (11712004 418 15: 00 22209418 194,064 :2 LG 
0 SLOF40030002 GOODS6830 SILCHESTER NTL VAL TR LP -1,72521 4'1~12103 W0/20D4 

6130no 
63:.7 

00 
-3300750 3 7 1 00 LG 

SLOF40030002 
9 8830 

6 
C 

I 
EOTY TR LP -15.633 74-0 : 411 

.003 
7/112OD4 7/9/200D44 577 

8: 
700 .299: 

11 
1 
9 

1 2708:7655 9 LG S 0 :9 08 8 S:L HESTER NTL VAL EOTY a 
0 0 9 00 1 am .,0 SLOF4 030002 9 D66 30 LCHESTER INTL VAL EQTY TR LP -1.72519 S 4/1112 3 7/31/2004 7131/2004 2:1137 00 -33,00727 29,50973 LG 
L F003 002 9=830 SILCHESTER INTL VAL EOTY TR LP -5 1870 8 4/1112003 81 /2004 004 2605 0 : 00 25500 967830 L S 
OF4003DDD2 

1/200 
B/31/20 

':955 10 
2 0 

L TR LP :7752 47 100 4/1 3 D4 W1120 235 00 -32 94 390 Lr :9 W8830 ::LCHESTER :NTL VAL E(ITY 1 2 04 8 
0 G OF 0030002 99 

H ST 
L 4 9008830 LC E ER NTLVALEQTYTRLP -1,5165870 S 4 11/2"03 9/1/2004 90/2004 5490500 2201803 25,88897 L 
OF40030002 9990116830 S:LCHESTERINTLVALE TYTRLP -1,7104520 S ' 

11 
003 9130/2 9/30/2004 6377100 32:725 14 31,045 La SL 

a 
41 . 

M _1 . 1/200 0 10131/20 7 SLOF40030002 999066830 S LCHESTER NTL VAL EOTY TR LP -11:114 15100 4/1 
112003 1 

0/1120M 10/6/2004 389 :793 
00 

-200 
' 
028 87 iag 764 88 LCG) 

SLOF40030002 99906 30 S:LCHE5TER INTL VAL EOTY TR LP 4/1 3 1 0f3l/2 D4 04 649 200 -32:451 84 32,48020 
LG 0 ::30 _4 

1 0 LOF40 30002 06 6 LCHESTER INTL VAL EOTY TR LP -2,0 049 S 4/11120 3 11/112004 111412004 94.4 2 0 72 3 47,23217 LG S ::9 1,676 
0 0 11/30/2 1 :4 35,52759 LG LOF40030002 oosem SILCHE :TER INTL VAL EOTY TR LP . 7010 S 4/11/2003 004 11/3012004 07,80700 -3207 

1 SLOF4 
TLV 'Ty T 

P -2 114121 4/1 
1/2003 1 

21"2 04 12'72 4 '2 
09300 -56:985 (17 83,11033 L 

0030'02 go 0 ::L HE TER :N 
p II0 ~O. 11200 

.LOF4.30.. .9=330 LCC.E .TER TLVALL EEOTY TRR LL 4/1 3 1 .1120004 1 .1120.'. O.P.17 .. ll :,7. 38,141 82 LGG 
-2 
.6. Zyl ,~ 

3,952.550 00 1.8111,652.15 



9:00 36 : L H 00 1 0 1 SLOFOODOO002 9 5 a E 
MAN 

:ROS MERCHANT BKG: : U 0 0000 CW 10/12=04 1011=004 
SLOF60080002 D05368 LEHMAN ROB MERCHANT BKG U 0 00 CD 2r2QI2 04 2W2004 

GRAND TOTAL 4,274,490 49 0 00 ULXI:,2~19L4.490,49 
P = Purchase 

5/312005 

Allied P Sloan Foundation 
T
.- 

ID no 13-1823877 
Lehman Brothers Merchant Partners 



5WO05 

Affrad P Sloan Foundation 
Tax ID no 13-iB23877 Bain 

Capitol Fund V-B 

SLOF60070002 99SU29820 HAIN CAPITAL FUND v-B L P 0 0000 CID NA 4/15/20D4 4/15120134 2.53 U 2.589.099 00 
2,559,099 00 000 2,5119,I)DI) DO 

GRAND TOTAL 2,589.009 00 0 00 



GRANDTOTAL 4,093,549 51 -89,588 

S1412005 

Allied P Sloan Foundation 

T" 
10 no 13-1023877 

Bain Capital Fund V1 

- 
lim 

SLOF6 0030002 855912108 5TERICYCLE INC CUM 8.050000 6 NA 08/2512OD4 012004 420 .2111 51 -437,89137 -7 i . 6102 80 
425,28151 -432,89137 -7.60986 

SLOFOOO80002 :::047873 0 DODO AVG NA W512004 0 00 ~363,331)3 08 -383.303 Oa 
SLOFOO080002 047673 BAIN CAPITAL FUND VI L P 0 DODO AVG NA &25/2004 000 303, 0308 303,30308 
SLOF8008DO02 999047673 BAIN CAPITAL FUND VI L P 0 DODO AVG NA 6125/2004 000 303,303 Oa 383,303 Oa 

000 363.30308 383,30308 

SLOF6008DO02 999047673 BAIN CAPITAL FUND V! L P 00000 CD NA 12130/2003 12130/2003 971,80900 0 00 971.80900 
SLOFWWW02 999047673 BLAIN CAPITAL FUND V1 L P 00000 CD NA 2)412DD4 2J4r2DO4 208,245 DO 0 DO 208,24500 
SLOF60080002 999047673 BAIN CAPITAL FUND VI L P 00000 CD RA 214/2004 214120014 254.00800 000 254,00800 
SLOF60080002 999047673 BAIN CAPITAL FUND V! L P 00000 CD NA 5/19=4 S/IWODWI 440,30800 000 440.38800 3 0 
SLOF:DO 00 2 999047673 BAIN CAPITAL FUND VI L P 00000 CD NA 815r2OO4 &WOO4 409,87100 00 40987300 SLO .:.0 00 

F 02 999047673 BAIN CAPITAL FUND VI L P 00000 CD NA WO12004 W012DD4 530,90 00 0 530.981 00 
SLQF6DOaOO02 9990470173 BLAIN CAPITAL FUND V! L P 00000 CD NA 1011gnOO4 

55 00400 
000 

'5 OD4 00 io"19noe'l 3,6 26300 00 3.0 268 00 



1 

EVA 



GRANDTOTAL 350.06551 a 00 E"7 

5/4/2005 

Alfred P Sloan Foundation 
T.. ID No 13-1623877 
BCM Capital Partner. 

SLOF60140002 999053071 8CM CAPITAL PARTNERS LIP 0 0000 CD NA W30/2004 0/30/2004 350,00551 000 350,00551 
350.0al; 51 000 350,00551 



GRAND TOTAL 7.49370 0 00 

5/41/2005 

Alfred P Slo-n Foundation 
Tax 10 No 13-11123877 
Citicorp M~onlne Partners 

RIDAT" zMUFAIS~-
iwlgm~~mm' 99 CITICORP MEZZANINE PARTNERS 0 0000 CD NA 512412004 U2412004 67,48370 

19 
67,48370 

7,48370 5.02 67 .46370 



GRAND TOTAL 000 249,517 00 M% 7-qO) 

5/4/2005 

Alfred P Sloan Foundatlon 
Tax ID No 13-1823877 
Copley Irneastrnent Fund 11 

SLOF6Oi5ODD2 124998105 CIIF 11 BUSINESS TR 0 0000 AVG NA 1122/2004 goo 197,54700 197,54700 
S 
S 
LOF60160002 124998105 CIIF 11 BUSINESS TR 0 DODO AVG NA 111IW004 000 61,97000 61,97000 

000 249 .51700 249,51700 



Mad 
P 

$loan Foundation 
T. ID No '13-1623877 
AG Capital Recovery PartnSr3 

L F 021 02 :::D60700 AGCAP:TALREC VERY : 0 0000 AVG MA S 0 6 100 21NO04 Goo 310,03300 3 0330 S CAP 0 

0 
F 02 02 060700 AG OVERY 00 0 AVG NA D4 2 700 0":207 00 0 L 00 TAIL REC 3f31/2 1 1, 
0 6 0 A C ITAL RECOVERY 00 000 11': 

SLOF6021 0002 
99906070 

G Ap 

1 
00000 AVG NA 4/2w0D4 0 

.0 
W 112 01 447.13200 

SLOF60210002 999DO0700 AGICAPTALRE OVERY: 00000 AVG NA 6/29/2004 000 M. 500 323.31 00 
SLOF60210002 099000700 AG CAP:TAIL REOOVERY 00000 AVG RA 912WD04 000 7378600 73 78600 

C CO 1 01 0:0 SLOF60210002 999000700 AG CAPITAL RECOVERY 1 0 D000 AVG NA 11/29n004 
000 1

."3113' 
'0 1 ."3 

311* 
SLOFecrmogg 9990e07DO AG CAPITAL RE VERY 1 00000 AVG NA 2130t2l)(34 0 . 13 31 13 

", . 

000 4,217,510 00 4,2117,1110 00 

GRAND TOTAL 000 4,217.810 00 Ll- 

5/412005 



GRAND TOTAL 104,88733 45,757 63 

51412005 

AJfT*d P $loan Foundation 
Tax ID No 13-le23877 
Oz O~ .. .... Fund 

SLOF602401102 wo"m 
0 

NA IOQ4)2003 10)24r2w3 -120 0 w -126 S 
M49 TE'ST TE:.OL.l .1.0.10 CY, NA9'2M5 US" U"~T NA LOFW240002 12210:1J.Dit.111 ..TAITI 0 cw 511212004 511=0041 - -028 000 -028 

-1 54 000 -154 

SLOF60240002 :99088107: Oz OVERSEAS FD C/23 SLO C131 -676120 S MW004 103,09015 44,47637 58,61378 
SLOF8M40002 997 329 OZ OVERSEAS FD TRANCHE -15840 8 OW004 1 .79877 -1 .28128 

51 
749 

104,88892 -45.75755 59,131 27 



GRAND TOTAL 117,09 W 0 00 L~-'g-M7,0M 

6/4/2005 

AJft9d P SIP- Found.flon 
T. ID N~ 13-1623a77 
Alla, V.nturs Fund V 

BLUF60250002 U99W2320 AILAU VENTURE FUNU V LP 0 0000 CD NA 11/19/2004 i1119120M 1 17,039 00 000 117,03900 
117,03900 000 117.03900 



GRAND TOTAL 374.74971 0 00 L-~ -,v -~AMMOAIJ 

5/412005 

Alfred P Sloan Foundation 
T. ID No 

, 
3.1823877 

144atch Venturee 

C SLOF602111)(1172 999004165 MATCHVENTUR00000 CD NA 11110121)(14 911U12004 M4,749 71 u ou 374,74971 
374,74971 000 374,749 71 



GRANO TOTAL 76,47330 -25,W 20 L - ~W I= 

5/4/2005 

Alfrad 
p 

Sicnan Foundation 
Tax ID No 13-1623077 A"I Vill 

QMW RM-MiM WW- M MOM W NO t 0 WM3 91 WI-MM 4AV^IM9X, 
SLOF60300002 9W 860 ACCEL Vill LP 0 0000 AVG NA 3/2/2004 000 -51,26650 -51,26050 
SLOF:0300002 ::90633800 ACCEL Vill LIP 0 DODO AVG NA 3021)(14 000 51,261350 51,260 50 
SLOF 0300002 999063850 ACCEL Vill LP 0 0000 AVG NA 302004 000 51,28650 

51 . 
26850 

000 51,26i so 26650 

SLOF60300002 W621108-BROCADE COMM -10.5050000 S NA 3WOD4 764733 - 710070 -63331 S 76 
47339 

.77
.,0670 -63331 



HE 

8 i 

~z 6 

8 8 8 8 : 

8188181818 

z Z .3 z z z 
HIM 



GRAND TOTAL 46.18440 cooe 7-,@, Ts-' 

51412005 

Altred P Sloan Foundation 

T" 
IDNo 13-111,23877 

Resource Capital Fund III 

gUmmmmam =11mous'a 
SLOF(10350002 999DO5103 RESOURCE CAPITAL FUND 111 0 0000 CD _ NA 911=004 9/10/2004 45.`184140 0 U0 46,154 

46,18440 000 46,18440 



GRAND TOTAL 3,260,226 83 -245,676 06L~~ 

5/4/2005 

Alfred P Sloan Foundation . , I 
Ta ID N 3.1123111 .."..n, 

Fund 

SLOFO03UOU02 99907U125 CGO INVI:STMENT FUND LP 00000 AVG 11W2904 0 DO 25 .15000 25,16000 
SLOF80380DO2 999070725 CCG INVESTMENT FUND LP 00000 AVG NA I/SnOD4 0 DD 128,19020 12819020 

000 153,35020 153,35020 

SLOF110360002 999070725 CCG INVESTMENT FUND LP 00000 CD NA 113012004 1/30/2004 1,063 .103 89 000 1.083,103 89 
SLOF60360002 909070725 CCG INVESTMENT FUND UP 00000 CO NA 3/17/2004 3117/2004 988,57101 000 968,87101 
SLOF6030M 999070725 CCO INVESTMENT FUND LP 00000 CID NA IW=004 102MOD4 828,9M 33 000 

82893533 2.850,710 23 
0 
00 2,558.7 

1 
023 

SLOF0036GO02 G30397100 ENDURANCE SPECIALTY HU -2,0000000 S 119/2004 65,671 86 -05,96000 -8834 
_SLOF60380002 G30397106 ENDURANCE SPECIALTY HU -10.190 0000 8 111=004 335.64474 -338 .06620 -421 4e 

40t.510 40 402.02820 -50960 



GRAND TOTAL 1,653,868 40 -1,701 .589 ga i ~ . ~;o;&5qj 

514/2005 

AJfr .d P Slo- Foundatlon 
Tu iD No i3-le23877 
R.pl-t Caphl 11 

SLOF:0370002 =,7~0 1 4~1. 'R, 'IMENT.CA.PTII -1.511.0, KA 12n/2DO4 12r7/2004 1 .053,06041 -1,701 .88998 48,02357 
Fr .SLOF 0370002 D cw NA 1/2212004 1/2212004 -001 000 -001 

1.653.856 40 -1,701,889 98 -48.023 5a 



GRAND TOTAL 347,394 011 .18 .753 50 ELJ~~328 

5/4/2005 

Alfred P Sloan Foundetlon 

T" 
ID No 13-1623877 

Summit Ventures VI 

*13 MTX?A "m ml P 0 MUSIRMW ffA m w0cl 3 F LX 
8 :UUU74203 SUMM :T PARTNE 0 0000 AVG 11/1512OD4 U w SLOF60380002 -2,15311 -2,18371 

SLOF803 0002 99074263 SUMM T PARTNE 0 0000 CD NA 312312004 3123/200-4 52,19900 000 52.19900 
8LOFaO381002 74263 SUMMIT PARTNE 0 0000 CO NA lo/W004 IQWO04 279.36 40 000 279,38849 p 'L
.R

.:I... 
:::(0174263 SUMMIT PARTNE- a 0000 co NA 12/1512004 12/1 WDD4 18: 

77 
000 18877 

331,75426 -2,15371 329,57055 

SLOF010380002 M97385i 12 VERISITY LTD Sl- -2 .004 0000 S 11/1612004 12/=004 15.83975 06.559 79 -03004 8 
15.039 T5 .16,56979 -93004 



GRAND TOTAL 3.805,270 00 a 00 M~WM,31177 

51412005 

AJfr .d P Sloan Foundation 

T" 
tO No 13-1623877 

P .O.- In-tor . 



GRAND TOTAL 000 5.086,722 00 

5/412005 

Aired P Sloan Foundatlon 
Tax ID No 

1 
3.1023877 

AG Cap Reeavery Partners 11 

I EIMVM=m 
SLOF60450002 999077126 AD CAPITAL REC 0 0000 AVG NA 313D120% 000 1,100,922 00 1,10892200 
SLOF60450002 

09 
7 120 AG CAPITAL REC 0 0000 AVG NA 4/27/2004 000 1,068.131 00 1,068.1131 00 6 5 90:0 71 

LOF804 0002 077 2e AG CAPITAL REC 0 0000 AVG NA 6/2WO04 000 561,24900 501,24900 
SLOF 5 0 00 9 74900 S :04 00002 :2 0 77112 012 9:07 

6 
AG CAP TAL R C 0 DODO AVG NA 813 GD4 98,74900 

LOF 045 DD2 7 26 AG CAZAL RCEC 0 DODO AVG N& 9129/20114 0 00 287,26300 2087 :203 00 
SLOF60450002 QM77126 AG CAP TAL RE 0 0000 AVG NA 1012712 000 63977200 83977200 
L F 

9990771 
28 AG CAP:TAIL REC 0 AVG NA 11/3012000044 000 

1 . 
060:76 

00 1.050
:70 00 

S61.002N.1=02 999077125 AG CAPITAL RECC 00 0000000 AVG NA l2f3l/2004 
0 
00 881,875100 

So 
1,871 00 

000 5,11,118,722 00 
6
.888,722 00 



OPAND TOTAL 5,000,000 00 -4.359,427 55 

5/4/2005 

Alf,.d 
I' 
Slw F~.nd.tl .n 

T. ID N. 11-1623877 
1,1 .n,i- C.pft .l P.,tn... 

emu= EM 
SLOFOO460OU 999OB0900 GLENVIEW CAPITAL All -3,602 3870 8 711/2004 8.22 .000 ou 4 3bU,427 00 3I54OL572 35 8 '60000 

,UWUU -4,359 .427 65 3,540,572 35 



GRAND TOTAL 86,706 U 0 00 

514/2005 

Alfred 
p 
Sloan Foundation 

T. 10 
No 

13-1023877 
Berkshire Capital VI 

SLOF6048DO02 099078132 BFRKBHIRF FUND VI LP 0 0000 CO NA EiRM-MMpI2UM9IW20MU4 SWO04 80,70648 000 80,70548 
56,706 411 000 56 .70640 



GRAND TOTAL 155,93049 0 DO ~ PAN 

514/2005 

Alfred P Sloan Foundation 
To ID No 

1 
3-1623877 

IgnKlon Ventures 

~3~~ PH mmmmymummam WUPWAMUMDATOMMMIXAMM 
SLOF80500002 999079759 IGNITION VENTU 0 0000 CD - KA 2/17/2004 2/i7/2OG4 168,98049 000 168,98040 

158.93049 000 155,980 49 



GRAND TOTAL 000 4.510,048 00 =_, :j4 510,046,0F] 

514/2005 

Afred P Sim Foundotbn 
To ID No 13A623877 
AG Capital Rec-y III 

mmmmmm-mu"m I lyppm~- . I'll r 11 - pug-mimcwTUMME 
5 OF00520002 999081995 AG CAPITAL REC 0 0000 AVG NA 3/29/2004 0 Do 904,U91 00 Q94,0gl GO 
'SLOF00520002 909081995 AG CAPITAL REC 0 0000 AVG NA 4/2W2004 0 00 359,64000 359.54000 
SLOF80520D02 999061995 AG CAPITAL REC 0 0000 AVG NA 5/2712004 000 440,85100 440,851 00 
SLOF60520002 :9 0 11 :995 AG CAP:TAL RE 0 00 0 AVG NA 6/30/2OG4 0 00 428,D02 00 428,00200 
SLOFOO520M 9:0: 6 AG CAP TAL RECC 0 00000 AVG 14A W112004 

0 
00 104 

' 
07300 184,073 OD 

SLOF00520002 9 :0 11 :9 AG CAP:T RE 0 0000 AVG MA 1=712 4 
0 
00 a68 544 DO 668,54400 

SLOF60520002 9: 0: 95 AG CAP TAL REC 
DODO "G NA 

11,301200004 0 00 775,12300 775,12300 
5 AL C 0 SLOF00520002 999081995 AG CAPITAL REC 0 0000 AVG NA 12MI/2004 000 659,82400 

H. 
82400 

0 00 4,510.048 00 4.11 
0
.04800 



GRAND TOTAL 124,14704 0 00 -~l 2-4 =t47 ,94 

514/2005 

Alfred 
p 

Sioan Foundation 
7. ID No 13-1823877 
Allay Ventures 

111IMMMIUMIMBEMMIM . I KlAlmvlpp53x"41H SLOF00550002 667031liPll!P!I!WQRTEI(9;MRNNC9)LOUlht~i 12118/2003 124147 04 -128 .liuuu -1 .9630"4 
1124,147 04 .126.11008 -1.95304 

SLOF80550002 999084437 ALLOY VENTURES 2002 LIP 0 0000 AVG NA 12/17/2003 l2e.1 10 08 
002 M 1 0 0: i 5. U.IiII5 6 26,11008 



GRAND TOTAL 70,23200 0 00 

514/2005 

Alfred 
p 

Sloan Foundatlan 
TuID No 13-1623877 
Lima Rock Partners 11 

KAIMIPA 
:LOF605'0012 :99087059 LIME ROCK PARI 9 0000 

C;D 
111512004 1115,7004 04.16500 000 64.16500 L

.F..
... 

99087059 LIME ROCK PARI 0 0000 CD NA- 1211712OG4 1211712004 
! 
W7 000 (1.067 00 

1. .23200 000 70,23200 



GRAND TOTAL 5,000,000 00 -3,076.127 65 LSR3,27-2,33 

SIV2005 

Alfted P Slc-n Foundetlon 
Ta ID No 13_1623877 
W.Nngt- M-q...nt 

SLOH0580002 997050703 WELLINGTON CTF REAL ESTATE -264 .005 JO 8 UN2003 10/1/20G4 10/1/2004 5 .000,00000 -3.OT672TGS 1,923.2T2 35 LG 
5,000,000 00 4,076,727 65 1,923,272 35 



GRAND TOTAL 90,55200 000=E~Yex;,Lde-15 J~4-9-w 

51412005 

Mr#dP Sloan Foundation 
T.IDN, 

1 
3-1 62307 7 

TIFF Secondary Partners I 

1111MMENMA-99 I - RIMM 
SLOF60850002 099097761 TIFF SECONDAR' 0 0000 CID NA 2/26n004 2/26/20D4 77,719 GO 000 77,71900 
SLOF60650002 99DO97751 TIFF SECONDAR 0 0000 CID NA 6/412DO4 6/4/2004 12 .83300 000 12 ~33 

00 90,55200 000 
90
.55200 



IRI CQQEfWWJRAD 
7W'RAD mom I U S TREASURY NOTES W29/2 03 713112004 713112004 IA00,000 00 -1,513 SSG 72 -1398072 SL 

SLOF6059OO(Y. 91282aAKS U S TREASURY NOTES -M" T, 3111120004 813112004 8/3112OG4 10,000,000 00 A0,053,125 GO .63,1260 SL 
11,500,000 00 -11 .687,011 72 .67 .01172 

SL "~12 04 1" 7 0, , _82,02 8 SLOF6059000' 3128GUHCO FHLMC POOL #EG-0227 
. . Boo PD 

412512003 11 11112004 11111010 -93,10242 -4,021 62 St. 
OFOD5900M 3128GUK43 FKLMC POOL OED-0315 199'04 7500 P V2512003 /2004 

r2ou 
9, 4 5 3 5 -3,54910 SL 

0 D 0 
6 

SLOF606900M 31263KJOB FHLMC POOL#Gl-1185 -a3,324 500 PC 412412003 1/1/2004 11V2004 3.32450 -05.08927 -238477 SL 
FHLMC P -78.205 2400 PD 120/2003 

1/1/2004 111 
/2004 78.20524 -81,18071 -2 976 47 L GLOFe059000' 312a3KRO7 CIOL #GlA409 

5 S 

SLOFaoscoom 31283KTHI FHUMC POOL OG 
I 
- 
1 
452 -98,105 8500 PD 9117/2003 1/112OD4 

111 
12OC14 . 

10585 
-103,24108 -61 523 SL 

SLOF605 :OW. 311330LFF2 FHLMC MULTICLASS MTG -251,628 2800 PD 
5/1/2003 

11,112004 1/1/2004 2:81825 28 -21!12,412 04 -10:.5 68 St. 
GLOF605 OW, 

3 
371KDE8 FNMA POOL #0254001 -60,2781 

1 
00 PD 12,812003 

1, 
/2004 

I/l/20D4 
60:278 11 -63,904 22 -3 6241 11 SL 

SLOF :050000'. 311385HUC4 FNMA 
POOL 

00545179 -3616900 PD 8127/2003 11112004 III120D4 3151 al -391 67 
-3018 

L 

SLOF 059000' 3 385HVA7 FNMA POOL #0545209 -1453100 PD 9/10/2003 11112004 1/,/2OD4 84 -0131 
.9008 

SL 
SLOF605900V 3 

1 
385HVB5 FNMA POOL #0545210 

.1 
11 .23200 PD 

8/8/2003 

"1 
12OD4 1/112OD4 i'l 8232 -1,291 32 -10900 SL 

GLOH05900(Y. 313a5WOUS FNMA POOL $0555383 .-79 248 5300 PD 4r2312CID3 ~,1112DD4 111/2004 79,24653 _82,567 00 .3,3ia 53 8 

8LOF60590001 31385)(TF4 FNMA POOL #D55595D 114: 
1 
85 07DD PC 10/2W003 '12004 11112004 114,18507 -118,084 41 4,79934 St. 

SLOF605900(r 31392DVE9 FNMA GTD REM ;C PIT . -3oe 004 3500 PD 
5=003 

1/112004 Ill/2004 36000435 -378 31411 
. 
12,30976 SL 

6LOF6059OW 31392EKZ2 FNMA GTD REM C PIT 
_s . 

-117 
. 
775 84DO PD 

5/5"2003 
11112004 I/I/20G4 87:775 84 -119:503 92 -1,72808 SL 

SLOF605 :00(r 33139216FO FNMA GTD REMIC PIT 2001-W3 .117 4219200 PD 413012DO3 
. . 
/2004 111/2004 117.421 92 -127, 58025 _10,104 33 St. 

SLOF605 000'. 
1 
39aAP92 FNMA GTD REM :C PIT 03W4-3A M.758 3700 PD 7/31/2003 I/l/20D4 . 2004 34,75837 -37261 20 -2 492 2B3 SL 

SLOFa05q00a 
31 
393CEYS FNMA GTD REM C 

PIT 
03,34 At -52.734 3400 PD 4/1512DO3 lIiI20D4 1/1/2004 52,73434 

.55
: 
1 
111 54 .2:447 

0 
St. 

SLOF :05 :OOV
. 
121 9PAG7 BURLINGTON NORTHN SANTA FE 001 -2.1005500 PD 

1 
20003 I/115120D4 1/15/2004 2,10055 -2,60676 -50623 St. 

SLOF 05 00V.912 :2SAF7 US TREASURY :NFLAT :ON 

1/15,200 11 00 
,7 "~112 8 ~NDEX NT -2,0202000 PD 3 512DO4 11 OD4 2.020 

20 
-2,02020 0 SSG 

GLOF605 :000r 91282SAF7 US TREASURY NFLAT ON NDEX NT 43608000 PD 1/1512003 1/15 004 512DO4 43080 43880 ODD G 
SLOF505 D0a9l2 :28AF7 US TREASURY NFLATION INDEX NT -1 044 G80000 ppo 

111 
512003 1/1512004 1/1512004 1,04400 -1,D44 00 

- - S LOF0059DW 
31 

2 GUHC9 FHUMC POOL Org-M7 -a3:453 
g 

D 4/25J2003 2fII2004 211/2004 63.45308 -M.299 49 -2,6415 61 SL 
SLOF6059000' 3128GUK43 FHLMC POOL NES-0315 -7 

1,861 5500 
PD 412512003 2/112004 211/2004 71,08155 -75,08690 -3,22535 SL I 

SLOF8059000' 3 1283KJ6a FHLMC POOLNGI :1185 -65,570 2500 PD 412412003 2/112004 211/2004 :5 657 
25 

-68 Di8 80 -2.44a 84 SL 

SLOF6059OW 31283KR87 FHUMC P OL #G 
1 

409 
_57 a 8 gD00 

PD 5nO/2OO3 2/112004 21 12DD4 7: 30 00 -59 831 88 -2:1 
92 

131 .11. 
0 3 8 SLOF605900CY 312a3KTHI FHLMC POCLOG1-1452 -70,922 0700 PD 9117/2003 211/2004 2/1/2004 70,92207 -74:834 40 :3 712 

3 
L 

SLOF60690W. 31339LFF2 FHLMC MULTICLASS MTO 
_,227, 

6 7 7000 PD 511/2003 211/2004 2/l/2004 227 70 .237 070 
1 
3 9,56243 SL 

SLOF :05 :OW 311371KDE8 FNMA POOL #D254001 -(14,108 4700 PD 
1 
21S,2D03 21112004 211/20D4 64:61037 47 47,991) 80 -3,85833 SL S 

3 a 
2 0 

.8:3 8 LOF 05 000`3 385HUC4 FNMA 
PCOL 

90545179 -3 
700 

PD 8127/2003 2/I/20D4 211/2004 30387 -304 3 3 38 SL 
SLOFG0S :,00(r, 3,1385HVA7 FNMA PCOL #0545209 0 

3400 
PD 9/19/2003 2/1 /2004 2/lf2OG4 85 

34 
-94: 8975 .9 61 SL 

SLOF005 0013 38SHVB5 FNMA POOL#0545210 -1,1090500 
PD 

mQom 2/112OD4 2/112OD4 
1 .18 : 05 _I, 

29 _I 
0 

:2 St. 

SLOF605900(X 31385MUB FNMA POOL $0555383 -64,463 2200 PD 4,2312D03 2/i/2OD4 21112004 64,40322 a7, iS2 82 -2,09 : 0 SL 
SLOF60590001 31385XTF4 

FNMA 
POOL 90555960 

_60.510 agoo 
PO jM2QJ2w3 21tr2M 71ir2M 60.5t669 -63,05403 -2.54334 St. S I - 

L F 05:00a 31392DVEQ FNMA GTD REMIC PIT -329,225 50 0 PD &W 03 211/2004 21112OD4 329,22550 -340,29828 1 072 ;8 SL 
003 2Jlf2004 1 : 

2 

LOF605 DW 3 392EKZ2 FNMA qTD REM :C PIT 02'58 FLA -75,414 48DO PD 51512 2/1/20D4 75,41448 -7e,S99 20 -1484 SL 0 6 00 0 
SLOF60590W, 3139216FO FNMA GTD REM C PIT 2001 -W3 .96,430 9800 PD 4130/2003 2/112004 2//2004 98.43D 98 -10477829 -8.34731 SL 

.LOF005900(Y. 31393AP02 FNMA GTD REMIC PIT 03W4-3A -23:717 : 7500 PD 7 V20 3 21~12004 2/1/2004 23.97 76 -25:895 48 -17197 St. 

SLOF:0590= 31393CEY5 FNMA GTD REMIC PIT 03-34 At -51 6 7500 PD 4//31512DO03 W 12004 2/MO04 51 .76: 75 
.54,1 

71 1 
4 

-2:402 '31 SL 

SL.F 059DO(Y 31402CTR3 FNMA POOL 90725160 -8 .0933900 PD 12r23/2003 2JI/2004 2/112004 a3 1 -: ::0101 4. .72 
2 
SL S 0 605 1 1 1 :3 3 

L F 
8 U 

-M7 -1D4,160 1500 PD 4/2512003 3/1/2004 3/l/20D4 04: 0 
' : 

.1 83108 -4 a 093 SL S 7 Be r 0 :DW. 312 G HCO FHLMC P00L#E9 _6:07 , 

L F605 DOM 3 2 :GUK43 FHLMC POOL #EO-0315 .180,239 3200 PD 4/2512003 3/i/20D4 3/112004 180.23932 .188.3289 8 5 L 

SLOFe0590W. 312 3KJOG FHUMC POOL #01-1105 749020400 PD 4/24/2003 3/WG04 31112004 74,90204 -77,69916 -2,79712 St. 

SLOF0050OW 31263KR67 FHLMC POOL #G f-1409 :72'564 0100 P0 5120f2003 31112004 72,50491 .75,32578 -2,780 87 SL 

SLOF0059000' 31283KTHi FHLMC POOL #Gl-1452 14381700 PD 911712 3 31112004 3/l/20D4 81,43a 17 -85,69884 4,26207 St. 

SLOF605 :000' 31283KVHS FHLMC POOL XG1 -1510 ::9:279 G600 PD 1/21/20004 311/2004 311/2004 99,27968 -ID4,259 37 4,97951 SL 

SLOF005 000' 3 
1 
339LFF2 FHLMC MULTICLASS MTG -277.240 0200 PD 5/l/2003 31112004 3/112004 27724002 -288,892 76 .11,85274 SL 0 

SLOF:059DOV 31 37 
1 
KDE8 FNMA POOL #0254001 .95.4 518700 PD 12/812003 31V2004 31112004 95:451 67 -101 .19368 -5.74201 SL 

SLOF 05900(T 31385HUC4 FNMA POOL #054517 -5484, 00 PD 8127/2003 3/l/2004 
3,1,2004 

54 41 -59200 4559 SL 

SLOF805900U 31385FfVA7 FNMA POOL $0545209 -1:20 71100 PD 9119/2003 31~/2004 311/2004 1,20: 71 337 51 -12880 SL 

SLOF60590= 31385HV85 FNMA 
POOL 

90545210 - 
1 
70873 00 PC a/aI2003 3//2004 3/112D04 1,70731 :11 :804 70 .157 39 SL 

SLOF8059000' 31385VOU8 FNMA P L 905 53 3 1598 Sam PD 
4123f2003 

3/l/2004 3/112004 81 .59886 -as .3.41695 SL 

00 5 :0 
00 P 10/291200 0 

SLOF6059000'. 31385XTF4 FNMA POOL #05 59 8:223 44 
D 

3 3/1/2004 
31112OG4 Be 

22344 -eg:0&14" :21 -3.624 0 SL 5 
SLOFS059" 31392DVEO FNMA GTD REMIC PIT 411 714 30DO PD 

MDD3 
3/l/20D4 3/ir2OG4 411 :714 30 -425,56141 -13,547 

11 
SL 

SLOFe05g0W 31392EKZ2 FNMA GTD REMIC PIT 02-58 HA -88.101 5200 PD 
5/512003 

3/l/2004 311/2004 88.101 52 -67,79604 -1,69512 SL 

SLOFS059000' 31 30216FO FNMA GTD REM :C PIT 2001-W3 .'8,500 20GO PD 4130/2DO3 
3/I/2D04 

3/1 12004 88,60028 .03,0987 :4 .7:40017 88 SL 

SLOF:059000r. 31393AP02 FNMA GTD REM C PIT 03W4-3A .279025200 PD 7/31/2003 3/lf2004 3/l/200WI 27,90252 
_29, 

03 
5 

_2 
1 1 

3 S1. 

SLOF 059000131393CEY5 FNMA GTD REMIC PIT 03.34 At 
-63:003 

1 

500 PD 
4/15nOO3 

31JI2004 a/112004 
63,08315 -6598967 -2,92852 SL 

SLOF805900a 31402CTR3 FNMA POOL#0725180 1. 3 0 PC 
1212312003 

1~1201 1112 :~ :1270 3 -97 .1111 1.40 . SL 5 So 1 4 
'7 P LOFS059000`3 28GUHCO FHLMC POOL XEQ-0227 :1,21'4 70' 

0 
D 4125/2003 41 /2004 Q /2000044 708 -95:305 10 4,09041 S 

SLOF:D590D0: 3,12 :GUK43 FHLMC POOL #ED-031 5 -1 1 7,416 9300 PD 412512003 411/2004 
4/ 

11/2004 11741693 -122,68a 93 -527000 SL 

SLOF 059000' 3 2 3KJ66 FHLMC POOL OGI-110: -98,081 0400 
PD 

412412003 411 /2004 41 r2004 98:081 04 .101,74375 -3,66271 St. 

SLOF5059000', 31283KRO7 FHLMC POOL#GI .1 40 .00.680 1100 PO 5n0I2G03 4 112OD4 4/112 04 905 Oil 
- 
:4 02 4 .34 82 S 

SLOF6059000' 31283KTHI FHLMC POOL #G 
1 
-1 452 -D4 .652 8200 PD 9117/2003 4; /2004 411/20004 94:6852 82 - 9:6007 30 

_4:94 
4 4: St. S 

0 5 41~/2 D4 L F 0 :000 312a3KVHB FHLMC POOL#GI-1516 ~124 450 7800 PD 1121112 04 41WO04 Q 124 .45078 -130,69276 -G.241 08 SL 

SL002 .15 .,(,X 3133OLFF2 FHLMC MULTICLASS MTG 06:163 7600 PD 6/120D03 41112004 120004 408,16370 42323533 -17,071 57 SL 

SLOF:00:9000' 31371KDEB FNMA POOL #0254001 .144,470 7300 PD 
12/8/2003 

41112004 411120 004 144,470 73 -153ABI 55 -9,09082 SL 

SLOF 9000r. 3 
1 
385HUC4 FNMA POOL 90545179 IQ 3400 PD a/27/2003 4/j/2004 Q 120 4 36934 

400 
16 -3082 SL 

SLOF:05 :OW 31385HVA7 FNMA POOL 00545209 .8825600 PD 9/19/2003 4/ /2004 4/1/2004 85250 -95448 -9 1 12 SL 

SLOF 05 DW 31385HVBS FNMA POOL #OS45210 -1,2055500 PD 81&12003 411/2004 411/2004 1,20555 -1,31669 
.,1, 1 

4 SL 

SLOF6059000' 3~385MUS FNMA POOL #055 383 -991358800 PD 4/2312003 411/2004 41112004 99.1358 
- 

3287 19 415131 SL 
SLOF8059000' 3 385XTF4 FNMA POOL #0555950 .1334 35900 PD 1012912003 4/1/2004 4/112OG4 133,493 

5 : 
-~,39:104 49 -561090 SL M _48 sr 

93 SLOFS059000' 31392DVE9 FN A GTDREMICPrr 3 :026 4500 PO =03 4/l/2004 4/1 r2004 483,02845 -499,271 99 _18,245 54 St. 

SLOF6059000' 31392EKZ2 FNMA GTD REMIC PIT 02.58 KA 
1 
08,9712400 PD SWO03 41112004 41112004 108,97124 -iiij IS 

el 
-2,14537 St. 

SL F 05 :000' 31139216FO FNMA GTD REMIC PIT 2001-W3 :,42,248 840 PD 4 012 03 411r2o' 
4' 

1112 04 14Z246 04 -154,56226 .1231342 S 

SLOOF06 05 OW 3 393AP92 FN GTD REM :C PIT 0 4-3A -35,744 0400 PD 7rj,,20 03 41112 .D 41 10 35744 :4 35,30852 -2:563 58 SL 

MA 0 0D4 SLOF6059OW 31393CEY5 FNMA GTD REM C PIT 033-W14 At -69,094 8100 PD 41113 01 411120 4/112004 
6 

: 
'1. 1 

:72:3015 24 -3208943 SL S 
POOL #0725160 0 

1 
2,253,r220003 

I _1 7 
'4 LOF5059DO(Y. 31402CTR3 FNMA -104.020 4400 Pl) 41 

'20W 
41112.04 1 .. 

WD 
44 1 

0 
24 41 

-0224 
SL 

6LOF6059DDD 31402CZJ4 FNMA POOL #0725345 1869150400 PD 3/16/2004 4/~12 W 4/l/2004 180, at 5 04 
_I 

99 

. 
0426 

1 
A2.127 57 SL 

SLOF6059OW 3128GUMCD FHLMC POOL :ED-0227 
1 
64 :75 085 0 PD 412512003 51 /2004 5/112OD4 164,97685 -172,37399 -7.39 14 LL r 

9 3 -135,76272 -5 'LOF8050000' 3128GUK43 FHLMC POOL EO-0315 
_I 
29: 31 5' PD 

4/25/2003 
5/1/20004 51112004 12 9 1 05 8381 07 LL 

SLOF80590001 31283KJSe FHLMC POOL #Gi-ii85 -109,217 03- PD 4`24120D3 511/2004 
5,i,2OD4 1 

09217 03 -1 13,29500 4:078 57 LL 

SLOF6059OW 31385YMUB FNMA POOL #0555383 -106,549 2800 PD 4123,2003 511/2OD4 5/l/20D4 111 2 : 111 :11103 4 4131 7s LL S I 

SLOF00590001 3139216FO FNMA GTD REMIC PIT2001-W3 -l09,012 3000 PD V3012003 511/2004 51112004 09:0129 3 11.44111 9,43038 LL 

SLOF:0059000'3i3g3CEY5 FNMA GTO REMIC PIT 03-34 At :517 5a2 
94DO PD 

411WO03 5114200,11 51112004 57, 58294 
~D, 255,5 

Z872 21 LL 

SLOF 
5"00" 

31283KR67 FHLMC POOLOG ; :140 9 5749200 PO 5/2012003 51~12004 6/l/2004 91,574 92 -9505906 3.4 4 14 St. 

LOF5059000e 31283KTHi FHLMC POOL #G 
1 
452 .95,803 2600 PD S/1712003 5/ 12004 5/1/2- 86326 .100,881 10 :5,017 64 S I SIi/2 122 S 1_1 

21,2264000 PD 
1121120134 

004 004 95: a -8 26 SL LOF60590OOr 31283KVHB FHLMC POOL NG 518 511/2 12 40 -127.30e 66 

SL F 5 0 313 GLFF2 FHLMC MULTICLASS MTG 4544707800 PD S/l/2 0 5/1/2004 511/200-4 454,47078 -473.57278 -19:01,0" 98 SL 0 31 .11 0 1 1 

SLOF:0.5:0D(ffr 3371KDEB FNMA POOL #0254001 923334 0 PD 12/SnOO33 51112004 S/ 12 04 19,23334 -126,40597 -7,17203 SL 
0 00 SLOF6059DO(Y 31385HUC4 FNMA POOL 00545179 -46 

1 
5700 PD arwr2003 5/112D04 5/1 12OD4 461 57 -600 

08 
.3851 SL S POO #0 0/1 00 .1 _I I 

LOF60590,00' 3138SHVA7 FNMA L 545209 :11 :043 9100 PD W 3 5/112004 S/l/20114 
1 
04300 .15 21 152 SL 

SLOFS050000' 31385HV85 FNMA POOL #0545210 

4G7 S200 
'D 818/2'03 5/l/2004 5/ /2004 1 :487 62 .1.605292 

.13 
350 St. 

SLOFS059000' 31385XTF4 FNMA POOL 90555950 -95400 
ggoo 

PD 10/29/2D03 5/1/2004 511/2004 9540099 410 :1 4.0 982 SL DOD 1 0 70 7 

SLOF0050000' 31392DVED FNMA GTD REM~C 
PIT 

-57378 
1 
7 

PD 
50)2DO3 W /2D 4 511/2004 573,761 -5993:058 2 19,20.G - St. 

SLOFI305:000: 31392EKZ2 FNMA GTD REM,C PIT 02-58 KA -81209 7600 
PD 

5/512003 
511/2004 

51112004 81 .20976 :312 10 5 
."s. 

12 SL 

SLOF805 000' 31393AP02 FNMA GTD REM C 
PIT 

03W4_3A 
-333585800 PC 7131f2003 5/112004 SIV2004 33,35658 5:74: 887 -2.3.2 29 SL S 1 1 

SLOF005:000' 31,402CTR3 FNMA POOL#D725160 -108,:64 6200 PD 12n3,2003 5/112004 5/1120 4 068462 1304783 -6,3832 SL 
04 575707 7844322 -10,87246 SL L0Fe05 000' 3 402CZJ4 FNMA POOL #0725345 -167 0 D 3/1612004 5/112 4 S/ J200 1, : :1, 

. 
2 00 P 1 2 4. 0 

4 ' 7:" PD 5 112 04 4443 

S 
0 0 1251200 1 11 

SL 
F005 0 D'a3lS2CMZ3 SMALL BUSINESS ADMIN 03-20E 1 4 :43 3 5/ 1200004 

1 
4: 4 43248 000 SG 

L IS s:000(r3128GUHC9 FHLMC POOL NE9-0227 -110,818 3300 PD 45M=3 0/112004 .1 12'OG4 0.61833 .115,57887 -496054 LL 

SLOF6059000' 3128GUK43 FHLMC POOL #Eg-,0315 .940535800 PD 4 5/2003 6/If2D04 Of 12 G4 9408358 :98:2:5 42 4 .221584 L 

SLOF80590DOr 31283KJ68 FHLMC 
POOL #GJ_118S 

-940423800 PD 4//224/2003 Of /2 04 .11 .0 
- 

14:142 3 11 4 7 :1 354 51 U. 

SLOF605900o, 3 
1 
2a3KR87 FHLMC 

POOL 
#GI .1409 -09,029 2100 PD WQJ20D3 .111.0. . 6/i/20D4 

eq . .29 
281 

_7,. 
G~s a :2 626 35 LL 0 

SLOFS059000' 3 
1 
330LFF2 FHLMC MULTICLASS MTG .31 

033 7 
7000 PD SIV2003 611/2004 WI/2004 310 .337 70 -323,38158 -13,04388 LL 

SL F 0 :000 31385W6US FN POOL 00555383 82,4637600 PD 412312003 5/1120D4 0/l/2004 82,46370 -85.91 
a 
93 -3,453 17 LL 

OFS05 MA : 
3 10 0 

SLO 6 5 000 31392DVE9 FNMA GTD REMIC PIT 104 
8 00 PD 5"212003 

(VI/2DD4 011/20CI4 31 048 10 -32, 9233 .1,04423 LL 

SLOF805000(r 3139216FO FNMAGTD REMIC PIT 2001 .W3 AIS 984 9200 Pl) 4/3012003 6/11=4 6/112004 11898492 -129,284 55 -102 983 LL 

SLOF60590001 3 
1 
393CEYS FNMA GTD REMIC PIT 03 .34 At 

_00.561 

88DD 
PD 4115/2003 .112004 

61112004 
60,W 88 -63,37233 -281045 LL 

SLOF6059000' 31283KTH I FHLMC POOL#GI-1452 -92,220 9600 PC 9/17/2003 
6/112004 

df~/2004 92 :10 1 -17.04111 4 . :2,7 171 St. 

SLOF :005 0 0`312 3KV : FHLMC POOLNGI-1516 07,219340 PD 112112 4 611120G4 6/j/2 04 10721934 -112 59706 -5 7 
2 
SL I 1 00 

SL F 5 :00(r 3 387 =E~ FNMA POOL 90254001 .00,539 88000 PD 1218=3 61112004 61 /20004 90,53988 -9598 42 -5,44 5 SL 

SLOF60590001 31385HUC41 FNMA POOL #0545179 -3743400 PD 812712003 6/1/2004 B/i/2004 
374 34 

40 : 57 -381 243 SL 0 0 

5/4/2005 

Alfred P Slo-n Foundation 
Tax ID No 13~1623877 
Dodge and Cox 



SLOF6059000: 31385HVA7 FNMA POOL 00545209 -8736800 PO 011SQ003 S/l/2004 61~12004 873 88 .06700 -93 '12 S1 . 
SLOF8059DOM 3 

, 
38SHVBS FNMA POOL 1110545210 2207800 PD 8/812003 6/i/20G4 B/ 12004 

1, 
22078 -1,33332 -11254 SL 

SLOF6059OO(Y. 3 
1 
385JD2 

I 
FNMA POOL 90545e2i -159,402 1300 I'D 5RI2004 6/l/2004 611/2004 150,45213 -167:113 72 -8 

' 
421 59 St. 

SLOF605900a 313BSXTF4 FNMA POOL.00555950 -112,704 1 
000 

PD I0nQn003 0/112004 S/W004 62,704 
1 
0 

_65 33983 
-203553 SL 

,gLOF6059000'. 31393AP92 F 
NMA 

GTD REMIC P/T 03W4-3A -29,740 3800 
PD 

713112OD3 611/2004 61112004 29,74038 -31:173 32 -2113294 SL 
SLOF60590W. 31402CTR3 FNMA POOL #0725160 .84,644 SODO 

PC) 
12123/2003 W1 .004 tVi/2004 84 .644 50 -8g 709 04 -5,00544 SL 

SLOF605:00(Y 31402CLA FNMA POOL #0725345 -107.000 5000 PD 3/16/2004 6/112004 611/2004 187 .00068 -177,84242 -10,1135 86 SL 
SLOF005 

00(r 
03162CRA7 SBA BUS ADMIN GTD PARTN 03-20F .36.305 72DO I'D 

SWO03 

IVI 

'2 
04 S1112OD4 

3 
30572 -38,30572 000 SG 

SLOFS059000'3128GUHCO FHUMC POOL #E9-M7 -39.507 15DO PD 412W003 7/1/2004 7/112004 3: :507 1 Al.270 80 -177165 ILL 
SLOF60590W. 3128GUK43 FHLMC POOL #Eg-0315 -85,64695 0 PO 4162S=3 7/1 

"004 VV2004 

65 . 
648 0: -8049312 -3:144 17 ILL 

SLOF6059OD(r. 3 283KJOB FHUMC POOLOW-11:5 -58,855 1801 PD 412412003 7/112004 71112OD4 50,8551 -58.97037 -2 2319 LL 
SLOFS059000' 3 

1 
283KRO7 FHUMC POOL #G 

i_14 
19 -54,731 58

.0 
PD 5nO/2003 711/2004 7'1/2')04 54,7315: -58,813 92 -2 .08230 LL SLOF605900 

3 
1 
339LFF2 FHUMC MULTICLASS 

MTG 
-230 08a 3200 PD 

5/1 
12003 711/2004 71112004 230,08632 -248,00932 -9,92300 U. SLOF60590W 

31385VOU8 FNMA POOL 00555383 -69,889 7500 PD 4/2312003 7/112004 7/l/2004 19 :211 -72,81638 -2,92863 U. 
SLOF6050OW 3139216FO FNMAGTDREM :CPfr2 I-W3 -118,258 8800 PD 4 012 3 7112004 7/j/2 

I ' : 75 
-1211 322 54 -1006350 U. 8 

300 13 OD / 
1/2 

OU le 88 :8 

gal I 

: SLOF6059OW 31393CEY5 FNMA GTD REM C P/T 0 

- 

Al -772 31 00 PD 4/15/2003 71 OD4 711/2004 77,28319 ~3,1588 42 U. 
LOF6059000' 31283KTHI FHUMC POOLOGI-14 -85'7875 89 

00 

PO 
0117/2003 71112004 71112004 85,77688 -1)(1,2:5 71 

ISO 
83 SL 

7::112 ":g a SLOF :05 :00(X 3,i283KVHB FHLMC POOLOGI-1510 -W 620 09DO 
PD 

11211211 1/111004 1,11014 1 a 9 -.0 .7 
3 

4:344 84 IS r 7 
LOF 05 ODIX 3 3 IKDES FNMA POOL #025,1001 -79,345 55DO I'D 218/2003 

71 /2004 
71 /2 04 34555 -54: 68 -4773 13 St. 

SLOF0059OW 31385HUC4 FNMA POOL 405451 79 ASS 4300 PD 8/27/2003 7/1 
/2004 

7/l/= 40643 
-'0' 3' 

~38 92 SL 
SLOF6059000: 

31 
385HVA7 FNMA POOL 00545209 0 9800 PD 9/19/2003 711/2OD4 7112 

9 _I 
1 .740 -11242 :1- s 

' 
1 

':0 
."S, I 

LOF805900(r 31385KVB5 FNMA POOL#0545210 1:45842 4400 PD Wn 03 7/l/20D4 71 .000044 1 454 44 
9 0 

- 30 68 L 
0 8 So 9 1 _54:984 54,98 at .3 3 , SLOF5059DOIX 31385JD21 FNMA POOL #0545621 -16911 0400 I'D 51712004 711/2004 7/112004 leg,i 14 64 -176,04. M - 931 37 1 . 

L F005 000;3 385XTF4 FNMA POOL 00555950 58100 PID 1=912003 711/2004 7/l/2004 5 6 -2: 1 12 SL 
SLOF80590W. 31393AP92 

FNMA 
GTD REMIC Pfr 03W4-3A 

_33. 

i"' 

a, 

W PO 
713M2003 7/112OD4 711)2004 33,13481 .35,51120 -2,37639 SL 

SLOF6059000'. V402CTR3 FNMA POOL 00725160 -79,899 1200 PD 12,2312003 
7/ 
~/2- 711/2004 79,89912 -84,68058 -47 1146 SI. 

SLOF80590001 31402CZJ4 FNMA 
POOL 

#0725345 -131.483 88DO PD 311 612004 71/2004 711/2004 131 .48386 .140,01492 -8:583 04 GIL 
SLOF41059DO(Y 31402DDK3 FNMA 

POOL 
#0725808 -108,402 4800 PD 

6116MO4 
7/1/2004 71112004 1 

" 
4824 .11 83151 4, 

1 
6903 SL 

SLOF606901)(Y 907833A.JS UNION PAC RR 
CO 

CTF 2000, -170275400 PD 4/22/2003 
11 
0/2004 711012 04 17:027 584 -221:073 08 4 04 4 U. S 

1 4:43 
60 0 _5.50 06 

1 : LOFS05900(Y 12189PAG7 BURLINGTON NORTHN SANTA FE 001 7 
00 

PD 1 
2r2r2003 

;115/2004 711512OD4 4,43760 7 08: 42 rL 
SLOF0059GO(Y 3128GUHC9 FHUMC POOL NEO-M7 -42 

'624 
6800 PD 4125/2003 S/l/2004 811/200 42.02488 44,530 

13 
-1 .91145 LL 0 

SLOF605900(r 3128GUK43 FHLMC POOL #ED-0315 .54.338 3300 PD Q512003 a/l/20D4 811/20041 5433833 -56,77719 -2,43886 U. 

SLOF00590001 31283KJ60 FHLMC POOL #01-11 :5 -530424000 PD 412412003 8,t/2w4 
6,1,2004 

53.:042 40 -55 -201441 LL 

SLOF6059000'31 283KRO7 FRUIVIC POOL NG1-14 9 -39: 5479300 Po 512012003 811/20114 a/l/2004 3954793 -41 :'.'52 :1, -1 :504 68 LL 
:LOF6069000' 3 

1 
339LFF2 FHUMC MULTICLASS MTG -162.810 7800 I'D 51112003 811/20D4 S/l/20D4 162:11 

0 
7 : -119 .111 -11,8413 14 ILL. 

LOF60590OCr 31385VYBU8 FNMA POOL 00555383 -58,148 7300 PD 4/23/2003 8/112004 a/l/20(14 58 
1 
4 7 -60,58371 -2434 

' 
LL 6 9 1 

9 , 413=00 8/ 004 -8 595 :7 UL LOF605 00(r 3 39218FO FNMA DID REMIC P/T 2001-W3 - 03024600 PD 3 S/l/20D4 /2 99.302 411 -107,89833 
SLOF 05900 313 3AP92 FNMA GTD REMIC P/T 03W4-3A -32.396 3400 PD 

7/31/2003 
811120D4 8112 04 32 398 34 -34,71970 -232342 LL 

SLOF:05900(or' 
31 
3 :3CEY5 FNMA GTD REMIC Prr 03-M At -84.755 6600 PD 41l5f20D3 8/112004 W11.00D4 84,755 Be -88,68a 85 -3,93319 LL 

SLOF5059DOO1. 31283KTHI 
FHLMC 

POOL #Gl-1452 -045206700 I'D 9117/2003 8/112004 81112OD4 54,52087 -1141~17 712 -3,37725 St. 
-1510 -54:320 9300 PD 1/2 12OD4 8/l/2004 8/1/2004 5432693 -57 1 7 -272484 SL 9LOF60590M 31283KVHB FH1.MC POOL #Gl 
0 -89,94454 0 PD -74,15214 4:2 9LOFOD59000'. 31371KDE8 FNMA POOL #0254 01 

0 

1 
2/a12003 8/112OU aml2om eg,944 54 0760 SL 

SLOF60590W 313135HUC4 FNMA POOL 9054 :179 -3794000 PD a/27/2003 81112004 
a/lf20G4 

37 
0 

All 08 
_3 
166 SL S 1 88 : 4 

LOF8050000' 3 38SHVA7 FNMA POOL 9054 209 -8853300 PD 9/19=03 811/20D4 a/l/2004 33 -79 07 -04 34 SL 

SLOF605DO00' 31385HVBS FNMA POOL $054521 
0 

-1 
, 2361 

900 PD BWO03 511/2004 111112004 1,236 19 
.1 
.3. 

1 
5 _I 13 90 SL 

_4 0 S SLOF80590012, 31385JD21 FNMA POOL #0545021 -103 224 0100 PD Y712004 a/l/2004 811/20D41 10322401 -108,:7 53 5451 52 SL 
SLOF60590001 31385XTF4 FNMA POOL #0555950 

8
:774 9900 PD ~OF29/2ol:I3 a,1/2004 1111 /2004 48,77499 -60, 2: 06 :2'050 7 SL 

SLOF6059OW 3 1402CTR3 FNMA POOL #0725160 -63.3W 
7WO "D 

212XO03 all/2004 81112W4 63.35679 -07,14830 -3,791 
5 

1 L S I I 
SLOF 

05 
:0 314 CZA FNMA POOL 00725345 .107,900 4000 PD 3/16/2004 8/ 12004 611/20D4 107,90040 -14 901 28 700086 St. 

SLOF6.0S 0'00(r', 3 40022ODK3 FNMA POOL 00725806 -74,802 5600 PID 8116=04 81112OD4 a/MD04 74,80268 -77:077 89 :2:876 23 SL 
SLOFS05900(t 3128GUHC9 FHLMC POOL :Eg-0227 

A, 
796000 PD V25/2003 911/2004 g/l/2 04 48,879 ell -5107 

, 
54 -2,19194 LL 

29.g 1 91112 1 LOFe059DD(r 3128GUK43 FHLMC POOL E"315 U528 7000 PO 4 5/2DD3 Of 12004 .11tillul 5 52670 -52,79857 -22 781 U. 

SLOF60:9D0(Y 31283KJBO FHUMC POOL #Gi-1 185 427100 PD 4//22412003 011/2004 004 209 G42 71 31,0110 88 -1 :1618 7 LL 
SLOF80 901)(Y 3l2a3KRa7 FHLMC POOL#GI-1400 -3 1550200 PD 5/20/2003 91 /2004 91~/2 04 36,15502 :39,000 70 -1,451 68 U. 

SLOF6059OO(Y 3133OLFF2 FHUMC MULTICLASS MTG 19: :602 4200 PD 5/l/2003 g/l/2004 g/ /20004 I90,6D2 42 -198. 
a 
1360 -801 

1 
20 U. 

SLOF6059OW 31385HUC4 FNMA POOL 9054 :179 -3831 6800 PD 6n7/2003 911/2004 9/1,2004 348 
1 68 

4 
1 
3 53 -3 

1 
85 LL 

SLOF6059000' 31385HV85 FNMA POOI-0054 2`10 .1 
, 
24 

2300 
PD 1102003 W112004 9/l/2004 1 .2 323 

.1 
35784 -114el LL 

SLOF6059000' V3115MUll FNMA POOL OOSS5383 -622557300 PD :123/2003 9/1/2004 Q/l/20G4 62:215 73 -64: 
062 

al .2
.600 

96 LL 
SLOFOD59DO01 3139216FO FNMA GTD REMIC P/T 2001-W3 -104,507 8800 PD 012 3 9/~/2004 

1 1 So 
-113 

at 9 54 -9 
0" 

Se LL 6 
PD ra 00 9/ 12004 D4 50 ; 56 -3977959 203 LL ,LOF605900(y 313 :3AP92 FNMA GTD REM :C 

Prr 
03W4-3A -37.117 5600 713lr2DO3 91 /2004 OW2,04 37.11 .2,. 

LOF60590001 31 3 3CEY5 FNMA GTD REM C Prr 03-34 At -595 795 0 Pl) 4/15/2 03 911/2004 W1.4 59,557 95 -6232181 21783 W LL S 
7 

P 1 
003 : 1 7 

1 
2 79 St. 0 1 1 7,6 P 1121/2 1 Zo. 9 _2 9 32 6 LOF6059OO(Y 31283KTHI FHUMC POOL#Gl-l452 -50:2'8 9200 D 91 7/20 9/1/2004 Oil 12- 50,27692 -52 9 

SLOF6 59000' 31283KVH8 FHLMC POOL #G - 516 4 77 3700 D 004 Of /2004 911/2OD4 47.07737 0606 :33'1 L 
8 SLOF605900a 31371KDES FNMA POOL #0254001 

.59.0 
173300 PD 121=003 911/2004 211/2004 59,01733 -62,56759 -3,65028 SL S 1 5 P .8908 0 8 

SLOF8059000r 3 38 WA7 FNMA POOL N14520. 
0- PD 

9/19/2003 91112004 
""2004 8'0 60 

.,~,415 
50 

-14 :, SL 

LOF005900CE 31385JD21 FNMA 
COL

. 90545021 
- 
115,DB5 

7000 
PD 5R/20(I4 9/1 120064 g/l/2004 115.06570 l 42 Sl 070 L 

SLOF6059000' 31385XTF4 FNMA POOL #0555950 -33,080 0900 PD 10/29Q003 .112004 9/1/2004 33 8 9 -3447049 -1 30040 SL S 
-64,557 5400 PD 1212312003 004 911/20 4 8455754 -68 

, 
42C, -386337 SL SLOF:05:000' 31402CTR3 FNMA POOL 00725160 91112 12 

04 
:0 

91 
:51 44 6 

LOF 05 00(r3l4O2CZJ4 FNMA POOL #0725345 -115,802 GDOO 
PO 311WO14 

9/112004 911 004 115,89260 -123 412 D4 -7 
, 

19 
L 

SLOF60590001 31402DDK3 FNMA POOL #0725600 .78,921 9800 I'D .1.01)4 Wi/2')04 011/2004 78,92198 -79,87867 .205669 St. 
SLOF8059OW 3128GUHC9 FHLMC POOL OER-0227 .38,450 1500 PD 4n512DD3 

I 
CVIJ20CL4 INIP2004 38,45015 -38.W4 71 AIKU 56 LL 

S 0 1 54 0 4 1 1 _ , _1 :3 114 LL SLOF 0 90W, 312 :GUK43 FHLMC POOL #E"315 -3 .500 53200 PD 4/2512003 1WI/2004 
1 
0/1 /2 3 .5DO 32 -31, :31SI 26 -1 

L F:0559000' 3 2 3Kjee FHLMC POOL .-11111 40 
1 

0 PD 124/20 3 01V2004 (.1 100OD44 409 541 51 
5 

5 BOSO07 LL 
9 SLOF80590001 312113KR87 FHLMC 

POOL 
#Gi-1409 .41.78 9;00 PD 5120)2003 10/l/2004 10/112OG4 41 .78a 97 43,378 gal 4,559 94 L 8 00 1 

LOF80590017 31283KTHI FHLMC POOL#GI-1452 -50,79 : 2800 PD 9/1712 03 10/l/2004 101 /2004 5 79528 - 3,45410 -265802 LL 
SLOF6059OW 31339LFF2 FHLMC MULTICLASS MTG -153 33' 5400 PD 61112003 

1 
WJ/2004 1 0/1 12004 

1 
50:338 54 1559,781 47 -6,44493 LL 

8 0 1 NM :317 11 . I SLOF6059000' 313:5HUC4 FNMA POOLOO545179 _27 :317 
. 
100 PD 6127/2003 

101"21)(1" 
101112004 237 -29,59726 -2.274934 LL 

LOFO 59DO01 3 3 5HVA7 F A POOL 00545209 -1 071 2400 PD 9/19/2003 101112004 1011/2004 071 24 -1,18539 
' 

15 LL 

SLOF 0 90 313 SHV85 FNMA POOL $0545210 
-1 

78 
99 

7 
00 

PD 
afflnow 

lWr20U 
101V2004 

178, 

"97 
36 -105,49868 -16 0132 LL S 1 56 P 

LOF:.55GOoWv, 3 38a5weUa FNMA POOL #0555303 .45,012 3600 0 412312003 101112004 1011/2004 45.012 5e 46.89748 -1584 90 U. 
a SLOF0059000' 313D216FO FNMA GTD REMIC Prr 2001-W3 -89,805 1800 po 030/203 ~D/112004 IW /2 G4 

' 
5 -97.64413 -7.77895 LL 

SLOF60590001 31393AP92 FNMA GTD REM 3W4-3A 2 :171 IQD0 PD 7 03 W 12004 
1 
0111r20004 2::'0'79 1 : -30,092 . . -2,01380 LL S 9 1 N G M~C P/T 0 " 0500 P 

101112 ;01 ;/2 D4 SLOF60590001 3 393CEYS F MA TORE CPIT03-34AI :782 5 D 41/3151//220003 1011/2004 72 511 05 -75,87602 3:364 :7 LL 

LOF805 007 31283KVH 1. -1516 42 7 1/21/2004 004 01 /200'4 42,877 73 45,02832 :2 150 FH MC POOL#G1 :7 7300 PD 1 10/1/2 
411,243 34 _2 623 SL I-OF4105DOO(r. 3 371KDE FNMA POOL #0254001 43 : 9 3600 I'D 12/a/2003 1011r2l)(14 0. 4381938 

9 : SL 

SLOF60S90D0r 313BSJD21 FNMA POOL 0054562 
1 _10 

5226000 PD Sf7/2004 
1 
01112004 10/i/20D4 100:522 80 -105,831 45 -5 30885 SL 6 

POOL #0555950 D 
1 

=12004 50,09494 LOF605GOOET 313B5XTF4 FNMA 0 
994 D400 P 

10/29r2003 0/112004 -S3,13832 -214338 SL 
SLOF6059000r 3 

1 
402CTR3 FNMA POOL #0725 

1 
00 -51 .630 14M PD 12,2312G03 1011/2004 

1 
011/21)(14 51,630 14 ~541,719 88 -3,08974 SL 

I I I SLOF60590001.31402CZJ4 FNMA POOL 00725345 
- 
107,855 

9200 
PD 3/16=41 

I 
WJ/2004 

I 
0/~120(14 17 592 -114,853 92 -0,99800 SL 

SLOF6059000' 31402ODK3 FNMA POOL #0725606 .71 .716 0800 PD 61141/20041 1011/2004 01 /2004 7 :7'5 08 -74,47267 -2,75859 SL 
0 1 SLOF605900(r, 3128GUHCO FHUMC POOL :E9-D227 2 0796300 PD 412512 3 11/11/2 064 111112004 28,07933 -2 3 ~1 .2501 2 L 

0 

.2: :743 6800 PD 412MOO f2o il/112 04 26,74358 -27 3 :31 2 SL F 05 00(r. 3128GUK43 FHLMC POOL EO-0315 0(l3 
11 

004 0 303 LL 

.SLOF : 050900a 31283KJ88 FHLMC POOLIGIA185 -81,438 9800 PD 4/2412003 111112004 
11/1 

r2 :0N 61,43808 -113,7433 34 
_2.,294 

36 LL 

SLOF6059OW 3 f283KR87 FHLMC POOL #G 1- 1409 -W 
3'99 4300 PD 

&2012003 1 11IM(14 
111112104 30,39943 -37,78431 -1,3S488 LL 

SLOF5059OW 3 
1 
283KTH 

I 
FHLMC POOL #GI .1452 -54607 2000 PD 9117/2003 11/112OD4 

1 . . 
12004 5460720 -57,46555 -2,85835 LL 

SLOF 0 900 3133 UFF2 FHLMC MULTICLASS MTG lsl,ll 
00000 

PD 511/2003 11/112004 
Illi/2 

D4 
1 
51 

. 
110DO .157,461 34 -6351 34 U. 

S 
0 31 0 

L 1 :019 (Or' 3815HUC4 FNMA POOL 60545179 -3648200 PD 0/27/2003 Il/i/2004 Il/l/20G4 38482 3 526 :30 44 LL 

SLOF605 902 26 :9:S 40 90 
1 
5 1 .1. 005 :00(7 3113 5 VAI FNMA POOL 90545209 -gD2 25M PD 9/19/2003 111112004 1 1112 4 5 00 

SLOF 00(r 3 
3:511 

5 FNMA POOL #0546210 -1,098950, I'D 
8/8`2003 

",1/2004 
'1" 

/2004 10'8 -1,20026 A01 31 LL 

HVB 

1111,2 11/1 51 . 1 :5 _ 

LOF805900(r 31385MUO FNMA POOL $0555383 -51,771 8600 PD 4123/2003 004 /20 4 77 53 939 111 2,107 :5 LL 

:LOF6059000 
31385XTF4 

FNMA POOL #0555950 -42,798 75DD PD lOr2912003 
1111/2004 

Il/l/20G4 42,79875 -44.59764 :1,7GS 9 U. 04 

SLOF6059000' 3139216FO FNMA GTD REMIC Prr 2001-W3 $77024200 PO 4/3Of2OO3 11/1/2 04 111112 111 70242 -05.29416 591 74 U. S 
REM~C Prr 0 -3A 

2 
1 .5 40400 PD f3 1/2003 :5N 04 -23: :4 28 54224 LL LOF6050000` 31393AP92 FNMA GTD 

- 
: : 

0 
7 Il/i/20004 120004 21' 

6 

: I. 

S SJW2 " ;l "Ilrl 0 SLOF6059000' 31393CEY5 FNMA 
OTD 

REM C Prr 03.34 At _S4 106 2700 PD 4/1512003 11 Ir2004 111 0 4 141 27 -50 17 14 -2,51087 L 

SLOF605900V 03162CMZ3 SMALL BVSiNESS ADMIN 03-20E 1 -45 0 5 :4 0 PD 0 3 12004 /2D04 4598564 :445 98 64 0 0 LG 

L F60590001 31283KVHB FHLMC POOL#Gl-1518 -40:4 :0 000 PD 1/21/20004 1 1 ;10064 111111004 
40 

:410 90 2121 77 -203087 SL 

SLOF605900(r 31371KDES FNMA POOL OMS4001 -50,372 0000 
PD 

l2w2003 
'I, 

r2 04 /20(14 50 37200 -53,402 19 3.03019 SIL 0 0 
SLOF6059OW 3`1385JD21 FNMA POOL 00545621 -102,10521 

Do 
PD 

Sf7,20134 
11/1120004 111112004 10210521 -1074 784 :5,392 43 St. 

SLOF6059OO(Y 31402CTR3 FNMA POOL 60725160 
'a"" I 

too 
PD 12123/2003 

11/1/2004 
11/1/2004 

40
:egi 

11 

Ag
:4:5 28 -2794 17 SL 

SLOF0059000' 31402CZJ4 FNMA POOL $0725345 -107 332 32.0 PD 31le/2004 I 111/2OG4 11/112004 107,33232 -114,29634 -6:114 1 11 . 

SLOF605900(r 31402DDK3 FNMA POOL #0725806 -81 932 :800 PD 6/1612004 11/1120114 11/112004 
51

.93288 -875:082 17 :3. 
, 
4 :2 : SL 

SLOF605900(r 31402DPVB FNMA POOL *0725936 -ID2 923 
000 

PD 9/27/2004 1111/2004 ~111/20041 102 223 :0 
. 
10S.98 : 69 5 

06 
73 SL 

a 1 5 .~,56 3 

SLOFS05 
000'3128GUHC9 FHLMC POOL NED-0227 .34,:e GD 

PD 

4/2 

3 
12/l/2G04 2"2004 34 861 0 :30.429 11 , 3 ILL 

SLOF605:01W 3128GUK43 FHLMC POOL #E9-03`15 21 :0700 PD 41255112200 3 12/1112004 12Jl/20G4 278,82: 87 
1 

0 29370 ILL 
-28 5 00 SLOF0059000' 31283KJee FHLMC POOL#Gl IaS -47408 8600 PD 4/24/2003 2112004 

1 
2/ 12004 4 40 SO -49,17928 1 7 04 LL S 0 :1 

LOF 0590001 31283KR67 FHLMC POOL#G 
1 
409 -41,370 2200 PD 5120/2003 

1 
2/1/2004 ;21~/224 41,37022 -42,94423 .1:5;4 021 LL 

SLOF8059OW 31283KTHI FHLMC POOL #GI-1452 -47,782 38DO PD 91`17/2003 
1 
211 12004 2112OD4 47,78238 -50,28349 -2501 11 LL 

5/412005 

Alfred 
P 

Sloan Foundation 
Tax ID No 13-1623877 
Dodge end Cox 



- -E GRAND TOTAL 02,767,33806 44,02s73549o Mso~,Iosn 

5/4/2005 

A)rred P Sloan Foundation 
Tax ION

. , 
3-11323817 

Dadg. and 
Co. 

SLOF :05 :DOM 3133OLFF2 FHUMC MULTICLASSMTG -1 '608 IBDO PD 511/2003 12111/2OD4 
I 
2/1/2OD4 15608718 -182,04772 -6.5eo 54 U. 

SLOF 05 000'. 31 3 
5 

FNMA POOL $054 
79 

-1 .1,0 5400 PD 8/27/2003 121 12004 
1211/2OD4 

19:360 64 -20,97593 -1 615 39 LL 0 So DOW :5HUC4 _1 .08 1 1 12/1 1 .08 5 
10 affinoo I _, :I 7 14 _1~2 SL F 5 3113 HVA7 FNMA POOL 90645209 2 5 

0 
PD 0119/2003 2//2004 Im 2 -1 -11138 LL 

SLOF6059DOM 3`1385HVB5 FNMA POOL 905452 -1,325 8:000 PID 3 211 12- 12/l/2004 1,325 4% 0. 23 LL 
SLOFeO59OW` 31385VIRUB 

FNMA 
POOL 00555383 -46.0,40 7900 PD 4123r2OO3 

1 
21112004 

1 
2/112004 4a,G46 79 47,97500 -1.22821 LL 

SLOF 0 GDOOr 31385XTF4 FNMA POOL #0555950 . 0 05600 PO 1O/2QQOO3 
1211/2004 

12JI12OG4 58,00050 -5835433 -235377 LL 
SLOF:0'59OW 3139216FO FNMA GTO REMIC PrT 2001-W3 15G :2092 7600 PD 4/30/2003 

12/1/2004 
1211/2004 109 292 7e .118:753 4 

1 
1401 15 LL 

SLOF60590001 31393AP92 FNMA GT RE .0392,328 820 PD 7 112003 1211/2004 12/1/2004 32:326 82 -34 :45 28 2.316 44 LL G D :C Prr 0 
-3A 

5/2 
SLOF6059000r. 31393CEY5 FNMA TDREMMCPrTO33W344AI -60,022 34000 PD 41131 003 1211r2 04 1211/2004 00,02234 -02' 07 75 :2 785 41 U. 
:LOF60590M 631e2CNA7 SBA BUS ADMIN GTD PARTN 03-20F -54,085 2800 PD eW003 I 2/j/= 121112004 54.08: 2: -54 Ow 28 0 LG 0 Do go 3 1 1 
L F 5 O(r 1283KVHB FHLMC POOL"-1516 A2,489 1500 PD 1/2112004 12/1 r2G04 12/112004 42.48 1 44:820 25 -2,13000 SL 

:LOF,60590DM 3137IKDEB FNMA POOL #0254001 -60,147 9800 PD 121&12003 
1 
21112004 

1 
2/l/2004 50814798 -53,16469 -3,010 71 St. LOF 

05900M 31385.JD21 FN- POOL #054-1 1 14 .8051300 PID Sr7/2D04 1211/2004 
1 
2/1 12 1 14: 05 13 -120,868 2a -5.083 15 SIL 

SLOFOO5900(r 31402CTR3 FNMA 
POOL 

#0725160 _53 081 4300 PID 
1 
2F23/2103 121112 D4 12/1/2004 53,06143 -5 23683 -317540 SL 

:LOF60590W 31l4O2CZJ4 FNMA 
POOL 

90725345 
-13

:72 it 

200 
PID 

1
.004 1 2JJ I= 12/1/2004 93,72 

11 
2 -9 :,8D2 01 -6 :80 09 SL 

L F P 
OL 

to _74 
185 

1 

300 

I'D 
6/1 004 1211/2004 

1 
2/112004 74,16513 -77,015 85 -2: 5072 SL 

0 50 3 402DD 3 FNr 
P 

12/112004 121112004 110,50327 -110,005 .5441 79 SL SL .FIO::'OW.. 314..PIKI. FN A POOL 00772258.0V" .110,5632700 D 912%2004 
OB 19.053,371 20 -20,6113,329 02 

.659, 
95773 

SLOFeO5:OOIX 912828BRO U 8 TREASURY NOTES -390,000 0000 S 12r3RO03 11/812004 JV912004 389,02500 -385,307 101 3:717 19 11 
.LOF605 000: 912827V82 U S TREASURY NOTES -550.000 0000 8 4/11/2003 11512004 /21/2004 592,45313 -604,785 

1 _12 
332 

03 
SL 

SLOF6059000, 912828AGS U 6 TREASURY NOTES -2,000 000 0000 8 012912003 1/21/2004 1r2612OD4 2,012,812 50 -2,018,5`15 03 -5,70313 St. 
SLOF605900(r 91282SAT7 U 8 TREASURY NOTES .100:000 GOOD a 4/1112003 2AI2004 2/11/2004 100,98 75 -100,48437 484 38 SO 
SLOF605DOW 91 2628AF7 US TREASURY INFLATION INDEX NT -655 WOO S 11150003 311111r2004 31,62004 74: 05 -655 

00 
8005 LG 

SLOF605DOOV. 38DO04AY9 GENERAL ELEC CO NT -900,000 ODOO 8 
1 

/812OD4 
311 1/2004 3/18nOO4 951 12900 -912J411 00 38.98800 63 

SLOF 0 :DOM :12 2 02 U 6 TREASURY NOTES .10,000,ODO 0000 S 4/11/2003 3/11V2004 Y1SQOO4 10 752:343 75 -10,998 09375 -243,75000 St. r 
4/114/2003 3111/201M 3116/2004 523,95279 -49301430 3093 49 SO 'LOF:05 D001. 12:27WV7 US TREASURY INFLATION INDEX NT -460,628 5000 6 

S 
LOFOO 

M 
:1212 A. U . TREASURY NOTES 

.1 
.000,00000 6 8129/2003 3141112004 311 512OD4 

1
.004,687 50 -1,009,257 81 4: 578031 SL 

':Ow. 
1 411 

SL.FI3.S 0 282= US TREASURY ;NFLATION INDEX NT 452,1521 500000 a 7,14/2003 3112/2004 3/17/2OD4 514,081 33 484,44845 29,014 OB SO 
SLOFSOSGOOT :1282W7 

US 
TREASURY NFLATION INDEX NT -209 GOOD 8 512003 VI=OO4 3/17/20N 33959 -29 : 00 4059 so 

SLOF:0590W. 
I 
282W7 US TREASURY :NF 408 ODDO S 71612003 3112f2OD4 3/ 7 0 46338 40 DO 5538 SO 8 a LAT:ON :NDEX NT 

1 1 '2 D4 LOF 59DDO1. 91282W7 US TREASURY NFLAT ON NDEX NT -5100000 3 7115/2003 3/12r2DO4 .17/2004 57923 -51000 6923 SO 
SLOF 05900a 01282W7 US TREASURY INFLATION 

I 
NDEX NT 

_1 
Do: 0000 711,512 3 3/12=04 3111712OD4 1,144 e3 _I :0 : 

00 
130383 SSG 

SLOF :0590W 012828AF7 US TREASURY INFLATION INDEX NT -2:58 
('000 

71 50003 3/ 212004 3/1 7/2OD4 293930 -250 00 351 0 G 
00 a SLOF8059OW. 91282BAF7 US TREASURY INFLATION INDEX NT -8320000 8 7/1512003 3/ 212004 3/117/2004 94494 -83200 11294 SO 

SL F 5 O0O` :1282aAF7 US TREASURY INFLATION :NOEX NT -538 DODO 8 711&7003 3(12)2014 3/17)20N 80876 
-530 

00 
7278 So OF :0599000' 

I 
282aAF7 US TR URY INFLATION NDEX NT 47 000 a 004 Y 7/2 04 2,815 

SLO 0 

EAS 
2. 

9 0 
7/15/2003 m. 

1 0 
so -2.47900 33650 

SO SLOF805DOW 91202W7 US TREASURY INFLATION INDEX NT 
_1 . 

143 GOOD 
a 

111512OG4 
3112,2004 

311 71004 12 815 -1,143 00 
1 
5515 S3 

:L F 0 DOW 88731EAF7 TIME WARNER ENTIVIT CO LP SR DES -275,000 0000 : 31116/2004 3110120 4 
340

:2'0'0 25 -342,03950 4,16076 SO 
LOF:05500001 577778SLO MAY DEPT STORES CO DEB -200,000 0000 4/51149//2200003 3/ 8/2DO4 

3n3,2OD4 
272,a74 00 -249,35800 23,31a 00 SO 0 3 04 

SLOFeO59DW` 984121BLO XEROX CORP SIR NT 
-1 
00,0000000 8 a/ 912 03 V;al2 04 3123/2004 105.87 00 0 'DOD 00 5 875 GO SO 

SLOF605WW 370425RXO GENERAL MTRS ACCEP CORP NT .150,000 DODO 6 4111 IJ20003 3/ PnOD4 3r24J2OD4 103.085300 :1,406,553 00 16,53000 SO 
S OF6059OW755111APO RAYTHEON CO DOS -450 

000 0000 a 
LW 3 3123/2004 V26/20041 51661150 -514,70550 2.01600 SO 

SLOF80 W -250:000 Dow r 1127f200004 4/115=04 4/2012004 265.77000 -27027750 -4,50750 SL ::0 260543BR3 DOW CHEM CO NT 
LOF 0 000'. 06423KAA9 BANK ONE CAP III PFD -30 000 0000 8 5/ On 3 4 312004 4/2812OD4 3 8600 420,14400 -32,05800 SL 

0000000 6 .11.003 /2 '::' 0 -449,59125 -10,17376 SL :LOF :059000' 539830AFO LOCKHEED MARTIN CO GTD -37:: 
CIO 

4/23r2OO-4 4/2arn04 43 41176 
LOF6059OW, 75511 1AP6 RAYTHEON CO BDS .50 '0000000 6 519/2003 4123'2004 4/21112004 53 

, 
508 50 -57,19950 -3,53300 St. 

SLOFVO59DW 7551 1 IAPB RAYTHEON CO BIDS -400,000 0000 S 0129/2003 4123/2004 4/2a,2004 429,33200 440,42000 -1 1,0811 00 St. 
:LOFM 0001 42222GAC2 HEALTH NET INC SR NT -250,000 0000 S 5130/2003 4r2WOO4 4/2912OD4 298,04500 -305 175 00 -7.13000 SL 0 

IFAX9 FEDERAL EXPRESS 08-1 CTF 1A 
- 

286 L F6059OW.3133 
504 

. 3600 6 1115/2004 4/27/200-4 413012004 M.025 34 -04575209 .19.72675 SL 
SLOF 059000:912a2aAGS USTREAS R NOTE : -2,200.000 ODOO S 8179/2D03 V712004 5/12/2004 2,205,328 13 -2.220,367 ig -1503908 SL 0 U Y 0 -8 a,2 
SL F:059OOOr 91282RAGS U 8 TREASURY N TE DO.000 0000 8 912003 51`1112004 5/12rlD04 802,0312 -807.40B 25 -5:375 00 5 

I _ : .20 6LOF605DOW 9`1282BAGS U 8 TREASURY NOTES -2. '00 DOD 0000 a .91-2 3 5WO04 6/14/2004 2.5 341707 -2,523,144 53 .1 7 56 St. 
SLOF6059DOCY 260543BR3 DOW CHEM CO NT .100:000 0000 S 1/271200004 6/15/2004 S/ SQOD4 1003,01300 -108,111 DO 9800 SL 
SLOF60SOODM 9`1282BAZ3 U 8 TREASURY NOTES 

.3. 
0000 0 5 W9r2OO4 Slim 6121r2OO4 2 891,132 at -2,886,914 07 4,21674 93 

SLOF605900M 260543BR3 DOW CHEM CO NT 
- 
125:000 0000 1/27/2004 8124/2004 WWO04 129.03125 -135,13875 -6,10750 SL 

00 000 S 004 SLOF8059000, 88731 EAF7 TIME WARNER ENTIVIT CO UP SIR DEB -200, 
DDO 0000 6 

5=003 71712004 711=004 233,12000 -248,75600 A 5,e3e DO LL 
SL F 059DOO' :12826BK5 U S TREASURY NOTES -650,000 0000 S 

a/3012OD4 
7/1312004 71IB12OD4 642,53518 -63 2500 3 

to 
S3 

SLOF SCHER:NG PLOUGH CORP SR NT -600 00000 S 11121/2 03 Oil 4 004 9/17/2DD4 51,:2 5 4 81550 2 00 SO 0 66059001Y 061505AE1 
0 

3 SLO 
059ODO` 806605AE I SCHER NO PLOUGH CORP SR NT -25~00 DODD S 

J/2W003 
9117/2 In212004 25 481 Do -24,90775 

SLOPS059009 806605AEi SCHERING PLOUGH CORP SR NT -50.000 DODO 
S 

11.1 .003 .4 113 
1,03325 SO 

12004 gf2W004 52: 00 49 :81 
5 
60 2.29750 SO Fe Do r2"4 0 

SLOF60590001 88731EAF7 TIME WARNER ENTMT CO UP SIR DEB -250,DDO 0000 S 5WO03 9/2712004 9130/2004 300,99250 _31 
0 
D45 

00 
-9,05250 U. 

SLOF6059OW :066OW1 SCHERING PLOUGH CORP SIR NT -600000000 S it /2M003 10/4/2004 1017/2004 51,01400 49.81550 1 :71110 SO 
SLOFOO5gOOO` 06605AEI SCHERING PLOUGH CORP SR NT -50 0 0 DODO S 11/21/2003 10/512004 1007004 Si,025 00 4 81550 

8.,50 
SO 

SLOF605 0001 984121BLO XEROX CORP SIR NT 
.
..:010 0000 S 6/1 

912003 

1 
W12004 10/1312004 212,50000 .2090,000 00 1250000 LG SLO'eO5:OO(r 800605AEi 

SCHERING PLOUGH CORP SR NT -75,000 000, S 
1 
112112003 

1 
0/27/2004 11/112004 78,358 50 -74,72325 3:e35 25 SO 0 

SLOF80590001 125581AAB CIT GROUP INC SR NT -225,000 0000 S 411412003 
1 
1111004 11111 244:11,1 1 -245,05425 -15300 LL 

6LOF 059OW 023 
51 
AH7 AMERADA ME S CORP NT -175,000 0000 S 12/412003 

11,1 
7/2004 ,/22=04 '9333 2$ A B7,701 00 

5.57 
, ..,: 2 

SLOF:0590W 0235551AH7 AMERADA HE6SS CORP NT -75.000 0000 6 1211212003 11117/2DO41 1IrMD04 82.85625 
-11 040 o 

75 S.GG 
31 

'013 , 
967 R -31,847,964 16 -233.99677 



W TMEMMOPRIN 
SLO 

"A~ 
IREASURY NOTES -1,500.000 0000 MT 8ng/2003 IM/2004 713lfZU04 1,500,U00 00 -1 513,8150 72 -1358672 St. 

2 .. . 8 TREASURY NOTES -10 .000 .000 0000 MT 3111/2004 SQ1/2004 8/3112004 10 
, 
000 .00000 -10.053 .125 00 -53 

1 
2500 SL '005 'W ' :' 1 

1 .300,000 DO 41,5117,011 72 _57, 01172 

SLOF605DOW 3128GUHCO FHLMC POOL 0120-0227 -8 6008000 PD 4/25/2003 111/2004 ll~f2004 89,58080 -93,70242 4.02182 SL 
St. F 0 :0 0' . 3 

1 
28GUK43 FHLMC POOL :EM316 -7: :074 7500 PID 4/2WOD3 111/20D4 

it r2 
04 7 074 75 -82,62385 -36491 St. S Poo _I 0 

:3 1.02055 000m31283KJS6 FHLMC L GI 185 -83,324 5000 PID 4r2412003 ;,1,1120(14 Illf2004 693 24 Is -11I .S .9 27 -2304707 St. 
SLOF6050OW 31283KR67 FHLMC POOL OGI-1409 7 205 2400 P 512WO03 ?2D04 

""~04 
7820524 -8 807 

1 
-2,97547 SL 

:L F605900M 3 
1 
283KTHI FHLMC POOL #GI-1452 

0 1 
-5,13523 St. :98:1 

05 
SSW PDD 9117"2003 ilm"04 1/1/2 04 

8 
10324108 

LOF6059OW 31339UFF2 FHLMC MULTICLASS MTG -251.82 2800 PID 5/1/2003 
1/1 

12004 i/l/2004 2 :1 .8025 825 -282.41294 -10,58466 St. 0 a 

SLOF:0590W. 31371 KDES FNMA POOL 90254001 -410,27 : 1100 PD 1218120003 111/2004 I/l/2004 60,27: 181 -63,90422 -3,820 
1 
1 St. 

SLOF 059000131385HUC4 FNMA POOL #054517g -361 6900 PD 6/27/20 3 11112004 111/2004 301 69 -39187 -3018 St . 

SLOF1059DO(Y 31385HVA7 FNMA POOL #0545209 -8453100 PD 911912003 1/1/2004 
Ill/20G4 B45 31 

.935 
39 

-9008 St. 

SLOFS059000' 313a5HVB5 FNMA POOL #0545210 -1,1823200 PID B1842003 111/2004 1/11/2004 1 .18232 
_1,291 

32 _109 00 St. 
SLOF805900M 31385VOUS FNMA POOL #0555383 .70,248 5300 PID 4/2312003 11112OD4 VV2010ul 70,24853 -02,567 DO -3,31853 St. 
SLOF(10590W 31385XTF4 FNMA POOL #0555950 

.11 
4 
, 
1850700 PID 1042W003 11112004 11112004 114,18507 A15,984 41 -4,79934 St. 

:LOF605900a 31392DVED FNMA GTD REMIC P/T -36 .00435 0 PID UM003 11112004 1,11112OD4 38 00435 -37 31411 -12,30070 St. 
6 00 LOF6()590W 31392EKZ2 FNMA GTD REM :C Pfr 02-58 HA -87 775 84DO PO 5/512003 1/112004 /2004 876 :775 64 .889:503 92 -1,72808 St. 

SLOF60590W 3130216FO FNMA GTD REM C P/T 2001-W3 .117.4219200 PD 4130/2003 11112OD4 lli/2104 117 .42192 -127
. 
58B 25 _iO,164 33 SL 

SLOF:,059(XXX 31393AP92 FNMA GTD REMIC PIT 03W4-3A -m 758 3700 I'D V3112003 
1/,12 

4 
J,J

.DO4 34 75a 37 -37251120 -2 1 .5 1 54 :4 2 823 St. 
SLOF 59000'.3 393CEYS FNMA GTD REMIC Prr 03.34 At -52 :734 3400 PID 4/iSnDO3 1/i/20DO04 l/l/20D4 52 :734 34 

~
: 

' 
24947 

0 
St. 

SLOFI,0590W 12189PAG7 BURLINGTON NORTHN SANTA FIE 001 -2,1005500 PID 
1 
2rdn003 

1/15/2004 
1/15/2004 210055 -2, . .7

. 
-50523 St . ltif 

SLOF 0 :0 :,12112 7 U :TREAS R :NFLAT :ON :ND NT -2.02 20 0 PD 1/16/2 3 .20N ltl5rm 2 :020 20 .2,02020 000 :0 
SLOF:055 ODW(Y 282WSAF7 U TREASURY INFLAT ON NDEXX NT 4300 80DO PID 1/161200003 111W004 ill W2004 43680 -43080 

0 
00 G 00 

SLOF605 :00a 91282W7 US TREASURY INFLATION INDEX NT -1.044 (XXX) PD 1/15/2003 
I/l&7GD4 III 

WOD4 1,04400 -1.04400 0 DO SO 

SLOF605 OW 
31 
280UHCO FHLMC POOL :Eg-=7 -413 453 9800 PD 412$/2003 211/2004 2111/2OD4 6345398 -88,299 4: -2:B41 51 SL 

SLOF605900(r 3128GUK43 FHUMC POOL E"315 -71:061 5500 PD 4125/2003 211/2054 21 /2004 71 .861 55 -75.0889 _3 
.5~5 

SL 

SLOF605900M 31283KJOe FHLMC POOL#GI-1185 -65,5702 D 4/24/2 03 211/20(14 211/2OD4 :5 570 25 -88.01889 _2.448 64 SL 

SLOF8059OW 31263KRO7 FHLMC POOLNGI-1400 -57,638 
WOO 

PID 6=003 2/l/2004 
2/1)2004 

7 :638 90 :5 :0831 88 -2,19298 St. 5W P 00 
SLOF:0500W 3 

1 
283KTHI FHLMC POOL#01-1452 -70,9W 0700 PD W17/2003 2JI)2004 211=04 

70~ 
022 07 7: 34 

40 
.3.71233 S 

SLOF 05900(r. 31339UFF2 FHLMC MULTICLASS MTG -227 507 7000 PID 5/l/2 3 211r2004 2/112004 227,50770 -237,07013 -9,50243 St . 
SLOF60590W. 31371KOEB FNMA POOL #0254001 

_64
: 
1 
384700 PID 

1 
21SQ00003 21112004 2fjf2004 54,13847 -117,99a 80 

_3,858 
33 SL 

-363 87DO PID 
/2 211,2 1 3 _ S 

:LOF6069000'. 31385HUC4 FINMA 
POOL 

005451 79 8127 003 104 211120(14 31 .17 -30423 3. 38 L 

LOF6059000'3138SHVA7 FNMA POOL #0645200 -8503400 I'D 0/10/2003 
2",004 

21 
/20U 

!1 34 -94 . !1 -00 al L. 

SLOF005900(r 31385HVB5 FNMA POOL#0545210 
_I 

, 
1 
890500 I'D a/b/2003 21112004 211/2004 

", 
8
.05 ." 

208 S7 _109 02 St. 

:1.01`80590= 31385WBU8 FNMA POOL 005553:3 -64,463 2200 PD 4/23=03 211120D4 2JI/2004 64,46322 -e7 
, 
16202 -26 940 :L 

LOF60SS000'3l3B5XTF4 FNMA POOL #05559 0 -60 '5106200 PID 
10/2912003 

2/l/2004 211/2004 60,51069 -413 054 03 -2:5: 
3 
34 L 

SLOF6059OW 31392DVED FNMA GTD REMIC P/T ~329,225 SIXXI PO 
&=C)03 

211/2 04 211/2004 32922550 -340.29828 .11,072 713 St. 

0 1 3 0 77 : 20 8:344 32 SLOF6059000, 31392EKZ2 FNMA qTD REMIC PIT 02-68 HA 75,414 48DO PD 5/snoll 2/j/2004 211 12004 75:414 48 -76.89 :1 48 7 St. 
3 0 :LOFe 59DO(Y 3 39218FO FNMA GTD REM :C PIT 2001-W3 -604 09800 PD 4/30/2003 211/2 04 21112004 96,43090 -104, 29 7 1 St. 

LOF605:OW. 313:3AP92 FNMA GTD REM C PIT 03W4-3A .23:978 7500 PID 7131/2003 21w2clo,; 211112004 23,978 75 -25,4198 48 -1,71973 St. 

SLOFS05 000' 3 
1 
3 3CEY5 FNMA GTD REMIC Prr 03-34 Al 1 76 7~00 PD 411 L200 211f2004 21 /2004 51,76875 -54,171 14 -2,40239 St. 

SLOFaO69O= 314D2CTR3 FNMA POOL #0725160 : :3'0983 3' D 
1 
212=003 2/l/2004 2/112004 83,0933 

_68, 
OB 01 4.97262 St. 00 P 4f2 1 .108, 

SLOF0059OW 3126GUHCO FHUMC POOL #Eg-0227 AD4,180 1:00 PD W003 31 12004 3/l/2004 104,160 1 : 8301 08 -4.87093 St. 

SLOF6059000' 3128GUK43 FHLMc POOL #EM315 -180.232 32DO PD 4r2WO03 Wlr2004 3/1)2DD4 18023932 -18832997 -8.09965 SL 

SLOF6059OW 31283KJOB FHLMC POOL#Gi-llB5 749020400 I'D 4124/2003 311/2004 3/ 12004 74,SD2 04 -77,eog is :2 797 12 St. 

SLOF8059OW 31283KRO7 FHUMC POOL #01-1409 :72:504 0100 PID 
5120a003 

31 12 04 3111r2004 7258491 7 :3 5 78 2:7 :7 SL 

SLOF:05:0w 3~2:31KTHI FHLMC POOL#GI-1452 -81,438 1700 PID 9117/2003 3/11120004 3/11=04 81:430 
1 
7 : 

8: 628 64 
4,28620 7 SL 

SLOF 05 00(r 3 2 3KVH8 FHLMC POOL #G1 .1516 .99,279 8600 PID 112V2004 3/~/20D4 31lf20N 99279 86 
1 
34,2:9 37 4,97 5 St. 

SLOF805900(r. 31339UFF2 FHLMC MULTICLASS MTG -27724 02 0 PID 51112 03 31 /2004 3/112004 277,24002 :288.892 76 -1 1,01592 714 S 
' 0 0 00 SLOF6059000' 31371KDES FNMA POOL #0254001 _95 45 

1 
6700 

PE) 

1 
2/80003 3/l/2004 3/112004 95,45107 -1 

01 
.19368 -5,742 

0 
1 SL 

SLOF8059001Y 31385HUC41 FNMA POOL #0545179 -54 4100 PID 6n7/2003 311/2004 3/j/2004 54641 -592 DD 4559 St . 

SLOF80590001 31385HVA7 FNMA POOL #05452 -1.20: 7100 PD 9119n 03 311/2DE14 3/ f2 04 
1 
208 7~ 

., 
33761 -12880 SL 

SLOF8059OW 31385HVB5 FN A POOL 00545210 -1 
0 

3100 
P 

..0003 3/l/20D4 31'1.' - :707 3 
.1 

55470 -1 57 
3 

MA 
:7 7 ... PID 9 : St. 

SLOF6059000r, 31385VYBU8 FNMA POOL $0555383 6 
6" 

D 4123120 3 311/20134 G4 59a as -8501581 -3,418 SL 

SLOF805DOW 3i385XTF4 FNMA POOL #0555950 -88,2234400 PID 1012W0003 31112004 3/11f2004 8111223 44 
_89

:847 52 .3,82408 St. 

SLOF6059000', 3 
1 
392DVEO FNMA GTD REM~C P/T 02.58 HA 411,714 3000 PID 

5=0()3 
3/1 12004 311112004 411.71430 -425,58141 -13.847 11 St. 

SLOFec:5G000'. 31392EKZ2 FNMA GTD REM C 
Prr -88 

:1 
0 
15200 PID 515/2003 3/112004 3/ 

/2004 
881 152 .87,79884 A.695 12 St . 

SLOF6059000' 3139216FO FNMA GTD RE 
MIC 

PIT 2001-W3 .86 5DO 2600 PID 413012003 311r2M 3/l/2004 88:5000 20 .03,98794 -74876 St . 

SLOF60590OOr 31393AP92 FNMA GTO REM:C Prr 03W4-3A .27,902 5200 PD 7131=3 W1/2004 311r2o" 27,90252 
_20,003 

65 -2:001 183 SL 
5:490 St. FO 5 00031303CEYS FNMA GTD REM C P/T 03-34 Al -63,0831 0 PID 4/1512003 311f2004 3/112004 63,05315 -05,98 : 67 292 52 SL 

St. 
31 

402CTR3 FNMA -91,870 3WO PID 
I 
=312003 1;1004 

31jr2l 
11 17130 :g7: . Is a L OF00590W POOL #07251110 

70 6 

0 0 9 
SLOF605900tr 3128GUHCO FHUMC POOL :E"227 .91,214 7100 PID 4125nOO3 

4' 
112004 ""OG4 9,

:2,4 

78 S5 
30519 4,09041 St. 

SLOF605:DW 3,128GUK43 FHLMC POOL Eg-0315 .117 .1 
, 

8 

.3- 

PD 
412512003 41 1004 4/112004 117,41693 -122 

, 
68893 -5,27000 St. 

SLOFaO5 000'3 283KJ6a FHLMC POK)LOGI-1105 -98,081 0400 PID 4 4/2 3 41112 
OD4 

4 1/2 D4 4 -10 
' : 
74375 -3.6a2 71 St. 

12 Go 00' LOF805900a 31283KRO7 FHLMC POOL#GI-1409 .90,680 11GO PID 5/20/2003 411. 4; 12004 :0 10 -9402640 -3,44629 St . 
(I oil SLOF6059000131283KTHI FHLMC POOL #01-1452 -D4 1152 SZX) PID 

9/1 
Tr2003 411/2004 4/1/2004 94,1352 62 .9960730 4,05448 St. 

SLOF(1059000: 3 1283KVH8 FHLMC POOL #Gi-lSle 124 :450 7000 PID 1/2W004 4/l/2004 V112004 124 
' 
450 7 -130,69270 -6,241 :8 St. 

SLOF605900(r. 31339UFF2 FHLMC MULTICLASS MTG 405,163 
7600 

PID 511/2003 4/1 12OG4 411 /2004 406 163 7: 423,23533 -17,07 
1 7 

SL 

SLOF60590W. 31371KDEa FNMA POOL #0254001 -144 .470 73 0 PID 
1 
21&12D03 4/l/2004 4/l/2004 144,47073 -153,161 55 .9,69082 St. 

00 SLOFS0590001 31385HUC4 FNMA POOL #0545179 .3893400 PD W712003 411/2OD4 411/2004 3 934 4001 3082 SL 

-ae2 
5600 PO 003 411/2004 004 8: 55 .954405 91 92 St . 9LOF60590001 31305KVA7 FNMA POOL 1110545209 

9/19/2 
4/1/2 

2 

SLOFS05:0oa 3 ;3:5HVBS FNMA POOL 9054521 0 -1,205 5500 PD (venow 411/2004 V 112004 1,20555 .1 31009 -111 14 St. 

SLOF005 OW 3 3 5WBUO F MA POOL #0555383 -99,135 
8800 

PID 4/23F2003 411/2004 4/l/20G4 99,13568 .103,287 19 -4.151 31 St. 

SLOF00590W 31385XTF4 FNMA POOL #0555950 -133 493 5900 PID lor2an003 411f2004 4/t/2004 13349359 -139,10440 .5,61000 SL S r 
LOF6059000'31392DVEO FNMA TD REM:C Prr .2 48030 64 0 PD 

5r2n003 
f2004 411/2004 483,02045 191 1 .11 -1 

a 
24554 SL G _50 HA 4 :27 _1 8 :92 .1 1 , 

SLOF605:0001 31392EKZ2 FNMA 
TO 

REMIC 
Prr 

71 21'100 PID 515noO 411/20134 411/2"D4 ~08:1 1 2 1 1 a -2,14537 St. 

SLOF605 OW 3139216FO FNMA GTD REM C Prr 2001-W3 -142 .24
. .00 

PD 4130/2003 411 12004 411 /2004 42248S4 .154,56226 -12,31342 St. 

SLOF6059OO(Y 31393AP92 FNMA GTD REM:C P/T 03W4.aA -35 744 :400 PO 7/3 112003 411/2004 4/l/2D04 35 
. 74494 

_38 308 52 -256358 SL 

SLOF6059OW 31393CEY5 FNMA GTD REM C Pfr 03-34 Al -69:094 100 PD 4/15/2003 4/l/20D4 4 V20 8 09481 -72,30124 .3,20643 SL 

SLOF6059000r. 31402CTR3 FNMA POOL 90725160 
-104 

0204400 
PD 

12/2312003 411/2'04 4; 112004 
1 

049 :020 44 
.1 

10.24 541 -6.22497 St . .1 91 
04 

IS 9 

SLOF8059WO 31402CZJ4 FNMA POOL #0725345 w 5 040() 
PD 

3VIS)2(X)4 -1,12OD4 411/2004 
6' 
91504 -1 1,042 :1 -`12,127 57 St . 

SLO 6 5 00 
312 9 

04,07585 P 5llr2 04 
5/jf20 

1 
1175 H -17 373 F 0 go 0' :GUHC FHLMC POOL :Eg-=7 

W 
D 4/2512003 

0 
(14 54, 2. 9 -7,39814 U. 

SLOF6059 001312 GUK43 FHLMC POOL Eg-0315 -129,931 05- PID 4/2512003 51ino(34 5fl12004 12.1.3 
' 
05 -135,711212 .5,831 a7 LL 

SLOF60590001 31283KJ66 FMLMC POOL 1101-1185 -109,21703 PD 4124r2D 3 51112OD4 5/112004 
1 
0921 703 -113,295 

60 
-407857 U. 

S L M 
P /2 

0 
1 

OF6059OD(Y 31385MUS FNMA POOL 90555383 .100,5492800 D 4 312003 5/ /2004 511r004 106.64928 .111,011 03 4461 75 LL 

SLOF :059000'. 313921GFO FNMA GTD RMC P/T 2001-W3 .109.012 3800 PD 43012003 51112OD4 511/2004 109,01238 .118,44876 -94 638 U. 

SLOF 059GO(r M393CEY5 FNMA GTD REM C Prr 03-34 At -57,582 9400 PID 4/1512003 51112004 5/i/2OD4 57,5112 94 -80.25516 -2:6'72 21 LL 

SLOF60590001 31283KRO7 FHLMC PC-OL#GI-1409 .91,574 9200 PID 512012003 51112004 U112004 9157492 .05,05208 .3,404 14 St . 

SLOF6059000'31283KTHI FHLMC POOL#GI-l452 -95 .8e3 26DO PD 9/1712003 5/1120134 51~/2004 95,86320 _100,801 10 -5,01784 SL 

SLOF6059000' 31283KVH8 FHLMC POOLOGJ - 
1 
518 -121 .22

. 
4000 PD 1/21/2004 51112004 51 12OG4 121221140 .12730060 -8,08028 SL 

SLOFS059000'. 31339LFF2 FHLMC MULTICLASS MTG 
_454 

4707800 PID 
.1

.003 
5fl/2004 5/l/2004 454,47078 47357276 ~19.101 95 SL 

SLOF6059000' 31371 KOEB FNMA POOL $0254001 19,2333400 PD 1218,12003 511120G4 511/2004 11923334 A26:405 97 -7,17263 SL 

SLOFeOS900(r 31385HUC4 FNMA POOL #0545179 4615700 PD 8/27/2003 5/112004 5/lf2004 461 57 -600 
0a 

.3851 SL 

SLOF605900(r 31385HVA7 FNMA 
POOL 

:00545209 -1 0439600 PID 9/10/2003 511/2004 511/2004 1,043 
M 

-1 
.15521 

-1 1 1 
25 SL 

SLOF80590001 31385HVB5 FNMA POOL 545210 -1 .487 11200 PD BWO03 511/2004 511/2004 1,467 
02 

-" 

602 
92 .13530 SL 

SLOF0050OW 31385XTF4 FN A L .95,400 9900 PD 
1 
=9120113 S1112DD4 

112OD4 
95400 

_9D. 
4 400 82 SL 

LO a 9 0 392D Ell FNMAGTDREMIC 
Pfr 

-5737 1 
7000 

PID 512120 3 51112 04 5110004 573,7al 70 -693 .058 2 19:2079 22 SL S F 05 0 (r. 31 V M Poo *0555950 Z gg 10 :1 
. 

0 1 _a 00 1 

SLOF8()59000 3 392EKZ2 FNMA GTD REM~C PIT 02-58 HA 1 :2609 7600 PD W5/2 03 S/ 120OD4 51jr2004 81,20976 -82,80858 -1,59882 SL 

SLOF8 59OW 31393AP92 FNMA GTD REM C Prr 03W4.3A -33,350 5800 PD 
W31/2003 

51112DO4 5/ 12004 33356 58 -3574887 -23 
22 

SL 

SLOF 059000' 31402CTR3 FNMA POOLOO 25160 
_I 
08,6a4 (1200 PID 12123/2003 511/2004 51112004 106 :864 02 .113 G47 83 -6'3:3 2'1 St. 

SLOF:0590W 31402CZJ4 FNMA POOL #0 ;25345 -le7,670 7600 PD 3115=04 5/~12004 511/2004 
1 
87 

, 
570 7: -17844322 -10,87246 St. 

SLOF6059001Y 83162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 44,4324800 PO 5AW003 S/ 
12004 

51~12004 44 .432 
4 

-44 43248 000 SG 

SLOF60590DO 3128GUHC9 FHLMC POOL #Eg-0227 
.11081 

03300 PD 4125/2003 S/1/2004 B/ /2004 
1 
10,61833 -11557887 4,96054 LL 

SLOF605900V 3128GUK43 FHLMC 
POOL 

#119-OM5 04 053 56DO PID 4/2WO03 8/l/2004 
6/1120 

4 94,063 58 -9828542 -4221 84 LL 0 
0 :7, :3 :5 5 51 LL M 140 1/20 :4 SLOF8059000r 31283KJ60 FHLMC POOL#GI-1185 Z:942 3800 PID 4124/2003 e/112004 611/2004 423 11 .41789 4 

SLOF80590001 31283KR67 FHL C POOL #G - 9 -6 0292100 PID 512012 03 6111200-4 01 04 9: 2 281 6 568 2 62 35 U . 

SLOF605DOW 3133OLFF2 FHUMC MULTICLASS MTG .3190:337 
7000 

PD 511/20003 6/jf2 011/2004 310339770 -323,381 58 -13 
.04 

88 U . 

04 1 1 0 3 .1 SLOF6059000 31385VYBUB 
FNMA 

POOL 90555383 -82,463 7600 PID 
4123/2003 

B/ 12OD4 0/1/20D4 82,46376 -85,91093 -3,45 17 LL 

SLOF6059000' 31392DVE9 FNMA GTD REM :C PIT -31 8 000 PD 54M003 8/l/2004 S/ 
/200 

31 048 10 -32 9253 _10 044 2 LL 

SLOF6059000'. 313D216F0 FNM. GTD REM C PrT 2001-W3 .118,964 9200 PD 4/3012003 611/20114 5/l/2004 I I 
a 
98492 ~129284 5 290 63 LL 

SLOF605900T 31393CEY5 FNMA GTD REMIC Pfr 03.34 At -80 581 880D PD 411W 61112004 8,112004 60,561 88 -8337233 -2 .81045 LL 

L F L :G,1 :1,452 .102,220 9600 I'D 
00 

6/~/2004 61 ;r404 12 :220 1 -97 .04815 -4,827 10 SL SLO 6059000' 31283KTH1 FHLMC POO 

g 

: 9117f20033 S 
OF6050000' 31283KVH8 FHUMC POOL G 515 72193400 PD 1/21/2 4 a/ 12 G4 6/ 12004 ~7 21 

. 3: _ 
11259700 6377 72 SL 00 

SLOF605900(r 31371KOEB FNMA POOL #0254 01 -90.539 880D PD 12ia/2003 S/l/20 4 611f200' 9053988 -95,9155 42 :5 :446 54 SL M Poo #05 3 

SLOF6059GOO' 31385HUC4 FN A L 45179 -374 34GO PD 8/27/2003 8/i/2DO4 0/ 12004 374 4 40557 .3123 St. 

5/4/2005 

Aftd P Sloan Foundation 
Tax ID No 13-1023877 
Dodge and Cox 



LOF0059000. 31385HVA7 FNMA POOL $0545209 -1738800 PD Q/IQQOO3 611/2004 611/2004 B73 88 -Del 00 -03 '12 :L 
LOF005900(Y. 3 

1 
385HV85 FNMA POOL#0545210 

_1,.. 
7800 PD 

D'Sn003 
S/l/2004 6/1 12004 

1 . 

MO 
78 -1,33332 11254 L 

SLOF 0 DOW 313:5JD21 FNMA POO1.90545621 A5 452 113 0 PD V712004 611/2004 Oil nOO4 159,4021 
3 

-187,80372 -8.421 59 St. 
SLOF :055 

1 
-69:704 0000 PD 

1 
012912003 0/112004 611/2004 62,70410 -65,33 63 -2:13 13 St. .D :DOM 3,3.IXT14 FNMA POOL .555 .. 2 . 1 0 S 

SIOF 5 DOM 3 3 3AP92 FNMA GTO REMIC P/T 03W4-3A -207403800 PD 7131/2003 511/2004 811/2004 29,74038 -31,87: 32 2 352 4 L 
SLOF0059OW 314D2CTR3 FNMA POOL#0725160 -64 :644 5000 PID 12123/2003 Of 12004 6/112004 8404450 -89.70994 -506 44 St. 
SLOF605DOW 31402CZJ4 FNMA POOL #0725345 -167,008 5000 PID 311 OQ004 6111/2004 61112004 167:006 

56 
-171:3142 42 -1 D:8355 86 SL 

SLOFOOSDOW. 53102CNA7 SBA BUS ADMIN GTD PARTN 03-20F -30,305 7200 PO WWOD3 
611/2004 

6/112004 36,305 7~ 
'

. 
0172 

000 S. SLOFGO59OOO` 3128GUHCO FHLMC POOL #EG-M7 ~39.507 1 
500 

PD 412512003 711/2004 7/112004 
3g.507 

15 -41,27880 -177165 U. I 
SLOFOOS90W 3128GUK43 FHLMC POOL :E9-0315 -85,846950 PD 4/2512DO3 71112004 7/1/2004 85,048, -8 4 312 -3844 17 LL 

SLOFS059OW 31283KJOB FHLMC POOL GI-1185 -50,855 18010 PD 4,24/2003 71 /2004 7/1/20041 56,855 1 : -5 ::9978 37 
.2

: 

1 
2319 U. 

SLOF6059OW 31283KRO7 FHLMC POOL91211-1409 
-64 

7315000 PD 5QQQ003 7'112004 711/2004 54,731 50 -50,813 
U 

-2 . 08236 LL 
SLOFS05DOW 31339UFF2 FHUMC MULTICLASS MTG -236 086 3200 PO &112003 711 12OD4 7/112004 236.08 32 -246,009 -9,92300 LL 
SLOF6059OW 31385WOUS FNMA POOL 00555303 

_09
: 8897500 PD 4 312DD3 7/l/2004 7/1/2004 69,88675 -72,816 3U -2,02003 

- SLOF005DOW, 3139216FO FNMA GTO REMIC PIT 2OOI.W3 -1 ;62 8800 PD 41/23012003 7/112004 71112004 1 111,25: 158 -126,322 5: -10,063 W LL 0 
1 ;/112004 77,2B3 19 -BO.B69el r /1 3 SL F 590W. 313:3CEY5 FNMA GTO REMIC P/T 03-34 At 7:2883 19DO PD 4/1512003 7/j/2OD4 -358042 LL 

SLOF
:005900(r. 3 

2 3KTH1 FHLMC POOL#01-1452 -85,775 8800 PD 0117 
2003 7/ /2004 

120134 85,77588 -90,26571 4 :40 8 SL 
SLOF6059000' 31263KVK8 FHLMC POOLJIGI-1518 -8802 0 0 PD 

1/21/2004 
711/2004 7/1/20041 

' 
62e 09 -90,97093 434484 SL 

SLOF60590W. 31371KDES FNMA POOL #0254001 -79:3465 5:0'0 PD 12ta/2003 711/2004 7/112004 7::345 55 -84,110 811 4 :773 13 SL 
SLOF:0590W 31385HUr-4 FNMA POOL 9"05415VO 48a 94300 PD S12712003 711120134 7/I/2DD4 466 43 

_W5 35 
-32092 6 

SLOF 059ODM 31385HVA7 FNMA POOL 545209 
.1,054 

800 PID 9119=03 7/112004 711/20D4 
1 . 

054 
98 -1,18740 

-1 
1 42 SL 

SLOF605900a 3138SHVB5 FNMA 
POOL 

#05452 10 -1,4824400 PD 8/82003 7/l/2004 711/20OWI 
I , 
4152 44 -1,61910 .13680 :L 

SLOF6O59= 31305JD21 FNMA POOL 00545621 
_1 
Do, 1 14 6400 PD 61712004 7/I/2OD4 7/I/2OG4 169,11464 .170,04601 -8,931 37 L 

SLOF 059OW 31385XTF4 FNMA 
POOL 

00555950 54 :111 :101 PD 101290003 7/1/2004 7/112OD4 54,985 :1 11,216213 -2 :,3711 12 IL So 
: 

, 1 7/31/2DO 1 1 1 1 
: 
35511 0 03 

S Poo i2r23r2oo L F5059MOI 31393AP92 FNMA GTI) REMIC PIT 03W4-3A 
33 34 00 

PD 3 71 /2OG4 7/ 12004 33. 34 2 9 SL 

LOF6059009.31402CTR3 FNMA L #0725160 79,8991200 PD 03 7 1f2_ 7/ /2004 79,89912 -846 058 47 148 SL 
SLOF6059DOOC 31402CZJ4 FNMA 

POOL 
90725345 31,483 88DO PID 3/1 

W004 
71/1 /2004 7/11/2OD4 131,41113 aS -140 :0814 92 -8 :5831 04 SL 

SLOF5059OW 31402DDK3 FNMA POOL #0725608 10 4 2 4810 PID 611=004 7/112 04 711/2 04 108,40248 -112,63151 416903 SL 
SLOFeO59OOOC 907833A.JO UNION PAC FIR CO CTF 2000-1 -1'7:.27 .00 PO 4r22r2OO3 711 D120004 7110r= 17.02754 -21, 07398 -4 :046 42 U. 

SLOF6059OW 12189PAG7 BURLINGTON NORTHN SANTA FE 001 44376000 PO 12nn 03 Y15/2004 7fl5QOO4 
4 
43760 -5 .60700 

-, 
W 46 SL 

SLOF6059OW 3128GUHCO FHLMC POOL #Eg-OV7 42 :824 8800 PD 4/25/20 03 811/2OD4 81112OD4 42:024 68 44,53013 A :9191 
45 

U . 
0 SL F605900(r 3128GUK43 FHLMC POOL NED-0315 44 33 3300 PD 412WO03 811/2004 8/112OD4 54 33 33 .58,77719 -2,43888 U . 

SLOFSO59OW. 31283KJOa FHLMC POOLOOl 
, 
IDS -53:9482 4000 PD 4124/2003 81112OD4 81112004 53048240 55 956 :1 -201441 LL 0 

SLOF 059 W 3 ;213KRO7 FHUMC POOL #G1 :,409 -39.647 9300 PID 52012003 811/2004 811/2004 39,54793 -41 :052 
1 

-1 :5D4 68 LL SLO,:O,.O P 
DOM 3 339LFF2 FHLMC MULTICLASS MTO -182,810 7800 D B/i/2003 011/2OD4 81112004 102,81078 -`169,653 92 -8,1143 14l U . 

SLOFCO59OOO` 3138SW5UB FNMA POOL 00556383 -58,148 7300 PD 4=003 SM/2004 d(I 
2 

4873 -60,58371 -Z434 98 LL 

SLOF:OSoOCV 3139216FO FNMA GTD REMIC PIT 20oi-W3 -99,302 4600 PD 4/3WD03 811/2004 81lr120MD4 :::3'02 48 -107,89: 33 -8,59587 LL 

SLOF 059ODM 3 
1 
393AP92 FNMA GTD REMIC PIT O3W4.3A -323 0340 P 7/31/2003 8/1/2104 8/I/2OD4 3239634 -34,71 78 -2 :323 42 U. _a 5 Wl . I 

SLOF:0590DOC 313 3 _EY5 FNMA GTD REMIC Prr 03.34 Al 4 :7 : 66000 PDD 411 Sn003 004 8/112004 84 .75568 -88,68885 -393319 LL 

SLOF 059OW 3 
1 
2:3KTH1 FHLMC POOLOGI-1452 -645200700 PID 9/17/2003 81~12 4 8//2004 54,520 :7 -07 B97 92 .337725 SL 9 " 

LOF0059OW 312 3KVHa FHLMC POOLOW-1516 -54:326 9300 PD 1/2112004 81 /2('004 81112004 54.326 3 
.57

:051 77 _2 :724 
84 

SIL 

.LOF6D59O0O` 31371KOEa FINMA 
POOL 

002540 1 
_0, 

9445400 
PO 

1207003 ellr2004 81fr2M 419,044 54 -74,15214 _41,207 60 SL 6 0 
SLOF6059000' 31385HUCAI FNMA PO-OLOO545179 

371" 
4000 PD &2712003 8/112004 BIV2004 37 40 4 

1 
1 
05 

-31 
Ge 

St . 

SLOF805DOW 3138SHVA7 FNMA POOL #0545209 -8853300 PID 
9/1 

9/2003 811/2004 811/20014 88533 -97967 D4 
34 

SL 

SLOF :005 OW, 31385HV85 FNMA POOL 00545210 
.1 
.238 

1 goo 
PO 8/SQ003 81112004 8/1/2004 

1 .236 
19 -1 .35016 .113 

ge 
SL 

SLOF 5:DOO313BSJD21 FNMA 
POOL 

#0545021 -103 224 0100 PD 5f7/2OD4 81If2OO4 a/l/2004 10322401 -108,67553 .5,45152 SL 

SLOFeO59OW 31385XTF4 FNMA POOL $0555950 48: 774 99GO PD IO12QQOO3 811/2004 8/112OD4 48:774 99 -50,82505 -2 .05007 SL 

SLOF605901DIX. 31402CTR3 FNMA POOL #0725160 
_83.3- 

7- PI1 
i2f=2003 111112004 

811,2004 
033507 -07 148 3D -3,79151 SL 

23 SLOF6059OW 3 
1 
402CZJ4 FNMA POOL 90725346 -107,900 4000 PO W6/2004 81112004 81112004 107 :000 490 il4 :901 28 -7,00088 61 . 

SLOF6059000' 31402DDK3 FNMA POOL 00725806 -748025600 PD 8/1 OD4 811/2D04 8JI/2OD4 74 .BD2 00 -77 :0177 SO .287 94 SIL 

:LOF 0 9 Or 3120GUMCO FHLMC POOL :Eg-0227 411:879 6000 PD 4/206'122003 91112004 W /20004 4 :17 60 
_5' 

7 
1 
54 .2 : 

1 
951 LL LOF

:0'5900OW 3128GUK43 FHLMC POOL EQ-0315 50528 7 00 PD 4 5n003 911/2004 911112 04 680 52: 70 -52,70657 .226787 LL 

SLOFOO59OW 3 
1 
2 3KJ66 FHUMC POOL#Gl-IIB5 29:942 70100 PD 41122412003 9/1/2004 GIV2004 29,942 71 .31,06088 AMB 17 LL 9 , 0200 5r I 

SLOF605 OW, 3 2:3KR67 FHLMC POOL OGI-1409 -30,155 
- 

2=003 
IN J2004 QfV2OD4 38,15502 -39,60670 -1 451611 LL 

SLOF605200(r 31339LFF2 FHLMC MULTICLASS MTG .190,602 4200 
PD 51112()03 

D/l/2004 91112004 190,60242 -198,01368 -8 :01 
1 
20 LL 

SLOF6059DOOr 31 3:5HUr4 FNMA POOL 00545179 -381 88DO PD a/27/2003 91112- 911/2- 
381 

ea 
4 

1 
353 .31 SS LL 

SLOFSO59OOOr 31 3 SHVB5 FNMA POOLOO545210 -1,2432300 PD 
8/8/2003 

9/If2OO4 911/20041 1 .243 23 -1 .35784 .11461 LL 
SLOFOO59OOO'3 a POOL #0555383 -82,255 7300 PD 4/23/2003 

9/112004 
91112004 6225 73 44 :82 OD 260698 LL S a 3~3 5VOUB FNMA I . 1 

SLOF 059000' 39210FO FNMA GTD REMIC Prr 2001-W3 _lG4 567 : :00 PD 4130/2003 911/2004 91112DO4 o4 :5a57 (IS 113 : 9 54 :9 :05168 LL 
LOFOOMOM 31393AP02 FNMA GTD REMIC Prr 03W4-3A -37:il7 00 PD 7/3112003 911/2004 Ofl/2004 37,1 

1 

7 55 
-39,77959 -2,6112 03 LL 

SL F 059000 31393CEY5 FNIAA GTD REMIC P/T 03 34 At .5' 5 79500 PID 41M512003 911/2004 SIV2004 59 .55795 -6232181 '276380 U. 

OFe:05 DO 31263KTH1 FHLMC POOLOGW452' 50 2'7. 
. 

:9 
0 71 

2:83170 SL 

SLO 

0 
00 PD 911712003 911/2004 9/1/2004 50,27892 -52 1 - 

0 ~:.Ir I 
F 0: 312 1KVH IIIUMC POOLOGI-111. -47677 3700 PD 121/2004 9/112004 911/20041 47,67737 -6000869 2391 32 SL 

SLOF
.O~ .O

.a 3 
1 
387 

, 
KDE : FNMA POOL #0254001 .5g:017 3300 PD 

1 
218Q003 91~12004 911/2004 59,01733 -02,50759 :3 :550 26 SL 

SLOPS05DOW 31385HVA7 FNMA POOL 60545209 .890 BODO PD 9/19/2003 91 f2OO4 WI/2004 B90 
eO -08550 

-9490 SL 

SLOF6059000: 313a5jD21 FNMA POOL 90545821 
-116, 

085 7000 PD 
5f7/2004 

0/1/2004 Qflr2OD4 115,06570 -121,14201 
_6 . 

07091 SL 
_6 0 7 S SLOPOO5900V 31385XTF4 FNMA POOL #0555950 -33. 1 D 

IOnWOO3 
Q/1/2004 91112004 33 .08009 -3447049 

390 
40 SL 

SLOF 9 

1 
02CTR3 FNMA POOL 907251110 -64. PD 12123f2OG3 211/2004 91112004 64,557 64 842 91 -3 B63 3 L :05 DOW 314 01:07 09000 P 

SLO 05 00' 3 40XZJ4 FNMA POOL 90725345 -115,892 6000 PD 3116nOO4 911/2004 
9/112 

04 115,89260 -123 412 04 751944 SL 

SLOF805:000' 314 6/1 004 9/112004 0/1/20 70,921 SO -79,87887 F 02DDK3 FNMA POOL #0725606 7 921 9800 PD 004 2 :95a 69 SL 

SLOP6059OW 3128GUHCO FHLMC POOLNE94=7 .3 ::450 1500 PD 412SM12003 
1 
0/112004 10/112004 3645015 -38,08471 -1,03450 LL 

SLOFSO59OW 312BOUK43 FHLMC POOL #E9-03i5 -30,500 3200 PID 4/25/2003 
1 
011/2DO4 IO1I/2OG4 30.50032 -31,1169 26 -1,36.94 LL 

SLOF0059000 312B3KJOS FHLMC POOL#Gl-1185 49.5415100 PID 4124/2103 
1 
a/112004 101112004 49,641 51 -51,39156 

_1, .~O 
07 LL 

SLOPOO59000' 31283KR67 FHLMC POOL #Gi-1409 .41,708 97M PD 
..

.03 
1 
O/l/2OD4 1011/20D4 41,78897 43,37

. 
91 1 :1 : :4 U. 

SLOPOOSDOW 3 
1 
2a3KTHI FHLMC POOL #GI-1452 -50.795 

2800 
PD 0/17/2GO3 10/112004 

1 
OM/2004 50,70528 .53454 

1 
0 :2 0151 2 LL 

SLOF6059OW 31339LFF2 FHLMC MULTICLASS MTG -153 338 6400 PD &1/2003 
1 
011/2004 i0lif2004 153338 54 -1 

5 
: :7 1 4 -0,44493 LL 

SL F6059DW 3 
1 
3B5HUC4 FNMA PO L #0545179 -27.3 79100 PO &77/2003 10/1/2004 

1 
Ollf2OG4 2 

, 
3 91 .2 5 :7 27 -2,27934 LL 

SLOF6059DOO' 31385HVA7 FNMA POOL #0545209 .1,0712400 PD 
9/1 

9nD03 1011/2004 1011=04 1,071 24 -1 18530 -11415 LL 0 0 1 7 17 5 

SLOF6059OW 31385HVB5 FNMA POOL 00545210 -17 ::1.17 
3100 

PD SM003 
1 
G/l/20014 i0fl/20'4 17899730 .195,49668 .16,50132 LL 

SLOFSOSGODO` 31385VVBUO FNMA POOL 90555383 .4 
1 
25600 PD 4123/2003 

1 
011/2004 1 O/l/2004 45:012 56 4689740 -1 .884 90 U. 

SLOF605900(r. 3 
1 
3D2IOFO FNMA GTD REM:C P/T 2001-W3 .89:0115 1 4130/2003 

1 
011/2004 1G/112004 89,1185 11 : 97 644 

1 
3 

.7,77805 LL :01 PI 

SLOF80590001 31393AP92 F MA GTD REM C PIT 03W4-3A -28 9 00 PD 7/3112003 0/ /2OD4 1011/2,04 28,079 0 :092 90 -2,013 :0 LL 
SLOFSO5 :OOO' 31393CEYS FNMA GTD REMIC P/T 03-34 At -72,6110500 PD 4/15/2003 1011/2004 

1 
.004 72 Sli 05 -75 .87802 31384 7 LL 

SLOFeO5 OW 31283KVHS FHLMC POOLOGiA518 -42,877 7300 PD 
1 
/21/2004 101112004 1011/2OD4 42:877 73 -45,02B 32 :2 .150 59 SL 

SLOF6059000' 31371KDEB FNMA POOL #0254001 43,6193600 PO 124WO3 1011=04 101V2004 43,61936 -48,24334 -2.82398 SL 

SLOF
:0591001 31385JD21 FNMA POOL 00545621 -100 .522 6000 PD 517/2004 101112OD4 

1 
O/l/2004 100,52260 -105 .83145 -5,308 B5 SL 

KOF .5 .000C 31385XTF4 FNMA POOL #0655050 -50 994 D400 PD 10129/2003 1011/2D04 10/112004 5099494 
1 
3 32 -2,14338 St. 

SLOFOOSGOW 31402CTR3 FNMA POOL 00725180 51,0301400 
PD 

12f23r2003 
1 
(111/2004 101~12004 51,63014 :5534,71 : 88 -3 OB9 74 SL 

SLOF6059OW 31402CZJ4 FNMA POOL 90725345 .107 855 9200 PD 311 612004 
I(VI/2004 1 

01 /2004 
1 
0785 92 -114,85392 -6,99800 SL 

SLOF6059000 31402DDK3 FNMA POOL 90725608 .71.716 OSDO PD 6/16/2004 lC/lf2O04 lOJI/2DO4 
7 

1 :7 1: 00 -74,472 67 -2 .75659 SL 

SLOF605DOW 3129GUHCO FHLMC POOL #EO-0227 280790300 PO 41725f2003 111112004 II/I/2DD4 28.07903 -29,33983 $,2 920 LL 
/2 .1 :7 3 5 SLOF6059000'. 3128GUK43 FHL C POOL #EB-0315 :26'743 5BOO PD 4 512003 111112004 

1 Ill 
/2004 21 4 -2794391 

1 
25DO 33 LL 

-61.438 9800 PD /2 :7 SLOF8059000' 31283KJ86 FHLMC POOL IGI-1 18S 4 4/2003 11/1/20041 il/l/2004 438 
g : _63 

33 34 -2,29436 LL 

SLOF005:000' 31283KR87 FHLMC POOL #GI-1400 -3039943- PD 5r2O/20'3 
111112DO4 

111112004 36,39943 -37 78431 -1,38488 UL 

SLOF605 OW 3 
1 
283KTHI FHUMC POOL OGI-1452 .54,807 

2000 
PID 

9/17/2003 
11/112004 11/112004 

54607 
20 -5746555 -2,85835 LL 

SLOF6059000'. 3133SUFF2 FHLMC MULTICLASS MTG -151110 
0000 

PD 5/112103 
1111/2D(14 

111~12004 151,11000 -157:40134 -6 351 34 LL 

:LOF80500W 31138SHUC41 FNMA POOL #0545179 .354 8200 PD 
.

.003 lI/I/2DO4 
", 

12004 304 02 -39528 -3044 LL 

LOF6059OW 3 385HVA7 FNMA POOL #0545202 .0022500 PD 911912003 111112OD4 Il/lf2D04 90225 .99840 961 
5 

L 

SLOFOO59000' 3138SHV85 FNMA POOL #0545210 .1,0989500 PD 8/812003 111112104 1111/2DO4 1 .01895 
.1 
200 20 

.1 
01 31 U . 

SLOF805 OW 31386MUB FNMA POOL 90555383 -51771 8600 PD 412312003 
i,/,f2oO4 I ", 

r2OO4 51,771 Be .53, -2 7 0 Poo #0 0 7 10/2 00 Il1jf2O :3 81 ~ . ;8 :5 LL 

SLOFe 5:000' 313BSXTF4 FNMA L 555950 42 .79 500 PD 912 3 04 11/l/2004 42,70875 44 99704 
1 gg 

. LL 

SL 1`0059000' 31392161`0 FNMA Gm REMIC Prr 2001-W3 87,7024200 PD V3012003 1 11V2004 Ii/l/20 4 87,70242 -95294 
to 

-7,15 .1 74 LL 

SLOF80590W 373P3AP92 FNMA GTD RrMIC PIT 03W4-a4 
2 
1,5040400 PD 713 

Jn003 1 . . 
12004 

11/112004 
21,504 04 -23,04628 -1,54224 U. 0 04 

SLOF6059000' 31393CEYS F NMA GTD REM IC Prr 03-34 At _54 1 DO 2700 PD 4/i5nOD3 111112004 ;111112004 54 106 27 -58,61714 -251057 LL 

SLOF60590001 83162CMZ3 SMALL 13USINESS ADMIN 03-20E 1 .45,985 6400 PD 51Bf2 03 lli/2004 
11 
12004 45:41:1 :1 -45::1114 

0 DO 
LG 

SLOF8059OO(Y 31283KVH : FHLMC POOL#GI-1516 40,490 
0000 

PD 1121/2114 111112004 
li/l/2004 

40 0 
. 

-42 
2, 

77 030 87 SL 

SLOF :0590W 3 
1 
37 

1 
KDE FNMA POOL #0254001 .50,372 0000 PD 

1 
2/812003 

"" 
12004 

1"1,2004 
50,37200 -53,02 19 .3,030 

1 
9 SL 

SLOF O59OW 31385JD21 FNMA POOL :054 621 -102,105 2100 PD 5,7f2D04 1111/2004 II/If2OO4 102 1 5 211 
.1 
07,49784 .5,39243 SL 

SLOF6059OW 314O2CTR3 FNMA POOL 0725160 -46691 1100 PD 12123/2003 111112004 1111t2004 4e 6:1 1 41:415 28 .2,794 17 St. 

SLQFeO5QOOO` 31402CZJ4 FNMA POOL #0725345 _107 3 2 3/16/2004 04 
11/1 

/2004 107,33232 -it 
. 
2:6 34 -696402 SL 

~11 032 :.110 P 11 04 
.65, 1 

-354 
9 

D 611 12 04 1 ~Ilrlo 1111/2 04 81,932 SLOF005,00(y. 3~402DDK3 FNMA POOL #0725608 
1 :3 2 1 11 PD 

a 0 
1 11 

0 0 
all 0 2 7 929 SL 

SLOF605 OO(Y 3 402DPV6 FNMA POOL 90725936 
.1 .

.23 
00 

PD 9/27/2004 
11/1 

12004 il/l/2004 10292380 .107 989 eg :5 065 7 SL 

SLOF6059000 3128GUHCO FHLMC POOL NES-0227 -34 
86 

1 
8000 

PD 4/25/2003 ~21112004 1211r2004 34 861 80 .36:425 
3 

1 
. 
563 303 LL 2/112 1 1 

SLOF805:GOO 3128GUK43 FHLMC POOL SE"315 .21 412512 3 004 2/112004 28.82587 30 Des -1,29379 LL 7:125 :700 PD 
00 - SLOFSO5 

000131283KJOB FHLMC POOL #Gl-I 185 4 
408 

800 PD 4/24/2003 12/1/2004 12/ 12004 47 408 116 .49:',7'9 28 .1,77042 U. 

SLOF8059OW 31283KR67 FHLMC POOL NGI-1409 4 
1 
.37 22 0 PD 5/2012 03 12tl/2004 

1 
2/112004 41,37022 4294423 -1 57401 LL 

SLOF6059000' 312113KTHl FHLMC POOL OGi-1452 -47,7802 38000 Pl) 9/17120003 12/112004 1211/2OD4 47,70238 : 50:283 49 -2501 11 LL 

5/412005 

Alfred P Sloan Foundation 
T.. ID No 13-1623077 
Dodg. and Co . 



GRAND TOTAL 62,787.3358a 44 .028,3N90E,-1,28Q,r6Q.;E 

514/2005 

Alfred P Sloan Foundation 
T.IDN . 13-1823877 
Dodge and Co. 

SLOF805900V 31339LFF2 FHUMC MULTICLASS MTG -156,087 IBDO PD 5/112003 1211/2004 12JI/2004 150,08716 -102 .54772 -0,56054 LL 
SLOF605900(r. 31385HUC41 FNMIA POOL 00545i7g -19,360 5400 PID 8127/2003 121112004 1211/2004 19,36054 -20,97593 A,615 39 LL 
SLOFVDSW= 31385HVA7 FNMA POOL 00545209 -l,Da2 5800 PD Oil QQ003 1211/2DD4 12JV2004 1,06258 -1,19794 -11536 LL 
SLOF605900(X 31385HVB5 FNMA POOL 90545210 .1,3255600 PD 8/812003 12/112004 1211/2OD4 1,32586 -1,44809 -12223 LL 
SLOFe059DW 31385VOU8 FNMA POOL 00555303 -48,G46 7900 PD 4/2312003 121112OD4 1211/2004 48.04679 -47,975 00 -1 02821 LL 
SLOF :059900W. 3,1385XTF4 FNMA POOL 90555950 .56 000 5(1000 PIG 10/29/2003 12/l/2004 12J/2004 50 000 5e -58,35433 -235377 LL 
SLOF 05 W. 3 392leFO FNMA GTD REMIC Prr 2001-W3 -109,202 700 PIG 4130/2003 

1 
21112004 

1 
21112004 

1 
09 

' 
29270 -118,75341 -0,46065 LL 

SILOF:0590001 31393AP92 FNMA GTD REM:C P/T 03W4-3A .323288200 P 713112
.03 

1 
2,1,004 

1211/20'4 3232682 -34.64520 -231844 LL S 0 go _eo:D22 3400 PD 41151200 1211/2 
LOF 5 00' 31393CEY5 FNMA GTO REM C P/T 03-34 At D 3 004 1211/2004 60:On 34 -62,80775 -2:7115 41 LL 

SLOF8059000'. 83162CNA7 SBA BUS ADMIN GTD PARTN 03-20F -54 086 20DO 
PD 

OW003 
12/1/21)(14 12/1 12004 54.08028 -54 OBB 28 

SLOF6059" 31283KVH8 FHLMC 
POOL#01.151 

a 4Z499 1500 PD 
Ir2jr2004 1 

2^12004 101=04 4Z 49915 -44:820 25 Z 130 Do LG 
1 10 SL LOF605900(Y. 31371KDEO FNMA POOL IM54001 -50,147 9800 PD 12/aF2003 211r2004 12JI/2004 5014798 -53.16460 3,01671 SL 

SLOF505900M 31385JD21 FNMA POOL #054-Se2l -1 14.805 1300 PD 5,7/2 1 2)112004 12JI12004 
11 
4:806 13 -Q0,888 28 -e 003 1 St. 

SLOF505:DW. 31402CTR3 FNMA POOL #0725160 -53,0131 43DO PD 
I 
2F23/2003 121 M04 12/1/2004 53,00143 -5823083 -3: 17545 SL 

0 SLOF005 OW 31402CZJ4 FNMA POOL 907'25345 .93,721 1200 
PIG 

3/160004 
1 
211/2004 1211/2004 13:721 112 102 01 -0,08089 SL r 

'LOFS059000' 31402DOK3 FNMA POOL #071 .013 -74,165 1300 
PIG 

6/16/2004 
1 
211/2004 

12/j/2004 74 1 
66 3 :797 :

. 
1585 -2,85072 St. 

'SLOFOO59000' 31402DPVO FNMA POOL #0725938 .110,583 2700 PIG 9/27/2004 1211f2004 12/1/2004 110 
3 
2 

- 
-544179 SL 19,653

.37 
1 
.29 -20', 13 .329 02 

-959, 
93773 

:LOF:059000'. 912828BRO U 6 TREASURY NOTES -390,DDO GODO 6 12rM 3 IwDD4 IJQ/2004 389,02500 .308530781 3.71719 63 LOF 059000
: 912a27V82 U S TREASURY NOTES -550 000 GO 4111/200003 111=004 1/2112004 5 245 

1 
3 -e 4:785 

1 
e 

_I 
233203 St. 

SLOF605900(r 01282aAG5 U : TRFAS RY NOTES -2 
. 00:000 0001 

W912003 112112 04 1,M0134 2,0912:81'2 50 -2,018,515 63 :703 13 St. 
U 0 01 0 5 :LOF805913001 Q12S28AT7 U TREASURY NOTES -1,000 000. S 4/1 

1/2003 
21=0134 2/1 ir)OD4 100.96 75 .100,4:4 37 4843 SO 

LOF0059OW 01282SAF7 US TREASURY INFLATION INDEX NT _90 -655 0000 S 
1/15/2003 

3/11/2004 3/1612004 74 : 05 .6 500 90085 LG 
SL F605900a 369804AYO GENERAL ELEC CO NT 0,00000 0 8 

I&7oD4 
3111/2004 31 S17DD4 951 12 0 -912 .141 00 38,98a 00 83 

LOF60590W. 912827VO2 U S TREASURY NOTES -1 00000 
6 

44111141=20033 331(l it r1220oS44 3yViII&N-2200MOD44 15152
:34293 75 0.4996,0913 75 -243,79350 

4009 St
. 0 1 0 

G 

8 
0 

o'cloo . 

0 1 0 

IS.7 

4:011 330 

.1 

LOFe0590= 912828AF7 US TREASURY INFLATION INDEKNT -460,6M 5- S 
ar2 

004 

a 57 

6538 SL 

LOF8059OW 2828AG5 U 6 TREASURY:NOTES 0000 QQ0 3 3/; /2 04 31 SO 04 I,DD4 887 6 .009.2 8 4: 780 1 SO 
4/2003 

1 1 
a 

5 3 
6 

Do 
3/ 2,004 

4 

4059 SG 
SLOFOO5900(r. 91282BAF7 US TREASUR F 411 484.44 4 29,01488 

S 
S 91 .1 .000,000 S 

;1111 3 

-1 

0 

1 

6923 SG 

LAT:ON :NDEX NT -452,621 5000 6 
5/2003 3112r2 D4 31117f2 04 33069 -29900 SLOF6059000'. :,1282&AF7 Us TREASURY NFLAT,ON INDEX NT -2990000 8 3, 2r2oo4 31 712004 

9 
-5 

1 
00 

"20. 1 
0 40338 40800 SLOF005 DDIK. 2828AF7 US TREASURY NFLAT ON NDEX N 

5 
0 
0000 S 1 

003 .17'/22OD4 I . 483 183 S 

T 40a 000 S 
3/1212004 3/17 004 57 23 

-1,0 130 
- 1 '512 03 

30 
SLOF8059DOOr 912828AF7 US TREASURY INFLATION INDEX NT -1 . 

&1212004 
2.10439 -2 .50.: 0.0 3 30 SCG3 

SLOF80590001 912825AF7 US TREASURY INFLATION INDEX NT 0080000 5 
w1212004 3/17/2004 15 SLOF6059GOOr 

ol 
282SAF7 US TREASURY INFLATION INDEX NT 

711512 3 1712 
.2,5880000 8 7/i5r2OO3 

-8320. 294 5 3/12r2o()4 311 D04 S4494 
-53e 00 17 76 S'3 

r 
US TREASURY INFLATION INDEX NT -8320000 S 

7; .00'03 3/12/20114 3/17/2004 e 876 
-2.47000 

3 2 
50 SG 

'LOFe05:00(r. 91282aAF7 
- 3 0000 8 

2 
. 
81550 

38 

SLOFS05 OW.91282&AF7 US TRFAS RY INFLATION INDEX NT 
5 a 711- 13 3112/2004 3/ 7/2004 

155 15 
S3 

r URY INFLATION INDEX NT -2 . . 47 0Goo S 
3/12=04 3f, 712004 1:298 1 -1.14300 

75 S 
SLOP110590001 91282aAF7 US TREASURY INFLATION INDEX NT 
SLOFao5QDW 91202BAF7 US TRFAS .1 . 

1430000 S 
Sw 3 311SQ004 004 0 200 2: 

4 
:0 9 50 

23,31800 SO 

9 .0. 3,10/2 34 
-342 3 4,160 G 0 a 5 - :7 TIME WARNER ENTMT CO LP SR DEB .275,000 0000 S 

4/141200 3118Q,4 3rl=004 272,1174 00 :2 9 356 00 
'L F 0 9000 8731EAF7 

.200,000 0000 S 003 3118n 

1 8 

r 

00 OD4 312312004 105,87500 
1 
o0 :Doo 

00 
5 :7 00 SG SLOF6059OW 984 

1 
2 1 9L6 XEROX CORP SR NT 

r 
BUS MAY DEPT STORES CO DEB 

6/1012 
163,08300 .14655300 6: 350 00 G 

'LOF60590047 7778 .1 
000000000 8 

4111/2003 3/1 312412004 
6 .514,79550 201000 so 

SLoFe059oD(%. 370425RXO GENERAL MTRS ACCEP CORP NT -150,000 0000 8 
519/2003 31239112200DO44 3126/2DO4 51 :81, 50 

26577000 -270,27750 4:507 50 St. 1/27/20114 4115*0114 4/2 OD4 
SLOF6059DOO' 75511 IAP6 RAYTHEON CO BOB 

.250:001) 0000 
412312OG4 4/2MDD4 3 ::Oae 

o' 
0:" o 

45000 000 
3 

420:144 200 :32 0 38 0 St. 
SLOFOO59OW 250543BR3 DOW CHEM CO NT 

.300 .00 000 
91117/2003 4/23/20114 4/2W 43 750 

0 51 6/2003 
9 1 

41 
7 5 St. 

8 
- 05423KAAD BANK ONE CAP III PFD 

00000 S 
8`20o`4 -57,19950 -3,53300 SL 

SLOF6059000 
CKHEED MARTIN CO GTD -375,000 

0 S 4/2312OD4 4r2&20D4 53,e6e 50 
.11,00800 SL 

LOF805900(r 53:830AFe LO 
-50,000 olloo S 519/2103 

429:332 00 440.42000 
SLOFOO5 0001.75 llApe RAYTHEON CO BOB 

400. 0 00 
4r.WO04 4/12290004 298 045 0 17 

9 1 
00 S ..003 

412312004 4 B12004 0 
-305.17500 - no DO St. 

SLOF6059000'. 755il WS RAYTHEON CO BOB 
-250 . 

000 
0000 S 513 003 

4/27/2OD4 
4130'2004 

.15.0 
SLOF:059000' 42MGAC2 HEALT" NET INC SR NT 

1115n004 
2,205,328 13 -2.220,3a7 10 3: 00 S 

.845,75209 9:72 75 St. SLOF 059000'31331FAXO FEDERAL EXPRESS 08*1 CTF IA 
00 

w 
828'025 34 L S Y NOTES .2,200,000 0000 S eng/2 

-554 266 38DO S 
a/2 G03 5f7/2004 sm/201)41 

-807.40625 -5,37500 St. Qr2003 5/1112OD4 51j2rA04 802,031 25 
SLoF6059DOM 91282aAGS U STREA UR 

-800:000 0000 8 
&2W 3 &9/2OD4 W11412 D4 2.50341797 -2.523,144 63 -19:72: 58 St. 

St. F 5 
000' 

91202SAG5 U 8 TREASURY NOTES 
.2,500 000 0000 8 

1/2712()OD4 6/15/2D4 
S/ 

8020 
.4 

10301300 
-2,888,914 07 421874 S3 
-joa,ill 00 -509 00 St. 

SLOF6059DOV. 912828AG5 U 8 7 EASURY NOTES 
-100 000 DODO S W9,20 

04 aller2O.4 &2 DD4 1 
-135,13875 -6:107 50 St. 

6 
0 60 9 R 

0 
jr2oo 2 .891:132 81 

SLOF1305900D 200543BR3 DOW CHEM CO NT 
.3:000 :0 0 OODO 8 1/27/2 =4/204 &2MOG4 29,03125 

-246.750 00 .15:636 00 U. 

LOFoo5 :00W, 912828AZ3 U 5 TREASURY NOTES 
125 0000 0000 6 &WO04 

;mw 04 233,12000 39 
ISLOF805 00' 2eo543BR3 DOW CHEM CO NT 

-2DO 00 0 S /lwo 
642,53516 

SLOF6059000' 8a?31EAF7 TIME WARNER ENTIVIT CO LP SR DEB 
_650 :0(0100 00 e13 004 711312004 0G4 

49.81 
5 
60 2.01 

1 'o 
SG 

003 7f7/2DD4 
-638,625 00 

io IS 
S3 SLOFe059D00'9I2B28BK5 U 8 TREASURY NOTE :S 

0 
.0. 

111201/n2003 9114121304 9/17/2004 51,02650 
-24,90 75 1,033 

SCHERING PLOUGH CORP SR NT 
50 

:000 00000 S SLOFS059000'80660&AE' 
CORP 

SR 

NT 
.25 000 00 25,941 GO 7 25 SG SLOF6059OW 80660-1 SCHERING PLOUGH 

NT -50-00o 
0 S 11/21/2 003 9/1712DO4 W212OD4 

SLOFS059(XXy 806605AEI SCHER G PLOUGH CORP SR 
0000 

S 1112 1120 3 9/24/2004 gr2912004 
52 

11300 49 
'at 

5 
So 

2,297 
50 SG 

0 -250 .000 0000 S SWO03 9r2712004 9/3or2oo4 300:992 50 -310.94500 
-1 

95250 LL SLOF50590W 88731EAF7 TIME WARNER ENTMT CO LP SR DEB 
1112 ;12 03 lo/412004 Iof7r2 04 51,01400 49. :15 1 :7 LOF6059oca eoe6OSAEI SCHER;NG PLOUGH CORP SR NT 50 ODO 0000 S 0 so 0 .5 S I I I I 

- -St. F6059000806605AEI SCHER NG PLOUGH CORP SR NT 
0
:, 
000000 

12 120003 10/512004 O/S120114 
51 

1 
62500 

49, 550 :0 SG 
SL F6059000r 9802181.6 XEROX CORP SR NT -200 .000 0000 S 011912003 IW/20114 

1 
0/1312004 212,60000 _200 00 0 1250000 LO 

0 
11 1 111 7 

SLOF005900a 806605M I SCHERING PLOUGH CORP SR NT -7 000 ODDO S /2 
112003 

0127/2004 1/2D04 78,35850 .74 : 203 250 3,63525 SO '91
. F 05 0 (Y. 125581AAS CIT GROUP INC SR NT .2255 :000 DOW S 4114/210.3 1111012DO4 II/Ief2(X4 244.901 25 -245,05425 -15300 LL S 
0 6 

0 
9 0 

1.. 11 1 

'3
:13 

1 
2: -1 F7.1 .1 1 1 02 'I... _:7 , So ~:7 rLOF 01, 021::IAH7 AMERADA HESS CORP NT .175,000 0000 S 12/1212003 712004 /2212114 F:O::o 

-750000000 S 3 il/1712004 B2 .2 
1~ 

7: 's 'G L 
.r ~ 1..7 

AMERADA HESS CORP NT 
31,513.967 39 -31,847.984 16 -233,99677 



SLOF6059000' 91282aAG5 U 5 TREASURY NOTES -1,5uo 

"T 

OnWO03 7/31/2DD4 713MOD4 1.500,000 00 .1,513 .886 72 -13,88672 SL 

SLOF805DOW 01282BAKS U 8 TREASURY NOTES .10.000: .. T 311112004 8f3 112004 8MI/2004 10.000 .000 00 -10,053, 125 00 .53.12500 SL 

11 1,00,000 00 -11.507,011 72 -07.01172 

SLOF6059000' 3128GUHCO FHLMC POOL #ED-0227 -so eso 600o PD 41=003 1/l/2004 11112004 89'eso so -93,70242 -4,02162 SL 

SLOH05900(r, 31 28GUK43 FHLMC POOL#Eg-0315 .79.074 7500 PD 4125/2003 11112004 111120134 79,07476 -02,02385 -3,54910 SL 

SLOF605900M 31283KJOO FHLMC POOL #Gl -I 185 -03,324 5000 I'D 412412003 1/112004 1/112004 63,32450 -85.03927 -2,38477 SL 

SLOF6059M 31283KRO7 FHLMC POOL 9~-1145029 .782062400 PD 5/20/2003 1/11200-4 l/l/2004 78,20524 -131, 180 71 -2,97547 SL 

SLOFS05900M 31 263KTHI FHLMC POOL 90 - 4 -98:10S 8500 PD 9117/2003 1/112004 11112OG4 98,10585 -103,24108 -5 .13523 SL 

SLOF 05 1330LFF2 FHUMC MULTICLASS MTG -251,628 2800 PD 5/l/2003 I/l/2004 I/l/2004 251,82828 -282,41204 -10,58460 SL 

S 

Lo :0 :000 . 31 1 

F 5 DIXY. 3 37 ROES FNMA POOL 90254001 -60,278 1100 PD 12WO03 I/i/2GD4 l/i/2004 60,278 il -63,90422 -3,52011 SL 

SLOF80590001. 31385HUC4 FNMA POOL 90545179 .3816900 PD &77=03 1/112OD4 l/l/2004 36169 -39187 -3018 SL 

SLOFS0591XXX 3138514VA7 FNMA POOL #0545209 .8453100 PO 911912003 l/l/2D04 111/2004 84531 -93539 -9008 SL 

SLOF5059OW 313:5HVB5 FNMA POOL #0545210 A 152 3200 PD 

8/a/2003 

l/l/2004 1/1112OD4 1,18232 -1.291 32 -10000 SL 

SLOF60590W. 

31 

3 SMUS FNMA POOL #0555383 -79 24 : 5300 PD 4123120 3 1,1/2DO4 

1/ 

/2004 79,24a 53 -82,56705 .3,31853 SL 

SLOF60590W, 31385XTF4 FIN A POOL $0555950 

-1 

4: 

1 

0700 

PD 1=9=0.3 l/l/2004 111/2004 114.18507 -116.98441 -4,79934 SL 

SLOF60590W. 31392DVEO FNMA GTD REMIC Prr 1...43500 PID 5/2r2003 1/l/2004 1/l/20G4 388,0114 35 .378.314 11 -12,30976 SL M '4 " 

SLOF 0 :00 3113 2EKZ2 FNMA GTO REMIC P/T 02-58 HA -67,775 B400 PD 5/5)2003 11V2004 1/112004 87,77584 -8950302 -1,72805 SL 

LOF:055 DO(VX 3 39216FO FNMA GTD REMIC PIT 2001-W3 9200 PD 4131112003 11112OG4 11112OD4 117 42192 -12758025 10.104 33 SL - 92 

SLOF6059DW 31393AP92 FNMA GTD REM:C PIT 03W4.3A -34.75a 3700 PD 

713112003 

1/,12004 

. . 

12004 

34 

:758 37 -37,251120 -2492263 SL 

SLOF60590= 313:3CEY5 FNMA GTD REM C P/T 03-34 Al -52,734 34DO PD 411 

'noo' 

i/112DO4 I/l/2004 52,73434 -55.18 54 -2:447 0 SL 

0 1/15/2OD4 I/lw SLOF60590OCr. 

1 

21 9PA07 BURLINGTON NORTHN SANTA FE 001 -2.1005500 PD 12=003 1/ 1115/2004 2110055 -2,60078 -50e 23 SL 
r 

8 111M J,iWo S LOF605DOW 91282&AF7 US TREASURY INFLATION INDEX NT -2,0202000 PD 1115/2 

03 

512004 004 2,020 

20 

-2.02020 Goo SCI 

LOF6059000I.:1282aAF7 

US 

TREASURY INFLATION INDEX NT -43e 8000 PD 1115/2003 004 04 43 5 4308 000 SO 

SLOFWWV= 

I 

28211AF7 US TREASURY INFLATION 

INDEX 

NY 

.1,044 

ODOO 

PD i/15=03 

Iji5n004 

1/iSQ004 1,04: 000 -1,044000 000 G 

SLOF:059DD(Y 31 2:GUHC9 FHLMC POOL #E"227 -63,453 :8DO I'D 4/25/2003 2/112004 2/12004 03,45308 -8a.29: 4 -284551 SL 

SLOF 05 

000' 

31 

2 GUK43 FHLMC POOL OEM315 -71,861 

500 

PD 4/25/2 3 2/112 21'112004 7166155 -75,08 

.: 

.3: .535 SL SLOF005

:DDa 3 1283K.186 FHLMC POOL a -a5,57: 2500 PD 4,24r200CO)3 2/1/2000044 211/2004 66:570 25 -e 01889 -2,44804 SL 

FHLMC POOL .57 03 QD0 P 512012003 2/i/2OD4 211/2004 57,63890 -5: 831 88 -2,19298 SL r 33 SLOFa059WI7. 31283KR67 901, 

0 D 'LOFS059000'. 31283KTH11 FHLMC POOL #01

.1 

452 -70 on 0700 PD 

911 

7/2003 211/2OD4 2/l/2004 70 .Wn 07 -74,03440 -3,712 SL 

SLOF605900(Y. 31339LFF2 FHLMC MULTICLASS MTG .227,507 7000 PD 

S/l/2003 

2/l/2004 21112004 227,50770 -237,:70 13 -9,58243 SL 

SLOFS0590W 31371KDEB FNMA POOL 0=64001 -04,13a 4700 PD 1218/2003 211/2004 2JI/2004 64,13a 47 -a7, 

ge 

80 -3

.86B 

33 SL 

SLOF605OW 3 

1 

3a5HUC4 FNMA POOL 00545179 -W3 a7DO PID W7)2003 

2j,~r2004 2)1)2D04 36387 

-34 23 -3038 SL 

SLOF605:DO(X 3,1385HVA7 FNMA POOL 90545209 -85034000 PD 9/19/2003 2/112004 211 '2004 

850 

M 

-940 95 .90 

al 

SL 

SLOF605 00Ir 3 36SHV85 

FNMA 

POOL #0 4 10 

_I 

, 

1 

89050 PD a=003 2/l/2OG4 21V2004 1.18905 .1.29a 07 

09 

02 SL 
S P0.0 #0 :5628 S 

rLOF""'W 3'3'5WU' FNMA L 53 3 -e4 .4032200 PD 4123=03 21~12004 211/2034 54.46322 -67. iB2 62 -2,60940 

L 
'LOF80590M 31385XTF4 FNMA POOL #0555950 -60,510 6900 PD 10/2912003 2/ /2 21112004 60.51 009 -63,05403 -2,54334 SL 

SL F 059001%. 31392DVEG FNMA GTD REMIC PIT .329 225 6000 PD 5=003 211 /2OD4 211/20114 329,22550 -mo 20 : 28 -11 07278 SL 

SLOFS0591300' 31302EKZ2 FN qTD RE 

. 

5:4 

1 4 

03 

1 

0 P r 

MA 

GT 

M 

:C PIT 02-58 FLA 7 4 SGO PD 

5/5/20 

21 /2OD4 2/1112 04 7541448 -7089 20 -1,48472 SL 

LOF0059DO(T. 31392i5F0 FNMA D REM C PrT 200i .W3 -06,4309800 D 4/30/2003 211/2OD4 21/20D4 ge,430 98 .1 D4,778 29 -a,347 31 'L 

SLOF605900M 31393AP92 FNMA GTD REMIC PIT 03W4-3A -23.978 7500 PD 7131)2D03 2)IJ20D4 2),J2004 2397875 -25,08 49 -1.71073 SL 

SLOF6059OW 31393CEYS FNMA GTD REMIC Prr 03-34 Al -51,768 7500 PD 4/15/2003 2/112004 211/2004 51 :768 75 -54,171 14 -2,40230 SL 

/2 JD4,100 1: .108:086 SLOFOO59ODM 3 

1 

4D2CTR3 FNMA POOL 90725160 a3 093 3900 PD 12/23/2003 21112004 21112004 63 

, 

0933 

_68 

4,97262 SL 

SLOFS05:0W 312BGUHCO FHUMC POOL #Eg-U27 04 1 15DO I'D 4 0 3 311/20134 311=04 83108 -48 0603 SSL 

SLOFeO5 OW, 

31 

28GUK43 FHLMC POOL :ED-0315 :,80:2'309 32 00 I'D V2551n20003 3/1/20114 3/112004 180.23932 -188,32a 97 

_8:07 

. 

L 

SLOF60590W. 31283KJOO FHLMC POOL G1 :11~11 -74, 902 04') PD 4/2412003 3/MOD4 3/1 /2004 74,90204 -77,09 le 1.7:7 1'2 L 

0 SLOF6059DOO' 312a3KRO7 FHUMC 

POOL #G, 

" 

9 

-72,56491 

()o 

I'D 5120/2003 3/l/2004 3/1/2004 72.58491 -76,32578 -2 

: 

760 :7 SL 

SLOF6059DIXX 31203KTHi FHLMC POOL #G1.1452 -81,436 1700 PD 9/17/2003 3/l/2004 3/l/2004 81.43817 -65,69884 -4262 7 SL 

SLOF605900M 31293KVHB FHLMC POOL #GI-1516 -99,279 

8800 PO 

1)21120N 3/j/2004 W,=04 99.279 86 -10425 37 -497951 SL 

SLOF805900M. 31339LFF2 FMLMC MULTICLASS MTO -277.240 

0200 PD 

511 

r2003 Yl/2004 3/112004 277,24002 -288:8929 70 .11:652 74 SL 

SLOF8059OW 31371KDES FNMA POOL #0254001 .95.451 0700 PD 

1 

2/8QG03 3/112004 3/lf2004 95,45167 .101,103 6a -574201 SL 

SLOF805900(t 

31 

385HUC4 FNMA POOL #0545179 -5464100 I'D ar27/2003 31112004 31112OG4 54041 -59200 

_45 

59 

SL 

SLOF50590W. 31385HYA7 FNMA POOL $0545209 2 87100 PD 9119/2 3 3/1/2004 Y /2 04 1,20871 -1,337 151 A28 8 SL 

SLOF60590W. 31385HVB5 FNMA 

POOL 

#05452 

10 
1:70 

7 

3 

1 

00 PD a/8/2CO'003 ."004 W'112'DD4 1,70731 

.".~4 

TO -157301 SL 

SLOF 0590001.31385VMUO FNMA POOL 005553 3 -81,598 8000 PD 4/23/2 03 31112004 31112OD4 61,59a 86 -a5, 

01 

5 

a 

I 

-3,41a 

.5 

L 0 

SLOF:059OW 31385XTF4 FNMA POOL 

#06559:0 IS 

2234400 PD 

I 

0/20n0003 3/l/20D4 31112004 SO= 44 -89,54752 -3,02408 S1 . 

SLOF6059009 31392OVEO FNMA GTO REMIC PfT 411,714 3000 PO 5WO03 

3(l/20D4 

ylr2m 4 

1 

1.71430 425,56141 -13,84711 SL 

SLOF6059000r 3 1392EKZ2 FNMA GTD REMIC PIT 

02.56 HA 

-86,1015200 PD rds/2003 31112004 3/1/2004 8800152 .87 796 " 1 12 SL 

S 
.:8 

SLOF605900V 3139210FO FNMA GTD REMIC Prr 2001-W3 afl 5 0 2600 PD 4 012D03 3/1/2004 3/112004 86,50026 -03: 7 94 :7:,4 :7, 6a EL 

LOF605900(r. 3`1393AP92 FNMA GTD REM:C P/T 0 -3A -27:9' 5200 PD 713112003 3/1/2004 31lrJO04 2790252 

_29 

0355 .2,001 13 SL 

F 9000' 31393CEY5 FNMA GTD REM C Pfr 033W344 Al 02 

_65.98 

8 -83,003 1500 PD 4/15/2003 31112004 3/1 12'04 63 063 15 9e7 -2,92652 SL 

.LLOOF:."59000r 31402CTR3 FNMA POOL #0725160 

.91,870 

3000 PD 

1 

2123/2003 3/l/20D4 .12004 01,87030 :7 36 16 -5,49786 SL 

SLOF6059DOO' 3128GUHC9 FHLMC POOL #EM227 -91,214 7600 PD 4/2512003 4/112004 4/1 /2004 01,21478 : 5:3085 19 .4,09041 SL 

SLOFoosooca 

31 

28GUK43 FHLMC POOL #Eg-0315 -117.416 9300 PD 4r2512003 4/l/2004 411/2004 117,41093 -122,68093 -5,27000 SL 

SLOFS059000' 31283KJSB FHLMC POOL#Gl-1185 96 Gal 0400 PO V24=03 41112004 111r2004 I :*,I I - 111,13 1~ 1.271 SL 

SLOF6059OW 312:3KRO7 FHLMC POOL #GI-1409 :90:580 1 IGO I'D 5r2012003 41V200.4 

41112004 

9: 680 il -04,02540 -3:446 29 SL 

SLOFS05900(r 3 

1 

2 3KTHl FHUMC POOL :G,1 :1,152 -04,652 8200 PD 

oil 

712003 4/~/20"" 4114211 14:1112 .99.0730 -4,954 4a EL 

SLOF605:00(X 31283KVHS FHLMC POOL G 516 .124 4SO 7800 PD 1/21/2004 Q 

/2004 

.,

.OC)4 

'24 

450 78 

. 

130,69270 -6.2411 . L. 

SLOF:05 900M 31339LFF2 FHLMC MULTICLASS MTG 
406 le3 76000 I'D 511/2 3 41112004 4/112004 406,16378 -423,23533 

.".07 7 

SL 

SLOF 05 OW 3 1371KDES FN A POOL #0254001 -144:4 

0 

73 0 PD I 2,ar2003 4/112004 41112004 144.470 73 -153,1 155 4.69 :2 SL 
S 

M 7 

00 P 

00 

1 

LOF6059OW 31385HUC4 FNMA POOL #0545119 .36' 34 D ar27/2003 411f2004 411/2004 36D 34 -4:0 6 ~300 2 SL 

SLOF60590W 3138SHVA7 FNMA POOL #0545209 -.025000 PD 911012003 4/112004 4/1/2004 66255 -95448 

_91 92 

SL 

SLOF605900(r 31385HVB5 FNMA POOL $0545210 .1,2055500 PD 8/8120 3 4/1/2004 41/2 04 12 55 A.316 69 -111 14 SL 

SLOF005900(r 31 385WSUS FNMA POOL 005 5383 .99,135 8800 PD 4/23/2003 4/112004 4//l r200D4 99:1035 68 -113207 19 -4 151 31 SL 

SLOFe0590W 31385XTF4 FNMA POOL 00555950 -133 4 3 5:00 PD 

10,2912'03 

4 11/2 4 4/112004 133,493 59 
-,~9:104 49 .561090 S 

SLOF605900(Y 3~392DVE9 FNMA GTD REMIC P/T _483:0926 4 00 PD 5.003 4; 100004 411/2004 483,02045 -490271 99 -18,24554 S 

SLOFS05900(Z 3 392EKZ2 FNMA GTD REM:C P/T 02.58 HA .108 971 2400 PD 

51512003 

411/20" 4/l/2 D4 108971824 

"' 

ileel -2,14537 SL 

SLOFa0590001 3139216FO FNMA GTD REM C P/r 2001-W3 -142,248 5400 PD 413 Q 03 41112004 411/20004 

1 

4224 84 :154.562 

26 

-1231342 8 
S I 

EM IC PIT 03W4-3A .35,744 9400 PD 

112 0 _ 

: 

50 5 

LOF6059000'3 393AP92 FNMA GTD R 713 

112003 

4/112004 Q 004 35,74494 -38,3 

8 

52 2 3 

SLOF605ODM 31393CEY5 FNMA GTD REMI C PfT 03-34 Al 

_89 

' 

0048100 PD 411 5,2003 4/112004 4/112004 6909401 -72,301 24 _3,200 43 SL 

SLOF60590001 31402CTR3 FNMA POOL 00725150 

_104 

020 4400 PD 12/2312003 41112004 411120CI4 104,02044 -110.2454 

1 

.0,224 OT SL 

SLOF80590001 3 

1 

402CZJ4 FNMA POOL 00725345 -186 915 0400 PD 3/1W004 4/l/2004 411/2004 180,01504 -19904261 -12 12757 SL 

SLOF0059000' 3128GUHCO FHLMC POOL #EG-0227 .1 64 9758500 PD 412512003 W1/20114 511/2004 164,97585 -172 

, 

37399 -7,398 14 LL 

SLOF0059000 3128GUK43 FHLMC POOL #Eg-0315 

D 

4/2512003 5/1 12OD4 5/~12 04 12 93105 35,76272 .5831 07 ILL ~2 ;0 00 P r 

LOF0059000' 31203KJ68 FH1-MC POOLNGi .1185 0::2,' 0'00 PD 4/240003 511/2OG4 S/ /20D4 099:217 03 113 295 

60 

407857 LL 

1 3 0 SLOF6059OW 31385MUB FNMA POOL #0555383 .106,549 2800 PD 412Y2003 5/l/2004 6/l/2004 106 :549 2: .111.0 1 10' -4:46 
1 
75 L 

SLOFa05Q0001. 3139218FO FNMA GTD REM:C PfT 

200 

I-W3 -109,012 3800 PD 4f3O/2003 5/~12004 

51112004 1 

090123 -118,44878 .0,436 38 LL 

SLOF8059000' 3 

1 

393CEY5 FNMA 

GTD 

REM C Prr 03-34 Al -575829400 PD 4/1512DO3 5/ 12004 51112004 5758294 -60,25515 -2,6722 

1 

LL 

SLOFe0590D(r 31283KR87 FHLMC POOL#Gl-1409 .9 

1 

5749200 PD 5/2Q/2003 5/l/20D4 51112004 4 92 -9505908 -3,484 14 SL 
5 

KTVil FHLMC POOL#Gi-1452 -9 803 2 GO PD 

9/1 

712 03 511/2004 004 

.01754 S 

LOF60590W 31283 
So 6/1 

:5 883 26 .100,881 10 -5 L 

SLOF6059000' 31 283KVH8 FHLMC POOL #Gl-1516 1251 :226 4000 PD V21120004 5/;12004 6111122004 12 

1. 

22e 40 -127,30666 -608028 SL 

SLOFS05900(r 31339LFF2 FHLMC MULTICLASS MTG -454,470 7800 PD 

5/1/2003 

51 12004 5/1/2004 45447078 -473,57276 -19,101 90 SL 

SLOF8059000' 31371KDEB FNMA POOL #0254001 

.11 

9 233 

340C) 

PD 

12/812003 

5/112'04 5/112DO4 119,23334 -128,40597 .7,17203 SL 

SLOF805900(Y 31385HUC4 FNMA POOL 90545179 40 

1 

5700 PD 

SnTr2003 

5/1/2004 5/~121X)4 461 57 -5DO 08 -3851 SL 
P 911MOO i.1 1 .1 1 

SLOF605900V 3138SHVA7 FNMA POOL :0545209 1,043 :800 PD 3 51112OD4 5/112004 1,04390 _1.655 2 .11525 SL 

SLOF605900(Y 31385HV85 FNMA OOL 0545210 .1,457 200 

PD 

8/8/2003 5/112004 5/ 12OD4 1,48752 G2 92 3 30 SL 

SLOF6059000' 31365XTF4 FNMA POOL #0555950 -95.400 990C) 

PD 

1012912003 ~~120GI 5/i/20G4 95,4131) 09 -99,410 81 .4,00982 SL 

SLOF6059001Y V392DVE9 FNMA GTD REMIC Prr 
_573,761 7000 PD 5=003 S/ 12004 5/l/2004 573 7el 70 -59305892 .1 

1 

29722 GIL 

SLOF605 000'31 392EKZ2 FNMA GTD REM~C PIT 02-58 RA 
-81,209 7600 PD WO 3 511/2004 

511r2 

4 11,:2 : 7 :~12 11 : 5 

-l

: S f12 SL 
0 0 

00 33 2 

SL F5 5:00(r 31393AP92 FNMA GTD REM C PIT 03W4.3A -33,356 5800 PD 71531112003 511/2004 S/l/2004 305 5: 5 4 887 .2.'399 9 SL 

:LOF605900(r 31402CTR3 FNMA POOL#0725160 1 0 6646200 PD 12r2312003 5/112004 51112004 

i0e. 

06462 -11304783 -63-321 SL 

L F605900(r 31402CZJ4 FNMA POOL #0725345 

.1 

66:57. 76IX) PD 3/le/2DD4 5/112004 5/1/20134 107.57076 -178,44322 -10 

. 

872 4e SL 

SLOF605900V 83182CMZ3 SMALL BUSINESS ADMIN 03-20E 1 .44,432 4800 PD 5WO03 5/112OD4 5/;12004 44 :412 

48 

-44 4 2 

4' 

000 SG 
0 7 

SLOFUS9000 3128GUHC9 FHLMC POOL #ED-0721 -110,818 3300 PC, 4

.M

.03 S/l/20134 ei r2oo4 1106 

1 

833 

. 

I 

1 

5:5'78 81 4,... LL 

SLOF60590001 3128GUK43 FHLMC POOL 129-OM5 .94,0635 00 PD 412512003 6/l/2004 8/112OG4 940635 - 2 4,22184 LL 
# 

1 :::2:1 

-354551 LL SLOF60590W. 31283KJ68 FHLMC POOL G~-114185 .94,942 3800 PD 4124/2003 6/112004 e/l/20 4 04 942 3: 4 7 89 

04 
SLOF605900(r 31283KRO7 FHLMC POOL OG 09 

_69 

029 2100 PD 5120/2003 6/112 0-4 C/ 12OD4 69,02921 -71,65556 .262035 LL 

SLOF6059000' 3133OLFF2 FH1.MC MULTICLASS MTG -310 337 70GO PD 5/lf2003 fi/l/20D4 61~/2004 310337 70 .323,381 58 -1304388 LL 

SLOF6059000 31385WOUS 

FNMA 

POOL 00655383 

-02. 

4637800 PD 4/23/200 61`112004 01 12004 82 :463 76 -85,91593 ~3 :453 17 LL 

SLOFOD59DOlY 31392DVEO FNMA GTD REMIC PIT 
.31,048 1000 PD 5/212003 :1,11,014 0/1 /2004 31.048 10 -3209233 .104423 LL 

SLOF6059000r 31392WO FNMAGTD REMIC PrT 2001-W3 A18 964 9200 PD 4130/2003 

, 

1200 

~"/2004 '1 98402 _I 

29284 55 .10 

2' 

: 63 L 

1 1 
SLOFOOS900C 31393CEY5 FNMA GTD REMIC Prr 03-34 Al 00,5618800 PD 4115/2003 

Sl 

/2004 6/i/2OG4 60,561 88 -6337233 -281 45 LL 

SLOF6059DOO' 3~283KTHI FH1.MC POOL #Gi~~4 2 -02,22D 9600 PD 9/17/2003 61112004 6/j/2004 92 .220 ge .97,04815 -4827 9 SL 

SLOFS059000' 3 283KVHB FH1-MC POOL #Gi 516 .107,219 3400 PD 121/2004 6/112004 B/ 12004 1 0721934 .112,59706 5377 72 SL 

A POOL 90254001 .90,539880 PD .95,98842 :5 446 54 SL 
SLOF60590001 31371KOEB FNM 

0 

21a/2003 6/I/2D04 G/112004 0053908 

SLOFeo5QD00 31385HUC4 FNMA POOL 00545179 

-3743400 

PD MM2003 6/1/2004 611/20064 374 

34 

40557 .31 23 SL 

5/4/2005 

Alfred 
P 

Sban FoundaWn 
T. ID N. 13-1623877 
D.dg. nd C.. 



7 :0 1 . 7: .1 SLOF:0590= 31,385HVA7 FNMA POOL #0545209 '6738 
0 
PD gliND03 611/2004 01~121)()4 8738 -963700 -0312 SL 

SLOF 0590W. 3 385HVB5 FNMA POOL00545210 -1,220 00 PD Slani)(33 6/1/2004 a/ /2004 220 .33 32 11254 SL 
SLOF605901)(Y. 31385JD21 FNMA POOL 00 5021 -159,482 1300 PD 517=04 8/1120134 6/1 /2004 159,46213 -167,88372 :8 2 S #0 :4 1 3 2:4 1 59 St. 
LOF8059DOM 31385XTF4 FNMA POOL 

55950 
-62,704 

1000 
PD 10120n003 6/1 12'04 W 12OD4 62,7D4 10 -65,3 963 63553 St. 

SLOF50590001 31393AP02 FNMA GM REMIC 
Pfr C)3W4-aA 

-29 74D 3800 PD 7131/2DO3 .112004 S/ /2004 29,74038 -31,87332 -2,1 32 94 St. 
SLOF6050OW 314=TR3 FNMA POOL#0725100 -84:644 SWO PO IZ'23r"3 611120N Wlt/2004 84,844 50 -89,70994 

_5.065 
44 SL 

SLOF605DW(Y 3 
1 
402CZJ4 FNMA POOL OD725345 -107,005 5000 PD 3/iMOD4 6/112DO4 611/2004 167,00650 177,84242 -10,83580 SL 

SLOF8059000'. 83102CNA7 SBA BUS ADMIN GTD PARTN 03-20F -38,305 72DO PD 5WO03 61,12004 
."004 

3 30 72 -3 30572 0 DO SG 

SLOF005900(F. 
3 
12BGUHCO FHUMC POOL OEM227 -39. 

507 1 
500 PD 4125/2003 711/2004 7/112OD4 36:505 

1 
-461:278 80 A .771 65 LL 64 9 8:,047 05 

SLOF005 :DW. 3,12 :GUK43 FHLMC POOL#ES-0315 -85. a Soo PD 412512003 71112004 7/1120134 a 
5 

.89,49312 -3,S44 17 LL 
SLOF505 OW 3 2 3KJOa FHLMC POOL#01-1185 -56.655 1800 PD 4124/2003 7/112004 7/~12004 5005 18 -589 837 

-2 
1 
2319 U. 

SLOF605900M 31283KRO7 FHLMC POOL NGI-1409 
_54,731 5800 

PD 5,2012003 7/112004 7/ /2004 54:73' 50 -10:8' 
3 
92 -2:082 3a U. 

I 1 0 SLOF60590W. 3133OLFF2 FHLMC MULTICLASS MTG -236,08a 3200 PD 6/'12013 ;,1;12004 711/2004 238,08632 -245,00932 -9,92300 U. 
SLOF6059OW 31 355VAUS FNMA POOL#0555383 -89,889 7500 PD 412

.11
.3 12 4 71 /2 D4 

1 
75 .72,8163 . -Z.20 63 U. P f30/2003 

:2 
00 

111.0 
0 

SLOF6059OW 3139216FO FNMA GTD REMIC PIT 2001-W3 .116,258 8800 D 4 7/112 4 004 11 -128.32254 1 
0 

6366 U. 

SLOF6059000'. 31393CEYS FNMA GM REMIC PIT 03 .34 Al .77,283 10DO PD 
4/15n003 7/112004 

711/2004 787.28310 -00.86901 -3:58a 42 U. 
SLOF8059W. 31283KTHI FHUMC POOLNG`1-1462 -85,775 8800 PD 11117=03 7/112004 7 ~/2004 :5 

- 
775 08 : -9 2 571 -4,48963 SL 

SLOF0059000' 31283KVHB FHLMC POOLNG`1-1516 
W.620 09DO 

PD 
1/21/2004 

711/20134 71/ r2M 0628 -900:9070 93 -4,34484 SL 

S /~12 SLOFe059DW. 31371KDES FNMA POOL NM54001 -79,345 5500 PD 121812003 7/i/2OD4 ;1 OD4 79,34555 -64,1 18 ea -4,773 13 SL 
LOF0059DD(r 31385HUr-4 

FNMA 
POOL #054517g -4064300 PD 8/27/2003 711120134 12004 4019 43 -50535 -3892 St. 

44 e/en 1 7/1 :0 44 _I ... III _1~.Saa . SLOF6059ODM 31385HVA7 FNMA POOL #0545209 0549800 PD 9/10/2003 7'112 04 7/112004 1 5411 -1,16740 .11242 SL 
SLOF80500W. 31385HVB5 FNMA POOL#0545210 1 :4132 00 PD 003 71 .0004 /2004 482 L 

SLOF605"00a 
31385JD21 FNMA POOL 00545621 -le9,I 14 6400 PD 5,7/2OD4 711 12004 7,112004 leg 114 64 A78.040 01 -8,93137 St. 

SLOF8069OW 31 385XTF4 FNMA POOL 00555950 -54,985 8100 PD IWOC003 7/1/2004 711/2DO4 54:985 81 -57.2ge 93 -Z 31 
11 

2 St. 
SLOF6059OW 31393AP92 FNMA QTD REMIC PIT 03W4-3A '33 1348100 PID 7131=03 7/1)2004 7/1 33,134 91 -35.61120 -2,37539 SL 
BLOFS0590M 31402CTR3 FNMA POOL #0725160 _79:899 1200 PD 12123/2003 71112004 7/1)20DV4 79,89912 -114,680 58 4 :731,1 41 S 

r2 04 SLOF605900a 31402CZJ4 FNMA POOL #0725345 31 .483 8800 PD 311SQOD4 7'1 
004 

7/112004 131 .48308 440, 
014 

92 -85 04 St. 
SLOFa0:900(K 3 

1 
402DDK3 FNMA POOL 00725808 :1108,462 4800 PD 6/16/2004 711'/220(0'44 7/112OD4 108,482 4a -112,831 51 4 

, 
16903 SL r 

'LOFOO 7 3AJO UNION PAC RR CO CTF 20DD-i -17,027 5400 PD 4/2212DO3 711012004 711012004 17.02754 -21,07396 4,04: 42 U. S 05 :DDO, 90 :3 7/1 6 
L F 0001 121 9PAG7 BURLINGTON NORTHN SANTA FE DOI 4 437 :010 PD 12=003 512004 711512004 4,437 0 -5.5 706 4 SL 6 
0 a 44,503613 1 :"1 46 LOF605900CX 3128GUMCO FHLMC POOL #Eg-0227 _42:624 

8*0 PD 
4/25nD03 9/112004 811/2004 42,82400 :191 5 U. 

SLOF :0590W 31128GUK43 FHLMC POOL NE94315 -54.338 3300 PD 4/2&7003 8/112004 81~120134 54.33633 -59.777 19 -2,43888 LL 
BLOFS0590DO'. 3 203KJ60 FHLMC POOL#GI-Il85 -53.942 4000 PD 4/24/2003 81112004 8/12004 5394240 

_55,056 
al -2 :14 41 U. 

SLOF 059OW 31283KR67 FHLMC POOL#GI-1409 -39,547 9300 PD 5,2012003 S/I 12'04 811/2004 39,54793 41,052 el -1 : 04 68 U . 
SLOF605900a 31339LFF2 FHLMC MULTICLASS MTG -162 7 0 PD 5/112003 .112 D4 ail/2DD4 1112 810 

78 
-169.66392 -6.84314 LL S P 0 1 

LOF8059MD' 31385WOUS FNMA POOL 00555383 -5a:',4'80 7'W00 D 412=003 8/112004 ai/2004 58J48 73 -8058371 -2.43498 LL 

SLOF6059OW 3139218FO FNMAGTD REMIC P/T 2001-W3 -99.302 000 PD 4/3=003 S/I/20G4 a/l/2OD4 9930240 -107,89a 33 -8,59587 U. 7 r 
1 all a :Z3 342 LL SLOF6059= 3130MM FNMA GTO REM:C PIT 03W4-3A -32.306 34M PD 713M2003 SIV2004 8/1)2004 32.39634 -3461 78 2 

LOF6059DW 3 393CEYS FNMA GM REM C Prr 03-34 Al -04,755 66W 
PD 

4115/2003 ail/2004 /2004 475566 -88: a's, as 3 '93319 U . 

SLOF805DO= 31283KTH1 FHUMC POOL 601 452 -04,52067 D 
911712003 

8/If20G4 
oil 

12004 64,52087 -6759 92 37725 SL 1 00 P 1/21/20 0 :3 
SLOF605000M 31283KVHB FHUMC POOL #G :',518 -54,320 9300 PD 04 8/112004 511/2004 54:320 13 57': 57177 2 :72 84 SL 

SLOFOD590W. 31371KDES FNMA POOL 00254001 -69,944 5400 PO 
121&2003 

J,OD4 8/l/2004 
ag 

04454 .7415214 4,207 :0 SL 
SLOF6059000' 31365HUC4 FNMA POOL 00545179 ~379 4000 PD W712003 8/112004 811/2004 37940 -4 

il 00 
-31 

a 
SL 

SLOF8059DOOr 31385HVA7 FNMA POOL 00545209 ~885 3300 PD 9/1812003 8/112004 a/112004 88533 -970 e7 
_94 34 

SL 

SLOFaO5gOW 31385HVB5 FNMA 
POOL 

#0545210 .2361900 PD 818=03 8/1/2004 81112004 
1 . 
23619 -1 .35015 -11300 SL 

SLOFa05900(r 31385JD2i FNMA POOL #0545621 -103.224 0100 PO 5012004 8/1/2 04 SIV2004 103,22401 -108,67553 -5,451 52 SL 

SLOF60590W 31385.XTF4 FNMA POOL :0555950 487749900 PD 10/29n003 811/= 8/112004 
4' 

7749 -50.82508 2050017 SL 

SLOF6059DO01. 314D2CTR3 FNMA POOL 0725160 ~63:358 7900 PD 12r2312003 81112004 811/2004 
e3

: 
- 

7 : _67 1 
4 3 :3:791 5 SL 

SLOF605900(X 31402CZJ4 FNMA POOL $0725345 _107 
. 
9004000 PO 3/iWO04 811/2OD4 a/l/2004 107.00040 

_11 
4:908128 -7,00088 SL 

SLOF5059OW 31402DDK3 FNMA POOL 00725606 
-74

.602 6a00 PD 81184004 6/1/2004 a/l/2004 74,80268 -77.677 89 
'2
.87523 SL 

SLOF605900M 3128GUHCO FHUMC POOL #EG-M7 -48 .870 600 P 4r.SrM3 ovtrVN 91frIC04 48 870 (10 -51 07f 54 -Zt 194 LL 

SLOFOO69OW 3128GUK43 FHLMC POOL #E"315 -50 5287000 P0 4/25/2003 9/112004 9/112OD4 50:528 70 -52:798 57 -2,2eg 
7 
87 LL 

0 SL F 0 9 Cr. 31283KJ68 FHLMC POOL #GI-I 185 .29.94271 PD 4/24/2003 0/112004 91112004 2 94271 -31,08088 -1,11817 LL 
SLOOF:055900000'. 31 283KRO7 FHLMC POOLOGI-1409 -38.155 02M 

PC) 
5rWO03 91~12 04 9/1/2004 3 :155 02 .39.60870 -1 .45 a LL 

00 S 0 P a 9/112 6 is LOF605DOW 31339LFF2 FHLMC MULTICLASS MTG -190,602 4200 I'D 511 
12003 

91/20004 W f2004 190,60242 498.013 68 -8,01 ~ a2e LL 

L F60590W. 31385HUC4 FNMA POOL #0545179 -3816800 D 127/2003 OD4 911/20114 381 68 -41353 -3 5 LL 

SLOFODNDDM 3130W85 FNMA POOL 00545210 -12432300 PD ala/2003 9/1/2004 911/2004 1,243 
23 .1 

35784 A14 61 LL 

SLOF605 00 313 5WBU8 FNMA POOL 60555383 -02,255 7300 PD 4/23/2003 QW2004 911/2004 62,25573 -84 B02 69 
_2 

6 90 LL SLO 605 
a 

1 
8 GTD REM :C P/T 2001-W3 .1 04:1 ; : :01 ID 4130/2003 91112004 911/20D4 104,507 

6 
113

:61 54 
00668 U . F :000'3 39216FO FNMA 

as 

Q : 

SL F$059000' 31393AP92 FNMA GTO REM C PIT 03W4-3A 37 11 00 I'D 7/3112003 a/ 12 04 91112004 37.il7 55 -39,77: 69 -2,110521 03 LL S 5 .0 
LOOF605DOW, 31393CEY5 FNMA DID REMIC PIT 03-34 Al ::51:557 0500 PD 411512 3 .1110GO4 911/2 04 5 55795 -G2,321 81 -2,70360 U . 

SLOF60590W 31283KTHI FHUMC POOL#Gl :,1,452 
. 

2789200 PD 
9/1 

712003 911/20D4 9/1/2(0' 
04 5 

::2 8 92 -52,91 71 -203179 SL 

SLOF605OWM 31283KVHS FHUMC POOL #G, 18 47 .6773700 PD 112112004 g/l/2004 911/2004 47 
. 
6; 
7 
37 

_50 
06: 60 -2391 32 SL r 

'LOF805900(r 31371KDEB FNMA POOL 90254001 
.5g.()17 

3300 PD 12/812003 9/1/2004 QW20114 59,:17 33 -62,56759 .3,65026 SL 

SLOF60590001 3 1385HVA7 FNMA POOL 90545209 -8908000 PD 9/1=00 Q/I/20G4 9/1 12,04 
- 6 

-08550 ~04 90 S 
SLOFe059000'. 31385JD21 FNMA POOL :0545a2l 

.11 
50857000 PD 5f71200 91112OD4 .1 .004 115,06570 -121 14211 -6 

: 

07891 St. 

SLOF605900(r 31385XTF4 FNMA POOL 0555950 -330 00900 P 10/29/2003 01112DD4 9/112004 33.08009 
_.:47 4 

:1 1 4 SL 

SLOF005900(r 31402CTR3 FNMA POOL #0725180 -04:5:7 5400 P0 
l2r23120,133 

91;/2004 9/i/20D4 04.55754 -a.,4200 .'1 3 
, 
SS03 307 SL 

SLOF60590W, 31402CZJ4 FNMA POOL 00725345 -1 15.892 6000 PD 
3/lan004 

9112004 9/j/2004 
11 

5,89260 -123.41204 -7,51944 SL 

SLOF8059" 31402DDK3 FNMA POOL 907256M .76,921 98D0 PD 
eljBnool 911)2004 

wirX104 76,92198 -79,87867 -2,95869 St. 

SLOF60590M 31 2 :GUHC9 FHLMC POOL NED-0227 -30,450 1500 PD 4125/2003 
1011/2004 

1(1'1/2004 3 450 
15 

-38 08471 :,1 .034 56 LL S 1 
1 004 

loll/ 38 

LOF6059OW 3 2 GUK43 FHLMC POOL #Eg-0315 -3 50 3200 PD 4/25/2 3 
1 

2 3050 32 .31 .88926 994 LL 

SLOF0059000', 31283KJ(10 FHUMC POOL #Gi-I 185 40:540 5100 PD 4124/200003 100/111122004 1011 1200OD44 40,5401 51 -51,39158 -1,85007 LL 
SLOF6059001r. 31283KRO7 FHUMC POOL 91-1 :1401 -41.78 0700 PD 

512(),20 
3 10111/2 4 101112004 41 70897 43,37891 58: 04 LL S 1 1 2 P I I 1 :1 : 9 

LOF0059000'3i283KTHI FHLMC POOLNG 45 -50,79 : 2800 D 9/1712 03 0//200004 W /2OG4 50,79528 -53,454 10 2 
65 

:2 LL 
SLOF6059D001 31339UFF2 FHLMC MULTICLASS MTG .153,330 5400 PD 5/112003 

IWI/2004 1 
011 f2OO4 

1 
53,33654 159781 47 -a,444 3 U . 0') 

SLOFS059000r 31385HUC4 FNMA POOL #0545179 -27 3170100 PD 0/27/2003 101112004 
1 
0/1 /20134 27,31791 -29:5 7 25 .2,27934 LL 

S1-OFS05900fr 31385HVA7 FNMA POOL $05452 9 -1 071 2400 PD 
a/Ign003 

101V2004 
I 
Oil 12004 1,07124 -1 .1 :5 39 

_ 
1 

1 
4 
1 
5 LL 

SLOF60590D(r 31385HVB5 FNMA 
POOL 

#0545210 -178 9973600 PD 03 101112OD4 10/i/2DO4 17809736 -19 :4.gI 1: -11 :1041 32 IL 
SLOF60590001 31385WeUa FNMA POOL 00555383 45

:01 
2 5600 PD 4,B2/3at,220.03 10/112004 lWi/2004 45.01250 46 

74 

.8 
.0 U . r 

T 2001-W3 8Q.aa5 I D 030/2003 0/ /20D4 1011r2l)(34 89,885 18 'LOF00590W 31392lePO FNMA GTD REMIC P/ 
1 1 

-.7.64413 .7,778 95 LL S 2 1 :00 P 
SLOF60590W 31323AP92 FNMA GTD REMIC PIT 03W4 .3A 8,079 00 PD 7131/2003 l(Vif2004 10/1 12004 28,07919 -30,09299 2,013 :0 L 

LOFS0590W. 31393CEYS 
FNMA 

GTD REMIC Pfr 03-34 Al 
-72,5 

1 
1 
0500 

PD 4115f2l)03 101112004 
1 
.12OD4 72,51105 -75.07002 :3,384 7 LL 

P 1 1 1 , 3 _2 .6 SLOF6059000'3i2B3KVHS FHUMC POOL#Gi-I5i6 42,6777300 PD 112V2004 1011/2004 10/l/2004 42,877 73 45 D28 32 .21505 SL 

SLOF805:11001. 3ji37IKDE8 FNMA POOL 90254001 43,019 3600 D 2iar2OO3 W1,12OD4 111,12()04 43 :,138 4624 34 23 9: SL 

SLOF805 OW 3 385JD21 FN A POOL#0545621 -100,5226WO PD 5r7/2004 
1 
01 12004 

1 
0/,12OG4 

1 

00 

2 

60 
-10,131 45 -5,30 85 St. 

SLOF6059000' 31385XTF4 FNMA POOL :00565950 -50,994 9400 I'D 10/29/2003 10/112004 10/112004 50.99494 -53,13832 -2,14: 
38 

St. 

SLOF60 402CTR3 FNMA POOL 725160 -51,630 1400 PD 1212M2003 1WI12004 ;011/2004 51,4530 14 -54.71g 88 -308974 SL 0 ::OW 31 
SLOF8 OW. 3 

1 
402CZJ4 FNMA POOL 00725345 

_1 
0 

. . 
9200 PD 3/1612004 1011/2004 G/l/2004 107,855 92 -114,85302 -a.998 00 SL 

LOF0059GOOr 31402DDK3 FNMA POOL t'07256DB -77:71 
6 
08DO PD :/lWO04 10111/2004 

1 
0/1/2004 71 71690 74,47267 -2,75659 SL 

LOF605900(Z 3128GUHCO FHLMC POOL #ED-0227 -21 070 63DO PD '25/2003 
1 
11 12 04 il/l/2004 26.07 683 :29 338 83 .12592 L 

SLOF60590W. 3128GUK43 FHLMC POOL #EO-0315 -2::743 5 0 P 412512003 1"1/2004 ill 04 20,74358 -27,943 111 
-1,200 

303 LL 6 _61 .4 ll/~/2 

LOFa0 :00(Y 312 3KJS0 FHLMC POOL EGI-1185 38 9:00 PCD) 412412003 
1 11 

12004 /20004 6143 9 -6 73334 .2 2W 36 LL 

SLOF60
: 
OW 3 

1 
2:3KR67 FHLMC PO LOGI-1409 -3039943 0 PD 5,2012003 1111 .004 11/112004 36,39 : 483 .337:784 31 ~1 : 384 88 LL 

SLOF605900(r 31283KTHI FHLMC POOLNG 
1-1 452 

.54,607 200' PD 9117/200 1 1112014 111112004 54,60720 
_57

.465 
55 

.2 
.858 

35 
U. 0 00 

SLOFOCSWW 3133OLFF2 FHLMC MULTICLASS MTG -15i.tio PO 5/la~03 
I 
~"12004 

. . . 
/2004 

1 
51,11000 -157.40134 -8.351 34 LL 1 

OODO 

12 

3 
11/1 

SLOF605900V 3 385HUC4 FNMA POOL 9054517g -3048200 PD 8127 003 /2004 II/l/2004 36482 -39526 -3044 LL 

SL F 05900(X3~385HVA7 FNMA POOL #0545209 -902 25DO PD 911W 03 1111/2004 
11,1,2004 

902 25 - 9 40 is LL S 
0 0 

0 Poo 
00 

.1 
' 

LO go 
905 a/BQ003 II/l/2004 illlr2 G4 1,09695 2.: .1'e 3 L S 0 1 1 :5 0 P 11/1 F :05 000' 3 385HVBS F MA L 45210 .1 .0'8 0 D 

0 01 
1 L 

P " ;I LOF 59000:31305VAU8 FNMA POOL 00555383 
.5 

77 
a00 PD 

4/23/2003 11 12004 12004 51,77188 -5393981 -216795 LL 

St. F605900(Y 31385XTF4 
FNMA 

COL. 90555950 42,7987500 PD 10129/2003 
1 
r2OO4 ~11112 D4 4279875 44,69764 1 .798849 LL 

SLOF005DOW W92161`0 FNMA GTD REMIC Prr 2001-W3 -87,702 4200 PD 
4130/2003 

11/1/2004 
1, 

120004 87 :702 42 -95,294 16 .7.59 
17 

LL 

S M :C Prr 0 4.3A - 112003 12004 II/l/2004 21,50404 -23,G48 28 -1,54224 LL SLOF6059000' 31393AP92 FNMA GTD RE -21,504 0400 PD 713 
11/1 

LOF605000(Y, 31393CEYS FNMA GTD REM C P/T 03-34 Al 54 l0e 2700 PD 4/15/2003 11/112004 
1111 

12004 541 
0' 

27 -56 61714 -2,51087 U. 1 

85 
45 

. 
9 64 -4 

, 

- 
s 84 00 L. SLOF00590001 83162CMZ3 SMALL BUSINESS ADM N 03-20E 1 -459 56400 PD SISQ003 111112004 11/112004 

I 1~1 S OFSO59OOOr 31283KVHB FHLMC POOL#Gi-1516 -40 :490 9000 PC) 1/21/2004 1 If2004 Ii/l/2004 40,420 .. .4~2,5821 77 .2..30087 SL 

SLOF605900(r 31371KDEB FNMA P OL 00254001 .5037200 0 PD 21af2003 
11 
12004 1111f2 04 50 .37200 -53:4402 19 3030139 SL 

SLOF6059000' 31386JD21 FNMA POOL #0545821 
102

: 
105 2 

100 PD 5f712 4 11/112004 I/l/20004 
1 
02 

1 
0521 

. 
107 9764 :5'392 4 

S SLOF605000" 31402CTR3 FNMA POOL #0725 IaO 48,e9i I tOO PD JZ123/2003 11/1)2DD4 1111/2004 45,1391 11 -4048529 -2.794 17 SL 

0 . 1 .9 8 ;1 :13 8 SLOFS059000~ 31 402C7.14 FNMA POOL #0725345 .107 332 3200 PD 3/16/2004 11/1/2004 ~~l 004 107 1212 _I I ..2g. 34 -6.96t4~ 02 SL 

:LOF6059000' 314 2DUK3 FNMA POOL 90;25806 0 3290800 I'D 6/16/2004 1 1/2004 /2004 8 9 2 8 -85,08217 314 2 SL 4(Y2 P 1~/ 

LOF605900" 31 DPV8 FNMA 
COL

. 90 25936 .102,923 a 00 PD 9127t2OO4 
11 
12004 1 1/11/2004 10292 90 -107.98969 :5

:065 
79 SL 

SLOF6059000 3128GUHCO FHLMC POOL #E9 .0227 34861 0 0 PD 
412 

003 1211/2004 2//2004 34 861 80 :30,425 13 -1,563 33 LL 

SLOF605900(r 3128GUK43 FHLMC POOL Eg_0315 :2 825 870 41251QI2 3 12JI/2004 12/112004 28 82: :7 
301 

:~ .2713 .121 LL 

SLOF0059000' 31283KJ66 FHLMC POOL NGI-l 185 47,4080500 PC) 41412"03 W/2004 1 2/ 
1 
f20CI4 47

.40 
6 -49 1;99 62: 7 0 LL a 00 P 

SLOF6059OW 31283KRO7 FHLMC POOL NG~ :1,40 41,370 72DO PD SnO/2003 2112004 21 /2004 4 7022 -42,94423 :1 5 A 01 LL D 00 

SLOF50590OOr 31283KTHI FHLMC POOL JIG 452 -47,782 38DO PD 9/1712003 12/112004 
1211/20D4 

47,78238 -5028349 2501 11 U. 

5/02005 

Alfred P Sloan Foundetlon 
TaxIDN. 1-11623877 
Dodge and Cox 



GRAND TOTAL 62.767,33858 -64 .028 .3D49Ot~J.26DQ6-Q, ;?j 

514/2005 

Aired P Slo-n Foundation 
Tax ID No 13-1623877 
Dodge and C. 

LOF80590W. 3133 :LFF2 FHUMC MULTICLASS MTG .158,0871 100 PD 5/1/2 003 1211112004 ~21~/2 04 156.08718 -162,04772 -656054 LL 
LOF60:9000'. 

31 
38 HUC4 FNMA POOL 00545179 -19.3eO 5.00 PD 812T/20 3 12/ 12004 2/ /20114 193 20S4 -21971 :3 -1 ell 5 39 L Poo 

PD 
0 0 1 :~ : ~ . 1 . 

SLOFOO 9OW3i385HVA7 FNMA L 00545209 -1 .0825800 9119/2003 121112 G4 121112 04 a 1 : 7 4 1 538 LL 
rILOF605:000'31138SHVSS FNMA POOL #0545210 -1 .325 

8600 
PO W80003 1211r2004 121irIM 1,32586 -1,44809 -12223 LL 

.LOFaO5 OW 3 385WOU8 FNMA 
POOL 

#05553 3 -400467900 PD 41230003 
1 
2/1/2GO4 

1 
211/2OD4 4BIG48 79 -47,97500 -1,92821 LL 

SLOFOOS OW 313 5XTF4 FNMA 
POOL #055 

9:0 -56.000 5800 I'D lO/2QQOO3 121112004 
1 
21~/2 04 56,00050 -58:354 33 -2,35377 LL 

SLOF605:OW 3 
1 
3:210FO FNMA GTD REMIC P51T 2001-W3 -10 2027000 PD 413012003 

1 
21 /2OD4 

1 
2/ 120004 

1 
09,29276 11875341 -9,46065 LL 

S 
LO 

-3' : G04 F605900M 31393AP02 FNMA GTO REMIC 23268200 I'D 7/3`1120 3 12/1/2004 121~/2 32 .32082 -14,e45 28 2731844 LL 0 0 1 
34 A -62,80775 2 854 LL 9LOFeO59DOV, 31393CEYS FNMA GTO REMIC PIT 03 1 4115120 3 

1 
2/l/2 04 21 /2004 60,022 34 P/T O3W4-3A -60.022 3400 PD 0 

SLOFOO590001 83162CRA7 BSA BUS ADMIN GTD PARTN 03-20F -540 2800 PD 6rV2003 12/112004 1211/2004 54,oBa 28 Z4 OBB 28 000 LG 
SLOF6059000' 31283KVHS FHLMC POOL#Gl.i5la 42 :4" 500 PD 112 /2004 1211/201014 

1 
2/112004 42 :419 15 44 :620 25 -2,131 10 St. S 

91 0 P 
1 47 

LOFOOS9000' 31371KDEa FNMA POOL #0254001 -50,1 :7 
ge 0 

D 211812003 121112OD4 1 
2/1/2004 

50 
1 

91 
_53

.184 09 -301 71 SL 
SLOF6059OW 31385JD2i FNIAA POOL OD546a2l .114,805 1300 PO 517/2004 

1 
21,/2004 

2",2. 1 , 
480513 -120,86828 -6:0603 15 SL 

st-mosg()W 314D2CTR3 FNMA POOL 00725160 -53,061
4300 PC) 

1 
2r2Y2003 

1 
2/1/2004 12/l/2004 53 :001 43 -58,23883 -3 175 4D SL 

6LOF60590W. 31402CZJ4 FNMA POOL 90725345 -93.721 1200 PD 311&2004 121112004 12JInOD4 93,721 12 0201 -6.08089 SL S 1 :90.8 0 
L 

00' 
11412DDKI FNMA POOL "'256

. -74 
'65 1 

300 
PD 

811 W004 121~=4 21112DO4 74 .16513 77 ~ 0001 : 0865 -2 .85D 72 St. 
'::' 

3,4.DPV. 3B _110 0 P 1 327 .116 S 
OF:. OL #07259 . 7 0 PD L.F 0. FNIVA 10 . .32 9127/2DO4 21 /2OD4 121112004 11058 

'5
.441 7 19,653 , 

37129 -20,013.320 02 -969
.9577 

SLOF605900M 912e2aBRO U 6 TREASURY NOTES -390,000 0000 S 
1 
2rN2003 IWOD4 1/912004 389,02500 .385,30701 3,717 19 83 

SLOF 
05 DOM :112 7V82 U 5 TREAS R N ESS -550 .000 DODO S .1/2003 1/1512OD4 

1 
/2112004 592,45313 -604,70516 .12,33203 SL 

SLOF:050900(r 2882211AG5 U 6 TREASURYY NOTTE 
_2,000 

00 0000 S &7gnOO3 1/21/2004 V2612004 2,012,812 50 -2 0111,515 03 -5,70313 SL 
SLOF6 5 V. 912828AT7 U S TREASURY NOTES 

.1 
00 :000 0000 S 4/11/2003 2/8QOO,4 2111/2004 

too . 
gBa 75 -100 .4 43 4:4 38 SO 

SLOF6059OW 91282SAF7 US TREASURY INFLATION INDEX NT -1355 0000 1/15Q 03 3/1112OD4 3/lSQOO4 745 05 
_6 :5 07 

0 
05 LG o goo 0 

SLOF005900(Y. 389804AYO GENERAL ELEC CO NT 
-9c)O,OO0 

0000 VeQOO4 3/1 1/2OD4 3/lOQO04 051,12900 .912,141 00 36.98800 S3 0 0 
SLOFWSWM 

&12827V82 
U S TREASURY NOTES -10,000,000OWD s 411 If2DO3 NIV2004 30=004 ID,752,343 75 -10,990,093 75 -243,750 Do SL 

SLOF6O59OOM 91 
2628AF7 

US TREASURY INFLATION INDEX NT 48D,e26 5000 S 411412003 3/11/2004 3116/2004 523, 95279 -493,01430 30,93849 SO 
SLOF8059OW 9128211AG5 U S TREASURY NOTES -1,000,000 DODO S 8/2912003 311 112,04 3/1 6/2004 

J
.OD4,687 50 -1,009 .257 81 4.57031 SL 

SLOF6059DOM :12828AF7 U TREASURY INFLATION INDEX NT -452 .e2l 5DDO 6 4/1412 3 ., .OD4 3/17/2004 514,061 33 484,44045 29,041488 6 
SLOF:05900a 

I 
282aAF7 U: TREASURY INFLATION INDEX NT -2 900 S 7115/2003 3112rZOD4 311 712 04 33 5 -2 900 059 SG 

9 00 00 0 9 99 SLOF 0590W.91292aAF7 US TREASURY INFLATION INDEX NT -4080000 S 711512003 3112r2O64 311712004 463 3: 40800 5538 SG 
SLOF805900V :11282&AF7 US TREASURY INFLATION INDEX NT -610 DODO S 711512003 3111=004 3/117/2004 57923 -51000 6923 SG 

00 1 30 S SLOF6059000' 282AAF7 US TREASURY INFLATION INDEX NT 10080001) S 7/1512 03 311212004 3/ 7/2004 1,14483 :1 '10800 13083 SG 
SLOF605900M M282807 US TREASURY INFLATION INDEX NT ~2,5811 0000 B 7/15no 3 3/ 2/2004 3/17/2OD4 2 . :3 : 31 2.B88 00 

3' 
G 

SLOFa05OOGIX 9`12828AF7 US TREASURY INFLATION INDEX NT 
-832 

0000 s 711 
512003 

3112rlOO4 
3/1 

7/2004 4 94 -8
.00 

112 94 "G 
SLOF0059DOO'. 912828A.F7 US TREASURY INFLATION INDEX NT -53e oo0o S 711 

512003 
.1 .0 4 3/1712004 00876 -53000 7276 SG 

SLoFaospo= 91282&4F7 US TREASURY :NFLATIO 
3/12/2 

04 
Z 

33050 
S 

8 N :NDEX NT .2 .4790000 8 7/15/2003 004 3fl 7/2004 2,81550 _1,479 00 SO 
LOF60590W, 91282BAF7 US TREASURY NFLATION NDEX HT 

1 
1430000 S 1115r2 4 311212 04 3/17/2004 1,29815 143 DO 15515 3 r 

-34203950 4 . ,LOF6O5:DOO:. 08731EAF7 TIME WARNER ENTMT CO UP SIR DEB -275 :000 0000 S SN/20003 311 6/20004 311912004 30,200 25 16075 So 
SLOF605 0001. 577776BLO MAY DEPT STORES CO DEB -200,000 0000 S 4/1412003 3/1812004 3/2312004 272 :74 00 -249 :350 DO 23,31600 SG 0 
SI.OF:D59ODO` 984121BLO XEROX CORP SR NT 

.1 
00,0000000 8 61ION 03 3/lOnOO4 3123/2004 105 : 75 

00 
_100 .000 00 587500 SG 

SLOF 05900M 370425RXO GENERAL MTRS ACCEP CORP NT .150,000 0000 S 4/1 1/20003 3/1=004 3/2412004 
103

.08300 -146,55300 10 :530 
00 

SO SLOF605GOD(K 75511 lAP8 RAYTHEON CO BDS -450 .000 0000 s 
5M,2(103 

3,23r2CO4 YM004 5 16.81150 -514,70550 2,01600 SG 
SLOF80590W. 260543SR3 DOW CHEM 

-250 
0000000 6 1127/2OD4 4115/2004 4/20120" 26577000 -270,27750 4,50750 SL 0 

ONE CCO NT 
0 

51 812003 4 3/2 
38 

:0 SL F6050000. 05423KAA9 BANK AP III PFD 
000000 S 1 

412812DO4 DO 420 1 0 -32 
Boo SL 

5 
59000' 63983aAFO LOCKHEED MARTIN CO GTD 075,000 DODO 6 9/1712003 

_I 
:073 SL LOF60 -3 412312OD4 412812 43:.48167 so 'Ag 54941 205 0 15 75 

12 OU OD4 r SLOFOO59OW 76511 lAPe RAYTHEON CO :DS 
.50'000 0000 8 

519/2003 412312004 4/28QOO4 53 ON 
50 

-57, 
1 
9950 -3 .53300 SL 

SLOFOOSDOOM 75511 lAP8 RAYTHEON CO DS 400,000 DOW S 9/2QQ003 4/23/2004 412BQOD4 429,332 DD 440.420 DO -11,00800 'L 
SLOFOO59OW 42222GAC2 HEALTH NET INC SR NT -250 000 DODO 

S 
513012003 4/2612004 4 912 04 298,04500 -305.17500 -7,13000 SL 

SL F6059OW31331FAXO FEDERAL EXPRESS 98- 1 CTF IA -664 :206 
38 

B 
1/1 

SnOD4 
4127/2004 4/20120OD4 62802534 -64575209 -10,72075 SL 

SL 
U Y 

-2,200,000 GOOD S 8/2912003 517/2004 511212004 2. 205 328 13 -2,220,307 ig -15,03905 S OF6059DOV. 91282&AG5 U 8 TREAS R NOTES 00 0 a 
-800,000 0000 6 

6,29/2 5112r 0 . 1 
-807,40a 25 -5375 00 SL SLOF8059OW 9128211AG5 U TREASURY NOTES 003 5111/2004 

2004 0203 25 

SLOF60590= 012828AG5 U 8 TR EASURY NOTES -2,500 
, 
0000000 8 IV2wDD3 619/2004 8/14/2004 2,50341797 -2 .523,144 53 -ig :72" 56 SL 

SLOF605900M 260543SR3 DOW CHEM CO NT -100 000 0000 
S 

V27/2004 8/15t2004 Dvla?2OO4 
10307300 

- 
1 
08, 1 If Do 

-1 
0 : 00 S 

SLOF:05 OW 91 8211AZ3 U 8 TREASURY NOTES -3,000 000 0 000 : W/2004 6116=4 Oni/2004 2 891,132 281 -2 .888,914 07 1:201 74 S3 SLO 05:000, 262 0 12 
F 0543BR3 DOWCHEM 

CO NT 
-125 : 00 000 0 1/27/2034 On,112004 W2912004 9,031 5 .135,13875 -6 .10750 St. 

SLOF605:OW. :8731EM7 TIME WARNER ENTIAT CO LP SR DEB -20 5/9/2003 7f7/2D04 7112r2 D4 233,12000 -248,75600 -15 . :36 00 LL r 
U TREASURY NOTES 00000000 : 613=004 711 

312004 
7/1 5/20 84253518 -63 .62500 3 . 1016 83 'LOF605 DOT 12828BKS 

S 
-650:000 0000 

004 SLOFOO59000' 006605AEI SCHERING PLOUGH CORP SR NT -50,000 0000 S 1112112003 
9/14/2004 

9/1712004 
5 

1 

.828 50 
4: 815 50 2 Oil 00 SG 

SLOF6059DW :00605AEi SCHERING PLOUGH CORP SR NT -25.000 0000 S 
11121/2003 

9/17/2004 qmJ2004 25,94100 -24,907 75 103325 SO 
SLOFVO59OOOr O6605AEl SCHERING PLOUGH CORP SR NT .50,000 DODO S 

11/21/2003 
9/24/20'34 Q/29/2OD4 52,11300 -49,81550 2:297 50 SO 

SLOFaO5OO0Or 88731EAF7 TIME WARNER ENTIVIT CO LP SR DEB -250,DOG 0000 S SWO03 9/27/2004 gt3O/2OG4 300,99250 -31 94500 
-1 

95250 LL 
SLOF005800(X 8O6eO5AEl SCHER~NO PLOUGH CORP SR NT _50 000 000 5 

11012003 10/412004 
1110114 51 00 -409 :815 50 1

:7-- - SO 
,WM 1 :114 

SLOF805900(r 800605AEI SCHER NO PLOUGH CORP SIR NT .50:000 GOOD S 11121/2003 IO/SnO04 004 5 62500 49,81650 , ...so SG 
SLOF60SOOM M 121SLO XEROX CORP SIR NT .20D,DDOWW S 6119nOD3 IW)2004 IW13)2DO4 212, 50000 -200,00000 12, SOOL 00 LO 
SLOF0059OW 800005AEI SCHERING PLOUGH CORP SR NT -7 ODD 0000 S 

1 
1/2112 3 

1 
0127/2DO4 1111/2004 78 .3585 -74,72325 3,a35 25 SG S DO I I 

S 0 1214/200 ir LOFOOS9007 125581AAB CIT GROUP INC SR NT .225: 4/14r2OO3 1/1012004 ~11=004 244,90 205 24505425 -15300 LL 
LO 12JI21200 _ :7 5 ODD 0000 8 .LOF 023151M ; 

AM 
E= H CORP NT -17 

00 ' 
3 il/1712 

nn' 

"3
:.3,3 

1 
25 -1 7:0101, 2: 1 

-7 ::= 0.0.00 S 11 .004 125 
S, 

1 . :'1~ 7 SG F:.::OOW.. 3,51AH 
AME 

HEE:: 
C." 

P NT I I/i7r2000044 .2 
31,613 .967 39 .31,847,984 16 -233 .99a 77 



1^ 

W49CURIT MCCOURmpgCm 
$10,80 11:1 11 IREA . RY NOTES -1,500.000 0000 MT W 12003 13 12 : 3 IXI'. U 

3/1 91t20 8/3 12 - 
IXI 

I S' 6 

U 
1 00, W 10 .0 0000 -10 12 12 1 S TREASURY NOTES A0,000,000 0000 MT 04 "0' ' : .500:0000 S S 

11,500,000 00 -11,567 .011 72 .87,01172 

SLO 00 1 : :1 7 
SLOF60590017 312:GUHC9 FHLMC POOL#E9-0227 -8 

080 0 PO 
4/2512 03 

1111701 
1,11,10D4 1 8 1~1 13,70242 -4 .02161 St. 

F 5900M 3 2 GUK43 FH C POOL NED-0 15 -7 ::'0874 75000 
PI) 

4/2512 3 "1 D4 12004 074 -8282385 35 910 SL 

SLOF60590W. 31283KJ66 FHLLMC POOL #GI-I 185 -83,324 5000 
PD 

412412003 I/l/2004 1/112004 03,32450 
_e5

:08D 27 :2:364 77 SL 

SLOF0052000'31283KRO7 FHLMC POOL #Gl-~ 409 .715,205 2400 PD 
SnW 

003 
111/2004 

I/l/2004 78,205 24 
.0 
1 1 071 297 47 SL 

SLOF605GOOM 31283KTH1 FHLMC POOL#G 1- 452 _-9 585 PD 
.1 

7120 3 
1/1"OU 

111/2004 98,10 85 
_103

:2841 08 :5: 
1 
35523 SL 

SL FaII590W 31339LFF2 FHLMC MULTICLASS MTG 2581 :18028 26000 PD 5/1/20003 l/I/20G4 I11r2W4 251,825823 -2e2,412 94 lD,584 0 St. 

SLOF8059OW 31371KDE8 FNMA POOL #0254001 -60,27811 00 PD 12/8/2003 Illf2004 1/112OD4 60,27811 -e3 904 22 -3,828 
1 , 

L 0 0 6 

SLOF6059DOO'. 31385HUCA FNMA POOL 00515170 -Wl 8900 PD a/27/2003 Il)20G4 11 004 
38 

1 

69 
:391 387 

_30 to 
St. PCO #0 9/1 00 0 1,112 _90 08 6 

SLOF60590OV, 31385HVA7 FNMA L 545200 -1453100 PD W 3 111/2 04 12004 B45 31 935 
9 

L 

SLOF :0590OCr 31385HVB5 FNMA POOL OD545210 
_1.1

.2 53200 PID 81812003 11112004 1/112OD4 
1 
.18232 -11291 32 -10900 SL 

SLOF 05914cr. 31385VY6UB FNMA POOL #0555353 .79.248 300 PIG 412312003 
Illr20D4 11jr2m 

71:241 103 -82,56706 -3131853 SL 

SLOF8059DOCC M 385XTF4 FNMA POOL 110555950 -114,185 0700 PID 10,2912003 "1 r2GO4 11112004 
"4, 

85 7 
.11 

8,08441 4,79934 SL 

SLOF6059000'. 31392DVE9 FNMA GTD REM -365 004 35DO PD SWO03 lilr2004 1/1/20 4 308,004 35 -378 .31411 -12.309 7a SL S M~C Prr 02_5, FLA 00 Ill 111 

LOF60590W 31392EKZ2 FNMAGTDRE CP/T -87:775 84DO PO 51512 3 12OD4 120004 17775114 -89,50392 -1,728 08 St. 

SLOF805900M 3139216FO FNMA GTD REM~C Prr 2001-W3 -1 17,4219200 PD 
4130/2003 

I/l/2004 
JJW004 

117 :421 92 _127 586 25 A0,104 33 St. 

$1 .01`41059000'. 31393AP02 FNMA GTD REM C Prr 03WZ3A -34,758 3700 PO 713 
1/2003 

1/112004 
11112OD4 

34 
.75837 -37251 20 -249283 St. 

SLOF,150590W. 31393CEY5 FNMA GTD REMIC PIT 03-34 At -52,734 3400 PD 411 
5/2DO3 

ill/2004 1/112004 52,73434 -55 :18 
1 
64 -2:447 

20 
St. 

SLOF:,069DO(r 12l8gPAG7 BURLINGTON NORTHN SANTA FE 001 -2,1005500 
PD 

1207003 1/15/2004 1/15/2004 2 1 55 -2,60678 -50823 :L 
SLOF 

59DIXX 01282W7 U: TREAS RY ~NFLATION INDEX NT -2,0202000 PD 1,11512103 1115/2DO4 
IllW0G4 

2 :0020 
20 

-2 .020 
20 

0 DO SO 5,20 . 

r . .: .0 PD SLOF:,0590W. 012828AF7 U TREASURY NFLATION INDEX NT -43 goo P 3 004 1115/2004 43 8 -436 8 000 SG 

'LOF 590017 91282SAF7 US TREASURY INFLATION INDEX NT 
_1 

0 D 
1/15Q003 

1/16/2004 IIIM004 1,04: 000 -1,044000 
000 G SLOF605 :00a 3128GUHC9 FHLMC POOL :EG-O'n7 -03 .453 

9800 
PD 4125r2003 21112004 211/2004 83,453 98 

_W,299 49 
-2,84551 SL 

SLOF805 00a 
31 
28GUK43 FHL .c POOL E"315 .71 .e8i 5500 

PID 4/25/2003 2/lr2004 
2/112OD4 71 .861 55 -75 .08690 .322535 SL 

SL 
C P SGI .1 2,112 

8 OF:0590W. 31283KJ8e FHLM OOL 165 -055702600 PID 4/2412003 21112OG4 004 6557 2 -88,01889 -2 :440 84 St. 

LOF 0500W 31263KRO7 FHLMC POOLEGI-1409 
_57

:638 
QD00 PIG 

W012003 21112004 211/2OD4 57 :0380 9'0 -59,631 Ba 
'2 

98 
St. 

8 0 . Bit 1 :2 :1 S 

LOF605900(Y, 31283KTH1 FHLMC POOLSG1 .1452 -7 
M 

0700 PD 7/202 2J /2004 211/2004 70,02207 -74,1334 40 3 712 33 L 

SLOF60590W. 31339UFF2 FHLMC MULTICLASS MTG -227,507 70DO PD 51112003 2//2004 21112OD4 22750770 -237 : :70 13 .9,56243 SL 

SLOF605DOW 3 
1 
371KDES FNMA POOL #D26001 -64,138 4700 PO 

1218/2003 
.112004 211/2004 84 

, 
13847 -67 9680 -3,85833 SL 

r 
D4 1 -3 30 SL 

6 5 P oil 9 09 -9 'LOF0059000'. 31 386HUC4 FNMA POOL #0545179 -303 87DO PO 812712 3 211/20 2/1/2004 36387 3 423 0 

LOF:05:OW. 31385HVA7 FNMA POOL 00545209 -8 034 D 9120003 2/1/2 04 2/1/2004 85034 48 85 061 S1. 
S 1 

00 
81W 

0 0 
1 i'l _10 

LOF 05 OOOr 3 385HVB5 FNMA POOL#0545210 -1,1890500 PD 003 21112OD4 2/ /2004 
8905 

-1 .29 7 
9 
62 SL 

r 
-67,1 

6 
-2 .69 40 SL 'LOF60590001.31385VMU8 FNMA POOL #0 5 3 3 -04,463 2200 PD 412312003 2/l/2004 211/2DO4 64 .463 

M 62 
2 

9 
Poo #0:55 8 0 

SLOF805:000' 3138SXTF4 FNMA L 5950 
40 

51 
0 
6900 PD 10/29/2011 211 /2014 2/112 04 60,610 

9 
-63,054 3 -2,54334 SL 

SLOF :05,00(Y. 3,1392DVE9 FNMA GTD REMIC Prr -329:225 5000 PD 5020
., 

211 .004 2111210)04 329,225 :0 -34D,29 
28 

-1107218 SL 

SLOF 05 00(r 3 392EKZ2 FNMA qTD REMIC Prr 02-58 KA 75.4144800 PD SM003 21112004 
211l2004 

75,41448 -76,89: 20 -1,48472 SL 

SLOF60590W 3 
1 
392iSF0 FNMA GTD REM~C P/T 2001-W3 :96,430 9800 FIG 4/30/2003 211/2004 211 

/2004 
D8 :431 1 -104,77829 -8,34731 SL 

r 
'LOF605900M 31393AP92 FNMA GTD REM C Pfr 03W4-3A .23.978 7500 PID 7/31f2003 2/1/2004 21V2004 23 

978 7: 
25:191 41 17197 SL 

SLOF :,05900M 31393CEY5 FNMA 
GTD 

REMIC Pit 03-34 At -51,706 7500 PD 
4115a 

3 2/112 04 21lr2OG4 51,78875 
_64 17, 

1 
4 

:2 :402 33 St. r 00 
3 -4 .97262 SL 00 9 

8 80 1 /25/200 JD4 IS 1: _10: 536 
'LOF 590W. 31402CTR3 FNMA POOL #0725180 -83,093 3900 PD 12/2312 3 2/1/2004 211/2004 63 :01 3 1 :1 01 

SLOF SODDIX 3 28GUHC9 FHUMC POOL :E94Y227 -ID4,160 1500 PD 4 512003 311/2'04 3/112OD4 0 108 467 93 SL 

SLOF6059000C 3128GUK43 FHUMC POOL #E9-0315 -1 
'0

:239 3200 PD 4/2 3 311.OD4 311/2004 180,23932 -1 B8,328 97 -8 :089 65 SL 

LOF8050OW 31283KJBO FHLMC POOL GI-1185 -74 .02 D40 PD 4/24/2003 31112004 311/2 04 74 9D2 :4 -77 
9 

279712 SL 
r 

5,2012003 311r2004 3/ /2(0)04 72584 1 -75 ': :2 760 :7 SL 
'LOF8059000'. 31253KRO7 FHLMC POOL #01-1409 -72. 554 W000 PD 

I 
:32's 7 

SLOF6059OW 31263KTH1 FHLMC POOLfGj -1452 14 1700 PIG 9/17/2003 31112OD4 3/1/2 04 1,43: 17 4560864 4,26257 SL 
1 0 SLOF00590001 31283KVHB FHLMC POOL #Gl-1516 ::9:27309 8600 PID 1/2 1/20134 311/2004 311/20004 

:9 
27 86 -lD4:259 37 -4979 1 SL 

SLOF805000M. 31339LFF2 FHLMC MULTICLASS MTG -277,240 0200 PID Si/2003 31~/201)4 3111200004 277,24002 -288.89276 -11,05274 SL 

SLOF6059000, 31371KDEB FNMA POOL 90254001 -9545 1 e710 PIG 
.

.3 3/ /2004 3/l/2 4 95,45107 -101,19388 -5. 74201 SL 

SLOF :005 00(r 3 
1 
385HUC4 FNMA POOL 00545179 .5464 

.0 
PID V27=03 

3/j/20. 
3,11-OG4 54.41 -9200 _45 5 SL 

SLOF 
5:DOOr 31385HVA7 FNMA 

POOL 
00545209 2087100 PO 911912003 311/2DO4 31/2004 

1, 
20B 7 

1 
33751 

.1 
2880 SL 

S 

POOL 00545210 -1 : 
alan 1 7 3 

LOF80590M 31385HVB5 FNMA 1 7073100 PID 003 3/ /2004 311120D4 1,70731 -1,86470 -15 9 SL 

SLOF6059OW 31385MUS FNMA POOL 00555383 
_61 .5gS 

BSCIO 
PID 4/23/2003 311/20D4 3/l/2004 

81 
598 es -85 01 :1 -341605 SL 

r 
-89:045 2 -3:624 08 SL 'LOF6059000'. 31385XTF4 FNMA POOL 00555950 

.88,223 

4400 PD 
10/2912003 311/2004 all/2004 

85. 
22344 

7 
SLOF8059000'. 31 392DVEO FNMA GTD REM :C Prr 411,714 3000 PD 5WO03 3/1/20114 311/2OG4 411 .714 30 425,56141 -13,1147 it S 
a 0 1 

SLOF:,59W(r 31302EKZ2 FNMA GTD REM C Prr 02 .58 RA -W,101 5200 PD 
SWO03 

3/ /2004 311/2004 88.10152 :7 7 78 64 .6 512 S 
LOF 

590001 31 39216FO FNMA GTD REMIC P/T 2001-W3 80.500 20DO PD 4/3012003 31112004 31 /2004 86.500 2a : 3:9: g4 :; 4 :7 68 SL 

SLOF005900M 31393AP92 FNMA GTD REMIC Prr 03W4-3A 27,9025200 PD 7131/2003 3112004 3/11/21104 27,90252 -29.90365 -2.001 13 SL 

St. Fe 5 001Y 31393CEY5 FNMA GTD REMIC Prr 03-34 At 
_a 

3 
1 

500 
PD 4115/22003 3/112004 3/l/2 04 6306315 -65:31:: 17 29205 SL 

8 
OFSOO59 

1 
3'08 

1 1 
OD4 III a7O 3 97 16 :5 497802 SL 

LO 90= 3 402CTR3 FNMA POOL #0725160 -91,070 
3000 PD 

2f2 03 3/ 12 D4 3/ 120 

SLOF6059001r. 3128GUHC9 FHLMC POOL #EM227 -91,214 7600 
PID 

4123/20 03 4/11/20004 4/l/2004 91,214 708 : 953 519 4,09041 SL 
512 SLOFS05DOW 3128GUK43 FHLMC POOL :ED-0315 -1 17,410 93M PD 412.3 4/l/2004 4/1/2004 117,418 

93 
-122:6088 93 -5,27000 SL 

SLOF6059000'. V283K,1611 FHLMC POOL GI-1185 -98,081 0401 PID 412412003 
41112004 

411120G4 98.081 04 -10174375 .3,682 71 SL 

SLOFBI)5900V. 3 
1 
283KR67 FHLMC POOL *Gl-1409 -00,58011 

00 P 5r2m 

03 
411/2004 

4/ 
~12 9 580011 04,0264 -3,44029 SL 

S 
OF6059000r. 31283KTHI FHLMC POOL #01-1452 1) 7/200 4/l/2004 41 120000-44 904:852 2 

90607 
300 

_4 
954 48 SL 

L -94,652 0200 PID oil 
0 3 SLOF605:DW 31,283KVH8 FHUMC PCOL#Gi-i5l6 -124,450 7800 PD 11210,04 411/2004 

41 
~/2004 124,45078 -130,OW 70 -8,241 98 SL 

SLOF005 OW 3 339UFF2 FHUMC MULTICLASS MTG 4081 37600 PD 5/112003 411 12004 41 /2004 08,163 76 423,23533 -17,071 57 St. 

SLOF605900a 31371KDEB FNMA POOL 90254DOI -144:4670 7300 I'D 
1 
2/8J2003 

4' 
~/2004 4/1/2004 144,47073 -153, 

Jill 

55 
_8.6900 :2 S 

S 
1 So -9 1 9 

SLOF6059000' 31385HUC4 FNMA POOL #0545179 -3893400 PD 8/27/2003 41 r1004 41112004 36934 40016 -3 2 SL 

LOF60590W. 31385HVA7 FNMA POOL 0054520 : 802 5600 PD 9/1912003 41~12004 41112004 80255 5448 9 2 SL 

SLOFOO59DW 31385HVB5 FNMA POOL #054521 -1,2055500 PD SIS12003 4/12004 4/ 
/2004 

1 
205 

_1,3 
1660 -111 14 SL 

SLOF8059000' 3138SVAU8 FNMA POOL #D555383 .99135 8800 
PID 

412312003 4/112114 411/20D4 
99, 

131 :: :1133 2117 1 . -4 15131 SL 

SLOF6059OW 31385XTF4 FNMA POOL 90555950 1 33 :493 5900 PD 1012912003 4/1120.4 411.004 113493 
39 

10449 -5,61000 SL 

S 2 515r2o 1 2:24 
SLOF60590001 31392DVEO FNMA GTD REMIC Pfr -483,020 4500 PD 

5/2,2003 
4/112004 411/2004 483,02645 49927199 -11 4154 SL 

rLOF'O""'I 3'32EKZ2 FNMA GTD REMIC Pfr 02.58 HA .108971 400 PD 03 4/ /2004 4/l/2004 108 :211124 -111,11111 - 1 511 rL 

'LOF8059OO(Y 3 ;3D2i6FO FNMA GTD REMIC PIT 2001-W3 -142 248 8400 PD V30/2003 4/1/2 04 411/2OG4 142 4884 -154 562 2e -1231342 SL 

SL F 0 000 3 3 3AP 2 FNMA GTD REMIC PIT 03W4-aA -35 744 G400 PD 7 1/20 3 4 If2 04 4 ~12 04 35,74494 -38330152 .2 
.5835 

St. 

SLOF805qD001 31 393CEYS FNMA GTD REMIC Prr 03.34 Al -690948100 PD 4115/2003 41112004 4/ 12DD4 09.09481 -72 
0, 

~4 .320643 SL 
0 6 5 a' 9 9 13 0 1 0 / 00 a 

r 
-11024541 -622497 SL 

,LCF :O 900(Y 311402CTR3 FNMA POOL 90725180 
104

: 0204400 PD 12/2312003 41112004 
4' 

;/2 4 1 D4,020 44 
0 9 

SLOF 0 : 000'3 402CZJ4 FNMA POOL 90725345 ea ::715 0400 PO 3118/2004 41112004 41 10004 188 .9 ;5 04 G42 :1 -12,132757 SL 

SLOF605:000' 3128GUHC9 FHLMC POOL :EQ-0227 :1,64 58500 PC 4/25/2003 511r2004 511/20D4 
- 

:,"'g.V3 7 9814 LL 

S 04 1 _11 0 SIL F005 OW 3128GUK43 FHLMC POOL EO-0315 
2g 

:2131 0500 PO 412512003 51112004 5/1120 4 12 . :3S :~ -135 . 76272 _5,831 e7 LL 

LOF005900V 31203KJ68 FHLMC POOL #GI-l 185 :'109 17 0300 PD 4/2 12003 5/1120114 5/I/2D0 0:,2171 063 32 560 407857 LL 

S 
LOF 05 OW. 3138SWOUS FNMA POOL #0555303 -106,549 2 00 PD 412;/2003 W1/2004 5Ji/2004 

1 
0654928 

0" 
03 4,48175 U . 

0 
S 80599 .109,01 3:00 PD 012 3 5/1/2004 0901 

2 
30 '~',4 3 8 L 

OF6 OW 31 39216FO FNMA GTD REM~C Pfr 2001 W3 
2 1 

: L 
413 00 

511/2004 :1 8 48 78 4 63 L 

SLOF6059DW. 31393CEY5 FNMA GTD REM C PIT 03-34 At ::7 411512D03 51112004 
5,1/2004 

57 
, 
5 294 -60,25516 -2:672 21 U . , :582 9400 I'D 91 
' 

_9 05 a 

SLOF6059OW 31283KRO7 FHLMC POOLIG ; :1,409 .95.574 9200 PD 5=20 003 5/l/2,04 5/l/2004 57422 
5 

9 08 -3 .4 4 14 SL 

SL F 05 000: 31283KTH1 FHLMC POOL #G 452 803 26M PID 9/17/20 3 .1.004 51~12 04 95,86326 -100,881 1 5 OW 84 SL 

L F605900(r 31283KVH8 FHLMC POOL $Gl-1516 .121,226 40DO PD 112112004 51112004 51 /2004 121,22a 40 -127, 308660 :e'080 26 St. 
0 6 9 a 

SLOF805900(r. 31339LFF2 FHLMC MULTICLASS MTG 454,470 7800 PD 511/2003 5/112004 5/1/2004 454,47078 47357276 .1 
'01 

98 SL 
S 0 0 

SLOF605900(r 3 
1 
37 

1 
KDE8 FNMA POOL 00254001 

_11 
92333400 PD 

1 
218QO03 51112004 5/l/2004 119,23334 .126 :405 97 -g :,72 63 SL 

SLOF805 00 313 5HUC4 FNMA POOL 00545179 46 
1 
5700 I'D 8/2712DO3 511/2004 51 Q D4 461 57 .50008 -3151 :L 

SLOF605:00001' 31 3 :5HVA7 FNMA POOL #0 52 9 
3 511120 

5/1112004 
1 . 
04 96 15521 _11 

1 
25 L :1 (14 3 , :404 9800 PD 9/19/2 03 

0 
1 . 

SLOF6059000 31385HVB5 FN A POOL #0554452010 678200 PD 8ia/20003 51112004 5/MO04 40762 :1, (102 92 .13530 SL 

SLOF605900(X 31385XTF4 FNMA POOL #0555050 -95 400 99DO PD 10/2912003 5/1120')4 5/1/2004 95,40099 
-99. 

4 
1 

081 
400982 SL 

SLOF50590017 31302DVE9 FNMA GTD REM -573.7 17 00 PD 502003 5/ 12 5/l/2004 573,761 70 -593.05 9 19.29722 SL _ I 

I 1 
0 

511/2 
-82.80 

: 52 

- 

1 
591 12 SL 

SLOF605900(r 31392EKZ2 FNMA GTD REM:CC PPrrrr 02-58 FLA a 280970600 PD .1100IM4 0 4 81,20976 8 
G 

S' /2 01 
5,1120 4 5/1/2 

04 
a 87 2~9 S 

SLOF60590W 31393AP92 FNMA TO REMIC Prr 03W4-3A -333505800 PD 7.110. 
0 

004 33,35051 -31:74 -2 39 L 

SLOF8059000 31402CTR3 FNMA POOL#0725160 _105 8 6200 PD 1212W2003 511/2004 51;12 04 106684 
.2 . 

1 
1 
3 047 83 -11,383 21 St. 

SLOF805:00(r 31 402CZJ4 FNMA POOL 00725345 
_I 
67:5'740 7600 PID 3/18/2004 5/~/2004 5/1200G4 167,570 

70 
-178,44322 .10,872 4e SL 

SLOF005 IXXX 83102CMZ3 SMALL BUSINESS ADMIN 03-20E 1 4443 
4800 

PC SWO03 5/ f2 4 51112004 44,43248 _44 432 48 
000 SG 

SLOF0059000' 3128GUHC9 FHUMC POOL#EG-0227 
_lio :612 

3300 PD 4/2512003 6/1 12OG4 6/112004 11061833 -11557887 4 960 54 LL 

SLOF605900(r 3128GUK43 FHLMC POOL #Eg-0315 -940636800 PD 412512(103 611 12004 8/1/2004 94,06358 9 ::28142 4.22 :4 L a 

SLOF6059OW 31283KJGB FHLMC POOL #Gi-Ii86 -94 : .142 3800 PPD 4124/2003 
6/112004 

6/1/2004 9494238 :91,4:7 89 -3,14' 1 U. 

SLOF6059OW 31203KRO7 FHUMC POOL XGIA409 
_69 

20 
2 
100 

D 5/20/2003 
8/112004 

611f2004 8902921 _7 6 5 56 -2.62635 LL 

SLOF605:000' 3~339UFF2 FHLMC MULTICLASS MTO -310,337 
7000 

PD Sli/2003 61112004 GIV2004 310,33770 -323:311 58 .1304311 U. 

SLOF605 OW 3 385WBUO FNMA POOL #05 5383 -52,463 7800 
PIG 

4/23/2 03 6/112004 6/112OG4 8240376 
_85 9,093 

_3 
, 
453 

IT 
LL 

'A 
-31 .048 1000 PD 5=003 611/2004 611/2004 1104110 2 

G44 
L 

SLOF :05:000' 3~31`213VEO FNMA GTD REM :C 
PrT 

-3 09233 23 L 

SLOF 05 (,00r 3 39216FO F MAGTDREM,C 
Prr 

2001-W3 
_ 
1189849200 PD 413012003 8/112OG4 8/11/2004 118,084 92 -129 ~114 ~5 -10,29983 LL 

1 2 
SLOF60590017 313g3CEY5 FN A DID REM C PIT 03 .34 At -50 5 1 :680 PD 41151200 6/112004 61 12004 80501 08 -63 .372 33 .281045 LL 

SLOF6059OW 31283KTH I FHLMC POOL :GI .1452 -92:2'2D 000 PD Q/ 7/2 03 61 12OD4 6/112004 9221096 - 7 .0 B 15 .4 827 19 SL 

SLOF6059000' 31283KVH8 FHUMC POOL Gl-1516 .107.2 
1 

93400 
PD 

I r2l 
r20004 S/1/2004 S/ 112004 107 :2 9 34 -191259708 -5,377 72 SL 

SLOF6059000'. 31371KDEB FNMA POOL 90254001 .90,539 8800 
PD 

1=12003 (VI12DO4 8/1/2004 9053988 -95,98642 -6,44e 54 SL 

SLOF605900V 31385HUC4 FNMA POOL 0545179 -3743400 PD 8127/2003 61 1/2004 61 
1 
12004 374 

34 
40557 -31 23 SL 

5/4/2005 

AJIF.d P Sloan Foundation 
TWD No 13A023877 
Dodge and Cox 



SLOF00590= 31385HVA7 FNMA POOL 90545209 -1738800 PC 911812003 61112004 611/2004 67388 -90700 -73 12 SL 

SLOF6050DW 
31385HVBS FNMA POOL 90545210 

.1 
. .07800 PC IV=003 8/112004 fl/ /2004 

1 
22078 -1,33332 11254 SL 

SLOF60590W 3 
1 
385JD21 FNMA POOL #054502 

1 
-159.462 1300 PC 517/2004 6/1120114 6/l/2004 159.46213 -167 

.. 
72 -8421 59 SL 

SLOFJI05900(Z 3 
1 
385XTF4 FNMA POOL 0055505. -62,704 1000 PC 

1 
0129/2013 6/1/2004 1~104 12

:704 

1 
0 

_a'
:139 83 -2 :63S 11 SIL 

SLOF60590017 31 393AP92 FNMA GM REMIC Pfr 03W4-3A -29,740 
3800 PO 

7/3 
.
.3 811/2004 61/2004 297403. -3 

'* 
.7332 

_2" 
3294 SL 

SLOF6059000!. 31402CTR3 FNMA POOL*0725iaG -84,644 5000 PC 121`23=03 61V2004 SlU2004 B4 
. 
644 

50 
.92,709 04 

_S . 
05544 SL 

LOF60500001. 3 
1 
402CZA FNMAU POOLJ#0725345 -187,006 5800 PC 3/1 (112004 ell/2004 S/l/20D4 1 :7.006 50 -177,84242 -10,83586 SL 

LOF(1059DW. 03102CNA7 SBA 8 S ADM N GTD PARTN M20F -38,305 7200 PC 5WO03 
all/2004 8/1 12OD4 

8,30572 -36 :30: 72 
000 

SG 
SLOFaO5900(r. 3128GUHCO FHUMC POOL NE9-007 -3 50715 0 PC 4/25/2003 711/2104 ;1112 11 39,107 

1 
1 -41 27 80 -1 77105 U. 

SLOF6059000' 3128GUK43 FHUMC POOL #EO-0315 -8::f,48 950 D 4125/2003 
.. . . 

2004 ")20004 85,64895 -89,49312 -3844 17 LL 
00 P SLOF605901)(Y. 31283KJae FHLMC POOL#01-1185 -56'ess 

isoo PC 
4124/2003 

711 
/2004 71MOD4 5e,855 18 -58,07837 -2:123 

1 
9 LL r 

'LOF605DOW. 312S3KRO7 FHLMC POCL#Gl-i4Gg -54,731 5600 PC 
SMMO03 

VV20M TIV2004 5473155 -56 .81392 -2,08236 LL 
6LOFOO59DOO'. 3133OLFF2 FHLMC MULTICLASS MTG -23 0863200 PC 

51112003 
7/112004 711 12OD4 230:0- 

- 
-240 0 -9,92300 U. S /23/2DO 1/20 _ 2 :0 9 32 

SLOFOO59M 31385W(JUa FNMA POOL00555383 -8: :899 7600 PC 4 3 7/ 
04 

7/l/2004 69,5 :.171 7 
JJ 
1638 -2,92003 LL 

L F 
31 

3 leFO FNMA GTD REMIC PIT 2001-W3 -118,258 8800 PC 413012003 7/I/20D4 71MOD4 1113 .2 88 
_I 
2832 5 -11063 811 LL 

020 go 3 CEYS FNMAGMREMICPrr 3-34AI 
80:W2 04 58842 UL 

S 
0 1 0 

-77.283 1900 PC Q 512 3 7/l/2OD4 77,283 
_ 

9 1 3 L 0:90WW 30D32 
' 'o 

71V2004 19 SLOF 
05901)(r. 31283KTHI FHLMC POOL#01-1452 -85,775 8800 PC .17.003 

7/1/2004 
7/112004 85 

' 
77588 -90,2a5 71 -448983 SL I I 112jr2 I 

SLOFW59OW 31293KVHB FHLMC POOL NG - Sta -118,626 0900 PO 004 711f2004 71 12004 06 .132; 09 -90.07093 4~344 84 SL 
SLOF605900(X 31371KOES FNMA POOL #0254001 -79,345 5500 PC 12tW003 7/l/2OD4 711/20D4 79,345 55 -84, 1 la ea -4,773 13 SL 
SLOFa05:0W 

313 
5HUr4 FNMA PDDL $0545170 41JIJ 4300 PO 827/2 3 7/1 004 711/2DO4 40843 -50535 -328492 SL 00 /2 1 .1. 

SL F805 000' 313:SHVA7 FNMA POOL #0545209 -1,0549800 PC 911SQ003 711/2004 71 12 Be 107 40 11 2 151. 

OF 

B/a/20 
7/1 12004 1 :0 

6 .,3. 
SLO :0590= 313 :5FfVB5 FNMA POOL 90545210 -1,482 44DO PC 03 711/2004 004 1 4112 44 1910 f3a SL SLOF 

059M 3 
1 
3 5JD21 FN A POOL 

#0545621 
-ia9.1 

1 
40400 PC 517/2004 7/l/2004 7/112 169,11464 

-178, 

1 
-8,93137 St. Poo 

or2 3 71 004 040 :3 
_2, 11 12 6 

SLOF60501DW 313SSXTF4 FNMA L. 00555950 54,085 6100 PO 1 
.12. 

112004 71112004 54 .98581 -57.290 3 L. I 
-3A -33,134 8100 PID V2003 711/2OD4 7/l/2004 33 .134 el 3 SL SLOF606:DO(r. 331393AP02 FNMA GTD REMIC PIT 03W4 7/3 -35,51120 -2 7a 39 

.LOFe05 402CTR3 FNMA POOL #0725180 1200 PE) 12,2312003 71112004 7/112004 1 :1 1 12 1:110 11 
.4. 
7 1146 :L 0 aos 

o0o' 
1 

" JJ:' 3/1&2 04 7/lf2DD4 
1 4:3 a _ 014 .8. 

SL F SOW 3 402CZJ4 FNMA POOL #0725345 -131:4 3 8800 PO 
0 

7/112004 319 
8 

140 92 5: 04 L 
SLOFeO5:OW 314O2DDK3 FNMA POOL #0726a0S -1 8:462 4 0 PC II/Im"04 

7`1/2004 
71112004 108 4a2 40 -112,63151 -4,16903 St. 

SLOF805 000' 907 :33AJa UNION PAC RR GO CTF 2000-1 -'17 .7 5'4000 PC 4/2212003 
7/10/2004 

711012OD4 17:027 54 -21,07396 -4,1340 42 LL SLO 0 2r I 

Feo5 000' 121 SPAG7 BURLINGTON NORTHN SANTA FE 001 44376000 PC 1 
b7003 

711 M004 7/ 512OD4 4,43760 .560708 -1,00946 SL 
SLOF60S DW 312:GUHC9 FHLMC POOL #Eg-=7 42:a 

a 
D 4 5/2003 811/2004 911/2DO4 42 :124 6 -44:.116 13 ~l 911 45 LL 0 00 1 00 P 3 77 , 

SL F 5:00(K 3 2 GUK43 FHLMC POOL #EO-0315 -14.32348 3e3oo PC 41/225CO03 81112OD4 S/l/2004 54 38383 -507 9 243888 LL 
SLOFOO5900M 31283KJOS FHUMC POOL #01-1105 -53.942 4DO PC 4/24/2003 8/l/2DD4 811/2OD4 

5 
240 -55,95091 .2:01 

441 
LL 

SLOF6059OW 312a3KR87 FHLMC POOL OGI-1409 
_39,547 

93000 
PC 

W012003 811/2004 RIV2004 ~: :5"47 93 -41,05261 -1,504 all U. 

SL F 05900o' 31339LIFF2 FHLMC MULTICLASS MTG 
_152,81 

780 
PC 

5/l/2003 S/l/20G4 allf200,01 162.1J10 7 -169,05392 -5,84314 U. 
SLOFS 05900(Z 3 

1 
385VVBUS FNMA POOL 00555383 -515 14 : 73000 

PC 
4/2312003 81112OD4 8/l/2OD4 58,148783 -8058371 -243498 LL 

SLOF60590OCr 313D218FO FNMA GTD REMIC PIT 2001-1113 -99:302 4800 PC 
413012003 

all/2004 8/112OD4 99,302 4e -107,89833 -8,59587 U. a r 
'L0Fa0o 5:00M 311393AP92 FNMA GTD REMIC Prr 03W4-3A -32,3913 3400 PC 7/3112003 

a/1/2004 
ll/~/2004 32 

: 
396 e34e -U 71 7 -232342 1.1. SLOFG 5 

OW. 3 393CEY5 FNMA GTD REMIC PIT 03.34 Al -84.755 6600 PC 411 
W003 

811/2004 S/ r2004 84755 -88:a882 865 .3,93319 LL 

SLOF 0 :00 3112 33KKTH1 F1ILMC POOL#G~-,1412 -e4 52 :7 0 PC 
9117f2oo 

allr2004 S/ 12 04 520 :7 -87 08:7 92 0 :05 .. , all _5 1 1377 25 St. 

0 0 P 0 0 SL F 5 .00" 3 2: HLIVIC POOL #G - 516 -54:32o 300 
PC 

1/21/20043 
2m 

11111/2=4 54'320 3 7 77 272484 SL 

SL F60590001, 31371KDEB FNMA POOL 90254001 49,94 : 5400 D 1=12 
03 

,,,r2,.4 a/l/2004 69,94454 -74,15214 -4207 60 SL 

rLOF:05 OW 3,13:5HUC4 FNMA POO 40545179 -3794000 PD 812712003 
8/1 

12 4 8/l/2004 37040 
_41 08 

-31 68 5 
SLOF 05:000' 3 3 SHVA7 FNMA POOL90545209 -8853300 PC 9/19/2003 a,1/200004 01112OD4 33 -971 (17 

.04 
14 SL 

885 0 SLOF00590W. 31305HV85 FNMA POOL #0545210 -12301000 PC 0/a/2003 B11/20G4 811 r2OO4 1,23619 -1,35015 
~11 
396 SL 

LOF:0059000' 31385JD21 FNMA POOL 00545021 
.1 
03,2240100 PC W12004 11111/2004 9/l/2004 1032249091 -108,67553 -5,451 52 St. 

F W 31385XTF4 
goo 0 0 

.1
.0 590 

FNMA POOL 90555950 48,774 
0 
PC 10/29/2 03 B/ 12 04 011/2004 48774 -50,82508 2,05007 SL 

SLORI0590W 31402CTR3 FNMA POOL #07251010 43,3567900 PC 12/23/2003 8/1/2004 8/l/2DO4 (13,3513 79 -437,148 30 :3.79151 S 
SLOF605:0001 311402CZJ4 FNMA POOL 90725345 .107,000 4000 PC 311 &2004 B/1120D4 e/112OD4 107,9DO 40 -1714:090128 -700088 SL 

SLOF605 OW. 3 402DDK3 FNMA 
POOL 107,25606 

.74 :02 06 0 PC 011&7 81/2 111 74: :02 :1 - 7 17 9 :4 :2 8 5 23 SL 
SLOFa059D00'. 3128GUHCO FHLMC POOL #E9M27 AS: 70 600 PID 4/25/20JM 91111200(0~44 of 12000044 48 2:1' 94 LL 

M 00 1 of SLOF6059OW 3128GUK43 FHLMC POOL NES-0315 40,528 70M PID 4/2512003 W112 04 9/112004 50,52870 -5279057 -228787 LL 

SLOF:005 OW 31283KJ60 FHUMC PCK)L#W-~1805 -20,04271 
- 

PC 4/2412003 911/= Qfl/2 2 94271 -31,06088 -1,11817 LL 
SLOF 5:000' 31283KRO7 FHUMC PCOLOG 

1 
- 4 9 -38,155 0200 PC 5r2O,'2 03 9/112004 811/20WO44 3:: 

155 
02 -39,60870 -1 .45168 LL 

00 SLOF6059OW 3133DUFF2 FHLMC MULTICIASS M7G 490,502 420D PC 5)112003 wirIG04 
qi"'m 

190,00242 
.1 

-501 128 LL SLOF60590001 31385HUC4 FNMA POOL 90545179 -3616800 PC 6/27/2003 9/l/2004 wi/2004 38168 -41353 -31 85 LL 

SLOF605900(r. 
31385MV135 FNMA POOL*0545210 

.1 
2432300 PC 8/2003 GIM004 0/112DD4 1,24323 .1,35784 

_1 
1461 LL 

SLOF 0 900 3 1385VVBUB FNMA 
POOL 

#0555383 -622557300 PID 412=003 911/2004 Q/l/20G4 0225573 -84.88269 -26 98 L SLO :059000' 313 01_W3 /30r2o 1 

F 5 01, 9216FO FNMA GTD REMIC Prr 20 104,587 8800 PC 4 03 011/2004 911/20D4 0456788 -113,81054 -9:005el 68 LL 
SLOF0059OW 31393AP92 FNMA GTD REMIC PfT 03W4-3A -37.il7 51300 PC 7131/2003 911/2004 911/20D4 37:117 58 -39,77959 .2168203 LL 
SLOF6059N(Y 31393cEY5 FNMA CID REMIC Pff 03-34 Ai 557 95M PC 

411 
50003 WiI2004 91 P2004 5955796 -62,321 81 -2 76 BO LL 1 9 B/1 911 

SLOF605:0001.3,2:3KTHI FHLMC POOLNG1-1452 -50 :27' 2'0 PC 7/2003 t2004 9/11/2004 50:27
. 
.2 52,91071 -2:8331 79 SL 

SLOFS05 0001. 3 2 3KVHB FHLIVIC POOLOGI-1516 -47 S77 3700 PC 1121/2004 911/2004 911/20N 47,677 37 : 50 oas 69 -2,301 32 SL 
SLOF8059000' 3137IKDEB FNMA POOL #0254001 -59,017 3300 PC 121812003 9/1/2004 911/2004 59,01733 -82, 

5 
:759 -355028 SL POO #0 9/1,2 60 

SLOF:05 WIX 31385HVA7 FNMA L #05452209 0 PC 9119K2003 9/1/2004 004 
- 
550 0490 SL S 0 POO 5 5 

-800600 P 
9/1,2 'a .0 

L F 05:00M 31385JD21 FNMA L 4 0 1 -1150857000 D 5(7/2004 911120014 OD4 115,806905 70 -121,1142 01 7091 SL 

SLOFOO59OW 
313B5XTF4 FNMA POOL #0555950 _33mom P 

1 
012 91`112004 9111`2004 33 ON 09 -34 4TO 49 -1,30cl 40 SL 

SLOF110590001 31 402CTR3 FNMA POOL 90725160 -84 :557 5400 PDO 
I 
212g3a/20DO033 

W112004 9/112004 
64 557 54 -08:420 91 -386337 SL 

SLOF6059OW 314(12CZJ4 FNMA POOL 00725345 .115,8112 6000 PC 
31JW004 

9/112004 91112004 115,80260 -123,41204 -7,51944 SL S 9 1 9 a/lan 1 7 
of /2 1 1 SLOF605 000' 3 402DDK3 FNMA POOL #0725606 7a .921 SDO PC 004 191112004 1911/20D4 7e:11 Is :79:.1.41 '17 -2 :1 SL 

SLOF605:OW 33~28GUHCI) FHUMC POCL#EG-0227 :36,450 1500 PC 4125/210, 
004 

0/112004 30450 15 38 -1 34 LL 

L F 5 28GUK43 FHUMC POOL NEO-0315 -30.50D 3200 PC ..003 10/1/2004 
1 
Of /2004 

30 
50032 2 308 94 LL 54 5 5 16: a a 

0 80 DW 12 3 FHLMC POOLOGI-1165 A 
5415100 P 4124r2oo JojJl2Q04 

49 :9 07 U. 

SLOFW SOW 
3 101112004 

SLOF(10590001 3 
1 
2:3KKJR5067 FHLMC POOL OGI-1409 A'1 :7ea 9700 PD' 5120/20033 1011/2004 IOIMD04 41 781 017 4337891 -1 .559 

- SLOF60590001 31283KTH I FH1 .MC POOL OGI-1452 -50 .79 9/17/2 3 1011120114 101112OG4 50.79 : 28 -53,454 10 :2 L 3: 2800 
PC 153,336 54 -159,781 47 -6444 SL F6059DW 31339UFF2 FHLMC MULTICLAS MTG 153,3 5400 PC 61112003 10/l/20114 lO/lf2O 4 3 LL 

0 8 '4 SLOF805900(r. 31385HUC4 FNMA POOL #0545179 -27317111 PC W7/2003 ~11/112004 
1 
0/1/2004 2731791 -2959725 -227934 LL 

SLOF60 :900V 313e5HVA7 FNMA POOL 90545209 - 
: .71 2400 PC g/1 

9/2003 0/l/2004 1-1/2004 
1 
:071 24 -1,18539 

. 

1 

1 

4 

1 
5 LL 

SLOF60 QOW 31385HV85 FNMA POOL 90545210 .178 9973800 PC Bia/200 1011/2004 
, 
0/,/2004 

".. 
997 36 -191.41). .11 -18 501 32 LL 

SLOF805900(r 

31 
385VV8U8 FNMA POOL #0555383 45 .0126600 PC 4123/2003 1011/2004 ~01~/2004 45,01258 48,09746 -1 884 90 U, 

SLOF6059000' 
3 

1 

39'2 
16FO FNMA GTD REMIC Prr 2001-W3 -139,865 ~ :oo PC 4/1112003 111~12004 0/ /2104 1 1.5 ~'. :137 .4 13 7.77895 U. 

rLOF6050OW 3 
1 
393AP02 FNMA GTD REMIC PIT 031A14~21A -28079 

Do PC 
7/31/2003 

, 
01 /2004 

.,1,2004 2::o79 
3009299 .2,01380 LL 

SLOF6059000- 31393CEYS FNMA GTD REMIC Pfr 03-34 Al -72 
11 

0500 PC 4/15/20D3 
1 
01 1/2004 10/112004 72,511 05 -75,87602 -3,36497 LL 

SLOF605:DW 31283KVHB FHLMC POOLOGI-1510 
_42

: :77 73DO PC 1/2112004 10/~/20114 10/112004 42.87773 45:20238 32 -2,15059 SL 

SLOF605 OW. 3 
1 
37 

1 
KDE8 FNMA POOL #D25400i -43,619 3800 PC 

1 
2=003 

1 
01 12DO4 10/1/2004 43,0 

1 
936 48 4 34 -2,62398 SL 

SLOF:05,90W 3,1385JD21 FNMA POOL #054582 1 -100,522 13000 PC rm7/2004 101112004 
1 
G/i/20D4 100,52260 -105831 45 -5,3D8 85 SL 

SLOF o5 000' 3 385XTF4 FNMA POOL #0566950 
_50 994 

9400 PC 
10/29/2003 101112OD4 ~0/~/20D,4 

So 
.699494 .53 

1 

a 
: 32 :2.143 38 S 

SLOFOO590001 31402CTR3 FNMA PO0L#072 180 -51630 
1400 

PC 
2123/2003 

1 
01V2004 0/ 12004 51 30 14 .54 71 88 3 089 

74 
SL 

SLOFOO59DW 314G2CZJ4 FNMA POOL #0725345 -1 078559200 PC 
3/lon(104 

1011/2,04 1011/2004 10785592 -il4 853 92 -0,99800 SL S
.F .059OW 3 

1 
402DDK3 FNMA POOL 907256DO -71 : 

7 
16 OBDO PC 

S/Je/2oD4 1 
.1 .004 

1 
0/112004 71.71008 -74,47267 -2,75659 SL 

SLOFaosq000` 3 
1 
2aGUHC9 FHLMC POOL #Fg-0227 -2 0796300 PC 4/25/2003 

1111/2004 1 
1/l/2004 28,07963 -2933883 -1,25920 LL 

SLOF8059DOO' 3128GUKA3 FHLMC POOL :E"315 -2: 743 6800 PC 4/25/2GD3 
11/1/2004 Jill 

12004 26,74358 -27.9 391 -120033 LL 

SL F 0 90 0 . 3~283KJ613 FHLMC POOL GI-1185 .61,438 9800 PC 4/24/2003 Il/l/2004 1111/2004 6143898 -6373334 212 :4 38 LL S 
0 6 5 0 

~7 
LOT 11/1/2 04 36,39943 78431 1,3 488 LL 8059000' 3 283KR87 FHLMC POOL OGI-1409 -363994300 PC 0/2003 ll/l/20D4 -37 

SLOF6059000'31283KTHI FHLMC POOL NG1-1452 .548072000 PC 
g/1712003 11/1 

/2004 111112004 54,60720 _57:405 65 -2,85835 LL 

St. Fe 590W 31339LFF2 FHLMC MULTI LASS MTG -1 
51 

: 

11 

oo'o PC 
5/MD03 11/1/2004 11/112004 151,11000 

_J 
57 

4S 
1 34 -8351 34 LL 

SLOF60590001 31385HUC4 FNMA POOL 00545179 -3 . .2Do 
PC 

8/27/2003 11/1/2004 
1 "1 

12004 3(14 82 39526 -3044 U. 0 0 C 
SLOF:,06 :0W 3,13 :5HVA7 FNMA POOL #0545209 -902 250D PC 

911912003 

Ill/2004 
1111112D04 10225 :098 40 -915 15 LL 

SLOF 6 000' 3 3 5HVB5 FNMA POOL #0545210 
-I

.g-JJ 
9'00 

PC 

JJ/8/2003 
.112004 

1, 
12004 

1 
9 -1,20026 -iOl 31 LL 

SLOF:05 :000 .3113 :5MUO FNMA POOL #0555383 Z1,771 
.600 

PC 4/23/2003 
1111/2004 11/1 

/2004 51 :0771' :6' 5393961 2,10795 LL 

SLOF 05 000' 3 3 5XTF4 FNMA POOL #0555950 -42,798 7500 
PC 1 

arID/2003 11/1101 11111014 42 :11). 
75 

44,~gl .4 -1 71) . So LL 

SLOF80'90W 3139216FO FNMA GTD REM:C Prr 2001.W3 .87,702 
42DO 

PC 4/3012003 ""/200-4 
"" 

12004 8770242 
_95 

294 16 -7 59174 LL 

SLOF.06 .00(Y. 31393AP92 FNMA GTD REM C Ptr 03W4.3A -215040400 PC Y3 
lr2003 

Il/l/20D4 111112004 21,50404 -23,046 2e -I 
' 
54224 LL 

SLOFS0590041, 31393CEY5 FNMA GTO REMIC Prr 03,34 Al .54 1 D5 27DO P 4M512D0 111112D04 
Jill 

120" 54100 27 -56 6V 1 
4 

-251087 1-1- 

P 1121/200 J ;/ /~/2 SLOF6059OW 83102CMZ3 SMALL BUSINESS ADMIN 03,20E 1 .45,986 54DO PDD 51=00,3 1 
004 

11/l/2DO4 45,98564 45 :985 04 0 00 LO 

SLOF6059OW 3~283KVHB FHLMC POOL#GI-1516 .40,400 0000 D 4 12004 ~ 111/11/2004 40,49090 -42521 77 -2,03087 St. 

SLOF6069OW 3 371KDrO FNMA POO 60254001 -50,372 0000 PC 12AII2003 11/1/2004 12G04 50,372 Do -5340219 3103019 SL 13 M .1 1 

S 0 _48:ell 1 00 PC 12,23 1 9 SLOF:0590W 3 
85JD2 

I FNMA POOL 90545621 02 1 5 21100 P 517/2004 ~,11112004 111/11112DD4 102 605 2~ 10749784 5,39243 SL 

LOF 590001 31402CTR3 FN A POOL #0725180 9 D /2003 /2004 
12004 

46 
1 1 

4940528 -2794 17 St. 

SWFODS"M 
3`1402=4 FNMA POOL SU72534S .107 332 3200 PC 311612004 111112004 Illlf20G4 107,33232 -114,296 34 -8 G64 02 SL 

SLOF 
'5 

11402DDI(3 1N.A POOL 00725.06 .01 :032 8800 PC ell 004 lll~/2014 1 1,1121 4 11,13288 .1 .0:2 17 :3:14 : 29 SL 3,4 

0 
5 
off 

7 IL SL F:%:0D'0(0r' D20PVB FNMA POOL #0725938 1029239000 PC 9127% 04 /2004 /200 112 ::23 1 
POOL NE9.0727 -34 861 :0 PC 

'J, 

-'3" :425' 71' 3 33 SLOF605:0001 312 :GUHCO FHLMC 
4/2 

03 12/l/2G04 1211/2DO4 34 6180 3 ILL 0 C4 

OF605 000' 
31 

2 GUK43 FHLMC POOL#r"3i5 
5 . I 

: if 
9 6 9 9 LL SIL .28:82 7DO PC 4.5/20 2)1/2004 ;2/j/2oD4 

28 
.82587 30 6 1,5263 7 

Do 0 3 SLOF8059000' 31283K)68 FHLMC POOLOGI-I 85 .47409860 PC 4124/20 3 1211/2004 2/ /2 04 47 Oa 86 -49,1792 .77042 LL 

SLOF6052007 312 3KR67 FHLMC POOL*Gt 4 9 -41 37022 5/20120003 12/W004 121 12GD4 41 37022 -42,944 263 :1,574 01 LL s I 
1 00 PC 9/17/2003 121112004 

1 

LOF6059000' 3 2:3KTH1 FHLMC POOL*GI 4052 -47,782 38DO PO 211112004 47,78238 -5028349 -2501 11 LL 

514/2005 

Alfred P Sloan Foun ation 
Tax ID No 

In 
623877 

Dodge and Co. 



GRAND TOTAL 62,767.338 08 44.028,304 go E-1,26Q.060 .22J 

5/4/2005 

Alfred P Sloan Foundation 
TmID No 13-16238?7 
Dodg. and Co . 

SLOFaO5QOOO` 3133OLFF2 FHLMC MULTICLASS MTG -156,087 18DO PD 5IM003 1211/2004 12/l/2004 156,087 18 -162,64772 -8.SaO 54 ILL 
SLOF6059DOM 313:5HUC4 FNMA POOL #0545179 -1935054 00 PD W712003 

1 
2/112104 12JI/20N 11,1:2114 -20.97S .3 -1,61539 LL 

SLOF6059DOM 3 
1 
3 5HVA7 FNMA POOL #0545209 -1 :082 530 PD gfig/2003 1 

."2. 2" 

2M 
1 18 -1,11714 -11135 LL P :1 .1 

0 SLOFS059000' 31385HVB5 FNMA OOL #0545210 .1,3258600 PD M003 
1 
2/1 12004 1211/2004 32580 -1.44809 2223 LL 

SLOF8059000'. 31385MUS FNMA POOL #0555383 -46046 
79 

4/23QOO3 1 1211 
M4 

48, 
046 79 

-47.07500 - t.929 21 ILL 
"004 r 00 PC 2"" S I _ ::3 SLOFBOSGOOO` 31385XTF4 FNMA POOL #0555950 .58,000 5000 PO 1012912003 12/112004 12/l/2004 50,000 5a 

-5 54 
33 -235377 LL 

LOF6059OW 3139216FO FNMA GTD REMIC Prr 2001-W3 -109:292 7600 Pl) 4/30/2003 2/i/2GO4 12/112OD4 109.29276 11 75341 -9,45065 U. 
SLOF6059000' 31 393AP92 FNMA GTD REMIC Pfr 03W4-3A .323268200 PD 7/31/2003 

1 
2/1/2004 12)112004 32.32682 -Z141,64S 26 -231844 LL 

SLOF805900M. 31 393CEYS FNMA GTD REMIC Pfr 03-34 At -60,022 3400 PID 4/1512003 
1 
2/1 /2004 1211/2004 aO,022 34 -62,80775 -2:785 41 LL 

SLOF8059000'. 83182CNA7 SBA BUS ADMIN GTD PARTN M20F -54 08a 21100 PD ew003 
1 
211 /2004 1211/20ID4 54.0:: 2: -54 5628 LG 

6LOFaOS9OOO` 31283KVHa FHLMC POOLOGI-1518 424 91 0 PD 1/2112004 12JI/2004 12/11/2004 4214 1 44:,0,20 25 -2,1301 010 S ..., :7 .50 1 1 1 5 
0 S LOF:,059000131371KDES FNMA POOL 60254001 

Boo PO 
I2/8nOO3 2/ 12004 2/112004 0,14798 _-53,184 89 -3,01871 SL 

SLOF 59OW 31385JD21 FNMA POOL 80545e21 .1 14,805 1300 PD I2jlJ2OO4 I2l1r2OO4 114,60513 120 860 28 -0,06315 SL 
SLOF:0590W 31,402CTR3 FNMA POOL 00725160 -53,081 43DO PD 12/23/2003 

1 
211120134 ~211112004 53,00143 -5823683 -3107 40 SL 

SLOF 059OW 3 402CZJ4 FNMA POOL 00725345 -93,721 1200 PD V1612014 12fl/2004 2112OD4 03,721 12 - 
' " 

01 -0: 850 09 SL 
SLOF :059000'. 314O2DDK3 FNMA POOL 007258DO -74,ie5 1300 PID 

al'
.004 12111014 1111 741 

as " 
-797:015 B5 -2,85072 SL 6 0 9,27/2 1 1 1 "O~sa 

LOF 59GOOr 314O2OPV8 FNMA POOL $0725938 .110.583 2700 PD -- OD4 121 12004 
21i"JON 

Z121 -110,00508 -5 172 SL 
19 .653,371 29 -20,613,329 02 

:LOF :059000'. :112828BRO U S TREASURY NOTES -320 000 0000 12/312 3 IleQDO4 IAW004 389.02500 -385,30781 3171719 S3 LOF 
05900M. 282TV82 U S TREASURY NOTES 

-550
:000 0000 41111200003 

1 
/1512OD4 InI12004 592,45313 -804,70516 

.1 
2,33203 SL 

SLOF8 OW :112a2aAGS U S TREASURY NOTES -2,000 000 0 DO S 
MM003 

V2V2OD4 IJ2wOD4 2,01Z 812 50 .2,018 
5 
is 63 -5,70313 SL 6 

005 -100:454 37 4:4 38 SG LOFa 59OW 282aAT7 U S TREASURY NOTES .100:000 00000 8 411112003 2WO04 211 1/2OD4 100,988 
75 SLOFaO59OO0` 912828AF7 US TREASURY INFLATION INDEX NT -aS5 0000 1/15/2003 3/11/2004 311612004 74505 455 00 005 LG 

SLOF805DOO(Y. 389eO4AYQ GENERAL ELEC CO NT 
-900'

.0 I/on D4 3/ 112004 31IIIJ2004 951,12000 - 12141
00 

3 9 800 a 0 1 75 _I 0 3 
SLOFW59DW 91282TV82 U 8 TREASURY NOTES .10,00o'L 000000 S 4/11/20003 .'1 12004 311 62004 10.752,343 0, :96: 9 75 -2483:7 :0 00 S'L 
SLOFSOSOOOM :12828AF7 US TREASURY INFLATION INDEX NT 460,820 SDOO 6 4114QO03 

3,11 
rim 311612004 523,:52 79 49301430 30,93849 SO 

SLOFOD500W. 
1 
28211AGS U 6 TREASURY NOTES -1,000,000 0000 8 

anM003 
3/1 1/2004 3/IfiQOO4 

1. 
00468750 _I 009:257 at -4,57031 St. 

SLOF :05:OW :11282aAF7 US TREASURY INFLATION ~NDEX NT 452,621 5000 S 
4114/2003 

3/1212004 31, 7/2004 514:061 33 -484,44845 29,0414 :: 6 
SLOF 05 000'. 2825AF7 US TREASURY INFLATION NDEX NT -2990000 S 

7/1512003 
3112/2004 3117/2004 339 So _292 00 0 SO 

SLO 0 90 711 3/1 311712004 48338 40800 5538 SG S FIS 5 OT :1282aAF7 US TREASURY INFLATION INDEX NIT -4008 0000 : SnO03 212004 
SLOF60590OV. 

I 
2828AF7 US TREASURY ~NFLAT ON D 

-5 
1 DODO 7115/2003 211*12004 3117nOO4 579 23 -510 DO 6923 SO EASU :0 :N EX NT _1, 

008 
DOOO : 7111512003 3/1212004 3117 4 

-1 . 
008 DO 13683 SG LOF80590001 91202&AF7 US TR RY NFLAT N NDEX NT 12OD4 1 .14 83 

SLOF60590001 912828AF7 US TREASURY ~NFLATION INDEX NT -2. 
5880000 

71 512003 31`1212004 311712004 2,:39 30 -2.582800 351 30 SG 
SLOF5059000' 912828AF7 US TREASURY NFLATION INDEX NT -1132 

0000 a 
7/15/2003 3112F2004 

."/2004 
44 94 -03 00 112 94 SG r 

'LOF6050000'912028AF7 US TREASURY INFLATION INDEX NT -5300000 8 7 5/2003 3/1 212OU 3M7 
"004 008 

76 -53600 7270 SG I r 
r rLOF :O'q'DOO` '2 :2AF7 U: TREASURY NFLAT:ON :NDEX NT .2 479 OODO 8 7115/2003 3/1202OD4 3/17/2004 281550 -2,47900 33850 SG 

'LOF 05 0 
:1 
2 2aAF7 U TREAS RY NFLAT ON NDEX NT -1,1430000 S 1/iS/2OG4 311212004 

3/17/20D4 
12 815 -1,14300 IS S3 

SLOF00590001 88731EAF7 TIM E WARNER ENTNIT CO UP SR DEB -275,000 0000 6 501112003 311 612004 3/1912004 340:200 25 -342,03950 4. ~ 5650 75 SG W U 98 
SLOF0059DO(Y. 577778BLe MAY DEPT STORES CO DEB -2000000 00 a 4/14/2003 311812004 3=004 272.67400 -249.35000 2331800 SG r r 
'LOF605900(r 984121 BLO XEROX CORP SR NT 

.100
:000 ODOO 8 ell 9/2003 3118/2004 3/2312004 105,87500 .100,00000 5:875 

00 
SG 

'LOF :0590001 370425RXD GENERAL MTRS ACCEP CORP NT .15 0000000 6 411 1/2003 WI /2O(M 3/2412004 163,08300 -146,55300 1653000 SG 
SLOF DSgDOOr755111APO RAYTHEON CO BDS -450:000 0000 a 

6MI2003 
312931/22004 3/2012OD4 518,11il 50 514.79550 201600 SO 

SLOF8059DIXY 200543BR3 DOW CHEM CO NT 
-250000000 S 

1/27/2004 411512OD4 4/20/2OD4 26577000 :270.277 So -4,507 50 SL 0 
SLOF805900(X 06423KAAO BANK ONE CAP III PFD -300:000 0000 a 5/1 GQOO3 412312OD4 

4/28/2 
3 :.:0 00 42 1440 -32,05800 SL 

SLOF6059000', 539830AFS LOC.EED MARTIN CO GTD -376 000 0000 S 9/17/2003 4/23/2004 4/2812000044 483 481a 50 
_44

:: 5912(51 .10,173 75 SL r 
'LOF60590W. 75511 1AP6 RAYTHEON CO :DS -50: 000 ODOO 3 519/2003 4123/20114 4/28QD04 53,688 

50 
-671 950 1 -353300 SL 

SLOFOD590OCr 75511 IAPS RAYTHEON CO DS .40 0000000 6 MM003 4/2312004 4/2812004 429,33200 440:4920 00 - 1 :088 
00 

SL 
.2. 513012003 4/26QOO4 4/29QOD4 298,04500 -305,17500 713000 St. SLOF6059DO(Y. 42222GAC2 HEALTH NET INC SR NT ':ODO DOOO 

8 

SLOF80590W. 31331FAXR FEDERAL EXPRESS 98-1 CTF IA -554.266 38 111512004 4/27/2004 4130120114 826,02534 .645,75209 
.1 
9:726 75 S 

SLOF :059000' 912828AG5 U 8 TREASURY NOTES -2,200,000 000-0 OnMOO3 61712004 5/1212004 2,205.328 13 -2.220,307 19 
_15, 

03906 SL 
SLOF 0590001. 912828AGS U 8 TREASURY NOTES -800,000 0000 a 

angn003 
5/11/2DD4 5112/201M 802.03 1 

25 
.807,40625 -5,37500 SL 

SLOFSOSGOOIX Q12a2BAG5 U 8 TREASURY NOTES -2.600 000 DODO 8 8Q9/2003 
8/QnOO4 

811412004 2,503,417 97 -2.523.144 53 -19,72656 SL 
SLOF :005900M 260543BR3 DOW CHEM CO NT -100,000 0000 S 1/27/2004 6/1512 D4 611812004 301300 -108.ill 00 -5,09800 SL 

04 0 an 
3 

421874 S3 0 SLOF 59OW 91282aAZ3 U S TREASURY NOTES .3,000,000 
0000 S 

MO 
alien 

04 
1/2004 2,1121 1 261 2, 686,91407 

SLOFSOSGOOIT 260543BR3 DOW CHEM CO NT -125,000 0000 8 1/27/20114 6Q4nOO4 
SnQn004 129 

031 25 -135,13875 -6,10750 SL 
SLOF6059M 8a73IEAF7 TIME WARNER ENTMT CO LP SR DEB -200,0DO WOO S M003 

7/7'20" 
7/1 20004 233,12D 00 -240,756 00 .15,03800 LL 

SLOF6059000'. 912828BKS U 5 TREASURY NOTES -650,000 0000 a MM004 7111312004 7/1aQOD4 842, 53516 -63862500 3 91018 S3 
SLOF605900M ODOO05AEI SCHERING PLOUGH CORP GR NT 500000000 8 

1 
1/2112 01 911412 11111712004 Si,828 50 

4' 
6 
SO 

201100 6G 
SLOFOOSGOOOC OD6606AEI SCHERING PLOUGH CORP SR NT :25:000 0000 S 

. ... 
/20 .3 Oil 7/20CM 9=12004 25941 00 :24: :017 75 1 03325 SO 
0 004 LOFSOS9OOO` 806605AEI SCHERING PLOUGH CORP SR NT .50,000 OOGO a 11/21/2003 912412004 912912004 52:113 00 49,81550 2.29750 SO 

SLOF60 9000r :873iEAF7 TIME WARNER ENTIVIT CO LP SR DEB -250 000 0000 S M003 912712DO4 9/30/2 04 300,99250 -310,94500 
1 

1250 LL SLOF60:90W 06005AEI 
SCHER:NG PLOUGH CORP SR NT -50'000 0000 a 11121n 03 10/412004 1017/2001M $1 .01400 1 :'7 

0 :::", SO SO SLOF:O5:OOM :OBr205AE1 SCHER NG PLOUGH CORP SR NT .500000000 S /2 12003 10/5/2004 10/g/2OD4 S1,e25 00 4 00550 
50 SG SLOF 05 

00(y 84 
1 

1 
BUB XEROX CORP SR NT -200,000 ODOO S 

8/1912003 1 
Gr7/2004 

JOIJ 
3/2004 212,SW 00 -200 000 12,50000 LG 

SLOF005900(r aO86O5AE1 SCHERING PLOUGH CORP SR HT -7 0000000 a 1112irAC3 10127/200,1 1 Jlfn0O4 
7 

85 .74 72 25 3635 
SL 

FOO a 1 
5 a 4114/2003 11110/2004 ":'9501 205 .245:054' 25 0 59 W. 2 5 IAA6 CIT GROUP INC SR NT 22::DOO 0000 S IIlI1V2OG4 2. -153205 LS1! 6 eo 0 1 1 at 0 

0 LOF 05 O(TO2311 AH AMERADA HE.. CORP NT -1 0111 2J412 0 1~,1117 0041 l1n2J2OO4 103,33125 .167,7 55702 .C. _;:0 .LO .. S:1 
§2. :G AMERADA HESS CORP NT 

.0 .0. 
12112nDOZI 

1 
712DO41 

naOD4 
25625 -01,04050 1,81575 G 

31 
.
.'307 11 . -31,41417.0111 -233,99677 



5LOF 05:0011, : ; .1 IIA51 U 11,1EASUNYNUI~: -1. 1 00 1*1 MT MM003 71311/2004 7131/2004 1,500,000 00 4,513 .8116 72 -1388072 SL 8 IXXI U : T . _MU., NOTE 
L 

.. IXX. 
T 

3,1 
112004 8/3 l2nm W31/20114 10.000.000 00 A0.053 .125 00 -53 . 

125 
00 SL 

11 .500.000 00 -11,567,011 72 47,011 72 

SLOFS05:000r 3128GUHC9 FHLMC POOL :E9-0227 -89,680 760000 PD 4/2512003 111,1144 "1'112001 1 1,11 .0 -:~ :702 .2 -1 .021 B2 St. 
SLOF605 00(r 3128GUK43 FHLMC POOL EM315 -79,074 50 PD 4/25,2003 

1, 
QD04 

, 
12004 

7 ::0 
4 75 

_ 
202385 -3,54910 SL 

SLOF005900(r. 3 
1 
283KJ88 FHLMC POOL 9GI-1 185 -03,324 5000 PD 4/2 /2003 l/M004 111/20114 8332450 -65,68927 -2.3- 77 SL 

SLOF6059000' 31283KRO7 FHLMC POOL #Gi-1409 -7a .205 2400 PD 5120/2003 l/i/2004 lli/2004 78,20524 -81,18071 -2,07547 SL I _98, 105 a _5 . 1 

61-01`605:00M 31283KTH1 FHLMC POOL #Gl-1452 500 PO 0/17/2003 111=041 11112004 98,10585 - 103 .24 f 08 
35 

23 SL 

SLOF605 00(r. 3 339LFF2 FHLMC MULTICLASS MTG -251,828 2800 PD 51112003 111/2004 111/2004 251,828 213 .282,41294 -10,58468 
SL SLOF:05:0(Xr 311371,KDE8 FNIVIA POOL 11025001 -60,27, at 1 

10 
PD 121812003 1,112004 111/20134 80,278 1 

1 
-63 .9G4 22 -3 . 

626 
11 SL 

SLOF 05 0001. 3 38 HUC4 FNMA POOL 00545179 . 
.00 PC 

1112712003 11`112004 11112004 
"1 11 

:391 67 -30 10 SL 

SLOF6059000'. 31385HVA7 FNMA POOL 00545209 -84531 
00 

PD 9/1912003 
"'r2004 

1/112004 B45 935 39 -9008 SL 
SLOF60590W, 313:5HVB5 FNMA POOL 90545210 -1,1823200 PID &WO03 111/2004 004 118232 -1,291 32 .10900 SL r 
SLOFe05900Q 3 

13 
SMUS FNMA POOL $0 5 3 3 .7 85 00 PD 

4,23,2003 111r2004 
~11~lr22004 711 :24S 13 -8256706 -3,31853 SL Poo #0:55 8 _1, ::245 .1 1012WO 111r2 '141 '0 

SLOF605:0W 31385XTF4 FNMA L 5950 
IS 700 

PD 
03 

11112004 004 
85 

7 _I 18,984 41 -4,79934 SL 
LOF805 GIXY 31392DVED FNMA GTD REM~C Prr ,2 -36a.0134 35 

0 
PD 5WO03 11112004 1/1/2004 305,004 

35 
37 31411 -12,30970 SL S 

5 00 
' 
31392EKZ2 FNMA GTD REM C Prr 

_58 HA . 
0 

P 515nD03 
004 004 4 -8: :503 92 -1,72808 SL 

LOFSO 9 0. 
-87 775 8400 D 1/112 111/2 87,775 B 

SL 
5 000' 

. 3 
1 
39216FO FNMA GTD REM 

0 
-W3 -117,4219200 PD 

4/30/2003 
l/l/20D4 1/112004 117 .421 92 -12758025 -1010433 SL 

OF 0 9 
M~C Prr 2 01 . i 

SLOFOO DIRE CP/T03W4 713112003 111/2OD4 l/l/2004 34,75837 49283 SL 59OW 31393AP92 FNMA OT -3A .34,758 3700 PD -3725 20 -2 : 
SLOF 5 OW 31393CEY5 FNMA GTD REMIC P/T OS-34 At -52:734 3400 PD 4/1512003 1/1/20134 1/112004 52,73434 .55181 54 -244720 St . LO :05 r 
S F 

0 
:OW 12189PA07 13URLINGTON NORTHN SANTA FE D01 21005500 PD 

1 
2rM003 1/15/2 04 1/15/2004 2 .100 55 -2 :608 78 -50623 SL 

'LOF6059000' :1282aAF7 US TREASURY INFLAT :ON INDEX NT :2 
, 
0202000 PD 1/15/2003 

111 
5120004 111WO04 2 .02020 -2,02020 

000 
SG r 

'LOF6059000r. 
I 
252SAF7 US TREASURY INFLAT ON INDEX NT -4368000 PD 111112103 

1115/2004 
ill 512004 43680 -43" 80 0 DO 6 

SLOF6059COM 91282SAF7 US TREASURY INFLATION INDEX NT 
_I 

' 
0440000 PD 

1"5/2.03 l,,6n004 
IM512004 1 044 GO 

.1 
.04400 000 so 

S . .. : 4 :2 :84 6 GLOFG05GiW 3128GUHCO FKLMC POOL #ED-M7 -63453 . - PD 4/25/2003 211r2004 2/1/2004 83 :41 1 -619,29 1 IL 1, 00 P 
4125/2003 1 004 1 Bel -71 9: 3 22: 

35 
SL LOF8059000'. 312:GUK43 FHLMC POOL :EO-0315 .7 

': 
D 2/ /2 2/1/2004 7 

, ": 

SLOF 
0 

9 
31 

2 3KJSa FHLMC POOL -65,570 2600 PD 4/2412003 21 12 04 2/1 r2OO4 61 7095 1 : :111 Z448 64 St. ~7 :1 0 2 6 1 
FHUVIC POOL 576389000 PD 5120/2003 2/11 f20004 GD4 63 0 -5: LOF:055900WW, 3 283KR67 1 

9 
2/112 -2,1 .2 S L 

8 GI-145 :70 On 00 PD 9/17/2003 2/1121*4 2fl 12-4 70 .Wn 07 .74,63440 -3,71233 SL LOF6059000'. 31283KTHI FHLMC POOLi#1G 2 
07 

SLOFS0590W. 31339LFF2 FHLMC MULTICLASS MTG 
.2275 

77000 PD 
5/1/2003 

2f 12 04 2/V2004 227,50770 -237,07013 -9,50243 SL 
SLOFW590W. 31371XDES FNMA POOL 002540DI 

_64
:1038 4700 PD 121W003 2111/20004 21112004 04,13847 

_07,926 
80 -3,8 833 SL 

F 

_39 2 

:L00 0059000131385KUC4 FNMA POOL #0545179 3638700 PD a/2712003 2/1/2004 21112004 36387 493 3 3 SL 

FS05G000'. 31385KVA7 FNMA POOL 00545209 -85 
34 

0 
PD 

g1l 
912003 2/112004 2Jl/2GD4 

8 
-94D 5 :9('001 SL 

SLOF1105900V 31385HVBS FNMA POOL00545210 
1.18 : 0 0 

0 PD 
e/W003 

211 /2004 211 /2104 1, 1:0 M -1,29887 -100 
- W 905 SLOFS059OW 31385MUG FNMA POOL #0555383 -04.4133 2~O 

PD 
4/2312003 21112ON 211 .144 84.463 M -67,10202 -2,11. : 40 SL 

SLOF605900(r 31 385XTF4 FNMA POOL #0555050 -60,510 6900 PD 
1 
012912003 2/l/2004 211/2004 

e0,51 

0eg 
-63.05403 -2.54334 SL 

SLOF 05 0 313 DVEg FNMA GTD REMIC PfT -329 225 5DIX PC 5rm003 
2 . . 20'4 

2/l/2 329,22551 _340,298 28 il,072 78 SL SLOF
:05:00WO' 3 

1 
39922EK72 FNMA qTD REM~c PIT 02-58 FLA 7 414 4 DO P 

5W 
3 2/l/2004 21112000044 15 .4 

, 
448 -76,89920 :1 .484 72 SL G 00 

SLOF80590OV. 3139218FO FNMA TO REM C Prt 2001-W3 :95:430 9:00 PDD 4/3012003 211/2004 211/2004 08,43 : 9 -104.77829 8,34731 SL 

SLOF805:DOO'. 31393AP92 FNMA GTD REMIC PIT 03W4-1A -23,978 7500 PD 
713112003 

211/2004 2JI/2OD4 23,97 7: -25,09848 -1,71973 SL a 

SLOF605 DW. 31393CEY5 FNMA GTD REMIC PIT 03-34 Ai 5 76 7 00 PD 4/1 
512D03 

2/1 12 04 2JI12004 51 .76875 -54,171 14 .2,4112 39 SL 

8 : 3 0983 35 1212312003 ~11 .1 
1 

972 62 L LOF 050W(Y 314 CTR3 FNMA POOL 00725160 B' : 900 PD 004 21 /2004 83,093 30 -88,08601 -4, 
S 

SLOF:059D= 3 
1 
20e'G2UHC9 FHt-MC POOL #Eg-MT -104,160 1500 PC) 4125/"03 311=04 31112004 

1 
04.18015 -108.83108 4,87083 SL 

SLOF6059ODM 3128GUK43 FHLMC POOL NE"315 -180 239 3200 PD 4/25/2003 311/2004 3/112004 180,23932 -188,32897 .8. 
089 

65 SL 

SLOF6059OD(Y 31283KJBO FHLMC POOL#Gi-li85 
.749020400 

PC 
412412003 3/j/2004 3/112OD4 74,902 04 -77,69916 -2.797 12 SL 

I P I a 17 _S: 628 SLOFOO59000'31 283KRI37 FHLMC POOL*331 409 -72 . 
564 

91 
00 

PD 5120/2 03 3/ /2 04 31112OD4 7258491 -7 :3 5 78 -2 76 :7 SL 

SLOF605DOW 31283KTH1 FHLMC POOL NG 1452 -81,436 1700 D 9/17/20003 3/1120004 3/ /20 1:438 0 84 4:2620 7 SL 
SLOFS0 900V, 31283KVHS FHLMC POOL #Gl-1518 .99,279 BaOO PD VW2004 3/l/2 D4 3/112 04 11:27011 25937 4,97951 SL SLO P 0 0 77 02 :1 a 

F60:900(r. 3133OLFF2 FHLMC MULTICLASS MTG -277,240 0200 D 511/2003 3/l/20D4 3/1/2004 2 24 2el: 92 7 -11,65274 SL 

SLOF00590W 31371KOES FNMA POOL #0254001 -95,451 6700 PD 121=03 31112004 3/l/2004 95,45 
1 
07 

_,O,.l 
93 5: -5,74201 St. 

SLOFOO59000'. 31 385HUC4 FNMA POOL 00545179 -14 : 4 
"0 

PD 8/2 12003 311/2OG4 
311/2004 

US 41 -59200 4 : 5 SL 

SLOF 9 -1,20 71 
0 

311/20 
1, 1 

-1,33751 -12 80 SL SLO :005 000311385HVA7 FNMA POOL #13545209 
0 
PD 911912G03 3/112004 04 2087 

F 59DW 3 385HVB5 
FNMA 

POOL 00 4 21 -1707 3100 PD a/=003 3/l/2004 
3/j/2004 1 . 

707 31 -1,86470 -15730 SL 

SLOFe059000r 31385WOU8 FNMA 
POOL 

#0:5:383 -81,698 BeDO PD 4/23/2003 311/2004 3/1/2004 
81

.59808 -85.01581 -3,41095 St . 
1 58 1 1 :L :LOF 0590 T 31385XTF4 FNMA POOL 90555950 2234400 PD 

1 
0/2912 03 31112OD4 31112004 

so, 

-3 - 
-8 84752 - .3 624 OB 

LOF:0590000', 31392DVEO FNMA GTD REM:C P/T -48161:714 3000 PD 5=0 3 31 ;12 311/2OG4 411 .7 430 -42 :: 1 41 3:847 1 L M 00 
00 GLOFS05:0W 3,1392EKZ2 FNMA OTD REM,C PIT 02.58 M -88.101 5200 I'D 51512 3 311/2004 311/2004 :::1 

0 
1.12 17.71114 -l,.g1 12 L 

SLOF605 OW 3 39216FO FNMAGTDRE CPrr200l-W3 -W.500 2600 PD 413=003 3/ /2004 311/2004 so 26 93: :011 14 -7,41111 IL 
SLOF6059000' 31393AP02 FNMA GTD REMIC PIT 03W4-3A -2 

" 
52 PD 7 311/2OD4 31~/2004 27.902 62 ~29 3 65 _2 001 13 SL 

SLOF0059000' 31393CEY5 FNMA GTD REMIC P/T 03-34 At -873:053 150000 PD 41113 Si//22000033 311=04 31 /2004 5306315 -6598 67 -2,02052 SL 

SLOF:059000'3i 402CTR3 FNMA POOL 00725160 : :1 170 
3000 

PD 1212 003 3/j/2004 
311,2004 9 

1:870 
30 

-97:36 : 
1 
a -5,497 Be SL 

SLOF 059DOT 3128GUHC9 FHLMC POOL :Eg-0227 
:2 
147800 PD V2512003 411/2004 41112004 91.214 78 -96,30519 -4 

: 
09041 SL 

SLOF60690W 3128GUK43 FHLMC POOL ED-0316 -117,4 
1 
0 9300 PD 

4/25/2003 
4/1120114 41`112 14 11741693 -12268093 -527000 SL 

SLOF:05900(r 31283KJ66 FHLMC PODL OGI-1 185 -90,081 0400 PD 4124/2003 411/2004 4,1120004 98:081 04 .101 7 375 -3,66271 SL 

SLOF 0590001. 312B3KRO7 FHLMC POOL #Gl-1409 .905801100 PD 
5nW 

03 41~12 04 41112mm -94:0'26 40 .3,4640 2: SL .,l 
0 
0 

0 4/ 12004 4 .'8 :2 82 -99,60730 4,9 4 SL SLOF6059WIX 31293KTHI FHLMC POOL OGI-1452 -G4 652 8200 PD 7/20 3 Q 12 
1 :0 4 

SLOFS0590M 31283KVHS FHLMC POOL #Gl-1516 .124 :450 7800 PD 1/2112004 411/2000044 411 12004 124,45078 -130.6- 78 -0,241 98 SL 

SLOF:05900V, 31339LFF2 FHLMC MULTICLASS MTG 400,163 
7600 

PD 51112003 411120134 4/1/20D4 406,16376 423,23533 -17071 57 SL 

SLOF OSDOW.31371KDES FNMA 
POOL 

002 001 .144,470 7300 PD 121812003 411/2004 4/l/2004 144,47073 -153,161 55 -8,69082 SL 

SLOF60590W. 31385HUC4 FNMA POOL $0545179 3893400 PD 
8/27/2003 

4/1/2 04 411/2 04 36934 40010 3082 SL 8 9119noo 0 0 9 

SLOF605DOW 31385HVA7 FNMA POOL #05452DO : 62 5800 PD 3 411/20114 4/1120 
'4 

68256 -95448 : 1 92 St. 

SLOFG05900a 31385HV85 FNMA POOL #0545210 
-1, 
2055500 PD 

SlanOD3 
411/20014 411/20.4 

1. 
20555 A 316 69 

ill 

1 
4 
SL SLOF8059DO(T 313:5WOUS FNKA POOL 0005553:3 .99,1358 PD 4/23/2 3 4/~/2004 4/1/2004 99,13588 -10328719 4,15131 St . 

SLOI`6059000r 3 
1 
3 5XTF4 FNMA POOL 05559 0 -133,493 5:00() PD 10/29n0003 41 12004 411/20134 133 :413 19 13: 104 49 -5,61090 SL 

0 SLOF605900tr 3 
1 
392DVED FNMA GTD REMIC PIT 483,026 

45()o 
PO 5r2n003 4/1/2004 411,2004 48302645 49 27192 18,24554 SL 

SLOF :05:0 311392EKZ2 FNMA OTD REMIC Prr 02 .56 HA .108,971 2400 PD U512003 4/112004 411/2004 1 08 
, 
971 24 -1 

11 1 

leal 
12 14537 SL S 0 0 

OV 
92 

16FO FNMA GTD REMIC Prr 2001-W3 .142,248 5400 PD 4/30/2003 4/112004 
a 

: L F 5 000' 3 3 4/l/2004 142,248 4 -154 .55228 231342 SL 

SLOFG06:,0W 31393AP92 FNMA GTO REM;C Pfr 03W4-aA -35 .744 9400 PC 7/3112003 4111204 41112004 35,74494 -38,30852 .215035 SIL 

SLOFeOS W 3 
1 
323CEY5 FNMA GTD REM C PIT 03-34 At -69,094 8100 PO 4/1512003 411/2004 

4' 
;120"4 69,09481 .72,30124 _3 205 43 SL 

SLOFG059000' 31402CTR3 FNMA POOL 0725160 
_iG4 020 

4400 PD 1212312003 4;1/2 D4 41 10134 ID4,02 44 -110:245 411 .0:224 

SLOF8059000 31402CZJ4 FNMA POOL #0725345 

_186 QJS 
0400 PD 

3/1 
6120134 

41 
/20OD4 4/1/2004 186,910 G4 

_199 
042 

.12, 
27 :; 'SL 

SLOF6059000' 312:GUHCQ FHLMC POOL #Eg-M7 .164975 8500 PD 4/2512003 5/l/2004 5/l/2004 164,975 85 -172,373 :9 -7,31gS 14 LL 

GLOF 
0 9 0 3 

1 
2 GUK43 FHLMC POOL NE9-0315 -129,931 050 

PD 
4 512003 5/1/20(34 5/l/2004 12993 

105 
-135,7- 72 -5,831 87 LL 

.LOF:O :.000(or' 3 
1 
283KJ66 FHLMC POOL#131-1185 .109,217 03000 PD 4124/2003 511/2004 511/2004 109217 

03 
-113,295 

Be 
407857 LL 

SLOF605DOW 3138SWOUS FNMA POOL 90555383 -108,549 28 0 PD 4/2 003 51~12004 5/WD04 108.64928 .111,011 03 4:451 75 LL 
_2:63 0 /2312 rLOF"5'0'0' 3'32"FO FNMA GTD REM :C PfT 2001 W3 -109,012 

3800 
PD 430/2003 51112004 5/1/2004 109,01238 .11 B,"8 76 .94 038 ILL 

'L 
0 
F605000V 31393CEY6 FNMA GTD REM C Prr 03 .34 At -575829400 PD 4/1 Sn"03 S/ 12004 51112004 57,502 :4 -80.25515 72 21 U. 

SL F6059OW 31233KR67 FHLMC POOL#GI-1409 .91,574 9200 PD 5120/2003 511/2004 51112004 91,574 2 -9505908 -3,484 14 SL 

SLOF505900(r. 31283KTH1 FHLMC POOL#GI .1452 -958832000 PD 9/1712003 5/l/2004 Sli/2004 95,85326 .100,081 10 -5,0`17 84 SL 

SLOF :05:000' 31283KVHB FHLMC POOLOGI-1518 12 
1 
:226 4000 PD 1121/2004 51;/2DO4 6t1f20G4 12122040 -127,30868 -6:111 26 SL 

SLOF 05 00(r 31339LFF2 FFILMC MULTICLASS MTG 454 
. 
47 78()0 PD 5/1/2003 5/12004 

5/1,20D4 
45447078 -47357276 .191 01 98 SL S #0254001 

00 PD 
I 
2/a/2003 5/112004 

0 . 3 
. : .7,172 e3 SL LOF605900(y 31371KDEB FNMA POOL -119,23334 54112 04 1 

1 
92 334 12040597 

SLOF505900(r 
31 
385HUC4 FNMA POOL 00545179 4615700 PD W7/2003 5/112004 5/112004 401 57 -50008 .3861 SL 

SLOF805 :000' 31385HVA7 FNMA POOL #0545209 -1,0439600 PD 0119/2003 5/1 /20134 51~/2004 l,D43 90 -1,155 21 -11125 SL 

SLOF005 OW 31 385HVBS FNMA POOL 90545210 -1 .4676200 PD 81812003 511/2004 51 12004 1 
' 
48762 .1,60292 1353 SL 

SLOF605 0 0' 3~3'5XTF4 FNMA POOL $0555950 .95,400 9900 PD 1012912003 511/2004 
5,1/2 

04 g54 0 - :31 :1,10 81 4 .00982 SL 0 0 5n,2 0 a 

SL 
F 5 :000(y.3 392DVE9 FNMA GTD REM :C 

Prr 
-573,761 7000 PD 0 51112004 5/l/2004 513,101 '70 5 0 892 -1929722 St. 0 0 

LOF:059 (Hr 311 2EKZ2 FN A TD REM C PI 02-58 HA 1 20 7 0 PD ..101~ 5/112004 5/12 04 20976 -82,80858 A,598 82 SL 

S 
0 , 

7/3112003 5/112004 5111120004 '1 : SL .F.OW V 3 393AP92 FNMMAGTDR 
: 
MIC P/T 03W4-3A 13 35: 5 :00 PD 3335858 -35,74887 -23 22 SL 

Poo 
5 6 

:105 6 4 62 0 PD 2/2312 03 5/11/2004 5/112004 106,864062 :113 0 7 83 
SLOF805900T 31402CTR3 FNMA POOL 90;2 1 0 -6 :3:3 291 SL 

g r 
SLOF8059001Y 31402CZJ4 FNMA L 00 25345 

1 
67:5670 76'00 PD 31115/20004 51 /20(34 5/112004 187,57 76 

178
:443 22 .10,87246 SL 

SLOF0059009 63182CMZ3 SMALL BUSINESS ADMIN 03-20E 1 444324800 PD 5/W003 51112D04 511/2004 4443248 -4443248 _4 960 0 SG 

SLOF6050000 3128GUHCO FHLMC POOL :Eg-0227 110 
6 
183300 PD 4/25120 3 6/112004 6/1/2004 

1 
1001833 -11557807 

0 
54 L 

SLOF605900(X 3128GUK43 FHLMC POOL OE"315 -94,063 5800 PD 4/2512003 0/112004 Sll/20G4 94,063 58 9 :2 :1 :2 4 .22 
1 
14 LL 

SLOFe05900(Y 31283KJ68 FHLMC 
POOL 

Gl 
_I 
185 -949423000 PD 412412003 61112004 611/2'04 04,94238 :9: 4 7 9 -354551 LL 

SLOF605000T 31283KRO7 FHLMC 
POOL #GI .1409 _69 

029 21 
00 

PD 5120,2003 8/j/2004 B1112004 69,029 21 .71 .65556 -2626 
35 

L 

SLCFa05g0(XY 31330LFF2 FH1-MC MULTICLASS MTG -310 337 
7000 

PD 51112003 611/2004 8/112004 310,33770 .323,381 58 .13,04388 LL 

SLOF 
059000 31385MUS FNMA POOL 00555383 :12:413 760 PD 

4/23/2003 
611/2004 8/1112004 82463 76 -85,91093 -3 :453 137 LL .4"0 3 

SLOF:059000 31392DVE9 FNMAGTD REMIC PfT 31 
00 PD 

5=003 
/l/2004 S//2004 

1048 10 -32,09233 -1 044 2 LL 

SLOF8059000' 3139216FO FNMA GTD REM :C Pfr 2001 -W3 I 
. 
984 9200 PO 4/30/2003 

1 

/2004 :1,1101 118:114 12 -119.2U Is -1021) 03 LL 

SLOFG059000r 31393CEYS FNMA GTD REM C Prr 03 34 At -80561 8800 PD 4/15/2003 
ell 

12004 U2004 60561 88 -6337233 -2 :1 
0 
45 LL 

SLOFa05g0(Xr 31283KTHI FHLMC POOL#Gi-1452 
-92 . 

2209800 PD 9/1712003 6/112004 
all 

12004 
02 

, 
22098 .97,048 15 -4 27 11 SL 

SLOF805WW 312a3KVHB FHLMC POOL #131-1516 
_I 
0721931400 PD 

1/2 
112004 61112OG4 611r2004 

1 
07,21934 -11259706 4 3,7 

2 
rL 

SL-F6t`5 
OW 31371KDEB FNMA POOL #02540 1 -90:539 8800 PD 1218/2003 8/112004 0/112004 0053988 .05,98: 4 -5 44' 

54 

S' 
SLOF805:00(r 3 

1 
38SHUC4 FNMA POOL#0545179 -3743400 PO 8/2712003 B/i/2004 61/2004 37434 40 527 -3123 St. 

5/412005 

Alfred P Sloan Foundation 
TaxIDN. 13-1023877 
Dodge and Cox 



SLOF60590W. 31385HVA7 FNMA POOL #0545209 -1738800 PC Q/l9nDD3 8/112004 811/2004 87388 -9e7 00 -03 Q SL 
SLOF60590W. 31385HVBS FNMA POOL#0546210 

_1,.. 
7800 PC 8,W003 611/2G04 S/l/2004 1,22078 -1,33332 11254 SL 

SLOF0059OW 3 
1 
385J021 FNMA POOL#0545621 -159,402 1300 PC 517/2004 

8,112004 
6/112004 159,48213 -167 :883 72 -8421 59 SL 

SLOF 059000r 313BSXTF4 FNMA P 1. #0555950 -62 70-4 1000 PC I 
0/2W2003 

8/l/2004 6/1 /2004 62, 704 
1 
0 

_85 33983 
-2:835 53 St. 

SLOF:059D00 .̀ 31393AP02 FNMA GTOCEMIC PrT 03W4-3A -29:740 3800 PC 7/31/2003 611/2004 6/1 /2004 29.74038 -31,87332 -2,13204 St . 
SLOFS059OW 314D2CTR3 FNMA POOL#0725160 .84,644 50DO PC 12r23/2003 81~/2004 8/1/2DD4 84,64450 -8970994 -500544 St. 
SLOFS05DOW 31402CZJ4 FNMA POOL #0725345 -167 '0005800 PC 3/IMOD4 0/ 12004 011/2004 107,00556 177 :842 42 _10:B35 86 St. 
rLOF80590001.83102CNA7 BSA BUS ADM IN GTD PARTN 03-20F -38,305 7200 PO 

6WO03 
6/1 /2 D4 611/2004 3830572 -W .305 72 000 SO 

6LOF:059000'. 3128GUHCO FKUMC POOL #ED-M7 -39.507 IWO PC 4125/2003 11 .0 7/11/2004 3 :507 
1 
5 41,27880 1,77165 U. 

004 6LOF 059DW, 3128GUK43 FHLMC POOLOEG-0315 -85,648 9500 PC 4/25/2003 71112004 7/ 12004 859.04805 -89 .49312 :3.844 17 LL 
SLOF6059ODM 31283KJOe FHUMC POOL#Gl-il85 -565551800 PC 4124/2003 711/2004 7/1/2D04 5885515 -58,97837 -2,12319 LL 
SLOF8059OW 31283KRO7 FHLMC POOL #Gl-1409 -54:731 5600 PC 512012 3 7/1 12004 7/1/2004 54:731 58 -5881392 -2,08230 LL 00 
SLOF60590001 31339LFF2 FHLMC MULTICLASS MTG 43 0 3200 PC 5/112003 1 .004 7/1/2 23a,088 32 246 :009 32 -9,92300 U. 
SLOF60500W, 31385WOUB FNMA POOL#0555383 -,,B :,,Ba 7 

0 4/23r2003 
7/1120 7/1 12004 11:2151171 -72,81e 38 -2,92603 LL 

S 
0 1 5: 05 0 PC /30/200 11, 

04 004 LOF 059OW 3 30216FO FNIMA GTD REMIC PIT 200i-W3 -118.2 800 PC 4 512003 71112004 7/112004 
' Be 

128:12 S4 -10:.3 . U. 
SLOF(10590W 31393CFYS FNMA CID REMIC PIT 03-34 At -77.283 1900 PC 411 3 71112004 71112004 77,211311 .80 

869 1 
-358842 UL 

SLOF0050DOlY. 31283KTHI FHLMC POOLOGI-1452 -85,775 8800 PC 
0/1712003 7/1/2004 

7/l/2004 85,77588 -90,26571 4,48983 St. I 
SL F 05:OW31283KVHa FHLMC POOLNG`1-1510 -88,BM D900 

PC 
112V2004 7h12DD4 7hr20D4 86,528 09 -90,97093 434404 SL 

6LOFS605 ODIX 3 371 KDEa FNMA POOL OM54001 .79,345 5500 PC 121MD03 7/l/2OD4 7/1 r"004 79,3145 
5' 

-54,ila Be 4:773 13 St. 
SLOF605900(T. 31385HUC4 FNMA 

POOL 
#054517: 4W 43DO PC 8n7/2003 7/1/20D4 7/1)2004 46643 -50536 -3802 St. 0 

SLOF6059OW 31385HVA7 FNMA 
POOL 

#054520 
_i,054 

9800 PC 9119Q003 711 t2OD4 7/1/2004 1,054 Ge 
_1,1 

8740 
_I 
12 42 St. 

SLOF605900(Y 31385WB5 FNMA POOL#0545210 -1,4824400 PC 8/812003 
71112004 7/112004 

1 48244 -1,6191 
. .,36 

Be St. 
SLOF6059DW. 

31 
385JD21 FNMA POOL#054562i 

_I 
80,1146400 PC 5f7/2004 7/1/2004 7/112004 

169
:1 

1 
464 

.1 
70 Ball 01 -8,93137 SL 

SLOF60590W. 31385XIF4 FNMA POOL #0555950 -54,SB5 BIDD PC 10/2912003 7)I120D4 71ir2DO4 54985BI .57:296 93 -2,311 12 SL 

SLOF605 
:OOM 311393AP02 FNMA GTD REMIC Prr 03W4-aA -33899 

el 
()0 

PC 
7/31/2003 7/1/2004 7/If2004 33: 

1 
34 

81 
_35.511 20 -2,37839 St. 

31 :02 TR3 FNMA 45 311 7/1,20 1 1 SIL F 3 POOL 007251130 .7 :134 120 
a PC) 

12123/2DO3 7/112004 7/l/2OD4 
79 
.89912 -84,68058 -47 146 St. 

6 :90 CZJ4 FNMA P OL 007263 -6'583 04 St. 0 0 W C 9 0 SLOF60 000: 02 
0 

-131 483 SBDO PC W0134 711f2004 04 31,48388 -140,01492 
St. F505:DD(X 31402ODK3 FNMA POOL #0725808 -108,402 4800 PC allenool 7,1/20" 7/1120041 10,1 :4112 48 -11263151 -4 ISO 03 SL 1 02 54 _2 

:0 SLOF605 D001. 907633AJ6 UNION PAC RR CO CTF 2000-1 -17,027 5400 PO 4122r2OO3 7/10/2004 7/10/2004 
7 

1 7308 4,04042 LL 
SLOF60590W 112`169PAG7 BURLINGTON NORTHN SANTA FE 001 -4 437 6M P 1 003 V1512004 71imom 4,43760 -550706 4,069 46 SL 
LOF605DOW 3128GUHCO FHLMC POOL #E9-0V7 42 :624 6800 PCO) 412r2n(103 811/2OD4 81/2004 42 

a24 
Be 

-44:53 -1 01145 LL 
LOF6059ODM 3128GUK43 FHLMC POOL#E9-03i5 1 : 

43 
-54.338 3300 PC 4//225n003 8/112OD4 8111=04 54,33833 -56,77871 -2: 8 86 LL 

St. F 0590W.31283K)68 FHUMC POOL#Gl 
1 

-53,942 4000 PC 4124/2 3 8/1/2004 811/2DD4 53,94240 -5' -201441 LL 
FH1 . 8: 

('0 8/1,2 9 POO 
-39,547 9300 PC 00 SLOF80590001 31283KRO7 MC L #GI -140 5/2012 3 004 S/~/2004 39,547 3 41 52 -1 :504 08 U. 

SLOF605900(r. 31339LFF2 FHLMC MULTICLASS MTO .1 2,810 7800 PC) 
6/112003 al"2004 

I/ r2OO4 152 81 D 78 -169,05392 -e 843 14 U. 
1 62 

123noo B11 oil 
SLOF60520W 3 385%%Ug FNMA POOL4055530 -511,146 7300 PC 4 

3 
rZ064 12W4 511~146 73 -60,59371 -2~434 111 11 

SLOF60590DIX 3139216FO FNMA GTO REM :C Pfr 2001-W3 3024 0 PC 4130/2003 a/1/2 04 811/2004 99,30240 -10789833 -8.59587 ILL 
F80 90W. 313 3AP 2 FNMA GTD REM C Prr 03W4 3A ":396 384000 PC 

1/2003 
120004 04 :7 SLO 

5 
:32 7f3 8/1 811/20 32 3 : 34 76 -232342 LL 

S 
0 all/2 Ir 

t. F 05 OW 3 3:3CEgY5 FNMA GTD REMIC Prr 03-34'Al 44 7 5 66 PC 4115/2003 004 
a/ 

2004 84 :7: Be -ea a e5 -3: 93319 UL 

St. F 05:000'3,1283KTHI FHUVIC POOLNG1-14152 -64:5520 870DOO PC 9/17/2003 &JI/2004 8/112OD4 5452087 -67:01:7 1 437725 SL 

SLOOFOS05 00013 283KVHS FHLMC POOI.111131-15le -64,32e 9300 PC 1/2112 04 8/1/2004 8/112DO4 54 :326 93 
_57 1 

77 -2:724 84 St. 
SLOF60590W. 313?iKOEB FNMA POOL #0254001 -N .9445400 PC 1211112003 GIV2004 atIrZOD4 69,04454 74,15214 -4,20760 St. 
SLOF6059000' 3 

1 
385HUC4 FNMA POOL 00545179 :379 4 0 PC &27/2003 811/2004 at'1120041 37594 4;1 DO 31 Be SL 

SLOF805DOW 31385HVA7 FNMA POOL 90545209 885303000 PC 9/19/2003 8/1/2004 
NJ/20(14 

Be 
330 -1 117 :94 34 St. S POO to 52 _1.23 1 1 

A POO _108:3 5 5 SLOF:05,900(r. 3~385HVB5 FNMA L#054 10 8 900 PC BWD03 811/2D04 0/1/2004 123 . 
9 

5015 -113 :6 St. 

LOF 05 D(HY 3 385JD21 FN L 545621 -103 224 0100 PC 5r7120D4 811/2004 8/1112004 103 .22401 67 53 54 1 2 St. 
SLOF6059GO(Y 31385XTF4 FNMA POOL #0555950 48.7 49900 PC 10/2912003 8/112OD4 811/201341 48,77409 

.50, 

825 08 
205007 SIL 

-6 37567 00 PO 1212312003 B/ /2004 -07, SLOF605900M 31402CTR3 FNMA POOL #0725180 

3 

g 1 
811f2004 a3,356 79 148 30 3:791 51 St. 

St. F :05900(X 33,1402CZJ4 FNMA POOL #0725345 
-107, 

900400 PC 3116/2004 8/l/2004 Bil/2004 107,00040 -114,90128 7,0008 0 1 2 : :L 
SLOF 50000' 402DDK3 FNMA POOL *0725WO -74,802 6600 PC ell 

612004 
8/1/2GG4 III 120GAI 74 : :02 -77:077 89 :2 875 L 

0 SLOF6059DOM 3128GUHCO FHLMC POOL OEO-0227 48,8706000 PC 
4125/2 

03 9/112004 011/2004 
45 

79 
_51 

071154 -2,igl 94 LL 
SLOFe05900(r. 3128GUK43 FHLMC P OL#E9-0315 -50,528 7000 PC 4125/2003 IV112004 91112004 5052870 -52 79e 57 .228787 UL 

SLOFOO590001 31283KJ66 FHUMC PCO<)L#Gi .iIB5 -29 D42 71 
W 

PC 
V24112"03 QjIr20G4 911/2004 29,94271 -31 :060 as .1 : 

1 
18 

1 
7 U. 

SLOFe059D001 31283KRO7 FHLMC POOL #GI-1409 -38,155 0200 PC 5120/2003 W112004 9/1/20134 38,15602 -39.60070 -1,45188 U. 
SLOF805DOW 3 

1 
330LFF2 FHUMC MULTICLASS MTG .100,002 4 00 PC 5/j/2003 9/112004 911/2GO4 190,602 42 _100.613 :38 -5 0111 2a U. 

SLOFOOS90W 31305HUC4 FNMA POOL 00545179 -381 8800 PC BQ7/2003 Q/I/20D4 
G,1,2004 38168 

-4 
1 
3 -3 115 U. 

SLOF6059000, 31385HVB5 FMMA POOL 90545210 -1,2432300 PC aa/2003 9/1/2004 91MOD4 1,24323 
.1 

35784 -11461 LL Poo #0655 
SLOFa05:0W 31385VWUB FNMA LMIC 383 -02,255 7300 PC 412312"03 9/112004 9111/2004 (12 255 73 -04,80269 -260698 LL 
SLOF805 000' 3139210FO FNMA GTD RE Pfr 2001-W3 -104,507 8800 PC 4130/2OD3 W1/2004 9/12004 10458788 -113.61954 -9,05160 LL 

SLOF605900(r 313gaAP92 FNMA GTD REM~C PIT 03W4-3A _37 
it 

7 5600 PC 7/3112003 P/l/2004 Q(112DD4 37 : 
11 
756 -3977959 -2 6e2 03 L 

St. F 05 GOT 31393CEY5 FNMA GTD REM C PfT 0344 Al 
_5 

4115/2 03 B" . D4 04 

9 

_~: :557 9500 
PC 

0 
9111120 5 5 795 -62,32181 -2:783 88 LL 

SLOF6 5 Or. 312:3KTH1 FHLMC POOLOGI-1452 278 9200 PC 911712003 91112OD4 91 /2004 5: :27'8 92 -5291071 -2.63179 St. 

0 60 OW 
I 

SLOF6059130(r, 3 2 3KVH8 FHLMC POOLOGI-1516 47 .6773700 PC MI/2004 911/2004 91112004 47,87737 
_50

:068 
69 

:2:391 32 St. 

SLOF0059OW 31371KDES FNMA POOL 90254001 -59 
'01 

73300 
PC 

12/8/2003 OV112004 911/2004 59,01 733 -6256759 3550 
28 

St. 

SLOF6059000r 3 
1 
385HVA7 FNMA POOL 90545200 -8908000 

PC 
9119/2003 9/1/2004 91 /2OD4 89060 

-08550 
-9490 St. 

SLOF605900(r. 3138SJD21 FNMA POOL #0545621 -115 065 7000 PC 51712OG4 0/j/2004 21112004 115,08570 -121,142 It -e 070 91 SL 

SLOF80590001 31385XTF4 FNMA POOL 00555950 .33,080 
0900 

PC ID/29/2003 
pllr2DD4 

9)112OD4 33 
' 
05009 -34,470 4D -1,39D 40 St. 

SLOF :0590001 311402CTR3 FNMA POOL 90725160 -e4 557 5400 PD 12r2312003 91112004 011120041 04 55754 -68,42091 31:83 37 St. 

SLOF 059000'. 3 402CZ.)4 FNMA POOL 00725345 .115 :892 :000 PC 3/1 en 04 9/1/2004 911/2004 115,89260 -123.412 D4 :7 19 44 St. 

SLOF00590W. 31402ODK3 FNMA POOL #0725600 .7:: :21 8DO PC 0116/20004 9/l/2004 S/l/20D4 7092198 -79,87867 _2.:958 69 St. 
SLOF6059OW 3~28GUHCII FHLMC POOL#ED4)227 ~3 50 1500 PC 4125/2003 ~0/11/2004 10/112004 3 :45 15 -3800471 .1 63458 LL 
SLOFS('590W 3 28GUK43 FHLMC POOL #129-0315 ~30 .5003200 PC 

4/25r2003 
0/ /2004 

1011/204 
3:.5000 32 -31 .80926 -1 .38894 LL 

S 0 1 1 SLOFS0591300' 31283KJOB FHLMC POOL :GI :,l I B5 A9,541 5100 PC 4r2412003 101' 
12OD4 

100"r2o" 
49 

.541 51 -51,391 IS -1,85007 LL 
LOF606900(Y 31283KR67 FHUMC POOL G 409 .41,7 :: 29700 PC 512=003 .11004 .112004 41 78897 A3,378 91 -158994 LL 

St. F 5 000' 31283KTHI FHLMC POOL#G 
1 .1452 

0 

7 

"0 PC) 

9/1 
7/2003 10/112004 

10/112OD4 

50 
70528 -53454 10 -2,85852 U. 

OOF :005990W 31339UFF2 FHLMC MULTICLASS MTG 1 :33. 14 
511 

03 
10/1/2004 0 1 

3 : St. .153 00 
PC 120 

1011/2 04 5 336 54 -159.78147 12444 03 U. 
SLOF605900(r. 31385HUC4 FNMA POOL #0545179 47,317 9100 

PC 
812712003 10/1/20D4 10/1/2004 27,317 91 -2059725 -2 7934 LL 

SLOFOUS90W 31385HVA7 FNMA POOL 00545209 -1 .0712400 
PC 

9/IW003 
1 
0/1/2004 

1 
011/2004 1,07124 -1,10539 -114 15 LL 

SLOF605WW. 31355HVB5 FNMA POOL 60545210 476,997 3600 
PC Blen-3 

111114 1111114 171 :11"1 . -1115 .1" 
Be 

.16.50132 LL 

SLOF6059OW 31385WOUB FNMA POOL 00555383 A :012 5600 PC 4/23f2003 
10/112004 1 

Gfl/2004 4, 012 IS 4189741 1410 LL 51800 P 101WOO ..7,B 13 ~l 
0 7 1 . . . 2 1 2: :88 SLOF:,05:00(Y. 3130216FO FNMA GTD REM :C Prr 2001-W3 .6g 1900 PC 1101213 4 

IW'11(I4 
1 

5 
Ill 44 7' 7,895 LL 

SL F 1 0 311:~IAP 
'2 

FNMA T. RE C PI () .-3A 2 /3 
'/2'03 

004 0/1/2004 
0791 

9 
30 

0 299 -2,01380 LL 
05 .LOF

.
.5.0001 3 CEY5 FNMA GTD REMIC Prr 03.34 At .7~ 1110500 PC 411 

5~2003 
IQ1lf2004 10/1/2004 72511 ~76 8970 02 .3,304 :7 LL B 7 C 

SLOFS05DDD01 31283KVHB FHLMC POOLOGI-1516 42~ :177 37101 PC 112112004 IG/l/2004 101 ;/2004 42,877 73 45,028 32 -2.150 9 St. 
SLOF60590W 313TIKOES FNMA POO1.#02GA00I 

_4 
3 9 600 PC 121W. 101V2004 

1 
01 r2004 43,6 

1 
938 .4024334 -2,62398 SIL 

SLOF60590W. 3 
1 
385JD21 FNMA POOL $0545621 -100,522 6000 PC W712004 10/1120(14 10/112004 

1 
0 622 :0 -105,831 45 -5.30885 SL I I go 9 0 9 5 13 1 

LOF:0059000 3 385XTF4 FNMA POOL 00555950 .50, 4,4- PC 1 =9/2003 1011/2004 1011/2 G4 500 : 94 4 -~3:" : 12 .2084338 St. 

SLOF 5 OW3i4D2cTR3 FNMA POOL #07251 60 
I', .~o 

400 PC 
12/23/2003 

101112OD4 1011/2DO4 51,63014 
_ 
4 88 -3 9 74 SL 0 605 14 N 3/IW0 1 

SL F :OW 3 02CZJ4 F MA POOL #0725345 -107 .055 9200 PC 04 1011/2GO4 101112004 107 :115 12 .114,85302 -6,99800 St. 

SLOF :059000', 31402DDK3 FNMA POOL #0725606 .71 .71608- 
P 

6/16/2004 1011/2 04 0/ /2004 71 
71 

a 08 -74,47287 27585 St. 

SLOF 059OW 3128GUHCO FKLMC POOL#Eg-072? .28,079 0300 PDO 4/25/2003 
1 
111 .1004 II/l/2004 2807953 -29.33 83 :1 :259 290 U. 

SLOF605000(r 3128GUK43 FHLMC POOL #E9 .0315 -287436800 PC 
4/25/2003 

1111,1004 
11/1 

1200.4 
26 

:743 B .27:943 .1 :1
:200 

33 LL 

SLOF805 :00(r 3~283KJ68 FHLMC POOL #Gi-ll :s 61,438 9800 PC 4124/2003 
. . . 

/2004 
1 ""0'4 

61438 
9: _03 

733 34 22- 38 LL 
1 1452 7 1111120 11111200 8:4 SLOF805 00(r 3 283KR87 FHLMC POOL OGI-14 9 -383 943 0 PC &2012 

13 
111112004 1 V112004 3839943 -37.78431 .1 .3 88 LL 

SLOFaO59OOO' 31283KTHI FH1.MC POOL#G- -54 :egO 20000 PC 0/17/2C.). (14 4 54'607 20 -57,05 55 .2. 835 LL 

SLOFOO690001 3 
1 
339LFF~2 FHLMC MULTICLASS MTG -151 110 0000 PC 51112OD3 IVI/20G4 1~1111/2004 151,11000 .157,46134 -6,35134 LL 

SLOF6059OW 31385HUC4 FNMA POO #0545179 
.3(14 

a2 
0 

PC 
8127/2003 11/112004 

1 
12004 30482 -39525 .304 LL 

00 SLOF805900(y 313 : :HVAI FNMA POOL #0545209 -902 25DO 
PC 

9/19R 03 
11/1 

12004 II/l/2004 90225 -.9840 -90 15 LL 
SLOF60590001 31 3 HVB5 FNMA POOL #054521 i,oga g5Do PC a1ar2003 11/1/2004 11/1/2004 

1 .098 95 .1 
2.28 -10131 U. 

SLOF 0 9 0. 31385MU8 FNMA POOL 90555383 .51,771 8800 PC 4/2Y2003 1111/2004 1111/2004 51,771 Be -53,93981 216795 LL 
SLOF66055900OW 31385XTF4 FNMA POOL 90555950 42,7987500 PC 

1 
0/29/2003 11/112004 1 111f2004 42,79875 44,59704 :1,796 89 U. 

St. F6059OW 3139216FO FNMA CTO REMIC PIT 2001 .W3 -877024200 PC 4 0/2003 1111/2004 ~'1'11,12 04 1710242 
'5
.294 le 7591 74 LL 

0 -3A .2 
.5 04 P 

7/3 120 
2' . 

:23 046 : 
1 . 
54224 LL SLOF605DOW 31393AP92 FNMA GTD REMIC Prr 03W4 

1 04 00 
D f3l/2003 1111/2004 D04 5D4 04 

28 SLOF60590OCr 31393CEYS FNMA GTD REMIC Prr GM4 At -54 1062700 
PC 

411512003 111112004 11 0 14.1 .27 
_56 

It 
7 
14 -2,51087 LL ~,,~12 04 

LOF 05900(r 83182CMZ3 SMALL BUSINESS ADMIN 03-20E 1 45,9856400 PC 3 12004 /2004 45.98564 .4598564 
0 
00 LO 

SLOF605 :00(r 3~283KVHB FHLMC PC-OL#Gl-1516 AO 490 900 PC 
1121/2004 1 I/i/20G4 11/1 

12004 40,49090 .42521 77 .203 .7 . 

SLOF605 000' 3 371KDE8 FNMA P OL 90254001 
.50

:372 
0 

PC 121W 03 1111/2OD4 1~,IIr2 04 50,372 OD -53,40219 .3,030 
1 

9 S SLOF60590W 31385JD21 FNMA POOL #0545621 .102 1052 W712004 11/1/2004 
1 

12004 
1 
0210521 .107 :,1:7 14 -539243 S 0 000 0 0 1~1)0 PC 

SLOFe05 DOV 31402CTR3 FNIVIA POOL .07211S. 
4 .

: 
1 

PC 12r23/2 03 11/112004 1111=04 46.691 11 -49 528 -2,794 SL 

St. F 0 9 0 31402CZJ4 FNMA POOL 90725345 -ID1.3. 32()D PC 31le/2D04 1111-W4 
JI'l 
- 

1 

.7 
21- - -1 14 29B 

34 
-8 9B4 02 5 

LO 

I 
POOL #0725 06 .81,932 0800 PC Oil e/2D04 

... 
/2004 

1 ", 
12004 51 

, 
93288 

8 
149 2: SL 

S 
OF8:05590000(r 3,402DDK3 FNMA - 5 :082 17 -3: 
0 2 H 1.004 1 . , 1 : SLOF 059000'314020PV6 FNMA POOL 725936 .102 023 9000 PC 912712004 11111101 111~1114 112::23 Sit -107,01 : 6 :1. .17 SL 

SLOF6059000 3 BGUHC9 F LIVIC POOL #FO-0227 -34 
' 
861 :000 PC 4/25t2OO3 121 121112004 34 61 0 -36,42956 1.56333 LL 

St. F6059000 3128GUK43 FHLMC POOL #EG-0315 28825 
700 

PC 4125/2003 2/1/2004 004 
28 
.82587 .3011 

1 
29379 LL 

SLOF:059000' 312a3KJ60 FH1-MC POOL #Gl .liaS -47,408 8600 PC 4/2412003 1211/2004 
1211/2004 

47 40888 4 17928 -1 77042 LL 8 
L F 050 (Y 312 3KR87 FHLMC POOL *GI Ai .370 2200 PC "20)'2003 i2i'll'2004 12112004 4137022 -492 :944 23 -1,57401 LL 

SLCOJF60590000tr 3 1 2:3KTHI FHLMC POOL #Gl :'1452 .47,782 38DO PC 9/17/2003 12IM2004 
1 
2/11/2004 47,78238 .50 .28349 -2,501 11 LL 

5/4/2005 

AYred P Sloan Foundation 
Tax ID No 

1 
3. 
1 
.23.17 .odii. it~d Co. 



GRAND TOTAL 62,707,33aes -641,0211,30490L~J .25P,0_0,22 

5/412005 

Alfred P Sloan Foundation 
Tax ID No 13-1623077 
Dodge and Cox 

SLOF605DOW 3133OLFF2 FHUMC MULTICLASS MTG A56,087 1800 PD 61112003 121112004 12/1/2004 156,0117 18 -102 .64772 -0,50054 U. r 
'LOF6059000'. 31385HUC4 FNMA POOL #05451 79 -19,360 5400 PD 8127/2003 1211/2004 12/1/2004 10,36054 -20,97593 A.615 39 LL 
SLOF6059OW 3`1385HVA7 FNMA POOL 10545209 -1,0825800 PD 9/10/2003 1211/2004 1211/2DD4 1,08258 -1,19704 -11530 U. 
SLOF8059000:31385HV85 FNMA POOL #0545210 .1,325 WOO PID aAI12003 12/1)2004 121112004 1,32586 .144809 -12223 LL 
6LOF8059OW 3138swoua FNMA POOL ODS55383 A6,4146 7900 PD 4/2312GO3 121112004 121112OD4 48,04679 417.975 00 -1,92821 LL 
SLOF80590001.31385XTF4 FNMA POOL #0555960 -58,000 5800 PD 1GI29/2003 12/1/20D4 1211/2004 60,00056 -58,35433 .2,35377 LL 
SLOF8059OW 3139216FO FNMA GTD REMIC P/T 2001-W3 A09,292 7800 PD 4/3012003 12/112004 12JI12OD4 109.2112 70 -118,75341 -9,46065 LL 
SLOF805DOW 31393AP92 FAIMA GTD REMIC PfT 03W4-a4 -32.328 9200 PD 7/31J2003 I2JIJ2OD4 12)1)2004 32,32D 82 -34,64520 -2.31 B 44 LL 
SLOF60500W, 31393CEY5 FNMA GTD REMIC P/T 03 .34 At -60,022 3400 PD 4/15n003 121112004 121112004 60 .02234 -62,80775 -2.78541 U. 
SLOFaO59OOO1. B3162CNA7 SBA BUS ADMIN GTD PARTN 03-20F -64,086 2800 PD WM003 12/l/2004 121112OD4 54 086 211 -54.08628 000 LG 
SLOF60590001 31283KVHB FHLMC POOL#Gi-1516 -42,482 1500 PD 1/21/2004 1211/2004 121112004 42,489 15 -44,62025 -2,131 10 St. 
SLOF00590OCr 31371KDEB FNMA POOL 60254001 -50,147 9800 PD 12/=003 12/112004 12/1/2004 50,14798 -53, 11341 69 -3,0`18 71 SL 
SLOFeO59OO(r 31385JD21 FNMA POOL #O54W2I -114,805 1300 PD 5f7/2004 12/1/2004 12/if2OG4 114,80513 -120,86828 -6.08315 St. 
SLOFOOS90001 31402CTR3 FNMA POOL 00725160 -53,0&1 43DO PD 12123/2DO3 12/lf2OD4 12JI12DO4 53,08143 -58 236 113 -3,17540 SL 
SLOFaO59DD(Y. 31402CZJ4 FNMA POOL #0725345 -03.721 1200 PD V16170G4 1211/2DD4 12/112004 93,721 12 -99.80201 -a,080 89 SL 
SLOF6059OW 31402DDK3 FNMA POOL 00725600 .74,165 1300 PD 5118=4 1211/2004 1211/2004 74,16513 -77,01585 -2,85072 St. 
SLOF0059OW 31402DPVG FNMA POOL 90725936 -110,503 2700 PD 01271201341 12JI/2OG4 12/112004 110,66327 -118,005 Oft -5,44170 SL 

19,553,371 29 -20,513,329 02 -059 .95773 

SLOFS059000: 912a28BRO U $TREASURY NOTES -390,000 0000 S 12r3/2003 11=004 119/2004 369,02500 -385,30781 3,71719 S3 
SLOFGOSgOOO: 91282TV82 U S TREASURY NOTES -55O.Ow 0000 S 41tIaOO3 1115/2004 11211r200,11 592,453 13 -ooves ia -IZ332 03 SL 
SLOF005DOW 91282aAGS U 8 TREASURY NOTES -2,GOO .000 OODO S NW003 i/21/2OD4 1/2WOO4 2,012,812 50 -2,018,515 63 .5.70313 SL 
SLOF6059DO01 91282aAT7 U S TREASURY NOTES -100,000 0000 S 4111/2DO3 ZWOD4 211112004 100,06875 -100,48437 48438 SG 
SLOF8059OW 01282W7 US TREASURY INFLATION INDEX NT -6550000 S 1/1512003 3/1112004 311WOO4 74505 -855 DO 9005 LG 
SLOF6059OW 389604AYU GENERAL ELEC CO NT -900,0000000 S IwDO4 YIMDN 3118r2M 051,12900 -912,14100 38,98800 S3 
SLOF8059000' 912827V82 U 8 TREASURY NOTES -10,000,000 0000 S 4/1112003 3/11/2OD4 3/16/2004 10.752,343 75 -10,91113,093 75 -243.75000 St. 
SLOF6059DDOI. 912828AF7 US TREASURY INFLATION INDEX NT -480,M 5000 S 4114/2003 3/1 V20134 3/16/2004 523,95279 -493,01430 30.93549 SG 
SLOF80590W. 912111211AG5 U 6 TREASURY NOTES A.000,000 DOOO 8 M912003 V112004 31lSQOO4 1,004,687 50 -1,009 .257 111 -4.57031 St. 
SLOF005900M 9129211AF7 US TREASURY INFLATION INDEX NT .452,821 5DO0 S 4/14/2003 3112r2OD4 3117r2OD4 5`14,081 33 -484,44045 29,01488 SG 
SLOF605GOOV, 91282W7 US TREASURY INFLATION INDEX NT -2990000 S 7115=3 3112/2004 311712004 33969 -29900 4059 SG 
SLOF6059OW 01282SM7 US TREASURY INFLATION INDEX NT 4080000 S 7/1512003 311=004 3/17/2004 40338 -40800 5538 SO 
SLOF00590001. 912825AF7 US TREASURY INFLATION INDEX UT -510 DOOO S 7/15/2003 3/`12120041 3/1712004 57923 -5`10 00 8923 BG 
SLOF5059000' 012828AF7 US TREASURY INFLATION INDEX NT 1 .008 0000 S 7115/2003 3112ROO4 3/1712004 1,144 a3 .1,00800 13683 SG 
SLOFeosooov. 912828AF7 US TREASURY INFLATION INDEX N'T -2,5880000 S 711512003 311212004 3117/2004 2,93930 -2,58800 35130 SG 
SLOF8059000' 91282aAF7 US TREASURY INFLATION INDEX NT -6320000 S 7/1512003 3/1212OU 3117/2004 944 D4 -83200 1 12 94 SG 
SLOF8059000: 91282&AF7 US TREASURY INFLATION INDEX NT -5380000 S 711512003 3112r2OG4 311712004 00a 70 -53000 7270 SO 
SLOF805900a 01282&AF7 US TREASURY INFLATION INDEX NT -2.4790000 S 7115nOO3 VI212004 3/17=04 2,01550 -2,47900 33650 SG 
SLOFOOSDOOO'91282aAF7 US TREASURY INFLATION INDEX NT -1 .`1413 ODOO 6 I/I5nOO4 3112r2004 3/17/2004 1,29815 .1.14300 15515 63 
SLOF6059000' 68731EAF7 TIME WARNER ENTMT CO UP SR DEB -275,DOO 0000 8 5tM003 311SQ004 3/19/2004 340,20025 U2,039 50 4,16075 SG 
SLOF6059OW 577778BLe MAY DEPT STORES CO DEB .200,000 0000 S 4114/2003 3/1MOO4 V2312004 272 e74 00 -249,35600 23,31800 SG 
SLOF6059OW OB4121BLO XEROX CORP SR NT -100,000 0000 S 61I9f2OO3 31=004 312312004 105.87500 -100,00000 5,87500 SG 
SLOF6059000' 370425RXO GENERAL MTRS ACCEP CORP NT -150,000 DOOO 6 411irIM3 3(19/7004 3124r2M 163,08300 -14655300 ia,530 00 BG 
SLOF6059DO01 7551 1 IAP8 RAYTHEON CO BDS -450,DDO 0000 6 5/912003 3123/2OD4 312ef2OO4 510,811 50 -514,79550 2,01000 SO 
SLOF00590001 200543BR3 DOW CHEM CO NT -250.000 0000 S V2712OD4 4/1512004 4/2012004 265,77000 -270,27750 4,50750 SL 
SLOF60590OOr 00423KAA9 BANK ONE CAP III PFD -300.000 0000 S 511WD03 4123r2OG4 412=004 388,08800 -420,14400 -32.05800 St. 
SLOF0050000'539830AFO LOCKHEED MARTIN CO GTD -375.000 WOO 5 9117)2003 Q3r2OD4 4r2112004 439,41750 449,W 25 -10,17375 SL 
SLOF5059OW 7551 1 IAP6 RAYTHEON CO BDS -50,000 0000 6 5/912003 4123/2OD4 4/28nOO4 63,e66 50 -57.19950 -3,533 DO SL 
SLOF8059000' 75511 1AP6 RAYTHEON CO BDS 400,000 0000 S 912912003 4/2312DO4 4/28nOO4 429,33200 -440,42000 -11,00800 St. 
SLOFW59OOO` 42222GAC2 HEALTH NET INC SR NT -250,000 0000 S 5rQQ003 4QWOO4 4/29/20114 298,04500 -305,17500 -7,13000 St. 
SLOFW590M 31331FAXD FEDERAL EXPRESS 90-1 CTF 1A .654 .280 3800 8 1/15/2054 4127/2004 4/3012004 626,02534 -645,75209 -19,72075 SL 
SLOFS059000'. 912028AG5 U S TREASURY NOTES -2,200,000 OODD S BQ912003 5f7/2OO4 511212004 2,20532813 -2,220,367 19 -15,03908 SL 
SLOFW59DDOr 9128211AGS U S TREASURY NOTES -00,000 0000 8 &=2003 5111120134 511212004 802 03125 -807,40111 25 -5,37500 St. 
SLOF60590001 (11128211AGS U 5 TREASURY NOTES -2,500.000 0000 8 8129/2003 (119120041 6/14/2DO4 2,603,417 97 -2,523.`144 53 A9,726 58 St. 
SLOF605900(r 260543OR3 DOW CHEM CO NT -100 000 0000 8 1/27/2004 8115r2OO4 8/18/2004 103,01300 -108,m 00 .5,09800 St. 
SLOF005DOW 912828AZ3 U S TREASURY NOTES .3,000,000 0000 S W/2004 5/1WOO4 0/2112004 2.891,132 81 -2,886,914 07 4,21 a 74 S3 
SLOF6059DOOI. 260543BR3 DOW CHEM CO NT -125,000 0000 S 1127f2GD4 6/2412OD4 &28n004 120.031 26 -13513875 -6,10750 SL 
SLOF6059000:88731EAF7 TIME WARNER ENTMT CO LP SR DEB -200,000 0000 S 5/912003 mwoi 1112=04 233,12000 -248,75000 .15,63600 U. 
SLOF6059000' 912828BK5 U 8 TREASURY NOTES -650,000 0000 S OfJO12004 7/1312004 7/18nOO4 04253510 -635,62500 3,91016 S3 
SLOF0059OO(T 8DB605AEI SCHERING PLOUGH CORP SR NT .50,000 0000 6 11/2112003 0/14/2004 G(17/2004 51,82660 -49,81550 20tt 00 SG 
SLOF8059DO(Y 806605AEI SCHERING PLOUGH CORP SR NT .25,000 0000 S 11/2112003 9/17/2004 9=0134 25,941 GO -24,907 75 1,03325 SG 
SLOF6059OW 806605AEI SCHERING PLOUGH CORP SR NT -50,000 0000 S 11/2112003 W4/2004 Qn9/2(X)4 52,11300 -49.81550 2,29750 SO 
SLOFOO59ow W?31EAF7 TIME WARNER EPfTMT CO UP SR DEB -250 000 ODOO S 5/9/2003 9/27/2004 913012004 30099250 -310,94500 -995250 LL 
SLOF60590W. 806605AEI SCHERING PLOUGH CORP SR NT .50,000 0000 S 11112M2003 10/4/2004 101712OD4 511,6141 00 -49,81550 1,79850 80 
SLOF6059OW 805605AE1 SCHERING PLOUGH CORP SR t1rr -500000000 S 11121/2003 I0/5nOO4 1018=4 51.62500 4981550 1.80950 SG 
SLOF605900V Q84`121BL6 XEROX CORP SR NT -200 000 0000 S 0119/2003 1017/200-4 1011312004 212,500 DO -200.00000 12,500 00 LG 
SLOF0059DDO'806505AEI SCHEMING PLOUGH CORP SR NT .75,000 0000 S 1`1121=03 1012712004 111112004 7835550 .74,72325 363525 SG 
SLOFa059OOO` 125,"IAAS CJT GROUP INC SR NT -225,001) 0000 S 4/l4f2DD3 11110001m 11110/2004 244,901 25 -245,05425 .15300 U. 
SLOF8059001Y M551AH7 AMERADA HESS CORP NT -175 000 0000 8 12/412003 11/17/2OG4 111220004 193,33125 -18776100 5,57025 SO 
SLOF6059000' D23551AH7 AMERADA HESS C04P NT -75,000 GDOO S 12/1212003 1111712004 ll=D04 02,85625 -111,040 50 1,01575 SG 

31,613,987 39 -31.547,904 15 -233.996 ?T 



SLOFW59000' 9 12828AG5 U 5 TREASURY NOTES ~%bvl) .000 0000 MT 812912003 713112OD4 7/31/2004 1,500,000 00 -1 .513,8116 72 -13,88672 SL 
SLOF6059000' 01282BAK8 U S TREASURY NOTES -10.000 .000 0000 MT _3/1112004 8/31,2004 8/31/2004 10.000.000 00 -10.053,125 00 -53.12500 St. 

11 .500.000 00 -11 .567,01172 -87 .011 72 

SLOFeO: :OOO', 3128GUHC9 FHUMC POOL 91194Tn7 -89,680 8000 PD 412512003 I/I/2OD4 I/I/2OD4 89,68080 -93,70242 -4,021 62 SL 
SLOFOO 000'. 3128GUK43 FHLMC POOL NED-031 5 -79,074 7500 PD 4/2512003 I/l/2004 1/1/2004 79,07475 -02,02385 .3,549 10 SL 

SLOF805 :000: 3,12 :3KJOB FHUMC POOL #GI-l IBS -63,324 5000 PD 4/24/2003 1/112D04 1/1/2004 63,32450 -65,68927 .2,38477 SL 
SLOF605 DOM 3 2 3KR67 FHLMC POOL iGi-1409 -78,205 2400 PD 5/2OQOO3 1/1/2004 I/l/2004 78,20524 -81,18071 -2,97547 SL r 
'LOF60590W. 31283KTHI FHLMC POOL 9GI-1452 -98,105 8600 I'D 

9/1 
712003 1,112004 1/1/2004 98,10585 -103,241 00 -5 .13523 6 

SLOF 0 :t0)OC` 313 2UFF2 FHLMC MULTICLASS MTG -251,828 2800 PD 5/112003 111/20004 lj/~12 4 251,82828 -262,4`12 04 -10 .58468 SL 
SLOF:055 W 3 337 

1 
KDE8 FNMA POOL 90254001 -60,278 1100 PD 121812003 111/20 4 

1 
1200004 6027811 -83,90422 -3,6261, 

SL SLOF60590W. 31385HUC4 FNMA POOL #0545179 .3610900 PD SQ712GO3 11112004 
I/l/2004 

361 89 .391 67 .. 1. SL 

SLOFSO5gO=. 31385HVA7 FNMA POOL #0545209 -6453100 PD 9/192003 11112004 11112004 84531 -93539 -9008 SL 
SLOF605900(r 3 

1 
385HVB5 FNMA 

POOL 
#0545210 -1, 

1 
823200 PD a/W003 11112004 11112004 

1 
, 
1 
8232 -1,291 32 -10900 SL 

SLOF6059000' 31385VAU8 FNMA POOL #0555383 .7 24 : 5300 PD 4rmOO3 
1,1 

12004 1"/2004 79,24853 .82,507 08 -3,31 a 53 SL 

SLOF0059OW 31385XTF4 FNMA POOL #D555950 
.1 

1 :: 

1 
8 0700 I'D 10/29/2003 i/l/2004 III/2DD4 114,18507 :1 ;::31114 41 4 79: 34 SL 

SLOFBOSDOW. 31392DVEO FNMA GTD REM~C Ptr D2,5, HA -36 OD4 3500 PD 5WOD3 I/l/2004 11112004 3aa,OD4 35 3 14 1 
1 

.12 :30 76 SL 
SLOF 0590OV. 31392EKZ2 FNMA GTD REM C Pfr -807 :775 

54 

1 PO 
515n003 

11,12004 
11112OD4 87,775 :4 

49 
50392 -1,72808 SL LOF 

:05900M 3 
1 
30218FO FNMAGTDREM;CPrr2 I-W3 0 

- 

: S 
00 

-117,421 020. PD 4/3012D03 11112OD4 111/2004 117,421 2 12750625 -10 .15433 SL 

SLOF6059DO(Y 31393AP92 FNMA GTD REM 
C 

Pfr 03W4-3A .34 .75a 3700 PD 713 
1/2003 

I/WOO4 1/112004 34,75837 -37 .25120 -2,49283 SL 

SLOF0069000' 31393CEYS FNMA GTD REMIC Pfr 03-34 Al -52,734 3400 PD 411 
5/2003 

IJI/2DO4 
1/1 

r2OD4 62,73434 -55,181 54 .2,44720 SL 

SLOF:OSOOOM 12180PAG7 BURLINGTON NORTHN SANTA FE 001 -Z 100 
6500 PO 

I Z2r2DO3 111652004 1115=04 2, fOD 55 .2,80678 -50623 SL 

SLOF 05DOW 91282W7 US TREASURY ;NNFLAT :ON :NDEX NT -2,0202000 PD 
11151"0, 

l1i5J'2OO4 "IS/2004 2,02020 -2.020 
2D 

000 :G r 
'LOFOOSDOW 912828AFI 

US 
TREASURY FLAT ON NDEX NT 4368000 PD .5/200 

1/1 
612OD4 i/1512DO4 43080 -43880 

000 
G 

SLOF605DOW 91282aAF7 US TREASURY INFLATION INDEX NT -1,0440000 
PD 1/1 

512003 111512004 
i/l 

512004 1,04400 -104400 
0 
00 SCI 

SLOFOO59OW 3128GUMCO FHLMC POOL NE94r227 -a3,453 9800 PD 412512003 211/2004 2,112004 6345398 -68,29949 -284551 SL 

SLOF80590001 3120GUK43 FHUMC POOL #E9-0315 

_71,861 5500 
PD 4/2512003 2IM004 2/I/2DD4 

7 
1:581 5 -750 9 3 :225 35 SL S 

POOL IG1 :1115 -6 702500 PD 4r24f2OO3 
0 

1 a 0 1 LOFS059000' 31203KJ66 FHUMC 21112 04 2/ 12004 65,57025 -ee:08188 809 244854 SL 

FHUMC POOL 
1 

-5' :'38 900 P 5nO/2OD3 211/2004 21 12 04 57,e3l) 90 -59,83188 -2 0208 SL 6LOFeO5:,000' 31203KR67 
XG g 

7 
0 1) 1 SLOF005 00'31283KTH1 FHLMC POOL OGI-1452 

_70 . 
922 0700 PD 

oil 
712003 2/1/2004 2/1/2004 70,02207 -74,63440 -3,71233 SL 

SLOF605POW 3t339LFF2 FHLMC MULTICLASS MTO -227,507 70W 
PI) 

5/lr2DD3 VV2004 2/1)2DD4 227 507 7D -237.07013 -9,50243 SL 

SLOFS059000' 31371KOES FNMA POOL #0254001 -1114,138 4700 PD 12/812003 2/l/2004 2ilr2OO4 64:138 47 -67,99680 -385833 SL r 
'L F 0 9 0 

- 
3~385HUC4 FNMA POOL #054517" -3638700 PD 8/27/2003 2/,f2OD4 2/~/2004 36387 -39423 -3038 SL S 

0 0 5 0 0' 

g1l 

SLOF805900(r 3 385HVA7 FNMA POOL #0545209 -850 3400 PD 912003 21112004 21 /2004 85034 -94095 -91 :1 :L 

SLOF605 :000' 3138SHVB5 FNMA POOL #05452`10 1 189 0500 PD 8/81200 2/112014 211/2004 I'm 05 29067 10
. 

2 L 

S 1 60:513 LOF805 000' 31385YOU8 FNMA POOL #0555383 44 4 3 2200 PD 4123120033 
.1

.004 211/2004 54 46 22 -6;: 162 82 -2,60040 SL 

LOF60590001 31385XTF4 FNMA POOL 00555950 -60:510 6900 PD 10/29/2003 2/1/2004 2/ 12OD4 089 -6305403 -2.54334 SL 

SLOF605900(r. 3 
1 
392DVED FNIVIA GTD REMIC PfT -329.225 5000 I'D 502103 211/2004 211/2D04 32 22550 .340,29828 -1 

1 
0727 SL 

SLOF805900(r 3`1392EKZ2 FNMA 9TD REMIC P/T (1248 FLA -75,414 4800 I'D 
..

.3 
211/2004 2/j/2004 

7::414 48 -76,89920 -1 :484 782 St. 

SLOFW5WW. 3139218FO FNMA GTD REMIC Pfr 2001-AG -N 4 9800 PD 
413WD03 

21$)2004 
2jjj2OD4 

9643098 -104,77829 
-, 

34731 SL 

SLOF8059000'. 31393AP92 FNMA GTD REMIC P/T 03W4-3A -23:973'8) 7500 PD 7131/2003 21112004 21112004 23:978 75 -25,89848 1:719 73 SL 

SLOFS059000'. 31393CEY5 FNMA GTD REMIC PIT 03-34 Al -51,768 7500 PD 4/1512003 2/1/2004 21' 12'04 51,76875 -54,171 14 -2.40239 SL 

SLOF6059DW 314D2CTR3 FNMA POOL 00725100 -83,093 3900 PD 12F2312003 2/1/2004 21112004 83,09339 -88,06601 497202 St. 

SLOF8059000.13 
I 
2 :GUHC9 FHUMC POOL #ED-M7 ID4 1 0 1100 PD 4125/2003 311/2004 311/2004 

104 le 
-108,831 08 4:670 93 SL 

SLOF6059000'3 
1 
2 GUK43 FHUMC POOL :Eg-0315 -180:2639 3200 PD 4/25/2003 3/1/2004 3/112004 180,2390 1352 -18832897 -8,00965 SL 

SLOF6059000' 31283KJOB FHLMC POOL GI-1185 -74,002 
0400 

I'D 4/24/2003 311/2004 3/112OD4 74,90204 -7769918 -2,79712 SL 

SLOF6059000' 31283KRa7 FHUMC POOL OGI-1409 -72 5e4 910 PD 
5r2W 

03 3/1/20134 3/112004 72 584 111 75 3 : 7 .276087 SL 
a 

g1l 0 a . I 
: 
65:62 88 

-4'202 67 SL SLOF8059000' 3`1283KTHI FHLMC POOL t'Gl-1452 -81,430 1700 PD 712003 3/112004 31112 04 1 430 7 9 4 

SLOFSO59W0, 31283KVH8 FHLMC POOLAG 
I 
- 
1 
516 -99,279 BODO PID IJ2V2OD4 3/1/2004 311/2DD4 99,27980 -104,25937 -4,97951 SL 

SLOFS059000' 3 
1 
33QUFF2 FHUMC MULTICLASS MTG .277 240 0200 PD 5/1120 3 3/1/2 04 3/1/2 04 277,24002 -28889276 -11,85274 SL S .0 0 1 0 1 

-101,19365 -5. LOFGO59000' 31371KDEB FNMA POOL #0254001 5 :451 6700 PD 12/a/2003 3/ 120 4 3/ /20004 95,451 07 74201 SL 
0 SLOF0059000'. 31385HUC4 FNMA POOL #0545179 -5404100 I'D 8/27/2003 311/2OG4 31112004 54641 -59200 45 59 SIL 

SLOF6059DW 313a5HVA7 FNMA 
POOL 

00545209 1 :218 71,00 PI 9119nD03 31112OD4 31112004 1,2087 
1 _I 

.33751 -12890 SL 

SLOF6059000' 3138SHVB5 FNMA POOL 00545210 
1 
7073 00 I'D SW003 3/~12004 3/1/2004 1,70731 -1,60470 -157 3: SL 

SLOF80590001 3138SWOUS FNMA POOL #0555383 8159 OWO PD 4/2312003 31 12004 311/2004 
81,59880 

-85,01581 -3,4 
1 
09 SL 

SLOF805go0a 31385XTF4 FNMA POOL OD555950 :86 :2283 4400 PD l(b2g/2003 3/~/2004 3/11/2004 
86,22344 

.89'&47 
52 -30240 SL 

SLOFBO59O0Or 31392DVE9 FNMA GTD REMIC Prr 411,714 3000 PD 5rMDD3 3//2004 311/2OD4 411,71430 -425,501 
41 

13: 847 i8l SL 

SLOF605OW 31392EKZ2 FNMA GTD REM;C Arr 02-50 H4 
-88' 

1 

015200 
PD 516nOD3 

3/I/2OD4 
Vi/2004 8e,101 52 -87 79004 

_1,895 
12 SL r 

- 
398794 -7,48768 SL 'LOF005900(Y 31 39216FO FNMA GTD REM C PIT 2001-W3 .80,500 2600 PD V3012003 3/112004 3/112004 8850026 

SLOF6059000' 31393AP92 FNMA GTD REMIC Prr 03W4.3A -27,902 5200 PD 
7/3 

1/20 3 311/20D4 311/2004 27:902 52 '29,903 65 -2,001 13 SI. 

SLOF60590001 31393CEY5 FNMA GTD REMIC P/T 03.34 Al .03,083 1500 PD 4/15/2003 3/1/2004 3/l/2 04 03,08315 -65,98 : 67 2 g2 52 SL S 1 5: 90 
LOF60590001 31402CTR3 FNMA POOL #0725100 .91 .870 3000 PD 12123r2003 3/1/2004 .112' 91 7 3 07,38 6 4 

78e 
SL 

DD4 
:I 

LOFBO59DD0` 3128GUHC9 FHLMC POOL NE9-0227 .91,214 7800 D 4125r2OO3 4'112004 4/1/2004 9 
2 

104 780 :95,305 19 4 
' 
09041 SL 

SLOF8059OO(Y 3128GUK43 FHLMC POOL NEO-0316 -1 17 .4le 9300 PD 4125/2003 411 
OD4 

4/~12(""` 11 .7:411 03 -122,68093 -527000 SL 

SLOF:059001r. 31283KJBB FHLMC POOL :111 111 4124/2 03 4/112004 4/ 12004 9 081 04 -1:1.743 75 -3,68271 SL .:: :, 0400 PD S ::1 

LOF 059000' 31283KRO7 FHLMC POOL G 4 PD MOr2OO3 4/1/2004 4 MO :0 5 0 all 402040 -34482 S S 
L 02181200 

1 1 9960730 _4

: 

9 

LOF005900M 31283KTHI FHI.MC POO XGI-1452 -04,e5 
00 

PD 9/17/2003 41 12DO4 4; .0044 4:6:2 2 : 
54 
4: SL 

SLOF60S OO(r 31283KVH8 FHUMC POOLNG,-, 518 A24,450 78 
0 
PD 1121/2004 41 /2 04 4`112004 12445078 .130.69276 -a,241 :. L 

SLOF605:0001 31339LFF2 FHUMC MULTICLASS MTG 4D5,163 70000 PD 51112003 4/11/20004 41112004 
400 

3 ;6 423.23533 -17 
.07 1 

7 SIL 

SLOFeO5:OOO1 3;371KDEO FNMA POOL #0254001 -144 .470 7300 PD 12/=003 411r2OG4 4'lr2OD4 144:4,670 3 .153 
1 

a 

1 
55 

_8
.690 82 SL 

SLOF005 00013 3:5HUC4 FNMA POOL #054517 : -3 
93400 

PD S/27/2003 4/1/2004 411,2004 
3ag 34 

-40010 -3082 SL 
69 SLOF505"OW 3 

1 
3 SHVA7 FNMA POOL 0054520 -802 SOW PD 9/1912003 4/l/2004 4/1/2004 88250 .954 

4a 
-91 92 SL 

SLOF8059DO01 3~3:51-IV85 FNMA POOL 0054521 .1,2055500 PD a/812003 4/1/2004 4/1/2004 
1. 
20555 

_I 
'31a 69 .111 14 SL 

SLOF50590001 3 3 SVOSUB FNMA POOL 00555383 -09135 ::DO PD 4/23r2DO3 4/1/2D04 411/2004 99,'135 88 -1,13287 19 415131 SL 

SLOF0059OW 313$SXTF4 FN A L 905 5950 _133 :493 
00 

PD 
I 
Or2912 03 4/1/20 4 4/l/2004 133,49359 - 0449 -5 SL S M 0 411 9:: 

S 108:92 M PO 04 "' W LOF0059000' 31392DVE9 FN AGTDOEMICIP/T 4830264600 PID 5WOO 3 12004 411 r2OG4 4830 645 4 27199 10 :245 54 SL 

L F 059OW3i392EKZ2 FNMA GTO REMIC PIT 02-58 M -108 971 2400 PD 
5/512 03 

4/l/2004 4/1/20G4 7124 
-1 

11 ileal .2,14537 St. 

SLOF6eO59OOO1 31392i6FO FNMA GTD REM:C PIT 2001-W3 .142
. 
248 8400 PD 4130/2003 Q ;12 4 4/112004 142,248 84 .154:562 20 -1 31342 SL 

SLOF6059000' 31393AP92 FNMA GTD REM C PIT 0 -357449400 PD 7 1/2003 4//2OD4 4 ;~/2004 35.744 94 .3830852 .250358 SL 
3-34-Al -6 :004 8100 PD 411512 03 4/112OD4 .72301 24 .320643 SL SLOF6O59ODO1 31393CEY5 FNMA GTD REMIC P/T 0 

9 0 
4 12OD4 60,09481 3W4 

SLOF60590W, 31402CTR3 FNMA POOL #0725160 .104 
, 
0204400 PD 12/23/2003 411/2004 4/112OD4 1804.020 44 

1 
10,24541, -61224 D7 SL S 

POOL 90725345 :1 
3,IW 

41 12 D4 
4/1120 

1 
691,104 1110426 12.127 57 SL SLOF6059000' 31402CZJ4 FNMA :11 

'
:711 :410 PO 

D04 0 '4 
1 :1 

512 0 D 7 7 16 SLOF8059000' 3128rUHC9 FHLMC POOLOEG-0227 4 5 500 PD 412512003 511/2004 111D.4 84:9 5 85 "237 99 :7 3 8 14 L 

,LOF00590001312:GUKA3 FHLMC POOL SE9.0315 -129 D31 0500 PD 412 003 5/1/2 04 51112004 129 
.93 1 

5 .135: 6'2 82 5:893 7 L 

LOF6O59OOO` 3 2 3KJ5G FHLMC POOL #GI-1185 
-, 
092170300 I'D 4/2412003 

511/2004 Ui,2004 1 
0921 703 .113,295 

0 
4,07857 LL 

SLOF60590DO 31385MUB FNMA POOL 1110555383 -1 D6 :549 2800 PD 40312003 51Ir2OO4 -~-O .4 1-.-928 111,011 03 -4,461 75 L 

SLOFeO59O0O` 3139216FO FNMA GTD REM~C PfT 2001-W3 
.109,0 

12 380D PD 4/3012003 5/112004 5/112004 
1 
09,012 8 

' . 
-9,43638 LL 

SLOF6059OW 31393CEY5 FNMA GTD REM C Prr 0-34 Ai -57,582 
:4DO PD 

4115/2DO3 5/1112004 5/12004 57,582 94 -00,25515 :2:672 21 LL 

SLOFaO5WOO` 31283KR67 FHLMC 
POOL 

VGI-i4D9 
1 
574 200 PD 5/2012003 51 /2 D4 51 /2 D4 :1.674 92 

-g5 
059 08 348414 SL S 6 0 

LOF6059000'31283KTH1 FHLMC POOL*GI.1452 -:,853 2 00 PD 9/`1712003 5/112'D4 .'112004 
5 
86 

20 
.100881 10 501784 SL 

0 SL F 059000'31283KVH8 FHLMC POOL#GI.1510 -121,226 4000 PD WV2 G4 5/1/2004 5/1/2004 12 
1:223 

40 .12730866 -e 0 0 28 SL 

SLOOF :059000 31339UFF2 FHLMC MULTICLASS MTG 454,470 7800 PD 
511 

120003 51lr2OO4 51112004 454 .476078 473,57276 .1 
g
: 
101 98 SL SLOF60590001 3137 1 KDES FNMA POOL 40254001 

.11 
9 233 34DO PD 12/812003 5/1120134 ~~120134 119,23334 -126,40597 -7 .17263 SL 

SLOFSOSWOO` 31385HUC4 FNMA POOL 80545179 4815700 PD 8127/2DO3 511/2OD4 51 12D04 461 57 .50008 -3a 51 SL 

SLOF6059000' 3138SHVA7 FNMA POOL *0545209 
_1 .043 

98 
0 PD 9119=03 5/112004 

6/1/2004 
1,04396 

1 , 
21 11125 SL 

0 10120/2 0 1 SLOF6059000'31385HVBS FNMA POOL :0545210 

.1
.407020 D 8/B/2003 511 12OD4 5/112004 1~467 62 :l:,,02 92 .13530 SL 

00 P SLOF :D 900 31385XTF4 FNMA POOLMISS595 -95 400 99DO PD 0 3 51112004 5/112004 95 .40099 .99 .4 _1 :00 7112 SL 9 P 
5WO03 5/112 04 511/2004 573 .7el 70 :' 

, S 

SLOF 05 000' 31392DVEO FNMAGTDRE CpfT -573,781 7000 0 
0 

4.3,08 2 19 29 2 L 

SL F 05 0 0 31392EKZ2 FNMA GTD REM!C Prr 0248 HA .812097600 PD 
5/&2003 

5/112004 5/11/2 04 81,20: 70 -82 SO : 
58 

5 2882 SL 

0 6 g 0 

1/2 
OD4 

33 
35 58 35'. 

7 
:1 

2 

rLOFGO59OOCr 31393APP2 FNMA GTD REM C P/T 03W4-3A -333565800 PD 7/3 003 511/2004 5/ f2O . 4 87 2 :3'9 9 SL 

SL0F6OSWOO 31402CTR3 FNMA POOL 1110725160 8 6200 PD 12r2312003 5/1/2004 5/1/2004 
106, 

66462 304783 -638321 SL 

SLOF6059000r 31402CZJ4 FNMA POOL 00725345 6,7:5040 D 31IGQOO4 5/112004 5/~/20Gl 167 .57076 :',7'8 44 3 22 _10 872 48 SL 32 00 p Sm 4 
' 7 SLOF6059000' 113162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 44 4 4 :0' P 

0 003 
51112004 S/ /2004 4,64n 48 44,43248 0 00 SG 

SLOF6059000' 3128GUHC9 FHLMC POOL *Eg-0227 .110 018 3300 PD 4/25/2003 dfl/2004 SfI12OO4 
I 1 

0 
18 33 -115,57897 426054 LL 

SLOF6059OW 3128GUK43 FHUMC POOL #EM315 940635800 PD 4 512003 6/1/2004 6/112004 94 
06358 

:9 2 5 42 4,22184 LL 

SLOF8059000'. 31283KJ68 FHLMC POOL :G1 14185 :94:942 3800 PD 4/t224/2003 S/i/2004 611/20014 9494238 9: 
, 
4:7 89 .354551 LL 

SLOF6059DO01 31283KRO7 FHUMC POOL G,
:, 

09 -69,029 2100 PD 
SnO12 

3 611/2004 ennoG4 69,02921 -7 
5556 

-262635 LL 00 
04 df~Q 04 310 :337 70 32 :' 

.0 

OD SLOF0059OO(Y 3`1339LFF2 FHLMC MULTICLASS MTG .310 337 70DO PD 5/l/2 3 .1120 
0 

3 
3' 
15' 13 43 

8' 
ILL 

SLOF605:DW 313 :5YV6U8 FNMA POOL #0555383 -824637600 PD 4/23/2003 61112004 61 /2004 02 .4637
. 

-85,1116 .3 .3 .453 17 'L 

SLOF605 000' 3 
1 
3 20VE9 FNMA GTD REM :C 

Prr 
.31 040 91000 PD 

5rMOO3 
611120134 8/l/2004 

3 
1 048 

10 
.32,092 33 .1,D44 23 LL 

SLOF6059OW 31392i6FO FNMA OTD REM C 
Prr 

2001-W3 
_I 

1 
8: 
984 200 PD 

4130/2003 
8/112004 (VI/2004 11898402 12928455 -1029903 LL 

SLOF605900(r 31393CEY5 FNMA GTD REM IC Prr 03-34 Al -60,561 8800 PD 4/1512003 01 1/2004 
6/1/2004 60, 

561 88 -63 
, 372 

33 .2 
, 1 
045 LL 

SLOF60590001 31283KTHI FHLMC POOLOGI-1452 -92,220 9600 PO fill 7r2003 &112004 61laOG4 9222096 
.97 048 1 

5 -4 :27 19 SL 

SLOF6O59OOO'3i283KVH8 FHLMC POOLOGI-1510 
.1 
072 

ig 
3400 PD V2112004 01112004 6/112004 107219 34 

_11 
2 597 06 -5 

377 
72 SL 

SLOF6050000' 31371KDEB FNMA POOL 00254001 -905398800 PD 12/812003 6/112004 6/ 12004 90539 88 -9508842 -5 44e 54 SL 

SLOF60590001 31385HUC4 FNMA POOL 90545179 -3743400 PD 8/27/2003 611/2004 6/112004 374 34 40557 .3123 SL 

51400,05 

Abed P Sloan Foundation 
Tax 10 No 

1 
3~1623877 

Dodg. and Cox 



SLOF6059OW. 3138SHVA? FNMA POOL#0545209 -873 OBDO PD Q/19/2003 611/2004 6/112OD4 07388 .96700 -93 12 SL 
SLOF6059D= 31385HVB5 FNMA P0OL#OS452lO -1 .220 78DO PD 8/aF2003 611/2OG4 611/2004 1,22078 -1 33332 -11254 SL 
SLOF605900(r. 31385JD21 FNMA POOL #0545021 -159.482 1300 PO 5f7l2OO4 811/2004 6/1/2004 159,48213 -107,88372 -8 .42159 SL 

SLOF :059D= 31385XTF4 FNMA POOL 00555950 -627 1000 PID 1012M003 6111/2D04 6/l/2OD4 02,704310 -a :339 83 26 553 SL 
SLOF 059OW 31393AP92 FNMA GTD REMIC Prr 03W4-aA -29:70440 3800 PD 7131/2003 W /2OD4 611/2004 20,740 a -351 

87332 
:2 :1332 94 6 

LOF6059DO(r 31402CTR3 FNMA POOL#0725100 -64 450 PD 12123/2 03 Of /2 04 01112004 84,04450 
S 

1 1 0 09 
94 .5065 4 SL 

000580000 PID 
., 

: L SLOF805WW 31402CZJ4 FNMA POOL#V25345 .107, WIWI,. .1.004 811/21304 167, 
008 

50 -1,,842 42 0 835 as a 

SLOF6059DO(Y. 83le2CNA7 SBA BUS ADMIN GTD PARTN 03-20F -36 
' 
305 72DO PD OW003 8/112004 0/112004 38,30572 -36,30572 

Goo 
SG 

SL F 059000 
3 
12BGUHCO FHLMC POOL NEO-0227 -395071500 I'D 4125/2003 7/1/2004 11/2004 39,50715 41,27880 :1,77165 U. 

SL00FSOS90W. 3128GUK43 FHLMC POOL #F."315 -05,648 9500 PD, 412512003 7/1/2004 ;1112OD4 85 e4a 95 -80,493 
1 
2 3 .844 17 LL S 0 1 

LOFOO59OO(Y. 31283KJ8a FHLMC POOLOGI-1185 .58,855 1800 PD 4124/20 3 7/1/2 04 71;f2004 56,05518 -58,97837 202319 LL S 
54731 5800 I'D 

5120/2 0 7, 13 a 
LOFOCSBOW 31283KR67 FHLMC POOL#GI-1409 - 003 7/112 04 /2004 54,731 56 -58,8 D2 2 : 2 36 LL 

S 4r23r 7/1 1 SLOF6059OW 31339LFF2 FHLMC MULTICLASS MIG -230:088 3200 PD 511/2003 7/112004 7/112004 23608832 -246,00932 -9,92300 U . 

SLOF:0590W 31385VOUS FNMA PCK)L#0555383 -69,8 :: 7500 PD 
2003 

""" 
71 r2OG4 09:989 75 .7281 38 -2 M 63 LL 

LOF 05DOW 3 
1 
39216FO FNMA GTD REMIC Prr 2001-W3 -ile.2 8800 I'D 

4/30/2003 
7/If2D04 7/1/2004 110,25888 

.1 
28:3226 54 _I 

0
:083 08 LL 

SLOF 0590047313 3CEY5 FNMA G REMIC Pfr 03-34 Al -772 31 00 PD 4/1512003 7/112004 71 12004 77:283 19 
_80.869 al 

-3,58042 
SLOF :05DOW 

31 
2: 3KTHI FHUMC TPDOOL #01-1452 -85:7875 89800 PD 0117/2003 7/1 r2OO4 7/1WOO4 05775 

88 
-90,28571 4,48983 LSLL 

SLOF:05:00a 31283KVHB 
FHLMC 

POOL NG 
1 
.1 516 -W 820 0900 PID 112112004 

7' ~120"4 7' 
11/2 00,626 09 -90.970 :3 434484 SSL S MA P W 

LOF.05,00M 3~37,11<DE8 FNMA POOL 025001 -79,345 5500 PD 121 003 71 12004 71 1200OD44 79,34555 -84.118 8 4 :773 13 L 
SLOF 05 OW 3 38 HUC4 FN C-OL #0545179 -4864300 PD =7/2003 7/112004 711/2004 46643 -50535 -3892 SL 
SLOF6059OW 3138 :14VA7 FNIVIA POOL 00545209 0 9500 PD 9/1912003 7/1/2004 711r2004 

1 .05498 .1, 
10740 -11242 SL S 9 1 

a HV85 FNMA POOL#0545210 :45824 44DO PD 8/612003 SLOF605 OW 313 00 7/1/2004 ;,/;/2004 1 .48244 -i .aiq 10 -13668 SL 
LOF80SQOOlX 3 385JD21 

FNMA 
POOL 1110545021 -169 .114 54DO I'D 517/2 4 711f2004 /2OD4 Ieg,iI4 :4 -17804001 -8,931 37 SL 

SLOFB05Q= 31385XTF4 FNMA 
POOL 

#0555950 54 985 :1100 PD 1012WOO 7/112004 7li/2DD4 5419858,1 :57 298 93 -2.311 12 SL SLO 1 3 3 

FSOSOWOI 31393AP92 FNMA GTD R2MIC PIT 03W4-3A :33: 34 00 PD 7/31120033 7'112004 7/1/2004 11. 4 11:111 21 -2,3763. 1311. 
SLOF605DOW 31402CTR3 FNMA POOL#0725180 -79,899 1200 PD 

12123/20D3 
711 12004 7/WOO4 

7' 

.

." 
12 

~4 
"15. 41 146 SL S .1 _a:581 

LOF805000M 31402CZJ4 FNMA POOL $0725345 314838800 PO 31182OD4 711/2004 7/l/2004 131 :4. . . -14.. .1492 
3 04 

SL S 4 S 
SLOF:0500W 31402DDK3 FNMA POOL 00725808 -108 :462 544800 PID 6/lenOD4 

7/1/2004 
7/if2OD4 108,462 48 .112 3 

151 
4,169 03 L 

LOF 069000' 90783WO UNION PAC FIR CO CTF 2000-1 -17,027 00 PD 4 "MD03 7/1 Of2004 7'10/20U 
17 

-21 :8073 96 4,G48 42 U. 
02754 SLOF6059OW 12180PAG7 BURLINGTON NORTHN SANTA FE DOI 4,4376000 PD 12=003 7/1512004 711 .004 4,437 :0 -550 08 '069 

46 
SL 

SLOF5059OW 3128GUHCO FHUMC POOL #Eg-gn7 .42624080 I'D 4125r2003 81112004 A/i/20D4 42 
.624 a 

-44 :537 13 1, Oil 45 LL r 
,LOFOOSQOOIY 312eGUK43 FHLMC POOLXEG-0315 -M:338 330'0 PD 412512003 81112OD4 &/112004 54,338 33 .58.778719 -2,438 

as U SLOF605ODDOC 31283KJO8 FHLMC POOL 
#Gl-, 

185 -53,9424-0 Pl) 4/24/2003 811/2004 
8/1/2004 

53,964240 -55,956 Si -2,01441 U. 

SLOFS05WW 31283KRO7 FHLMC POOL #G,-,409 -39,547 9300 PD 570/2003 WIJ2OD4 afIf2OO4 39 547 D3 41,05261 -1,50460 U. 

SLOF6050000' 31339LFF2 FHUMC MULTICLASS MTG .162,810 7800 PD 5/l/2003 811/2004 811/2004 
1 
62 :810 78 -169 .85392 -0,64314 U. 

SLOF60590= 313S5VV6U8 FNMA POOL#0555383 -5B 148 7300 PD 4/2312 03 all/2004 81~12004 5 .14873 -eO,583 71 -2,43498 U. 

SLOF505DOW 3132216FO FNMA GTD REM IT 2001-W3 .99:302 4000 PD 4/30/20003 8/112004 81 /2004 9:,302 46 -107,89: 33 .8,59587 U. S M;C P .1..0 

L F6050000' 313gaAP92 FNMAGTDRE CPrTO3W4-3A 
- 
23 34 0 PD 3 81112004 8/112DD4 3239034 -34 .71 76 .232342 LL 

SLOOF6059DO(Y. 31 393CEY5 FNMA GTD REMIC PIT 03-34 Al _:4:7e as' D 411 SrIO03 811/2004 all/2004 84 : 755 
6 _81

: : :l 15 -3:1133 1 LL 

SLOF60590001 31283KTHI FHLMC POOL #Gl 
1 
452 -64,520 6700 PD 9/17/2003 81~/2004 811/2OD4 .,520 .7 

_.7 , 
92 _3 377 2: SL 55 W P a 

SLOF605900M 31283KVHS FHUMC POOL #G 
1 
:,516 -54,326 0300 PD t/21/2004 at r2ol;4 8111:2004 

54 
32003 -57,05f 77 .2 724 a4 SL 

SLOFaO59OW 3137iKDE8 FNMA 
POOL 

#0254001 -69,9" 5400 PD 12/812003 SlIr2OO4 81112004 69,94454 .74,152 14 _41:207 60 SL 

SLOFSO50000' 31385HUC4 FNMA POOL 90545179 -3794000 PD 5n7/2003 611/2004 0/112004 37 
0 

41100 .3168 SL S .8 5 P 88: 4 

SLOF8059000' 313:SHVA7 FNMA POOL 00545209 
- 

3300 D 9119/2003 a/il2CG4 WI/2004 33 -97907 -04 34 SL 

SLOF :0590001 
313 

5HVB5 FNMA POOL 00545210 -1,231 
1 
900 PID 8=003 8/WD04 Slil2OD4 1,23819 -13 01 -11396 SL LOF 

05900(Y 31385JD21 FNMA POOL #0545621 .103,224 
0100 

PD W7120" 81' f2OO4 8/1/2004 103,22 01 A08:6575 653 .5,45152 SL 

SLOF6059OW 31385XTF4 FNMA POOL $0555950 -40,774 9900 PD 10/2912003 .12004 811/20D4 48,77409 -50.82506 -2.05007 SIL 

SLOFOOSODOO', 31402CTR3 FNMA POOL $0725160 -033507900 PD 12n3r2OO3 811/2004 81lr2OO4 13 :356 71 -67,14830 -3.791 51 SL 6 P 1 00 (VI/20 al' . '0 a 4. 

SLOFSO590017 314O2CZJ4 FNMA POOL 90;25345 .107.900 4000 D 3/ 612 4 G4 004 7,8043 as 114 .90128 -7,00088 SL 
P .5 0 64 19 S 1 :02 66 0 P I I LOF605900U

. 
314(12DDK3 FNMA POOL 80 25606 -74 

0 
D 8116=41 61112004 a/ 120134 74 02 .77 7789 .287523 SL 

SLOF605GOOOr 3 28GUHC9 FHLMC 
POOL 

:ED-0227 48 796000 0 4/25QO03 01 12004 Q/1W004 40,87060 
1 
:07 2: 1 94 U. 

LOFSOSPOOM 3128GUK43 FHLMC POOL 
Eg_03 

15 5052 7 00 PD 4/2512003 01112004 9/1/2004 50.52 70 -6279857 -22 787 LL 

SLOF6059OW 31283KJ66 FHUMC POOL #GI-l 185 29:9482 70100 PD 4/2412003 01112004 911=04 29,9482 71 .31,060 Ba -156 
- 

1 
7 LL 5= 

SLOF6059000', 312B3KR67 FHLMC POOL OGI-1409 .3B,i55 0200 PD 
003 

211/2004 S/lf2OO4 38,15502 -39.00870 -1,4~1 U. 

,LOF :05900(r 3 ;339LFF2 FHLMC MULTICLASS MTG 190,602 4200 PID 51112003 WI/2OG4 9/1/20D4 190,00242 -198,61388 1 LL 

SLOF6059DO(Y 3 3:5HUC4 FNMA POOL60545i7og 
-381 

6800 Pl) 
W7r2003 

WI/2004 91112OD4 3 168 41353 -31 85 U. 

LOF 059OW 31 3 5HVB5 FNMA POOL#064521 .1 .2432300 PD 8/a/2003 911/2004 9/1/2004 
1 . 
24323 -1,357 84 _l146i LL 

SLOFOOSDOW 31385VMUO FNMA POOL 00555383 -a2,255 73GO Pl) 4/2312003 QlIr2 WI/2004 6225573 -a4,802 69 
-2 

600 :60 LL 

SLOFOOSGOOO' 3139210FO FNMA GTD REMIC Pfr 2001-W3 -104,567 8800 PD 4/3012OD3 9/;/2004 R/l/2004 104,5678 -113,81954 .9051 LL 

SLOF005000CY 3~393AP92 FNMA GTD REMIC PIT 03W4.3A 37,1175600 PO 7 112 3 9/j/2OD4 W112004 37,117 
5: 

-39,77959 .268203 LL 

SLOF0059OW, 3 393CEY5 FNMA GTD REMIC PfT 03-34 Al :59 557 9500 PD 4//315/200003 a/ /2004 G/l/2004 59,55795 -62,321 81 -2:763 88 U. 

SLOF 0 :00 31283KTHI FHUMC POOL#G~-11452 .5 27 92 0 PD 
9/17/2003 

911/2004 gf~1201)4 51 1 -5291071 -2,63179 SL S 3 .7 :2 ;1 

1.02055 OOOC 31283KVH8 FHUMC POOL #G - 510 -407 :0787 7000 PD 1/21/2D04 91112004 a/ /2 04 6 
7 
37 -s' :06' 23 1 32 SL 

SLOF0059OW 31371KDES FNMA POOL #025-4001 .590173300 PID 
1 
2/W003 011/2004 911/2004 50,01733 -62 .7 :99 :3'550 26 SL 

SLOF60590001 31385HVA7 FNMA POOL #0545209 
_89

. 
.000 

I'D 9119/2003 911/2004 911/2004 
as a - 

855 - 490 SL 

SLOF5059DO(Y 31385JD21 FNMA POOL :0545621 
7000 

Pl) 517/2004 91112OD4 
9/1/2004 

115.08: 700 -121,91 4260 
_a 

079091 SL 

SLOFaO59OO(Y 31385XTF4 FNMA POOL 0555950 -33 080 
09W 

PD 
1 
0/2912003 91112004 911/2OD4 33,08009 -34,47049 13 04 SIL 

SLOF505900(Y 31402CTR3 FNMA POOL 90725100 -04,557 54DO PD 
12,=003 

9/1 f2004 911/2004 84,55754 -68,42091 :3:8:3 307 SL 

SLOF60590001.31 4(12CZJ4 FNMA POOL 00725345 -115.892 :000 PD 
3/lenOO41 

911/2004 91112004 1 15,692 60 .123,412 D4 .7,51944 SL 

SLOFOOS90001 31 402DDK3 FNMA POOL 00725606 .76,921 
800 

PID 8/16/2004 S/l/2004 9/~/2004 78,92198 .79,874867 -295669 SL 

SLOF6059OW 3128GUHC9 FHUMC POOL #ED-M7 3 4501500 PC, 4/25nOO3 1011/2 04 101 /2004 38,450 15 -38,08 71 :1334 58 LL 
00 -1 SLOF6059DOO' 3128GUK43 FHLMC POOL :EQ-0315 :360 500 3200 PD 

4/25nOO3 I 
011/21>04 101/2004 3 60 32 -31 .BBD 20 .1 .360 D4 LL 

5/201200 8 SL F 0590OU 3 
1 
2 :3KJOB FHLMC PO L GI 105 -49,541 5 ;00 PD 4/24/2003 iO/l 12 04 

1 
0/ 12004 490:5401 51 .51,39158 007 L S 

0 a 
9 1 

0 
1:1 

.41,7880 00 PD l .004 LOF505 DOV 3 2 3KR67 FHLMC POOL NG 
1 
409 3 

1 
IOM/2004 41,78897 -43,37691 89 94 LL S 10/1/2 1 1 _Z6M 

LOF605 :OW 311263KTHI FHLMC POOL AG1-1452 .50,705 
2800 

PID SM712003 004 0110004 150.79529 -53 
4'4 - 

IL 

SLOF605 OW 3 339LFF2 FHUMC MULTICLASS MTG .153,338 54M PID 511/2003 10/11200-4 101 12004 53,33654 159781 47 -B.414 03 LL 

SLOF805900V 31385HUC4 FNMA POOL #0545 
1 
79 .27,31791 

0 
PD a,27f20O 101lr2OD4 

1 
Oll /2OD4 27 .317 91 .29 .5 725 .2,27934 LL 

S 00 8:97 SLOF80590001 31 38SHVA7 FNMA PCOL#0545209 -1 .071 240 PD 911912003 101112004 1011/2004 
10 

124 -1,1:5 39 .11415 LL 

LOF60690001 31385WB5 FNMA POOL 90545210 -178,907 3600 
PD 

81812003 101112004 IW112 4 17 9738 .195 .49888 .1650132 LL 

SLOFSO59OO(Y 31385WBUB FNMA POOL #0555383 -45,012 $600 PID 4/2312003 
1 
011/2004 101112004 45,01250 4689746 -1,884 :0 LL 

SLOFOOSGOOO' 3139216FO FNMA GTD REMIC PIT 2001-W3 -89,865 ISOO PD, V3012003 1011/2004 
101112004 8986515 

-97 e44 13 -7 
778 

5 LL 
SLOF60590001 3 ;393AP92 FNMA GTD REMIC Pfr 03W4-3A -2007019- 

- 

7,3 
1=03 10/~~ 1011/2004 28,07919 

.30'0"2 Be 
Z013 :0 LL 

SL F 0 900 3 3 :3 EY5 FNMA GTO REMIC PIT 03-34 
Al 

.72.511050 PD 411 5/2 3 1 01 12004 
1 
0/11/2004 72 

1105 

-7 :7 02 :3.304 7 LL 

,LOOF:05,,00(,r 3 
1 
2 3CKVHa FHLMC POOL OGI-1518 4287773000 PD 1/21/20004 r2004 lO/ /2004 42 :5877 73 455 : 2: 32 .2,15069 SL 

43,6193500 PD 
0 
0 SLOFSOSOOOO' 3137 1 KDE8 FNMA POOL 90254001 12/812 03 10//2004 IWI/20(I4 43,01936 -40,24334 :2 3123 :: SL 

SLOFSOS9000, 31385JD2i FNMA POOL 40545621 .100,522 60 0 Pl) 
5r7/2004 1011/2004 1 

0/1 /2004 
1 
0052280 .105,83145 5. 0 St. S 1 9 

00 

0 9 13 . I 

S 0 1 1 ~J,S3 _5 :3 0 LOFBOSGOW 3 385XTF4 FNMA POOL #0555950 -50,094 400 Pl) IOl79nOO3 10/112004 lQflf2 04 50: 14 1 -53 2 2 43 38 SL 

LOF6 $9000' 31402CTR3 FNMA POOL 00725160 -51,030 1400 PD 2123/2003 01112004 1011/2004 014 4:7 as -3: 8974 SL 

SLOFOO59OW 31402CZJ4 FNMA POOL 90725345 .107,855 9200 PD, 
3/1 

612004 
1 
011/2004 1111004 11115512 -114 . .13 .2 00 SL 

SLOF60590DO 31402DDK3 FNMA POOL #072560B .71,716 0800 PD 81I6f20 1011/2004 
1 
0/,12004 7 

:, 
18 .8 74 472 e7 -2,75859 St. 

00 
3 
3 :3 2 920 LL SLOF605:OW. 312 :GUHCO FHLMC POOL #EB-0227 _28.079 6300 PID 4125/20043 11/1/2 04 111112OD4 2807 63 :2 1 5 S 

c POOL *EO-0315 _28 743 5 :0 PD 

1111 5 
':'94 1 20033 LL LOF805 OOM 3 2 GUK43 FHLM 

0 
4125/2 3 120004 11/1/2004 28,749 8 .27 : 11: 

SLOF OSOOO(Y 31283KJO8 FHLMC POOL :GI 1085 -81.438 9 00 PD 4/2412003 111112004 11/112004 61 .43 11 13:131 34 .2,29438 U. S :I 
LOF:0590W 31283KRO7 FHLMC POOL G 

14 
9 -363994300 PD 5/20/2003 II/l/2004 11/1/2004 

."': 43 
.37 

7"4 31 
-1 .38488 LL 

SLOF8059DOO: 31283KTHi FHUMC POOL 4GI-1452 .54,607 2000 P0, 
9/1 

7/2003 11/1/2004 il1lr2OG4 5400720 -5746555 .2 85835 LL 

SLOF:059000' 31339UFF2 FHLMC MULTICLASS MTG 
.1 
51:ilO 0000 PD 

511 
/2003 ii/l/2004 1111/2004 151,11000 .157.481 34 -6,35134 LL 

SLOF 059000' 31385HUC4 FNMA POOL 0054517D 3848200 PD 8127,2003 
1111 

12004 1 IlIr2O14 
le" 

12 -39528 .3044 L 

SLOF6059000 31385HVA7 FNMA POOL #0545209 -902 2500 PD 9110/2003 11/112004 
'i'l 

/2D04 
902 

2 
-. .a 4. .961 LL 

SL F 0 :00 313:5HV85 FNMA POOL #0545210 00 PD 8/8/2003 
1 ill 

12 04 
1 1 

0 9 : -1 20026 
~l 
01731 U. 8 P 6 1 

0 a 5 -1'0" P LOF005 000'3 3 SAWS FNMA OOL #0555383 .51 771 :' 
00 D 

4123nD 3 1 1/1/20004 1 ~ ; 1, r'2000.44 51 1'711 Wa .1 .2 6 95 LL 

SLOF80590001 31385XTF4 FNMA POOL 00555050 427907500 PD 
1 
0129/2003 1111/2004 ll/~120134 42,798 75 -44,59764 .1,798 09 LL 

SLOFaO59OW 31392$6FO FNMA GTD REMIC PIT 2001 -W3 -07,702 4200 PD 430/2003 111112104 
11, 

12014 .7,70242 .95.294 10 -7,591 74 LL S I 
T -3A 

1", 
4 SLOF605900C, 3 393AP92 FNMA G D REM :C P/T 03W4 -21,504 0400 I'D 7131f2003 /2004 004 21 :11 0 13.04121 1,54224 LL 

:1 ..17 14 LOF6059OW 3 
1 
393CEYS FNMA GTD REM C PfT 03-34 Al -54, 1 DO 2700 PID 4/15/2003 111112104 1111/2004 

. 
10827 

a 
-251087 LL 

LOF6059001Y 83182CMZ3 SMALL BUSINESS ADMIN 03-20E 1 -45,985 84DO D 5WO03 /2 04 04 41 4 45,98564 000 LG 

SLOFSOS90001 31283KVHB FHLMC POOL OGI-1615 -40,490 0000 PD 
1 
12112004 

111112004 
1111/2004 

40 
40* 1.1 42.521 77 -203087 SL 

SLOF005gOw 31371KDEB FNMA POOL :0254001 -50,372 0000 PD 1210/2003 11/1/2004 11/112GO4 50372 0 ~53 402 19 -3,03019 S 

So 1 JJ, ;/2004 a I I SLOF0059OW 31385JD21 FNMA POOL 0545621 -102,105 2100 PD SF7/2D04 11/l/2004 111 102,105 2~ -107:4897 84 5,39243 SL 

L FMOCW 31402CTR3 FNMA POOL *0725160 40,091 1100 PD 2123/2003 1111/2004 12OG4 40 9 11 521 :2,794 17 St. 

SLOF6059000 314D2CZJ4 FNMA POOL #0725345 .107 3323200 PD 3/1512004 111112104 1 0 117 3 2 
.,142

.634 4 .402 SL ,~12 14 :3 2 3 _B'.00 17 S M . 1 9 1 .. ;I 

LOFSO5QOO(Y 31402ODK3 FN A POOL 90725eOB 2 611612004 /2004 r2 04 01 2 88 2 .3,14929 SL DO 

3 00 
PD 9/27/2004 1111/2004 

Jill 

0 

102. :3 
3 
go 69 

_5 065 79 St. 
S 
OF OSBOW 31402DPV6 FNMA 

P 
L *0725936 -1 ~2 /2004 2 

'98 

L 
6 

107 9 

SLOF6059000 3128GUHCO FHLMC POOL #ED-0'227 -34 881 80M PD 4/2512003 12/1/2004 1211/2004 34 Be 1 80 .3642513 .1 .56333 LL 
00 P 2 1 1 40 , S OF605900(r 3128GUK43 FHLMC POOL NE9-0315 28,8258700 

PD 
4125/2 3 

1 

2jJ 
/2004 12/112004 28125 87 -30:1 19 66 -1,293 79 L 

SLOF6059000' 31283KJOG FHLMC POOL 
'G, 

185 -4740688 D 4 4120DO03 12/1/2004 2/ /2 04 47: 111 49,17920 .1,77042 LL 

SLOF6059000' 31283KRO? FHLMC POOL #G, :"409 4 3702200 PO 512W003 
J2jJf2D94 

2)Jr20004 4 
, ~' . 22 

Z,944 23 -1,574 01 LL 

SLOF6059000, 31283KTHI FHLMC POOL #G 
1 .1 452 

-4; :782 3800 PD 911712003 171112004 1211/20D4 47,78238 -5028349 .2501 11 LL 

5/02005 

Aifred P Sloan Foundetlon 
To. ION. 13-1623877 
D.dg. and Ca~ 



GRAND TOTAL 62,707,33aGS .64,028,3049OW- 20JD$0.22~' 

514/2005 

AJIr .d P Slon Foundstlon 
T. ID N. 

, 
3-1 V3.77 

.0. nl 
... 

SLOF6059000: 31339LFF2 FHLMC MULTICLASS MTG -150,087 1800 PD 511 003 ~2111/2004 12/ /2 G4 I 
, 

08718 -1132,647 72 -0.56054 LL 
LOF605 :,OOM 3,i385HUC4 FNMA POOL 9054517 -193605400 PD 8n7'/22003 2/ /2004 

1 
211.'004 ::380 54 -20,97593 -I,alS 39 LL 0 .1 

: 
1 1.0 

-1,19794 38 LL Bl. FOOS W 3 385HVA7 FNMA POOL #054520: 0025800 PO QllQf2003 2/1/2004 12/112OG4 8258 
SLOF:,059DOM 3~385HVBS FNMA POOL 90545210 -1,325 8800 PD 81812003 121V2 04 12/1/2004 1 

3258 
.1,44809 -12223 LL 

SLOF 59000' 3 385WOU8 FNMA POOL 90555393 46,1346 7900 PD 412312003 
1 
211120004 12/1nOO4 4e,o4o 7: 479760 -1 92821 LL 

SL F8059DOO' . 31385XTF4 FNMA POOL 00555950 
.56,000 5600 

PD 10/2912003 1211/2004 12/ ;/2 15 :354 303 -2' 
353 

77 LL 
0 

1 1 
0- 0- - :,7~3 41 -0,46065 LL SLOFOOSDOW, 3 392leFO FNMA GTD REMIC P/T 2001-W3 -109,2D2 7600 PD 4/3012003 1211/2004 21 12004 109 2:2 78 1 

SLOF:0590W 31393AP02 FNMA GTD REMIC PfT O3W4-3A -32,328 $2000 I'D 7/31/2 3 2/1/2004 2/11200-4 32,32682 -34154 2 -231844 U. 02234 0 P 21jr2OO4 21112004 a 3 
: 7 

S 
aw SL F 05900(r. 3`1393CEYS FNMA GTD REMIC PIT 03-34 Al -60 D 41151200003 1 0022 4 -62 80' 7: -2:785 41 LL 

,LOF :05900(r 83le2CMA7 SBA BUS ADMIN GTO PAR7N 03-20F -54 :0 : 2 00 I'D 003 12/1 12 4 12Jlr2OO4 54,08: 2: 4,0-28 000 LG 
L F 059OW 

3 
1283KVHB FHLMC POOLOG1-1516 42 4: 18500 I'D 

1/21/2004 1 
.11,0004 121 ;/2 04 42 .48 1 -44 

'
.2025 -2,131 10 SL 

0 00 LOF6059OW 31371KDES FNMA POOL 00'254001 -5 :8141111 PD i2mr2 03 12/l/2004 21 12004 50,1479 - 31 4 -3 :018 71 SL 
20 86a 8: 0 a ' ' a SLOF6O50DDOl 31386JD21 FNMA POOL #0545621 .114 

05,300 
PD W,2004 12/1/20 i2JI/2DD4 114,805 13 _I 2 -60 315 SL 

SLOF0059OW 31402CTR3 FNMA POOL #0725180 
_53 

0514300 PD 12/23/2003 121112004 12/1/2004 5308143 5 23a 83 -3 
. 
17540 SL 

SLOF805DOW 314D2CZJ4 FNMA 
POOL 

#0725345 
.93

:72 
1 
1200 PD 31, GnOO4 

12JI/2004 12/1120134 
93 :72 

1 
12 :909,802 01 -80-089 SL 

'00 121,120 1 1, .:. SLOF:O 9007,11412DOVK.3 F14MA POOL .;256. -71 
'8' 1300 PD 

.1
.004 

1 

11104 111.1 :~ 71115 13 -77,01585 -2:850 72 SL .LOF O:DOW 314.D, F .1,0~ 0 P r 
-110,00500 -5,441 79 L NMA POOL #0 25936 .327 . D 9127 N 04 211 327 

19.653 .371 29 -20,613.329 02 -959,957.73 

SLOF:05:0= :112828BRO U S TREASURY NOTES :3 01 :00 00 12rMD03 1/6120134 ItgrIO04 38902 0 -3 5,30781 3.71719 S3 
2 0 00 85 SL F 

0 
OW 912827V82 U S TREASURY NOTES 

55 
000 

ODOO 
4/11/2003 ~/15/2004 /21/2004 502:4553 io -6114,785 18 -`12,332 03 SL r 

: 
1 

-2,018,515 63 -5,70313 SL 'LOF6O DOW 282aAG5 U 8 TREASURY NOTES .2,000 8/29/2003 /21/2004 1/26120014 2,012 .6 250 
SLOF80590001 9128211AT7 U S TREASURY NOTES 

-1 
00 :000 0000(ol S 4/1 1/2D03 ZWOD4 211 1 r21004 iOD.96: 

7' 
-100,45437 4:4 3 SO 

SL F 5 
- 

91 
282aAF7 US TREASURY INFLATION INDEX NT -855 GODO 8 1/15/2003 3111/2004 3/1 OnOD4 74 05 45~ 00 

- 
.5 L. 

OF:059DW 30 3/1112004 W612DO4 251.129 
0 -91 

2 14' 3., .. 
0 

SLO 
0 9OO(Y

. 9804AYO GENERAL ELEC CO NT -900 0000000 S 
IIWO04 0 

loo 
-SLOF6059GOO.' 91282TV82 U S TREASURY NOTES -10,000,000 0000 S 4111/2003 

3/iWOO4 
3/18/2004 10.752,343 

75 -10995093 75 
-243,75: 

00 
~L SLOF 

0 DOW :12828AF7 US TREASURY INFLATION INDEX NT -480,0026 5000 S 4114/2003 
3/11/2004 

311812004 523,95270 493. 
ol 
430 30,93841 SO 

, 
0 :051) 1 5 

r 

00 5 8129/2 3 311V2004 31 On -1,009 .25 
1 

-4,570 
1 

L F 6 OW 21328AG.5 U 8 TREASURY NOTES -1,000. 00 DO 
00 

1 OD4 I .OD4 .687 0 78 3 L 
SUOF5O ::DOa :12828AIF7 US TREASURY INFLATION :NDEX NT 452,621 5000 S 4/1412003 3111212004 3/17/2D04 614,061 33 -484,44045 29,014 :: SO 
SLOFSO OW 

I 
282&AF7 US TREASURY 

INFLATION 
NOEX NT -2990000 S 7115/2003 N 2/2004 3/17/2004 33959 -29900 40 SG 

SLO :0 :0 
7/151200 

7/2 46338 40800 5 38 SO 1 LAT:ON 7115noo S F 5 W. :12828AF7 US TREASURY INFLAT 0 :NDEX NT 4080000 5 3 3/11212004 
3/1 004 LOF 

05 OW 
2825AF7 US TREASURY INF N NOEX NT -510 DOOD s 3 3/ 2/2004 Y1712004 57923 -51000 6: 23 SO 

SLOF6O59OW 
91 2829AF7 

US 
TREASURY INFLATION INDEX NT -10 : 0000 7115r2 3 3/12/2004 3117/2004 1,14463 

.1 
.00800 13883 SG 

SLOF605DOW 91282aAF7 US TREASURY 
INFLATION 

IND NT -2:5' 000 7/1 51202 
3/12/2004 

311 7/2004 2.939 30 -2 . 
a 0 

351 30 SO 
EX a 0 00 5 00 2 SL F 5 OW91282aAF7 US TREASURY INFLATION INDEX NT -832000 S 7/15/200 3112rl004 3/17/2004 94494 -83200 

1 
1 94 SO S 

0 So 9 N 
- 

T 0 

5/2 

33 Vl2r2004 3/17 0 60876 7270 SG LOF:059DOO' 9~2828AF7 US TREASURY INFLAT:O N -536000 S 7/1 00 1 -53600 S 0 9 0 ~ND 
T 0 1 31 712 04 2,81550 -2,47900 33850 SG LO 5 10 2 2 U TREASURY INFLAT N NDEX N -2.4700000 S 7 ~5/2 03 3/1212OD4 S OFSO 

3117/20004 1,29815 -1,14300 15515 S3 /2 04 L F 5:0000" 2:2aAAFF77 US TREASURY INFLATION INDEX NT -1,1430000 S 11 5/2DO4 3112r2OD4 
SLOF 0 gooo' :8731EAF7 TIME WARNER ENTIVIT CO LP SR DEB .275,000 0000 S W/2003 3/116/20D4 3/191204 34a.200 25 -342 :039 50 4,16075 BG 

8 5 
7 

0 - 27267400 .249 350 DO 23,30 00 SG SLOF805DOW, 77 78BLO MAY DEPT STORES CO DEB -200,000 00000 8 4/14/2003 ViOn D4 3/2 
SLOF:05990wl 954121BLO XEROX CORP SR NT 1 0 Goo 000 a 

8/jqn003 31 W004 
3/2312DO4 

105
:875 00 

_I 
DO 0 0 00 5 00 SG 

SLOF 05 OW 370425RXO GENERAL MTRS ACCEP CORP NT 
-1 
500000000 s 4/11/2003 311912004 3/24/2004 163.00 00 .146:5053 :0 8::,30 000 BG 

SL F8059000'755111APO RAYTHEON CO BOB 450 
0 
00 0 IS 5/QQ003 312312004 3128/2004 510,811 50 -514,795 0 

2
.Ole 0 so r 

0 000 412012004 265,77000 -270 277 :0 4,607 :0 SL L F:05DOW 260543BR3 DOW CHEM CO NT -25000 V27=04 4115/2004 

SLOF 
0 

-300000
.0 

W 3 /2 0 0 59000', 05423KAA9 BANK ONE CAP III PFD 00000 
5/1 4 

312 04 4r2al2OD4 
3' 

6 
00 

420,144 0 .32, 
05: 70 

SL 
SL F0059000. 539830AFO LOCKHEED MARTIN CO GTD -375.000 0000 S 9/171200003 4/23/2OG4 4/2812004 43::04817 50 449,59125 -10,17 5 SL 
0 

swoo 

004 
53.We 

50 
-57,19: 60 .3 .53300 SL SLOF :05900a 76511 IAPO RAYTHEON CO BDS .500000000 S 9/29n003 V2312 04 4/28/2OD4 

429,33200 440,42 00 
_ 
11,08800 SL SLOF 059000' 75511 IAP8 RAYTHEON CO BOB .400,000 0000 S 3 4/2312004 4/2ar2DD4 

SLOF60590001 42222GAC2 HEALTH NET INC SR NT .250.000 0000 S 513012OD3 VM004 V29/20D4 298,04500 .305:175 .10 _-7 :1 01 IL 
413 02534 -045752 9 1 :.728 75 S SL 8059OW 3~3321FAXD FEDERAL. EXPRESS 98.1 CTF IA _564 2 6 3800 S 111512OD4 4127120134 

DO4 62 :3 
22 .36 19 _1 0 OFS05 

-2,200:000 0000 S a/2 12003 5f7/2004 r 
0 66 

912 
51io/2004 2,20: 25 13 2 0 7 3906 SL L F 9000'9 28 I&AGS U : TREASURY NO ES ,,2rl 

.807,4DO 25 -537500 SL SLOF80590001 01282aAG5 U TREASURY NOTES 8129/2003 5/1 1/2OD4 2r2OG4 802,03125 
26 5 SL 

6 
-800'000 DOI 8 ell V2004 2.503:41,7 .17 -2,523,144 53 

_ 
ig 

. 
7 LOFOO590W. 912828AG5 U S TREASURY NOTES -2:500,000 0000 S 8129nooll &WD04 

1030 3 0 -108.ill 00 
_5
.098 00 IS SLOF6059000' 260543BR3 DOW CHEM CO NT 100,DDO 0000 S 1/27/20 6115/2004 611=004 

SLOF6059OW 
9 
12828AZ3 U 8 TREASURY NOTES ~3 000,000 0000 

S 
819/2004 allef2004 812MOD4 2.891,132 81 -2,886 914 07 4,21874 S3 

.125,000 000 6 12 6/29QOD4 129,031 25 -1 35 
1 
3 7 

-e 1 
750 SL LOF805 6 543BR3 DOW CHEM CO NT /2712004 6124 004 5:00M. 2 a 0 

-248,750 

S 1 

5/g/2003 71712DO4 ;,11212004 23312000 a .5. 15 :80 DO LL L 0 
OW 88731 

EAF7 TIME WARNER ENTMT CO LP SR DEB -200,OD0 000 s 'an 
3,938 OFO 

_650 0 00 

004 
004 042.53 18 -a3 625 0 1016 S3 rL F 0590OCr. 912B28BK5 U S TREASURY NOTES 00 00 6 ion 00-4 7/113/2 04 

1/21MI2003 91 4/20114 9/17/2OD4 51,82'5 50 4::815 500 201100 SG SLOFa 5AEl SCHER~NG PLOUGH CORP SR NT :50.000 0000 8 , . 1 
6 0 005GOOD' 80660 0 H 0 R r2003 9/17r2OO4 9/22r2DD4 25.04 
loo 

-24,90775 1,03325 SG SL F 0 9 0' 0 SCHER NG PL UG C RP S NT 
25 000 

GOOO S _4 
0 a 5 00 1 

IN 
.50 

. 
00000 

11/21 
12003 On 12004 QQ912004 52113 00 9,81550 2.2 750 SG SLOF6050DO(T :OW68605SAAEEI SCHER 0 PLOUGH CORP SR NT 00 S 

3 12 9/30/2OD4 300 99250 -31 .9450 5 LL SLOF605900(r 88731EAF7 TIME WARNER ENTIVIT CO LP SR DEB -250,000 0000 S 5,qr2DO SQ7 OD4 0 a 
SLOF605:0001 :05 0 1 S HER:N PLOUGH CORP SR NT -50 00000 0 S 11121/2003 10/412004 11217/2 D4 51 : 14 00 409815500 U95 500 BG S 0 So OW 08:0&AE1 0 

10/5/2004 
1 
0/8120134 51 :025 00 49.81550 1 ::Dg 50 SG L F 5 SAE SCCHER N(G3 PLOUGH CORP SR NT -50 : 00 0000 S 11/21/2003 

10/1312004 212 
SOODO 

.2000000 1 
2 

0000 LG SLOF(1059000' 954i2lBLO XEROX CORP SR NT 
.200 

. 
000 0000 S 

alig/2003 IOf712OO4 4 
SLOF0059OW 806605AE1 SCHERING PLOUGH CORP SR NT 

-75'000 
0000 S 11/2WO03 10127/2004 11/112004 78,31, W -7 

. 
72325 3,1935 25 SO 

SLOF 0 :0 12 5 ~AAO CiT GROU INC SR NT -225 ODO 0000 
S 

4114 003 11110/20D4 IlllenOD4 244,901 25 -245,05425 -15300 LL 
a /2 

lir I S 
1214/200 

'M 
~712 14 ".0 _.l 1 15 75 L Foo: 000' 0255: AH7 AMERADAP 12/12r2003 I'll 

0 
1~ 1.1231.1%1 22: AST.71~1 00 5m:70 25 

0 00. 3 H :: CORP NT -1 100000 712004 SO LOFSO59DOO` 023551AH7 AMERADA HE C-RP-T ;:.o .. O.Do 3 
311,513,9137 3V .31.847,964 18 -233.998 T7 



't CVRFTY'R 
'L0T4TMpWpffl; MO-911 I - 

I 

SLQF605W00r 912878AG5 U S TREASURY 14111 - 5129/2 03 7/31/n2OON4 7/31/2004 1 .50 
Wo - 

-1,513,80a 72 -13,8BO 72 

SL 

OLD 
U S TREASURY NOTES 0 SIL FWSIXXXX 912628AK8 W W MIT 3/11/2004 WV2004 85112004 10,000 000 00 -12 112 125 12 

12 12 11,500,000 00 - 0161 172 

SLOF6059DOU 3128GUHC9 FHUMC POOL #ED-M7 -8 080 0 PD 4 512003 111/2004 11112004 11.1130 10 -131 42 -4 021 B2 St. 

SLOF6059OW 3128GUK43 FHUMC POOL #EB-0315 -7::60874 750 
0 
I'D 4//225/2003 111/2004 1"12004 

7. .74 
75 -92:6'223 85 -3: 54910 St. 

SLOF00590 3 
1 
2 3 6 FHLMC POOL #GI-l 185 -03.324 5000 PD 4/24/2003 111/2D04 1/1120 4 63.32450 

a5,0 
:9 27 23 4 477 St. 0 SLOF6059000

.1 
31 

2:3KKJR867 FHLMC POOL AGI-1409 7 2 524 0 PD 5/2012003 1/1/2004 lli/2004 78,20524 -81 .1 071 :2:0875 7 SL 00: 04 

SLOFeOSGOW. 31283KTHI FHUMC POOL #GI-1452 :9:: 105 BOO 
0 
PD 9/17/2 03 111/2004 ~,1112 D4 98.10585 -103,2421 08 -113523 SL 6 

0 0 PD 611/20 3 11112 G4 1120004 251,82828 -2e2,4l 
94 1 .

: 0 LOF8059OW. 31339LFF2 FHUMC MULTICLASS MTG -251,82828 
a 00 0 8486 

S 

SLOFW52001% 31 371KDE8 FNMA POOL 00254001 -60,278 
11 
00 PD 1211112003 111/2004 

111,2004 
60,27a 1 1 -63, QG4 22 -3,62611 SL 

SLOFOOS9D00.* 31385HUCAI FNMA POOL #0545179 -3616000 PD 
&77/2003 

11112004 11112004 36169 -39187 
_30 

to 
SL 

SLOF 0 9 V 3 
1 
3aSHVA7 FNMA POOL 60545209 -845310 PD 

9/iMOO3 
I/l/2004 111120(14 845 31 -93539 

_90 08 
SL 

SLOF:05 DG00 3 1 38514VB5 FNMA POOL 0054521 
0 

.1,182 32000 PD 8/a/2003 11112004 1"12004 
1 . 

1 
$232 -1,291 32 .10900 SL 5:0001 '0 5 Ill 

8 6300 PD SLOF80 0'. 3138smua FNMA POOL 55 383 -71 4 412312003 
"1
.004 

/20- 
79,- 53 82.50708 -331853 SIL 

LOF60590W 31385KTF4 FNMA 
001

. #0555950 
1 
850700 PD 10/2912 03 Illf2OO4 11 .004 114,ie:07 -lle,P&4 41 -4:799 34 St. 

4 515n 1,1 1 7 a . : SIL SL F 0 900 31392DVEO FNMA GTD REM:C 48500 PD 5=003 1111'2014 1,1,112 04 38
. 
004 35 -378,31411 -123 97 S a 

0 
go 

Prr 1807:W5 DO PD 003 /2 04 /20004 87 7584 -80.50392 -1 702 L 3 LOF:055 00or31392EKZ2 FNMA GTO REM C Prr 02-58 HA 

SLOF605900a 31392leFO FNMA GTD REM~C Pfr 2001-W3 -117,421 9200 PD 
4/30n003 1/1 

r2W4 
111/2004 

11742192 -12758625 -10,16433 SIL 

SLOFW5WOa 31393AP92 FNMA GTD REM C PIT 03W4-3A -34,758 3700 PD 7131/2003 I/l/2004 ill/2004 34:758 37 -37:251 20 -2,49283 SL 

GLOF605:13W. 31TCEY5 FNMA GTD REMIC PIT 03-34 At -52.734 31400 PO 411512003 V11204 11/112004 52.73434 -55 
.1 
8 
1 
54 -2.44720 SIL 

SLOF605 (XXX 121 SPA07 BURLINGTON NORTHN SANTA FE 001 -2,100 55DO PD 12rM003 111 5?2004 11512004 2,10055 -2,05 7a -50623 SIL 

SLOF6059". :11282BAF7 US TREASURY INFLAT:ON :NDEX NIT -2,0202000 PO 111512003 
1/1 
SnW4 ~115/20041 2,02020 -2,02020 000 SO 

SLOF6059OO(K 282&AF7 U: TREASURY :NFLAT ON NDEX NIT 436 80DO PD 
1111/2003 

1/15/2004 
'1 
512004 43080 -43880 000 SO 

SLOFOOSSOOIX 91282&AF7 U TREASURY NFLATION INDEX NIT -1 .044 
00W 

PD 11,512003 Ill 5/2W4 
1/1 
W004 

1 , 
04400 

1 

0 SLOF8059OW 3128GUHC9 FHLMC POOL #ED-M7 -63,4539 00 PD 4/2512 3 211/2004 2/112004 63.453 -N:24949 040 -2.84000 :G 6 P X) I S 

SLOFW590W 3128GUK43 FHUMC POOL OEM315 -71 at 5 :00 D 412512()03 2/ /2004 21~/2004 71 Sal : : -75,088 990 -3,22555351 L 

SLOF6059000' 31283KJOB FHLMC POOL41GI :~i85 -6' 570 25DO PD 4/24/2003 211/20134 21 r2OO4 :5:570 25 -OB.OiB 09 -244804 SL 

LOFOOSODOM 31 283KR67 FHLMC POOL#G, 409 47 
638 

WC)0 
PD 5/20/2003 2/1/2004 2/112004 763890 -50,831 68 -2: 

1 
9298 SL 

SLOFW590001 31 283KTHI FHLMC POOLOG1-1452 -70, M 07DO PD 9/17/2003 2/l/2W4 2/1/21)(14 70:M 07 -74,63440 -3.7 
1 
2 
33 

SL 

SLOF605900(r. 31 339LFF2 FHLMC MULTICLASS MTG -2276 77000 I'D 5/112003 211/20114 2/1/2004 227,60770 -237,:70 13 -9,56243 SL 

SLOFWSWW. 3 
1 
37 

1 
KDES FNMA POOL #D254001 -04: 1'38 

4700 
PD 

I 
2JO/2003 211/2OD4 211120134 64.138 4 ; -67, 9680 -3,85833 SL 

SLOF605:000', 31385HUC41 FNMA 
POOL 

#0545170 3 38700 I'D 8n7/20 3 2/112004 211 12004 383 8 -3B4 23 -3030 SL 

SLOF805 Ow. 31385HVA7 FNMA POOL #0545209 :8:0 3400 PD 9/19/20(013 2/112004 
2j 1 

'204 85034 -04095 -9061 6 

SLOF8059000C. 31385HVB5 FNMA POOIL#0545210 -1,1890500 PD a/a/2003 2/1/201114 21112004 
1,18905 

-1,29867 -10962 SL 

SLOF80590W 31385VAUB FNMA POOL #05553 :3 -64 4632200 PD 4/23/2003 2/1/2004 211/2004 (14,4ell 22 -67,10202 
_2
.699 40 SIL 

SLOF :005 00 31385XTF4 FNMA POOL 905559 
0 

-80,510 6900 PD 
1 
0129/2103 2/1/2004 21112OD4 00 51 :09 -63,05403 -2.54334 SL 

SLOF 5:W0a'3 
I 
392DVEO FNMA GTD REMIC PIT .329,225 5000 I'D W3 2/1/20 4 2/1/20m 329:2205 _U0,298 28 -il :072 78 SL 

SLOF60SOM01 31392EKZ2 FNMA (JTD REM -58 RA :7 :4414 4 0 P 
5WO03 211/2 

04 2111/2 04 76.41448 -78,89 2 
1 

SLO M~C PIT 02 . :00 PD 4/301200 0 7 :8,484 72 SL 

F6050000'.3139218FO FNMAGTDRE CPrr2Wl-W3 30 0 D 3 2/112004 2J/2W4 95,430 9B -1 D4, 7: 209 34731 SL 

S 0 a 5 1 SLOF606900a 31393AP02 FNMA GTD REMIC PIT 03W4-3A 239787500 PD 7/3112003 211/2004 21112 04 23:717: ;5 -25:11 41 -1,71073 SL 

LOF0059OW 31393CEY5 FNMA GTD REMIC Prr 03.34 At :51 76 7500 P 411512003 2/1/2004 2/1/20041 51 -54 781 14 -240239 SL 

SLOF6059OW 31402CTR3 FNMA POOL 00725160 -83:0983 3900 POD 12123/2003 2(112OG4 2/l/2004 63,09339 -8s ma oi -4:972 62 SL 

SLOFOOBIXXV 
31 
2eGUHC9 FHUMC POOL #ED-0227 -104,180 1500 PD 412512003 311/2004 3/1/2004 1041 01 -10 :.831 08 -4,07093 SL 

SLOF005 :000' 3,128GUK43 FHLMC POOL #EO-0315 -100,239 3200 PD 4/25/2003 31 12 0-4 3/l/20 4 
1 
80:2'39 352 - 1 8 32a 97 - 

4/24/2003 3111120004 
3/j/2004 

74,90204 -77,0991 04 S 32 SLOF :005qW01 3,2a3KJBO FHLMC POOL #Gl-I 1085 .74,902 04GO PD 
a 

2 7 7 12 SL 

SLOF 5 00(r. 3 283KRO7 FHLMC P001.1101-14 9 725 9100 PD U2012003 31~12004 3111:200-4 72:111 -7 ::. .5 71 -1760 117 SIL 

LOFW:WW` 3,1283KTHI FHLMC POOL #01-1452 
8 

:404 700 PD 9/17/2003 3/ /2004 
311f2004 

81 43a 
7 

-8 
It 

4:262 07 SL 

SLOFOD 9000, 3 283KVHS FHLMC POOL #GI-1516 -99.279 8800 PD 1/2 /2004 311/2OD4 3/1 12004 11:241.1 .121 -104.21137 497951 SL 1 361 
SLOFeO5WO(Y 31339UFF2 FHLMC MULTICLASS MTO -277,240 0200 PD SM/2003 311/2004 21112004 

.. . 
2 -211 171 -1 I,e52 74 St. 

S 
605 1 1 1 _101 :1 

LOF 900(y 3 37 KDES FNMA POOL #0254001 -95,451 6700 PD 218/2003 3/1/2004 3/i/2W4 95,45187 
1 
9368 -574201 SL 

SLOF005900V 31 385HUC4 
FNMA 

POOL #0545179 -5404 
100 

PD &77/2003 3/112004 3/l/2W4 54 0 _692 00 
_45 

59 SL 

SLOF0059OD(Y 31385HVA7 FNMA 
POOL 

60545209 

1 . 
: 7 

1 
-1 .33751 -12880 St. 6 :;,208 71,00 PD 9/19/2003 3/1120114 YI/2004 20 

LOFW5W= 3138514VB5 FNMA POOL #0545210 7073 
00 

PD &WO03 3/l/2M 3/I/2W4 1,70731 -1,60470 -15739 SIL 

SLOFeD590001 31 385VVBUO FNMA POOL 00555383 -81,598 BOW PD 4/23/2003 3/1 /2004 3/1 12004 81,59a 86 -85.01581 -3.41011 :L 

SLOF60590001 31385XTF4 FNMA POOL 90555950 -86,223 
4400 

PD 1=912003 
3/I/2W4 

311 '04 80 223 44 -89,84752 -3024 
0. 

L 

SLOFOOS90001 31392DVE9 FNMA GTD REMIC Prr 411,71430- 
PD 

502003 3/112004 31112W4 411 :7 
1 
430 

425' 
5 141 -13,847 

11 
SL 

SLOF:0590001 31392EKZ2 FNMA GTD REM :C PrT 02-58 HA 86,1015200 PD 5/512G03 3/1/2004 3/1/204 Be.101 52 -87.7:8 64 -189512 St. 

SLOF 059000'309218FO FNMAGTDRE CPrr200l-W3 6 500 26DO PD 4 012 3 
3/l/2 

04 3/ /2 D4 , 0 26 -93 :87 :4 -748768 SL 
:27,902 5200 PD 713112003 3/1/20004 w" .0004 2 252 -2 3 -2:001 13 SL SLOF605900M 31393AP02 FNMA GTD REMIC Prr 03W4-3A 

/3 
Do 887.5900 : 

0 5 

:3 08 SLOF605900(Y 31393CEYS FNMA GTD REMIC P/T 03.34 At .630 31500 PD 411 5=03 3/j/2004 3/l/2 04 3 
1 
5 -65,98967 -292652 St. 

., . :7 3 8 16 ,LOFW5 :0W. 3,1402CTR3 FNMA POOL $0725160 1:6870 3000 PD 12/23/2003 3/112004 3/ /20OD4 1 :217 30 -5: 97 80 SL 

LOF605 00013 28GUHCO FHLMC POOL #Eg-0227 -01,214 7800 PD 4/2512003 
411/2004 

4/112D04 1407 5:3605 19 409041 SL 
.68 SLOF6059OW 3128GUK43 FHI-MC POOL #Eg-0316 117,418 9300 PD 412512003 4/112004 4/j/2004 1 17,418 93 122.11" 13 -6:270 00 St. 

SLOF0059000 31 283KJ68 FHLMC POOLIGI :1,115 581 0400 PD 4124/2003 
'VI 

12004 411/20 9 0 104 
:, 74~ 7 

3 271 SL 1 
-9041,020 450 3,44029 St. SLOF005900(r 31283KRO7 FHLMC POOL XG, 

4
.9 : :0 01100 PD 5/20/2003 4/1120114 41/200044 9: 5:0 it 

SLOF60590001 31203KTHi FHLMC POOL NGI-1452 
_94 .8 :2 

8200 PD 9/17/2003 4/11004 411/20(14 1::112 .2 
-9 

01:607 
30 

4 04 4 SIL 

SLOFOO5900a 31283KVHB FHLMC POOL*Gi .1518 -'124 450 7800 PD 1/21/2004 
4/, 

12004 
411,2

.04 
2 

450 78 .13 69276 -5:24 
1 

9: 
SL 

SLOF 05900V 31339UFF2 FHLMC MULTICLASS MIG 4061 37600 PO S/l/2003 4/112004 4 ~/2 04 408 1 
6370 

423,23533 -17071 57 SL 

SLOF86059OW 3 
1 371 

KDES FNMA POOL #0264001 -144'4670 7300 PO 
121a,2003 

411 /2004 4/1 r2004 144:470 73 .153,181 55 -0 
eW 

a2 St. 
0 SLOF60590W 31385HUC4 FNMA POOL $0545179 -389 3400 PD 812712003 41112OD4 4/112004 38934 -40010 -30 82 SL 

SLOF8059OW 31385HVA? FNMA POOL #0545209 -062 SOW 
PD 

911912003 4/11204 41112004 8121 
-- 

4 : - '1 12 St. 

SLOFW5WW' 31385HV85 FNMA POOL 9054521 
0 

-1,2055500 
PD 

a1812003 411/2004 411/2004 "205 5: .3160 _'19 
1 
4 SL 

0 4 SLOF0059000' 31385WOU8 FNMA POOL 005 :53:3 .99,135 8800 PD 4/23/2003 41/~12004 411/~/2004 99.13588 -10328719 4.15131 St. 

SLOF:05:00(r 3,1385XTF4 FNMA POOL $05 59 0 -133,4935- I'D 10/29/2003 4/112004 12OD4 133 4 3 5: -139 .10449 -5,81090 SL 

SLOF 05 000'. 3 392DVEG FNMA GTD REM:C P/T -403,026 4500 PD 
SrMOO3 

41 
1/7 04 411120 4 4 3:0928 4 -499,271 99 .1624554 SL 

6 
0 1 S 

LOFOO59000' 31392EKZ2 FNMA GTD REM C Pfr 02-68 KA 108 :17.1 241 PI 5/5/2003 4//20 4 4/1/2004 1:8,97124 -111 116el 2 : 45 37 L 
0 SLOF6059OW 3139216FO FNMA GTD REMIC PIT 2001.W3 

1 
42 24 8400 PD 4/30/20 3 4/1/2004 4/1 

/2004 
14224884 -154,56220 -12,31342 SL 

SLOF6059000r 31393AP92 FNMA GTD REM 03W4.3A _35 744 9400 PD 
7131/2 

03 41 0 
41112004 

35 744 :4 :3 :31) 12 :2 1 3 
58 

SL S M:C PIT 03 _6 4,~12 04 . 0 1 

LOF60590001 31393CEY5 FNMA GTD RE C Prr .34 At 9:09 $100 PD 4115/20 
0 '2004 

41112 .041 
eg - 

728308124 3:2'0'6 43 SL 
S 31 it 

LOF60590001 402CTR3 FNMA POOL #072 160 -104,020 4400 I'D 1212312003 4/112004 411/2004 104.02044 024541 -e,224 97 St. 

SLOF80 9 0031402CZJ4 FNMA POOL 00725345 411/2004 411/2004 
186.91 

5 
G4 _I 

99:042 61 -12,127 57 St. 
5 0 :,1 :0,915 0400 PD 3118/20134 

SLOF60 9 0(r 312:GUHC9 FHLMC POOL NEO-M7 
4 
97 8500 PD 4/2512003 511r2W4 

"1 
/2004 104,97501 :1172.373 99 -7308 14 U. 

,LOFOO :900W 3 12 GUK43 FHLMC POOL NEG-0315 29931 0500 PD V2512003 511120G4 5/I/2W4 129 931 05 3576272 -5 :8316 LL 

S F605900V 31283KJ66 FHLMC POOL #Gi-1185 :,'09'217 0300 I'D 412 12003 5/112004 51 12 04 109,21703 -1 
1 
32956 4 07857 U. 

LO 
P 4 

r2 
.111 01 1 

SLOF60590W, 31385MUS FNMA OOL 90555383 
1 
06 549 2 :00 PD 1=003 5/1/2004 5/11/20DG4 108,54228 1003 -4 .46 75 U. 

SLOF60590w, 313:218FO FNMA GTD REMIC Prr 2W`I-W3 :,09 012 3 00 PD 413012003 5111204 51MOD4 109,01238 .118,44876 .9,43038 LL 

6 0 1 a 9 1 0 g0B 48 SL F 05DOW 3 1 3 3CEYS FNMA GTD REMIC Pfr 03 .34 At -57 5 29400 PO 4115r2003 511/20134 511/2004 57,582 :4 -60 .25516 :2 :072 21 LL 

S 0 :14 a G0,8 :1 10 _5,01 LOF6:05 OW. 3 2 3KRB7 FHLMC POOLIGI 
0' 

-,, :5a74 2.0 PpD V213/2003 5/1/2004 51112004 9`1,5741 2 -95 3 4 14 St. 

LOF 59000r 31283KTHI FHLMC POOLOG 452 -95,6(13 2 
Do 

PD 911712003 51 /20114 5/112004 95,86320 -1 7 84 SL 
0 9 0 
L F 059000' 31283KVHB FHLMC POOL #Gi-1516 -121 .22640 0 D 

1121/2004 
511 12004 51 /2 04 121,22640 -127,30868 -6,08028 SL 

0 0 P I 

:L Fe 9 (r 31339LFF2 FHLMC MULTICLASS MTG 454 470 7BOO D 5/1/2103 51112004 5//2004 45447078 473,57276 19 :1101698 St. 05 313 P 0 51 0 1 . 
-12840507 -7 72 

3 

0 #0 /200 SLOF :05 0000 . 71KDES FNMA POOL 90254001 -119,2333400 D 1.0 3 5/112004 1/2004 192333 

SLOF805 :00ir 313 :5HUC4 FNMA POOL 545179 4615700 PD 8127 3 511120134 5/1/2004 401547 
-600 

08 -3851 St. 

SLOrO059D0V' 31 3 5HVA7 FNMA POOL #0545209 
_I 

1431110 I'D 
911912003 

5/ 
/2W4 

5/11/2014 1 :13 " 
.1 
.1,5121 -111 25 SL 

SLOF80590001 31385HVB5 FNMA POOL 00545210 
_1
:467 

B200 
PD 81812003 511/2004 

."2004 1 
46762 

.",0292 
-13530 SL 

SLOF6050DO(Y 31385XTF4 FNMA POOL,1110555950 .95,400 99DO PD 10/2912003 51112004 5/112004 95,40099 -99,4150 :1 400982 SL 

SLOF605900(Y 31392DVE9 FNMA GTD REM~C 

-57 3 

761 
7000 PD 502003 51112004 5/ /20114 573781 70 -503 .0 8 2 .1929722 SIL 

SLOF6059000: 31392EK72 FNMA GTD REM C Prrrr 02-58 HA _81.209 7600 PD 515/2003 5/112004 5/112004 11,20: le 12 :711: 1 1 :5 8 82 SL 

SLOFOOS90017 31393AP92 FNMA GTD REMIC PIT 03W4-3A _1-33 356 5800 PD 7131/2003 5/112004 
51 

'2004 
3~ 

35 58 -35 4 887 :2 3 : 
229 

SL 

S 1 7 ... . 2 1 7 .1 ;3 SLOFSO5900(r 31402CTR3 FNMA POOL#0;25180 06 1584 e2 0 PID 1212312 03 51112OG4 5/112004 106:664 62 -1 044783 -6,38321 SL 

LOF605900(r. 3 402CZJ4 FNMA POOL . 21341 .167,570 6000 PD 3/1=0004 S/ 12004 004 07570 
6 

8 :4 3 22 10.87246 SL 

SLOF805GODIX 03102CMZ3 SMALL BUSINESS ADMIN 03-20E 1 44 324800 PD 51612003 511/2034 5/112004 44:432 48 
44, 

432848 000 SO 

SLOF6051XXXY 3128GUHCO FHLMC POOL :Eg- 227 .11 '1 83300 PD 4125/2003 B/i/2004 
- - 

110 

' 

I 

- 

33 115. 
7 

7 
-4 9(10 54 LL 

a _98. SLOFW5WO0r 3128GUK43 FHLMC POOL ED-0315 .94,0035 0 PD 4/25,2003 
6/112004 

ae'/~/2004 .4,W3 5 . -. ..2'185 42 -4,221 14 U. 

SLOF 0 :00 3112:3KJBG FHLMC POOL #GI-l 185 .94,942 3:00 PD 4/24/200 6/1/2004 6/112004 9494238 48789 354 51 LL 

SLCF:055 WOT'3 2 3KR87 FHLMC POOL OGI 1409 -89 (129 2100 PD 5120120033 ellr2004 B/I/2W4 59,02921 -71,655 5a ~2:62'8 35 LL 0 

SLOF6059000 31339LFF2 FHUMC MUL71CLASS MTG -310 337 7000 PD 5/112003 
6/1 

r2004 B/ 1/2004 31033770 -323,381 58 -1304388 LL 

.82 .4 :8 

1 a 
-3 

. 
4 

SLOF6059000 3~385WWB 
FNMA 

POOL 405 5383 37600 PD 023/2003 61112004 6/j/2 04 32,46 : 78 8591693 5317 LL 

SLOF6059000 3 392DVEO 
FNMA 

GTD REMIC5 
pfr 

-310 
1 
000 PD 

5rM 03 
611120134 Ol /20004 

1 
, 
04 10 

32 092 33 .104423 LL 

0 
1 "". W:1., B2 _6 33 

SLOF805901)(Y 3139216FO FNMAGTDREMIC 
prr 

2001-W3 1 
1 
8 :984 9200 PD 4/3012(0'03 11101 

e/l/2004 
111 49 -121) 2134 55 .10.2 963 LL 

SLOF Wr 3`1393CEY5 FNMA GTD REMIC P/T 03 .34 At -60 PD 
'I 
Q 

03 

S/ 12 04 D4 60 a 3:372 -281045 LL 

SLOF :D ::0000'3 I 283KTH1 FHLMC POOLNGI-1452 
Z

:'2620' ::,00 I'D :11'71003 611/20OD4 61~12004 92,22095 97,0'8 15 -4,827 19 SL 

0 0 SLOF6059000' 31283KVH8 FHLMC POOLNGI-1518 -1 07,2193400 PD 1121/2 4 611/2004 61 /2004 107,21934 -112 5 01 -5377 72 SL 
/200 SLOF8059007 31371KDES FNMA POOLOO25400i 3 800 PD 12/812('o 

/1 
4 

e/l/2004 905398 

g:7 42 
.5:446 5 SL 

0 0 3 SLOF6059DO01 31385HUC4 FNMA POOL #0545179 -W-374 .00 PD 8127/20.3 :1112D04 81112004 374384 -406557 3123 SIL 

5/412005 

Afmd P Sloan Foundation 
Tu 10 No 

1 
3.1 823877 

Dodge and 
Cox 



SLOF8059000' 31385HVA7 FNMA POOL 00545209 -0738800 PD 01190003 611/2004 6/112OG4 87388 -96700 -93 12 SL 

SLOF605:00M 3~,3:SHVBS FNMA POOL 00545210 -1,220 7800 I'D SISQ003 S1112DO4 611/2004 122078 -1,33332 -1 V 54 SL 

SLOF005 OW. 3 SJD21 FN A POOL#0545021 A59,462 1300 PD W7121)(14 Sir /20134 611/2004 
159

:4a2 13 -167 :113 72 -8,42159 SL 

SLOF 05900a 31305XTF4 FNIAA POOL 90555050 -627041000 PD 10/29/2003 61112OG4 
10 -6 

3~9 

63 
263553 SL 

-29 7403800 PD 7/31/2003 6/ /2004 61 /2 04 02 ;04 3 .873 
1 

6/l/20 
SLOF

:059000' 31393AP92 FNMA GTD REMIC PIT 03W4-3A 1 1 004 29: 40 8 -351 32 2: 32 94 SL 

SLOF:0590W 31402CTR3 FNMA POOL #0725160 -846445000 PD 
1 
2/2312003 8/l/2004 6/11/2 D4 84,84450 -89,709 94 

_5,005 
44 SL 

SLOF 059000' 31402CZJ4 FNMA POOL 90725345 .187 : 

0065800 
PD 31111/2004 6/112004 S/ 120DO4 187,008 5a -177,54242 -10.835 Be SL 

SLOF6059000' 83102CNA7 SBA BUS ADM IN GTD PARTN 03-20F -30,305 7200 PO OW003 6/112004 8/1/2004 3::30172 -30 :30 : .72 
000 

SG 

SLOF6059000' 312BGUHC9 FHUMC POOL #Eg-M27 -30,507 1500 PD 4/25/2003 7/l/20G4 711/2004 3 507, 5 -41 27 0 -1,77165 LL 

6 a 0 '.. ... 1: 1 SLOF605:DW, 3,12:GUK43 FHLMC POOL #129-0315 -85, 
04 9 

0 0 4125r2OO3 71,112004 711/2004 85.04: 1 -8 :4 12 -3 :844 117 LL 

LOF60S DW. 3 2 Wee FHL C P L*Gl-1185 -56,85: 15 0 PpD 4/2412 03 7/ /2004 5 -5: Q"B 7 -2 23 9 ILL 

SLOF0059DOO'31283KRO7 FHLMC POOL #G 
1 
-1 400 -54,7315800 PD 512W003 

7/"20'4 
7,1/2004 5473118 4a,813 92 -2,08238 LL M 00 00 7 

SLOF60590001 31339LFF2 FMUMC MULTICLASS MTG -236,08a 3200 PD 511/2003 711/2004 1.. 2., 
0 

32 -24 009 32 -9.92300 LL 

SLOF6069000' 
3138SW6US FNMA POOL 60555383 -698897500 PD 

412=003 
7/1/2004 7/1/2004 69. 

. :: 
75 -7: :818 38 -2.9215 63 LL 

S M 7:2 ~ 1: . 8 gal SLOF60590DO'. 3139216FO FNMA GTD REM :C PIT 200 I-W3 -118 258 8800 PD 4130/2003 7/1/2004 1,1101 I'll 11 .128 322 54 -1 
0 
003 Be LL 

LOF605:DW. 31393CEY5 FNMAGTDRE CP/T03-34Al -77 2 3 1 DO PD 4/15/2003 7/1/2004 71 /200,4 25 
Bo

: -3:588 42 LL 

SLOFOO5 000' 31283KTH1 FHLMC POOL#Gl-1452 -85 :7876 8:00 PD 9/iT12003 7/1/2004 7/1/2004 85,787508 Z,2:5 71 -448983 SL 

SLOF:05 OW 312 3 H FHLMC POOL#Gl-1518 Be 62 0900 PD 1/2112004 711/2004 71112004 09 -90 .97093 
_4:344 84 

SL 0 1 
: 05500 PD 812 3 7/1/2004 711/200,4 ' 

S 

SL F 06:00(X 3 3871KKVDE: FNMA POOL 00254001 79 :345 121 00 7::'345 55 -84,1113 08 4,773 13 L 

SLOF00590W. 31385HUC4 FNMA POOL 00645179 4604300 PD 8/2712003 711/2004 71MM 46643 .50535 -3892 6L 

SLOF60590001 31385HVA7 FNMA POOL #0545209 
_I 

.054 BODO PD 9/1SQ003 71WO04 711/200,4 
1 . 
054 98 -1,1874 .11242 SL 

SLOFBC,5900M 3138SKVB5 FNMA POOL 00545210 -1,4824400 PD 
.003 

711/2 04 711/200"1 
19
:4842 

4644 
-1,619101 -136 

Be 
SL 

0 "o" 
o 

SLOF605900a 31385JD21 FNMA 
POOL 

#0545021 
_I 

69,1140400 PD 
5/7,2004 

7/1/2004 711/2 
16 11 

-178 .046 0 -8,031 37 
S 

SLOF:0 POW. 3113 5XTF4 FNMA 
POOL 

#0555950 54,985 8100 PD I0129n003 7/1/2004 71112OD4 54,98581 -57 .29803 -Z31i 12 SL SLO 0 93APO 

1 
1 8 

0 /3 
12003 7/1/2004 7/l/2004 33.13461 -35 

"' 
2 -237639 SL F 59000:3 3 2 FNMA GTD REMIC P/T 03W4-3A -33,134810 PD 7 

S 
Poo 

-79,829 1200 PD 12123rlGD3 711/2DD4 7/112004 79,89912 -64 :.80 508 -4:70 46 SL SLOF60590W 314O2CTR3 FNMA L 40725160 _I Jan 
7 1/2 4 711/2004 131 .48308 -140,D'14 92 -8,53104 SL LOF605000CY. 31402C7J4 FNMA POOL*0725345 .131,483 8800 PD all 004 
' 
1 

Do SLOF6059OW 31402DDK3 FNMA POOL #0725eO6 
08 

4624 0 PD 612OD4 71 1004 7/112004 111:4148 -112,631 51 4.16903 SL 

SLOFa05900o:, 907833AJO UNION PAC FIR CO CTF 2000-1 _17 :027 584000 PD 4/22r2DO3 7/1012004 7110=04 
" 

02754 -21,07395 -4.04e 42 LIL g 12r 
LO :0 990 

- 
121 89PAG7 BURLINGTON NORTIAN SANTA FE 001 -44376000 PD 

M003 
7115/2 D4 711&2004 4,43760 -5,50706 4 SL 

SLOFF 055 OOWO'3128GUHC9 FHLMC POOL Eg-0227 42 :824 
6800 

PID 4/25/2003 811/20004 a/112D04 42.62468 -44,530 13 45 U. 

SLOF0059000' 3128GUK43 FHLMC POOL #ED-0315 -54 .338 3300 PD 4/2512003 81112OD4 811/2004 54,33833 -58,77719 -2,43886 LL 

SLOF0059OW 31283KJ80 FHUMC POOL 601-11135 -53,942 4000 PD 4/24/2003 Oil 12004 8/1 /2004 5394240 -55.150 :1 -201441 U. 

SLOF0059OW 31283KRO7 FHUMC 
POOL 

#Gl-1409 -395479300 PO 5120/2003 a/112004 
811/2004 39

:547 93 
_4 

1 
.52 1 

-1 :504 68 U. 

SLOF60 ::OW. 31339LFF2 FHLMC MULTICLASS MTG 162,
:810 78 

0 
PD 511120 3 a/112004 8/112OD4 1 .81 78 

_16 
5392 -684314 U. 

4/23r2003 8//2004 a/l/2 G4 58,148 N 
7 9 

0 62 0 SLOF60 OW 3 
1 
385MUS FNMA POOL #0555383 

_58 
148 7300 PC 

0 

1 

0 
73 .0 583 1 -2 :434 

a LL SLOF60-590M 31 39210FO FNMA GTD REMIC PIT 2001-W3 -99,302 4000 PD 4130QO03 am/2004 811/2004 99,30246 -107,09833 -8,59587 U. 

SLOF0059000' 3 1 393AP92 FNMAGTDREM~CP 03W4-3A -323 3400 PD 7/31/2003 81,WO04 81112004 32 
3"' 

34 -34 
' 
71970 -232342 U. S 

T rr 
_84

: 95e 6000 PD 
Snoot J.. 8 

: LOF8059OW 31393CEY5 FNMA G D REM C PIT 03-34 At 7 4/1 3 a//2004 D4 475566 -8868885 -393319 U. 

SLOra0590W. 3`1263KTHI FHUMC POOL #Gl-1452 -645200700 PD g/17/2G03 8/112004 8/WO04 
64 

'520 
07 -07,09792 -3 :377 25 SL 

SLOF0059DO01 31283KVHB FHLMC POOL #GI-15i6 -64:326 9300 PD 1121/2004 a/l/2004 all/2004 54 32a 93 .57,051 77 -272484 SL 

SLOF605DOW, 31371KDES FNMA POOL 0264001 
_69

.944 5400 PD 1218/2003 8/lf2OD4 81112004 69,94454 -74,15214 4 :207 60 SL 

0 Be: 4 SLOF605 :00V. 3138SHUC4 FNMA POOL#0545i79 -3794000 PD 8427/2003 all/2004 BIM2004 37 
0 

-4 
1 

1 00 _31 68 SL 

SL F 05 O(Y3i3B5HVA7 FNMA POOL #0545209 -8853300 PD 9/19/2003 81112OD4 8/112DD4 33 -97907 -0434 SL S 
0 6 

0 .1 8/w I 

LOFS 5900(r. 31385HV85 FNMA POOL #0545210 .2381900 PD D03 811/2004 8/112DD4 1123619 -1,35015 1396 SL 

SLOF6059DO(y 313 :5JD21 FNMA POOL #0545621 -io3 224 0100 PD 
5f7/20G4 

81112004 811 12004 
103

.224 9091 -to
. 
67653 

.5
.451 52 SL 

7 7 ~012912 03 81112OD4 8/112004 48 74 SLOF60590001 
313 

5XTF4 FNMA POOL 90555950 .4 7 49900 PD 0 
7 

-5.,82508 -2 6007 SL 0 
POOL :00725100 -0':3 0 D 2r23/2003 ail12004 81112004 493,358 79 -67,14830 -3 91 51 SL SLOF:05 00 31402CTR3 FNMA 3 

So go P 
:07 SLOF 

5 :0.10,31402CZJ4 FNMA POOL 725345 .107,000 4000 PD 3116=4 81112004 81' /2004 107.00040 il4,:Ol 2a -7,00088 6L 

S 0 :77,0;7 89 28752 St. SLOF8059OW 31402DDK3 FNMA POOL410725000 -748026800 PID G/16)2004 B/I/20G4 81112004 74. :02 :0 3 

LOF505900M 31280UHCO FH1-MC POOL #Eg-M7 48:879 6000 PD 412512003 9/I/2oG4 0/1/2004 48:579 .5 
1 

154 :2 : 
191 

94 LL 

SLO 05900M 3128GUK43 FHUMC POOL NE9-0315 
5' 

52 7 OD PD 412 /2 3 9/112004 0/1 /2004 50 2 70 5279057 .2,28787 LL 

SLOFFaBO590W. 31283YUSS FHUMC POOL#Gl :,1185 :211:22 7'100 PD 4r254120DO03 911/2OG4 9/i/2DO4 29,948271 
.3 

1 
.06088 

-1 .11817 LL 

SL F0059000' 31253KRO7 FHLMC 
POOLOG, 

409 .3 550200 PD 5120/2003 01112004 911/2004 
38 

15502 -30,60070 1451 68 U . 8 
FHLMC MULTICLASS MTG 

.1 
9, 
6 1 1 

-108.6 LOF6059000'. 3133OLFF2 N02 4200 PD 51112003 : ;1/2004 91 12004 90,602 42 ~365 8.011 26 LL 

SLOF6059000' 313:5HUC4 FNMA POOL 05415`179 
_381 

6800 "D 
8127/2003 112004 911/2004 381 68 4 353 -31 a5 LL S 1 9/1 4 

3 
.1 

-11461 LL 38 P 
00 

9/112 1 .2 .4:357 14 LOF:0590W. 313 5HVB5 FNIMA POOL $0545210 .1,2432300 PD 0/812 3 12004 911/2004 1,2~3 2 

SLOF 05900013 5WOUS FNMA POOL 005553B3 -62,255 7300 D 4/2312003 004 G/j/2004 2 573 88289 260696 LL 

SLOF6059000r 3139218FO FNMA GTD RE . -W3 -104 0 D 4130/2 3 :1 4 9/1/21)04 1045 788 -11361954 -9.05168 LL S :C PI 2001 00 ~r2o, of 12 3 

LOF805:00(Y. 31393AP92 FNMA WD REM,C Pfr 03W4-3A -37:,11 ; :",000 PPD 7131/200 
3 

r2004 004 37:1017 56 - 9:779 59 -2 
' 
06203 LL 

SLOF805 GO(Y. 31393CEYS FNMA GTD RE C P/T 03-34 Al .59 
' 
5579500 PD 4/15/2003 

0/112004 

01112004 5955795 .02,32181 -276386 LL 

SLOF605001)(Y 31283KTHI FHLMC POOLOGI-1452 -502789200 
PD 

9117/2003 
G/112004 

9/112004 50:278 92 -5291071 -263179 SL 

SLOFS059w(r 3 1283KVHB FHLMC POOL#GI-1516 47:677 3700 I'D 112 1/2004 91~/201)4 :11112004 47,07737 
_50

:DOB 
69 

-2: 39 
1 
32 SL 

rLOF:05 OW, 31371KDEB FNMA POOL SM54001 .59. 
0 
173300 PD 1218=03 9//2004 

1 
/2004 59,01733 -02,58759 -3.55026 St. 

, 0 

0 D 0 
1 0 

0 0 
-96550 

-9490 SL SLOF 5:OW 3 
1 
385HVA7 FNMA POOL 00545209 .890 

60 o P 
9/19/2003 91~/2 04 S/ /2 04 89 6 

SLOF80590W 313a5JD21 FNMA POOL #0545e2 
1 -11 

5,0857000 PD 51712 4 9/ 12004 .1.004 115 
, 
06670 -121 1428 

0769 
SL r 

00 PD 
1 
=9/2003 911/2 04 911/2004 3308009 14:470 4' -1,39041 

8 

'LOF6059000' 31385XTF4 FNMA POOL 00555950 .33,00009 
00 0 

9 
0 

L 

SLOF6059OW 3 
1 
402CTR3 FNMA POOL 00725 

1 

60 
-64,557 54DO PD 1212312003 91112004 91~/2004 0455754 -68,42091 .3,80337 SL 

SLOF605900(r. 3 14(12CZJ4 FNMA POOL 90725345 .115,8926- PD 
3/16)2004 

911/2004 91/2004 
11 
5.822 :0 -123,41204 -7,51944 SL 

SL F 059000 31402DDK3 FNMA POOL #0725606 -70,921 9 
.0 

5/16/2004 9/1120 4 9/1/2004 76021 8 -79,87887 -2 :5e Be SL 8 
0 a 

04 1011,2004 
3645015 -38,08471 

1 34 
56 U. LOF0059OW 3128GUHCg FHUMC POOL#E9-0227 -36,45. 1 : 

00 
PD 4/251200 10/11200 

SLOF:(0)5900(Y. 312aGUK43 FHLMC POOL OEO-0315 -30,600 320D PD 412512003 1011/2004 10/1/2004 30:500 32 -31.869 28 -136894 U. 

SLOF 59000' 3~283KJGII FHLMC POOL SGI-1 185 -4 541 5100 PD 412412003 
1 
0/112004 10/l/2004 49,54151 .51.391 58 -1,850 07 LL 

SLOF605900(r, 3 283KRO7 FHUMC 
POOL 

#GI .1409 -401 :758 9700 PD 5/20/2003 10/ ;12DD4 10/1112004 41,78897 43,378 91 -1,58994 LL 

SLOF8059DOO 3`1283KTHI FHLMC POOL #GI-I452 .507 5280 PD 9/17/2003 
1 
0/ f2004 

1 
W 12004 50,70528 .53 454 10 -2,65882 LL 

S 0 P 10, /2 1 2 SLOF6059OW 31339UFF2 FHLMC MULTICLASS MTG .153,3930 5400 PD 51112003 lo/~12004 101~/201)4 153,33654 159 :7871 47 -a,444 03 LL 

0 SLOF8059000' 31385HUC4 FNMA POOL 90545179 -27,317910 PD 8/27f2003 1011/2004 101/2004 27 31791 -29 :1:B 21 -2 '7114 LL 

SLOF(105:00(r 31385HVA7 FNMA POOL #0545209 -1,071 2400 D 9/ig/2003 004 0/1/2004 
1 

, 071 24 -1 1 39 - 
4 1 

5 LL 

LOF605 000' 3 
1 
385HVBS FNMA POOL #0546210 -170,997 3600 PD e/af2o 03 

1011/2004 1 
0/1/20D4 17: .997 30 -195 498 e8 A8,501 32 LL 

SLOF :,052OW 31385VAUa FNMA POOL 00555383 -45,012 5600 PD 4/23/2003 
1011/2004 1 

01~/20 004 4 01258 48 :697 48 :1 :114 .10 LL 1 13or2oo 10/1/20 1 89, 77 
r 

-9 19 /200 _30 :092 93 
SLOF 5900M 3 39216FO FNMA GTD REM~C Prr 2001.W3 

'g
.865 1800 PD 4 3 01 120 4 865 is 7844 1 7.01885 LL 

S MI 2 05 15/200 0 ~O/~/2004 LOF60590001.31393AP92 FNMA GTD REM C Prr 03W4-3A :28,079 DO PD 7/31 3 10/1/200044 28,07919 9 2 3 0 LL 

LO :0 DOO(Y31393CEY5 FNMAGTDRE CPIT03-34AI .7 511 00 PD Q 3 10/1/2 04 0/1/2004 72511 05 -75,876 02 338407 LL OF 05 
-1510 

JM/2 10IM004 1 
0/ /2OG4 4287773 45,02832 :2 150 59 SL St. F 59000' 31283KVHB FHLMC POOL #Gl A2 877 7300 PD OD4 

SLOF6059000' 3`1371KDEB FNMA POOL 00254001 43 
6193600 

PD 1218/2003 I(VI/20G4 10/1/2004 43 619 3e -46,243 34 _2 623 :: SL 

SLOF6059000 31385JD2i FNMA POOL #0545621 -100,622 6000 PD 
5/7,2004 

10/1 r2004 10/1/2004 
1 
00 :522 60 -105831 45 .5 308 SL 

SLOF605 :00011 31385XTF4 FNMA POOL 00555950 
.50,994 9400 

PD 10/29/2003 
1 
011/2004 10/1112OD4 50,99494 -53 

1 
3832 -2 14338 SL 

SLOF605 009 3 
1 
402CTR3 FNMA POOL 00725180 -5 63 14 0 PD 12123/2003 101112004 0/ 12004 51,63014 -54,71988 -3,08974 St. 

6 785 PD 3/16n 04 1011/2OD4 OD4 0 5592 .1 ;4,853 92 -6 LOF8059000'. 31402CZJ4 FNMA POOL A10725345 10' : 0 020 

101112 1 78 

S 1 1 
off /2 04 1011/20D4 71 71808 - 4 

47 

LOF605 :0 0'3~4 DDK3 FNMA POOL #0725606 -71 71: O.ODOO PD ev Ono 
0 

267 
-2

:, 
5 

SIL 
SLOF605 

001Y 3 28GUHCO FHLMC POOL #Eg-0227 280796300 PD 4125/2003 
1 
1/1 f2OO4 

1 
11112004 28,07983 -29,33883 

- 
25920 LL 0 02 004 

SLOF6059000' 3128GUK43 FHLMC POOL #Eg-0315 ~28 
. 
743 5800 PV 4/2512003 111112004 1111/2004 207435 -27 .94391 -11,200 33 LL 

6LOF8059DO(Y 31283KJ68 FHLMC POOL 21-11085 -61,438 9800 PD 4124f2OO3 1111/2004 11/112OG4 61 
. 
438 

9 : 
-03,73334 .2 

' 
2D4 

36 
U. 

SLOF60590OOr 312133KR67 FHLMC POOL G 
-14 

3839 4300 PD 5120/2 1 II/l/2004 38,39943 .37,78431 .1 38485 LL III S 
F6059000' 31283KTHI FHL C POOL XG 92 0033 

~12 14 
0 SLO 

M 
1-145 :54 6097 2000 PD 9/17/200 /2004 111112 04 54,60720 -57,4 :5 55 -2858345 U. 

LOF0059000' 31339LFF2 FHLMC MULTICLASS MTG .151 11 
0 
0000 PD 511/2003 111112004 

JJjJr20D4 
151,l 10 00 .157, 

4 
1 34 

.8 351 3 
U . 

SLOF0059OW 31385HUC4 FNMA POOL 00545179 .384 8200 PD 812712003 
1 
ill/2004 

11 
11/2 04 35482 39526 -31) 44 LL 

S .9 /1 2 

SLOF605:0W 31385HVA7 FNMA POOL #0545209 022500 PD 91191!2003 111112004 11 120004 90295 :99 40 15 LL 

LOF805 000'. 3 
1 
3B5I-fVB5 FNMA POOL 0054521 

_I 
098 9500 PD a,812 03 

... 
/2004 11/112004 

1 
8 5 

.1,20
: 26 

- 

19631 LL 

SLOF80590001 31385MU8 FNMA POOL OD555383 .51,771 
8000 

PO 4123120 
0 

1~11~12004 1 1,1/2004 ~, :'771 Be .5393981 -210017 95 LL 

SLOF605900(r 31385XTF4 FNMA POOL #0555950 42,798 75GO PD IW2912003 
1 '2004 

11 12 D4 42708 
75 

-44,59764 - 71889 L 
S 11/1/2 " ;' 0 3 

LOF60590OCr 3139216FO FNMAGTD REMIC PIT 2001 .W3 877024200 PD 4/30/2003 004 f200 4 87:702 42 .95,2941 
_; .set 

74 LL 

SLOF6059000r 31393AP92 FNMA GTD REM :C PIT 03W4-3A 
2 
1 
. 
5040400 PD 713M003 11/112OD4 1111/20004 21,50404 -23,04628 -1 

' 
54224 L 

S 5/W 1 ~o 00 SLOF6059OW 3`1393CEY5 FNMA GTD REM C Prr 03-34 At -54 108 27DO PD 4/IW003 111112004 ll/~12004 5410027 -56,817 14 -2510 87 LL 

SLOF"05000" 83162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 -459856400 PD 003 111112004 111112004 4598 64 -4598504 0 LG 

ILOF6059000' 
3 
1283KVHS FHLMC POOLOGI-1516 -40 

' 
490 9DOO PD 

1121/2004 
11/112004 1 14 40 41010 :42:521 77 -2 010 111 SL 

SLOFa059000 31371KDEB FNMA POOL 90254DD1 -503720000 PD 1211312003 11/112004 
""'

.04 so 
~72 

00 53402 19 .3,03019 SL 

SLOF6059DW 31385JD21 FNMA POOL 90545621 .102 105 2100 PD W7120041 Il/l/2004 ~1111/20041 102,105211 .107,49764 -5,39243 SL 

SL F 
9 

(Y 3 
1 
402CTR3 FNMA POOL *D725160 

_46 
.691 1100 PD 12r23/2003 11/112004 /1/2 04 4a 691 1 49,48528 -27 4 17 SL 

S 0 
1 1 

LOF :00:900000 3 402CZJ4 FNMA POOL 90725345 -107 332 3200 PD 3/16/2004 ; ;11/2004 11/1/200(34 07.333232 -11429834 -8 9 :4 02 SL 

SLOF0059000' 3~4021)01(3 FNMA POOL OD725606 -81, :32 :800 I'D 6/11wo 4 
11 

rl 4 111'Irl 04 2 :1 -81.oB2 17 -3,14929 SL 
D2 

POOL W725936 

0 
1200 12000`4 " : :2 

0 

SLOF605900ir 3 4 OPV6 FN A 102 23 000 PD 9127/20 4 
0 

4 . . . 
102 3 107,98969 5 065 

7g 
SL 0 

1211/2 1 1 SLOF6059000 3128GUHCO FHLMC POOL #EI)-(Yn7 _34 
.88 

1 
8000 PD 4/2512003 121112004 12JI12004 34,86180 -36,42513 :1 563 33 LL 

SLOF6059000 3128GUK43 FHLMC POOL :E9-0315 
2' 

8258700 PD V25=03 004 211/2004 28,82587 -30,ilg 60 29379 LL 

SLOF(105900(r 31283KJ68 FHLMC POOL G~ :~4185 -474088000 PD 
4124r2003 1211/2014 1 

1,1014 47 a 4 ..1792 . 770 
42 

LL 0 ",J .oo '21 r2 :4o Be 

SLOF6059000' 31283KRO7 FHLMC POOL #G 9 4 3702200 PD 5/2012003 4 004 4 37022 -42:144 23 57 01 U. 

SLOF43059000' 31283KTHI FHLMC POOL*Gl-1452 4; :782 3800 PD 9/1712003 1211/2004 12/l/2OD4 47,78238 .50 28349 -2 W41 11 LL 

514/2005 

Alfred P Sloan Foundation 
T.IDN. l3A623577 
Dodge and Cox 



GRAND TOTAL 62,767,338 68 -84 .028,304 go L1,280.960,2Z 

51412005 

Alft
." 
P Slo- F..ndtin 

To. ID No 13-1823877 
Dodge and Cox 

SLOF6059DW. 31332LFF2 FHLMC MULTICLASS MTG -156,067 Iwo PD 51V2003 QW2064 i2h/20GOI 156,087 iB 462,647 72 -6,56054 LL 
SLOFeO59OW 31385HUC41 FNMA POOL 00545170 -19,360 5400 PD W712003 121112004 12/112OD4 19,36054 -20,07503 .1,01539 LL 
SLOF605900V 3138SHVA7 FNMA POOL #0646209 -1,0825800 PD 9/19/2003 12/112004 1211/2OD4 1,08258 -1,19794 -11538 LL 
SLOFW590001.3138SHVBS FNMA POOL#0545210 -1,325 86DO PO 61812003 121112004 121112004 1,32586 -1,44809 .12223 ILL 
SLOF8059OW 31385VAUS FNIVIA POOL #0555383 46,0487900 PO 4/23/2003 1211/2004 12/112ON 46,04070 47.97500 -1,92821 ILL 
SLOF60590W. 31385XTF4 FNMA POOL #0555950 .50,000 5600 PC lOf29nOO3 12/l/2D04 12/l/2004 50,00050 -58,35433 -2,35377 LL 
SLOFeO5QOW. 3139210FO FNMA GTO REMIC P/T 2001-W3 -109,2D2 7800 PID 4/3012003 12/112004 1211/2004 109,29270 -118,75341 .9,46065 U. 
SLOF8059DOO: 31393AP92 FNMA GTD REMIC FIT 03W4.3A -32,328 8200 PD 7/31/2003 12/1/2004 121112004 32,32682 -34,04526 -2,31544 LL 
SLOFOO59OW 31393CEY5 FNMA GTD REMIC FIT 03-34 Ai -60.022 3400 I'D 411 5n003 12/112004 12/1/2004 60.02234 -82,80775 -2,78541 LL 
SUOFaO59OOO`, 83le2CMA7 SBA BUS ADMIN GTD PARTN 03120F -54,088 2000 PD SWO03 1211/2D04 121112ON 54,08028 -54,OBB 28 000 LG 
SLOF6059000: 31203KVHB FHLMC POOL#GI-1510 42.4891500 PD 1/21/2004 1211/2004 121112004 4248016 44,62025 -2,131 10 SL 
SLOF6OSQOW 31371KDES FNMA POOL #0254001 -50,147 9800 PD 121=003 1211/2004 121112ON 50,14798 -53.18409 -3,01871 SL 
SLOF6059000:313WD21 FNMA POOL #0545621 -1 14,805 1300 PID 5/7/2DO4 12/i/2OD4 12/1/2004 114,80513 -120.86820 -8,06315 SL 
SLOFOO69OW 3`1402CTR3 FNMA POOL gOT25360 -53,051 4300 PO 12112=003 12JI(2004 12MI2004 53,06143 -56,23883 .3,17540 SL 
SLOF8059OW 31402CZJ4 FNMA POOL #0725345 -03.721 1200 PD 3/16nOO4 1211/2004 12/1/2004 93.721 12 -99,802 011 -6,08089 SL 
SLOF60590OV. 31402DDK3 FNMA POOL #0725606 -74,IeS 1300 PID 61ISQOO4 1211/20G4 12JI12004 74,16513 -77,01585 -2,85072 SL 
SLOF8059000' 31402DPVO FNMA POOL 00725938 -110,563 2700 PO 9127/2004 1211/20D4 121112004 110.66327 -110,005 Oa -5,441 79 SL 

19.653.371 20 -20.613,320 02 -059 .95773 

:LOFSOSOOOO' 012028BRO U S TREASURY NOTES -390,ODO 0000 S 12rM003 11WO04 1/g/2004 389,02500 -385,30781 3,71719 S3 
LOFaO59OOO` 91292TV82 U S TREASURY NOTES -550,000 0000 S 4/11/2003 1115/2004 1121/2OD4 592,45313 -604,78518 .12.33203 SL 

SLOF:059000' :,12828AGS U : TREASURY NOTE: -2,000,000 0000 S 8/29/2003 1/21/2004 1/26aO04 2,0`12,012 50 -2.018,515 e3 .5 7:3 3153 SL SLOF 
059= 282SAT7 U TREASURY NOTE -100.00() 0000 S 4/1 1/2D03 216/2004 21, 1/2,04 100,96875 -100,48437 4 4 

SO SLOF605DOW 91202&kF7 US TREASURY INFLATION INDEX NT -6550000 8 1/15/2003 3/lir2aD4 .1 .004 74: 00S 
-- - 

go 05 L. 
FSO 9000' 389804AY9 GENERAL ELEC CO NT lmnoG4 311112004 004 

1 
2 

0 
-.1,41 DO 311,08 

oo 
S3 SLO 

5 
-900, 3/16/2 .51 

, 

OF0059DO(Y 2827va2 U 8 TREASURY NOTES D-DO 0-00 3 
11 _10.996,0 

-2437 000 SL SL 
91 

-,o,., 
0 

4/111200 3/ 12004 3/11612OD4 10,752 
. 

34 
375 9375 5 

SLOFaO5gOO(X 912828AF7 US TREASURY INFLATION INDEX NT -480,a2d SODO 
6 

411412003 3/1 1/2004 3116/2004 52395279 -493,01430 3003 49 80 
SLOF605 :0000' :11202aAGS U 8 TREASURY NOTES -1,000,000 DODO S 

a020/2003 
3/11/2004 31IM004 1,004,687 50 -1,009,257 61 4:5780 31 SL 

SLOFOO OX 292 7 U T EASURY :NFLATO :NDEXNT -452,621 5000 6 4114/2003 3/~=004 311 7/2004 514,061 33 4114.44845 2D,614 :: BG 
SLOF60 : go= 

91 
28288AAFF7 US TRR 

EASURY 
NFLAT:ONN NDFX NT -299 0030 S 711 Sf2Oo3 3/ 2/2004 VI7/2004 3305 

-299oo 
40 G 1 5 S r 

S 9 :1 SLOF6059000
: 

28211AF7 
US 

TREASURY 
INFLAT 

:ON:NDEX NT 4000000 8 7lj5a003 3112r2OO4 3117/2DO4 463 3: 40800 
5 
38 SO 

LOF:019000' . 
1 
282&A.F7 US TREASURY INFLAT ON NDEX NT -51 

B 
DOOO S 71 512003 31,12r2oD4 3/~ ;/2004 57923 -51000 6923 SG 

SL.F 
.5 
OW. 01202aAF7 US TREASURY INFLATION INDEX NT 

-1 
Do 00- S 7115/2003 31 2r2OO4 3/ /2OD4 1 14483 -1,00800 13683 SG 

SLOF0059M 91282aAF7 US TREASURY INFLATION INDEANT -2,58: 
OOoo 

S 711 
W2003 

311=004 3117WD4 2,93930 -2,58500 351 
30 SO 

SLOF60590001 
91282&*7 US TREASURY :NFLAT:ON :NDEX NT -8320000 S 7/15aO03 3/1 212004 V1712004 044 94 -832 Go 

1 
1294 SG 

SLOFeO59OOa 91282aAF7 US TREASURY NFLAT ON NOEX NT -536000 S 711 
50003 

3/1212004 3/17/2OD4 
0876 

-5300 7278 
S 

-
EA I I I 7/15no 5 

0 0 0 r SLOFeO59OOO` 01282&AF7 US TR SURY NFLAT ON NOEX NT -2.479 ODOO 5 003 3112/2 04 3117/2DO4 2.61 50 -2,47000 33650 
SO 

FA 
SL F 

5'0'0: "2.2 
7 US TR 

_ 
BURY INFLATION INDEX NT -1 .1430000 S 1115r2004 31120004 3/1712004 1,29815 -1 .14300 155 15 S3 

0 :0 . 0' 731W 7 0000000 S 
SM12003 1 

13LOF 05 
0
. g EAF7 TIME WARNER ENTIVIT CO LP SR DEB -2 3/ 617004 3/1 GQOO4 346,20025 -34203950 4,10075 SG 

SUOF6059DOO' 577778SLO MAY DEPT STORES CO DEB -20.,:000 0000 8 4/1 V2003 311 W004 3/2312OG4 27207400 -249 :356 00 2331800 SG 
SLOF6059DD(Y W4121BUB XEROX CORP SR NT 

-1 
00,0000000 S 6/19/2003 3/10/2004 3123/2004 105,87500 -100,00000 5~675 00 SG 

SLOF:0590W 370425RXD GENERAL MTRS ACCEP CORP NT .150 000 0000 S 411112003 311912004 JV24/2OD4 1630 300 140 55300 16 .53000 SG SLOF 
OS9OW 755111 IAPO RAYTHEON CO BIDS 450:000 0000 S SAW003 3/23/20G4 3126/2004 

51 
6:8811 50 :514 :795 50 2.01000 SG 

SLOFSO5QOO(X 260543BR3 DOW CHEM cO, NT -250000000 8 lf27/2004 4/15/2004 4/2012004 265,77000 -270,277 50 4,50750 SL 
SLOF60::000' 00423KAAO BANK ONE CAP III PFD .3 0:000 ODOO S 5/118/2 3 4/2312OG4 4128/2004 38 sa 

0 
420,14400 -32.05800 SL r 

'LOFeO 000'. 539830AFO LOCKHEED MARTIN CO GTD _3705,000 0000 S of 7/2003 4123/2004 4/28/2004 43::4017 500 -449,59125 -10 17375 SL 
00 SLOFW590W 755iiiAP6 RAYTHEON CO BDS 

.50 OW OOOo 6 
M172003 V2312004 412617004 53,6W 50 -57:1911 _3~,513 1 IL 

SLOF805DOW 7551 
11 
APB RAYTHEON Co BOB -400:000 woo S 

9129/2003 
4/23/2004 4/28nOD4 42933200 440 420 00 

.11088 00 
SL 

SLOFSO59OOO` 4=GAC2 HEALTH NET INC SR NT .250.000 0000 S 513012G03 4rAI2004 4129/2004 29:.045 00 -305 ;7 
00 

-7,13000 SL 
SL F80 :OW 31133iFAXD FEDERAL EXPRESS 98-1 CTF IA - 

1/1512 
4/27/2004 13012004 _645 : 5' ' 09 

.1 
S 
0 

5 - 
564 

.2003000 6 004 4 62 025 VI 220,382 1 g 9.72: 75 SL 
L F 5 M :12829AG5 U S TREASURY NOTES 2.200,000 0000 S af2gn003 5/712004 5/12/2004 2.205,328 13 -2 7 -15.03 06 SL 

SLOF:O 5900 
a 

212SAGS U 6 TREASURY NOTES 
-8DO 

1 
0000000 

8129,2003 
511112 

5/1 
D04 802 03; 25 -a07,408 25 -5,37500 SL 

SLOF6059000' 
91 
2
.SAGS 

U S TREASURY NOTES -2,500, 
- 

0000 
0/20/2D03 

6/9120DDD44 611 42/122DD4 2 503' 
4 

1 97 -2,523,144 53 -19,72058 SL 0 0 00 
SLOF605900M 260643BR3 DOW CHEM CO NT 

.1 
00, 
-' ...o 

1/27/2OD4 111115/2004 611 B/2004 I D3 013 00 -108,111 00 -5,09800 :L 
SLOF0059OW 912828,023 U 8 TREASURY NOTES -3,OD.,OOO 000 OWD04 a/ W004 612M004 2 891 1 2 111 -2,686 914 07 4,218 74 3 
SL 0 BOW 260543BR3 DOW CHEM CO NT -125,000 0000 1/27/2004 6n4f2DO4 ef2WOO4 

1 
29:0'31 26 -135,13875 -8,10750 SL 

SL 0 a 731EAF7 TIME WARNER ENTIVIT CO UP SR DEB -200.ODO 0000 S 51912003 7112/2004 233, 
1 
2000 -248,75800 -1563800 LL OF6 5 0 

S OF605:00 826BK5 -650,000 0000 8 
&30/2 

04 /13/2004 7/1612004 64 53516 -e38,825 00 LOF6 5 000'. :812 U 8 TREASURY NOTES 
0 

7717/2004 2 3 910 le 63 
S 0 0 D04 . :2 50 SLOF60:90OOr :06605AEI SCHERING PLOUGH CORP SR NT -500000000 S 11/21/2003 91~4/2004 9/1 712004 

5 

1 
: 

8 4' 
: :1 

' 50 
2
:01 

100 SG 
LOF60 000' 06805AEI SCHERING PLOUGH CORP SR NT -25,000 0000 S 11/21/20 3 B/ 7/2004 

"M 
25 4 

1 
00 14 .775 1,03325 SG 

or SLOFO059ODOr 806605AEI SCHERING PLOUGH CORP SR NT .50,000 0000 S 
11/21/2003 

9124/2OG4 9129/2004 52.11300 49, 
el 
550 220750 6G 

SLOF6059000' 88731EAF7 TIME WARNER ENTMT CO LP SR DEB -250,000 DOOO S SM/2003 9,2712004 913Or2oO4 300:192 10 -11: . :45 01 -995251 U. S 0 8 1 
LOF6059DW, 8061105AE1 SCHER:NG PLOUGH CORP SR NT -50,01) 0000 11/2112003 101412004 10[7/2004 511,01400 -4081550 1,71). 

0 SO SLOF00590W. BOSGO5AEl SCHER NG PLOUGH CORP SR NT -50 1112if2OD3 1015/2004 IOISQ004 5 4 550 1.8139 50 SG 1 :2 00 . 00 
SL F 5 0' :84121SLO XEROX CORP SR NT -200:0'0'0 00000 Ss 16119/2003 11017/2004 0/13/2 04 2512 

0 
DO 200 12 .50000 LG 

002005:02 00 111112' 50 -74,7203 0205 3,63525 50 SL 00' 06805AEI SCHERING PLOUGH CORP SR NT -750000000 S 1/21/2 3 0127/2004 004 78,35: 
SLOF005DOW 125SBiAAB CIT GROUP INC SR NT 

.225 

ODD WOO 5 
41`1412003 

"I'M I 
11"W2004 244 

'901 
25 -245,05425 -iS300 LL 

SL FOO 00'0231 IA I. HESS CORI NT -175:000 0000 S 12/4/2003 11,17/2004 
11/222"4 1313" 2' -' 7" LO 

.23~ :,A~; A
.ERADA HESS CORP NT -75,000 0000 S 

12/1212003 11 
1171004 11/22r2.4 .2 BW 2~ -:71 :040 50 1 : :7105 27: :G. 0 00 

31,513,957 39 -31,647,954 15 -233 .99077 



SL 1`005YU07 912628P,U0 USTREA8URY DIES .1,500,000 0000 MY WW003 713fr2OO4 7/31/2004 1,500,00000 -1 .5f388672 -13,56672 SL 
SLOF6059000: 91282BAKB U . TREASURY 

NOTES -10,000,000 0000 MT 3/11/2004 813112004 813112004 10.000,000 00 A0,053,125 00 -53,12500 SL 
11,5DO .000 00 -11,587,01 1 72 -67 .011 72 

SLOF6069000'3i28GUHC9 FHUMC POOL SEO-0227 -89,080 8000 PD 4125/2003 1/112004 I/1/20D4 89,08080 -03,70242 4 .02162 SL 
SLOF60::000' 3128GUK43 FHUMC POOL #ED-03`15 -79 .074 7500 PD 412512OD3 1111/2DO4 1/1120114 79,07475 -02,62385 -3,54910 SL 
SLOF60 00a 3`1283Kjoe FHUMC POOL :GIA185 -03 .324 5000 PO 412412 3 

11 
/2D04 1/1/2004 63,32450 -es,eag 27 238477 St. S M. . 5,2 

00 
111 

: 
:97 

LOF6059OW 31283KR87 FHL L G1 .1409 -7a,205 2400 PD 012003 12004 III/20G4 78,20524 -81,18071 2 547 SL 
SLOFS05900M 31283KTHI FHLMC POOL OGI-1452 -98,105 8500 PD 9/1712003 

1'1'0' "l'o' ' 
:1o1,211 08 -5,13523 SL 

SLOF6059000' 3133OLFF2 FHLMC MULTICLASS MTG -251,1128 2800 PD 5/1/2003 111/2004 11112004 2 :'1 :81C2)~s 28 282,41294 -10,58468 SL 
SLOF5059OW 31371KDEa FNMA POOL #D254001 -60,278 1100 PD 121812003 1/1/2104 11112004 60,27a 

11 
-63. 9114 22 -3,020 11 SL 

SLOF6059000' 31385HUC41 FNMA POOL 90545179 _381 0900 PD 617712003 1/112.04 11112004 381 
89 

-39187 -30 
a 
SL 

SLOF605900(r. 3138SHVAI FNMA POOL 60546209 .845 IWO P0 W1912003 1/112004 I/I/20D4 84531 -93539 
_90 08 

SL 
SLOF6059000' 31385KVB5 FNMA POOL 905452`10 -1, 

1 
823200 PC 8/812003 /2 4 1/11201M 1,18232 -1,291 32 -10900 SL P 4 

i/i 00 111/2004 4 
5 

SLOF6059OW 31385VAUO FNMA OOL #0555383 7 2 85300 PO 4123/2003 11 12D04 79,2 8 3 82 .58700 -331853 SL 
SLOF805WW 31385XTF4 FNMA POOL 90555950 1' : 

0 
-1 

1 
41850700 PD 1=912003 1/112DD4 11112004 114,185 7 8,984 41 -47 934 SL 

SLOF605900(r. 31302DVEO FNMA GTD REM :C PIT -360,004 35 00 PD 5rmo03 111/2004 111/2004 368,00435 -378, 3141 
1 

12 :39 78 SL 
0 09 SLOF60690001 31392EKZ2 FNMA GTD REM C PIT 02-58 FLA -87,77584 PD 5/5/2003 12 04 111r2004 07,77584 -80,50392 -1,7280 

SL 
S M, 

0 D 4/30/2003 1 ;1 004 
104 

33 L. LOF8059DO(t 3139210FO FNMAGTDRE CPrr2001-W3 -117,421 
9200 P 

1 1120 4 1/112004 117,42102 -127,58825 -io 

SLOF6059000' 3 
1 
393AP92 FNMA GTD REMIC PIT 03W4-3A 34 .75a 3700 PD 7/31/2003 1/112004 1/112004 34 .75837 -37,25120 -240283 SL 1 

-52,734 3400 PD 411512003 ill/2004 I/I/20D4 6273434 -55 .18 
1 
54 .2 :447 2 6 'LOFa0590W. 31303CEYS FNMA GTD REMIC PIT 03-34 Al 

0 
L 

SLOF6050000' 12169PA07 BURLINGTON NORTHN SANTA FE 001 -2,1006500 PD 1=003 I 1512OD4 1/15/2004 2,10055 -2,606 78 _505 23 SL 
SLOF5059000' 91282&AF7 US TREASURY INFLATION INDEX NT -2,0202000 Pl) 111512003 

1 ;1 
5/2004 1/15/20M 2,02020 -2 020 20 

000 
SG 91 1/1 111 111W (I I 

LOF:00590001. 91282SAF7 US TREASURY :NFLATION :NDEX NT _1436 :000 PD sr"3 
5r2m 

004 43a 80 -43660 00 a 
S _63 :044 9000 PD SLOF 59D001. 282SAF7 US TREASURY NFLATION NDEX NT W 

5/2003 
1/15/2004 W512004 1,04400 -1 044 DO 000 SG 

881 500 P 1 .0: . 4 :225 SLOF6059DW 3128GUHCg FHUMC POOL :Eg-M7 .453 aDO PD 412612 03 211r2004 2/1=04 63,45398 -85 .2 284 51 SL 
LOF6059000'3128GUK43 FHUMC POOL E9-0315 -7 5 D 4125120 2/ /2 04 2/ 12 04 71,80155 -7 0990 :3 5 35 SL 

003 1 0 1 0 

LOF 
:069000' 312S3KJ86 FHLMC POOL#Gi-11 .85 45,5702600 D 4/24/2003 2/112004 2111200-4 65,67025 -8s III o ag -2,44884 SL 

SLOF 05 00' 
31 

2:3KRa7 FHUMC POOL#Gl-14 9 -57 111 GDOO PD 5=2003 2/112004 21~120(14 57,63890 -59:83188 .219298 SL 6 0 0 1 0 1 3 
L Fe05:000' 3 2 3KTH1 FHLMC POOL OGI-1452 -700220700 PD W`1712003 21112004 21 /2004 70,92207 -74,6344 .3 :7 2 3 SL r 

-237,07013 -9,56243 SL 'LOF60590W. 3133QUFF2 FHUMC MULTICLASS MTG -227,507 7000 PC 
511 

12003 211/2OD4 211/2004 227,50770 

SLOF8059000 31371KDEB FNMA POOL 00254001 -64,138 4700 PD 12/812003 211/20D4 211/20D4 64,13847 -87, 
'go 

110 -3,85833 1 
SLOFa05900V. 31385HUCAI FNMA POOL #0545179 -3638700 PD 8127/2003 21112OD4 211/2004 363 87 -3.4 

23 
-3038 S 

SLOF6059DO01. 31385HVA7 FNMA POOL #0545209 -.503400 PD 
9119,2003 

21112004 21112OD4 85('34 
940 95 _90 

61 SL 
"
..0, 1 1. 

11101 -;:2GI S7 .1 .11 SL SLOF8059000' 31386HVB5 FNMA POOL #0545210 -1 00 PD a/mo03 2/ 12004 2/1/2004 
1 

SLOF605900Q 311385MU8 FNMA POOL 90555383 -e4 46 2200 PID 4/2312003 21112004 
211/2004 . . .3 

22 
-e 

162, 2 
"
.9940 SL 

SLOF8059000: 31385XTF4 FNMA POOL 90555960 
_W :513 

0 PD 10129/2003 211 12004 21112004 00,510 43,05403 -254334 SL 1 
0110 

2/1120 
65: 

~340, 
29828 LOF005900(r 31392DVED FNMA GTO REMIC PIT -320,225 1.00 PD -',W103 21112004 G4 329,225 .11 07278 SL 

SLOF605900& 31302EKZ2 FAIMA rqTD REM;C PIT 02-58 KA -75 414 4800 PD 21if2OD4 211,2004 7541448 -76, 89920 -1,48472 SL 

SLOF6059000' 31 39216FO FNMA GTD REM C PIT 2001-W3 _90 :430 9800 PD 4 0/2 3 211/2OD4 211/2GD4 90:430 98 -104 77 : 29 -8 347 31 SL 

SLOF6059000' 31393AP02 FNMA GTD REMIC PIT 03W4-3A -23 .978 7500 PD 7,r3,,,200003 21112OD4 211/2004 2397875 -25:60 48 -1 :719 73 SL 

SLOFe05900(X 31393CEY5 FNMA GTD REM IC PIT 03-34 Al -51 .768 7500 PD 411 
5r.'003 

211/2004 2/1/2004 51 :768 75 -54 
, 
17 

, 
1 
4 

-24023 SL 8 
-830933900 PD 

1 
3/2 0 

1 0 1 3. 
- ::068 01 -497262 SL SLOFaO5:0= 314D2CTR3 FNMA POOL #0725180 212 

0 
3 21 /2 04 2/ 12004 8430 3359 

LOF805 OW 3128GUHC9 FHLMC POOL OE9-0227 
1 
04 

- 
1 
So 
IWO PO 4/2512003 3/1 

/7004 3,jr2D04 10 
1:0 1 

. 
180 83108 4.67093 SL I 
-i8S 32a 97 -80 9 5 SL 'LOF:059000' 3128GUK43 FHLMC POOL NE9-0315 

-1 
2393200 PD 412512003 311/2004 3/ ;/2004 180,23932 

6 

1 0 
80 : 

7 

LOF 59OW 31283K.188 FHLMC POOL SGIA 185 -74 902 D400 PD 4/24/2003 311/2004 3/ 12004 4,90204 -7769916 -2:7:7 12 SL 

SLOF8059000' 312a3KRO7 FHLMC POOLJlGI :1409 -725 9100 PD 5/20/2003 311/2004 311/2004 72,50401 -75.32578 -2,76087 SL 

SLOF605DOW 31283KTHI FHLMC POOL#G,, 452 
.8 

1 :4834 1700 PD 
g/I 

712003 3/l/20D4 311120DA :1 :41 17 -85.69884 -4,262 a7 SL 
SLOF6059000' 31283KVHB FHLMC PCX)L#G1 

- 
We -99 .279 8600 PD 1/21/2004 31112004 3/112004 9 279 So .104,25937 -4,979 51 SL a 

SLOFOO59OW 3133OLFF2 FHLMC MULTICLASS MTQ -277 240 0200 PO 511/2003 311/2004 3/1/2004 277,24002 -288,89276 -11,652 74 SL 

SLOF6059000' 31371KDE8 FNMA POOL #0254001 
_95

:451 8700 PD 12ia/2003 3/1/2004 
311,2004 

95.451 87 -101,19368 -5,74201 SL 

SLOF6059000' 31385HUC41 FNMA POOL #0545179 -5464100 PD 13127/2003 31112004 
3/112DO4 

54 41 -59200 .4559 SL 

SLOF 05 000`313 5HVA7 FNMA POOL 00545209 
-1 
20871 00 PD 

9119/2003 
31112004 3/112004 

1
. 
20 : 71 :1,337 51 -12880 SL 

SLOF: 05:1XICE 3 
1 
3: SHVB5 

FNMA 
POOL 90545210 .1 :707 3 100 PD 5/812003 3/112004 3/112DD4 1,707 31 

1 
88470 -IS739 SL 

SL F 5 000131385WrUS FNMA POOL *0555383 59 So PD 4123/2 003 3111/2 4 311/2004 -8501581 -3,41a 95 SL 

LO 
So 9 

88 :2283 440000 PE) 
1 
0/29/20 3 3/ 12'0'004 3/j/20D4 :1 :"3 14 047 U -162401 SL 

I 
OFao59OW 31385XTF4 FNMA PO L 90555950 

-8 

: S 
OF605:0W 31392DVED FNMA GT OREM 

IC 
4117143000 PD 000 

1 
a ~ 

1 1 
:
. " I 

6 5f51200 I S." _1,.g I L 
13 

PIT 
srm 3 3/112004 3/12004 411,71430 -42:.50 41 3 1 L 

SLOF:05 OD(r 31392EKZ2 FNMA GTD REMIC PIT 02-56 KA -86,101 5200 PID 3 3/1/2104 3/1/2004 01 52 -07,79684 512 L 

SLOF 059000' 3139216FO FNMA GTD REM:C PIT 2001-W3 -as 500 20GO PO 
413V2003 

111 .004 3/ 12004 8(15D026 -93,987 94 .7,487 
68 

SL 

LOF 05 00 M393AP92 FNMA GTD REM C PIT 03W4-3A -27 :902 5200 Pl) 7/31/2003 31112OC14 311/2104 27,90252 -29,90365 21001 13 SL 

SLOF: 059900(07 31 393CEYS FNMA GTD REMIC PIT 03-34 Al -63,063 1500 PID 411512003 3/l/2004 .004 83,06315 -65,98967 :2 
' 
9265 SL 

SLOF6050" 31402CTR3 FNMA POOL 0072516D 91870 
3" 

PID 12=03 31IJ2004 
3j,j2DD4 

11:2170 31 -11111 11 _5 497 80 SL 

SLOF605:000' 3128GUHCO FHUMC POOL #E9-0227 -01, 2147 
00 

PD 4/2 13 4 11/2004 4/112004 
91 

14 78 -95,30519 4,09041 SL 

SLOF605 OW 3`128GUK43 FHLMC POOL #Eg-0315 -117,416 9:00 PD 41255'12200.3 4; /2004 
4/1,2004 

117,41e 93 .1226 
893 

-527000 SL 

'SLOF6059001Y 31283KJOB FHLMC POOL WG1-1105 9 .0810400 PC 4r2412003 411/2004 4 W004 08,081 04 -101:7843 
7 

.3:662 71 SL 

SLOF6059000', 3 
1 
283KRUT FHLMC POOL OGI-1409 :980,560 1100 PD 5120/2003 4/1/2004 4/11/2004 90,58011 -94,020450 

3,44629 
SL 

SLOF:059000r. 31283KTHI FHLMC POOL SGI 1452 
.94 

:4112 1211 PI 
911 

7/21103 4/1/2004 41112,04 94,652782 -99, :07 
30 

4 
' 
95 48 SL SLOF 

05900M 31283KVH8 FHLMC POOL #G,
:, 
518 .`124 507000 PD 1012004 

4"r'004 
.11 1004 

1 
24450 

8 

. 

1 
30 9276 -e 24198 SL 

SLOFS059000'. 31 339UFF2 FHLMC MULTICLASS MTG 406.183 7600 PD 511/2003 411/2004 4/112004 408.16378 423,23533 .17,071 67 SL 

SLOF605DOW 31371KDES FNMA POOL #0254001 .144,470 7300 PO imOO3 4/1/2004 411IM04 144,47073 -153,16155 -8,69082 SL 

SLOF80590W. 31385HUC41 FNMA POOL 90545`179 -3693400 PD 
at27/2003 

411/2004 41/2 04 111) 34 40016 -3082 SL 

SLOF60590W, 31385HVA7 FNMA POOL 0054520 -8e2 5600 PD 911912003 411/2004 4; 
1
.004 

882 

so -95443 -91 92 SL 
0 SLOF8059000' 31385HVB5 FNMA POOL #054521 2 5 5 :0 Pl) /23/20 3 41~12004 4/1/2004 

1 
20555 -1,31869 -111 14 SL S 9 POOL #055538 

0 9, : 05 8 000 PD 4018 0 411 
'2004 

99,13588 -103287 19 41 1 31 SL 

UOFeo5 Door 
313a5W6U8 FNMA 3 , 13 /2003 Q 12004 

- 5 LOF60 900 31385XTF4 FNMA 
POOL 80555950 

-133 493 5 :000 PD 10/2012003 4/~/2004 4/112004 13349359 -139,10449 .56 .1. Ml P o 5rM 
4/ 12 4/112004 483,02645 :. SLOF005900(r 31392DVE9 FNMAGTDRE C IT -483. 264 0 PD 003 

004 
499271 99 -l ..245 4 S 

SLOF805900M 31392EKZ2 FNMA GTD REMIC PIT 02-58 HA -108,971 2400 PD 51512003 4/112004 4/1/20D4 108,971 24 -111,11681 -2,14537 SL 

SLOF61159000' 3139216FO FNMA GTD REM:C PIT 200I.W3 -142,248 8400 PD 4/30/2003 4/1/2004 4,112004 
1 
42,24884 -154,56228 12,31342 SL 

SLOF60590001 31393AP92 
FNMA 

GTD REM C PIT O3W4-3A -35 .744 9400 PD 
711112003 

4/1/2004 
411/20o" 

35,744 94 -38,30852 .256358 SL r 
04 -7 .32004 St. 'LOFOO590OOr 31323CEYS FNMA GTD REMIC PIT 03-34 Al -69,094 SIDD PD 

411 
512003 4/112004 4/1120 89 

' 
09481 230124 

3 

SLOF6059000' 31402CTR3 FNMA POOL 9072518 -104,020 4400 Pl) 12,2312003 
4' 
~=04 411/2004 

1 
04 020 44 

. 
1 1 0,245 4~ -622497 SL 

SLOF505:00(Y. 31402CZJ4 FNMA POOL 90725345 
1 
111 915 G400 PD 

3/le/20U 
41 1004 4111004 ~88 915 04 -1990426 12.1327 57 SL SLOF605 

007 3128GUHC9 FHLMC POOL #EG-0227 :164'975 8500 PD 412512003 5/l/2004 5/112M 6497585 -172,373 go .7 98 14 LL 

SLOF805900(Y, 3128GUK43 FHLMC POOL #Eg.0315 29,9310500 PO V25/2003 6/l/2004 511/2004 
1 
29:93 105 -135,78272 .5 

83187 
LL 

SLOF6059OW 3 f283KAB FHLMC POOL#GI-1185 ID9.217 0300 PD 412412003 WV2(X)4 SM1204 109,21703 -113,29560 4,070 57 LL 

SLOF50590001. 3 
1 
385VMUB FNMA POOL #0556383 

.1 
0 .5492800 PC) 4 312003 5/112DO4 511/2 04 a 3 -4,461 75 LL 8 M .1 
0 12 

1 
'0::0'12' 11 -9,4363 LL 04 0" 0 0 012 3 0 4 5/ 120 '1:4 

L F6059000' 31392i8FO FN AGTDREMICPrT20DI-W3 09,02 3800 PD 4 10 38 :1 487 '1 
0 04 5 294 -6 a .25 1 8 L 91 SLO 

M 
4135/2003 5/112 04 F 0 901)0`3`1393CEY5 FN AGTDREMICPIT03-34AI 5 5 294 0 PD 51~12 0 5/1120 57 -2,672281 L 

7 a 0 00 a 0 5 5 0 6 5 003 5/ /20N 004 74 92 -9505906 34 4 14 SL LO 059000' 31283KR67 FHLMC POOL#GI-i409 :91 :574 92 PD 5120/2 51112 5 

I Fe 
P 9/1 

10, 
5/1/2004 511/2004 11 (13 21 .100,881 10 :5:017 84 S SLOF0059000r 31283KTHi FHLMC OOL OGI-1452 -95,883 26M PD 7/2 1 1 '21 :1 

SLOF6059000' 312B3KVHB FH1 . C POOL#Gi-1516 -121,226 4000 PD 1/211 .04 51 120 4 51 /2o04 22640 :127
:306 IS 

8026 S1 

M 04 SLOF6059000'. 3133QLFF2 FHUMC MULTICLASS MTG 4544707800 PD 15M/2003 5/112OD4 5/1/2 04 454,47070 47357276 
_, : :O 

1 8 SL 

SLOF 0 9 001 31371KDES FNMA POOL 00254001 
_11 

9:233 34 PD 7/a,2003 511=04 511r2004 119,233 34 .12640507 -7 17263 SL 

I 
_4 1 P 

004 461 57 -50000 -3861 SL SLOF60:90000' 31385HUC4 FNMA POOL #0545179 6 570000 D 8f27/2D03 5/112004 5/112 

SL F6059000' 31385HVA7 FNMA POOL 00545209 .043 :600 PD 
WI 

9120 3 5/112004 S/ 12004 1,D43 98 :1 -111 21 SL a :111 21 
-13530 SL 

S 0 
1 4 7 200 PD a/W0003 511/2004 51/20 4 1,48762 60292 LOF605 :000' 313 :5HVB5 FNMA POOL #0545210 

5; i/20OD4 9540099 .09,41081 4,GD9 82 SL 
SL F:05 000' 31 3 5XTF4 FNMA POOL 00555950 -95,400 9900 PD 10/2912003 51112004 

0 

5r2n 0 
511/2004 5/1 120134 573761 70 -593 05 :2 -1 

9 
2 722 SL SLOF 

0590001
. 31392DVEO FNMA GTD REM :G PIT 0,.,, HA -673~7e 17000 PD 5/5nO 3 

-15:8 
a 

SLOF00590001 31392EKZ2 FNMA GTD REM C 
PIT 

_81 
209 7800 PD 

003 
5/112004 5/l/2OD4 01,20976 -82 80: 8 2 SL 

SLOF605900M 31393AP92 FNMA GTD REMIC PIT 03W4-3A -33 
' 
3565800 PD 7/31/2003 51112D04 5/112004 33,35858 -35,74887 -239229 SL 

SL F 05 0 0 31402CTR3 FNMA POOL9072 150 1066848200 PD 12123r2003 5/1/2004 5/112004 106 :114 62 -1 13 .047 113 -1111 21 SL 

0 51112004 5/1/2004 
1 
6757o78 .178,44322 -10,87246 SL SL F: 0=00 

- 
31402 ZJ4 FN .A POOL 0721311 -187.570 7600 PD 3/16/2004 _ 4 

0 0' 
1 

C 44 .43248 4 43248 000 SG 
SLOFWS.0001 8 162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 -444 24800 PD 5/642003 5/112004 5/112004 

004 11081833 -11557887 496054 LL SLOF60590001 3128GUHC9 FHLMC POOL OE9-0227 
.110:63 

83300 PD 4 512003 8/ /2004 61~12 

1 1/22512003 SLOF6059000' 3128GUK43 FHLMC POOL SE9.0315 -94.063 6800 PD 4 B/i/20D4 S//2004 94063 58 : :: :2 5 42 4 221 84 LL 

SLOFB059000, 31283KJOe FHLMC POOLSG 185 -949423800 PD 4r2412003 S/ 120 4 6/1/2004 94,9423 4 :7 
0 

-3 :545 51 LL 

SLOF60590W. 31283KRO7 FHLMC POOL $G, :',409 -690292100 PD 5/2012003 6111/20OD4 
/1 
12 

6 
2'1 -71,655 0589 -2 82e 35 LL 1 0 4 

9 
1 
0 9 003 CIV200-4 004 31033770 -323 381 So .13,04388 LL S 0 005 OW 3 310,337 7000 PD 

5/1/2 

:11/2 
L F 2 11339LFF2 FHLMC MULTICLASS MTO 

4/23120 3 6/l/2 04 (11112004 82483 76 -a5 916 93 3453 127 ILL :LOF 059DOO 3 385WBUO FNMA POOL 00555303 :82 4 3 7600 PD 
: 
1 0 

LOF:059000' 3`1392DVEQ FNMA GTD REM~c PIT 31 :0048 
000 

PD 5=003 6/j/20OD4 d/j/2 4 31 :14: 11 .32092 533 .10 .~44 3 LL 

SLOF6059000' 3139216FO FNMA GTD REM C PIT 2001-W3 .1111,984 9200 PD 4/3012003 6/112004 111 12'0004 
" . 

98 92 .129 :284 5 9963 U . 
0 SL F605:0W, 31393CEY5 FNMA GTO RE 

MIC 
PIT 03-34 Al 5610 ::0 PD 4115/2003 :/,~/20o4l sii/2004 60,56188 -63,37233 2 . :10 45 LL 

0 
1 

D 3 
0 

61 
12004 

9222096 -97 :048 15 :4 27 
1 
9 St. SLOF605 000' 3 283KTHi FHLMC POOLOGI-1452 :6902:22 OOD P 9/17/2DO 12 04 

SLOF6059009 31283KVHB FHLMC POOL#Gi-1516 -107,219 3400 PD 112112DO4 
611 

r2OO4 6/112004 
107 

219 34 
. 
112 59706 .5347772 SL 

S F$05900M 31371KDES FNMA POOL #0254001 -005398800 PD 121812003 8/112004 
S/I/2004 

90.53988 -9508642 -54 
054 

SL 
SLID 

-3743400 
P 

S/I 
61jr2 

3123 SL LOF805900(r 31365HUC4 FNMA POOL905451179 0 8)27f2003 12004 004 37434 40557 

5/412005 

Alfred P Sloan FoundalJon 
Tax ID No 13-1623877 
Dodge and 

Cox 



6 7:00 PD 1 1 . SLOF80590W. 31385HVA7 FNMA POOL 00545209 -8738 911012003 6/112004 111112004 87388 -96700 -03 12 SL 
LOF60500001 3130SHV85 FNMA POOL#0545210 

-1'220 00 
PD 818/2003 81 /2004 5/ 12004 ~0 7 : -1,33332 11254 St. 

SL F 5 D00' 31385JD21 FNMA POOL #0545621 -1594 21300 PD 
5,7,2004 

0/1 /2OD4 a/lr2DD4 159,41012 1 -167,88372 -8,421 50 St. 
60 9 e2 LOF 

0 9 

1 
-62704 1000 PO 10129/2003 611/2004 B/i/2004 62.70410 -65,33963 .2,63553 SL S 6 5 DDIX 3 385XTF4 FNMA POOL 90555950 

SLOF 5 DOO'. 31 3 3AP92 FNMA GTD REMIC Prr 03W4-3A -29,740 38DO PD 7/3112003 6/112004 al /2004 2974038 3 873 32 -2 13294 St. 31 
92CTR3 

1 
1/2004 

8 a 
1 : 

9 :06 
SLOF605 OX. 40 FNMA POOL#0725100 -84,644 50DO PO 212312003 5/l/2004 6/1 4 4450 8 709 4 5 544 SIL 60 : 
SLOF605 :000' 331402C7j4 FNMA POOL 00725345 -187 '006 58DO PO 3/15/20G4 

-1-0- 
6/112004 

107 
.006 

- 
-177,84242 .10.83588 St. 

SLOF 102CNA7 BOA BUS ADMIN GTD PARTIN! 03-20F -383057200 PD a/3f2003 81112004 3/112004 3 .3 
5 
72 -30 305 72 000 SO, 

F605900CY, 3128GUHCO FHLMC P OLNEV-1=7 -39 :507 
1 
so P 4/25/2003 7/112004 a 0 SLO 

0 
7/112004 3950715 At 278 

8() 
1 771 05 LL 805 000" a 

aLOFG05ggM 312 GUK43 F Lmc POOL#EO-0315 -115,648 9500 PE) 4/25/2DO3 7/l/2004 7/112004 
8564 

95 -8949312 :3:844 117 LL 
SLOF6050OW 3 2:3KJO6 F~HiUMC POOL#GI-1185 -W .855 180CO) POD 4/24/2003 711/2004 7/WO04 56.115: 18 -58,97837 -2,123 9 U. 
SLOF6059OW 31283KRO7 FHLMC POOL#GI-1409 . 7315600 PD 512012003 7/112004 7/l/2004 5473158 -58,81392 2,08236 U. 

SLOF005:0001. 3,133OLFF2 FHLMC MULTICLASS MTG -2354 :088 3200 PD 3 71112004 7/1/20134 230 :08e 32 -2420 009 332 :23 0 LL 
OF 0 OW 3 385MUS FNMA POOL $0555383 -66 .8897 PD 5/l/200 _7 ale a SL 4 71112004 7/l/2004 09,8897 2 26003 LL 

SLOF:05 
VOW 

3 1 39210FO FNMA GTD REM :C Prr 2 01-W3 -11 :,21. 1:0D'0 PD 4/12303/122000033 711/2004 71112004 116,25885 
.1 
28,32254 -10,08368 LL 

SLOF60590W. 31393CEY5 FNMA GTD REM C PIT 03.34 At -77,2B3 0DO PO 4115/2003 7/1/20114 7//2004 77,283 
1 : 

_80,86961 -3 Sea 42 LL 5 0( 
SLOF0059OW 31283KTH11 FHUMC POOL IIG,1 :11452 -85 7 5 8:00 PID 9/17/2003 711 

'2004 
7/11/2004 85,77588 -00.2e5 71 -4:489 63 St. _W:67 0 

SLOFa059D00` 31283KVH8 FHLMC POOL#G 516 26 DO PD 1/2112004 7/l/20G4 711r2004 8 0: -4,34484 SL SLO 1 0,34 5500 P 1 1 7 :,820 5 :90 970 93 
F605MM 3 371KOES FNMA POOL #0254001 -7 5 

0 
218f2003 711f2004 71 rMO4 345 84~11111611 -4,773 13 St. NM P _46 

SLOFeOS90W 31385HUG4 F A OOL #0545170 684300 
PI) 

812712003 711/2004 7/112004 46643 -50535 -3892 SL 

SLOF605900M 31385HVA7 FNMA POOL #0545209 4,054 9800 PD 911912003 71112004 
7/ 

r2OO4 1 . 
0 ge 

:1.187 4 1242 SL 

SL F:0590W 331385HVB5 FNMA POOL#05415210 -1,4024400 PO 8WO03 711/2004 
711r2004 

1,4854244 
1 
61910 13' 

60 a' SLOF 0590= 305JD21 FNMA POOL #0545621 -189 .1 14 6400 PP 97/2004 7/l/2004 7/1/2004 
189 .11 

4 
64 

-178,04601 -11,1131 37 SL 0 0 

SLOF:05 31385XTFA FNMA POOL #0555950 54 985 861100 PO 10/2 003 7/11/2004 Ilmom 54,08581 -57,298293 -2:3711 12 S SLO 
9OW REMIC Prr 03W4-3A : 

1 1 - 
F 05900M 300AP92 FNMA GTD :33 34 00 

PE) 
7/31MI2003 ;/11/2004 7/112004 33,134 at 35,511 0 -23 039 SL 

SLOF8059OD(Y 31402CTR3 FNMA POOL#0725160 -79.899 1200 PD 1212312DO 
12()04 

7/112004 
7989912 

-8408058 -4,78146 St. S 
-131,483 8800 PD 03 

00 1 

:4 LOF605 :0W. 31402CZA FNMA POOL 00725345 3/16120 4 7/l/2 4 711/2004 31 9388 140,01492 -8,53104 St. 
SLOF:00 

5 
DDIX 3 

1 
4 DDK3 FNMA POOL 00725808 -1 084024800 PO 611612OD4 711 

12004 
7/l/20 10' 248 -112,83151 -4,16903 SL 590 540 7/10/200 1 02 

SLOF Olt. 00708233AJO UNION PAC RR CO CTF 2000-1 17:027 0 PD 4/22/2003 4 7/10/20(D44 7 :'7 U -21,073 ge 4,0415 42 LL 

SLOF6050000'. 12189PAG7 BURLINGTON NORTHN SANTA FE 001 4,4376000 PD 1=003 
711512OD4 

7/1512OD4 4 .437 :1 
-5 

: :17 1 :1 4 : SL 
SLOF6059000' 3120GUHC9 FHLMC POOL NEV-0227 42 

' 
e24 8800 PD 4/2MOO3 81112004 81112004 42, 4 44 3 13 .1 

, 
4 LL 

SLOF:,0590W. 31128GUK43 FHLMC POOL #EG-0315 -'A 338 3300 PD 4125QO03 811/2004 81112004 . .338 3: .58,7767 
1 
9 -2,43880 LL 

SLOF 5 W. 3 283KJSB FHUMC POOL #01 1 5 -63,942 4000 PD 
4/2412003 811/2004 

81112004 6394240 -55.95081 -201441 LL S 605:0 1 M 1 0 
7 S/l,2e 1 7 :04 6 LOF OW 3 283KR87 FFIL C POOL JIG :1,4809 -39,647 93 PO 5=2 03 6/l/20D4 8/1/2004 39 547 93 41 0 2 :21 -1 U. 

SL F805 00 3133OLFF2 FHUMC MULTICLASS MTO -182,810 80000 PO 511/20003 04 81 /2004 62 :810 8 169:6'53 
-a

: 43 14 U. S 
OF :00(VX 3 38 VOUB FNMA POOL #0555383 -58,148 7300 PO 4/23/2003 

0 
81 /20G4 4873 -80,58371 

34 9 

LO 
a05 1 5 

G IC 
:,19 

8/112 04 
1 

-2 4 8 U. 

SLOFaO59OW 31392iBFO FNMA TDREM Pri'2001-11113 2
:3()2 4600 

PD 4/3012003 
811/20" 

81112004 
30246 

-117,89833 -8,59587 LL 

SL F 5900(X31393AP92 FNMA GTD REMIC Prr 03W4-3A 
3M 3400 PD 

7/3 
1/2003 

:,1,112OD4 81112004 32
.396 

34 
_." 

1978 -2.32342 LL 

SLOOF:0059000'3 
I 
393CEY5 FNMA GTD REMIC Prr 03.34 At -84,755 See PD 4/1 5,2003 /2OD4 .,/2004 84 .75 66 -8 8 885 -3,93319 LL S 
63KTHI FHLMC POOL#GI-1452 

_64,5 
0 911712003 507 8: LOFSOSSOW 312 216700 PD ail Q004 6/1120114 64,520 -07 8:7 92 -337725 SL 

SLOF605900M 3 12B3KVHB FHLMC POOL #GI-1510 .54,3" .00 PD 1121 12004 1111121)(34 811/2004 5432 93 57051 77 -2,72484 St. 

SLOF605POW 31371KDES FNMA POOL #0254001 -119,044 5400 PO 121812003 8/l/2OD4 011/2004 
09, 

0446 54 :74: 
1 
5214 -4,20760 SL 8 1 

SLOF605:000' 31385HUC4 FNMA POOL 90545179 .3794000 PO 8/27/2003 811/2004 8/1/2004 379 40 41106 -3186 St. 

LOF805 000'3 385HVA7 FNMA POOL 40545209 -8853300 PO 9119/2003 S/l/2004 S/ 12034 805 33 -97907 .94 34 SL 

SLOF805:0017 3,1385HVB5 FNMA POOL #0545210 -1,236 19M 
PD 

B/8f2003 (11112004 8/112DD4 1,238 
1 
9 

.1 
.35015 _1 

1 
3 90 St. 

SLOF605 000'3 385JD21 FNMA POOL #0545021 -103 .224 0100 I'D 51712004 ail/2004 811f2004 103,22401 -108,67553 -5.451 52 St. 

SLOF6059000r 31385XTF4 FNMA POOL $0555950 48,774 9:00 PD 1012812003 0/112004 811120D4 
48 

:774 71: -10 :825 08 -2 
- 
7050 

07 
St. 

SLOF0059000' 31 402CTR3 FNMA POOL 40725100 -63 3se 7 00 PO 1212312003 8/1 /20 81112004 63 35B -67 
1 
4830 -3 9151 SL 

SLOF:05 0001.31402CZJ4 FNMA POOL #0725345 _107,900 4000 PD 3/100004 811/20114 6/112004 107,90040 -114,90128 .700088 SL 

SLOF 
05 

:D001 314D2DDK3 FNMA 
POOL 

#D72-06 -74 802 81100 PO 6/16/2004 811/20041 811/20041 74,80268 .77,07789 -21875 
23 

St. 

SLOF8059D00'3I2BGUHC0 FHLMC POOL IE9-M7 -48~879 6000 PC) 412W=3 91`112004 W 12004 4 67060 -6 .07154 -2,isi 24 LL 

SL F80590W 312:GUK43 FH1.MC POOL :E"315 5 528 ;000 PD 4/25/2 3 Q1lr20D4 Wil/2OD4 510' :528 70 -5'2 79 57 -2,28787 U. 

SLOOFS0 
31 

2 3K)e6 FHL 
C 

POOL Gl-1185 :20:042 
1 
DO P 4/24/20003 GM/2 4 911/2004 29,942 71 .31:0000 80 -1,118 17 U. 

SLOF0055:ODOWO'. 3 
, 
283KRO7 FHLMC POOLOGIA 

409 
-3: .155 0200 PED) 

512012003 
.1/200g4 011/2004 3B . 155 02 -39.6- 

70 
-1 :41,1 11 U. 0 

SLOF605DOW 31339LFF2 FHLMC MULTI LASS MTG -190,602 4200 PD 511/2003 G/l/2004 0/1 /2004 190,60242 .198.6" 
6' 

-8 
. 

I 
2a LL 

SLOF605DOW 31385HUC4 FNMA POOL 00645179 -381 08DO PD 8127/2003 
q'i'2004 

011/20041 38168 .13 0 .3185 U. 

SLOF605900(y. 31385HVB5 FNMA POOL #10545210 .1,2432300 PD 81=003 0/1/2004 
011r2004 

1,24323 -1.35784 -11461 LL 

SLOF6059DOO' 31 385VOUS FNMA POOL #10555383 a2 255 7300 PO 412=003 9/l/2004 01112'04 62,25573 -a4, :62 69 2.80090 L 

SLOF8059000' 3130216FO FNMA GTD REM :C P/T 2001-W3 
_104

:567 8800 PD 4130/2003 9/1/2004 9/1 1200-4 1 D4,507 88 .113, 1954 :9.051 ea U. 

SLOF605DOW 31393AP92 FNMA GTO REM C P/T 0 .4-. -37,117 5800 PD 7/31/2003 21/20041 WI/2004 37,11756 -39,77959 :2.682 03 LL 

SLOF80590W. 31393CEY5 FNMA GTD REMIC Pfr 03-34 Al -59, 5570500 PO 4/1512003 9/1 12G04 011/2004 59.55795 -62,32181 2,76388 LL 

SLOF605DOO(Y 312:3KTHI FHLMC POOLOGI-1452 -50,2 ;8 9200 PO 9/17/2003 91112004 01,1/2004 50 :278 92 :52 91 71 -2,631 79 SL I , 7 
47077 50:0680 69 -2 391 32 SL St. F :C0,59D00r 312 3KVH8 FHLMC POOL #Gl-1516 -478 37 PD 1121/2004 911/2004 91 /2OD4 37 

SLOF 59DOO' 3 371KDEB FNMA POOL 00254001 -59,01733- PO 121812003 911/2004 :111112DD4 59,01733 
_62,587 

59 3:550 28 SL 

SLOF6059000' 3 
1 
385HVA7 FNMA POOL #0545209 -8906000 PD 

91IM003 

91112OW r2004 
89060 

-98550 -9490 St. 0 00 
SLOF6059000'. 313B5JD21 FNMA POOL 90545e2l -115,065 7000 PO Y712004 9/112004 01112004 115,06570 -12 

1 
4261 -807691 St. 

SLOF8059000' 3 
1 
385XTF4 FNMA POOL #0555950 -33,0:0 0900 I'D 1012M003 9/11/20CI4 9/11/2004 33.08009 -34:4,70 49 .1,39040 St. 

SLOF605 OW 3 
1 
402 TR3 FNMA POOL 00725180 .64 .5 75400 PD 

1 
212 003 91 /2004 91/2004 84,55754 -68,42 91 3 337 St. ,:6 0 005 () 31 P/l/2 0 1 

St. F : W 402CCZJ4 FNMA POOL #0725345 -115,092 :000 PD 3/ISM/2004 91 ;120004 004 11589260 -123,4102 4 :7 19 44 St. 

SLOF :05:000' 31402DDK3 FNMA POOL #0725800 76 921 8130 PD 1311612004 9/ 120 4 9/l/20D4 784921 so .7987867 -2 . 
9M 

69 St. 

SLOF 05 000' 312 GUHC9 FHUMC POOL #ER-0227 38 :450 1500 PD 4125/2003 10/1/2004 10//2004 36: 0 
15 

-38.08471 -1 .834 58 LL SLOF6059OW 312
:GUK43 FHLMC POOLWE"315 -30 .5003200 PD 4125/2003 

1 
01112004 

10/1,2004 
30550032 -31 -1 36894 LL ,:889 28 1 :3 

S F 0 :00 31283KJOe FHLMC POOL #G,1:I41a5 
-49541 5100 PO 

4/24/2003 101112004 1011/2OD4 4 
' 

61 -5 39158 
850 

07 LL 

SLOF :.'5 0.(OY 312 3KR67 FHUMC POOL NO 9 -41 .7 :8 17 PO 
5/20,20 

3 
1 
011/2004 1011/2004 41 :7'88' 97 -4337891 -1,58994 LL 

SLOF6059000'3 2
:3KTH 

1 FHI.MC POOL #Gl 1452 
_,O. 

7 ~2aoooo PO 9117/20003 
IV/1/2004 

0/ 
/20" 50 : 

79528 -53,45410 -2.65882 LL 0 
SLOF6059DO(Y 31339LFF2 FHLMC MULTICLASS MTG -153,336 64DO PC) 5/l/2003 

101112004 
1011 /2004 

1 

53 
336 54 .159781 47 -6 

' 
44493 LL 

SLOF6059000' 31385HUC4 FNMA POOL #0545179 -27,317 9100 PO W7/2003 10111204 1011/2()D4 2731791 -2959725 -227934 LL 

S 1 ;0/1/2 .1 SLOF 0 :D001 313 SHVA7 FNMA POOL OD545209 .1 .071 
240 

p 9119/2003 1011f2004 4 1,071 24 -1 1 :5 39 .114 15 LL 

LOF :055 OW 3 3:5HVB5 FNMA POOL #0545 10 -170,997 36000 PID) 8/812003 V11/2004 01 /200'D)4 17 9 730 -195.4 868 6501 32 LL 

SLOF6059GOOr 31385WBUB FNMA POOL #0555383 4601 66 P 412312003 10/112004 10/112 4 : :0912 56 4689748 :71 .114 10 LL 

St. F8059GOOr 3139216FO FNMA GTD REM:C P/T 2001-W3 
80:862 1800 PD 

4 012 3 101112004 10111201OU4 865118 7644 13 
77 

:5 Ll 
D 

0 

SLOF60590001 31393AP92 FNMA GTD REM C Prr 03W4-3A -28,079 1900 P 7//331/200003 W /20G4 04 079 9 10:092 99 -2 011 0 LL S I I 0 5 00 D 
SLOF8050DOO' 313 :3CEY5 FNMA GTD REMIC PIT 03.34 Al -72:511 0500 PE) 41`15/2003 01112004 iOli 

r20`4 
72 .511 05 -75,5715 02 :3 36 97 LL 

LOF605900(r 3 
1 
2 3KVH8 FHLMC POOL#GI-1516 428777300 PD 

1 
/21/2004 

1 
01 12004 

1 
r1004 42,877 73 45,02032 2:120 59 St. 

St. F6059000 . 31371KDE8 FNMA POOL 90254001 43 
.6193800 

PD 
1 
2/8/2 03 

1 
0/1 12DO4 10/1/2004 43 .61936 .46,24334 262398 S 0 3 

SL a 1 9 Sf7/2004 10/1/2 04 10/112004 
1 
0052260 -105.83145 :5 08 85 St. OF6059000' 313 :5JD21 FNMA POOL #0545821 .10 522(10 0 PD 0 

St. F 059000' 3 3 5XTF4 FNMA POOL 00555950 .5'0: 94 94000 PD 10129/2 03 
1 
01 120 4 10/112 04 5099494 -53, 

1 
3832 -2,14338 SL 

SLOF 059 00' 3 402CTR3 FNMA POOL #07251130 .51,630 1400 PD 12123/2003 101112004 0/ 12004 51630 14 -54 71968 -3,08974 St. 0 00 

S 
8 7 10111200 1 1 107 .8 9 

IT LOF 059OW 31402CZJ4 FNMA POOL 00 25345 107,855 0200 PD 3/1612004 4 0/12004 55 2 114 85392 1110 It. 

SLOF6059000 3 
1 
402DDK3 FNMA POOL 90725806 -71 7160800 PD 8/1 8/2004 101 ;/2oD4 10/j/2004 71,718 Oa -74 47207 2 

5659 
St. 

SL 

F 

:05:000`3ji2 :GUHC9 FHLMC POOL :EO-0227 .2 0790300 PD 4/25/20 
1 
1/ 12 D4 

1 
1//1/2 04 2807963 -2933883 :1 .259 20 1.1. 0 0 0 11 

SLOF 5 00' 3 2 GUK43 FHLMC PO L ES-0315 -2::743 5 :0000 I'D 4/251200.11 11/l/2()04 120114 
2a 

:743 1: -2~7 .141 11 1 20033 LL 1111120 
0 

9 

SLOF8059000' 31283KJ86 FHLMC POOL GI-1185 -8 .4389 PD 4124/2 3 04 11/112 04 a 
1 
438 -6 73334 -2294 38 LL 

SLOF605g0W 31283KR67 FHLMC POOL :G1.1409 .313 94300 PD W01200003 Il/l/2004 1 
111/21) 

4 3639 71241 -37,784 M -Ii384 
" '-L SLOF:05900(r 31283KTHI FHLMC POOL Gl-1452 

.,4
:0907 2000 PD 9117/2003 11/1/2004 

l"'
.0004 54 :60 0 47 4.!5 . .2,11S Z15 LL 

SLOF 050000'.31339LFF2 FHLMC M ULTICLASS MTG .151,110 0000 PD 5111200' 1 11/2004 111112004 151,11000 -157,481 34 -6,351 34 LL 

SLOF:,05900(r. 31385HUC4 FNMA POOL 00545179 :304 8200 PD .,712003 
111 

/2004 111/112 04 38482 .39520 -3044 LL 

SLOF 59000 3138SHVA7 FNMA POOL #0545209 9022500 PD W19/2003 ll/l/2004 
It 1 

1204 90225 .99840 .06 15 LL 

SLOF6059000', 31385HVB5 FNMA POOL #0545210 -1 .0989500 PD 
818/2C'03 

1 ;11I/2DO4 11/j/2D04 1 .098 95 -1 .200 26 101 31 U. 

SLOF605 0 31385MUS FNMA POOL #055 3 3 .51 771 8600 PD 4/2312003 
1 

12004 11/112 04 51,77186 -53,93981 2 16795 LL 

,L,F,O, :Oo.lr 3 
1 
385XTF4 FNMA L #0555 42 

' 
7500 PO 10/2912 03 111112GO4 

11/1 
120004 4279875 -44 59754 :1 

.7
. . .. ILL 

St. F605 :0W 313921BFO FNMA GTD REMIC Prr 2001 .W3 7: ;'02 4200 PD 4/30/20 3 1111112004 1111/211041 87,70242 95294 
le 

_7,~g 1 74 
LL Poo 5950 S 

0 -8 
1 lie a 00 

00 
1 it 

SLOF4105,0001 31393AP92 FNMA GTD REMIC Prr 03W4.3A -2 .5 4 PD 7/31/2003 12004 1111/11224 21,5134 04 -23 G45 28 -1,54224 LL 

LOF605 000' 3 
1 
393CEYS FNMA GTO REMIC PIT 03-34 At -54,106 2700 PD 4/15/2003 1111/2004 /2004 54 .1 DO 27 56617 14 -2.51087 LL 

SLOF 0 9 001 83162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 .45 9 5 :4 0 PD 5IM003 
11,112 

4 11'11/2 4 4 .1 .1134 -4598504 LG 

SL F:05590000' 31283KVHB FHLMC POOL SGI-1515 40:4:0 00 
0 
PD 004 

. ... 
/20004 1200004 450,49090 :42 521 77 -2,03CO) 0807 St. 

0 0 1/21/2 0 SLOF6059000 31371KDES FNMA POOL l11025,11)(11 .50,372 
0000 PD 

12/WO03 111112004 1 1/2004 50,37200 5340219 .3,030 10 St. 

SLOF8059OW 
31 
385JD21 FNMA POOL 00545621 .102,105 21DO P 5f7/2004 1111/2004 

111 
12004 10210521 .10749764 5 3:2 43 St. 

SLOF 0 9 00' 31402CTR3 FNMA 
POOL 

#0725160 100 PI) 
12,23/2 

03 1111/2004 
11/1120

.4 41:B 1 11 49,40528 :2 7 4 
17 

SL 

SLOF:050000' 31402CZJ4 FNMA POOL #0725345 -107'3932 3200 PO 3/1012004 1 i/l/2004 

. ... . 2
.04 

1 .7. 
393232 .114 :29114 -696402 St. 5 00 -406 1 1 0 

SLOF8059000' 31402DDK3 FNMA POOL #D725606 
.8 
1,932 88DO PO 6/le/2004 111112004 II1lf10G4 81 .:32 :8 -85 082 

17 
-3:149 29 SL 0 

SLOF6059OW 314O2DPVO FNMA POOL $0725938 1029239000 PD 9/2712004 
1"/2.04 .. . /2004 1 

02 23 
0 

1 07,98969 -5,06579 St. 

D 1 12/1 3 7 SLOF6059000' 3 
1 
28GUHCO FH1.MC POOL NE9.0227 34861 8000 PD 4 512003 12/1/2004 1/20 4 34 061 80 -36425 13 563 33 LL 

St. F6059000' 3128GUK43 FHLMC POOL OEO-0315 :28 825 8700 PID 4/2 03 21112004 7/ /20004 28,82587 211) il : ; :29 V LL 
51. 

OF80591M 31283KAO FHLMe POOL OGI-1155 
_47,408 8M 

PO 
4f24F20 

*3 
121 

A 
1`2004 1211 t2004 47,40880 :49' 

17 
2: 77.4 L 125/2 

SLOF8059000 31283KR67 FH1.MC POOL OGI-1409 41 3702200 
PD 

5120/2003 1 
2/112004 

1 
2/l/2004 41,37022 -42,944 23 157401 LL 

SLOF60590001 31283KTH1 FHLMC POOL#Gl-1452 47,782 38DO PO 0/17t2DO3 12/l/2004 i2/l/2004 47 78238 .5028349 -2501 11 U. 

5/4/2005 

Alfred P Sloan Foundation 
Tax ID No 13-1623877 
Dodge and Cox 



GRAND TOTAL 52,707,338 06 .84,025.304 90 M~11 .260,060 .22il 

5/V2005 

AJfted P Sloan FounclatIon 
Tu ID No 

3_1 

DodIp and Co. 

SLOF805900a 31339LFF2 FHLMC MULTICLASS MTO -150,087 1600 PD 51112003 121112004 1211/2004 158,087 ia -182,64772 -6,56054 LL 
SLOFeD5:000'. 31 385HUC4 FNMA POOL #0545179 .193505400 PO 8127/2003 1211f2004 1711/2004 i9,36C 54 -2091593 -I .elS 39 LL 
LOF605 0 113 IHVA7 FNMA POOL 

0
.!120. 825800 PD 

0/10/2003 
I2/l/2DD4 12/1/20 10 258 -1 :197 94 A15 38 LL 

Do' 
3, 

135 FNMA 
1 1 

: L.F605IXXXY 3:5HV 
POOL 

#0545210 .1 :0325 8600 PD lk/8=03 1211/2004 211/20OU4 382586 -1,44: 09 .1-12223 LL 
LOF6059000`31385VAUB FNMA POOL #05553 3 AS 048 70 0 PD 4/2312003 ~2/il/2004 121~/2004 Ala 0 6 79 A7,97 00 92821 LL 

46 :LOF60590W 31385XTF4 FNMA POOL #D55591. .56000580 
0 

PD 
longn003 2/ /2OG4 

1 
21/2004 541:000 50 -58,35433 -235377 LL 

0 SLOF0059DW. 313g2 10FO FNMA GTD REM~C PIT 2001-W3 -109,292 7000 PD 4 0/2003 1211/2004 121112004 10 2 7 -118.75341 -9,4606 LL 
SLOFa059D0()` 31393AP92 FNMA G 

TO 
REM C PfT 03W4-3A -32,326 8200 PD 711331/2003 

1 
2/112004 1211/2004 392:3922() 802 -34,64526 -2,318454 LL 

SLOF5059000' 31393CEY5 FNMA GTO REM IC PIT 03-34 Al -60.022 3400 PO 411512003 1211 /2004 1211/2004 00.02234 -82,80775 -2,78541 LL 
SLOF805900(r. B3102CNA7 SEA BUS ADMiN GTD PARTN 03-20F -54,086 2800 I'D 

BW003 1 
2JI12004 

1 
211/2004 54,08828 -54,011828 000 LG 

SLOF6059DW 31283KVHS FHLMC POOL 
#W .1516 

-4240 1500 PD 
1/21/2004 

Q/112004 121112004 4Z489 15 -44,(120 25 -21131 111 SL 
SLOFa0590D0r 31371KDEa FNMA POOL 90254001 -50:1479 9800 PE) 

12/a/2003 1 
211 12004 12JI/2004 50,14798 -53 .1114 89 -3,01071 SL 

LOF605900M 31385JD21 FNMA POOL #05454121 -114,805 1300 PD 
5,712OD4 1 

2/l/2OD4 i211=04 114,805 
13 _1 

2086820 -6,06315 SL 
LOF(1059ow 31402CTR3 FNMA 

POOL 
00725 

1 
60 -53:1,1 4311 PID 12r2312003 12il/2004 12/112004 53,06143 -58.23683 -3,175 

40 
SL 

SLOFaOS90W 31402CZJ4 FNMA POOL 90725345 .9372 1200 I'D 31150004 
1 
2JI12004 21 12 04 93.72 

1 
12 -99.802 01 -0,08089 St. 

1 1 OD" '004 21112M 74,16513 -77,01585 -2,85072 SL SLOF6059(W 31,102001<3 FNMA POOL 00725808 74,185 1300 PO 811112004 721112 1 
SLOF0059000' 31402DPVG FNMA POOL 9072593a -110.583 2700 PID 9/2712OG4 1211120114 12/l/2004 110.50327 

-14. 
00 -544 

1 
L 

19,653.371 29 -20, 8i3 
, 
32 02 

.959, 
95Y 73 

SUOFa06900V. 912828BRO U S TREASURY NOTES -390,000 0000 8 12rdnD03 11=004 1/90)04 389.025 GO -385,30701 3:717 19 83 
13L.F4105901)(Y. :12 2 82 V S TREASURY NOTES - 50 

- 
000 DOOO S 4/11/20003 1/1 

2004 
Jr2112004 692.45313 -604 .765 16 

_,2 
33203 SL 

:LOF00590W 
1 
2:278AG5 U 8 TREASURY NOTES _2.5000 0 0000 S 

812912 
03 11251r/2004 Ir28/20D4 2,012,812 50 -2,018,515 63 

.5. 
70313 St. 

LOF6050WO'91282BAT7 U S TREASURY NOTES 
.1 
00:00000 0000 S 

4/11/20D3 
2M/2004 2/1 1 r2m 

1 
00.96 7 A00.484 37 484 

3a 
SG 

LOF0059OW 91282SAF7 US TREASURY INFLATION INDEX NT -4155 00 S 1/15/2 3 3111/2OD4 3/16*004 74: 05 .65500 005 LG 
SLOF6059000' 309004AYD GENERAL ELEC CO NT .000,000 0000 S vW004 3/1112004 3118/20114 051,12900 

-9,2, 1 
41 00 38,9 :8 

00 
83 6 co 00 5 

SLOFS059000' 912027VB2 U 6 TREASURY NOTES -10,000.0m 0000 S 4/il/2003 3/111200044 311&2004 10.752,343 7: -10,990,093 75 -243,750 DO SL 
LOF:0590= :112828AF7 US TREASURY INFLATION INDEX NT -400,620 5000 5 4114/2003 3/11 /2004 311612'N 523:152 7 -493,01430 30,93849 SO LOF 

05900M 282aAGS U 6 TREASURY NOTES -1 .000.000 0000 8 1112912003 3/11/2004 31IM004 1,004687 
So 

-1,009.257 81 A.570 31 St. 
LOFO 590OV, 91282W7 US TREASURY INFLATION INDEX NT A52,1121 5000 S 411412003 3/12rlOD4 3/17/2D04 51 4 

. 
OB 33 A84,44 45 29.81468 GG 

L.F8D59DW 91262W7 US TREASURY INFLATION :NDEX NT -2990000 S 7/1612003 311=004 311712004 331 
59 

-2909 DO 45059 SO 
SLOF6059OW 

gl 
28211A.F7 US TREASURY INFLATION NDEX NT 4080000 S 7/15/2003 3/1212OD4 311712004 46338 40800 

5 

38 SO 
: 
LOF805900M 9`1211211AF7 Us TREASURY INFLATION INDEX NT 4100000 S 

7/1 
512003 31 2/2- 3/ 7/2004 57923 

.5 0 
00 

69 
23 SG 

LOF605901)(Y. 91202aAF7 US TREASURY :NFLAT:ON 
EX 

NT -10 8000 S 7/11512 03 3/112/2004 31117r2OD4 1,14483 -1,00ie DO 13683 SG EASU 0 0 
SL F60590WO12028AF7 US TR RY NFLAT N NDEX NT -2:500 000 6 7/ 5120 3/1=004 3/17/20D4 293930 -2.58800 35130 So 
0 ' 0 00 

W12r2DD4 3117/20D4 9 4 
SLOF6059= 912829AF7 US TREASURY :NFLAT:ON :NDEX NT ~32 

OM 
711512003 64 94 -83200 11294 S 

SLOF :00590001.91282&AF7 US TREASURY NFLAT,ON 
NDEX 

NT -53a S 7115/2003 3112r2OD4 
-' 

7/2004 
.8 

7. -53. 7276 8 
000 85 a SLOF 59000' 9 2a28AF7 US TREASURY INFLAT N NDEX NT -2,479 7/15nOO3 3112120114 3117r2OO4 1550 -2,479 DO 33 0 G 

LC 
-1,1430000 Ill 5/20G4 3112/2 D4 3117r2OG4 129815 ('515 :3 

: 
F8059000191282&AF7 US TREASURY INFLATION INDEX NT DDOO : -1 .14300 

LOF805900(r 68731EAF7 TIME WARNER ENTMT CO LP SR DEB -275,000 0000 S LWO03 3/15/= 31IM004 340.20025 -342,03950 4,150 75 G 
:1 .01`605000(r 57777681.6 MAY DEPT STORES CO DEB .200,000000 S 411 4)2003 3111&2W4 3=M 272 074 W -249,35600 2331800 SO 
LOF60590W, 9841218LO XEROX CORP SR NT -100.000 0000 S 6119n003 3/ BnOD4 3/23/20134 10587500 -100,00000 5:875 00 BG 

SLOF605900(r. 370425RXO GENERAL MTRS ACCEP CORP NT .150 000 0000 6 4/11/2003 311912004 3124/2004 
103

:083 Go -148,55300 10,53000 SO 
SLOF0059000r 75511 IAPa RAYTHEON CO BDS .450,000 0000 S 5/g/2003 3123r2OD4 3r2e'2004 51081150 -514,79550 201600 80 
:LOF60590DV 260543BR3 DOW CHEM CO NT -250,000 0000 8 1/27/2OD4 4115n004 412012004 2e5: 77000 -270,27750 4,50750 SL 
LOF:05900(r 06423KAA9 BANK ONE CAP III PFD -3 00 000 S 5/1&2 3 4r23rnG4 412arim 388,08600 420,14400 32 058 W SL 

SLOF 05901)(Y 539830AFa LOCKHEED MARTIN CO GTD -30705:0000 00000 S 9/17/2003 4 3/2 D4 4/2612004 43941750 -44 59125 ~10,173 75 St. 
-5 00 DO 

00 
4r23120 4/2812OD4 53 We 0 -5': 3 0 I'D SLOF6059OW 75511 lAP6 RAYTHEON CO BOB 

0 

'0 00 S 
5A/2 

3 /2 004 

5 
'19950 - :1 .33 1 8 

SLOF605900(X 75511 lAP6 RAYTHEON CO BIDS 400,000 0000 8 012912003 4/2312004 4/21970D4 429,33200 440,42000 
. I 

1 
0 800 

SL 
SLOF6059OO(Y 42222GAC2 HEALTH NET INC SR NT -250000 0000 8 

5130/2003 
4rAW004 4129=04 298,04500 _30S,l 75 00 -7,13000 SL 

SLOF6059OW 
31331FAXG FEDERAL EXPRESS 98-1 CTF IA -664,266 3800 S 

1/1512004 
4/27/20N 4130120DAI 626.02534 

_645
.752 09 .19,72a 75 SL 

SLOF605900M 912a2aAG5 U : TREASURY NOTES -2,200,D00 OOGO S 
&7212003 

5f7/2004 5112/2004 2,205.328 13 -2,220,367 10 -15.03908 St. FA 
SLOFS059000: 9112828AGS U TR 

_ 
SURY NOTES 

-800 
, 
000 DWO S 

WKD03 
511112OD4 5/1 2=4 802,03125 -807,40825 -537500 St. FA 

:LOF 0 GOW g12828AG5 U S TR ,BURY NOTES .2 .60 0 000 a 8/20/2003 8WO04 8/14/2DD4 2.503,417 97 -2.523 144 53 -1972658 SL 
LOF:0101X 260543BR3 DOW C 

M CO, NT -1 
000:000 0000 

a 
1/2712004 BM5120GAI 6/111J20114 103,013 00 -108: 

1 
1100 -5:098 00 SL 

1 2 ~.,:l 00 0 SLOF6059OW 912828AZ3 U S TREASURY NOTES -3.000,OW 0000 S a/g/2004 6116120134 SQ1120D4 2891 .132 01 -2, all 1107 4 21 
a 
7 S3 

SLOF60590001 260543BR3 DOW CHEM CO NT A25, 
000 0000 

S 127f2004 6124/2004 Ong/2004 12g.03i 5 -1 
1 
3875 -6:107 50 SL 

SLOF0059000' 88731 EAF7 TIME WARNER ENTIVIT CO UP SR DEB -2GO.000 0000 8 5/9/2003 71712004 711202DO4 233,12000 -248,75600 -1563600 LL 
SLOF005000(r 912828SK5 U S TREASURY NOTES 

.650
.000 0000 S 6=2004 7/iaf2DD4 7/1 612 04 642535 

1 
8 -638.62500 3,91016 S3 I I 1 81550 

SLOF605QGW 
:05005AE 

I SCHER~NG PLOUGH CORP SR NT -513,000 0000 
a 

V21f2003 9/ 4f2DD4 W 7f2DD4 51,82650 All, 2,0`11 00 SG 
SLOFe05g0W 06605AE 

1 
SCHER NG PLOUGH CORP SR NT -25010 0000 

S 

il 
/2 

1 
12003 911 7r2W4 9=004 25,94100 -24,90775 1 

' 
03325 S 

SLOF605900tr 806605AEi SCHERING PLOUGH CORP SR NT -50.0...0 . 8 
11/21/2003 

9/24/2004 9)2912DD4 52,11300 -0,815 50 229750 SO 
SLOF6059000r. 88731EAF7 TIME WARNER ENIMT CO LP SR DEB -260,000 DODO S SWO03 9n7/2DG4 9/3(k2004 300,99250 -31 D45 DD :7112 

50 
LL S 

3 ~0141120Dl 10f712004 5161400 AO: -1 LOF6059000'8081105AEl SCHERING PLOUGH CORP SR NT -500000000 S 11/211200 1815 50 1 9860 SG 
SLOF8059000' 806805AEI SCHERING PLOUGH CORP SR NIT -50.000 ww S 1 M2112003 

015=4 
10/&2w4 

51 
:025 

00 
49.81550 1,809 50 SG 

SLOF:05900(Y 984121OLO XEROX CORP SR NT .200,000 00000 3 
6/19f2003 

10/712004 i0/i3r20G4 212,50000 -20000000 12.50000 LG 
SLOF 059000 806805AEI SCHERING PLOUGH CORP SR NT -7' 00000 0 S 

11/2MG03 
10127/2004 11/112004 783585 -74 7 325 3,63525 SO . ODO 0000 8 /200 901 _ 5:02 

SLOF60590001 125581AAS CIT GROUP INC SR NT 225: 4/14 3 11110/2004 11/1612004 244, 205 24 5425 -15300 LL 
1`001100V 12311 AH7 AME= E.S.S RP NT 

_I 12/4/2003 
11117/2004 Il= 1.13:~3,3.1 21 -111.1al 00 557021 SG 

'LO H CO 'NOZ, Z"I B 
l2ji2/200 

SL.F
.O~... 

lAH7 A
.E 

HE CORP .T X, 3 1 1/1 71=4 -81,04050 5 SG r 
31,613.967 39 -31,847,964 16 -233,99677 



SL 8059OW 912828A USTREA URY NOTES .1,500,000 0000 MT WW2003 7/31/2004 713lf20D4 1,500,000 00 -1,513,886 72 -13,88672 St. 
SLOF0059000'91282BAK8 U S TREASURY NOTES -10.000 .000 0000 MT 3/1112004 813112004 813112004 10.000 .000 00 -10.053 .125 00 .53.12500 SL 

11,100,000 00 -11,567,01172 -67,01172 

SLOF605900(r 3128GUHC9 FHLMC POOL #Eg-D227 -89,680 8000 PD 4/25/2003 1/112004 11112004 89,08080 -93,70242 -4 .021 02 SL 
SLOF6059000'3128GUX43 FHLMC POOL #E"315 -79,074 7500 PID 4125n003 1/112DD4 VV2004 70,07475 -BZ823 B5 -3.54910 SL 
:LOF805 

:00M 
312:3KJGO FHLMC POOL OGI-1185 -133,324 6000 PID 4124/2003 llMD04 1/112004 63,32450 -65.1189 27 -2,38477 St. 

LOF605 00(r. 3 
1 
2 3KR67 FHLMC POOL OGI-1409 -78,205 2400 PID 5/20/2003 1/1/2004 1/112004 78,20524 -81.18071 -2,97547 St. 

SLOF60590W. 31283KTHI FHUMC POOL#Gl-i452 -98,105 8500 PID 9117/2003 111/2004 111/2OD4 98,10585 -103,241 08 -5,13523 SL 
SLOF60SQIXXY 3133OLFF2 FHLMC MULTICLASS MTG -251,828 215DO PID $1112003 111r2004 i1lrA04 251.82826 -262,41294 -10,58468 SL 
SLOF 0 :(XXX 3113 15KDEB FNMA POOL 40254001 -60,278 1100 PD 12WO03 11112004 l/l/2004 60,27811 -63,90422 -3,6211, St. 
'SLOF:055 OW. 3 378 HUC4 FNMA POOL 00545179 -Wl 0900 PD W7t2DO3 111/2004 11112014 38169 '391 87 -3018 St. 
SLOF150590001.31385liVA7 FNMA POOL $0545209 -6453100 PID 9119QO03 111/2004 1"/2004 845 

31 
-935 39 

_00 00 
SL 

SLOF60590001. 3138SHVB5 FNMA POOL 00545210 
_I 

, 
1 
823200 PID 818/2003 11,12004 111/2004 1,18232 -1,291 32 -10900 St. 

SLOF60590001 3138WAUS FNMA POOL #05653113 .79 .248 
53~)O 

PID 412312003 . r,004 111/2004 79,24853 _82,567 06 -3.31: 53 :L 
SLOFOOS90OIX 31 385XTF4 

FNMA 
POOL 0055595D -114,185 07- PID 1=912003 1/112004 1/112004 1 KISS 07 -118,98441 4, 

7. 
34 L 

SLOF6059MM 31392DVE9 
FNMA 

GTD REM:C Prr -368,004 3500 PID =003 1/112OD4 11112014 38500435 -37831411 -12,30978 St. 
SLOF605900V 31 392EKZ2 

FNMA 
GTD REM C Prr 02.58 HA -87,775 8400 PID 5/512003 111/2OD4 ",12004 87:775 64 -89,50392 -1 .72808 SL 

SLOF6050OW 3139216FO FNMA GTD REMIC PIT 2001-W3 -117,4219200 PID 413012003 l/l/20D4 1/ 
0 

117.42102 -127.5 025 -10.16433 St. a MI 1/200 111 1/~/2 D4 
SLOF60590OV. 313gaAP92 FNMA TD RE C PIT 03W4-3A -347583700 PID 713 3 /2004 12004 34.7sa 37 -37,2:1 20 249283 SL 
SLOF60590W. 31393CEYS FNMA GTD REMIC Prr 03-M Al -62:734 3400 PD 

4/1512003 
11112DO4 1/112004 5273434 -6 1 

1 
54 ~2' 44720 SL 

al SLOF6059DO(r. 12109PAG7 BURLINGTON NORTHN SANTA FE 001 -2 
, 
1006500 PID 

l2rM003 
lli5/2004 1/15/2004 2: 

1 
DO 55 -52 :606 78 -50823 SL 

SLO :005 0 1/15/2 02020 000 so SLOF 5 :12:2aAF7 U: TREASURY INFLATION INDEX NT -2,0202000 PD l1i5nD03 W512004 004 2 . .2,02020 
F :00Wm 2 

25AF7 
U TREASURY INFLATION INDEX NT 

4368000 PD 
111WO03 

1,15=4 
1/1-DO4 43 80 43 SO 000 SG 

SLOF605900O.' 91282SAF7 US TREASURY INFLATION INDEX NT 
.1 
.0440000 PD 

l" 
5/200 

"15=04 .. 
W004 04 : 00 

.1 
0464 00 

000 
SG 

SLOF6059000', 3128GUHCO FHUMC POOL NEO-0227 -413,453 
9800 

PID 412512C)03 211/2OG4 211120G4 63 3 -66,209 49 -2,84551 SL S 1.88 P :45 91 S 
LOF6059000:3126GUK43 FHUMC POOL #EM315 -7 

1 
5500 D 4/25/2003 2Jl/2DD4 2/112004 7188155 -75.08690 -3,225 35 L 

SLOF605DOW 31283KJO5 FHLMC POOL#Gl-ll85 -015,570 2500 PID 412412003 2/i/2OD4 2/1/2004 eS,670 25 -8801889 -2,44804 SIL 
SLOF 059OW 31283KRG? FHLMC PO L#GI-1419 -57 638 ODOO PID 

5r2o/2003 
2/112OD4 2/112004 67,63890 -59:831 88 .2 211 IL SLO .l S 1 _ r 

2059DO(T. 31283KTHI F.L.C PO00L1*G 1 2 -70, :22 70700 PID 9/17/2003 2/1/2004 21112004 70 :22 07 -74.03440 
3 
7 
, 
2 
~3 

SL 
'LOFOO59000'. 31339LFF2 FHUMC MULTICLASS MTG -227 7 

PD 
5/l/20 3 2/ /2OD4 V1=04 227: 07 70 -237,07013 -9,58243 SL r 

'LOF606:OW. 3,1371KDES FNMA POOL 40254001 
_64

:1038 4070000 PD 
1 
ZWO03 2/11/2004 21112004 64,133847 -67,99080 -3,850833 SL S 0 0 23 

0 SLOF605 00(Y 3 385HUC4 FNMA POOL #0545179 :363 87DO PC 8127120 3 2/ /2004 21~12004 
30 
0 7 -314 S :3 36 SL 

LOFa0590W, 31385HVA7 FNMA POOL 00545209 8503400 PD 
9/1912003 

2/112004 21 120134 85 34 
.

.0 
8 .1 . al&,200 0 _1 :0 :1 SL 
LOF00590001. 31386KVB5 FNMA POOL#0545210 1 905 

0 
PID 3 2/l/2 04 2/l/2 1:41 :31 01 -1,21107 9 2 St. 

SLOF605900(X 31385WOUB FNMA POOL #0555383 .04,4:3 22000 PID 4123F2DD3 
2/l/2004 

21112000044 64 22 -67,152 02 -2,69940 SL 
SLOF8059OD(Y 31385XTF4 FNMA 

POOL 
#0555050 -60,510 6000 PD 

I 
angal)(13 21V2004 2(1/20(14 6061 6 -63,05403 -2.54334 SL 

SLOF805900a 31392DVED 
FNMA 

GTO REMIC -32 2255000 PID W12 13 21112004 2/l/2004 329:22" 5: -340,29828 -1107278 SL B 
qTD REM C Prr T:414 000 PID 6/5120 

21jr2oG4 
2/l/2004 75.415448 -7a.899 20 -1 484 72 St. LOF805900(r. 31392EKZ2 FNMA Prr 02-58 K4 

0 SLOF605DOW 3130218FO FNMA GTD REMIC PrT 2001-W3 :211 3 1:00 PID 4130/2DO3 21~/2004 211/2OD4 96.43098 -104.77829 -834731 SL 6 ~:4 0, 
SLOF6050000'. 31393AP92 FNMA GTD REM:C P/T 03W4-3A 97 00 PID 7131/2003 21112004 7JJ/2004 23.97875 -25,69848 -1 :7 73 St. M 0 _51, 5/2 3 
6 0 1 _4.9 62 LOF0059OW 31393CEYS FNMAGTDRE CP/T 3-34AI 70: 7500 PD 4/1 

003 
21 /2004 2/112004 51,76875 -54,171 14 -2,4100230 SL 

,LOF:059DW 31402CTR3 FNMA POOL #0725160 -03,093 39DO PD l2r23r20 3 2/112OD4 2/112004 83.09339 
-68'068 Of 72 SL SLOF 059DO01. 31 28GUHCO FHLMC POOL :Eg-(Yn7 -104,160 1 

'0' 
PID 

4125n003 
3/ /2004 31112004 104 

' 
1 
' 

go i 
' 

:1,08,831 08 4.67093 SL 
LOFeOS9000: 31 28GUK43 FHLMC POOL Eg-0315 -180 .239 32 .0 PID 

4r25r2003 
311/2OD4 3/l/2004 180.21 32 08,32a 97 -8,08965 SL 

SLOF605900(Y 31283KJ86 FHLMC 
POOL 

#GI-1185 74,902 D400 PD V2412003 
3/1,20G4 

31112OD4 74,90204 -77,69916 -2,79712 St. 'SL 
Fa0590W 31283KRO7 FHLMC POOL#Gl-1409 :72 5 9100 PO 5=21)03 31irM4 31ir2M 72,504 Of 75 M 78 -2.76087 SL 

SLOOF0059OW 31 283KTH1 FHLMC POOL 9Gi 1452 -81 :464 1700 PD 911712003 3/112004 3/112OD4 : .1 :43: 17 :85:698 84 4,262 07 SL 
6 S 3/l/2 , 0:6 38 SLOF805900V 31283KVHB FHLMC POOL #G,

:, 
5 e -99,279 

8600 PD 
112 1/2004 311 12004 31112004 

27 
:1 
04 

:259 37 4,97951 SL 
LOF505900(r 3133OLFF2 FHLMC MULTICLAS MTO -277,240 0200 PID 511/2003 3/l/2004 004 27724 

2 
211 . 8 

2 
6 -11 

' 
.1274 SL 8 P 1 7 7 

LOF:05900V 3113,71KDE8 FNMA PCOL OM54001 -95.451 6700 D 1218=03 311/2004 311/2004 95.45 07 
68 

-5 4201 SL 
SLOF 059DO(Y 3 3 SHUC4 FNMA POOL #0545179 5464100 PID &77/2 03 3/l/2004 Y112004 54841 -59200 4 

9 
St. 

00 5 5 SLOF60590001. 31385HVA7 FNMA POOL #0545209 
.1 . 

20. 
7100 PD 

q'i 
9=3 31112OD4 3/112004 1,208 71 -1,337 51 .12880 St. 

SLOF60590W. 31 385HVB5 FNMA POOL #0545210 -1,7073 
1 
00 PD B/aQOD3 W/2004 3/112004 1 707 V -1:~114 7 .157 39 SIL 

SL F6059000' 3 
1 
385WOUS FNMA POOL #0555383 1 5988600 PID 

4123/2003 
311.D04 3/ /2 04 59 88 -8, 1 

8 
:1 341605 SL S 

FNMA 1/2'D4 8223 LOOFOOSDOW 31385XTF4 POOL 90555950 0 
, 
2234400 PID 10/29/2003 311/2004 311 

0 
:1: 44 -8 84'7 2 3:624 08 SL r 

.425. 
50 

-13,84711 SL 'LOF OW, 31392DVED FNMA GTD REMIC P/T 
_41 1 . 

7143000 PD 5WD03 W1/2004 3/lJ2DD4 411,71430 141 , :05 1 5/5/200 r 
SLOF 0500W, 3 392EKZ2 FNMA GTD REM~C P/T 02-58 HA -80,1015200 PID 3 31112OD4 3/112004 101 52 -87,79664 -1,69512 SL 
SLOF8059000 3139210FO FNMA GTD REM C P/T 2001 W3 -865002600 PC 

413012003 
31 12 G4 3/1 12004 :::500 28 93,987 :4 .748768 St. 

LOF(305900(r 31393AP92 FNMA GTD REMIC Prr 03W4-3A -27,902 5200 PO 
7/3 

112003 3/1112004 311/2004 27.90262 -29,903 5 -2:001 13 SL 
SLOF60590001 31393CEY5 FNMA GTD REMIC P/T 03-34 Al -a 053 1500 PD 4115/2003 3/l/2004 3/1/2004 3 45.989 07 -2 

, 
928 52 SL 

.91 87 3 
1 
2r2312003 311/2OD4 

Y1120 :3 06 15 
L 

r 
-9730816 -5497 ae 

S 
LOF605:00(r 31402CTR3 FNMA POOL #0725100 0 PD S 2 0 r2 1 

':2 LOF605 DOV 3128GUHCO FHLMC POOL #EM227 -9 : 104 70800 PID 4 512003 Q /2004 4/11200044 .1 140708 9530519 4,09041 S 
SLOFW59OW 3 

1 
28GUK43 FHLMC POOL :EO-0315 .117,4 10 9300 PID 4/25/2003 411/2004 41/20134 117.41093 -122,68693 -527000 St. 

SLOF605900(r 31283KJ68 FHLMC POOL GI-1185 0400 PD 4/24/2003 4/112OD4 4/ /2OD4 
9 

8104 -10174375 -3:602 71 SL 6 Of 0 5 5 S 
PD 120/2003 41112004 Q 004 N -3,44629 St. UOF6059000' 31283KR67 FHLMC POOL #Gi-1409 10 

1 0 
112 .0 -94,02540 

SLOFW=00: 31283KTHI FHLMC POOL #Gl:,1452 -94,652 8200 PO 911712003 4/l/20G4 41112004 94.8:02 812l .99,60730 4,95448 St. 6 1 
LOF:0590W 31283KVHS FHLMC POOL" 518 -124 450 7800 PD 1/2112OG4 4/~/2004 4/112004 124,450 78 -130,692 7a -6,2410 St. 

SLOF 059GO(Y 3 339UFF2 FHLMC MULTICLASS MTG -4018 :41113 
7000 

PD 5/l/2003 Q 12OD4 41112OG4 40B 163 
78 

42323533 -17.07 
1 
57 St. 

SLOF:05:000' 31371 KDES FNMA POOL #0254001 
.1 
44 707300 I'D 121W003 4/l/2004 4/l/2004 144,47073 

.1 

53
:161 55 -8,69082 St. 

SLOF 05 OW 31385HUC4 FNMA POOL 00545179 -3693400 I'D 8n7/2003 411/2004 
4' 

;/2004 36934 40010 -3082 SL 
SLOF00590W. 31385HVA7 FNMA POOL 00545209 -86256- PID 911912003 4/l/2004 41 1004 8625 - .5448 -91 92 SL 
SLOFGO590W 31385HVBS FNMA POOL #0545210 -1,2055500 PID 8/8/2003 411/2004 411/2004 

1.2115 ~: 1. 
3 
, 
869 Ail 14 SL 

SLOF0059000' 3138SWOUS FNMA POOL #0555383 -99, 135 880D PC 4/23/2003 
4' 
;r2l.4 4/l/2OD4 99.13508 

.103 
2 7.1 . -4151 31 SL 

0 SLOF8D5900(T 31385XTF4 FNMA POOL 90555950 -133,493 
5900 

PD 10/29/2003 41 
2. 

4 4/1/20134 133,493 
59 

-13S, 1~04 9 -5:510 90 SL 
SLOF80590001. 31392DVE9 F14MA GTD REMIC PIT 4830284500 PD 5r=03 4/1 

/2004 
411/2004 

483, 
02045 491 7 -10, 

245 
1 11 S P 5,5/2 :2 :1 

LOF80590OOr 31392EKZ2 FNMA GTD REMIC P/T 02-58 KA -108,971 2400 D 003 4/l/2004 41112004 108,97124 -11 lie -214537 SL 
SLOF6059OW 3 

1 
392i6FO FNMA GTD REM:C PIT 2001-W3 -142 .248 8400 I'D 4/3(V2003 4/1/2004 4/1/2004 142,24884 -1 54,5B2 26 _12'313 42 SL 

SLOF605900(r 31393AP92 FNMA GTD REM C P 0 -3A -357449400 PD 713112003 4/112004 4/l/20 357 494 -38,30852 -2 56358 SL S 0 1 _6 0 69:04 
L F8059000' 31393CEY5 FNMA GTD REM C Prrrt 033W344 Al 9 : 94 8100 PD 411512003 4/112OD4 4/1/2004 1411 -72:30 1 24 -120.43 f3l. 

SLOF60590001 V402CTR3 FNMA POOL #0725180 
_1 04,020 

4400 PD 12123/2003 4/112DO4 41112004 
'.020 

44 _I 
, 
02454 -8 

' 
22497 St. C`4 

SLOF605900(r 
31 
402CZJ4 FNMA POOL 90725345 

' '400 
PD 

3/1 
'n004 4 1/20 4 4/l/20"' 10691 

5 
D4 

_199. 
0426 

1 
_12 127 

57 
SL 

SLOFe05900(r 3128GUHCO FHUMC POOL :EO-0227 .1 .4, .75 (1~100 PID 412512003 5; 1/20004 5/l/2004 164,975 85 :1172:373 99 .7 398 14 LL 
SLOF6059000 3128GUK43 FHLMC POOL E9 .0315 -12. 

O~ 
1 

500 
PID 4125/2003 

S/l/2004 
5/112004 129.931 05 3576272 -5,83167 LL 

SLOF :05990OU 3~283KJ(36 FHLMC POOL #GI-1185 -109 217 0300 PD 4124/2003 51V2004 511/2004 109,21703 .113:275 
80 

40785 L 
'LOF 05 OW 3 38SW6U8 FNMA POOL #0655303 -106,549 2800 I'D 4/23/2003 

5/1120014 
5/112004 100,64928 All 0 1 1 03 4:46 

1 
7'5 U. S G I 

SLOF6059000' 3139216FO FNMA TD REMIC P/T 2001.W3 -109,012 3800 PD 4/30/2003 51~12004 511/2004 109,01238 .118,44876 -9,43638 U. 
SLOF 06900(r 313g3CEY5 FNMA GTD REMIC PIT n34 Al :5,7 502 :4 0 PC 

4/15/200 
5/ IM4 S/Y2004 :7.582 94 -6025515 :2 672 21 LL 

LOF:059000 31283KR67 FHLMC POOL :G ; :,1409 9 574 20 D 500/2003 5/l/2004 51~12004 
1 
574292 _95,059 08 3:484 14 SL 

00 P SLOF :0590,001 31,283KTHi FHLMC POOL G 452 -95.883 21100 PID 9117/2103 ..OG4 51112004 
95. 

113 
6 

-1017 84 SL 
SLOF 0590 0' 3 283KVHB FHLMC POOL OGI-1516 -121,226 

4000 
PD 

1.1
.004 5/~/2004 5/j/20D4 121 '22640 :11 2'70:~(Xl 88 -6:080 26 GIL 

SLOF80590W 31330LFF2 FHLMC MULTICLASS MTG 4544707800 PD 5/l/2003 5/ /2004 51 12004 454,47078 4735 270 -19,101 go SL S 0 31 1 .11 0 _126:47 
SLOF6059000 37 KDE8 FNMA POOL 90254001 9,2333400 PD 121WGID3 511/2 04 511/2,04 11923334 -505 97 -7,172 :3 S 
SLOF :,590001 31385HUC4 FNMA POOL 0054517g 461 5700 PC 8/27/2DO3 511/2DO4 .004 401 57 

00 
08 .31 

' 
SL 

L F 59000131385HVA7 FNMA POOL #0545209 :1 043 06 0 PC 
9/19/2003 511r2004 

43 Off 
-1,15 21 -111 

2' 
SL 

4 7620 4 1:'67 62 SLOOF6059000' 31385HVB5 FN A POOL #0545210 
1 . 

1 1 PD 81WO 3 51112004 5'1~/'200'D 14 -1 13 ' .2 -13110 SL 
M 0 0 02 SLOF6059000' 31385XTF4 FNMA POOL 90555950 -95,400 S00 PD 10/2MOD3 5/;12004 51112004 95,40099 -99 flo 81 400982 St. 

SLOF805000(r. 31392DVEG FNMA GTD REMIC P/T -573 781 7000 PD SWO03 51 r2004 51,)2004 573,761 70 -593, D58 92 .19,29722 SL 
SLOF6059000' 31392EKZ2 FNMA GTD REM:C Prr 02 .58 HA 1 .20957600 PD 5/5/2003 5/1/2 04 5/112004 81,20 7 -82 5B -1,59882 St. 
SLOF:05:00(r 3,1393AP92 FNMA GTO REM C P/T 03W4-aA 13,366 800 PID 713 1,2003 511/2004 5/112004 33,35: 5: -35:7'40 : 87 -2,39229 SL 

0 SLOF 05 000'3 402CTR3 FNMA POOL0725160 086 452 0 
PC 

1212312003 51112004 5/jt2 o4 ios,e(34 62 -1 
1 
3047283 -8 383 21 SL 

SLOFS059000, 314D2CZJ4 FNMA POOL 07253,15 :1167:5870 78000 PD WIM004 SIV2004 S/ /20004 167,57078 -17a443 2 10'072 46 SL 
S .110:612 33 1 SLOF605gGO(r 83162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 4443 480 PD 5/W2003 5/112004 5/112004 4443248 .4443248 

000 
SG 

LOF6050000' 3128GUHCO FHLMC POOL #E9.0227 8 00 Pl) 412WO03 fi/l/2004 6//20D4 11061833 -11557887 4.96054 LL 
SLOF60690001 3128GUK43 FHLMC POOL #Eg-0315 4/2512 61lt2O 

940635 
S :4.063 5800 I'D 003 a/i/2004 004 :1: 2 71 42 4:2251 :4 LLL 
SLOF60590OOr 31283KJBO FHLMC POOL #Gj:1141111 4 942 3800 PID 4124/2003 6/l/2004 61lr2 04 .42 3: 9 4's 89 -354 1 L 
L F6059001Y 31283KRO7 FHLMC POOL #G 09 

_69 
029 2100 PO SnO12003 61112004 611/2004 21 -71,65558 .2,M 35 ILL 

SL00Fa0590W 31339LFF2 FH MC MULTICLASS MTO 
_31 

0:337 7GOO I'D 5/112003 6/112004 8/l/2004 31.:'337' 70 -323381 58 -1304388 ILL 
SL F6059DOO 3l3a5W6U8 FNMA POOL E0555383 -82, 

4 
37000 PID 4/23/2003 6/112004 5/l/2004 82 .46370 85 gi 

6 
93 345317 ILL 

LO 
M 

GTD 
E 

-31 .04 
1 

SrMo 
011/2004 

3 
1 048 

10 _32 
092 33 1 

. 
0442 S 

OF6059000' 31392DVE9 FIN A R M~C P 68 000 PD 03 6/112004 3 LL 
SLOF605900(r. 3139218FO FNMA GTD REM C P/T 2001 .W3 -118 984 9200 PID 4/30/2003 611/2"04 61112004 11998492 -12928455 -10,299 63 U. 
SLOF:005900(Y 31393CEYS FNMA GTD REMIC P/T 03.34 Al 

_60.561 0800 

PC' 
4/15/2003 (3/ 1/2004 6/1120G4 60,501 88 -63372 33 -2 45 U. 

SLOF 590W 31283KTHI FHLMC POOLOGI-1452 -92,220 9600 PD 9/1712003 e/112004 (11~120(14 82,22090 .97,04815 -4 : :2107 
1 
9 SL 

SLOF6059000 31283KVHB FHUMC POOL #Gl-i5l6 -107,219 3400 PD 1/21/2004 611/2004 
61 

/2004 
1 
07 .21 : 34 

. 
11259708 -537772 SL 

SLOF605900(r 31371KOES FNMA POOL 00254001 -90,539 8000 PD 
I 
21WO03 

6/1,2004 

6/112DD4 
go 

53 88 
.0508 42 -544854 SL 

SLOF6059OO(Y 31385HUC4 FNMA POOL 00545179 .3743400 PID SQ712003 61112004 (11112D04 374 34 -40: 57 -3123 SL 

51412005 

Alfted P Slum Foundat*n 
Tax ID No 1;1623877 
Dodge and Cox 



SLOF805900M. 31385HVA7 FNMA POOL #0545209 .8738800 PD 9/1QQD03 6/1/2004 611/2DD4 87388 -98700 -93 12 SL 
SLOF605:1)001 3,138SHVBS FNMA POOL #0545210 .1,220 78DO PD 811112 03 0/1/2004 Win 04 1,22078 -1,33332 -11254 St. 1 3 1 

0~ 2 4 1 5 SL SLOF605 00(r. 385JD21 FN A POOL 90545621 -159,402 1300 PD 517/2004 611/2004 G/ nD 150,48213 -167:3113 7 -1 2 9 
LOF605900M 31385XTF4 FNMA POOL 00555950 -82,704 

1 

000 PO 
10129n003 6/1/2004 6/1/7004 02 ;04 10 -65 3903 

_2
:635 53 SL 

SLOF6059000' 31393AP02 FNMA GTD REMIC P/T 03W4.3A -29,740 3800 I'D 7131/2003 6/112OG4 61 /2004 29: 40 38 31 87332 -2,13204 SL 
SLOF6059DO(r 31402CTR3 FNMA 

POOL 
00725100 -84,644 5000 PD 12,2312003 611/2004 01;12004 84,04450 :89.709 494 -5 .06544 SL 

SLOF0059000', 31 402CZJ4 FNMA 
POOL 

X0725345 _107,008 56DO PD 3/18/2004 611/2OD4 Of 12004 187,00650 -177,842 2 _I D,83: 80 SL 
1 3 12WOO SLOF 

590001
.83162CUA7 BRA BUS ADMIN GTD PARTN 03-20F -36,305 72DO PD &WD03 B/ /2 04 (1/112004 30,30572 -3e :370: 72 00 SG 

1 5 9 412512DO 12 LOF1900(y. 12 G HCO FHLMC POOL OEG-0227 39507 150 P 4 3 7111/20004 7/1/2004 39,50715 -412 80 -1,77165 LL 
SLOF80590W. 3 2:GU 3 FHLMC POOL AEO-0315 ise.648 5000 PDD 3 7/1 OD4 711/20114 85,e48 95 -89 .4 3 132 844117 LL 

UK4 9 SLOF0059000' 31283KJOe 
FHLMC 

POOL #Gl-1185 0551800 PO 4/2412003 711/2OG4 711/200ul 5G.055 18 -58,978 7 :2: 
1 
23 9 U . 

SLOF110590017 31283KRO7 FHLMC POOL#01 
' 

1 
409 -54,731 5600 PD SQ012003 7/112004 7/1 /2004 54, 73150 -55 392 -2,08236 U . 

SLOF6059000'. 31339UFF2 FHUMC MULTICLASS MTG -23 0 3200 PD 51112 3 7/1/20G4 7/1 12004 230,08032 -248 : :019 32 -9.92300 LL 6 00 /1 1 
LOF6059OW 31385MU8 FNMA POOL 90555383 -65:88889 7500 PD 4n3noo 

3 
711/2004 7 /2004 89.88975 -72,8 638 -292083 LL 

SLOF605:OD(r 31139210FO FNMA GTD REMIC PIT 2001-W3 -11 
1 
25 6 4113=003 7/l/20 

71 
1112 D4 110,25888 

_1 
20,3M 654 -10:083 60 U. 1:00 PD 4115aoo .80,8 

SLOF605 0= 3 393CEYS FNMA GTD REMIC P/T 03-34 Al .71 :2883 00 I'D 3 7/11200044 71/20004 77,283 19 09 1 3 68e 4 U. 0 91i7noot _4:489 82 
St. F6 5900T 31283KTH1 FHLMC POOL 452 -85 7 6 8:00 I'D 3 ;1 004 7/ /2 04 85,77588 -90,26571 4 3 IL 
0 1" 

_86 :67 0 1/21/20 'In 
1 0~ CLOF:0059GO(Y 3,1283KVH: F,LMC POOL :r,,-,,,, 9 . 265 00 PD D4 120134 711/20 80 .M 09 -90.97093 -4.34 

- 
L 

SLOF 59DOOr 3 371KDE FNMA POOL 00254001 -7 
345 500 

PO 
12/'12OD3 71112004 7/1/2004 79,34555 -84J18 68 -4.77313 SL 

SLOF00590001 31 385HUC4 FNMA POOL 90545179 4864300 PD .7,003 7/1/2004 7/1/2004 468 4 -50535 -3892 SL ILOF 
0 9OW 3`1385HVA7 FNMA POOL 00545209 54 

9800 
PD 9/1W003 1112004 711/2004 1,05498 10740 -11242 SL 

1 
0 Poo Po 6 10 

1 :0 PD 
B/Snoo 7/j/20CI4 

7 In 4 1,482 
44 8191 

0 
_130 

60 SL L F:0559000'. 3138SHV85 FNMA L 54 2 :1 482 4400 
3 ' 00 

: I: 
SLOF 5 31385JD21 FNMA POOL #054502 

1 _169,11 
4 
6400 

PD 5f7/2004 7/1/2004 71 .004 16911464 .178,04601 8,9313 SL I 
So 9= 

_54,98 5100 P 
: 
3 1 

LOF6052DO(Y. 31385XTF4 FNMA POOL 00555950 5 D 10129=03 7/1/2004 71If20D4 s4m at -57,29693 Z I i ; SL 
SLOF6059000' 313gaAP92 FNMA GTD REMIC P/T 03W4-3A 3313481 0 PD 7/31/2003 71WO04 VIQ004 33,13481 -35,51120 -2,37639 SL 
SLOF6069OW 31402CTR3 FNMA POOL 00725leo :79 :899 

1 
2000 PD 

1 
2/23/2003 711/2004 711/2004 79,89912 -114,680 58 -4.78146 SL 

SLOF605900(X 31402CZJ4 FNMA POOL 00725345 -131,403 $800 PD 3116=4 711/2004 711/2004 131,483 88 -140,014 92 -8.53104 SL 
SLOF00590W 31402ODK3 FNMA POOL 

00725808 
-1 

01
:02 4800 PD eflonol)`[ 7/1/2004 711/2004 108,48248 -112,83151 -4,16903 St. 

SLOF60590W. 907833A.JO UNION PAC RR CO CTF 2000A -1 
7 
0275400 PD 4/22QD03 711012004 7110/2004 17,D27 54 -21,07390 4 04e 42 ILL. 

SLOF60590W. 
1 
2189PAG7 BURLINGTON NORTHN SANTA FE 001 -4 437 :8000 PD 1=003 711512004 7/15/2004 4,43760 -5,60708 -1 : 0694 SIL 

0 00 P St. F
:0590W 

312 GUHCD FHLMC POOL #Eg~= 42:a24 D 4 5/2 3 81112 0/11/2DD4 42.e24 So 4453613 A
.." 

485 LL 
0 

1 

: 
1 

St. F 059OD(r. 3 2:GUK43 FHUMC POOL OEO-0315 -54.33 33DO PD 41261200003 811120DOU4 B/ /2oD4 54,33833 -56777 9 .243086 UL 
a /2 St. F w 312 3 88 FHUIVIC POOL #G1-1 185 -53,D42 4000 PD 412412003 811/2004 8/1 /2004 53 D42 4 -559 

11 
-201441 LL 

S OF 5 :0 
31 

OD4 39:547 930 41 :0552 
68 

0 :05 001. 1111/200,4 8/1/2 .1 L 0 0 22KKR67 FHLMC P0OL#G1 -1409 -39.547 9300 I'D 512012003 

.1504 LL SLOF005900(r. 3133OLFF2 FHLMC MULTICLASS MTO .162,810 7800 PD 
511 

12003 811/20G4 811Q004 162,81078 
189,65392 

-0,84314 U. 
SLOF00590001 31385WOU8 FNMA POOL 90555383 

_58 
148 7300 PD 4123/2003 6/j/2004 8/112004 58,14873 

_60,583 
71 -2 .434 

go 
U. 

SLOF605 :D= 3113921aF0 FNMA GTD REMIC PrT 2001-W3 
_99

:302 
4600 

PD 413012003 8/1112004 81112OD4 99,302 40 -107. 
898 

33 -8,59587 U. 
SLOF005 DOOC 3 393AP02 FNMA GTD REMIC Prr 03W4-3A -32,390 3400 PD 713112003 a/ /2004 81112004 3239834 -U.719 78 -2,32342 LL SLOF 

059000' 313 :3CEY5 FNMA GTO REMIC P/T 03-34 At -84,755 W 0 PD 41,15/2003 811/2004 
811/2004 

84,:755 66 -8868885 -3,03319 LL 
SLOF:0 90OV, 3 

1 
2 3KTH1 FHLMC POOL#G1-1452 -64,520670 

o 
PD IN 712003 8/1/2004 811/2OD4 6452007 -07:897 92 -3,37725 SL 

5 0 SLOF805900(K 3 
, 
283KVHB FHLMC POOLOW-1510 -54,328 9300 PD 112112004 8/112OD4 811/2004 54.32693 -57,05177 -2 :724 :4 SL 

SLOF00590W. 31371KDE8 FNMA POOL #0254001 -89,944 6400 PD 12la/2003 8/;/2004 8,1/2004 69,944 54 .74,15214 4207660 SL 
SLOFaO5gOW 3 3 5HUC4 FNMA POOL 00545179 3794000 PD SM712003 8/ 12OD4 8/1/2 04 37940 41106 _3 

16 
St. 

SLOF11059000', 
31 

3 : 5HVA7 FNMA POOL 00545209 :885 3300 PD 9/19/2003 all/2004 8/112004 885 33 -97907 -94 34 SL 
SLOF5059OW 31385HVB5 FNMA POOL #0545210 

_1 .235 1 
900 PD &W003 8/112DD4 8/l/2004 

1,238 1 
9 

.1,350 
15 -11398 SL 0 

SLOF605900ir 31385JD21 FNMA POOL :0545821 .103,224 0100 I'D 5/712004 811/2004 811/2004 103.22401 -108,875 53 -5,45152 SL 
SLOF80590W 31385XTF4 FNMA POOL 

0555950 
487749900 PD 10129/2003 811/2DD4 811/2004 4877499 -50,82500 -2,05007 SL 

SLOF605900M 31402CTR3 FNMA POOL#o 1 -83:356 7900 PID QQ312003 WI/2004 8/1/2004 63.35679 -67,14830 -3 791 51 SL SLO Poo #0 ;25 00 1 S 
Poo 56 1 F605900(r. 31402CZJ4 FNMA L 25345 -107,900 4000 I'D 3/1600D4 a/l/2004 811/20D41 0790040 -`114,901 28 .7 :000 80 SL 

SLOF410590W 31402DDK3 FNMA L 0072 
00 

.74 :02 08 0 PD eflon 811/2DO4 81112004 74,::02 So -77 a ;7 89 :2 87 23 SL 

SLOF6059OD(r 
3 ;28GUHC9 FHLMC POOL NEC-0227 48 7960000 I'D 4/25Q00o43 W /2004 9/112004 

48 
7960 

_5 

1 
:0 

1 54 
2 : 
1 
96194 LL 

LOF605 
:OM 312 GUK43 FHUMC POOL #E9-0315 -505287000 PD 4 &2003 WI/2004 9/1120114 50,52870 .52,70057 -2 .26787 U . 

SLOF605 
000, 

3 2 :3KJ68 FHLMC POOL 
#G1_11 

85 .2 :,942 71DO PO 41/224/2003 gli/2004 9/1 12104 20,942 71 -31,060 88 -1,118 
1 
7 LL 

SLOF60590W, 31283KR67 FHUMC POOL #GIA4109 .3 
155 0200 PO 

5,2012003 9/l/2004 .112OD4 3 15502 -39,60670 -1,451 08 LL 
SLOF805 :00(Y 3133:UFF2 FHLMC MULTICLASS MTG 

_I 
90,6024200 PD 51112003 911/2004 911/2DD4 

1 
9::602 42 -198,813 

6' 
-11,01120 LL 

LOF:0590W 3,3 HUC4 F MMA P OL #0545179 3 16000 PD W7Q003 911112 04 Q11n004 381 ell 4 353 .31 :1 LL 
SLOF 05 OW. 3 3 :5HVB5 FN A POOL #0545210 

_j, 
2843 

2300 
PD 

8/a/2003 
91 /210)04 G/l/2004 1,24323 -1,357 114 

_, 
14 

, 
LL 

SLOF60590001 3138SWOUS FNMA POOL 00565383 -822557300 PD 
4123/2003 g1jr2004 

Q/1/2004 62,25573 -6486269 .2. 606 
go 

LL 01 .W3 .10 , a /30/200 1 
-113,61954 -9051 66 LL SLOF 05 Door 313 :216FO FN AGTDREMICPrT20 4,567 ID 4 3 9/112004 911/20D4 10456788 

.LOF:05:('OV 31 3 3AP92 FNMMAGT REMICPJT03W4-3A 
_~7 1 

17 1 :00 PD 7/3 
JnD03 g/j/2004 

9/ /2004 37 :117 50 -3977959 205 03 LL 
SLOF6059OW 31393CEY5 FNMA GTD REMIC P/T 03-34 Al .5 

, 
5579500 PD 4/1 

5/2003 
011/2004 911 /2004 5D,557 95 -62 .321 81 :2:763 80 U. 

St. F :05N= 31263KTHI FHUMC POOL#G1-1452 -5:.27. .00' PD 9117/2003 011/2004 
WJ/2004 

50,27892 -52,91071 -2,031 79 SL 
SLOF 059000' 312B3KVHB FHUVIC POOL#G1-15I0 476773700 D 1/21/2004 

g/W004 
911/2004 47,07737 

_50 
23 1 32 S 0 0 P 

SLOF605900(r 31371KDEB FNMA POOL 90254001 -59,017 3300 I'D 
1 
21812003 9/1/2004 :,1112DD4 59,01733 -62 :5'0'7 '5: 3:5590 28 SL 0 .89060 P Wig 1 

SLOF :,59000' 313a5HVA7 FNMA POOL 00545209 
00 

D /2003 9/1/2004 f2004 89060 -98550 -9490 St. 
St. F 01Y 

31 
305JD21 FNMA POOL 90545821 -115 085 7000 PC 5f712004 9/112OD4 911/2 G4 11 

1 
-121,14201 

_6,(,78 91 
SL 0 5 0 1 9 

2, o:: " 
6 

SLOF605:OW 3 385XTF4 FNMA POOL 00555 50 -330 00900 PD 10/2912003 9/1/20041 DG4 33 : . 
09 

-34,47049 -1,39040 L 
SLOF :05 :000' 31402CTR3 FNMA POOL 00725100 -64 :5 :7 5400 PD 

1 
2/2312003 9/1/2004 

0/112004 
6455754 -68,42091 -3,86337 SL 

SLOF 05 000, 3 402CZJ4 FNMA POOL #0725345 -115,802 0000 PD 3/16=041 91112OD4 9/1/2004 
11 

5 
892 

60 
-12341204 .7,51944 SL 

SLOF60590001 31402DDK3 FNMA POOL #07251106 769219800 I'D 6/1 0 4 91112004 9/1/20G4 76,921 go 
79 

87867 -2 St. I 1 1 0 
SL F605900013128GUHCO FHLMC POOL :EB-0227 :3 :450 1500 PD 4/220003 011/2004 0/112004 1 :4500 15 :38: 84 71 

1 
::' '56, LL 

0 
PAC p to/ /2 . 1,869 

2a :1 .334 SL F805901)(Y 3120GUK43 FHL OOL Eg-0315 3:,500 3200 PD 4/25/2 3 1011/2004 004 365 32 3 .4 LL 
SLOF6059DOOr 31283KJOB FHLMC POOL #GI:11 1 :5 

_49,541 5 

1 00 
PD 4/24/2003 OV'12004 1011/2004 

40 54 
1 
51 

_51 
391 58 

_".:o 
07 LL 0 00 0 0 

SLOF60590OOr 31283KRO7 FHLMC PCOL XG1 
4 
9 41,7889700 PD 

5/20/20
.3 

1 
011/2004 10/1/2004 41,78897 4337891 -1 .58994 LL 

SLOF6059GOO' 31283KTHI FHLMC POOL#G1 
' 
1452 -50,795 2800 PD 9/`1712003 1OV112004 10/1/20064 50,70528 

-53
:4 
54 10 

-2.6548 :2 LL 
SLOF8059DOO' 31 339LFF2 FHLMC MULTICLASS MTG .153 336 5400 PD 

5/j/2003 1 
(1/1/2004 

1 
01/2004 153,338 

54 
-159,781 47 -a 44 3 LL 

SLOF6059DOOr 313:5HUC4 FNMA POOL #0545170 -27,317 9100 PD 6J27/2003 IWIno04 
10/1,2004 

27,317 
" 

-2959725 -2,27934 LL 
SLOF 05900a 31 3 5HVA7 FNMA P OL #0545209 - 

1 
071 2401 PI) 9/19/2003 1011/2004 1011/2004 2 -1 -1 : 

1 
a5 39 -114 15 LL 10 .'Q 7 Ito P io/j/20 jo/ /2 

3' -16.501 32 LL SLOF6059000r 31385HVBS FNMA POOL #05462 7 
9 36 

PD 
Wan 

03 G4 oD4 17. 
" ' 

111:4 111 
SLOF6059GO01 313:5W5Ua FNMA PO L #0555383 -45,012 5600 D 4/23Q003 1WWO04 10/112004 41,012 5: 48807438 1 884 90 LL 13 NM 10/1M 1 7 
SLOF6059000' 3 216FO F A GTD REMIC Prr 2001-W3 

'D 
865 1800 PD 430/2003 1011/2004 004 89,86518 .97,644 :7: 7

. 
:~ LL 

SLOF60590001 31393AP92 FNMA GTD REMIC Pfr 03W4-3A :20 :079 10DO PD 7/ 
3 
1/2003 10/1/20G4 10/1/2 04 28,07919 -30, 

ow 

go 
-2,013 0 LL 

SLOF60590001 31393CEYS FNMA GTD REMIC PIT 03.34 At -72 5 ;; 70500 PD 4115nG03 IQ/112004 
1011/21)(14 

72.61 1 05 .75,a76 o2 -3,384 97 LL 
-1516 

10'In 
-2,150 

5 

SLOF60590OU 
31283KVH : FHLMC POOLOGI 42". 

Wo 
PD 1121/2004 0/ /2004 DD4 42,877 73 45.02832 9 SL 

SLOF60590001 
31 
37 IKDE FNMA POOL 00254001 43 

, 
1 .3600 I'D 218n003 1011/2D04 111112004 4361936 .46,24334 :2.623 :: S 

SLOF60590001 31385JO21 FNMA POOL #0545 2 
1 

.100,522 8000 
PC 

5/7,20 
1011/2004 .",004 

1 
00:522 60 -105831 45 5,308 SL 

SLOF6059GO01 31385XTF4 FNMA PO L #0555
:50 

-50,99404 PD 10/29/2003 /2004 1WI12004 50,04194 -53 
.1 
3832 -2,14338 SL P oo 

Iwi 
8 

3/16/2 1 1 1 1 SLOF60590OOr 31402CTR3 FNMA POOL 40725160 .51,630 
1400 

D 12f23/2 3 0/12004 1011/2004 51,63014 -5471988 .3 089 74 L 
SLOF :0590W 31402CZJ4 FNMA POOL 90725345 .107,855 0200 PD 004 01/2004 101jr2W4 107,85592 -114 853 :2 :61998 500 S 
SLOF 05:000'314 2DOK3 FNMA POOL 00725600 -7.1 :711111 PD 6/16/2004 10/112OD4 0/ 12 (14 71,71608 .74472 7 21756 

9 
SL 60 0 

SLOF 5 OOM 3 2:GUHC9 FHLIVI P OL #E9-0227 2 0796300 PD 4 :/2 3 11111120G4 11/112004 28,07963 -29:338 1,25920 U. 11 - 3 :3 
SLOF5059000' 3128GUK43 FHLMCC POOL #E9-031 5 :28,743 5800 PD 4/122 /200003 /2D04 111112004 2 7 3 50 27 94 

1 ., 
2 033 LL 

SLOF605901)(Y 31283KJ86 FHLMC POOL 
#GI_j 

185 -61,438 9800 PD 412412003 11/1/20D4 ",1/2004 881 :438 98 -63,73334 -2 
. 
20:4 3 U. 

SLOF605900(r 31283KR67 FHLMC POOL 
#GI_1409 

-30,399 43DO PD WO/21103 11,11112004 12004 35 .3 943 37,79431 -13 4 8: LL 
- 

/2 
" ;,12004 54690720 57,48555 SL 59009 3 283KTHI FHLMC POOL #GI-1452 -15460 2000 PD 9117 /2004 11 1 .285 35 LL 

SLOF :o 0 31339LFF2 FHLMC MULTICLASS MTG 51 :110 0000 PD 5/1/2003 111/112 04 11/112004 151,11000 -157.46134 -6 358134 LL 
SLOF605:OW3 3 I-IUC4 FNMA POOL 0054517 36482 0 PO Bn7/2003 /20004 12004 3114 82 -3 52 :30 44 LL OF 05 00 
SLOF6059OW 313: HVA7 FNMA POOL #054520 : -9112 250- PD 9/19/2003 12OD44 00225 -9:8 460 5 L ,/1121 Dir III 

go 3/200 0 1 :1 i N 11/1 ":1 1 SLOF60S900Ir 3138SHV85 FNMA POOL #0545210 
W 

PD a/W003 /2004 ILII1004 I 
1 

-1 
' 
20020 -101 31 U. 

SLOF6059000' 3 3a5vvaU8 F MA POOL #0 55383 .51,771 8800 PD 4/2 3 /2 04 12004 77 8 53 939 :1 -2 1 LL 
SLOF8059000' 31385XTF4 FNMA POOL #0555950 42,7987500 

PD 
10/2912GD3 

111112004 
11/112004 42,798 75 

_."97 
4 

.", 
19 LL 

SLOF :005 0 313 18FO FNMA GTD REMIC PIT 2 01-W3 .87,702 4200 PD 4/30/2 3 Ii/l/2004 1111no(14 07.70242 -952964 
1 
6 -7 X1 '4 U. 

SLOF 
5 
:OOW(r 3 ~9923AP(n FNMA GTD REM:C PrT 03W4-3A -215040400 PD 7/31/200003 

1111/20(14 
11/112004 21,50404 -23 G40 28 -1,54224 LL 

SLOF6059OW 31393CEY5 FNMA GTD REM C PIT 03-34 At -64,106 2700 PD 411 
Snoo 

1111/2004 
1111/2004 

54,10627 
_68 

61 

7 
14 251087 LL 

SLOF 0 :0'(Y 831 2 MZ3 SMALL BUSINESS ADMIN 03-20E 1 .45 00 PD 5/6/2003 1111/21304 111,1- 4!1 . !1 .4 .45 
9" 

oul 00 LG 
SLOF805 Do.- 

31 
2:3CK 118 FHLMC POOL#GI-1515 -40 :: :,0 '9000 PD 112112004 111112004 

", 
12004 40:4:0 go .42,121 77 -2,0300 07 SL 

SLOF :0559OW 3137 
1 
KDE8 FNMA POOL 2 0 .50,37200 0 PD 218,12003 11/112004 1111/20004 5037200 -53,40219 3,030 19 SL Sj M P :0 64 01 2 1 3 

SLOF8059OW 3138 D21 FNMA PO L 0545621 -1026051IOD PO Wn 04 1112014 111112OG4 021 .0121 -107,41)7 .4 :13 . 4 .1- 
SLOF005900(Y 31402CTR3 FNMA POOL :0725160 

48
:' 
9 

1 

00 
PD 

1 
2/23/200 3 

11, 
/2004 ""'20(Jul 48'0 1 1 _49 .248528 -2,794 17 SL 

SLOF6059000 31402CZJ4 FN A OOL 0725345 .107,332 3200 PC 
3116,20G4 

111112004 111112004 10733232 114 9634 -696402 SL 0 #0 'j" .8 .0 1 
SLOF6059000' 31402DDK3 FNMA P OL ;2: :00 .11 ::32 :11 PD 61160004 111 004 17004 11:932 It. 1 132 17 -3 :14S 2: SL It I 'In . . .. '2 1 _ oo 
SLOF 059000' 314020PV6 FNMA POOL #0 2 36 .1 2 23 00 I'D 9/2712004 12004 004 02 

'
:23 :0 .107:4121: 1 5 17 SL 

SLOF6059000' 3128GUHCQ FHLMC PO L Eg .0227 -34 8000 PC 412512003 1211/2004 121112004 34 
6 

38.11913 
.1 

6 3 33 LL 
SLOF6059000 3 28GUK43 FHLMC POOOL :Eg 0315 2 :S5' :7 I'D 025/2003 

1~ln U 
12/112004 28821 807 :30 68 .1 :2693 79 U . 

St. F6059000' 312a3KJ6e FHLMC POOL 
#G1_11 

:487 
.4 
08 Boo 412V2003 i2il/20004 121112004 47,405 

a 
4 792 1 .7704 LL 

0 85 00 P 5n0n a 8 " 
9 

: 
I 

SLOF605900(r 312a3KRO7 FHLMC POOL #G1-1409 A1,370 2200 POD 
00' 

1211/2 04 12/112004 41,37022 .42:144 283 57 01 LL 
SLOF6059000' 31283KTHi FHLMC POOL #G1-1452 47,7823800 PD 7/2003 

1 
21 12004 1211/2OD4 47,70238 -50,28349 .2501 11 U . 

5/4/2005 

Alfred P Sloan Foundation 
Tax ID No 13-1623877 
Dodge and Co. 



GRAND TOTAL 52 .767,335 68 44,02a,304 90, _41,26Q.900 22; 

5/4/2005 

AJftad P Sloan Foundation 
Tax ID No 13-1023877 
Dodge and Cox 

SLOF6059000'. 31339LFF2 FHLMC MULTICLASS MTG -156,087 18DO PD 5/1/2003 121112004 12JI/20041 150,087 18 -102,64772 -6 .50054 LL 
SLOFG 5:0 3113 SHUC4 FNIVIA POOL #054517 -193606400 PD W70DO3 12/1/2004 12/~12 04 19,3110 54 -20.07593 -1,11539 L 
SLOF60.!5 ~0" 

3 
3:SHVA7 FNMA POOL #054620: :0.2 

, 0 P 9/1 
912003 ;21~/20()41 

1 
2/ /20OD4 1,08258 

-1 

1 
9794 

_11 
536 L 6 8:00 PO 8,&2 32 4 _1 

P P 4/23 1 1 LOF60590= 3138SHVB5 FNMA POOL 90545210 .1,325 
0 

D 003 21 12OD4 ~211/20DI 1, 586 -1 :4 8 09 2223 U. Do' 
SLOF805:OW. 31305VVOUS FNMA OOL 90555383 -46:04 7900 PD /2003 21 /2004 21;/2004 48 D46 70 -4797500 -1,92821 U. 
SLOF605 00(r 31385XTF4 FNMA POOL 00555950 .56006 

5000 
D IG/2,12 0 

1211/2004 1 
21 /2004 5e:000 56 - ::3 4 33 235377 LL 

SLOF6059OW 3139210FO FNMA GTD REMIC P/T 2001-.3 -109 .2 0 7600 Pl) .0 13 
121112OD4 

121~001)4 109,29270 -151 755341 :9 :400 65 U. S 13 
92 

. P 
00 LOF:05900(r 3 93AP92 FNMA GTD REMIC Prr 03W4-3A -32,326820 0 7r31/2D03 121112004 21 /2004 12:326 B2 -34,84528 -2 :316 44 LL 

SLOF 0590W. 31393CEY5 FNMA GTO REMIC Pfr 03-34 At -60,022 3400 PD 4/1512003 
1211fn04 1211/2004 

60 02234 -02,80775 -278541 LL 
SLOFfI05900M 83162CMA7 SBA BUS ADMIN GTO PARTN 03-20F -54 :41:: 2:10 I'D 5WO03 121112D04 12111/20D4 54.4086 2a -54 e08a 2 

0 
0 LG 

SLOFa0590c(X 31283KVH H POOL #G1-1516 42 1 00 PD 1/21/20 4 1211/2004 121 /2004 42, 8915 -44: 20 2: -2,131 to L 6 F LMC 12/on 1 1/20 1 1120 1 6 
0 S LOF005900(r 3 371KDE FNMA POOL :0264001 -5 1479800 PD 0 3 2/ 04 21 0004 50,14798 -53,10469 -3,0187 L 8 

0059OW 3138SJD21 FNMA POOL 054562 
1 

0: 
12/1/20 12,1/20 it 

SLOF m aO5 1300 I'D 5/7/2004 
04 04 

4:805 13 -t2o,eell 2a -8,0(13 15 St. 
LOF 5 4CI2CTR3 FNMA POOL $0725160 -63,081 4300 I'D 12/23/2003 12JI/2004 1211f2004 5306143 5a 238 83 -3,17540 St. , 0 :0 :DW 31 r 

1 004 -0,0 0 L F 05 DW, 31 4D2CZJ4 FNMA P.I. 00725345 -93721 1200 PD 
3/16/2004 

121 /2 12/112004 93,721 12 99:802 01 89 SL 
SLOF:O OOW 31402DDK3 FFNMA POOL 007258 -74D.1 3 0 D 0110/2004 .2,8 :0 

72 
SL .LOF 0::. 3,4.Dp,. 

NMA POOL 90725936 
."o 

32700 PD 9/27/2004 1 1 1 110 .21 21 -111 DD 1,4417. 211 7411'5 '3 -77:0': :: 2/ /20004 '2"= L 06 a' 1 0 P 2 .. 2 '4 
19,053,371 29 -20,613.329 02 -059 .95773 

St. F:05:00 :;2 2813RO U 6 TREASURY NOTES .3:0 00 000 S 12=003 IWDD4 11912004 389,02500 -385,307 801 371719 :3 
0 

. 
0' '82 U S TREA UR NOTES _6 0 0 S 4111/2003 1115/20D4 

1 
-604,78 

1 _1 
2:33 

03 L 
SLOF 5 .01 2:2 

S Y 

0:000 0000 
12`1/2004 592,453 13 5 2 

SLOF60S9DDV 91282&AG5 U STREASURY NOTES -2,000,000 DG00 8 8/29/2003 1/21/2004 lr2W004 2,012,812 50 -2,018,515 63 -5,703 13 SL 
SLOF0059DD(X 912828AT7 U S TREASURY NOTES -100.000 GOOD 8 4/11/2003 ZWO04 2/1 1/20114 100,90: 7 -100.4 37 48438 SG 
SLOF0059OW 01282aAF7 US TREASURY INFLATION INDEX NT .6550000 

S 
111 512003 3/1 M004 3/16=4 74 0: -68545 00 9005 LG 

it _10. 90:04 LOF:0590OCr. 369804AYO GENERAL ELEC CO NT -900,000 0000 S 
Iffin 

3/11f2004 31 6r2M 951,12900 -:12 1 100 3 
:LOF 059000C 01282TV82 U 8 TREASURY NOTES 

-10'000-000 0000 S 
4/1112000043 31 /2004 31116/2DD4 10,752,343 75 9375 -2483 :0785: ODOO S83L 

SLOF6059OW 912828AF7 US TREASURY INFLATION INDEX NT -400,626 6000 S 4/1412003 3/1112004 3/101=41 523,95279 493 
- 
01430 30,93849 SG 

SLOF60BODW 912828AG5 U S TREASURY NOTES 
.1 
.000,000 0000 S &29n 3 3111 12004 3/18n004 1 004,887 50 

_I 
.009,25781 .457031 St. 

SL F 0 :00 4/14/2003 : 
4 

I S 0 a 5 (r :11282aAF7 US TREASURY INFLAT:ON :NDEX NT -452,621 5000 8 
00 

3/1212004 3/17/2DO4 614,061 33 -484,44645 29 8410 :: :G 
SLOF605 000'. 912828AF7 U: TREASURY INFLAT ON NDEX NT -2990000 S 7/1512D03 3112f2OO4 3117/2004 33959 -29900 G 
SLOF6059OW 282W7 U TREASURY INFLATION INDEX NT 4080000 : 7/15n003 3/1 212004 31 7/2004 

463 3' 
4'8 

00 
5538 SG 

LOF8059MV. 91292LAF7 US TREASURY :NFLATION INDEX NT -51 
0 
DOOO 

7115/2003 
V12=04 3117/2004 S70 23 -51 

0 
00 6923 SG 

1 3 0 S SLOF 0 :DO 9112 211AF7 US TREASURY NFLAT:ON :N EX NT 1 0 00 7/115/2 003 311212 04 31117/2OD4 1 .914463 -1 .00800 13a 
a 
G LOF:05 

0' 
9 

a DEX NT 2:05 8 :8 0,00 0 : 7/ 5120 3 3/ 2120004 31 7/2004 2, 3 0 -2,58800 351 33 SG . 320000 S 1 9 9 6 5 000, 2828AF7 US TREASURY INFLAT ON N 
0 SLOF :05:0DV. 912828AF7 

US 
TREASURY :NFLATION INDEX NT 7/15=3 3/12/2004 3/1 ;/2004 4: 4 -83200 1;2 94 SG 

SLOF 05 DO(Y 9 
1 
282aAF7 US TREASURY FLATION INDEX NT -:3a Dooo s 7/1 

5/2003 
3112/2004 3/ /2DD4 80: 7 

-5 
73600 2 

7e 
SG 

SLOF605900(Y 91282&AF7 U: TREASURY :NFLAT:ON :NDEX NT -2,479 0000 8 711 
512003 311 

2/20114 3/1712004 2.81 5: _2,4 9 00 33850 SO 
SLOFeo5oow 91282W7 U TREASURY NFLAT ON NOEX NT -1 1430000 S 1/1512004 3112/2004 

3117/2oD4 
129815 -1,14300 15515 S3 

SLOF6059000'887MEAF7 TIME WARNER ENTMT CO UP SR DES -275,000 0000 S 51WO03 3/~11/2004 3/19=4 34e 200 25 .342.03960 4,18075 BG 
SLOF60590W. 577778BLO MAY DEPT STORES CO DEB _200 

' 
0 00000 3 4114/2003 3/ SnO04 3r2312OD4 272,67400 .249,35600 2331800 SG 

SLOF8059DW 904121131.6 XEROX CORP SR NT 
-1 
00 000 DDO 6 

8119n003 3/18120(14 
3/2MOD4 10587500 -100 DOO 00 587500 SG 

SLOF605900ir 37D425RX0 GENERAL MTRS ACCEP CORP NT -1 :0 000 000 S 4/11/2003 3/19/2004 312V2004 
103 

.083 
00 -, 

46:553 00 
1 
8.53000 S 

SLOF60590OOr 7551ilAPO RAYTHEON CO BOB 4 0:000 00000 S 
..03 3/23/2OD4 

3126'2004 51681150 .514,79550 201000 SOG 8 9 
-260,000 GOOO 1/27/2004 265 

, 
77000 -270,27750 4,50750 St. LOF:05900(X 260543BR3 DOW CHEM CO NT 411 W004 412 

ot"I 012 04 
SLOF 

05 000' 06423KAM BANK ONE CAP III PFD -300,000 0000 5/16/2003 4123/20 412MOD4 388,08800 420,14400 -32,05800 St. 
SLOF605:000' 539830AF6 LOCKHEED MARTIN CO GTD -375 000 0000 S 9/17/2003 4123/2OD4 4/28/2004 4314`17 0 449,59125 -10,17375 St. 
SLOF605 DW755;11~AP13 RAYTHEON CO BOB 

_50

:000 ODDO 8 
519/2003 412ar20G4 4/2812004 

~3 

.8 

:0 
.57,19950 -3,53300 St. 

SLOF605DOO(Y 755 APB RAYTHEON CO BD 400.0 000 S 
912912 

3 412312DO4 4/28noD4 429,33200 440:4250 00 00 St. 
S 0 00 00 -' ;:0'3' LO :05 000014 222GAC2 HEALTH NET INC SR NT -250,000 OOM 

S 
5f3W003 4r2W004 412 00-4 

29 
04 00 -30 .17 00 - 1 00 St. 

SLOF 059 W. 31331 FAX9 FEDERAL EXPRESS 98-1 CTF 1A .504,26838 S 
JIJW004 

4/27/2OD4 4/3M 0G4 62::0255 34 -645575209 -19,72a 75 St. 
00 0r2 SLOF6059000'912828AG5 U S TREASURY NOTES .2 200,000 00M S =912003 517/2004 5112/2004 2,205 328 13 -2,220,307 10 A5 0 9 06 SL 

SLOF6059000'01282aAG5 
U a 

TREASURY NOTES -800,000 0000 8 a/2912003 5/11/2004 5/1212004 
802031 

25 -807:4125 .5 .:375 00 St. S EASU Wonoo _ , _19 
SLOF605:D(xX 012028AG5 U S TR RY NOTES .2,500.000 0000 8 1/27/20 3 619/2004 et'1412m 2.603,4117 97 2,523,144 53 726 50 St. 
LOF605 00V 260543BR3 DOW CHEM CO NT 0 DIXI 0000 S 04 6/15)2004 

oil 

8/2004 1 
030 3 00 

_1 

0 11 00 
-5,09800 St. 

010 : 
S I 

LOF805 DW 912828AZ3 U 6 TREASURY NOTES -3 00 000 0000 81[112 04 0/ &7 G4 eal/2004 7.,api .132 at -2,88:,914 07 421874 S3 
9 

0 SLOFOOS90W 260543BR3 DOW CHEM CO NT .125,000 0000 6 1/2712004 6/24r2004 Gr=004 120,031 25 435,138 75 -8,10750 SL _2 
7f7r2 04 7/12/2004 233,12000 .248,75000 -1563 GO LL SLOF805:0001 :8731 EAF7 TIME WARNER ENTIVIT CO LP SR DE13 0 0 0 00 5 

5/912003 0 

SL F 0 0"Y 
I 
2828SK5 U S TREASURY NOTES -6500:00000 0000 S 

6130120114 
7113/2004 7/ 8/2004 642 535 la -63862500 3:9100 18 S3 

11/21/2 0 SLOOF66055900(Y 806605AEi SCHIER~NG PLOUGH CORP SSR NT 500000000 S llf2l/2003 911412004 .117,004 51 :826 50 4 550 2011 00 SG 
St. 

R 
'::1 S OF605900V 800605AEI 

SCHE 
NG PLOUGH CORP R NT :25:000 0000 S 003 :/17/2GD4 VnnQ04 25,941 00 -24 7 75 1 03325 SG 

LOF6059OW 806805AEi SCHER ING PLOUGH CORP SR NT _50 000 0000 S 
11/21/2003 

'24r2OO4 9129r20041 52,11300 
_49.81 

6 
50 2,29750 SG 

SLOF:05:001%. :8731EAF7 TIME WARNER ENTIVIT CO UP SR DEB -250 
, 
0000000 S 5/912D03 g/27/2DO4 9r3012DG4 300,99250 -310,94500 -9,95250 LL 

SLOF 
05 

DOM 06605AE1 SCHERING PLOUGH CORP 
SR 

NT -5000 
0000 S 

11121/2003 1 11OD4 1101 11 :114 00 1:::,Il 
10 

1 :701: 
10 SG SLOF0059000 806605AEI SCHERING PLOUGH CORP SR NT .50

.00(1 
0000 S 

11121r2003 , 
0/5/2004 

0/2004 
5 
, 
625 .0 4 550 

, 
a 

50 
SO 

SLOFOO590001 ga,1121BI-8 XEROX CORP GR NT .200,000 0000 8 611 9=03 
1 
017/2004 1011=004 212 

' 
500 DD -200,00000 12,50000 LG 

SLOF6059000, 806805AE1 SCHER 
I 
NG PLOUGH CORP SR NT -75,000 0000 1 V21=03 10127/2004 1111/2004 78 35' 

50 
.74.72325 3,83525 SG 

SLOF60590001 
1 
25salAAS CIT GROUP INC SR NT 

.225,0~ 00M 
0412003 ~1,/110/2004 11/167004 244,901 25 _245,054 25 -15300 LL 51 1 1 

C. P. 12/12120 ,,J ;r2 14 1~=. .2 _:7 
LOF

:O.::011,1 02,1:,,AH ERADA HE ORP NT .`175,000 00 
0 
S 214/2003 0 1 004 193 .331 22 : -1 17.601 :00 1,:10 25 S DXI . , :: 

.LOF AH ; ZERA)AH R -75,000 000. 03 /2004 
1575 

SG 
31,513,957 39 -31.1147,9114 16 -233,99677 



FMCCOU NfMW CUFU TVWMWWqWURTT.Y, 
SLOF805900(r 912a2aAG5 U S TREASURY NOTES -1,500,000 0000 MT BQOnOO3 713112004 7131r2004 1 .500 000 00 -1,513,88e 72 -13 .88G 72 SL 
SLOF6059000' 

21 
2828AK6 U 8 TREASURY NOTES -10.000 .000 0000 MT 3/11120134 11131120134 B/3112004 10.000.000 00 -10.053,125 00 -53,12500 SL 

11 .500,000 00 -11,567,011 72 -67,01172 

SLOF60590001 3128GUHCQ FHLMC POOL #ED-017 -89,880 8000 PD 4/25/2003 11112004 I/1/2OG4 89,88080 -93,70242 -402162 St. 
SLOF00590001.3128GUK43 FHLMC POOL NEG-0315 -79,074 7500 PD 4/25,2003 111/2004 1/112004 79,07475 -82,623 155 -3 .549 10 St. 
SLOFOO59OO(Z 31283KJOB FHLMC POOL #Gi-1 185 -63,324 5000 PD 4124r2OO3 111/2004 111/2OD4 63,32450 -65,88927 -2,38477 St. r 
'LOF6059OW 3 

1 
283KR87 FHLMC POOL OGI-1409 -78,205 2400 PD 6/211/2003 11WO04 1/112004 78.20524 -81,18071 -2,97547 SL 

SLOF6059000:31283KTHI FHLMC POOL #GI-1452 -98,105 8500 PD 9117r2003 1/1/2004 111/2004 98,10585 -103,24108 -5 .13523 SL 
SLOF 0 :00W, 33113 gUFF2 FHLMC MULTICLASS MTO -251,828 2800 PD 6/1/2003 1/1/2004 111/2D04 251,828 211 -262,41294 -10,58466 SL 
SLOF:055 W. 337 

1 
KDES FNMA POOL 90254001 -60,278 1100 PD 12ia/2003 1/112004 1/112004 0027811 -63,90422 -3,62611 St. 

SLOF
:05:OW 33,1385HUC4 FNMA POOL #0546179 -3016900 PD a/27/2003 1/112OG4 111/2004 36169 -391 87 -3018 SL 

SLOF 
.5 DOO' 

38514VA7 FNMA POOL 90545209 -8453100 PD 9/IM003 I/1/2DG4 11112004 1145 31 -93539 -9008 St. 
SLOF8059OW 3 

1 
305HVB5 FNMA POOL #0545210 -1,1823200 PD ata/2003 11112004 111/2OD4 1.18232 -1,291 32 -10900 SL 

SLOF805:000' 31385MUS FNMA POOL 90555383 .79,24a 5300 PD 
4,2312103 .. 

/2OD4 
. . 
/2004 7924853 -82,55700 -3,3`18 53 St. 

SLOF605 OW 31385XTF4 FNMA POOL #0555950 .114,185 0700 PD 
10/29,2003 

J,j/2OD4 111/2004 114,18507 -1 Ia .ge4 41 -4,79934 SL 
SLOF605:000'. 3`1392OVE9 FNMA GTD RE.M~C PIT -350,004 35000 PD 5/212003 11112004 .12OD4 366,00435 -378 .314 11 -12,30976 SL 
SLOF605 000'. 31392EKZ2 FNMA GTD RE C P/T 02-58 HA -87,775840 PD 

5/5)2003 
11,12004 111120134 5777584 -89,50392 -1,72808 SL 

SLOF8059OW. 3139216FO FNMA GTD REMIC P/T 2001-W3 .117,4219200 PD 4,3a/20()3 .12OD4 jji/2OD4 
11 
7:42192 -127,58825 -10,1154 33 SL 

SLOF0059000' 31393AP92 FNMA GTD REMIC PIT O3W4-3A -34,758 3700 PD 7r3l/2003 1/1/2004 1/112DO4 34.75a 37 -37,25120 -2,49283 SL 
6LOFOOSGOW 31393CEYS FNMA 

GTD 
REMIC P/T 0"4 Al -52,734 3400 PD 

4/1 
512003 1/1/2004 1/1120114 62,73434 -55 .181 54 .2,44720 SL 

SLOFaO5QOOO` 12189PAG7 BURLINGTON NORTHN SANTA FE 001 -2,1005500 PD 12W003 11151201M 1/1512OD4 2.10055 -2 .60878 .50523 St. 
SLOF00590OV. 1282SAF7 US TREASURY :NFLATION INDEX NT -2,0202000 PD 

111W003 1/1 
5/2DO4 

1'1 
5/2004 2,020 

20 
-2,020 

20 
000 so 

SLOF505900(r 
:1 
282aAF7 US 

TREASURY 
NFLAT 0 -4368000 PD 

1/1512003 1/1 
5/2004 

1/1612DO4 
438 

80 
-436 80 000 SGI S So gj TREASU I LAT:ON ~NDEX NT 11151200 

LOF 59000' 282aAF7 US RY NF N NDEX NT A.044 OGOO PD 3 1/16/2004 1/15/2004 1 .04400 -1,04400 000 so 
SLOF6059DW 3128GUHCO FHLMC POOL NEO-=7 -03.453 9000 PD 

412512003 
2/1/2004 211/2004 0345398 -(18,299 49 284551 SL 

SLOF605:00(r 3128GUK43 FHLMC POIDL OES-0315 -71,86125500 PD 
4r25r2003 

2,1/2004 211/2DO4 71 :861 55 -75,08090 ~3 :225 35 SL 
SLOF505 00031283KJeO FHLMC POOL0431 :1185 -65,570 500 PD 4/24/2003 211/2004 211/2004 65.57025 -68.01889 -2.44804 SL 
SLOF8O5gOOOr 31283KR67 FHUMC POOL #G 

1 
'409 7 e38 900 PD 5/2G/2003 2/1/2004 21112DD4 5703890 -59,83188 :2 :192 

" SL 
:5 0 P 9/1 1 1/2 S r 

LOF 059000'31283KTHI FHLMC POOL #Gi-1452 70:922 700 D 7/2003 2/12004 
2/ 

004 70 :22 07 -74.63440 3 712 33 L 
SLOFOO0590017. 31339LFF2 FHLMC MULTICLASS MTG .227,507 7000 PD 

5/1/2003 
211120134 21112OD4 22 : 07 7 -237 7013 56243 SL S P 121ar2oo I I _a g 0 

LOF60590W. 3137iKDE8 FNMA POOL 0254001 -64.138 4700 D 3 2/1/2004 2//2OD4 674 38470 7:0 0 1:858 33 SL S go 1 :6 8 
LOF005 00'. 3 385HUC4 FNMA POOL $0545179 -303 87DO PD 8127/2003 211/2C)D4 2/1/2004 36387 -3 4 

23 -30 
31 St. 

SLOF80590001 31385HVA7 FNMA POOL #0545209 
.8503400 

PD 
WIqnOO3 

2/1/2004 21,12004 85034 .94095 
.90., 

.1. 
SLOF8059DO(Y. 31385HVB5 FNMA POOL 90545210 -1,1890500 PD aia/2oo3 21112004 21112004 1,18905 -1,29867 -10962 SL 
S :113 IGO PD 3/2 3 21 /2004 211/2004 64,46322 47 162 062 -269940 6 SLOFSOSPOO(r. 31385WOU8 FNMA POOL 90555383 -64 4/2 

1 

LOF6059000' 31385XTF4 FNMA POOL #0555950 -60 
~ 1 
06900 PD 

10/2g/2003 
2/1/2 2JI12004 6 51 

0 eg 
-63054 3 -2. 

543 
34 SL 

SLOF605900(r. 31392DVEG FNMA GTD REMIC P/T -329,225 5000 PD 5rMOO3 21100)"4 
2/1/2D04 

3202:225 50 -MO.298 28 -1 072 7a St. S 
-75,414 4800 PD 

5/5Q003 2/j/2004 
2/1/2004 75,41440 -76.80 0 -1: 0 S 1 4/301200 1 77: 2 LOF6059000, 31392EKZ2 FNMA qTD REMIC Prr 02-58 KA , 484 72 SL 

SLOF605900(r. 3 39216FO FNMA GTD REM~C P/T 2001-W3 .90,430 9800 PD 
3 

2/ji/2004 2//2OD4 90,43809 -1 
0'4 

29 -8,34731 SL 
SLOF6059OW. 31393AP92 FNMA GTD REM IC PfT 03W4-3A -23:17 7 00 PD 7/3W003 2/ /2004 211/2004 23 .97 

7: 
-2509848 -1 71973 SL 

LOF0059OW 31393CEY5 FNMA GTD REM C P/T 03-34 Al 
_5 

7a: 7'0 D 41IS12003 21MOD4 2/1/2004 51,768 7 _54 .171 14 -2,40239 SL 
SLOF60590001 31402CTR3 FNMA POOL 00725180 -830933900 PD 

1 
212312003 2/1/2004 2/112004 83,093 3: - 

0 
01 -497262 SL 0 P r 

4,2512OD3 3/12004 3/112014 14 
_ 

::, 
6 S 

'LOF6059DO(T 3 
1 
28GUHCB FHLMC POOL #Eg-=7 

.104,160 1500 
PD 

i 
. 
"' 

15 1. 831 08 4: 
7c) 2 

L 
SLOF6059000' 31 28GUK43 FHLMC POOL #Eg-0315 -180,239 3200 PD 4,2&7003 311/2004 3/j/2OD4 

~

.O 
23.32 -111.,~2. 97 -8089 65 St. 

SLOFaOS90001 3~283KJ60 FHLMC POOLOG 
J_i 

185 - 40020400 PD 4124/2003 3/1/2004 311120134 7490204 77,09915 -2,797 
1 
2 SL 

,a FI,(LMC 
0 5/2 

75,32578 -276087 St. SLOFaO5:OOO` 3,2:3KRO7 POOLS01-14 
9 

-72:504 9100 PD 0/2003 3/1/2004 311/20D4 72 504 91 : a 
L F 0 Owl 3 2 3KTHi FHLMC POOL #Gl-1452 :1 :4 1700 PD 9/17/2003 3/1/20004 3/112004 81,43617 -85, 9884 420207 St. 
O0F68O55gOOOr 3 

1 
283KVH8 FHLMC POOL #01-1518 

6 1 1 1 9 
: 

5 
SL : 9 237a 0 .. P /2112004 3/j/2 4 31/2OD4 27.. - -10425937 4979 1 St. S M 2 

51/2003 
0 

-116 274 SL SLOF8059000' 31339LFF2 FHL C MULTICLASS MTG -277.24 
M PD 1 

3/ 12004 311/2004 27724 2 :2 :1192 
7a LOF8059OW 31371KDE8 FNMA POOL M14001 .95,451 6700 PD 

1 
218/2003 311/2004 3/1/2OD4 

95 .4 
5 
1 
87 1 

J" 
9368 -5:7'42 01 St. 6 MA P an I 

SLOF1505:000'. 31385HUC4 FN OOL 90545179 -54e 41100 I'D 7/2003 311/2OG4 3/ji/2OD4 546 4; Z92 00 4 L a MA Poo to 2 1 . . 0 S 
LOF 05 OW31385HVA7 FN L 545209 7 00 P 9119/2 3 3/ /2004 V /2004 2 87 -1 33751 12 : :9 SL 

SLOF6059OW 
3~305HVBS FNMA POOL #0545210 :11 :70087 31 00 POD al&1200003 3/1/2004 3/1/2004 1 :7 7 31 -1 864 70 -15730 St. 6 P 1 .1 

LOF0059000'3 38SWOUB FNMA 0 L #01513:3 15988600 PD 4/23/2003 311/2D04 3/112 04 a 
- 

501581 3,41695 SL 
SLOF005GODM 31385XTF4 FNMA POOL NO. 1 :223 4400 PD 10/29/2003 3/'/2OD4 V /2')04 ..,~~3 4: : : 14112 -3.02408 SL 
SLOF606:000:1 31,392DVE9 FNMA GTD REMIC P/T 411 

, 
7143000 PD SM003 2111,2004 3/1/2004 411, 

714 
30 42::581 41 _`13, 84711 SL 0 59 0 0 o I 

SLOF605 Ow 3 392EKZ2 FNMA GTD REM:C PIT 02-58 HA -86,101 5200 I'D 5/5a003 
3/1/2004 

3/11/2004 66,11)l 52 -87 .790 a4 -1,69512 SL 
SLOF6059000' 3 

1 
39216FO FNMA GTD 

R 
EM C PfT 2001-W3 .6" 5002600 I'D 4 0/2 3 3/1/2004 31 12004 86,50028 3 9 7 :4 -711760 SL 

SLOF005900M 31393AP92 FNMAGTDREM;CP 0 -3A -27: 2 0 PD 7131/200 
3 

311/2004 3/1/2004 27 :1152 :'29 :9803 5 .2: 
0.1 13 

SL 
SLOF005:000, 31393CEY5 FNMA GTD REM C PIT 03-34 Al -63,063 1500 PD 4/15120.3 

.1,20. 3,1
.004 63003 

1 
5 .85 39:9 07 2 92e 62 S rr 3W4 0025 0 r3 00 

SLOF805 DO(r 3 1 402CTR3 FNMA POOL #0725180 
.9 
1,8703000 PD 12r2312003 3/112004 311=04 01,87030 -97 : 8 

1 
6 :5 :4 D7 

Be 6 SLOF6059000' 3128GUHC9 FHLMC POOL #EM227 -.12147800 PD 4/25/2003 41112004 4/1 r2004 91,21478 -95,30510 4,09041 SL 
SLOF 05000 3 

1 
2 GUK43 FHLMC POOL 9EM315 -117.416 9300 PD 4/26,2 03 4/1120114 4/1/2004 117,41893 .122 8 a 93 -527000 SL S 0 1 1 _I 3 

SLOF :059 OCor 3 2:3KJ68 FH1.MC POOL :G,1:1 185 .980810400 PD 4/24/20003 
41 
1/2004 

41 
11/20134 98,081 04 01 :784 75 -3:602 71 SIL 

LOF605900(r 31283KRO7 FHLMC POOL G 
, 
409 -90.680 1100 I'D 5/20/2003 41 120134 4/ 

f2DO4 
:13 5 0 11 -94,02640 -3,44629 SL 

SLOF8059000' 31283KTH1 FHLMC PCOL "G 
1_1 

452 -94,652 8200 PO 9/17/2003 41;/2 04 411/2004 4:6 :2 82 .-Og .00730 4:2114 .411 SL 
SLOF6059000' 31283KVH8 FHLMC POOL #Gl-1518 -12445 ;68000 PD 1/21/20134 4/ r2OO4 

41 
;12004 12445 7 130,69276 -8 4 

1 - 
SL 

SLOFSO5:GOO' 31339LFF2 FHLMC MULT :CLASS MTG 406:1603 
0 

Pl) 5/1/2003 
41 
~121N 41 /2004 406'1603 786 423,23533 -17,1371 57 SL 

SLOF605 0001 3 
1 
37 
1 
KDEa FNMA POOL #0254001 -144,470 7300 I'D 

1..~3 
.1 
10 

4/112OG4 144,47073 -153,161 55 -8,690 :2 St. 
SLOF6O59OW 31385HUC4 FNMA POOL 00545179 3693400 Pl) 

at27/2003 
411/2004 4/112004 3:9 34 4 1: .30 2 SL 

SLOF6059000' 3138SHVA7 FNMA POOL #05452Dg :8B2 5600 PD 9119/2003 4/ 004 4/1/2004 6 258 -905044 -91 92 SL S Poo So 4/~12 
SLOF :059DOO' 3`1385HV25 FNMA POOL #0545210 -1 2055500 PD ara12003 r2OD4 41;/2004 1,20555 -1 31069 -111 14 SL 
LOF 0590001 31385WBUB FNMA L 

5 
383 .9 3 0 

PD 

4123r2003 
4/1 004 4/ /2 9 13 88 -103,28719 -4 151 31 SL 

55 ~l 3' 00 PD 0 3 -13 '1 :0 St. SLOF8052000' 31385XTF4 FNMA POOL #05 
'50 

3:419'3 ::0 1012M D 411rr22004 4/l/200CG)44 
1 
393 

, 
49535 4 

logo 
55 

SLOF805900(r 31 392DVE9 FNMA GTD REMIC Prr 830264500 PD 5=003 4/1/2 411/2OD4 483 026 4: -499 204 9: -l .24 
~ Se 

L 
0" - 7 SLOF :059000' 3~392EKZ2 FNMA GTD REMIC Prr 02'58 KA 

.108 . 
971 2400 PD 

5/WOD3 
4/112004 4,/11004 ~18 :2171 24 .11 

' 
11 
' 
61 -2,1453 SL 

SLOF 059000' 3 392leFO FNMA GTD REMIC P/T 2001-W3 .142,248 8400 PD 4/3012003 41112004 
4 

12004 42 48 
. 

-154 !5. 2S -1231342 SL 
SLOF6059000' 31393AP02 FNMA GTD REMIC P/T 03W4-3A .35 744 94DO PD 7/31/20133 

4/'12004 

4/j/2004 
31,744 94 :38 308 52 -2,56358 St. 

SLOF60590001 31393CEYS FNMA GTD REMIC P/T 03 .34 Al 
_69 

094 :1DO PD 
4115,2003 

4/1/2.4 4/1/2
.4 

.9 004 
8 

1 7234051 24 .32 643 SL 
SLOF :05:GOOr. 3~402CTR3 FNMA POOL 00725160 

.104
:020 400 PD 12/23/2003 411/2004 4/112OD4 1 D4,020 44 - 1 

1 
0:2 41 -6'224 D7 St. 

SLOF 05 000 3 402CZ.14 FNMA POOL 00725345 :111 
00 

PD 
311WD04 

4/12004 4/~/2 04 ;8891504 -199,114261 -12 12757 SL S ja4:9 
LOF60590001 3128GUHC9 FHLMC POOL NEG-M7 

;1 14 

.0 PD 
4/25R003 "/2004 5/120004 64,97585 

-1 
7237399 -7 :398 14 LL P 1 0 P 

SLOF6059000 3128GUK43 FHLMC OOL NEO 0315 -12 .,.31 : 412 6/j/2OD4 5J~12 04 129931 05 135:702 72 -5,831 a7 LL S 
0 D 5/2 0 

1 17 1 , 
LOF605900(r 31253KJ66 FHLMC POOLOGI-1185 .109,217 0300 PD 41241200033 S/ /2004 51/20004 0 2 03 :1 3 295 60 -407 57 LL 6 0 P 3/20 1 1 
SLOF6059OW 313:5VOUS FNMA 

POOL 
90555383 -106,549 2800 D 4/2 

03 
51,12004 5/l/2004 0: 549 28 111,01103 -4 :4681 75 LL 

LOF:05900(r 31 3 216FO FNMA GTD REM:C Prr 2001-W3 -109,012 3300 PD 41301200 5/ 
/2004 

511/2 04 10901238 .118,44876 .43638 LL 8 
5 3 004 5/1 /20004 575 294 -60,25515 :g,e72 21 LL LOF 59OW 31393CEY5 FNMA GTO REM C PIT 03-34 Al 
, 
5 29400 PD 4/15,2DO3 5/l/2 

SLOF60590OOr 31283KR67 FHLMC POOLOG ; :,140 :9,:5874 9200 PD 5/20/2003 SIMOO4 511/2004 
0 

1 
. 
587492 

_95 
05900 _3,484 14 St. 

SL F 5 000 31283KTHI FHLMC POOL #G 452 .958632600 PD 9/17/2003 5/1/2004 51i/2OD4 95,86326 -100 
"' 1 

-501754 St. 
SLOFS00599000' 31283KVH8 FHLMC POOL#G 

1_1 
510 - 

1 
21 :226 4000 PD 1/2 OG4 5/1/2004 5/112OD4 121,22e 40 A27100 Sao -6,08026 SL S .~12 

LOF6059000' 31339LFF2 FHLMC MULTICLASS MTG 454,470 7800 PD 12003 5/1 f2004 5/1/2004 454,47078 473,57276 .1910198 St. 
SLOF6059000 31371KDE. FNMA POOL 10214001 

ij 
92333400 PD 121812003 51112OG4 51~1201)4 

1 
1923334 -126,40597 -7 

.1 
7263 SL 

SLOF:05:000' 31385HUC4 FNMA POOL :05455179 4615700 PD 8r27/2003 5/112004 51 12004 461 57 -50008 .3851 SL 
SLOF 05 GOO' 3 1 38SHVA7 FNMA POOL 054 209 043 :eoo, PD 9119/2D03 51112OD4 511/20G4 

1 
04396 15521 -11 

1 
25 SL S #0 8 

SLOF605:000 31385HVB5 FNMA POOL #0545210 -,4 7 20 PD atB/2003 5/112004 5/~1201)4 1,46762 :11 ::02 :2 -13630 SL 
SLOF005 OOOr 31385XTF4 FNMA POOLM1555950 .95,400 9900 PD 10/29/2003 

511/2004 
61 12004 11

:400 
1: - 1.01 

0 
1 400 82 SL 

LOF6059000'31392DVE9 FNMAGTDRE CPrr -573,761 7000 PD 5rMOO3 
51112OD4 

6/MOO4 
'73 

7el 
7 .5: 

3 
58 

.2 
_19:29g 22 SL 

SLoFe059OoO 31392EKZ2 FNMA GTO REM:C PIT 02-58 FLA -81 209 76GO PD 5/512003 511/2004 5/1/2D04 81,20176 :312 11 171 :1 1 a 82 St. 
SLOF6059OW 31393AP92 FNMA GTD REM C P/T 03W4-3A .33,358 5800 

PD 
7/3 

1/2003 
51112004 5/1f2004 33.3

. 
5a 5 74: 8 2 3'92 29 SL 

SLOF8059000 31402CTR3 FNMA POOL 00725160 -1D8,664 82DO PD 
12/2312003 5/1/2004 

511/2104 10 ::14 62 S 3/1W 5/11200 1 1 7 :1,13,047 83 -638321 St. 
SLOF :05,9DOO' 314D2CZJ4 FNMA POOL 90725345 .167,570 47:DO PD 004 4 

.... 
2004 87 078 7844322 .10.87248 SL 

,LOF,O5,DO(r B3162CMZ3 SMALL BUSINESS ADMIN 03-20E 1 .44432 00 PD 
SM12OD3 

51~12004 5/112004 4443248 .-44.43240 000 SG 
LOF 05 DOO' 3128GUHCO FHLMC POOL OEO-0227 110,618 3300 PD 4,25/2003 fif r2 D4 61112004 ilO(Il8 33 11557887 4,96054 L 

SLOF505:0001 312aGUK43 FHUMC POOL :Eg-0315 : :4 3 5:00 PD 4125,2003 6/1 12004 (11112 G4 9405358 ::::285 42 -4.221 :4 L 
SLOF005 OW 3~283K.165 FHLMC POOL G~ :111~5 4:09,42 310 PD 4/24/20 3 8/l/2004 81 t200134 9494238 4 7 89 3.545 1 U. S 60 9 4 

9 
.8902 

: 
a 

SLOF 
5 

0001 31283KR87 FHLMC POOL#G 92 00 PD 512012003 6/112004 6/112004 69,02921 .71655 5B 2 2635 LL 
LOF60590OOr 3 339LFF2 FHLMC MULTICLASS MTG .310.337 70DD PD 5/112003 6/112OD4 fi/ /2004 31033770 .323,381 58 .13,043 

a' 
L 

SLOF6059OW 31385W6U8 
FNMA P-L 

.5113113 024 376 0 PD 4123/2003 61112004 6/1 /2 D4 02,40376 -85,91593 .3413 17 LL 
S 1 6,1,2004 118:944 00 . SLOF6059000 3`1392DVED FNMA GTD REMIC P/T 

3 
1 :0 :8 

1 
0,00 PD 

5r2)2003 
6/1/2004 6/112'004 310 0 1 .32,09233 -1 04423 LL 

1 0 80,5:1 82 4 SLOF8059000' 3139216FO FNMA GTD REM:C Prr 2001-W3 .118,984 9200 PD 4/30)2003 511/2004 129 :214 
56 

-1 
0 
29963 LL 

SLOF605:000'3 393CEY5 FNMA GTD REM C PIT 03.34 Al eO,561 ::0 PD 4115f2OO3 B/ /2 04 B/i/2004 8 -6337233 .2810 5 LL 
L F605 00 3~2 3 HI FHLMC POOLOGI-1452 .9222 PD 9117/2 03 611/2004 6/1112004 0222096 ~ .97,048 15 4827 19 St. 

.1 : 
9 
340 112 120 4 a/112004 S/ /2004 10721934 112 59706 .5,377 72 SL SLOOF60590000" 3 2:3KKTVHa FHUMC POOL#GI-1516 07210 000 PD 

I 
S 8800 PD 

00 SLOF6059000131371KDES FNMA POOL 00254001 -90,53 12/812003 6/~12 04 611/20G4 90,53988 -95,98642 -544 54 SL 
LOF6059000' 31385HUC4 FNMA POOL#0545179 .37: 3400 PD a/2712OD3 61 /20OD4 6/ 1/2004 374 34 40557 T1 23 SL 

514/2005 

Alfred P Sloan Foundaton 
Tax ID No 13-1623877 
Dodge and Cox 



SLOF60590W. 31385HVA7 FNMA POOL 90545209 .8736800 PD 911912003 811120114 811/20D4 67388 -90700 -9312 SL 
SLOF605900(Y. 31385HVBS FNMA POOL#0545210 .1,220 78DO PD 8/812003 611/2004 6/112004 1,22078 -1,33332 A12 64 St. 
SLOF :05900(Y 31385JD21 FNMA POOL *DS45621 -159,462 1300 I'D 5f7/2004 811/2004 6/l/2004 159,48213 -167 38383 72 421 59 SL 
SLOF 05:00M 3 ;385XTF4 FNMA PCOL1110555950 -62,704 1000 PD 

I 
0129=03 6/1/2004 6/1112004 62,7D4 

1 
0 -65 963 12 :635 

53 
SL 

SLOFS05 000'. 3 393AP92 FNMA GTD REMIC PIT 03W4-3A -29,740 3800 
PD 

V3112003 
611/2004 

6/ /2004 29.74038 .31 .87332 -2 13 94 SL 1 0 9 _5 :062 

SLOF60590W 31402CTR3 FNMA POOL#07251BO .64,644 5000 
PD 

12r23/2003 611/2004 6/ 12OD4 84.64450 -89.7 
9 
4 544 SL 

SLOF6059OW 31402CZJ4 FNMA P001-00725345 .187,008 58
.0 

PD 3/1012004 6/l/2004 61112004 16700656 -177,842 42 -10,83586 SL 
': .11.0 P SLOF8()59DOM $3102CNA7 SBA BUS ADMIN GTD PARTIN! 03-20F -3 .30 7200 PD 

WMD03 
.1 .004 8/~12004 36 

: 

300572 -38,30572 000 SG 

8 04 g600 P I I SLOF605901)(Y 3128GUHC9 FHUMC POOL OEO-0227 7 D 4/25/2003 7/l/2004 7/ 12004 395 7 15 4127880 -1,77185 LL 

S 
M 

56,85: 1800 PD /20D /1 1 _58 .07 LOF605DOW 3128GUK43 FHL C 
POOL

:E"315 -85, 4/2M(ID3 ;1 /2104 ;//112C,04 85 
1 
04, 95 -89,493 12 :3 844 117 LL 

LOF605900(r. 31203KJOB FHUMC POOL 01-1105 - D 4/24 3 .004 5S,sS5 a 837 2 123 9 LL 
SLOF60590W. 31283KRO7 FHLMC POOLgGl-1409 .54,731 5600 PD 

5120/20D3 
7/112004 71/2 04 54.731 Sa -56 .:13 92 2,082 3e LL 

SLOF50590W. 31339UFF2 FHLMC MULTICLASS MTG .230 086 3200 PD S/l/2003 7/1/2004 71/l/= 230,08832 -248, 0132 :9: :23 .11 LL 
SLOF6059000' 31385MUS FNMA POOL #0555383 .69,889 

75()o PD 
4/23/2003 71112004 7/1101 1 11: .71 -72 . 

J . 

38 

.2 
2a 3 LL 

SLOF6059000'. 3139215FO FNMA GTD REMIC Pfr 2001-W3 -110,258 
8800 

I'D 413012003 71;/2004 711/2004 
J, ::.~, 

8 .120,32254 -10,08360 LL 

SLOF6059DOO'. 31393CEY5 FNMA GTD REMIC P/T 03-34 Al -77,283 
1900 

PID 
411 

5r2003 71 /2004 7/1/2004 77 283 1 : -1 :11 11 -358642 U . 
SLOFOOSODO(r 31283KTHI FHLMC POOLOGI-1452 -85,77588- PD 911712DO3 

7'1 
/2004 7/l/2OG4 85:775 

. 
-9002659 

7, 
4:41 . S3 SL 

SL F80590W. 31283KVHB FHLMC POOL 901-1510 -W,62a og 0 1121/2004 711/2004 71MD04 86.626 0 : -90 9 0 :3 434 54 SL 

0 OD P 
1 7/1 _84 :17 

SLOF605900(r. 31371KDE8 FNMA POOL #M54001 .79.345 5500 PD 2/SQD03 
12004 

711120D4 79,3455 18 8 477313 St. 

SL F0059DO(Y 3 
1 
3:55HUC4 FNMA POOL 005451 79 4 04300 PD =7/2003 7/l/2 71 /2DD4 4 643 -5 5 

3~ 

_ 892 
SL 

SLOF:,0590W 
31 
3 HVA7 FNMA POOL 00545209 

.1 
.0149800 PD 

B/JW003 
7/112OD4 7/l/2004 

1 . 
0 : 

4 
98 

_J 
.106740 -11242 SL 0 004 1 3 

SLOF 590001 3138SHVB5 FNMA POOL 
#0545210 

-1 .4824400 PID alW003 7'1/2004 71V2004 1,48244 -1 .61 91 
0 

-13800 SL 
SLOF:06900a 31385JD21 FNMA POOL #0545021 -169 114 0400 PD 51712004 711,2004 7/l/20D4 169,11464 -178,0460 

1 
-8,931 37 SL 

SLOF 05900M 3 
1 
3 5XTF4 FNMA POOL #0555950 -M:985 8100 PD 10129/2 3 71112OD4 7/1 12004 54,98581 .57,29093 -2,31112 SL 

SLOF(10590DIX 31 3:3APS2 FNMA GTD REMIC Prr 03W4-3A 33 134 alOO PD 7,31/200003 71112004 7/1/2004 33,13481 -35,51120 -2.37839 SL 
S 1 5 a 1 8 . ,4 
SLOF60 

:0 31402CTR3 FNMA POOL#0725100 :7
.

: 
6 

.1 
200 ID 12/23/2003 711/20D4 7/1 7 :41 :112 111011 471146 61- 

LOF60 : W3 402CZJ4 FNMA POOL $0725341 -131 .4 :3 800 I'D 3/1612004 7/l/2004 7/i/M2OOD44 39 3 140' 92 -8:631 D4 SL 

SLOF8059DW 
314O2DDK3 FNMA POOL 0072500

. 
-108,462 4800 

PD 
(1/16/2004 711/2004 7/l/20D4 108.462 4: -112831 51 4.16903 SL OM 

SLOF6059DOOr. 90783aAje UNION PAC RR CO CTF 20OD-1 -17 02; 5400 PD 4/=DO3 71,10/2004 711012004 17,02754 -21,073 Ba 4 D4 42 U. 
SLOF6059000' 12I89PAG7 BURLINGTON NORTHN SANTA FE 001 4 :43 

... 
0 PO l2r2n003 71 512004 7/1512004 443760 -5,60700 

1 
: . : 4 SL 

SLOF:059000' 3,12:GUHC9 FHLMC POOL #Eg-M7 42 
, 
624 aeoll PID 4125/2003 all/2004 611/2004 42:024 68 44,53013 :1 .911 48~ LL 

SLOF 059000'3 2 GUK43 FHLMC POOL M-0315 -54 
. 

3383300 PD 
4125/2003 811/2004 811/2004 54 .33' 33 .56,77719 -2,438 

Be 
U. 

SLOFSOSPOW, 31283K)aB FHLMC POOL #Gl-l 1 :5 -53,942 
4000 

I'D 4124/2D03 8/112OD4 8/l/20D4 ~3 .2 40 -55,95881 2014481 LL 
SLGF6059D00 .̀ M283KR67 FHLMC POOLOG 

I 
- 
1 
4 9 

_39,547 
9300 PD 5120/2003 811/2OD4 8/112OD4 39,54793 41,05261 :1 :504 6 LL 

SLOF8059OW 3 
1 
339LFF2 FHLMC MULTICLASS MTG -1 628107800 PD slir2003 8/l/2004 81112004 182 078 -15985392 -a 843 14 U. 

SLOF0059001Y 31385YOU8 FNMA POOL #0555383 .58,148 7300 PD 4/2312003 &1/2004 81112004 58 :',4'8 73 -130,583 71 -2,43498 U. 

SLOF6059DW 3139218FO FNMA GTD REMIC Prr 2DOl.W3 .99,302 4600 PID 413=003 all/2004 811 12CID4 
102 

411 .117,89833 -8.59587 U. P 7/3 
/2 03 3 342 L SL F6059DOIX 31393AP92 FNMA GTD REM:C Prr 03W4-3A -32,390 3400 D 
1 0 

111112~ B/l/2004 32 
3W 

34 71976 -2 g2 L 
OF005900T 31393CEY5 FNMA GTD REM C Prr 03-34 Al 

P 0 
SLO 

F 9OW 31253KTHI FHLMC POOL :G,1-11452 
-84,755 6000 D 4115/20 3 811/2004 8/112004 84,75566 -88

: 
6 885 -3 3310 U. 

SLO 
805 

-64,520 6700 PID 9/17/2003 1111/2004 8/112004 64,52067 -67 8:7 92 -33772 SL 

SLOF805 D001 31283KVH FH1-MC POOL G - 51a 143260300 I'D 1/21/2004 9/1/2004 8/~12 04 54,32e 93 -57 .05177 _2 
, 
72454 SL 

SLOF606:DW 31 37 lKDE : FNMA POOL 00254001 -69. 445400 PID 
1 
2/8/2003 5/1/2004 Ill r20004 09,044 

54 
-74,15214 -4.20760 St. 3 g _ ISO S 

SLOF605900(r 31385HUC4 FNMA POOL :0545179 -:79 
4000 

PD 
&27/2003 

111/2004 8/112004 7~40 41106 3 34 SL 
SLOF8059000', 31385HVA7 FNMA POOL 0545209 

_685 
3300 PID 9/19/2003 Sh/2004 ."2004 

. . 
33 -97907 _94 L 

SLOF 0 :9000' 31385HVB5 FNMA POOL #0545210 -12361900 PD 1111112003 Wlf2004 8/112004 1,23e 19 -1,35015 .113 
go 

SL 

SLOF :0 0000, 3138SJD21 FNMA POOL 90545821 
.1 
032240100 PID 517/2OD4 811/2004 9/112004 103,22401 -ios,m 53 -54 1 52 SL 

SLOH059000r. 31385XTF4 FNMA POOL 
#0555950 _48

:774 9 00 PD 10129/2003 6/l/2004 81' /2 4 77409 
_50

.825 06 -2:0'50 07 SL 

SL Fe05 OO(Y 31402 TR3 FNMA PO L 
#0725jeo 

-e3.356 7 :00 PD 12,23/2003 8/1 /2 04 .1 .'000'4 .3 :3- 
7 

-8714830 -3.791 51 SL 

0 

11 
:9 SLOF 05:OW 31402CCZJ4 FNMA POOL #0725345 .107,I)GO 4000 PD 

3118/2004 
8/1/20004 811120134 1 .7,GOO 4g~ 4 128 -7.00088 SL 

SLOF :0590001 31402DDK3 FNMA POOL 007256DO .74.602 e6DO PID 8/lOnDD4 811/2DO4 8/~12004 74 ::, a -77 ..a7o7 11 -2 .715 23 SIL S a _, 0 , 

SLOF6059000r 312 GUHC9 FHUMC POOL :E:-0227 48,:7: em PID 412WO03 WI/2004 D/ 12004 4 7: .0 l"I - -2,191 94 U. 
LOF605900a 3128GUK43 FHUMC POOL E -0315 -50 2 7000 PID 4/25nOD3 911=04 9/112004 5: 

.52 
70 

S2 
9657 .2.28787 LL 

SLOF80590001 31283K)60 FHUMC POOL #Gl-l 186 -29,942 7100 PD 4/2412003 
911/2'04 

9/1120" 29 
. 
14271 :31,060 88 -1 118 

1 
7 LL 

SL F6059000. 31283KR67 FHL C POOL #G1 1409 -38,155 0200 PID 5nO/2003 wl/2004 9ilr20G4 38 
, 
15502 39 0070 1,45108 L 3 1 

SLOF8059001Y 3133QUFF2 FHLMC 
M 

M 
51112003 911/2GD4 9/112004 

100,602" .1 

0 M ULTICLASS TG .190.602 4200 I'D 2 98 :66 ; 3 :38 8.01 2e LL 

SLOFaO59000' 31385HUC4 FNMA POOL 00545179 -3816800 I'D a/2712003 111112004 9/112004 
38188 

4 -31 :5 LL 

SLOF60690OCr 31385HVB5 FNMA POOL#054$210 
_J 
.2432300 PD 

0/a/2003 
9/J/2DD4 91lr2DD4 1,24323 -1,35784 

.1 

1 
4 1 LL 

SLOF 
590001 

31 385VOUS FNMA POOL 00555383 -62.25573 P 412 
0' 

911/2 04 91 12 04 (12 .255 73 -0488269 -2,60090 LL 

SL F :059001Y 3~39216FO FNMA GTD REM:C Prr 2001-W3 -104,507 8800 PED) 4rZI30'/220W 911/20004 0111120004 1134,507 08 .113.61954 -905160 LL 
0 00 0 9/1/20CA 911 12004 37 117 50 -3977059 20 203 LL 0 
9 P 

00 
SL FO 0 (r 3 3:3APQ2 FNMA GTD REM C Prr 03W4-- -37,117 560 D 7/3112003 1 0 5 

05 0 

0 D 3 D/ /2 04 91112004 9 :557 95 -02.321 81 2:7603 80 LL SLOF6 1901(l. 3 
13 

ICEY5 FNMA GTD REMIC Pfr 03-34 Al -59.557 0500 
P 

4/1512 0 0 
3 0 (1 

.0. 3 MC P 1200 
p .'J .0. 4 73 :1 .9l : 71 :2:6 1 79 SL SLOF605 0'312. KTHI FHL POOL IG 2 -50,278 9200 D 9/17 3 9/l/2 04 OV112 04 10 

' 
2 a 12 206 S 

COIL #G':," 7 
7 

7 
50 

69 2391 32 SL SLOF :059000' 31283KVHa FHLMC , 516 47 .6 ; 3 00 PID 1/21/2OD4 91112OD4 91112004 7 6; ~50 S 

LOF 0590001 31371KDE8 FNMA POOL 90254001 
_5g.0 

1 3300 PID 12/11=03 9/1/2004 4 5901733 -e2 567 59 -3 20 L 

SLOF430590001 31385HVA7 FNMA POOL 00545209 
..11. .000 

PID 
9/1 

9/2003 011 /2004 
9/1/2004 89060 

-9" " -94 
:0 S.L 

SL F50 :0 V 311385JD21 FNMA POOL :05456210 -1 15.DG5 7000 PD 517120D4 91~12004 
911/2014 

115,00570 -121 142 .1 07e 1 L S 
0 5 0 

4 P . . . 0 
33 .08009 -3447049 1 39040 SL LOF605 OO(Y 3 385XTF FNMA POOL 055595 .33,08D 0900 PD 10/29/2003 Ill /2004 04 

-68,42091 : 63 3 S SLOF6059000r 31402CTR3 FNMA OOL $0725160 -64,557 5400 
PC) 

1212312003 911/2004 0/11/2004 164,557 54 3 8 7 SL 

s F 059000' 31402CZJ4 FNMA POOL #0725345 .115 892 ODO D 3/16120134 g/l/20D4 9/1/2004 15,89260 -123,41204 
_7.51 

044 L 
004 

all 
12004 004 70,921 98 7 87867 -295669 SL Sn 0 SLOFS 5 00031402DDK3 FNMA POOL #0725606 .76,9219800 PD 6/1 D/ /2 LO 6 

0 
0 P 

W 30 .45 15 :389 84 71 -163 50 U. SL F50590OOr 3128GUHC9 FHLMC POOL #E9-M7 .36.450 1500 PD 4/2 003 4 S 
0 

4/2512 ~0/11/2004 10/1/2004 
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(c) (submission deadline) None 

(d) (restrictions or limitations) The Foundation's main interests are in science and technology ; standard of living and 
economic performance, education and careers in science and technology and selected 
national issues . The Foundation's activities do not extend to the humanities, religion, the 
creative or performing arts, or to medical research or health care . Grants are not made for 
endowments or for buildings or equipment, and are only occasionally made for general 
support or for activities outside the United States . Applications can be made at any time for 
support of activities related to the range of interests indicated above. Grants of $45,000 or 
less are made throughout the year by the officers of the Foundation with very few toward the 
upper end of the range. Grants over $45,000 are made by the Trustees who meet several 
times a year for that purpose. 

2 . FellowshiDs 

A Sloan Research Fellowships were established to provide support and recognition to young scientists who are endeavoring 
to setup laboratories and establish their independent research projects The Fellowships are awarded annually and are for 
a two-year period 

(a) (addressed) Sloan Research Fellowships 
Ms . Patricia Stanley 
Alfred P. Sloan Foundation 
630 Fifth Avenue, Suite 2550 
New York, New York 1011 1-0242 
Telephone: (212) 649-1649 

(b) (form) Candidates are nommated by department heads or other senior scholars. Direct applications 
are not accepted Norrunation forms are available on request addressed to (a) above In 
addition to this form, the nominator should submit a letter describing the candidate's 
qualifications and must see that the Foundation receives three supporting letters directly 
from other scholars, preferably not at the same institution . A list of the candidate's 
publications plus one copy of each of no more than two representative publications should 
accompany the nomination form and letter . 
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B The Sloan Industry Centers fellowships enable academic scholars to study at a Sloan Industry Center which are located at 
leading universities in the U.S , each devoted to a particular industry . 

See attached 
announcement of 
fellowship . 
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(c) (subrrussion deadline) Nominations are due by September 15 for those awards which begin the following 
September. 

(d) (restrictions or limitations) Candidates for Sloan Research Fellowships may be no more than six years from 
completion of their Ph.D. as of the year of nomination, unless special 
circumstances such as military service, a change of field or child rearing are 
involved or unless they have held a faculty appointment for less than two years . 
'Mey are required to hold the Ph.D . (or equivalent) in chemistry, physics, 
mathematics, econon-iics, computer science, neuroscience, or computational and 
evolutionary molecular biology or in a rejated interdisciplinary field 'Mey must 
be members of the regular faculty of a college or university in the United States or 
Canada. 

(a) (addressed) 
(b) (form) 
(c) (submission deadline) 
(d) (restrictions or hrn~itations) 
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1934 0 SLOAN INDUSTRY CENTER FELLOWSHIPS 
PLEASE POST 

Interested new Ph.D .'s or faculty members who would like to work at 
an Industry Center should call or write the Center Director. Names 
and addresses of Center Directors are attached. Additional contact 
information is available on each Center's website, also listed below. 
Direct applications to the Sloan Foundation are not accepted 
Candidates for non-driation should provid6 the Center Director with 
the following: a curriculum vita, a list of major publications, a sum-
mary of work accomplished in one or another of the disciplines rele- 

Pesyna@sloan org 
http://www.sloan .org 

The Sloan Industry Center Fellowships enable academic scholars to 
study at a Sloan Industry Center. The Centers, each devoted to a par-
ticular industry, are located at leading universities in the United States . 
A current list of Centers is attached to this announcement . They are 
also to be found on the Internet at www.sloan.org. 

The Sloan Foundation's support of these Centers began in 1990 . The 
Foundation's objective is to create an academic community that 
understands industries . The Foundation has encouraged a direct 
approach to the companies and people of each industry for data and 
observations. The Foundation believes that observation-based work 
by well-informed academics will, in the long run, lead to practical 
contributions to the industries studied and enhance scholarship and 
teaching. An important part of the Industry Centers program has 
been the education of young scholars in the issues most important to 
industries. Each Center has an active graduate program. 

Center research programs involve a number of acaden-dc disciplines 
as might be expected from the variety of issues that confront indus-
tries. For example, in both the automobile center at MIT and sen-ticon-
ductor center at Berkeley, engineers, economists, and business school 
management faculty have collaborated on benchmarking studies that 
produced detailed comparative measurements of productivity for 
manufacturing companies in these industries . In the steel industry 
center at Carnegie Mellon and the University of Pittsburgh, labor 
economists have quantitatively measured gains in output obtained by 
systematically using high performance workplace techniques in steel 
finishing mills. New information on truck drivers' training and dri-
vers' utilization, trucking safety and wage scales has been obtained 
from a truck-stop driver survey at the trucking industry center. In the 
apparel and textile industry center at Harvard, the entire flow from 
fibers in the field or chen-dcal plant to clothing in department store 
show roorrLs, has been analyzed by a team of economists, engineers 
and operations researchers who have shown that the most efficient, 
customer-satisfying management is now driven by lean retailers who 
require continuous inventory replenishment . Many other studies, 
each unique to its industry, have been completed. 

PARTICIPATION 
The Fellowshiip program is intended to extend participation in the 
Centers to acaden-dcs who are not now at one of the Centers. It will 
enable new Ph.D.'s to take up post-doctoral positions. It will also 
enable faculty at other career levels to have visiting appointments for 
up to one year at one of the Centers. This includes those who hold a 
pre-tenure faculty position and post-tenure faculty seeking sabbatical 
or other visiting appointments . 

NOMINATIONS 
Candidates must be non-driated by the Director of a Sloan Industry 
Center, or by another faculty member at a Center provided the 
Director approves and endorses the non-driation . In any given year, 
each Center Director may choose to nominate one or more candidates. 

vant to the Center, and a brief statement of why he or she is interested 
in participating at the Center and what the candidate would like to 
accomplish in the Fellowship year. These items should be included in 
the Center Director's non-driation to the Sloan Foundation . The nomi-
nation should also include a letter from the Center Director describing 
the program(s) at the Center in which the prospective Fellow may par-
ticipate, and how his or her presence will enhance the Center's work on 
these topics The completed non-driation should be of reasonable 
length No more than two representative publications should be 
appended . 

DURATION 
The Fellowship is generally intended for one year. In the case in which 
the Fellow has just received a Ph.D. and has been appointed to a post-
doctoral position, the Foundation will favorably consider renewal for a 
second year. 

STIPEND, NUMBER 
Each Fellowship has a stipend of $50,000, awarded to the institution on 
the Fellow's behalf. In addition, the Center to which the Fellowship is 
awarded will receive a $7,500 grant to be used in providing benefits to 
the Fellow, related research funding, or administrative or other appro-
priate expenses at the discretion of the Center Director If the nominat-
ed Fellow requires additional funding beyond the stipend, the Center 
should explain the funding plan . Centers may choose to solicit addi-
tional funding for this program from the companies of their industry or 
other sources. 

Up to five Fellowsl-dps will be awarded each year. 

SCHEDULE 
Nomdnations from the Centers should be received by the Sloan 
Foundation by October 15 of each year. The Foundation will announce 
awards by December 15 . Awards will begin the following summer or 
fall on a date agreed upon by the Fellow, the Center Director and the 
Sloan Foundation. Fellows are expected to be in residence for a signifi- 
cant part of the Fellowship year, with the residency period(s) to be 
mutually agreed upon in advance by the Fellow and the Center 
Director. 

Interested candidates are encouraged to contact Center Directors well in 
advance of the October 15 deadline, and by September 15 at the latest. 

SELECTION 
The selection committee will consist of prorninent members of the acad-
emic community, not currently associated with one of the Centers, who 
work in those disciplines appropriate to Industry Center studies . In 
addition, to assure that Center goals and experiences are incorporated, 
some Center Directors will also serve on the comn-dttee. 

Further questions on the overall program should be addressed to: 

Dr. Gail M. Pesyna 
Sloan Industry Center Fellowships 
Alfred R Sloan Foundation 
630 Fifth Avenue, Suite 2550 
New York, NY 10111-0242 
Tel- (212) 649-1649 
Fax:(212) 757-5117 



SLOAN INDUSTRY CENTERS 

MANAGED CARE INDUSTRY RESEARCH CENTER 
HARVARD UNIVERSITY 
Joseph P Newhouse, Ph D, Director 
180 Longwood Avenue 
Boston, MA 02115 
Tel : (617) 432-1325 
Fax. (617) 432-3503 
htip://www.hcp.med.harvard .edu/Sloan/index .html 
PROGRAM ON THE PHARMACEUTICAL INDUSTRY 
MASSACHUSETS INSTITUTE OF TECHNOLOGY 
Thomas J . Allen, Ph D, Charles L. Cooney, Ph.D., 
and Stan Finkelstein, M.D ., Co-Directors 
38 Memonal Drive, E56-390 
Cambndge, MA 02139 
Tel . (617) 253-5194 
Fax- (617) 253-3033 
http ://web .mit.edu/popL/index htm] 
THE STEEL INDUSTRY CENTER 
CARNEGIE MELLON UNIVERSITY 
THE UNIVERSITY OF PITTSBURGH 
Richard J . Fruehan, Ph.D. and Frank Giarratani, Ph D., Co-Directors 
3325 Wean Hall, Schenley Park 
Pittsburgh, PA 15213-3890 
Tel : (412) 268-2677 
Fax (412) 268-7247 
http //www industrystudies pitt edu/ssic 
POWDER METALLURGY RESEARCH CENTER 
METAL PROCESSING INSTITUTE 
WORCESTER POLYTECHNIC INSTITUTE 
Diran Apelian, Se D ., Director 
100 Institute Road 
Worcester, MA 01609-2280 
Tel- (508) 831-5992 
Fax : (508) 831-5993 
bttp://www.wpi edu/Academics/Research/PMRC/ 
CENTER FOR CONSTRUCTION INDUSTRY STUDIES 
UNIVERSITY OF TEXAS AT AUSTIN 
James T O'Connor, Ph D., Edward G . Gibson, Ph D ., 
and Carl T Haas, Ph D ., Co-Directors 
DEPARTMENT OF CIVIL ENGINEERING, ECJ 5 2 
Austin, TX 78721-1076 
Tel (512) 471-4640 
Fax- (512) 471-3191 
http://www.ce .utexas .edu/org/ccis/ 
COLUMBIA INSTITUTE FOR TELE-INFORMATION 
COLUMBIA BUSINESS SCHOOL 
Eli M Noam, Ph.D, J D ., Director 
Uns Hall, Suite IA 
3022 Broadway 
New York, NY 10027-6902 
Tel (212) 854-4222 
Fax : (212) 854-1471 
http:Hwww citi .columbia edu 
CENTER FOR PAPER BUSINESS AND INDUSTRY STUDIES 
INSTITUTE OF PAPER SCIENCE AND TECHNOLOGY 
GEORGIA INSTITUTE OF TECHNOLOGY 
James McNutt, Ph.D, Executive Director 
500 10th Street, NW 
Atlanta, GA 30318-5794 
Tel . (404) 385-2444 
Fax. (404) 385-2414 
http Hwww paperstudies .org 
SOFTWARE INDUSTRY CENTER 
CARNEGIE MELLON UNIVERSITY 
Richard Flonda, Ph.D, & Mary Shaw, Ph.D, Co-Directors 
5000 Forbes Avenue, 2508 Hamburg Hall 
Pittsburgh, PA 15213-3890 
Tel : (412) 268-8784 
Fax- (412) 268-5161 
http://www heinz cmu edu/swic/ 
CARNEGIE MELLON ELECTRICITY INDUSTRY CENTER 
Lester B Lave, Ph.D and Granger M Morgan, Ph D , Co-Directors 
GSIA 254 
Pittsburgh, PA 15213-3890 
Tel (412)268-3705 
Fax . (412)268-7357 
bttp Hwww.cmu edu/ceic 
PRINTING INDUSTRY CENTER 
ROCHESTER INSTITUTE OF TECHNOLOGY 
Frank Cost, Ph D, and Patricia Sorce, Ph D, Co-Directors 
55 Lomb Memonal Drive 
Rochester, NY 14623-5603 
Tel (585) 475-5436 
Fax : (585) 475-7279 

COMPETITIVE SEMICONDUCTOR MANUFACTURING PROGRAM 
UNIVERSITY OF CALIFORNIA, BERKELEY 
David A Hodges, Ph D . and Robert C . Leachman, Ph D , Co-Directors 
3115 Etcheverry Hall #1750 
Berkeley, CA 94720-1750 
Tel (510) 643-1825 
Fax- (510) 643-8982 
http-llesrc berkeley.cdu1csm/ 
http ://socrates.berkeley edu/-iir/worktech 
THE FOOD INDUSTRY CENTER 
UNIVERSITY OF MINNESOTA 
Jean D Kinsey, Ph.D, and Benjarrun H 
317b Classroom Office Building 
1994 Buford Avenue 
St Paul, MN 55108-6040 
Tel (612) 625-2744 
Fax . (612) 625-2729 
http://foodindustrycenter unin edu/ 

Senauer, Ph.D ., Co-Directors 

Frederick H Abernathy, Ph D, Director 
29 Oxford Street, Pierce Hall 319 
Cambridge, MA 02138 
Tel . (617) 495-1508 
Fax (617) 495-9837 $-- M, - - ~-- - 

THE WHARTON FINANCIAL INSTITUTIONS CENTER 
UNIVERSITY OF PENNSYLVANIA 
H . Franklin Allen, Ph.D, Richard J Herring, Ph D and 
Carol A Leisennng, Ph.D., Co-Directors 
3301 Steinberg Hall - Dietrich Hall 
Philadelphia, PA 19104-6367 
Tel (215) 898-1279 
Fax (215) 573-8757 
http://fic .wharton .upenn .edu/fic 
THE INTERNATIONAL MOTOR VEHICLE PROGRAM 
MASSACHUSETTS INSTITUTE OF TECHNOLOGY 
Fred Moavenzadeh, Ph.D ., Co-Director 
77 Massachusetts Ave ., Building 1-178 
Cambndge, MA 02139 
Tel : (617) 253-2632 
Fax : (617) 258-7579 
http-//imvp .mit .edu/ 
John Paul MacDuffie, Ph D., Co-Director 
Wharton School 
University of Pennsylvania 
2000 Steinbcrg-Dietrich Hall 
Philadelphia, PA 19104-6370 
Tel : (215) 898-2588 
Fax : (215) 898-1094 
TRUCKING INDUSTRY PROGRAM 
GEORGIA INSTITUTE OF TECHNOLOGY 
Chelsea C. White, III, Ph D., Director 
765 Ferst Avenue 
Atlanta, GA 30332-0205 
Tel (404) 894-2300 
Fax : (404) 894-2301 
http:flwww isye gatech edu/tip 
THE GLOBAL AIRLINE INDUSTRY PROGRAM 
MASSACHUSETTS INSTITUTE OF TECHNOLOGY 
Arnold Barnett, Ph. D ., Cynthia Barnhart, Ph D ., and Amedeo Odoni, Ph.D, Co-Directors 
77 Massachusetts Avenue, Building 1-229 
Cambridge, MA 02139 
Tel : (617) 253-3815 
Fax (617) 258-5765 
http://web.mit .cdu/airlines/ 
INDUSTRIAL PERFORMANCE CENTER 
MASSACHUSETTS INSTITUTE OF TECHNOLOGY 
Richard K . Lester, Ph D ., Director 
292 Main Street, E38-104 
Cambridge, MA 02139-4307 
Tcl (617) 253-7522 
Fax- (617) 253-7570 
http:Hweb mit.edu/ipc/www 
INFORMATION STORAGE INDUSTRY CENTER 
UNIVERSITY OF CALIFORNIA, SAN DIEGO 
Roger Bohn, Ph.D., Director 
9500 Gilman Drive 
La Jolla, CA 92093-0519 
Tel . (858) 534-9825 
Fax . (858) 534-3939 
hup //ISIC.UCSD edu 

THE HARVARD CENTER FOR TEXTILE AND APPAREL RESEARCH 
HARVARD UNIVERSITY 
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SUMMARY OF DIRECT CHARITABLE ACTIVITIES 

1 . Twentieth Century Inventors Book Program - Meetings of the Book Program committee are 
normally held annually to review potential authors and to authorize manuscripts for further 
development and publication . To December 31, 2004, ten authors have been selected for publication; 
however, no books have been published and released to the general public at this time . It is expected 
that the books will be well received ; but it is impossible to estimate the number of beneficiaries 
served . 
Expenses: $185,263. 

2 . Virtual U - The foundation has supported the development of a computerized simulation model of 
a U .S . university . This interactive game program has been developed by software professionals and 
is now being distributed . It is targeted for use by university professionals, academics and students . 
Over 1,00 units of Virtual U have been distributed and it is available without cost on the internet at 
www.virtual-u.org 
Expenses : $78,717 . 

3 . Boards or committees of other charitable organizations - Members of staff participate on 
university advisory boards and committees and boards of non-profits . Expenses : $121,434 . 

4. Assistance to government bodies - Members of staff appear before congressional committees and 
participate in congressional or executive branch committees . Expenses: $60,717. 



2. The nominating and selection process 
Candidates are nominated by department heads 

or other senior researchers . More than one candi-
date from a department may be nominated, but we 
recommend no more than three. Direct applications 
are not accepted . Nomination forms are available 
on request. In addition to this form, the nominator 
should submit a letter describing the candidate's 
qualifications and must see that the Foundation 
receives three supporting letters directly from 
other researchers, preferably not at the same 
institution (missing support letters are generally 
detrimental to a nominee's prospects) . A curricu-
lum vitae, a list of scientific publications plus one 
copy of no more than two representative publica-
tions, and a brief (one-page) statement by the nom-
inee describing his/her significant scientific work 
and immediate research plans should accompany 
the nomination form and letter. Strong evidence - in 
submitted publications and supporting letters - of the 
nominee's independent creativity is one of the most 
important considerations in the review process 
Nominations are due by September 15 for 

awards to begin the following September. Nomina-
tions are reviewed and candidates selected by a 
Program Committee of researchers (see the inside 
back cover of this booklet) representing the partici-
pating fields . Candidates selected for awards are 
notified early in February. The Program Commit-
tee reviews more than 500 nominations each year to 
arrive at a final selection of 116 Fellows 
Nomination forms and supporting letters 

should be sent to- 
Sloan Research Fellowships 
Alfred P. Sloan Foundation 
Suite 2550 
630 Fifth Avenue 
New York, New York 10111 -0242 

3. Terms of awards 
Fellowships are awarded for a two-year period ; 

if unexpended funds remain at the end of two 
years, an extension of the termination date may be 
obtained . Extensions are limited to a maximum of 
two years, funds remaining at the end of that 

1. Who is eligible 
Candidates for Sloan Research Fellowships are 

required to hold the Ph D. (or equivalent) in chem-
istry, physics, mathematics, computer science, 
economics, neuroscience, computational and 
evolutionary molecular biology, or in a related 
interdisciplinary field, and must be members of the 
regular faculty. (i e., tenure track) of a college or 
university in the United States or Canada . They 
may be no more than six years from completion of the 
most recent Ph.D . or equivalent as of the year of their 
nomination, unless special circumstances such as 
military service, a change of field, or child rearing 
are involved or unless they have held a faculty 
appointment for less than two years. If any of the 
above circumstances apply, the nomination letter 
(see below) should provide a clear explanation. 
While Fellows are expected to be at an early stage 
of their research careers, there should be strong evi-
dence of independent research accomplishments. 
Candidates in all fields are normally below the rank 
of associate professor and do not hold tenure, but 
these are not strict requirements . The Foundation 
welcomes nominations of all candidates who meet 
the traditional high standards of this program, and 
strongly encourages the participation of women 
and members of under-represented minority 
groups 

grants cannot usually be employed . Former 
Fellows report that this flexibility often gives the fel-
lowships a value well beyond their dollar amounts. 
Aside from the rnonetary aspect of the fellow-

ships, less tangible benefits have been cited by 
former Fellows. The early recognition of distin-
guished performance which the fellowships confer, 
after years of arduous preparation, was said to be 
immensely encouraging and a stimulus to personal 
and career development Twenty-eight Sloan 
Fellows have won Nobel Prizes later in their 
careers, and hundreds have received other honors . 

Procedures 



Sloan Research Fellowships is by far the oldest 
program of the Sloan Foundation, although those 
who receive the grants are among the youngest 
researchers the Foundation assists. The Fellowship 
program has grown in size and cost over the years 
and now includes several disciplines not covered in 
the beginning; but its purpose - to stimulate 
fundamental research by early-career scientists and 
scholars of out-standing promise - remains the 
same . 
The Sloan Research Fellowships were established 

in 1955 to provide support and recognition to 
young scientists, often in their first appointments 
to university faculties, who were endeavoring 
to set up laboratories and establish their 
independent research projects with little or no 
outside support. Financial assistance at this crucial 
point, even in modest amounts, often pays hand-
some dividends later to society 
Over the first 17 years of the program, Sloan 

Research Fellowships were awarded in physics, 
chemistry, and mathematics. Additional fields were 
added in subsequent years: neuroscience in 1972, 
economics in 1980, computer science in 1993, and 
computational and evolutionary molecular biology 
in 2002 . 

Selection procedures for the Sloan Research 
Fellowships are designed to identify those who 
show the most outstanding promise of making 
fundamental contributions to new knowledge. 
Sloan Research Fellows, once chosen, are free to 
pursue whatever lines of inquiry are of the most 
compelling interest to them . Their Sloan funds can 
be applied to a wide variety of uses for which other, 
more restricted funds such as research project 

The Program for Basic Research in the Physical 
Sciences, as it was originally called, was first 
announced in 1955 with the award of fellowships 
totaling $235,000 to 22 physicists, chemists, and 
pure mathematicians at 16 universities and 
colleges The Foundation currently awards 116 
fellowships each year, bringing total grants in the 
program to $4 68 million annually Since the begin-
ning of the program, the Foundation has spent 
more than $99 million for support of over 3800 
early-career researchers . 
Under present operating procedures the total 

number of fellowships is allocated as follows: 23 
for physics, 23 for cheirdstry, 20 for mathematics, 
16 for neuroscience, 14 for computer science, 8 for 
econon-dcs, and 12 for computational and evolution-
ary molecular biology. 

period must be returned to the Foundation . When 
a Fellow transfers to another institution during 
the term of the fellowship, the Foundation will trans-
fer unexpended funds to the new institution The 
size of the award is $40,000 for the two-year period . 
Funds are awarded directly to the Fellow's insti-

tution and may be used by the Fellow for such 
purposes as equipment, technical assistance, profes-
sional travel, trainee support, or any other 
activity directly related to the Fellow's research . 
They may not be used to augment an existing full-
time salary or for indirect or overhead charges by 
the Fellow's institution . Expenditures must be 
approved by the Fellows department chairman and 
must be in accord with the policies of the institution. 

4. Reporting 
The Fellow's institution is required to report 

annually on expenditures from the fellowship 
grant, and the fellow must submit a brief annual 
scientific progress report and a final report . 
Reprints or preprints of scientific papers may be 
subirLitted in lieu of such reports. 

Evolution of the Program 



CHEMISTRY 
Dr. Laura Kiessling, University of Wisconsin, 
Madison 

Dr. John C Tully, Yale University 
Dr. Joan Valentine, University of California, 
Los Angeles 

COMPUTER SCIENCE 
Dr. David Dobkin, Princeton University 
Dr. Randy Katz, University of California, 

Berkeley 
Dr. Jeannette Wing, Carnegie Mellon University 

ECONOMICS 
Dr. David Levine, University of California, 
Los Angeles 

Dr. Paul Romer, Stanford University 
Dr . Mark Watson, Princeton University 

MATHEMATICS 
Dr. Ingrid Daubechies, Princeton University 
Dr Benedict Gross, Harvard University 
Dr. Ronald Stern, University of California, 

Irvine 
MOLECULAR BIOLOGY 
(Computational and Evolutionary) 

Dr. Barry Honig, Columbia University 
Dr. Martin Kreitman, University of Chicago 
Dr. Michael Waterman, University of Southern 

California 
NEUROSCIENCE 

Dr. David J . Anderson, California Institute Of 
Technology 

Dr. Allison J. Doupe, University of California, 
San Francisco 

Dr. John H. Maunsell, Baylor College 
of Medicine 

PHYSICS 
Dr Richard Bond, University of Toronto 
Dr. Laura H. Greene, University of Illinois 

at Urbana-Champaign 
Dr. Michael E. Peskin, Stanford University 

The text of this brochure, as well as a list of 
recipients of the Fellowship in 2003 and 2004 

can be found on the World Wide Web 
at http:Hwww sloan.org/ 

programs/scitech-fellowships .htm 

Too often we fail to recognize and 
pay tribute to the creative spirit . 

ALFRED P. SLOAN, JR . 

Members of the Program Committee 
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The Alfred P. Sloan Foundation, established in 
1934, has program interests in four broad areas: 

- Science and Technology 
- Standard of Living and Economic Performance 
- Education and Careers in Science and 
Technology 

- Selected National Issues and Civic Program 

Additional information about areas of interest, 
grants, and projects can be found on the Sloan 
Foundation web site : www. sloan.org . 

ALFRED P. SLOAN FOUNDATION 
Suite 2550 

630 Fifth Avenue 
New York, NY 10111-0242 

(212) 649-1649 
FAX (212) 757-5117 

http://www.sloan .org 


