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<TABLE>

<CAPTI ON>

NAME OF | SSUER

<S>

AMR

ABBOTT LABORATORI ES
ACACI A RESEARCH - ACACI A
AFFI LI ATED MANAGERS
Al R PRODUCTS & CHEM CALS
ALCOA

ALLEGHENY ENERGY
ALLERGAN

ALLSTATE

AVAZON. COM

AVEREN

AMVER CAP STRATEGQ ES
AMER ELECTRI C POVNER
AMERI CAN EXPRESS
AVERI CAN FI NL GROUP
AMER | NT' L GROUP
AMERI CAN STATES WATER
AMGEN

AMPHENOL

APACHE

APOLLO GROUP

APPLE

APPLI ED MATERI ALS
AUTODESK

AVON PRODUCTS

BP ADR

BANK OF AMERI CA
BANK OF NY MELLON
BAXTER | NTL

BED BATH & BEYOND
BERKSHI RE HATHAWAY
BEST BUY

BLACK & DECKER

BCOEI NG

BRI STOL- MYERS SQUI BB
BROADCOM

CVS/ CAREMVARK

CARNI VAL

CATERPI LLAR
CELGENE

CHARLES RI VER LABS
CHEVRON

CI NTAS

ClI TI GROUP

CI TRI X SYSTEMs
COCA- COLA

COGNI ZANT TECH SCOLUTI ONS
COLGATE- PALMOLI VE
CONSOL EDI SON
CONSTELLATI ON ENERGY
CORNI NG

COVANCE

DTE ENERGY

DANAHER

DEERE & COMPANY

DI SNEY (WALT)

DOW CHEM CAL

EMC

EATON

EBAY

ECHOSTAR COVMMUNI CATI ONS
ECOLAB

EDI SON | NTL
ELECTRONI C ARTS
EMERSON ELECTRI C
EQUI TABLE RESOURCES
EXPEDI TORS | NTL WA
EXPRESS SCRI PTS

FPL GROUP

FHLMC

FNVA

Fl SERV

FI RSTENERGY

FORD MOTOR

GATX

CENERAL ELECTRI C
CENERAL MOTORS
CENUI NE PARTS
GENZYME

Gl LEAD SCI ENCES
GOODRI CH

HALLI BURTON

HARSCO

HARTFORD FIN' L SVCS
HEWLETT- PACKARD

TI TLE OF CLASS
<C

Cusl P
<C
001765106
002824100
003881307
008252108
009158106
013817101
017361106
018490102
020002101
023135106
023608102
024937104
025537101
025816109
025932104
026874107
029899101
031162100
032095101
037411105
037604105
037833100
038222105
052769106
054303102
055622104
060505104
064058100
071813109
075896100
084670108
086516101
091797100
097023105
110122108
111320107
126650100
143658300
149123101
151020104
159864107
166764100
172908105
172967101
177376100
191216100
192446102
194162103
209115104
210371100
219350105
222816100
233331107
235851102
244199105
254687106
260543103
268648102
278058102
278642103
278762109
278865100
281020107
285512109
291011104
294549100
302130109
302182100
302571104
313400301
313586109
337738108
337932107
345370860
361448103
369604103
370442105
372460105
372917104
375558103
382388106
406216101
415864107
416515104
428236103

VALUE( K)
<

723
1,612
270

35
1,292
998
14, 567
12, 244
1,081
324

76

850
1,290
858
4,257
2,766
339
1,382
1,748
7,151
168
18, 540
192
199

4,159
1,179
4,325
1,447
14,811

SH P AMI
<C
51, 500
28, 700
30, 100
300
13, 100
27,300
229, 000
190, 600
20, 700
3, 500
1, 400
25, 800
27,700
16, 500
147, 400
47, 450
9, 000
29, 750
37,700
66, 500
2,400
93, 600
10, 800
4,000
22,800
459
115, 900
26, 500
18, 600
6, 400

17, 100
12,500
15, 700
46, 200
61, 100
194, 400
55, 400
14,500
5, 400
6, 700
70, 150
65, 200
148, 775
10, 800
284, 200
4,900
500
1,000
700
332, 900
104, 500
1,000
49, 200
133, 300
13, 400
50, 400
439, 400
16, 500
41, 500
3,700
900

1, 200
5,000
19, 800
9, 400
4,200
3,100
1,400
16, 600
21, 100
4, 400
17, 800
152, 000
28, 200
239, 502
23,900
55, 700
20, 200
201, 600
58, 900
31, 100
67,500
16, 600
293, 400

SIP PIC

INV DSC MGRS SOLE

<C

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

<C

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
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SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

SHARED
<C
51, 500
28, 700
30, 100
300
13, 100
27,300
229, 000
190, 600
20, 700
3,500
1, 400
25, 800
27,700
16, 500
147, 400
47, 450
9, 000
29, 750
37,700
66, 500
2,400
93, 600
10, 800
4,000
22,800
459
115, 900
26, 500
18, 600
6, 400

17, 100
12,500
15, 700
46, 200
61, 100
194, 400
55, 400
14, 500
5,400
6, 700
70, 150
65, 200
148,775
10, 800
284, 200
4,900
500
1,000
700
332, 900
104, 500
1,000
49, 200
133, 300
13, 400
50, 400
439, 400
16, 500
41, 500
3,700
900

1, 200
5, 000
19, 800
9, 400
4,200
3,100
1, 400
16, 600
21,100
4, 400
17, 800
152, 000
28, 200
239, 502
23,900
55, 700
20, 200
201, 600
58, 900
31,100
67,500
16, 600
293, 400

NONE
<C



HOMVE DEPOT
HONEYWELL | NT' L

17T

| LLINOI' S TOOL WORKS

| NTEL

I NTL BUSI NESS MACHI NES
I NT' L SPEEDWAY

INTUI T

| SHARES MSCI EMU

| SHARES MSCI PACI FI C EX JAPAN
| SHARES MSCI UNI TED KI NGDOM
| SHARES MSCI EMERGI NG MARKETS
| SHARES MSCI EAFE | NDEX
| SHARES RUSSELL VAL

| SHARES RUSSELL 1000 GROATH
| SHARES LEHMAN | NT CREDI T BOND FUND
| SHARES LEHVAN 1-3 YEAR CREDI T
JACOBS ENG NEERI NG
JOHNSON & JOHNSON
JOHNSON CONTROLS

KLA- TENCOR

L-3 COMM TI TAN

LAM RESEARCH

LI BERTY GLOBAL A

ELI LILLY

LI NCOLN NAT' L

LI NEAR TECHNOLOGY
LOCKHEED MARTI N

LOEWS

MGM M RAGE

MARATHON Of L

MARRI OTT | NT' L

MARTI N MARI ETTA MILS
MCDONALD' S

MEDTRONI C

MERCK & CO

MERRI LL LYNCH

M CROSOFT

S&P 400 DEPOSI TORY RECEI PTS
M DDLEBY

MORGAN STANLEY

MOTOROLA

NEWVONT M NI NG

NI KE INC ' B

NOKI A ADR

NORDSTROM

NORFOLK SOUTHERN
NORTHROP GRUMMVAN
NOVELLUS SYSTEMS

NUCOR

OCCl DENTAL PETROLEUM

O L SERVI CE HOLDERS TRUST
OWNI COM GROUP
ONENS- | LLINO' S

PNC FIN L SVCS GRP
PACCAR

PAYCHEX

PEPCO HOLDI NGS

PEPSI CO

PFI ZER

PI TNEY BOVES

PRECI S| ON CASTPARTS
PROCTER & GAMBLE
PROGRESS ENERGY
PRUDENTI AL FIN L

PUBLI C SVC ENTP
QUALCOVM

QUESTAR

RESEARCH | N MOTI ON
SATYAM COVPUTER ADR
SCHLUVBERGER

CHARLES SCHWAB

SEARS HOLDI NGS

SEMPRA ENERGY

SOUTHERN COMPANY
SPECTRA ENERGY

SPRI NT NEXTEL

STARBUCKS

STATE STREET

STERI CYCLE

STRYKER

SUNPONER

SYMANTEC

SYSCO

TELLABS

TGK-5- REG S GDR

TEVA PHARM ADR

THERMO FI SHER SCI ENT

TI FFANY & COMPANY

TI ME WARNER

U.S. BANCORP

437076102
438516106
450911102
452308109
458140100
459200101
460335201
461202103
464286608
464286665
464286699
464287234
464287465
464287598
464287614
464288638
464288646
469814107
478160104
478366107
482480100
502424104
512807108
530555101
532457108
534187109
535678106
539830109
540424108
552953101
565849106
571903202
573284106
580135101
585055106
589331107
590188108
594918104
595635103
596278101
617446448
620076109
651639106
654106103
654902204
655664100
655844108
666807102
670008101
670346105
674599105
678002106
681919106
690768403
693475105
693718108
704326107
713291102
713448108
717081103
724479100
740189105
742718109
743263105
744320102
744573106
747525103
748356102
760975102
804098101
806857108
808513105
812350106
816851109
842587107
847560109
852061100
855244109
857477103
858912108
863667101
867652109
871503108
871829107
879664100
881459101
881624209
883556102
886547108
887317105
902973304

779
40
11, 540
1,297
2,138
832
25,700
62
621
1,041
597
996
6,135
576
915
968
857
5,018
2,304
3,103
76
2,448
8,692
0

311
264
1,821
2,262
5,094
1,875
111
6,219
102
7,015

1,250

974
10, 894
6, 643
3,521
239
1,189
835

0

395
10, 157
829
3,442
1,290

127, 700
90

8, 500
176, 100
18, 000
208, 500
40, 644

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
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SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

127,700
90

8, 500
176, 100
18, 000
208, 500
40, 644



UsG
UNI TED PARCEL SVC

UNI TED TECHNOLOG ES
VCA ANTECH

VANGUARD EMERGI NG MARKET ETF
VARI AN

VARI AN SEM CONDUCTOR
VANGUARD SMALL- CAP GROWIH ETF
VANGUARD SMALL- CAP VALUE ETF
VANGUARD GROWTH ETF
VACHOVI A

VAL- MART STORES

VAL GREEN

VEELLS FARGO

WRI GLEY (WY JR

WETH

WYNN RESORTS

XI LI NX

YAHOO

COVANTA HOLDI NG

NEWS CLASS A

TARGET

NCR

GRP AERO SURESTE ADR
AES

AT&T

ADOBE SYSTEMS

AETNA

ALLI ED CAPI TAL

ALTRI A GROUP

AMERI CA MOVI L ADR
APOLLO | NVESTMENT CORP
ARCELOR M TTAL ADR
BANCO Bl LBAO VI Z ADR
Bl OGEN | DEC

CHI CAGO MRCNTLE EXCH
cA

CAMVERON | NTL

CAPI TAL ONE FI NL

CARDI NAL HEALTH

CHI NA MOBI LE ADR

Cl SCO SYSTEMS

COMCAST ' A
CONOCOPHI LLI PS

COSTCO WHOLESALE
COSTAR GROUP

CYTORI  THERAPEUTI CS
DELL

DEVON ENERGY

DOM NI ON  RESOURCES

DUKE ENERGY

EOG RESOURCES
ENERGEN

ENTERGY

EXELON

EXPEDI A | NC.

EXXON MOBI L

FEDEX

FREEPORT- MCM COPPER & GOLD
GAMESTOP

GOLDMAN SACHS GROUP
GOOGLE

| AC/ | NTERACTI VE

| NTERCONTI NENTALEXCH

I NTUI TI VE SURG CAL

I NVI TROGEN

JDS UNI PHASE

JPMORGAN CHASE & CO

KRAFT FOODS

LI BERTY MEDI A | NTERA

MACQUARI E | NFRASTRUCTURE
MASTERCARD

MEDCO HEALTH SOL

METLI FE

MONSANTO

NI HOLDI NGS

NETWORK APPLI ANCE

NVI DI A

VI MPEL COMMUNI CATI ONS ADR
ORACLE

PG&E

PPL

POTASH CORP SASKATCH

PRAXAI R

RELI ANT ENERGY

S&P DEPCSI TARY RECEI PTS

SPDR RUSSELL/ NOMURA PRI ME JAPA
SPDR DJ W LSHI RE | NTERNATI ONAL
SPDR CONSUMER STAP

TECHNOLOGY SELECT SECTOR SPDR FUND
TERADATA

903293405
911312106
913017109
918194101
922042858
922206107
922207105
922908595
922908611
922908736
929903102
931142103
931422109
949746101
982526105
983024100
983134107
983919101
984332106
22282E102
65248E104
87612E106
62886E108
40051E202
00130H105
00206R102
00724F101
00817Y108
01903Q108
022095103
0236405
03761U106
03938L104
05946K101
09062X103
12572Q105
12673P105
13342B105
14040H105
14149Y108
16941ML09
17275R102
20030N101
20825C104
22160K105
22160N109
23283K105
24702R101
25179ML03
25746U109
26441C105
26875P101
29265N108
29364GL03
30161N101
30212P105
30231G102
31428X106
356710857
36467WL.09
38141GL04
38259P508
44919P300
45865V100
46120E602
46185R100
466121507
46625H100
50075N104
53071MLO4
55608B105
57636QL04
58405U102
59156R108
61166W01
62913F201
64120L104
67066GL04
68370R109
68389X105
69331C108
69351T106
73755L107
74005P104
75952B105
78462F103
78463X830
78463X863
81369Y308
81369Y803
8807603

895
1,443
1,493
6, 581

253

359

537

321

414

530

2,485
25
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3M COMPANY
TI M HORTONS

UNI TEDHEALTH GROUP
VERI ZON COVMUNI CATI ONS
VI ACOM CL B ( NEW

VI RGN NEDI A

VEELLPOI NT

XTO ENERGY

XCEL ENERGY

</ TABLE>

88579Y101
88706MLO3
91324P102
92343V104
92553P201
92769L101
94973V107
98385X106
98389B100

1,147
6, 337
1,717
11, 661
1,511

122
1,184
8,291

52

13, 600
171, 600
29,500
266, 900
34, 400

7,100
13,500
161, 425

2,300

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE
SOLE

13, 600
171, 600
29, 500
266, 900
34, 400
7,100
13, 500
161, 425
2,300



