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3M COMPANY COM 885797101 15,588 190,400 SH SOLE 1 180,400
AARON RENTS INC coMm 002535201 530 21,300 SH SOLE 1 21,300
ABBOTT LABS coMm 002824100 6,025 146,600 SH SOLE 1 146,600
ABERCROMSBIE & FITCH CO CLA 002896207 2934 86,700 SH SOLE + 86700
ABN AMRO HLNG NV SPONSORED ADR 000937102 247 11,000 SH SOLE 1 11,000
ACCENTURE LTD'A' BERMUDA cLA G1150G111 2,076 83,700 SH SOLE 1 83700
ACTIVISION INC com 004930202 4654 294,200 SH SOLE 1 294200
ACTUANT CORP CLA 00508X203 883 22,500 SH SOLE 1 22500
ADAPTEC INC coMm 00851F108 208 23,800 SH SOLE 1 23,800
ADE CORP MASS coMm 00089C107 202 10,300 SH SOLE 1 10,300
ADOBE SYS INC COM 00724F101 10,048 255,700 SH SCLE 1 255,700
- ADTRAN INC com 00738A108 978 32,500 SH SOLE 1 32500
ADVANGED ENERGY INDS INC com 007973100 1,827 89,600 SH SOLE 1 89,600
ADVANGED NEUROMODULATION SYS com 007577101 567 15,700 SH SOLE 1 15,700
ADVISORY BOARD CO coM 00762W107 422 11,500 SH SOLE 1 11,500
AETNA US HEALTHCARE INC COM 00817Y108 6,487 72,300 SH SOLE 1 72,300
AFFILIATED COMPUTER SVCS INC com 008190100 2,486 48,100 SH SOLE 1 48,100
AFLAC INC com 001055102 626 15,600 SH SOLE 1 15,600
AGL RES INC coMm 001204106 1,895 65,300 SH SOLE 1 65300
AGNICO EAGLE MINES LTD com 008474108 708 . 47,400 SH SOLE 1 47,400
AIRTRAN HOLDINGS INC com 00949P108 293 24,700 SH SOLE 1 24,700
AKAMAI TECHNOLOGIES INC CoM 009717101 2,185 164,800 8H SOLE 1 164,800
ALASKA AR GROUP INC COM 011659109 942 38,200 SH SOLE 1 38,200
ALBERTO CULVER CO CL B CONV 013068101 4,108 93,600 SH SOLE 1 93,600
ALCAN INC coMm 013716105 12,129 270,800 SH SOLE 1 270,800
ALDERWOODS GROUP INC coM 014383103 257 24,800 SH SOLE 1 24,800
ALLEGHENY ENERGY INC coM 017361106 638 46,500 SH SOLE 1 46,500
ALLEGIANT BANCORP INC com 017476102 354 12,000 SH SOLE 1 12,000
ALLIANCE DATA SYS CORP coM 018581108 3,026 90,200 SH SOLE 1 90,200
ALLIANT ENERGY CORP coMm 018802108 1,691 64,900 SH SOLE 1 64,900
ALLIANT TECHSYSTEMS INC com 018504104 2,339 43,000 SH SOLE 1 43,000
ALLIED CAP CORP coM 01903Q108 579 19,100 SH SOLE 1 19,100
ALLMERICA FINL CORP coMm 019754100 401 11,600 SH SOLE 1 11,600
ALLSTATE CP coMm 020002101 1,705 37,500 SH SOLE 1 37,500
ALVARION LTD SHS M0861T100 272 21,400 SH SOLE 1 21,400
AMBAC FINANCIAL GROUP INC coMm 023139108 5,201 70,500 SH SOLE 1 70,500
AMDOCS LTD ORD 602602103 8,757 315,100 SH SOLE 1 315,100
AMER CAPITAL STRATEGIES LTD coMm 024937104 352 10.600 SH SOLE 1 10,600
AMERICAN FINL RLTY TR coMm 02607P305 200 11,800 SH SOLE 1 11,800
AMERIGROUP CORP coMm 03073T102 1218 26,600 SH SOLE 1 26,500
AMERISTAR CASINOS INC coM 03070Q101 476 14,200 SH SOLE 1 14,200
AMERN EAGLE OUTFITTERS INC coMm 02553E106 3.026 112,300 SH SOLE 1 112,300
AMGEN INC coMm 031162100 8211 141,200 SH SOLE 1 141,200
AML! RESIDENTIAL PPTYS TR SH BEN INT 001735109 1,853 65,600 8H SOLE 1 85,600
AMPHENOL CORP CLA 032095101 3,968 133,600 SH SOLE 1 133,600
AMSURG INC B coMm 03232P405 238 10.499 SH SOLE 1 10499
ANALOGIC CORP com 032657207 600 13,200 SH SOLE 1 13,200
ANDRX CORP DEL ANDRX GROUP 034553107 1,374 50,500 SH SOLE 1 50,500
ANGELICA CORP coMm 034663104 272 11,900 SH SOLE 1 11,900
ANGLOGOLD LIMITED SPONSORED ADR 035128206 790 18,700 sH SOLE 1 18,700
ANHEUSER BUSCH COS IN coM 035229103 2,372 46,500 SH SOLE 1 46,500
ANTEON INTL CORP coMm 03674E108 1,739 60,200 sH SOLE 1 80,200
ANWORTH MORTGAGE ASSET CORP coM 037347101 1,846 132,200 SH SOLE 1 132200
AOL TIME WARNER INC com 887317105 4,257 252,500 SH SOLE 1 252,500
APACHE CORP COM 037411105 695 16,100 SH SOLE 1 16,100
APEX SILVER MINES LTD ORD G04074103 4494 199,200 SH SOLE 1 199,200
APOGENT TECHNOLOGIES INC com 03760A101 2,783 90,700 SH SOLE 1 90,700
APPLE COMPUTER INC com 037833100 3,083 114,000 SH SOLE 1 114,000
APPLEBEES INTL INC coM 037899101 2328 56,400 SH SOLE 1 56400
APPLERA CORP COM 038020103 3,347 169,200 SH SOLE 1 169,200
APPLIED FILMS CORP coMm 036197109 317 11,300 SH SOLE 1 14,300
APPLIED MICRO CIRCUITS CORP coM 03822W109 333 58,300 SH SOLE 1 58,300
ARCH CAPITAL GROUP ORD GO450A105 4,943 147,400 SH SOLE 1 117,400
ARCHER DANIELS MIDLAND CO com 039483102 2,488 147,500 SH SOLE 1 147,500
ARRIS GROUP INC coM 04269Q100 467 51,100 SH SOLE 1 51,100
ARROW ELECTRS INC COoM 042735100 3,518 138,100 SH SOLE 1 138,100
ASE TESTLTD ORD Y02518105 518 47,100 SH SOLE 1 47,100
ASHANTI GOLDFIELDS LTD SLOB DEP RCPT 043743202 789 64,900 SH SOLE 1 64,900
ASHLAND INC coMm 044204105 1,003 23,500 SH SOLE 1 23500
ASTORIA FINL CORP com 046265104 380 10,000 SH SOLE 1 10,000
ATI TECHNOLOGIES INC coM 001941103 560 34,200 SH SOLE 1 34,200
ATLANTIC COAST AIRLS INC com 048396105 2,355 327,600 SH SOLE 1 327,600
ATMEL CORP COM 049513104 432 66,500 SH SOLE 1 66,500
ATWOOD OCEANICS INC coM 050095108 701 19,700 SH SOLE 1 19,700
AUDIOVOX CORP com 050757103 220 11,000 SH SOLE 1 11,000
AUTODESK INC coM 052769106 8,082 256,400 SH SOLE 1 256,400
AUTOLIV INC coMm 052800109 3.969 96,800 SH SOLE 1 96.800
AUTOMATIC DATA PROCESSNG INC CoM 053015103 5,410 128,800 SH SOLE 1 128,800
AUTONATION INC coMm 05329W102 1,818 106,600 SH SOLE 1 106.600
AVAYA INC coM 053489109 1,909 120,200 SH SOLE 1 120,200
AVENTIS § A SPONSORED ADR 053561106 1,248 16.200 SH SOLE 1 16,200
AVERY DENNISON CORP coM 053611109 5,968 112,000 SH SOLE 1 112,000
AVISTA CORP coMm 053798107 267 14,100 SH SOLE 1 14,100
AVNET INC COM 053807103 8,410 343,400 SH SOLE 1 343,400
AVOCENT CORP coMm 053893103 3,142 85,300 SH SOLE 1 85300
AVON PRODS INC COM 054303102 2,784 36,700 SH SOLE 1 36,700
AXA-UAP SPONSORED ADR 054536107 338 16,100 SH SOLE 1 16,100
AXCELIS TEGHNOLOGIES INC COM 054540109 467 42,000 SH SOLE 1 42,000
BAKER HUGHES INC com 057224107 3,513 96,300 SH SOLE 1 96300
BALL CORP coMm 058498106 1,613 23.800 SH SOLE 1 23800
BALLY TOTAL FITNESS HLDG CRP coMm 05873K108 360 81,500 SH SOLE 1 61500
BANCO LATINOAMERICANA DE EXP CLE P16994132 297 27,300 SH SOLE 1 27,300
BANK AMERICA CORP com 060505104 9,288 114,700 SH SOLE 1 114700
BANK MUTUAL CORP com 063750103 549 49,100 SH SOLE 1 49,100
BANK ONE CORP com 08423A103 12,714 233,200 SH SOLE 1 233,200
BANKUNITED FINL CORP cLA 086528103 1,966 66,200 SH SOLE 1 66,200
BANTA CORP coM 066821109 2717 58,700 SH SOLE 1 58700
BARD C R INC COM 067383109 2,685 27,500 SH SOLE 1 27,500
BARNES & NOBLE INC com 067774103 636 19,500 S SOLE 1 19,500
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BASF AG SPONSORED ADR 055262506 762 15,300 SH SOLE 1 15,300
BAUSCH & LOMB INC coMm 071707103 1,007 16,800 SH SOLE 1 16,800
BEA SYSTEMS COoM 073326102 4,400 345,900 SH SOLE 1 345900
BECKMAN COULTER coM 075811109 3,011 55,200 SH SOLE 1 55200
BED BATH & BEYOND INC coMm 075896100 10,982 262,100 SH SOLE 1 262,100
BELDEN INC com 077459105 347 18,300 SH SOLE 1 16,300
BELL MICROPRODUCTS INC coM 078137108 501 89753 SH SOLE 1 69,753
BELLSOUTH CORP CoM 079860102 781 28,200 SH SOLE 1 28200
BENCHMARK ELECTRONICS coMm 08160H104 1,092 34,700 SH SOLE 1 34700
BEST BUY INC com 086516101 20,135 389,300 SH SOLE 1 389,300
BHP BILLITON LTD SPONSORED ADR (88606108 2,754 148,500 SH SOLE 1 146,500
BISYS GROUP INC coM 055472104 3.466 208,800 SH SOLE 1 206,800
BJS WHOLESALE CLUB INC com 055480106 7% 31200 SH SOLE 1 31,200
BLACK BOX CORP COM 091826407 2533 47,400 SH SOLE 1 47,400
BLACK HILLS CORP com 092113109 650 20,400 SH SOLE 1 20,400
BLOCKBUSTER INC CLA 093679108 222 12,700 SH SOLE 1 12,700
BLUE RHINO CORP coM 095811105 400 23,600 SH SOLE 1 23,600
BOCA RESORTS CLA 09688T106 267 15,300 SH SOLE 1 15,300
BOISE CASCADE CORP com 097383103 2,970 86,700 SH SOLE 1 85700
BORDERS GROUP com 099709107 2,849 120,000 SH SOLE 1 120,000
BORG WARNER AUTOMOTIVE INC com 099724106 3,800 44,900 SH SOLE 1 44,800
BORLAND SOFTWARE CORP com 099849101 1,183 131,200 SH SOLE 1 131,200
BOYD GAMING coM 103304101 884 38,600 SH SOLE 1 38,600
BPPLC SPONSORED ADR 055622104 11377 222,200 SH SOLE 1 222,200
BRADY CORP CLA 104674106 468 12,300 SH SOLE 1 12,300
BRINKER INTL INC com 109641100 6.448 170,000 SH SOLE 1 170,000
BROADCOM CORP CLA 111320107 995 25,500 SH SOLE 1 25,500
BROADVISION INC coMm 111412607 363 59,200 SH SOLE 1 56200
BROCADE COMMUNICATNS SYS INC coM 111621108 3,448 519,000 SH SOLE 1 519,000
BRUNSWICK CORP com 117043109 3352 82,100 SH SOLE 1 82,100
BUNGE LTD com 616962105 6,648 165,300 SH SOLE 1 165,300
BURLINGTON NORTHN SANTA FE coMm 121897104 7118 225,900 SH SOLE 1 225900
BURLINGTON RESOURCES INC coMm 122014103 18,497 290,700 SH SOLE 1 290,700
CACHINTLING cLA 127190304 3,479 80,900 SH SOLE 1 80,800
CAESARS ENTERTAINMENT INC coMm 127687101 8,842 678,100 SH SOLE 1 678,100
CALIFORNIA AMPLIFIER INC com 129900106 402 30,000 SH SOLE 1 30,000
CAMBREX CORP CoM 132011107 710 26,400 SH SOLE 1 26400
CANADIAN NATLRY GO coM 136375102 837 16,200 SH SOLE 1 16200
CAPITAL AUTOMOTIVE REIT COM SH BEN INT 139733109 544 15,400 SH SOLE 1 15400
CAPITALSOURCE INC COM 14055X102 3,015 134,300 SH SOLE 1 134,300
CAPTARIS INC coM 14071N104 733 133,200 8H SOLE 1 133,200
CAREER EDUCATION CORP com 141665109 6,334 112,000 SH SOLE 1 112,000
CARLISLE COS INC coM 142339100 2,028 51,700 SH SOLE 1 51,700
CARMAX INC coMm 143130102 2,844 97,400 SH SOLE 1 97,400
CARNIVAL CORP coM 143658300 665 14,800 SH SOLE 1 14,800
CARPENTER TECHNOLOGY CORP CcOoM 144285103 454 13,800 SH SOLE 1 13,800
CARREKER CORPQORATION COM 144433109 603 76,100 SH SOLE 1 76,100
CASH AMER INTL INC coMm 14754D100 260 11,300 SH SOLE 1 11,300
CATERPILLAR ING CoM 149123101 9,836 124,400 SH SOLE 1 124,400
CBL & ASSOC PROP COM 124830100 4,361 71,100 SH SOLE 1 71,100
CEC ENTERTAINMENT INC com 125137109 697 20,100 SH SOLE 1 20,100
CELL GENESYS INC COM 150921104 848 70400 sSH SOLE 1 70,400
CEMEX S A SPON ADR 5 ORD 151250889 1,542 51,700 sH SOLE 1 51,700
CENTERPOINT ENERGY INC com 151897107 2414 386,200 SH SOLE 4 388,200
CENTEX CORP coMm 152312104 5,119 94,700 SH SOLE 1 94,700
CENTURYTEL INC COM 156700106 2232 81,200 SH SOLE 1 81,200
CERNER CORP COM 156782104 2,390 53,000 SH SOLE 1 53,000
CHARLES RIV LAB INTL INC coM 159884107 2,695 62,900 SH SOLE 1 62,800
CHARLOTTE RUSSE HLDG INC coMm 161048103 597 32,600 SH SOLE 1 32,600
CHARTERMAC SHBEN INT 160908109 1,331 53,700 SH SOLE 1 53700
CHATTEM INC com 162456107 341 13,300 SH SOLE 1 13,300
CHECKFREE CORP CcOoM 162813109 3538 120,100 SH SOLE 1 120100
CHESAPEAKE CORP com 165159104 1,108 46,300 sH SOLE 1 46,300
CHESAFPEAKE ENERGY CORP COM 165167107 14,909 1,112,600 SH SOLE 1 1,112,600
CHEVRONTEXACO CORP com 186764100 19,900 226,700 SH SOLE 1 226,700
CHILDRENS PL RETAIL STRS INC coMm - 168905107 622 20,100 SH SOLE 1 20100
CHINA PETE & CHEM CORP SPON ADR H SHS 16941R108 912 23,800 SH SOLE 1 23,800
CHINA TELECOM CORP LTD SPON ADR H SHS 169426103 1,332 38.400 SH SOLE 1 38,400
CHINA UNICOM LTD SPONSORED ADR * 16945R104 398 44,200 8H SOLE 1 44,200
CHINA YUCHAI INTL LTD coMm 21082105 244 12,200 8H SOLE 1 12,200
CHINA.COM CORP CcLA G2108N108 1,398 161,200 SH SOLE 1 161,200
CINCINNAT! FINL CORP coM 172062101 2,090 48,100 SH SOLE 1 48,100
CINTAS CORP coMm 172908105 1,144 26,300 SH SOLE 1 26300
CIRCUIT CITY STORES coMm 172737108 3,167 280,300 SH SOLE 1 280,300
CITADEL BROADCASTING CORP coMm 17285T106 4937 262,900 SH SOLE 1 282900
CITIGROUP INC coMm 172867101 20,147 389,700 SH SOLE 1 289,700
CITRIX SYS INC com 177376100 2,852 131,900 SH SOLE 131900
CLAIRES STORES INC coM 179584107 1,784 85,600 SH SOLE 1 85600
CLARCOR INC coM 176895107 592 13,400 SH SOLE 1 13,400
COCA COLA CO coM 191216100 14,989 298,000 SH SOLE 1 298,000
COCA-COLA ENTERPRISES INC cOoM 161219104 590 24,400 SH SOLE 1 24,400
COCA-COLA FEMSA S A DE C V SPON ADR REP L 191241108 275 11,400 SH SOLE 1 11,400
COGNIZANT TECH SOLUTIONS CLA 192446102 833 18,400 SH SOLE 1 18,400
COGNOS INC coM 19244C109 11,576 372,700 SH SOLE 1 372,700
COHERENT INC COoM 182479103 1,441 54,800 SH SOLE 1 54800
COMMERCIAL NET LEASE RLTY coMm 202218103 241 12,200 SH SOLE 1 12,200
COMMONWEALTH TEL ENTERPRISES coM 203349105 726 17,700 SH SOLE 1 17,700
COMMSCOPE INC COM 203372107 7,404 444,700 SH SOLE 1 444,700
COMMUNITY HEALTH SYS INC COoM 203668108 1.308 47,000 SH SOLE 1 47,000
COMPNA ANONA NACL TEL DE VEN SPON ADR D 204421101 643 32,800 SH SOLE 4 32,800
COMPUWARE CORP COM 205638109 1,515 204,400 SH SOLE 1 204,400
COMTECH TELECOMM CORP coM 205826209 1,482 63,900 SH SOLE 1 83,900
CONOCOPHILLIPS cOM 20825C104 5,054 72,400 SH SOLE 1 72,400
CONSTELLATION ENERGY GP INC com 210371100 7.810 195,500 SH SOLE 1 195500
CONTINENTAL AIRLS INC COM 210795308 200 16,000 8H SOLE 1 16,000
COOPER COS INC CcoM 216648402 1,064 19,700 SH SOLE 1 19,700
COOPER INDUS cLA 624182100 921 16,100 SH SOLE 1 18,100
COOPER TIRE & RUBR CO com 216831107 621 30,800 SH SOLE 1 30,800
COPART INC coMm 217204106 2,503 115,200 SH SOLE 1 115200
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CORE LABORATORIES N V COM N22717107 1,624 SH SOLE 1 76,600
CORPORATE EXECUTIVE BRD CO com 21988R102 860 SH SOLE 1 18,300
COVENTRY HEALTH CARE INC COM 222862104 499 SH SOLE 1 11,600
COX RADIO INC CLA 224051102 1,180 SH SOLE 1 55,400
CP SHIPSLTD CoM 22408v102 267 SH SOLE 1 16,600
CREE INC COM 225447101 611 SH SOLE 1 27,500
CROWN CASTLE INTL COoM 228227104 259 sH SOLE 1 20,500
CSG 8YS INTL INC coM 126349109 2,038 SH SOLE 1 118,700
CUMMINS INC COoM 231021106 5,220 SH SOLE 1 89,300
CURAGEN CORP COM 23126R101 1,246 199,600 SH SOLE 1 199,600
CVS CORP COM 126650100 710 20,100 SH SOLE 1 20,100
CYMER INC COM 232572107 633 16,400 Sk SOLE 1 16,400
CYTEC INDS INC Ccom 232820100 1810 53,700 SH SOLE 1 53,700
CYTYC CORP CoM 232946103 16,563 744,400 SH SOLE 1 744,400
DADE BEHRING HLDGS INC CoMm 233424206 1,866 44,200 SH SOLE 1 44,200
DANA CORP COM 235811106 234 11,800 SH SOLE 1 11,800
DARDEN RESTAURANTS INC COM 237184105 2,457 99,100 SH SOLE 1 99,100
DAVITA INC CcoM 23918K108 2,502 52,400 SH SOLE 1 52,400
DEERE & CO COM 244199105 6,813 98,300 SH SOLE 1 98,300
DEL MONTE FQODS COM 24522P103 218 19,400 SH SOLE 1 19,400
DELL INC COM 24702R101 5,056 150,400 SH SOLE 1 150,400
DENDREON CORP CoM 24823Q107 855 64,300 SH SOLE 1 64,300
DENDRITE INTL INC COM 248239105 448 28,000 SH SOLE 1 28,000
DEVON ENERGY CORP COM 25179M103 2,739 47,100 SH SOLE 1 47,100
DILLARDS INC CLA 254067101 573 29,900 SH SOLE 1 29,900
DIRECT GEN CORP COM 25456W204 460 12,700 SH SOLE 1 12,700
DISNEY WALT HLDG CO COM 254687106 8,007 320,400 SH SOLE 1 320,400
DITECH COMMUNICATIONS CORP coM 25500M103 849 50,900 SH SOLE 1 50,800
DOLLAR GEN CORP CoM 256869102 2,778 144,700 SH SOLE 1 144,700
DOLLAR THRIFTY AUTO GRP com 256743105 33 13,400 SH SOLE 1 13,100
DONALDSON INC COM 257651109 1,080 40,700 SH SOLE 1 40,700
DORAL FINANCIAL CORP COM 25811P100 1,521 43,200 SH SOLE 1 43,200
DOUBLECLICK INC coM 258609304 3,800 337,820 SH SOLE 1 337.820
DOWNEY FINL CORP coM 261018105 1,153 21,800 SH SOLE 1 21,800
DPL INC COM 233293109 568 30,300 SH SOLE 1 30,300
DSP GROUP INC COM 23332B108 477 18,500 SH SOLE 1 18,500
DUKE RLTY CORP COM NEW 264411505 1,132 32,600 SH SOLE 1 32,600
DUN & BRADSTREET CRP COM 26483E100 546 10,200 SH SOLE 1 10,200
DYCOM INDS INC CcoM 267475101 2,403 90,600 SH SOLE 1 90,600
E PIPHANY INC CoM 26881V100 1,388 182,200 SH SOLE 1 192,200
E TRADE GROUP INC COM 269246104 5,616 420,700 SH SOLE 1 420,700
EATON CORP COM 278058102 1,635 29,100 SH SOLE 1 29,100
EATON VANCE CORP COM NON VTG 278265103 454 11,900 SH SOLE 1 14,900
EDISON INTL COM 281020107 2,291 94,300 SH SOLE 1 94,300
EDUCATION MGMT CORP coM 281397101 1,541 48,400 SH SOLE 1 48,400
EDWARDS A G INC CoM 281760108 3,040 77,700 SH SOLE 1 77,700
EFUNDS CORP COM 28224R101 289 17,600 SH SOLE 1 17.600
EGL INC COoM 268484102 704 39,200 SH SOLE 1 39,200
ELECTRQ SCIENTIFIC INDS INC COM 285229100 304 12,900 SH SOLE 1 12,900
ELKCORP COM 287456107 859 31,700 SH SOLE 1 31,700
EMBARCADERQ TECHNOLOGIES INC COM 290787100 250 19,600 SH SOLE 1 19,800
EMBRAER-EMPRESA BRASILEIRA D SP ADR PFD SHS 29081M102 626 19,500 SH SOLE 1 19,500
EMERSON ELEC CO coMm 291011104 6,334 105,700 SH SOLE 1 105,700
EMULEX CORP coMm 292475209 1,043 49,000 SH SOLE 1 49,000
ENDO PHARMACEUTCLS HLDGS INC coMm 29264F205 689 28,200 SH SOLE 1 28,200
ENDURANCE SPECIALTY HLDGS LTD SHS G30397106 1,809 50,900 SH SOLE 1 50,900
ENERGEN CORP CcoM 29265N108 2,009 48,700 SH SOLE 1 48,700
ENERGIZER HLDGS INC CcoM 29266R108 864 18,500 8H 8SOLE 1 18,500
ENGINEERED SUPPORT SYS INC CoM 292866100 778 16,900 SH SOLE 1 15,900
ENTERCOM COMMUNICATIONS CORP CLA 293839100 4,224 93,300 SH SOLE 1 93,300
ENTERGY CORP com 29364G103 8,157 137,100 SH 80LE 1 137,100
ENZO BIOCHEM INC COM 294100102 439 26,100 SH SOLE 1 26,100
EOG RESOURCES INC CcoM 26875P101 4,295 93,600 SH SOLE 1 93,600
EQUITY INNS INC CoM 284703103 245 26,600 SH SOLE 1 26,600
EQUITY ONE INC COoM 294752100 296 15,400 SH SOLE 1 15,400
EVEREST RE GROUP coM G3223R108 1,811 21,200 SH SOLE 1 21,200
EXELON CORP CcoM 30161N101 9,656 140,200 SH SOLE 1 140,200
EXPEDITORS INTL WASH INC coM 302130108 2,062 52,400 SH SOLE 1 52,400
EXPRESS SCRIPTS INC COM 302182100 13,128 176,100 SH SOLE 1 176,100
EXPRESSJET HLOGS INC coMm 30218U108 928 74,600 SH SOLE 1 74,600
F5 NETWORKS INC coM 315616102 4,258 125,900 SH SOLE 1 125,900
FAIR ISAAC & COINC coMm 303250104 4,716 130,700 8H SOLE 1 130,700
FAIRCHILD SEMCNDCTR INTL INC com 303726103 3,376 140,500 SH SOLE 1 140,500
FAMILY DOLLAR STORES INC coM 307000108 4979 - 138,500 SH SOLE N 1 138,500
FASTENAL CO CcoM 311900104 1,262 23,500 8H S0LE 1 23,500
FEDERAL HOME LN MTG CORP coMm 313400301 9,089 153,900 SH SOLE 1 153,900
FEDERAL REALTY INVT TR SH BEN INT NEW 313747208 4.820 38,400 SH SOLE 1 39,400
FEDERATED OEPT STRS INC DEL coM 31410H101 4,848 88,700 SH SOLE 1 89,700
FEDERATED INVESTORS coMm 314211103 2,140 68,100 SH SOLE 1 68,100
FEDEX CORP coM 31428X106 15,227 202,600 SH SOLE 1 202,600
FELCOR LODGING TR INC COM 31430F101 1,147 110,100 SH SOLE 1 110,100
FIDELITY NAT FINL CORP coMm 316326107 2,705 68,300 SH SOLE 1 68,300
FIRST BANCORP P R CcoMm 318672102 753 18,100 SH SOLE 1 18,100
FIRST HEALTH GROUP CORP CcoM 320960107 6,381 291,900 8H SOLE 1 291,900
FIRST HORIZON PHARMA CORP COoM 32051K108 2,195 139,300 SH SOLE 1 139,300
FIRSTFED AMER BANGCRP CoM 337929103 524 18,800 8H SOLE 1 18,800
FIRSTFED FINL CORP DEL com 337907109 1,342 29,100 SH SOLE 1 29,100
FIRSTMERIT CORP CoM 337915102 469 18,000 SH SOLE 1 18,000
FISHER SCIENTIFIC INTL INC com 338032204 4,728 85,900 SH SOLE 1 85,900
FLAGSTAR BANCORP INC coMm 337930101 341 13,300 SH SOLE 1 13,300
FLAMEL TECHNOLOGIES SA SPONSORED ADR 338488108 2,771 107,000 SH SOLE 1 107,000
FLEETBOSTON FINL CORP comMm 339030108 9,092 202,500 SH SOLE 1 202,500
FLEXTRONICS INTL LTD ORD Y2573F102 2,702 158,100 SH SOLE 1 158,100
FLORIDA ROCK INDS INC CcoM 341140101 518 12,300 SH SOLE 1 12,300
FLOWERS FOODS INC CcoM 343498101 1,443 55,000 SH SOLE 1 55,000
FLUOR CORP COM 343412102 1,856 42,800 SH SOLE 1 42,800
FMC CORP COoMm 302491303 1,263 29,500 SH SOLE 1 29,500
FOREST LABS INC COM 345838108 1,160 16,200 SH SOLE 1 16,200
FORMFACTOR INC CoMm 346375108 1,308 62,600 SH SOLE 1 62,600
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FORTUNE BRANDS ING COM 348631101 11,134 145,300 SH T 145,300
FORWARD AIR CORP com © 348853101 1,338 40,700 SH 1 40,700
FOSSIL INC com 349882100 698 21,000 SH 1 21,000
FOQUNDRY NETWORKS INC COM 350863R100 2,600 151,400 SH 1 151,400
FOX ENTMT GROUP INC CLA 351367107 2,621 96,700 SH 1 96,700
FPL GROUP INC com 302571104 956 14,300 SH 1 14300
FREEMARKETS INC coMm 356602102 300 36,500 sH 1 36,500
FREEPORT MCMORAN STK 8 cLs 356710857 20,127 514,800 SsH 1 514,900
FRIEDMAN BILLINGS RAMSEY CLA 358434108 1,598 59,200 sH 1 59,200
FTI CONSULTING INC COM 302941109 518 31,100 SH 1 31,100
GAMESTOP CORP CLA 36466R101 375 20,800 SH 1 20,800
GANNETT INC coMm 364730101 5,086 57,700 SH 4 57,700
GAP INC com 364760108 537 24,500 SH 1 24,500
GARDNER DENVER MACHY INC com 365556105 2,732 100,900 SH 1 100,900
GENERAL DYNAMICS CORP com 359550108 8,763 98,100 SH 1 88,100
GENERAL ELEC CO coM 359604103 16,740 548,500 SH 1 548,500
GENERAL MTRS CORP coM 370442105 1,206 25,600 SH 1 25600
GENESCO com 371532102 2,459 106,100 SH 1 106,100
GENESIS MICROCHIP INC DEL com 37184C103 735 43,900 SH 1 43,800
GENL GROWTH PROP coM 370021107 4,070 115,800 SH 1 115800
GENTEX CORP coM 371901109 794 18,300 SH 1 18,300
GEORGIA GULF CORP coMm 373200203 2,264 75.100 SH 1 75100
GEORGIA PAC CORP coM 373298108 1,941 57,600 SH 1 87,600
GLOBAL PMTS INC CoM 37940X102 1,163 25,800 SH 1 25800
GOLDCORP INC coMm 380956409 684 46,200 SH 1 46,200
GOLDEN WEST FINL CORP DEL coMm 381317108 1,814 18,200 SH 1 16,200
GOLDMAN SACHS GROUP INC COM 38141G104 20,140 193,000 SH 1 193,000
GOODRICH CORP cOoM 382388106 337 12,000 SH 1 12,000
GREAT PLAINS ENERGY INC coM 391164100 2,892 85,600 SH 1 858600
GREATER BAY BANCORP coM 391648102 5,138 175,700 SH 1 175,700
GREENPOINT FINL CORP coMm 395384100 7151 163,600 SH 1 163,600
GREY WOLF INC com 397888108 2325 561,600 SH 1 561,600
GRUPO AEROPORTUARIO DEL SURE SON ADR SER B 40051E202 461 22,100 SH 1 22,100
GRUPO TELEVISA SA DE CV SP ADR REP ORD 40048206 502 10,600 SH 1 10,800
GULFTERRA ENERGY PARTNERS LP coMm 40274U108 08 23,400 sH 1 23.400
HAEMONETICS CORP coMm 405024100 94 31,600 SH 1 31,600
HAIN CELESTIAL GROUP INC coMm 405217100 733 33,200 SH 1 33,200
HALLIBURTON CO com 406216101 3,686 121,300 SH 1 121,300
HANCOCK JOHN FINL SVCS INC com 410145106 1,350 30,900 SH 1 30,900
HARMONIC INC coM 413160102 260 28,800 SH 1 28,800
HARMONY GOLD MNG LTO SPONSORED ADR 413216300 2717 176,100 sH 1 176,100
HARRIS CORP DEL com 413875105 562 11,600 SH 1 11,600
HARSCO CORP coMm 415864107 3,030 66,600 SH 1 66,600
HARTFORD FINL SVCS GP INC com 416515104 6.739 105,800 SH 1 105,800
HEALTHCARE RLTY TR com 421946104 1717 40,200 SH 1 40,200
HEARST-ARGYLE TELEVISION INC coM 422317107 506 18,800 SH 1 18,800
HEARTLAND EXPRESS INC coMm 422347104 508 22,200 K 1 22200
HELEN OF TROY CORP com G438BN106 945 30,500 SH 1 30,500
HELMERICH 8 PAYNE INC coMm 423452101 367 12,800 SH 1 12,800
HERCULES INC com 427056106 1,310 114,100 SH 1 114,100
HERITAGE PROPANE PRTNRS LP coM 29273R109 2,001 50,400 SH 1 50,400
HEWLETT PACKARD CO com 428236103 1,236 54,100 SH 1 54,100
HILLENBRAND INDS INC com 431573104 1,018 15,000 SH 1 15000
HON INDS INC [ole] V] 438082108 548 14,700 SH 1 14,700
HONDA MOTOR LTD AMERN SHS 436128308 47 18,000 SH 1 18,000
HONEYWELL INTL INC com 436516106 6,418 189,600 SH 1 189,600
HORMEL FOODS CORP coM 440452100 323 11,000 SH 1 11,000
HOST MARRIOTT CORP COoM 44107P104 9,958 780,000 SH 1 780,000
HOUSTON EXPL €O coMm 242120101 1,082 24,200 SH 1 24200
HOVNANIAN ENTERPRISES INC CLA 442487203 1,976 45,800 SH 1 45800
HRPT PROPERTIES TR COM SH BEN INT 40426W101 484 42,800 SH 1 42800
HUB INTL LTD COoM 44332P101 543 29,600 SH 1 29,600
HUDSON UTD BANCORP com 444165104 1,480 38,900 SH 1 38,900
HUGHES SUPPLY INC COoM 444482103 660 12,600 SH 1 12,600
HUGOTON RTY TR TEX coM 444717102 830 37,800 SH 1 37,800
HUMAN GENOME SCIENCES INC COM 444903108 566 45,200 SH 1 45,200
HYPERION SOLUTIONS CORP CoM 44914M104 5,803 140,000 SH 1 140,000
IDT CORP COM 448947101 489 24,600 SH 1 24,800
IMATION CORP coMm 45245A107 1,531 40,700 SH 1 40,700
IMPAC MTG HLDGS INC COM 45254P102 4,548 167,200 SH 1 167,200
IMPAX LABORATORIES INC COM 452568101 a76 39,181 SH 1 39,181
IMPERIAL CHEM INDS PLC ADR NEW 452704505 372 22,200 SH 1 22,200
IMS HEALTH INC coMm 449934108 3,549 152,600 SH 1 152,600
INCYTE GENOMICS com 45337C102 1,078 129,700 SH 1 129,700
INFINEON TECHNOLOGIES AG SPONSORED ADR  45662N103 1,472 100,500 SH 1 100,500
INFINITY PPTY & CAS CORP coMm 45665Q103 521 16,600 SH 1 16,800
INFOSPACE INC COM 45678T201 1,531 39,400 SH 1 39,400
INGERSOLL RAND CO LTD CcLA 647766101 751 11,100 sH 1 11100
INGRAM MICRO INC CLA 457153104 4,596 253,900 SH 1 253800
INSIGHT ENTERPRISES INC coM 457650103 1,405 73,000 SH 1 73000
INTER TEL INC coM 458372109 2618 86,900 SH 1 86,900
INTERGRAPH CORP coM 458683109 439 18.100 SH 1 18100
INTERMUNE INC coMm 45884X103 4,097 210,100 SH 1 210,100
INTERNATIONAL MULTIFOODS COR COM 460043102 897 36,300 SH 1 36,300
INTERNATIONAL RECTIFIER CORP com 460254105 5243 114,000 SH 1 114,000
INTERSIL CORP CLA 460695109 1,104 49,500 SH 1 49,500
INVITROGEN CORP coM 46185R100 1,427 19,900 SH 1 19,800
IONA TECHNOLGGIES SPONSORED ADR  46206P109 478 63.400 SH 1 63400
IPC HOLDINGS LTD ORD G4933P101 865 17,400 SH 1 17,400
IRON MTN INC PA com 462846106 2,526 56,600 SH 1 56,600
ISLE CAPRI CASINOS INC COoM 464592104 500 19,900 SH 1 19,900
ITT EDUCATIONAL SVCS INC com 450688109 680 21,800 SH t 21800
ITT INDUS INC COM 450911102 1633 21,400 SH 1 21,400
[VAX CORP cam 465823102 8999 395,200 SH 1 395200
JJILL GROUP INC COM 466189107 1,710 83,300 SH 1 83,300
J2 GBL COMMUNICATIONS INC coM 46626205 2,186 96,800 SH 1 96,800
JABIL CIRCUIT INC com 466313103 1,675 56,900 SH 1 56,900
JACK IN THE BOX INC CcoM 466367109 2442 97,800 SH 1 97,800
JEFFERIES GROUP INC com 472319102 4,985 141,100 SH 1 141,100
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JOHNSON CTLS INC COM 478366107 3,531 , SOLE 1 59,700
JONES APPAREL GROUP INC COM 480074103 835 23,100 SOLE 1 23,100
JONES LANG LASALLE INC COM 48020Q107 442 17,200 SOLE 1 17,200
JOURNAL COMMUNICATIONS INC COM 481130102 856 42,800 SOLE 1 42,800
KB HOME COM 48666K 109 3,992 49,400 SOLE 1 49,400
KELLWOOD COQ COM 488044108 518 13,200 SCLE 1 13,200
KEMET CORP COM 488360108 366 25,500 SOLE 1 25,500
KERR MCGEE CORP COM 492386107 2,333 45,300 SOLE 1 45,300
KEY ENERGY SERVICES INC com 482914108 789 89,900 SOLE 1 €9,300
KIMBERLY CLARK CORP COM 494368103 1,678 26,600 SOLE 1 26,600
KIMCO REALTY COM 49446R109 3,885 76,200 SOLE 1 76,200
KING PHARMACEUTICALS INC COM 495582108 3,752 222,800 SOLE 1 222,800
KLA-TENCOR GORP COM 482480100 4,833 189,700 SOLE 1 168,700
KNIGHT TRADING GROUP INC COM 499063105 1,504 119,000 SOLE 1 119,000
KNIGHTSBRIDGE TANKERS ORD (G5299G106 283 13,300 SOLE 1 13,300
KOGER EQUITY INC CcoM 500228101 495 21,100 SOLE 1 21,100
KONINKLIUKE PHILIPS ELECT NV SPON ADR NEW 500472303 1,252 43200 SOLE 1 43,200
KORN FERRY INTL COM 500643200 277 17,300 SOLE 1 17,300
KRAFT FOQDS INC CLA 50075N104 2,154 67,300 SOLE 1 87,300
L-3 COMMUNICATIONS HLDGS INC CcOoM 502424104 613 10,300 SOLE 1 10,300
LANDAMERICA FINL GROUP INC COoM 514936103 1,104 24,400 SOLE 1 24 400
LANDRYS RESTAURANTS INC coM 51508L103 614 20,600 SOLE 1 20,800
LANDSTAR SYS INC coM 515098101 1,147 28,000 SOLE 1 28,000
LASERSCOPE coM 518081104 760 38,400 SOLE 1 38,400
LEAR CORP COM 521865105 4,591 74,100 SOLE 1 74,100
LEGGETT & PLATT INC COM 524660107 4,005 168,900 SOLE 1 168,900
LEXINGTON CORPORATE PPTYS TR COM 528043101 911 41,800 SOLE 1 41,800
LEXMARK INTL INC COM 529771107 1,380 15,000 SOLE 1 15,000
LIBERTY MEDIA CORP CLA 530718105 1,033 94,300 SOLE 1 84,300
LIBERTY PROFPERTY TR SH BEN INT 531172104 2,723 60,500 SOLE 1 60,500
LIGAND PHARMACEUTICALS INC COM 53220K207 1,385 68,900 SOLE 1 68,800
LILLYELI& CO COM 532457108 3,225 48,200 SOLE 1 48,200
LIMITED BRANDS INC CcoM 832716107 5,636 281,800 SOLE 1 281,800
LINCOLN NATL CORP IND COM 534187108 7,372 155,800 SOLE 1 155,800
LINEAR TECHNOLOGY CORP CcoM 535678106 1,762 47,500 SOLE 1 47,500
LITHIA MOTORS CLA 536797103 346 12,500 SOLE 1 12,500
LNR PROPERTY CORP coM 501940100 1,542 28,800 SOLE 1 28,800
LOCAL FINANCIAL CORP coM 539553107 344 15,800 SOLE 1 15,800
LOEWS CORP COM 540424207 777 28,400 SOLE 1 28,400
LOOKSMART LTD COM 543442107 257 130,400 SOLE 1 130,400
LOUISIANA PAC CORP COM 546347105 2,448 94,900 SOLE 1 94 900
LUBRIZOL CORP CcoM 549271104 753 23,900 SOLE 1 23,800
M1 SCHOTTENSTEIN HOMES INC coMm 553058101 62 14,000 SOLE 1 14,000
MACERICH CO coM 554382101 2,372 44,000 SOLE 1 44,000
MACROMEDIA INC caoMm 556100105 899 44,600 SOLE 1 44,800
MAGNA INTL INC CLA 559222401 1,497 18,900 SOLE 1 18,900
MAGUIRE PPTYS INC caMm 559775101 422 16,500 SOLE 1 16,500
MANDALAY RESORT GROUP COoM 562567107 7.810 136,400 SOLE 1 136,400
MANHATTAN ASSOCIATES INC coM 562750109 431 15,500 SOLE 1 15,500
MANPOWER INC WIS COM 56418H100 3,883 83,500 SOLE 1 83,500
MARATHON QIL CORP CcoM 565849106 20,306 603,100 SOLE 1 603,100
MARTEN TRANS LTD coM 573075108 228 12,000 SOLE 1 12,000
MASCO CORP coM 574599106 1,148 37,700 SOLE 1 37,700
MASTEC INC COM 576323109 237 25,000 SOLE 1 25,000
MAX RE CAPITAL LTD HAMILTON SHS GB052F103 881 39,000 SOLE 1 39,000
MAXWELL SHOE INC CLA 577766108 261 11,600 SOLE 1 11,600
MAYTAG CORP coM 578592107 1,187 37,600 SOLE 1 37,600
MCDATA CORP CLA 580031201 2,024 287,500 SOLE 1 287,500
MCDONALDS CORP cOoM 580135101 2,668 493,400 SOLE 1 93,400
MCKESSON CORP COM 58155Q103 1,071 35,600 SOLE 4 35,600
MEDIA GEN INC CLA 584404107 2,617 38,900 SOLE 1 38,900
MERCANTILE BANKSHARES CORP com 587405101 859 20,000 SOLE 1 20,000
MERCK & CO INC coM 589331107 12,550 284,000 SOLE 1 284 000
MERCURY COMPUTER SYS INC coM 589378108 1,080 42,400 SOLE 1 42,400
MERCURY GENERAL CORP coM 589400100 2,966 59,400 SOLE 1 59,400
MERIDIAN GOLD INC coM 589975101 301 24,700 SOLE 1 24,700
MESA AIR GROUP INC COM 590479101 1,893 229,400 SOLE 1 229,400
METAL MGMT INC coM 591087209 B73 23,800 SOLE 1 23,800
METLIFE INC COoM 59156R108 4,125 115,600 SOLE 1 115,600
METRIS COS INC COM 591588107 884 107,500 SOLE 1 107,500
METROLOGIC INSTRS INC COM 581676101 789 33,700 SOLE 1 33,700
MFA MTG INVTS INC coM 55272X102 1,491 147,600 SOLE 1 147,600
MGI PHARMA INC COM 552880106 4,435 72,400 SOLE 1 72,400
MICREL INC COM 594793101 749 56,000 SOLE 1 56,000
MICROCHIP TECHNOLOGY INC COM 595017104 2,544 98,300 SOLE 1 96,300
MICROMUSE INC COoM 595094103 1,765 226,300 SOLE 1 226,300
MICRON TECHNOLOGY INC COM £95112103 485 26,600 SOLE 1 29,800
MICROSTRATEGY INC COM 594972408 2,441 45800 SOLE 1 45,800
MILLIPORE CORP coM 601073109 7,147 139,100 SOLE 1 139,100
MOHAWK INDS INC coM 608190104 2,059 25,000 SOLE 1 ,25,000
MOLINA HEALTHCARE INC CcoM 60855R100 1997 68,100 SOLE 1 68,100
MQONACO COACH CORP COM 60886R103 1,557 58,100 SOLE 1 58,100
MONTPELIER RE HOLDINGS LTD SHS G62185106 1,810 51,300 SOLE 1 51,300
MORGAN STANLEY coM 617446448 4,166 72,700 SOLE 1 72,700
MOVIE GALLERY INC coM 624581104 212 10,800 SOLE 1 10,800
MTS SYS CORP COoM 553777103 436 15,700 SOLE 1 15,700
MUNICIPAL MTG & EQUITYLLC COM 626248101 529 20,800 SOLE 1 20,600
MURPHY OIL CORP COM 626717102 1,020 16,200 SOLE 1 16,200
MYLAN LABS INC coM 628530107 1,484 64,400 SOLE 1 64,400
NAM TAt ELECTRONICS COM PAR $0.02 629865205 1,04¢ 41,300 SOLE 1 41,300
NATIONAL FINL PARTNERS CORP coM N 63507P208 2,006 62,200 SOLE 1 62,200
NATIONAL SEMICONDUCTOR CORP COoM 637640103 4,088 92,000 SOLE 1 92,000
NATIONWIDE FINL SVS CLA 638612101 4,787 132,800 SOLE 1 132,800
NATURL RESORCE PARTNERS L P COM 63900P103 4389 11400 SQLE 1 11,400
NATUZZISP A ADR 63905A101 229 21,400 SOLE 1 21,400
NBTY INC CcoM 628782104 3,335 8,700 SOLE 1 89,700
NDC HEALTH CORP COoM 639480102 654 24,100 SOLE b 24,100
NEIGHBORCARE INC coM 64015Y104 1,937 79,500 SOLE 1 79,500
NEIMAN MARCUS GRCUPS INC CLA 640204202 2,309 42,800 SOLE 1 42 800
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NETEASE COM INC SPONSORED ADR  64110W102 5,069 101,800 SH — SoLe 1 101.800
NETGEAR INC coM 64111Q104 392 28,500 SH SOLE 1 28,500
NETSCREEN TECHNOLOGIES INC coM 64117107 1,099 30,200 SH SOLE 1 30,200
NETWORK APPLIANCE INC coMm 641200104 1,432 66,500 SH SOLE 1 66,500
NETWORK ENGINES INC COoM 64121A107 466 122,200 SR SOLE 4 122,200
NETWORKS ASSOC INC coM 640938106 2,279 126,600 SH SOLE 1 126,600
NEW CENTURY FINL CORP coM 643520101 2,389 49,200 SH SOLE 1 49,200
NEW JERSEY RESOURCES CORP coM 646025106 1,179 31,200 SH SOLE 1 31,200
NEWELL RUBBERMAID INC coM 51229106 1,443 62,200 SH SOLE 1 62,200
NEWFIELD EXPL CO coMm 651290108 1,989 41,500 SH SOLE 1 41,500
NEXTEL COMMUNICATIONS INC CLA 65332V103 3,576 145,000 SH SOLE 1 145000
NIKE INC coM 854106103 2,266 29,100 SH SOLE 1 29,100
NOBLE CORP SHS ©65422100 1,030 26,800 SH SOLE 1 26,800
NOBLE ENERGY INC coMm 655044105 3,316 70,400 SH SOLE 1 70,400
NORFOLK SOUTHN CORP COoM 655844108 7,586 343,400 SH SOLE 1 343,400
NORTHEAST UTILS COM 664397106 2,167 116,200 SH SOLE 1 116,200
NORTHERN BORDER PARTNERS L P coMm 864785102 438 10,400 SH SOLE 1 10,400
NORTHROP GRUMMAN CORP coM 666807102 2,785 28,300 SH SOLE 1 28,300
NORTHWEST NAT GAS CO coM 667655104 375 12,000 SH SOLE 1 12,000
NOVAVAX INC CcOM 670002104 254 43,400 SH SOLE 1 43,400
NOVELL INC COM 670006105 604 53,100 SH SOLE 1 53,100
NOVELLUS SYSTEMS INC COM 670008101 5,667 179,900 SH SOLE 1 179,900
NOVEN PHARMACEUTICALS INC COM 670009109 2,085 97,100 SH SOLE 1 97,100
NUCOR CORP coM 670346105 3,603 58,600 SH SOLE 1 58,600
NUEVO ENERGY CO COM 670509108 938 28,800 SH SOLE 1 28,800
OAKLEY INC COM 673662102 386 26,000 SH SOLE 1 26,000
ODYSSEY RE HLDGS CORP COM 67612W108 1,420 52,600 SH SOLE 1 52,600
OFFICE DEPOT INC COM 676220106 5,608 298,000 SR SOLE 1 298,000
OFFSHORE LOGISTICS INC coM 676255102 908 39,400 SH SOLE 1 39,400
QHIC CAS CORP COM 677240103 1517 75,800 SH SOLE 1 75,800
OLD DOMINION FGHT LINES INC coM 679580100 453 13,400 SH SOLE 1 13,400
OLD REP INTL CORP coM 680223104 2,080 84,700 SH SOLE 1 84,700
OM GROUP INC coM 670872100 350 11,500 SH SOLE 1 11,500
OMNICARE INC coM 681904108 1,136 25,600 sH SOLE 1 25,600
OMNIVISION TECHNOLOGIES INC coM 682128103 2,237 81,900 sH SOLE 1 81,900
ONEOK INC coMm 682680103 1,671 74,100 SH SOLE 1 74,100
OPEN JT STK CO-VIMPEL COMM SPONSOREDADR  68370R109 4,430 42,600 SH SOLE 1 42,600
ORACLE CORP coM 68389X105 9,511 792,600 SH SOLE 1 792,600
ORBOTECH LTD ORD M75253100 1,000 41,600 SH SOLE 1 41,600
ORTHODONTIC CTRS AMER INC coM 68750P103 3,283 415,600 SH SOLE 1 415600
OSHKOSH TRUCK CORP coMm 686239201 1,409 25,300 SH SOLE 1 25,300
OUTBACK STEAKHOUSE INC coMm 689899102 2,289 47,000 SH SOLE 1 47,000
OVERLAND STORAGE INC com 690310107 298 17,600 SH SOLE 1 17,600
OXFORD HEALTH PLANS INC coM 891471106 860 17,600 SH SOLE 1 17,600
P T TELEKOMUNIKASI INDONESIA SPONSORED ADR 715684106 241 14,300 SH SOLE 1 14,300
PACER INTL INC TENN com 69373H108 1,220 55,400 SH SOLE 1 55,400
PACIFIC ENERGY PARTNERS L P COM 69422R105 692 24,300 SH SOLE 1 24,300
PACIFIC INTERNET OROD Y66183107 509 45,100 SH SOLE 1 45,100
PACIFICARE HEALTH SYS coM 695112102 5,719 144,600 SH SOLE 1 144,600
PACKETEER INC coM 695210104 387 29,300 SH SOLE 1 29,300
PALMONE cOM 69713P107 3,270 152,800 SH SOLE 1 152,800
PARTNERRE LTD comM G6852T105 1,925 34,100 SH SOLE 1 34,100
PAYCHEX INC COM 704326107 8,711 244,700 SH SOLE 1 244,700
PAYLESS SHOESOURCE INC coM 704379106 223 16,000 SH SOLE 1 16,000
PC-TEL INC COM 69325Q105 256 24,800 SH SOLE 1 24,800
PENN NATIONAL GAMING INC coM 707568109 455 15,800 SH SOLE 1 15,800
PENNEY J C INC CcoM 708160106 1,482 42,600 SH SOLE 1 42,600
PENTAIR INC com 709631105 6,892 118,500 SH SOLE 1 118,500
PEOPLES 8K BRIDGEPORT CONN CoM 710198102 2,311 43,700 SH SOLE 1 49,700
PEOPLESOFT INC coM 712713106 5,269 284,400 SH SOLE 1 284,400
PEP BOYS MANNY MOE & JACK coM 713278109 2,184 78,700 SH SOLE 1 78,700
PEPSI BOTTLING GROUP INC COM 713408100 5,206 175,000 SH SOLE 1 175,000
PEPSIAMERICAS INC coM 71343P200 1,364 66,800 SH SOLE 1 66,800
PEPSICO INC com 713448108 11,659 216,500 SH SOLE 1 216,500
PERFORMANCE FOOD GROUP CO coM 713755106 1,721 50,100 SH SOLE 1 50,100
PETROCHINA CO LTD SPONSORED ADR 71646E100 1,232 24,100 SH SOLE 1 24,100
PETROQUEST ENERGY INC coM 716748108 259 72,600 SH SOLE 1 72,600
PFIZER INC coM 717081103 15,867 452,700 SH SOLE 1 452,700
PHARMACEUTICAL RESOURCES INC coMm 717125108 2,053 36,100 SH SOLE 1 36,100
PHOENIX COMPANIES INC coM 71902E109 752 56,100 SH SOLE 1 56,100
PHOTRONICS INC coM 719406102 1,230 69,500 SH SOLE 1 69,500
PIEDMONT NAT GAS INC coMm 720186105 2,217 52,500 SH SOLE 1 52,500
PIER 1 IMPORTS coM 720279108 1,318 55,600 SH SOLE 1 55,600
PITTSTON CO coMm 100696104 1,054 38,200 SH SOLE 1 38,200
PLANTRONICS INC coM 727493108 819 16,900 SH SOLE 1 16,900
PLEXUS CORP coM 729132100 253 14,200 SH SOLE 1 14,200
PLUM CREEK TIMBER CO INC COM 729251108 1,712 §2,700 SH SOLE 4 62,700
POGO PRODUCING CO coM 730448107 5,358 116,800 SH SOLE 1 116,800
POPULAR INC com 733174106 2,797 64,900 SH SOLE 1 64,900
POSCO SPONSORED ADR 693483109 2,675 75,600 SH SOLE 1 75,600
POWERWAVE TECHNOLOGIES INC COM 739363109 1,095 140,400 SH SOLE 1 140,400
PRAXAIR INC coMm 74005P 104 1,206 32,500 SH SOLE 1 32,500
PRECISION CASTPARTS CORP CcoM 740189105 546 12,400 SH SOLE 1 12,400
PRECISION DRILLING CORP COM 740220100 1,043 22,400 SH SOLE 1 22,400
PREMCOR INC coMm 74045Q104 77 25,100 SH SOLE 1 25,100
PRENTISS PPTYS TR SHBEN INT 740706108 2,491 67,500 SH SOLE 1 67,500
PRICELINE COM INC coM 741503403 480 17,800 SH SOLE 1 17,800
PRINCIPAL FINL GROUP INC coM 74251V102 4,065 114,100 SH SOLE 1 114,100
PROASSURANCE CORP coM 74267C108 1,393 39,800 SH SOLE 1 39,800
PROGRESSIVE CORP coM 743315103 5738 65,500 SH SOLE 1 65,500
PROTECTIVE LIFE com 743674103 2,970 79,300 SH SOLE 1 79,300
PROVIDENT FINANCIAL GROUP com 743866105 482 12,000 sH SOLE 1 12,000
PROVIDIAN FINANCIAL CORP coM 744064102 17,047 1,301,300 SH SOLE 11,301,300
PSS WORLD MEDICAL INC coMm 69366A100 3,605 322,200 SH SOLE 1 322,200
PUMATECH INC coMm 458176104 217 65,900 SH SOLE 1 65,900
QLT INC com 746927102 462 18,100 SH SOLE 1 18,100
QUALCOMM INC coM 747525103 2,921 44,065 SH SOLE 1 44,065
QUESTAR CORP COM 748356102 1,735 47,600 SH SCLE 1 47 8600
QUIKSILVER INC COoM 74838C106 3,660 167,500 SH SOLE 1 167,500
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COLUMNA
NAME OFASSUER . JTITLE OF CLASS -
QUILMES INDL QUINSA SOCIETE SPADRCL B 74838Y207
R&G FINL CORP cLB 749136107
RADIOSHACK CORP coMm 750438103
RAIT INVT TR COoM 749227104
RANDGOLD RES LTD ADR 752344309
RAYMOND JAMES FINL INC coMm 754730108
REALTY INCOME CORP coM 756108104
RECKSON ASSQOC RLTY CORP coMm 75621K108
RED HAT INC coM 756577102
REDWOOD TR INC coM 758075402
REGAL BELOIT CORP COM 758750103
REGENERON PHARMACEUTICALS coM 75886F 107
REGIONS FINL CORP COM 758940100
REHABCARE GRQOUP (NC coMm 759148109
RELIANCE STEEL & ALUMINUM IN COM 759509102
RENAISSANCERE HOLDINGS LTD COM G7496G103
REPSOL YPF S A SPONSCRED ADR 780267205
REPUBLIC SERVICES com 760759100
RESOURCES CONNECTION INC coMm 76122Q105
RESPIRONICS INC com 761230101
RETEK INC CcOoM 76128Q109
REUTERS GROUP SPONSORED ADR 76132M102
ROCKWELL AUTOMATION INC coM 773903109
ROCKWELL COLLINS INC DEL CoM 774341101
ROFIN SINAR TECHNOLOGIES INC coM 775043102
ROTO-ROOTER INC CcoMm 778787101
RUSS BERRIE & CO INC COM 782233100
RYDER SYS INC CcOoM 783549108
SAFEGUARD SCIENTIFICS INC coMm 786449108
SAKS INC COM 79377TW108
SALEM COMMUNICATIONS CRP DEL CLA 794093104
SANOFISYNTHELABO SPONSORED ADR 80105N105
SAP AG SPONSORED ADR 803054204
SAVIENT PHARMACEUTICALS INC COM 80517Q100
SBA COMMUNICATIONS CORP coMm 78388J106
SBC COMMUNICATIONS INC com 78387G103
SBS TECHNOLOGIES INC coMm 78387P103
SCHLUMBERGER LTD COoM 806857108
SCHNITZER STL INDS INC CcoMm 806882106
SCIENTIFIC ATLANTA INC COM 808655104
SEA CONTAINERS LTD CLA 811371707
SEACOAST FINL 8VCS CORP COM 81170Q106
SEI INVESTMENTS coM 784117103
SEMTECH CORP COM 816850101
SENIOR HSG PPTYS TR SHBEN INT 81721M109
SENSIENT TECHNOLOGIES CORP COM 81725T100
SEROLOGICALS CORP COM 817523103
SERVICE CORP INTL COM 817565104
SHERWIN WILLIAMS CO COM 824348106
SIERRA PAC RESQURCES COoM 826428104
SIGMATEL INC CcoM 82661W107
SILICON LABORATORIES INC COoM 826919102
SILICON STORAGE TECHN INC com 827057100
SILICON VY BANCSHARES CcoM 827064106
SINA COM ORD G81477104
SKYWORKS SOLUTIONS INC CcoM 8308amM102
SMITHFIELD FOODS INC COoM 832248108
SONIC AUTOMOTIVE COM 83545G102
SONIC CORP COM 835451105
SONICWALL INC COM 835470105
SONUS NETWQORKS INC oM 835916107
SQUTH JERSEY INDS INC COoM 838518108
SOUTHERN CO COM 842587107
SOUTHTRUST CORP CcOoM 844730101
SOQUTHWEST AIRLS CO coM 844741108
SOVEREIGN BANCORP INC CoM 845905108
SPARTECH CORP CoM 847220209
SPINNAKER EXPL CO coMm 84855W100
SPRINT CORP COoM | 852061100
SRA INTL INC CLA 78464R105
SS&C TECHNOLOGIES INC cOM 85227Q100
ST JUDE MED INC coM 790849103
STANCORP FINL GROUP INC COM 852891100
STANDARD COML CORP COM 853258101
STANDARD PAC CORP NEW COM 85375C101
STANLEY WKS COoM 854616109
STARWOQOD HOTEL&RESORT WORLDWIDE COM 85590A203
STATE STR CORP COM 857477103
STATEN (SLAND BANCORP coM 857550107
STEEL TECHNOLOGIES INC COM 858147101
STELMAR SHIPPING coM V8726M103
STEWART ENTERPRISES INC CoM 860370105
STEWART INFORMATION SVCS COR coMm 860372101
STORAGE TECHNOLOGY coM 862111200
SUNTRUST BKS INC CcoM 867914103
SUPERVALU INC com 868536103
SWIFT TRANSN CO COM 870756103
SYBRON DENTAL SPECIALTS INC coM 871142105
SYNAPTICS INC CoM 871570109
TALK AMER HLDGS INC CoMm B7426R202
TARGET CORP coMm 87612E106
TASER INTL INC coM 87651B104
TEEKAY SHIPPING coM YB564W103
TEKELEC coMm 879101103
TEKTRONIX INC coMm 879131100
TELE NORTE LESTE PARTS A SPON ADR PFD 879246106
TELECOM ARGENTINA STET-FRANC SPONSORED ADR 879273209
TELEFLEX INC coM 879369106
TEMPLE INLAND INC COoM 876868107

1,107

2,292
1,147
596
616
2,820
275
10,991
578
791
3,247
492
350
1,863
507
17,469
1,014
6,720
342
2,566
469
358
1,002
547
404
3,642
9,235
522
225
1,819
480
613
560
837
2,029
731
1,925
959
276
425
3,294
3,171
2,024
5,211
769
1,401
3,026
824
419
5,703
1,944
267
3,744
3,649
17,613
4,676
1,065
433
447
396
684
303
1,011
773
563
491
581
551
6,936
1,818
4,003
294
2,954
491
349
1,910
8,443

CONFIOENT

COLUMN 7 COLUMN B

YOTING AUTHORITY.

OTHER ‘
MANAGERS SOLE} SHARED | NONE

] DISCRETION
16,600 SH SOLE 1 16,600
16,500 SH SOLE 1 16,500
152,600 SH SOLE 1 152,600
16,900 8H SOLE 1 16,800
16,600 8H SOLE 1 16,600
13,700 SH SOLE 1 13,700
36,200 SH SOLE 1 36,200
21,600 SH SOLE 1 21,600
114,400 SH SOLE 1 114,400
40,000 SH SOLE 1 40,000
76,300 SH SOLE 1 76,300
23,000 SH SOLE 1 23,000
65,100 SH SOLE 1 65,100
12,100 SH SOLE 1 12,100
21,500 SH SOLE 1 21,500
61,700 SH SOLE 1 61,700
16,900 SH SOLE 1 16,900
54,000 SH SOLE 1 54,000
78,100 SH SOLE 1 78,100
30,500 8H SOLE 1 30,500
39,000 SH SOLE 1 39,000
25,900 8H SOLE 1 25,800
262,700 SH SOLE 1 262,700
72,500 SH SOLE 1 72,500
38,800 SH SOLE 1 38,600
11,800 SH SOLE 1 11,800
17,600 SH SOLE 1 17,600
72,800 SH SOLE 1 72,800
73,800 SH SOLE 1 73,800
624,500 SH SOLE 1 624,500
21,000 SH SOLE 1 21,000
24200 SH SOLE 1 24,200
82,600 SH SOLE 1 82,600
128,500 SH SOLE 1 128,500
90,300 8H SOLE 1 90,300
75,900 SH SOLE 1 75,900
32,800 SH SOLE 1 32,800
273,600 SH SOLE 1 273,600
31,800 SH SOLE 1 31,800
207,800 SH SOLE 1 207,800
16,600 SH SOLE 1 16,600
76,600 SH SCOLE 1 76,600
14,200 SH SQOLE 1 14,200
15,700 SH SOLE 1 15,700
51,400 SH SOLE 1 51,400
29,300 SH SOLE 1 29,300
19,800 SH SOLE 1 19,800
487,600 SH SOLE 1 487,600
240,300 SH SOLE 1 240,300
70.500 SH SOLE 1 70,500
10,100 SH SOLE 1 10,100
34,400 SH SOLE 1 34,400
37,100 SH SOLE 1 37,100
18,900 SH SOLE 1 18,800
14,800 SH SOLE 1 14,800
71,700 SH SOLE 1 71,700
74,800 SH SOLE 1 74,800
29,200 SH SOLE 1 29,200
56,000 SH SOLE 1 56,000
106,300 SH SOLE 1 106,300
72,700 SH SOLE 1 72,700
10,400 SH SOLE 1 10,400
108,000 SH SOLE 1 108,000
95,600 SH SOLE 1 95,600
142,400 SH SOLE 1 142,400
243,300 SH SOLE 1 243,300
30,900 SH SOLE 1 30,900
39,000 SH SOLE 1 39.000
164,200 SH SOLE 1 164,200
22,300 8H SOLE 1 22,300
17,200 SH SOLE 1 17,200
79,100 SH SOLE 1 78,100
29,800 SH SOLE 1 29,800
14,400 SH SOLE 1 14,400
62,400 SH SOLE 1 62,400
85,500 SH SOLE 1 85,500
434,900 SH SOLE 1 434,900
89,700 SH SOLE 1 89,700
42,800 SH SQLE 1 42,800
22,400 SH SOLE 1 22,400
15,500 SH SOLE 1 15,500
54,500 SH SOLE 1 54,500
17,400 SH SOLE 1 17,400
10,900 SH SOLE 1 10,800
14,500 SH SQLE 1 14,500
25,300 SH SOLE 1 25,300
33,700 SH SOLE 1 33,700
18,000 SH SOLE 1 18,000
33,100 SH SOLE 1 33,100
65,400 SH SOLE 1 65,400
154,000 SH SOLE 1 154,000
23,200 SH SOLE 1 23,200
58,100 SH S0LE 1 58,100
17,700 SH SOLE 1 17,700
90,300 SH SOLE 1 90,300
37,800 ° SH SOLE 1 37,800
32,800 SH SOLE 1 32,800
38,800 SH SOLE 1 38,800
133,300 SH SOLE 1 133,300
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COLUMN 1% i COLUMN2: | COLUMN3: ¢ 2 COLUMN & COLUNN T COLUMN 8
N GLk A P i A : VOTING AUTHORITY.
B ’ § : I REREN TNVESTMENT OTHRER
NAME OF ISSUER.: : TITLE OF CLASS | cusip 000) | DISCRETION | MANAGERS: SOLE] SHARED | . NONE
TENNECO AUTOMOTIVE INC COM 880349105 301 SOLE 1 23,700
TEXAS INDS INC com 882491103 598 SOLE 1 16,500
THERASENSE INC COM 883381105 302 SOLE 1 11,200
THERMO ELECTRON CORP COM 883556102 484 SOLE 1 17,100
T-HQ INC COoM 872443403 3,348 165,500 SH SOLE 1 185,500
TIBCO SOFTWARE INC COM 88632Q103 1,703 208,400 SH SOLE 1 208,400
TIFFANY & CO COM 886547108 3,531 92,500 SH SOLE 1 92,500
TIMBERLAND CO CLA 887100105 939 15,800 SH SOLE 1 15,800
TIMKEN CO COM 887389104 884 37,200 SH SOLE 1 37,200
TITAN CORP COM 888266103 3,578 177,200 SH SOLE 1 177,200
TIVO INC COM 888706108 2,718 305,500 SH SOLE 1 305,500
TOMMY HILFIGER CORP ORD 589152102 1,664 97,900 SH SOLE 1 97,900
TOO INC COM 890333107 811 38,700 SH SOLE 1 38,700
TORCHMARK CORP COM 891027104 6,234 115,800 SH SOLE 1 115,900
TORO CO COoM 891092108 2,089 33,700 SH SOLE 1 33,700
TOTAL SA SPONSORED ADR 89151E109 8,357 69,100 SH SOLE 1 69,100
TOYSRUS INC COM 892335100 2,349 139,800 SH SOLE 1 139,800
TRACTOR SUPPLY CO COM 892356108 1,940 50,100 SH SOLE 1 50,100
TRANSACTION SYS ARCHITECTS CLA 893416107 960 41,500 SH SOLE 1 41,500
TRANSCANADA CORP com 89353D107 499 23,200 SH SOLE 1 23,200
TRANSOCEAN INC ORD G90078109 3419 122,600 SH SOLE 1 122,600
TRC CQOS INC COM 872625108 264 14,100 SH SOLE 1 14,100
TRIAD HOSPS INC COM B3579K109 428 13,800 SH SOLE 1 13,900
TRIMERIS INC COM 896283100 ‘686 46,500 SH SOLE 1 46,500
TUPPERWARE CORP COM 899836104 5,560 312,200 SH SOLE ] 312,200
TURKCELL LETISIM HIZMETLER! SPON ADR NEW 900111204 are 10,600 SH SOLE 1 10,800
TXU CORP CQaM 873168108 9,045 315 800 sH * SOLE 1 315,800
TYSON FOODS INC CLA 902494103 1,202 66,600 SH SOLE 1 66,600
UGI CORP COoM 902681105 4,043 122,800 SH SOLE 1 122,800
ULTRALIFE BATTERIES INC COM 903899102 328 15,400 SH SOLE 1 15,400
UNIBANCO-UNIAO DE BANCOS BRASL - ADR GDR REP PFD UT 90458E107 2,990 122,200 SH SOLE 1 122,200
UNIONBANCAL CORP coM 908906100 €39 12,200 SH SOLE 1 12,200
UNIT CORP COM 909216109 302 11.000 SH SOLE 1 11,000
UNITED AUTO GROUP INC COM 909440109 1,395 51,000 SH SOLE 1 51,000
UNITED NAT FOODS INC CcOoM 911183103 798 16,500 SH . SOLE 1 16,500
UNITEDGLOBALCOM INC CoM 913247508 783 $2,200 SH SOLE 1 92,200
UNIVERSAL HEALTH RLTY INCOME SH BEN INT 91359E105 398 11,800 SH SOLE 1 11,800
UNOCAL CORP COM 915289102 11,587 310,800 SH SOLE 1 310,800
URBAN OUTFITTERS INC CcoM 917047102 668 13,900 SH SOLE 1 13,900
usG CcoM 903293405 458 26,200 SH SOLE 1 26,200
USTINC COM 902911106 819 22,700 SH SOLE 1 22,700
V F CORP CoM 918204108 5,207 111,500 8H SOLE 1 111,500
VALUECLICK INC COM 92046N102 755 69,900 SH SOLE 1 69,900
VANS INC CCM 921930103 229 15,500 SH SOLE 1 15,500
VARIAN SEMICONDCTR EQUIP INC COM 922207105 7,582 180,700 SH SOLE 1 180,700
VEECO INSTRS INC DEL coM 922417100 609 21,700 8H SOLE 1 21,700
VENTAS INC CCM 92276F100 794 28,900 SH SOLE 1 28,900
VENTIV HEALTH INC CcCoM 922793104 1,086 78,000 SH SOLE 1 78,000
VERITAS DGC INC COM ©2343P107 4,840 233,800 SH SOLE 1 233,800
VERITAS SOFTWARE CO COM 923436109 2,384 88,600 SH SOLE 1 88,600
VERIZON COMMUNICATIONS INC coMm 92343V104 4,951 135,500 SH SOLE 1 135,500
VERTEX PHARMACEUTICALS INC COM 92532F 100 215 22,800 SH SOLE 1 22,800
VIACOM INC coM 925524308 1,218 31,000 SH SOLE 1 31,000
VIAD CORP COM 92552R109 341 14,100 SH SOLE 1 14,100
VIASYS HEALTHCARE INC COoM 92553Q209 538 23,800 SH SOLE 1 23,800
VIISAGE TECHNOLOGY INC COM 92675K106 202 25,400 SH SOLE 1 25,400
VISHAY INTERTECHNOLOGY INC coMm 928298108 2,256 105,700 SH SOLE 1 105,700
VITESSE SEMICONDUCTOR CORP CcoM 928497106 1,255 176,800 SH SOLE 1 176,800
WADDELL & REED FINL INC CLA 930059100 532 21,700 SH SOLE 1 21,700
WASTE MANAGEMENT INC COM 94106L109 546 18,100 SH SOLE 1 18,100
WATCHGUARD TECHNOLOGIES INC COM 941105108 397 50,600 SH SOLE 1 50,600
WATSON PHARMACEUTICALS INC COM 942683103 7,172 167,600 SH SOLE 1 167,600
WAYPOINT FINL CORP CcoM 946756103 303 11,300 SH SOLE 1 11,300
WEBEX INC COM 94767L109 3,365 113,200 SH SOLE 1 113,200
WEBSENSE INC cOoM 947684106 1,575 53,200 SH SOLE 1 53,200
WEINGARTEN RLTY INV SH BEN INT 948741103 3,850 105,500 SH SQLE 1 105,500
WELLPOINT HEALTH NETWORKS COM 94973H108 2,945 25,900 SH SOLE 1 25,900
WELLS FARGO & CO - COM 949746101 1,632 28,800 SH SOLE 1 28,800
WENDYS INTL INC COM ' 950590109 3,894 95,700 SH SOLE 1 95,700
WERNER ENTERPRISES INC cOoM 950755108 1,708 90,200 SH SOLE 1 90,200
WESTAR ENERGY INC COM 95709T100 6,334 302,200 SH SOLE 1 302,200
WESTERN DIGITAL CORP COM 858102105 1,332 118,600 SH SOLE 1 118,600
WESTERN WIRELESS CORP CLA 95988E204 356 15,200 SH SOLE 1 15,200
WESTWCOD ONE INC COM 964815107 4217 143,200 SH SOLE 1 143,200
WEYERHAEUSER CO COM 962166104 5,495 83,800 SH SOLE 1 83,800
WGL HLDGS INC - COM 92924F 106 367 12,200 SH SOLE 1 12,200
WHIRLPOOL CORP ZERO COM 963320106 1,970 28,600 SH SOLE 1 28,600
WILLBROS GROUP INC CoM 969199108 1,795 119,600 SH SOLE 1 119,600
WOLVERINE WORLD WIDE INC CcoM 978097103 980 40,600 SH SOLE 1 40,800
WORLD FUEL SVCS CORP COoM 981475106 873 15,600 SH SOLE 1 15,600
WORTHINGTON INDS iNC COM 981811102 506 26,400 SH SOLE 1 26,400
WR BERKLEY CORP COM 084423102 1,432 35,300 SH SOLE 1 35,900
WRIGHT MED GROUP INC COoM 98235T107 1,151 37,500 SH SOLE 1 37.500
WYETH COM 983024100 7.195 181,600 SH SOLE 1 191,600
XICOR INC CcoM 984903104 1,105 72,600 SH SOLE 1 72,600
XILINX INC COM 983919101 9,874 261,500 SH SOLE 1 261,500
XL CARPITAL LTD CLA G98255108 20,295 266,900 8K SOLE 1 266,900
XTO ENERGY INC COM 98385X106 5,045 189,900 SH SOLE 1 199,900
YUM BRANDS INC COoM 988498101 4,832 127,200 SH SOLE 1 127,200
ZENITH NATL INS CORP CoM 989390109 451 11,500 SH SOLE 1 11,500
ZIONS BANCORP COoM 989701107 8,748 153,200 SH SOLE 1 153,200
ZORAN CCRP COM 98975F101 2,995 172,600 SH SOLE 1 172,600
ZYGO CORP COM 989855101 387 23,500 SH SOLE 1 23,500
Total number of positions: 786 :

Total dollar value of positions (X$1000): § 2,021,538



