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Europe

Austria
AUSTRIAN AIRLINES
BOEHLER UDDEHOLM

BRAU UNION GOSS REININGHAUS OSTERRE AUSH100

BWT AG (BENCKISER W)

ERSTE BANK DER OSTERREICHISCHEN SPARKASSEN AG

EVNAG

FLUGHAFEN WIEN AG
IMMOFINANZ IMMOBILIEN ANLAGEN AG
LENZINGAG

MAYR-MELNHOF KARTON AG
OESTERREICHISCHE BRAU-AG
OESTERREICHISCHE EL WIRTSCH
OMV AG

PALFINGERAG

RHIAG

TELEKOM AUSTRIAAG

VA TECHNOLOGIEA
VOEST-ALPINEAG
WIENERBERGERAG

Belgium/L uxembourg

ACKERMANS

AGFA GEVAERT NV

ALMANIJALGEM MAATSCH VOOR NIJV) NV
ARBED(ACIER REUN DE BURB-EICH-DUD) NV
BARCO NV

BEKAERT NV

CIE NATLEA PORTEFEUILLE

COLRUYT SA

DELHAIZE LE LION SA

DEXIA

D'IETEREN SA

ELECTRABEL NV COM

FORTIS

GEVAERT NV

GIB GROUP SA

GROUPE BRUXELLES LAMBERT
INTERBREW

KREDIETBANK NV

MELEXISNV

MOBISTAR SA

SOCIETE EUROPEENNE DES SATELLITES
SOLVAY ET CIE NV

TESSENDERLO CHEMIE

UCB SA

UMICORE

Denmark
BRYGGERIGRUPPEN A/S
CARLSBERG

CHRISTIAN HANSEN'SHLDGS
CODAN A/S
COLOPLASTA/S

D/S 1912

D/S SVENDBORG
DANIONICSA/S
DANISCOA/S

DANSKE BANK A/S
DANSKE TRAELASTKOM
Dsv

EAST ASIATIC CO
FLSINDUSTRIES

GN STORE NORD
GROUP4 FALCK A/S

H. LUNDBECK A/S
ISSAIS

JYSKE BANK(AS)
KOBENHAVN LUFTHAVNEAS
NAVISION

NEG MICON

NKT HOLDINGA/S
NOVO-NORDISK AS
NOVOZYMESA/S
RADIOMETERA/S
SOPHUS BERENDSEN
SPAR NORD BANK AS
SYDBANK

TDCAS

TOPDANMARK A/S
VESTA WIND SYSTEMSA/S
WILLIAM DEMANT

Finland

ASKO OYJ

ELISA COMMUNICATIONS OYJ
ETTEPLAN OYJ

FINNAIRA

FORTUM CORPORATION
HUHTAMAKI VAN LEER OYJ
JAAKKO POYRY GROUP

Market value (NOK)

827 968
5143 884
2214435
2085701
9995 347
7089 600
2334943
5808 725
1354 256
3923978
1766 501

12934138
158 013 774

503 329

1865702
15183591
3475981
7512087
7422 615

9898 156
14817 185
18213 847

5590 192

1720495
10 142 001
10 442 555
11161433
75 993 962

145 952 105

5104 444
193 448 155
726 848 910

2811309
12218 426
34642 667
95312371
52 556 290
13097 620

4511323
37 876 205
39 582 651

7 466 819

168 924 766
12989 541

1063 371
17941784
7800 740
2711515
20 682 568
29094 105
27183632
3112499
31398 163
492 173 905
2483884
20918 335
3012 885
2813711
14775 863
75821253
29 666 952
30095 661
10776 628
2951 961
48 967 624
20527 552
4103 699
233867 718
26621873
7104 662
33231559
1037592
11 546 706
103 642 961
7207 658
135010 568
40 130 487

7262258
43 543 651
1425499
1197898
14590 037
5103 046
3833274

Percentage ownership

0.319
0.153

0.080
0.079

0.046
0.158
0.047
0.047
0.407
0.168

0.106
0.470
0.070

0.125
0.366
0.055
0.161
0.157
0.056

0.352
0.142
0.212
0.227
0.303
0.679
0.058
0.333
0.150
0.118
0.526
0.230

0.127
0.290
0.729

0.045
0.071
0.215

KONE CORPORATION
KONECRANES INTERNATIONAL CORP(KCI)
LASSILA & TIKANOJA PLC
METSO OYJ

NOKIA OYJ

ORION-YHTYMA OY
OUTOKUMPU OY
OYJHARTWALL ABP
PERLOS OYJ

POHJOLA GROUP INSURANCE
SAMPO

SATAMA INTERACTIVE
SONERA CORPORATION OYJ
STORA ENSO OYJ
TECHNOMEN HOLDINGS OYJ
TELESTE CORP

TIETO CORPORATION
TIETO-X OYJ
UPM-KYMMENE OY

VACON OYJ

YIT-YHTYMA OY

France

ACCOR SA

AIR LIQUIDE(L")

ALCATEL SA

ALSTOM

ALTRAN TECHNOLOGIES

APRIL GROUP

ASS GEN DE FRANCE

AVENTIS SA

AXA

BNPPARIBAS

BOUYGUES

BOUY GUES OFFSHORE SA.

CANAL PLUS

CAP GEMINI SOGETI

CARREFOUR SA

CASINO GUICHARD PERRACHON

CASTORAMA DUBOIS INVESTISSEMENT SA

CHRISTIAN DIOR SA

COMPAGNIE DE ST-GOBAIN

COMPAGNIE GENERALE D'INDUSTRIE ET
DE PARTICIPATION

CREDIT AGRICOLE SA

CREDIT LYONNAIS SA

DASSAULT SYSTEMES SA

EQUANT NV

ESI GROUP

ESSILOR INTERNATIONAL SA

ESSO (FRANCAISE)

EULER SA

EUROPEAN AERONAUTIC DEFENSE AND SPACE COMPANY

FRANCE TELECOM
GEMPLUS INTERNATIONAL SA
GENERALE DE SANTE

GROUPE DANONE

HAVASADVERTISING SA

HERMES INTERNATIONAL

INFOVISTA SA

|OLTECH

LAFARGE

LARARDERE SCA

L'OREAL SA

LVMH MOET-HENNESSY LOUISVUITTON
M6-METROPOLE TELEVISION
MARINE-WENDEL SA

MARIONNAUD PARFUMERIES
MICHELIN (CGDE)

NEOPOST SA

OBERTHUR CARD SYSTEMS
ORANGE SA

PECHINEY

PENAUILLE POLYSERVICES
PERNOD-RICARD

PEUGEOT SA
PINAULT-PRINTEMPS-REDOUTE SA
PINGUELY-HAULOTTE

RENAULT (REGIE NATIONALE DES USINES)
REXEL SA

SANOFI SYNTHELABO SA

SCHNEIDER ELECTRIC SA
SILICON-ON-INSULATOR TECHNOL OGIES
SOCIETE GENERALE

SOCIETE POUR L'INFORMATIQUE
SOCIETE TELEVISION FRANCAISE 1
SODEXHO ALLIANCE

SR TELEPERFORMANCE

ST MICROELECTRONICS NV

STEDIM

SUEZ

Market value (NOK)

9942 555
34 582 555
2177779
94 676 622
3260 784 502
2407775
30282 867
9143 957
7442941
2377828
47 222 426
1134010
71107 059
111934 733
1519214
3989 800
58 675 911
2247 257
190 626 917
7016 489

6 468 650

194 158 435
252 973 924
316 760 152
36 737677
28978 157
23521037
54845 120
1221 665 096
749 335 026
989 040 318
387 322 257
36 455 869
1313617
203 850 822
861 291 362
44521 680
182 610558
123111 864
274972677

12 895075
50 585 989
234 575 427
25628 362
30926 674
9093 667
103 381 865
3637 905

7 466 899
60543 216
184 677 266
10523 616
24213 395
414 660 844
33000 955
23141397
4916 174
9922 119
205 219 597
107 722 995
557 376 385
232732222
14 036 684
4887 425
21172 759
205 467 069
23394 588
13 365 749
200392 140
238 572 696
14321273
171314230
166 763 265
328922 333
9707 899
68 383 770
12719224
1135721045
278 284 362
56 319 886
295 968 295
11 749 699
331 066 340
164 216 028
20328 117
828 890 517
9137951
690 379 475

Percentage ownership



Europe

TECHNIP-COFLEXIP
THALES EX THOMSON CSF
THOMSON MULTIMEDIA
TOTAL FINA ELF SA
UNIBAIL SA

UNION FINANCIER DE FRANC
USINOR

VALEO

VINCI

VIVENDI ENVIRONNEMENT
VIVENDI UNIVERSAL SA

Germany

ADIDAS - SALOMON AG

AIXTRON AG

ALLIANZAG

ALTANAAG

AMADEUSAG PERSONALDIENSTLEIST
AMB GENERALI HOLDING AG

AWD HOLDINGSAG

AXA KONZERN AG

BASFAG

BAYERAG

BAYERISCHE HY PO-UND VEREINSBANK AG
BAYERISCHE MOTOREN WERKE AG
BEIERSDORF

BILFINGER BERGERAG

CELANESEAG

COMMERZBANK AG

CONTINENTAL AG

DAB BANK AG

DAIMLERCHRYSLERAG

DEGUSSAAG

DEUTSCHE BANK AG

DEUTSCHE PFANDBRIEF UND HY POTHEKEN
DEUTSCHE POST AG

DEUTSCHE TELEKOM AG

EONAG

ELMOS SEMICONDUCTORAG

EPCOSAG

FRESENIUSAG

FRESENIUS MEDICAL CARE

GEHEAG

HANNOVER RUECKVERSICHERUNGSAG
HEIDELBERG(PORTLAND-ZEMENTWERKE)AG
HENKEL KGAA

INFINEON TECHNOLOGIESAG
KARSTADT QUELLEAG

LINDEAG

LUFTHANSAAG

MANAG

MARSCHOLLEK LAUTENSCHLAEGER UND PTR
MERCK KGAA

METROAG

MG TECHNOLOGIESAGAG
MUNCHENER RUCKVERS

NORDEX AG

PLAMBECK NEUE ENERGIEN-REG

RHON KLINIKUM AG
RWEAG

SAPAG
SCHERINGAG
SIEMENSAG

SUESS MICROTECAG
TECHEM AG
TECHNOTRANSAG
THYSSEN KRUPPAG
VOLKSWAGEN AG
WEDECO AG WATER TECHNOLOGY

Greece

AEGEK SA

AKTOR

ALPHA BANK SA

ALPHA INVEST SA

ALTEC SA INFORMATION & COMMUNICATION SYSTEMS
ALUMINIUM CO OF GREECE

ANEK LINES SA

ASPISPRONOIA SA

ATHENS MEDICAL CENTRE SA

ATHENS STOCK EXCHANGE SA

ATHENS WATER SUPPLY AND SEWERAGE COMPANY SA
ATTICA ENTERPRISES

BANK OF GREECE

BANK OF PIRAEUS

CHIPITA INTERNATIONAL SA

COCA COLA HELLENIC BOTTLING CO

COMMERCIAL BANK OF GREECE

CORINTH PIPEWORKS SA

Market value (NOK)

37953010
35775401
50 031 609
2178111 346
17 649 057
5488 100
139 376 939
161772 458
120852 920
123653 124
1192 099 434

59 806 739
45 754 358
1215154184
67 301 884
8445653
19817 905
77 602 244
2865 756
396 451 451
435 736 004
251741 335
422 808 547
125 160 840
43 998 403
47 041 464
59 115 805
27642 473
20188578
1130 159 537
33 322 864
955770 183
314 839 401
53 426 557
970 489 381
840 634 957
11741721
88334 214
23550599
67 940 755
18177 207
43676 729
21047 843
83 428 958
228 586 141
28347083
52674113
55 115 980
26 846 596
254 357 835
36 742 143
139053 135
72 802 265
540 114 153
12525 244
11878 994
29742021
48 732 934
41 047 260
233281132
771111 052
196 383 117
1193 065 122
13017 135
29795 399
5054 373
86 768 127
264 815 350
19019 114

4 882 965
13 603 861
3428 845
20 196 162
19831513
660 895

THE GOVERNMENT PETROLEUM FUND :

Percentage ownership

COSMOTE SA

DELTA HOLDING COMPANY SA
DUTY FREE SHOPS SA

EFG EUROBANK

EGNATIA BANK SA

ELAISSA
ELVAL(HELLENICALUMINIUM INDUSTRY)
ETBA BANK SA

ETHNIKI GENERAL INSURANCE COMPANY
FOLLI FOLLIE

FOURLISHOLDING CO SA
GENERAL CONSTRUCTION SA
GERMANOS SA

GOODY'S

HALKOR SA

HELLAS CAN PACKAGING SA
HELLENIC PETROLEUM SA
HELLENIC SUGAR INDUSTRY SA
HELLENIC TECHNODOMIKI
HELLENIC TELECOMMUN ORGANIZA
HERACLES GENERAL CEMENT
HYATT REGENCY HOTELS & TOURISM SA
IASO SA

INFO QUEST SA

INFORM PLYKOS SA
INTERAMERICAN SA

INTRACOM SA

INTRALOT SA

INTRASOFT SA

LAMBRAKIS MEDIA GROUP
M.JMAILLIA SA.

METKA SA

MICHANIKI SA

MINOAN LINES
MYTILINEOSHLDGS

NAOUSSA SPINNING MILLS SA
NATIONAL BANK OF GREECE
NATIONAL INV BANK FOR IND DEV
NOTOS COM HOLDINGS SA
PANAFON SA

PAPASTRATOS CIGARETTES SA
POULIADES & PARTNERS SA
PUBLIC POWER CORP

RADIO KORASSIDIS SA

SARANTIS

SILVER & BARYTE ORES MINING CO SA
SINGULAR SA

TECHNIKI OLYMPIAKI SA
TELESISINVESTMENT BANK SA
TILETIPOS SA

TITAN CEMENT COMPANY
UNISYSTEMS SA

VIOHALCO

Ireland

ALLIED IRISH BANKS

ANGLO IRISH BANNK CORPORATION
BANK OF IRELAND

CBT GROUP

CRHPLC

DCCPLC

ELAN CORP

INDEPENDENT NEWSPAPERS
IONA TECHNOLOGIES

IRISH LIFE AND PERMANENT
KERRY GROUP

POWER LEISURE PLC
RIVERDEP GROUPPLC
RYANAIR HOLDINGSPLC
SMURFIT(JEFFERSON)GROUP

WATERFORD GLASS/WATERFORD WEDGWOOD

Italy

ALITALIA LINEE

ALLEANZA ASSICURAZIONI
ASSICURAZIONI GENERALI SPA
AUTOSTRADE SPA

BANCA DI ROMA SPA

BANCA FIDEURAM

BANCA MONTE DEI PASCHI SIENA
BANCA NAZIONALE DEL LAVORO
BENETTON GROUP SPA
BIPOP-CARIRE

BREMBO SPA

BULGARI SPA

CASSA DI RISPARMIO DI FIRENZE
CIR-COMPAGNIE INDUSTRIALI SPA
ENEL SPA

ENI SPA

FIAT SPA

FINMECCANICA SPA

ANNUAL REPORT 2001

Market value (NOK)

18 187 547

441082 270
60 984 331
372253 638
20243477
310 053 447
38131019
318 636 464
11799 239
39 831 960
32787173
23890 355
6250 282
19 230 580
412 499 759
35834899
6 780 089

10474 430
214 639 349
1106 636 043
108 721 330
19244 223
77 985 695
24398 370
30515997
12 259 323
22677 240
14 810 661
52 678 432
46 119 082
767 537

205 247 703
912 066 822
71535271
85404 922

w
~

Percentage ownership

0.039

0.016
0.023
0.039

0.077
0.074
0.086
0.066
0.039
0.139
0.081
0.130

0.479
0.062

0.161
0.376
0.474
0.228
0.123
0.801
0.129
0.119
0.415
0.372

0.168
0.127

0.085
0.257

0.148
0.079
0.119

0.078
0.067
0.078
0.374
0.259
0.460
0.014
0.067
0.203
0.091
0.131
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Europe

FONDIARIA(LA)SPA

GRUPPO EDITORIALE L'ESPRESSO
HOLDING PARTECIPAZIONI INDUSTRIALI SPA
IFIL (FINANZIARIA DI PARTECIPAZIONI) SPA
INDUSTRIA MACCHINE AUTOMATICHE
INTETSABCI SPA

ITALCEMENTI(FABBR RIUN CEM)SPA
ITALGAS SPA

MEDIASET

MEDIOBANCA SPA

MEDIOLANUM SPA

OLIVETTI & C SPA

PARMALAT FINANZIARIA SPA

PIRELLI SPA

RAS

RINASCENTE(LA)

ROLO BANCA 1473 SPA

SAECO INTERNATIONAL GROUP
SAIPEM

SAN PAOLO-IMI SPA

SEAT-PAGINE GIALLE SPA

TELECOM ITALIA MOBILE (TIM) SPA
TELECOM ITALIA SPA

UNCREDITO ITALIANO SPA

Netherlands

ABN-AMRO HLDGS NV

AEGON NV

AKZO NOBEL NV

ASML HOLDING NV
BOSKALISWSTMINS CVA

DRAKA HOLDINGS NV

DSM NV

ELSEVIER NV

EXACT HOLDINGS NV
FUGRO-MCCLELLAND CVA

GUCCI GROUPN V

HAGEMEYER NV

HEIIMANS

HEINEKEN HOLDING NV

HEINEKEN NV

IHC CALAND NV

ING GROEPNV

KLM KONINKLIJKE LUCHTVAART MIJNV
KONINKLIJKEAHOLD NV

KONINKLIJKE KPN NV

KONINKLIJKE PHILIPS ELECTRONICS NV
KONINKLIJKE VOLKER WESSELS STEVIN
KPNQWEST

LIBERTEL NV

NUMICO (KONINKLIJKE) NV
PINKROCCADE NV

QIAGEN NV

ROYAL DUTCH PETROLEUM
TELEATLASBV

TNT POST GROUP NV

UNILEVER NV

UNITED PAN-EUROPE COMMUNICATIONS NV
VEDIOR NV-CVA

VNU NV

WOLTERS KLUWER NV

Portugal

BANCO COMERCIAL PORTUGUESE
BANCO ESPIR SANTO E COM DE LISBOA
BPI SOCIEDADE GESTORA PARTIC SOCIAI
BRISA-AUTO-ESTRADAS DE PORTUGAL SA
CIMPOR-CINENTOS DE PORTUGAL
ELECTRICIDADE DE PORTUGAL SA
JERONIMO MARTINS

PORTUGAL TELECOM

PT MULTIMEDIA SGPS

SONAE COM SGPS SA

SONAE SGPS SA

VODAFONE TELECEL COMUNCACOES

Spain

ACCIONA SA

ACERALIA CORPORACION SIDERURGICA
ACERINOX SA

ACSACTIVIDADES DE CONSTRUCCION Y
AGUAS DE BARCELONA

ALDEASA SA

ALTADIS SA

AMADEUS GLOBAL TRAVEL DISTRIBUTION
AUMARAUTOPISTAS DE MARE
AUTOPISTASCE SA

BANCO BILBAO VIZCAYA SA

BANCO POPULAR ESPANOL SA

BANCO SANTANDER CENTRAL HISP
BANKINTER SA

Market value (NOK)

14241571
9328 948
15759 263
13529 435
20783515
266 825 046
11074 694
36 993 396
55449 470
51242 330
90631 551
105 248 405
15994 311
41115911
133541529
8086 519
21094 724
10488 452
24 325 356
224711976
32914219
574 932 990
571078 473
297 270 227

418 984 567
1019 961 675
398 377 878
476 321 148
22307101
18479173
43731138
378 673 277
13538834
26 975 008
36 245 406
130558 929
26198 175
172 368 292
272 618 300
22 465 443
1074 725 400
35651 847
588 236 680
159 619 857
1319526 958
22831461
11941 448
25821016
55571231
19 584 454
74012071
1996 443 845
6946 890
276 924 867
418 793 452
2740791

149 307 835
383 437 622
120200 035

88 926 132
6869 301
9240873

33924 061

24504 309

74082 366
5410120

463 166 465
7261147
1143 962

16 500 984

102 413 543

21026 612
32403 216
57 847 467
51 036 006
26 736 554
14919173
177 465 145
26 189 651
27989 981
34078 838
719 999 279
222931714
463 351 390
72896 221

Percentage ownership

0.136

0.101
0.184
0.322

0.167
0.520
0.381
0.086
0.214
0.131
0.203
0.349
0.132
0.369

CORPORACION FINANCIERA ALBA
ENDESA SA

FOMENTO DE CONSTRUCTION Y CONTRAS SA
GASNATURAL SDG SA

GRUPO AUXILIAR METALURGICO
GRUPO DRAGADOS SA

GRUPO PRISA SA

IBERDROLA SA

INDUSTRIA DE DISENO TEXTIL SA
INMOBILIARIA COLONIAL SA

NH HOTELES SA

PROSEGUR COMP SEGURIDAD
REPSOL YPS SA

SOGECABLE SA

TELEFONICA SA

TERRA NETWORKS SA

UNION ELECTRICA FENOSA
ZELTIA SA

Sweden

ASSA ABLOY AB
ASSIDOMAN AB

ATLAS COPCOAB

BIACORE INTERNATIONAL
BIOINVENT AB
BOSSMEDIAAB

CAPIOAB

CARDOAB

CLASOHLSON AB

DROTTAB

ELECTROLUX AB

ENIROAB

EPSILON AB

ESSELTEAB

EUROPOLITAN VODAFONE
FORENINGS SPARBANKEN
GAMBROAB

GETINGEAB

GRANGESAB

GUNNEBOAB

HENNES & MAURITZ AB

HIQ INTERNATIONAL
INDUSTRIAL & FINANCIAL SYSTEMS
INDUSTRIVARDEN AB
INTENTIA INTERNATIONAL AB
INVESTORAB

JCAB

KARO BIOAB

KINNEVIK INVESTMENTSAB
METRO INTERNATIONAL SA
MICRONIC LASER SYSTEMSAB
MO OCH DOMSIOAB
MODERN TIMES GROUP
MUNTERSAB

NETCOM SYSTEMS
NOBELPHARMA

NORDEA

OBSERVERAB

PERBIO SCIENCEAB
POOLIAAB

PROFFICEAB
PYROSEQUENCING AB
Q-MED AB

SANDVIK AB

SASAB

SCANIAAB

SECURITAS

SEMCON AB

SKANDIA FORSAKRINGSAB
SKANDINAVISKA ENSKLIDA BK
SKANSKA AB

SKFAB

SSAB SVENSKT STAL
SVENSKA CELLULOSA
SVENSKA HANDEL SBANKEN AB
SWEDISH MATCH AB
TELEFONAKTIEBOLAGET LM ERICSSON AB
TELELOGICAB

TELIAAB

TRANSCOM WORLDWIDE SA
TRELLEBORG AB

TV 4AB

VOLVOAB

WIHLBORG & SON AB
WM-DATA AB

Switzerland

ABB LTD

ADECCO SA
BALOISE-HOLDING LTD
BANK SARASIN & CIE

Market value (NOK)

29 686 984
323135977
34 345 276
87 469 794
21123032
18503 373
43755018
177031 161
152 640 693
10291 982
44334134
19 787 660
402 702 309
51872 380
1534684412
48 263 968
116 248 536
13261532

111 607 618
41 454 156
205 352 616
872158
1265484
3673325
31291 926
3377 475
2856 062
4617 308
84386 114
20509 377
2418 956
1607 507
16 730 568
494 202 105
82 625 299
4412 094
6156 411
7030 707
232763 998
3947798
2642126
42184 454
1368 091
102 653 548
2790 906
3490 770
15613768
12718974
18 216 256
35 449 345
18 662 703
4923 846
50901 944
14 086 264
297 182715
4719915
25080 652
4070072
3291970
1282586
3719498
86 952 262
10136 764
19522 523
392 619 458
1688738
201 922 062
107 713 042
39999 528
47 869 846
19 540 566
80 024 653
169538 810
35600 767
1167677715
3505734
50221107
2441875
8259 851
1641710
189 746 376
2914034
4497 600

180379 798
309 062 395
49908 013
9669 278

Percentage ownership

0.258
0.194

0.031
0.142
0.432
0.739
0.083
0.076

0.173
0.182
0.876
0.117
0.068
0.842
0.427

0.138
0.307
0.172
0.437
0.139
0.176
0.069
0.137
0.689

0.177
0.354
0.584
0.218
0.146
0.132
0.109
0.149
0.210
0.144
0.474
0.422
0.159
0.115
0.101
0.175
0.106

0.672
0.288
0.303

0.177
0.249
0.224
0.141
0.181
0.202

0.265
0.042
0.324

0.050
0.289

0.061

0.180
0.347
0.111
0.128



Europe

BANQUE CANTONALE VAUDOISE

BARRY CALLEBAUT AG

CHARLESVOGELE HOLDINGAG

CIBA SPECIALITY CHEMICALS

CLARIANT

COMPAGNIE FINANCIERE RICHEMONT AG

CONVERIUM HLDGS

CREDIT SUISSE GROUP

DISETRONIC HOLDING AG

FORBO HLDG

GIVAUDAN AG

GURIT-HEBERLIEN AG

HOLCIM LTD

KABA HOLDINGSAG

LINDT & SPRUENGLI AG

LOGITECH INTERNATIONAL SA

LONZA GROUPAG

MICRONAS SEMICONDUCTOR HLDGAG

NESTLE SA

NEXTROM HOLDINGAG

NOVARTISAG

ORIDION SYSTEMSLTD

PARGESA HLDGS SA

PHONAK HOLDINGAG

ROCHE HOLDING AG-GENUSSS

SCHINDLER-HLDGAG

SCHWEIZERISCHE LEBENSVERSICHERUNGS &
RENTENANSTALT

SERONOAG

SEZ HOLDINGAG

SOCIETE GEN DE SURVEIL HOLDINGS SA

STRAUMANN HOLDINGAG

SWATCH GROUPAG

SWISS REINSURANCE

SWISSCOM AG

SYNGENTAAG

SYNTHES-STRATEC INC

UBSAG

UNAXISHOLDINGAG

ZEHNDER GROUP

ZURICH FINANCIAL SERVICESAG

Turkey

AK ENERJI

AKBANKTAS

AKCANSA CIMENTOAS

AKSA AKRILIK KIMYA SANAY 11
AKSIGORTA

ALARKO HOLDING

ANADOLU EFESBIRACILIK VE
ARCELIK AS

AYGAZAS

BSH PROFILO ELEKTRIKLI GEREC
DOGAN SIRKETLER GRUBY HLDGAS
EREGLI DEMIR VE CELIK FABRIK
FORD OTOMOBIL SANAYII AS

HACI OMER SABANCI HLDGSA.S.
HURRIYET GAZETECILIK VE MATBAACILIK AS
IHLASHOLDING AS
KOCHOLDINGAS

MIGROSTURK TAS

NETAS-NORTHERN ELEKTRIK TELEKOMUNIKASYON AS

TOFAS(TURK OTOMOBIL FAB)

TRAKYA CAM SANAYII AS

TUPRAS-TURKIYE PETROL RAFINERILERI AS
TURK SISE VE CAM FABRIKALARI AS
TURKIYE GARANTI BANKASI

TURKIYE ISBANKASI

VESTEL ELECTRONIC SANAY| VE TICARET AS
YAPI KREDI BANKASI

UK

3l GROUPPLC

ABBEY NATIONAL PLC

ABBOT GROUP

AEA TECHNOLOGY

AEGIS GROUP

AGGREGATE INDUSTRIES
ALBA

ALEXON GROUP ORD
ALLIANCE & LEICESTERPLC
ALLIANCE TRUST

ALLIED DOMECQPLC

AMEC

AMERSHAM PLC
AMVESCAPPLC
ANGLOAMERICAN PLC
ANTOFAGASTA HOLDINGSPLC
ARM HOLDINGSPLC
ARRIVAPLC

ASSOCIATED BRITISH FOODSPLC

Market value (NOK)

43109 625
22731819
6887 816

65 805 296
43913879
346 561 428
26 157 494
1249 494 847
15085533
27281 154
40 193 642
32 086 634
194 501 998
26 638 669
25120270
17393 761
42 946 451
5215017
1713670083
6010 767
2089 705 034
4181576

12 651 540
27610688
1346335171
38772570

63 473 764
127 068 683
4359 958
2145136
27907 810
112 184 568
680 896 597
337 745 976
210 225 555
105 989 345
1197 588 290
15361 688
8412 427
361 705 149

2678 020
6 305 660
668 780
887 682
871186
1611964
5956 790
3176 154
1054122
896 346
2020979
2919973
1872874
5941 159
684 425
23028
4489780
2890 360
680 020
1238853
673351
10023 840
1245593
5608 808
28 384 575
1811656
12914718

112 875 781
359 558 307
14 593 862
16 893 387
26 234 463
18432116
20129 926
13 667 440
115703 137
26408 773
115 900 891
23203319
126 575 649
243 088 683
414 159 392
15822 640
127 276 975
21946 880
51 569 960

THE GOVERNMENT PETROLEUM FUND :

Percentage ownership

0.075
0.028
0.030
0.035
0.035
0.057
0.053

ASSOCIATED BRITISH PORTS HLDGS
ASTRAZENECA GROUPPLC
AWG

AZLAN GROUPPLC

BABCOCK INTERNATIONAL GROUPPLC
BAE SYSTEMSPLC

BALFOUR BEATTY
BARCLAYS

BBA GROUP

BESPAK

BG GROUPPLC

BHPBILLITON PLC

BOC GROUP

BOOTS CO

BOVIS HOMES GROUP
BPAMOCO PLC

BPB INDUSTRIES

BPPHLDGS ORD

BRADFORD & BINGLEY PLC
BRAMBLES INDUSTRIES(UK)
BRITISH AIRWAY'S

BRITISH AMERICAN TOBACCO
BRITISH ENERGY PLC
BRITISH LAND COPLC
BRITISH SKY BROADCASTING
BT GROUPPLC

BTGPLC

BUNZL

BUSINESS POST GROUP

BAA

CABLE & WIRELESS
CADBURY SCHWEPPESPLC
CALEDONIA INVESTMENTS
CAPITA GROUP

CAPITAL RADIO

CARE UK PLC

CARILLION PLC

CARLTON COMMUNICATIONS
CENTRICA PLC

CGNU

CHRYSALIS GROUPPLC
CHUBB PLC

CMGPLC

COBHAM

COLT TELECOM GROUPPLC
COMPASS GROUPPLC
COOKSON GROUP

CORUS GROUPPLC
COUNTRYWIDE ASSURED GROUPPLC
COURTSPLC

CRODA INTERNATIONAL
DAILY MAIL & GENERAL TRUST
DAIRY CREST GROUPPLC
DAVIS SERVICE GROUP

DE LA RUEPLC

DIAGEO

DIAGONAL PLC

DIALOG SEMICONDUCTOR PLC
DIMENSION DATA HOLDINGSPLC
DOMNICK HUNTER GRO
DRUCK HLDGS

EDINBURGH INVESTMENT TRUST
ELECTROCOMPONENTS
ELEMENTIS (1998)

EMAP

EMI GROUP

ENERGISPLC
ENTERPRISE OIL

EXCEL

EXPRO INTL GROUP
FENNER(JH.)& CO(HLDGS)
FINDEL PLC

FIRSTGROUP

FKI

FOREIGN & COL INVESTMENT TRUST
FORTH PORTS

FRIENDS PROVIDENT PLC
GALLAHER GROUPPLC
GEEST

GENEMEDIX PLC

GKN

GLAXOSMITHKLINE PLC
GO-AHEAD GROUP
GOLDSHIELD GROUPPLC
GRAINGER TRUST

GRANADA PLC

GREENE KING & SONS
GREGGS ORD

GUARDIAN IT

GUSPLC

HAMMERSON PLC

ANNUAL REPORT 2001

Market value (NOK)

16 447 922
1927 906 139
44195732
10456 179
18 360 320
127 704 886
20324 933
1340166 772
146 478 637
25879 024
441 881 437
240 366 674
144 900 465
373916 421
13802 874
4243 994 735
132354 551
15 859 648
57582 891
65094 830
28524190
261 408 796
47 850 897
147 795 591
389 792 863
920 213 005
33501 291
52 835 666
13177919
240938 957
210492 464
254 506 078
11522 244
165 521 840
19807 672
7397318
9137735
42 350 920
236 582 136
495 705 795
18 862 242
130 745 306
33652072
38 384 768
26 652 966
304 527 803
18 224 975
60 963 068
22 459 246
6070 067
17779 421
195 963 328
8194 590
18321158
20 605 592
729 011 016
5352102
6321501
42 806 529
2612949
1745 960
18 955 928
60 619 760
1272756
274 325 929
121 076 418
17 134989
61633 325
62 646 356
16 439 764
8516 369
19 580 860
19189 243
28673188
38772721
33751924
70863 576
83559 780
9640310
6015879
54 069 735
3593932 014
18 750 631
18112 295
22322180
230034 118
18 314 631
11993 277
4441 245
270 745 190
22710978

w
©

Percentage ownership
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Europe

HBOSPLC
HEADLAM GROUP

HELPHIRE GROUPPLC
HIGHBURY HOUSE COMMUNICATIONS PLC
HILTON GROUP
HOLIDAYBREAK PLC

HSBC HOLDINGSPLC
HUNTLEIGH TECHNOLOGY
ICAP

IMI

IMPERIAL CHEMICAL

IMPERIAL TOBACCO GROUPPLC
INCHCAPE PLC

INNOGY HOLDINGSPLC
INTERIOR SERVICES GROUPPLC
INTERMEDIATE CAP
INTERNATIONAL POWER
INVENSYSPLC

ITNET

JUB SPORTSPLC

JOHN DAVID SPORTS

JOHNSON MATTHEY

JOHNSTON PRESS

KIDDE PLC

KINGFISHER

LAND SECURITIES

LATTICE GROUPPLC

LEGAL & GENERAL GROUPPLC
LEX SERVICE

LLOYDS TSB GROUP

LOGICA

LONDON MERCHANT SECURITIES
LONMIN PLC

MARCONI PLC

MARKS & SPENCER
MARLBOROUGH STIRLING PLC
MARSHALLS

MATALAN PLC
MCALPINE(ALFRED)

MEGGITT HLDGS

MENTMORE ABBEY PLC
MERANT PLC

MILLENNIUM & COPTHORNE HOTELS
MISYSPLC

MITIE GROUPPLC

MMO2 PLC

MOWLEM JOHN & CO
NATIONAL GRID

NDS GROUPPLC

NESTOR-BNA

NEW DIXONS GROUPPLC

NEXT PLC

NORTHERN ROCK

NORTHGATE PLC

OLD MUTUAL PLC
ORCHESTREAM HOLDINGSPLC
P& O

P&O PRINCESS CRUISES PLC
PARAGON GROUP CO PLC
PEARSON

PENNON GROUPPLC
PERSIMMON

PHS GROUPPLC

POWER LEISURE PLC
POWERGEN PLC

PREMIER FARNELL

PREMIER OIL PLC

PROVIDENT FINANCIAL
PRUDENTIAL CORPORATION PLC
RAILTRACK GROUPPLC

RANK GROUPPLC

RECKITT BENCKISER PLC

REED HEALTH GROUPPLC
REED INTERNATIONAL PLC
RENISHAW

RENTOKIL INITIAL

REUTERS GROUP

REXAM PLC

RIOTINTO

RM PLC

RMC GROUP

ROLLS-ROYCE

ROYAL & SUN ALLIANCE INSURANCE GROUPPLC
ROYAL BANK OF SCOTLAND GROUP
SAFEWAY PLC

SAGE GROUPPLC

SAINSBURY (J)
SCHRODERSPLC

SCOT & NEWCASTLE

Market value (NOK)

96 528 591
93 493 865
622 618 006
21981 995
4542 759
5785 366
88 651 740
18 565 684
2157 674 100
16 614 477
28310660
93 814 451
76 958 371
125974 289
21754 335
102 149 831
6180343
19189243
196 866 113
112 464 361
12975583
21085323
493 601

56 723 242
17 451 441
8746 117
162 943 301
119 625 235
372 482 092
384 617 406
17 100 618
1288 268 859
118 371 655
16 470 127
181 398 789
25768 767
450 880 942
8028 153
14 656 613
16 486 895
15941757
18 797 625
13 595 696
15867 023
36877 993
41188120
15909 449
412901 705
44 959 785
195501 204
32189 064
10720521
119 896 431
80088 070
47795 609
15 096 647
155291 734
776 055

43 575 561
73524 510
20 228 660
234 826 637
19 825 621
15067 472
20267518
4841204
129 737 077
22 324 480
10932 647
29 147 643
558 234 891
9084 498
55272 806
167 923 105
551528

193 094 300
17616 077
144732 338
433 526 049
308 322 337
392 293 660
15501514
44 568 968
34767 065
130 907 049
1797 554 600
90 328 439
65 663 360
360 647 604
61018 404
90 523 059

Percentage ownership

0.187

0.241
0.224
0.517
0.360
0.216
0.238
0.317
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SCOTTISH & SOUTHERN ENERGY 139150 027
SCOTTISH INVESTMENT TRUST 15990 243
SCOTTISH MORTGAGE & TRUST 20397126
SCOTTISH POWERPLC 205 431 531
SECURICOR GROUPPLC 85 755 694
SERCO GROUP 161673 268
SEVERN TRENT PLC 65257 961
SHELL TRANSPT&TRDG 2106 956 638
SHIRE PHARMACEUTICALS GROUP 101 480 790
SIGPLC 14,698 699
SINGER & FRIEDLANDER GROUPPLC 19218614
SIX CONTINENTSPLC 158 564 957
SLOUGH ESTATES 24201510
SMITH & NEPHEW PLC 289264 925
SMITHS GROUP 102 553 559
SOUTH AFRICAN BREWERIES 97646728
SPIRENT PLC 32777235
SSL INTERNATIONAL 76 275 344
ST JAMES PLACE CAPITAL PLC 17133252
STAGECOACH GROUPPLC 18497 107
STANDARD CHARTERED 457310758
STANLEY LEISURE ORGANISATION 15664 683
SVB HOLDINGSPLC 6964 259
TATE& LYLE 43252283
TAYLOR WOODROW 11095 821
TELEWEST PLC 30175369
TESCOPLC 469 586 558
TOMKINSPLC 44203 162
TRAVISPERKINS 11082 767
TRINITY MIRROR 13331302
TT ELECTRONICSPLC 17364 959
ULTRA ELECTRONIC HOLDINGSPLC 11334054
UNILEVER PLC 775 547 982
UNITED BUSINESSMEDIA PLC 57 375 366
UNITED SCIENTIFIC HOLDINGS 14,685 645
UNITED UTILITIES 119 971585
VICTREX PLC 4079346
VODAFONE GROUPPLC 4190794 611
VOSPER THORNY CROFT HLDGS 32149703
W H SMITH GROUP 53752926
WASTE RECYCLING GROUPPLC 16 604 545
WEMBLEY 16 271695
WHITBREAD PLC 43207615
WILMINGTON GROUPPLC 6957 176
WIMPEY (GEORGE) 17152833
WITAN INVESTMENT COMPANY 25255231
WOLSELEY 91867915
WOLVERHAMPTON & DUDLEY BREWERIES 26202 454
WOOLWORTHS GROUP 31281832
WPP GROUP 225709 783
WSPHOLDINGS 14582845
XANSA PLC 34757198
YULE CATTO & CO 14301932

Percentage ownership

0.089



America

Brazil

AMBEV CIA DE BEBID

ARACRUZ CELULOSE SA

BANCO BRADESCO SA

BANCO DO BRASIL

BANCO ITAU SA

CENTRAISELETRICAS BRASILEIRAS SA
CESP-CIA ENER SAO PAULO-PREF

CIA BRAS DE DISTRIBUICAO GRUPO PAO DEACUCAR

CIA ENERGETICA DE MINAS GERAIS (CEMIG)
CIA PARANAENSE DE ENERGIA-COPEL
COMPANHIA SIDERURGICA NACIONAL
COMPANHIA VALE DO RIO DOCE
ELETROPAULO METROPOLITANA ELETRICID

EMBRAER-EMPRESA BRAS DE AERONAUTICA SA

EMBRATEL PARTICIPACOES SA

GERDAU SA

GLOBO CABO SA
ITAUSA-INVESTIMENTOS ITAU-PR
LIGHT SERVICOS DE ELECTRICIDADE SA
PETROBRAS DISTRIBUIDORA SA
PETROLEO BRASILEIRO SA PETROBRAS
SOUZA CRUZ SA

TELE CENTRO OESTE CELULAR PARTICIPACOES SA

TELE CENTRO SUL PARTICIPACOES SA

TELE NORTE LESTE PARTICIPACOES SA
TELE SUDESTE CELULAR PARTICIPACOES SA
TELECOMUNICACOES DE SAO PAULO
TELEMAR NORTE LESTE SA

TELEPAR-TECECDO PARANA

TELESP CELULAR PARTICIPACOES SA
UNIBANCO UNIAO DE BANCOS BRASILEIRS
USINAS SIDERURGICAS DE MINAS GERAIS SA
VOTORANTIM CELULOSE E PAPEL SA

Canada

ABITIBI-CONSOLIDATED CORPINC
AGRIUM INC

ALBERTA ENERGY CO LTD
ALCAN INC

ALCATEL CANADA INC

ALIANT INCORPORATED
AMVESCAPINC

ATI TECHNOLOGIES INC
BALLARD POWER SYSTEMSINC
BANK OF MONTREAL

BANK OF NOVA SCOTIA
BARRICK GOLD CORPORATION
BC GASINC

BCE EMERGIS INCORPORATED
BCE INC COM NV

BCT TELUS COMMUNICATIONS INC
BIOVAIL CORPORATION
BOMBARDIER INC

BPO PROPERTIESLTD
BROOKFIELD PROPERTIES CORP
CAE INDUSTRIES

CAMECO CORPORATION
CANADA LIFE FINANCIAL CORPORATION
CANADIAN IMPBANK
CANADIAN NATL RAILWAY CO
CANADIAN NATURAL RESOURCES
CANADIAN TIRE CORP
CANADIAN UTILITIES
CELESTICA INC

CGI GROUPINC

COGNOSINC

CPRAILWAY LIMITED
CPSHIPSLIMITED

DOFASCO INC

DOMTAR INC

DUPONT CANADA INC
EDPERBRASCAN CORP
ENBRIDGE INC

FAIRFAX FINANCIAL HLDGS
FAIRMONT HOTELS & RESORTS INC
FALCON BRIDGE LTD

FINNING INTERNATIONAL INC
FORDING INC

FOUR SEASONS HOTEL INC
FRANCO NEVADA MINING CORP
GEORGE WESTON LIMITED
GREAT WEST LIFECO INC
HUDSONS BAY CO

HUSKY ENERGY INC

IMPERIAL OIL

INCO

INVESTORS GROUP

LOBLAW COS

MAGNA INTERNATIONAL INC

Market value (NOK)

33760 698
7946 704
18 746 847
3340982
10 225 956
10909 707
1942 887
3025 485
9933 401
6680121
7532908
23375125
806 521
19 472 303
8962 451
1271035
1091 105
11584 798
3125988
2321312

106 260 686

3950 459
1469 096
10344 291
31781013
588 118
586 721
350716

1779635
10 366 949
1573945
1026 028
4252119

42 530 226
8184 526
36 014 142
110 466 112
1085493
13175415
334727
18 957 632
13915888
88 036 706
97931677
47377 214
5970552
4622 012
79 529 855
16 582 494
45 436 843
68 251 696
761 927

5 050 569
9379403
3176 923
13347711
109 975 667
59 638 568
18 998 529
7710361
6712 359
53078 676
6763 424
7072671
19913 136
4341 325
8718010
11177777
2146 853
15781423
27217 153
3597 555
9793 356
7442527
6862 289
6006 821
8434 398
14574 236
21209 896
5030236
2662 831
8938 528
27 711 400
56 671774
10835 902
23474098
41643 232

THE GOVERNMENT PETROLEUM FUND :

Percentage ownership

0.023
0.020
0.066
0.026
0.033
0.097
0.072
0.073
0.998
0.038
0.079
0.029
0.036
0.069
0.057
0.080
0.055
0.005
0.057
0.069

MANULIFE FINANCIAL CORPORATION
MDSINC

METHANEX CORP

MITEL CORP

MOLSON COS

NATIONAL BANK OF CANADA
NEXEN INC

NEXFOR INC

NORANDA INC

NORSKE SKOG CANADA LIMITED
NORTEL NETWORKS CORPORATION
NOVA CHEMICALS CORPORATION
POWER FINANCIAL CORP
PANCANADIAN ENERGY CORPORATION
PETRO-CANADA

PLACER DOME INC

POTASH CORP OF SASKATCHEWAN
POWER CORP OF CANADA

QLT PHOTOTHERAPEUTICSINC
QUEBECOR INC

RESEARCH IN MOTION LIMITED
ROGERS COMMUNICATIONS INC
ROYAL BANK OF CANADA

ROYAL GROUP TECHNOLOGIES
SAPUTO INC

SEARS CANADA INC

SHAW COMMUNICATIONS

SHELL CANADA

SUN LIFE FINANCIAL SERVICES OF CANADA
SUNCOR ENERGY INC

TALISMAN ENERGY

TECK COMINCO LIMITED
THOMSON CORPORATION
TORONTO-DOMINION BANK
TRANSALTA CORP

TRANSCANADA PIPELINES

TRILON FINANCIAL CORP

TRIZEC HAHN CORPORATION
WESTCOAST ENERGY INC

Mexico

ALFA

AMERICA MOVIL SA

APASCO SA

CARSO GLOBAL TELECOM-A-1

CEMEX SADECV

COCA COLA FEMSA SA

FOMENTO ECONOMICO MEXICANO SA DE CV
GRUPO BIMBO SA

GRUPO CARSO SA DE CV

GRUPO FINANCIERO BANCOMER SA DE CV
GRUPO FINANCIERO BANORTE SA DE CV
GRUPO MEXICO SA DE CV

GRUPO MODELO SA

GRUPO SANBORNS SA

GRUPO TELEVISA SA DE CV

KIMBERLY CLARK DE MEXICO

SAVIA SA DE CV

TELEFONOS DE MEXICO

TUBOS DE ACERO DE MEXICO

TV AZTECA

WALMART DE MEXICO

us

3 COM CORP

ABBOTT LABORATORIES
ACCENTURELTD

ACE LIMITED

ADC TELECOMMUNICATIONS

ADOBE SYSTEMSINC

ADVANCED MICRO DEVICESINC

AES CORP

AETNA INC

AFFILIATED COMPUTER SERVICESINC
AFLACINC

AGERE SYSTEMSINC

AGILENT TECHNOL OGIES INCORPORATED
AIR PRODUCTS & CHEMSINC
ALBERTSONSINC

ALCOA INC

ALKERMESINC

ALLEGHENY POWER SY

ALLIANCE CAPITAL MANAGEMENT L.P.
ALLSTATE CORP

ALLTEL CORP

ALTERA CORPORATION

AMAZON COMMUNICATIONS INC
AMBAC FINANCIAL GROUPINC
AMDOCSLTD

AMERADA HESS CORP

AMEREN CORPORATION

ANNUAL REPORT 2001

Market value (NOK)

146 353 084
8127531
6116 073
3963510
10 224 882
99 839 487
14 691 985
4202778
12 245 197
2364051
129 379 244
10950 932
12499 779
43292 767
42530483
23603 686
39880033
14228 726
8679395
4922 802
4654 480
16 202 228
178 023 183
9517 930
7238308
6585 169
31954 094
15320 370
30 806 464
47961 798
33 444 845

9594 224
35457 979
87115701
13159 183
37213564

3084793
19 469 495
18 620 000

565 540
57273 163
7967 986
52410510
51652 100
396 218
13191933
3539557
18 672 089
10 104 473
15705 448
4132729
6021 285
2438 625
28695 317
12122198
41420

98 191 605
3471753
3452438
31952 653

10291 688
621 116 891
42 579 790
104977 310
13207 205
45681 480
20560 095
52 924 766
23745125
38076 417
38 865 665
77114 252
85 265 656
77025 304
81278 296
212 155 461
12531521
29 582 766
55431 342
116 976 242
114813734
62578 984
21 258 004
125 657 536
45 398 620
22210758
37 899 868

Percentage ownership

0.028

0.077
0.044
0.058
0.077
0.022
0.037
0.073
0.074
0.073
0.021
0.059

0.070
0.031
0.097
0.062

0.010
0.051
0.068
0.072
0.079
0.001
0.039
0.014
0.070
0.013

0.075
0.046
0.016
0.033
0.037

0.047
0.065
0.031
0.030
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America

AMERICAN ELEC POWER CO INC
AMERICAN EXPRESS CO
AMERICAN HOME PRODUCTS CORP
AMERICAN INTL GROUPINC
AMERICAN POWER CONVERSION
AMERICAN TELEPH & TELEGH CO
AMGEN

AMR CORP

AMSOUTH BANCORP

AMYLIN PHARMACEUTICALS
ANADARKO PETROLEUM CORP
ANALOG DEVICESINC

ANDREW CORP
ANHEUSER-BUSCH COSINC
ANNUITY & LIFE REHOLDINGS
ANTHEM INC

AOL TIMEWARNER INC

AON CORP

APACHE CORP

APPLE COMPUTER CO INC
APPLIED BIOSY STEMS GROUPAPP
APPLIED MATERIALSINC
APPLIED MICROCIRCUITS CORPORATION
ARCHER-DANIELS-MIDLAND CO
ARCHSTONE SMITH TRUST
ARIBA INC

ARROW ELECTRONICSINC
ARTHUR JGALLAGHER & CO
ASHLAND OIL INC

AT&T WIRELESS SERVICES INC
ATMEL CORP

AUTO DATA PROCESS INC
AUTONATION

AUTOZONE INC

AVAYA INC

AVERY DENNISON CP COM
AVNET INC

AVON PRODUCTSINC

BAKER HUGHESINC

BANCO LATINOAMERICANO DE EXPORTACIONES SA

BANK OF AMERICAN CORPORATION
BANK OF NEW YORK CO INC
BANK ONE CORPORATION
BANKNORTH GROUP

BAUSCH & LOMB INC

BAXTER INTERNATIONAL INC
BB&T CORP

BEA SYSTEMSINC

BEAR STEARNS COSINC
BECKMAN INSTRUMENTS INC
BECTON DICKINSON & COMPANY
BELLSOUTH CORP

BERK SHIRE HATHAWAY INC
BEST BUY COINC

BEVERLY ENTERPRISES INC W/I
BIOGEN INC

BLACK & DECKER CORP

BLOCK (H&R) INC

BMC SOFTWARE INC

BOEING COMPANY

BOSTON SCIENTIFIC CORP
BOWATER INC COM STK
BRISTOL-MYERS SQUIBB CO
BROADCOM CORPORATION
BROADWING INCORPORATED
BROCADE COMMUNICATION SYSTEMSINC
BROWN-FORMAN CORP
BURLINGTON NORTHERN INC
BURLINGTON RESOURCES INC
CABLEVISION NY GROUPCLA
CABOT CORP

CADENCE DESIGN SYSTEMS INC
CALPINE CORPORATION
CAMPBELL SOUPCO

CAPITAL ONE FINANCIAL CORP
CARDINAL HEALTH INC COM NV
CAREMARK RX INC

CARNIVAL CORP

CATERPILLAR INC

CELERA GENOMICS GROUPAPPLER
CENDANT CORP

CEPHALON INCORPORATED
CERIDIAN CORP

CERTEGY INC

CHEVRONTEXACO CORPORATION
CHIRON CORP

CHUBB CORP

CIENA CORP

CIGNA CORP

CINCINNATI FINANCIAL CORPORATION
CINERGY CORPORATION

Market value (NOK)

86 747 980
222 311 708
501 260 442

1111998 702

11015720
412 258 312
315417 113

21536 749

21777 665

26187 380

90570 162
107 798 604

10534 499
263 888 594

43 376 690

30135567
923751125

64 188 052

43789 446

54958 418

45621 801
183 965 715

11783436

61 548 000

26 643 086

1547023

20 850 858

43 796 945

18733038
252 875 931

10 754 865
341793714

33434 849

51016 625

13082778

41637 108

18 898 339

69 707 720

78 360 484

15 181 856
541 001 527
483139 212
326 537 287

63 121 357

13971 395
247 235 649

48 486 598

31257 730

20042719

53 398 841

94 844 702
537 127 541
322765174
122215877

29 631 358

48571 144

18279 619

23186418

23724637
197 792 585

39553513

16 616 255
536 008 843

31140159

14073 246

36 509 610

10 758 468

71201 159

42 955 737

13651 310

14 295 808

31173773

30 888 252

57 255 334
110319 385
209 858 710

21084 790

79 382 990
116 127 011

23772890
154302 777

17 626 533
16 998 705
10 259 409
628 390 349
35044 764
31725687
27744 243
43183 146
72 069 593
33158 767

Percentage ownership

0.075

0.071
0.071

0.061
0.181

0.207

0.030

0.036
0.130
0.070

CIPHERGEN BIOSY STEMS
CIRCUIT CITY STORESINC
CIRRUSLOGIC INC COM STK NV
CISCO SYSTEMS

CITIGROUPINC

CITIZENS UTILITIES CO

CLEAR CHANNEL COMMUNICATIONS INC
CLOROX CO

CMBL SA

CMS ENERGY CORP

COCA COLA CO

COCA COLA ENTERPRISES INC
COLGATE-PALMOLIVE CO
COMCAST CORPORATION
COMERICA INC

COMMERCE ONE INC

COMPAQ COMPUTER CORP
COMPUTERASSOC INTERN INC
COMPUTER SCIENCES
COMPUWARE CORP

COMVERSE TECHNOLOGY INC
CONAGRA INC

CONCORD EFSINC

CONEXANT SYSTEMSINC
CONOCO INC

CONSD EDISON INC

CONSECO INC

CONSTELLATION ENERGY GROUPINC
COOPER INDUSTRIES INC
CORNING INC

COSTCO WHOL ESAL E CORPORATION
COUNTRYWIDE CREDIT INDUSTRIES INC
COX COMMMUNICATIONS

CSX CORP

CURTISS WRIGHT CORPORATION
CV THERAPEUTICSINC
CVSCORP

CYPRESS SEMICONDUCTOR CORP
DANA CORP

DANAHER CORPORATION
DARDEN RESTAURANTS

DDI CORP CALIFORNIA

DEERE & CO

DELL COMPUTERS

DELPHI AUTOMOTIVE SYSTEMS
DELTAAIR LINESINC

DIAMOND OFFSHORE DRILLING
DOLLAR GENERAL CORP
DOMINION RESOURCES INC (VIRGINIA)
DONNELLEY (RR) & SONS CO
DOVER CORPORATION

DOW CHEMICAL CO

DOW JONES & CO INC

DRS TECHNOLOGIES INC

DTE ENERGY INC

DU PONT(E | )DE NEMOURS & CO
DUKE ENERGY CORP

DUN & BRADSTREET CORP(DEL AWARE)
DYNEGY INC

EASTMAN KODAK CO

EATON CORP

EBAY INC

ECHOSTAR COMMUNICATIONS CORPORATION

ECOLAB INC

EDISON INTERNATIONAL
EDWARDS (AG) INC

EL PASO NATURAL GAS CORPORATION
ELECTRONICARTSINC
ELECTRONIC DATA SYSTEMS CORP
EMC CORPMASSACHUSETTS
EMERSON ELECTRIC CO
ENGELHARD CORP

ENSCO INTERNATIONAL INC
ENTERASYSNETWORKSINC
ENTERGY CORP

EQUIFAX INC

EQUITY INCOME FUND

EQUITY OFFICE PROPERTIES TRUST
ESTEE LAUDER COMPANIESINC
EXELIXISINC

EXELON CORPORATION

EXODUS COMMUNICATIONS INCORPORATED

EXTREME NETWORKS INC

EXULT INC

EXXON MOBIL CORPORTION

FDX CORP

FEDERATED DEPARTMENT STORES INC
FIFTH THIRD BANCORP

FIRST DATA CORP

FIRST ENERGY CORP

FIRST TENNESSEE NATIONAL CORP

Market value (NOK)

14 350 859
34 442 090
60415811
834 765 264
1880219 067
18 430 476
186 387 134
62239 373
20469 373
20101 804
773311192
40 465 690
213 496 891
215639 490
72440 377
1021 449
150 720 922
125638 459
58 746 610
17 049 839
31039 464
86 877 275
166 273 889
15516 411
115 508 762
51 489 130
8386 433
21227792
20 049 665
30439578
126 052 697
13629 157
61 363 880
44723 090
1139023
44 429 367
100 178 476
10549 576
14849733
41460 170
23962 370
18 640 044
67 482 701
466 751 671
63 334012
22 403 042
12105021
27687 359
91 830 030
17163181
46 434 429
211991 109
16 736 372
11319330
43104 785
309 183 893
189 099 239
17908 741
33084 803
60 138 344
31370021
80398 870
42 066 275
34430 608
30 783 166
9903 543
136 361 660
27 230 647
265 186 790
145 728 205
157 631 457
23358 222
18 144 990
7 456 787
53 867 832
17 833 360
8148 070
38196 930
6549 648
23 896 296
92 829 796
85 264
21148 225
40007 825
1794 280 559
99 542 668
49 412 398
106 161 719
200 284 250
60 247 010
12 466 576

Percentage ownership

0.056
0.069
0.078

0.225
0.070
0.079
0.069
0.072

0.078
0.068
0.049
0.071
0.075
0.070
0.031
0.065
0.037
0.091

0.073
0.073
0.060
0.048
0.069
0.057

0.034
0.010
0.324
0.067
0.042
0.160
0.270
0.074
0.072
0.070

0.049
0.065
0.029
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FIRST VIRGINIA BANKSINC 6709 021
FLEET BOSTON CORPORATION 387 445 815
FLUOR CORPORATION 18 986 881
FNMA 792766 114
FORD MOTOR COMPANY 204 798 985
FOREST LABORATORIES INC 141 254 980
FORTUNE BRANDSINC 37682228
FOX ENTERTAINMENT GROUPINC 20859 151
FPL GROUPINC 58 756 038
FRANKLIN RESOURCES INC 14034 724
FREDDIE MAC 532 099 965
GANNETT COINC 108 796 001
GAPINC 80 154 050
GATEWAY 2000 8662 222
GENE LOGICINC 18 754 735
GENENTECH INCORPORATED 60 913 482
GENERAL DYNAMICS CORP 102 949 793
GENERAL ELECTRIC CO(U S) 2590 989 093
GENERAL MILLSINC 136 607 231
GENERAL MOTORS CORP 216 032 412
GENUINE PARTS CO 40 338 156
GENZYME CORP 50 771 555
GEORGIA-PACIFIC CORP 39161613
GILEAD SCIENCES INCORPORATED 45739 858
GILLETTECO 232 421 936
GLOBAL CROSSING LTD 5370047
GOLDEN WEST FINC CORP 82 588 883
GOLDMAN SACHS GROUPINC 155 495 676
GOODRICH CORPORATION 17 460 457
GOODYEAR TIRE & RUBBER CO 28276 243
GPU CORP 12 685 229
GRAINGER(W W) INC 28772038
GREENPOINT FINANCIAL CORP 9412 740
GUIDANT CORP 83 539 442
HALLIBURTON CO 36 487 606
HARLEY DAVIDSON 123 686 603
HARRAHS ENTERTAINMENTS 26 648 880
HARRIS CORP 7 996 686
HARTFORD FINANCIAL SERVICES GROUPINC 109 055 756
HASBRO INC 21555 358
HCAINC 184578 711
HEALTHSOUTH CORP 32 629 059
HEINZ (H J) CO 95792 492
HENRY JACK & ASSOCIATESINC 48 580 529
HERSHEY FOODS CORP 45 345 422
HEWLETT-PACKARD CO 136 937 347
HIBERNIA CORPORATION 68 809 256
HILLENBRAND INDUSTRIESINC 12745778
HILTON HOTELS CORP 23962 444
HOME DEPOT INC 746 348 658
HONEYWELL INTERNATIONAL INCORPORATED 177 409 455
HOUSEHOLD INTL INC 81886 574
HUNTINGTON BANCSHARES INC 13750 880
12 TECHNOL OGIES INCORPORATED 5684 887
IDEXX LABORATORIESINC 17135932
ILLINOISTOOL WORKSINC 131666 123
IMAGISTICS INTERNATIONAL INC 256 545
IMMUNEX CORPORATION 138 155 591
IMSHEALTH INCORPORATED 19 854 805
INFORTE CORPORATION 8091 935
INGERSOLL-RAND CO OF AMERICA 41 853 282
INTEGRATED DEVICE TECH 18974 769
INTEL CORP 1362420672
INTERNATIONAL BUSINESS MACH CORPORATION 1319 152 659
INTERNATIONAL PAPER CO 134 746 241
INTERNET CAPITAL GROUP 212 064
INTERPUBLIC GROUP OF COMPANIES 66 428 950
INTUIT INC 66 620 588
ITT CORP 27911170
IVAX CORP COMMON 22 666 888
JEFFERSON-PILOT CORP 25081478
JOHN HANCOCK FINANCIAL SERVICESINC 35376 213
JOHNSON & JOHNSON 989 025 444
JOHNSON CONTROLSINC 49 739 961
JPMORGAN CHASE & CO 491 309 460
JUNIPER NETWORKS 40 068 594
K MART CORP 18273674
KADANT INC 131095
KELLOGG CO 57 984 266
KERR-MCGEE CORP 34 265 611
KEYCORP 73 859 903
KEY SPAN CORPORATION 29 526 826
KIMBERLY-CLARK CORP 208 528 421
KLA - TENCOR CORPORATION 60 762 925
KNIGHT RIDDER INC 47 362 295
KOHLS CORPORATION 149 194 339
KRAFT FOODS INC 110 888 183
KROGER CO 111 618 005
LEGG MASON INCORPORATED 75980 267
LEGGETT & PLATT INC 29922 681

LEHMAN BROS HOLDINGS 137 254 706
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0.031 LEVEL 3 COMMUNICATIONSINC
0.113 LEXMARK INTERNATIONAL INC
0.071 LIBERTY MEDIA CORPORATION
0111 LILLY(ELI)& CO
0.083 LIMITED INC
0.108 LINCOLN NATIONAL CORP
0.071 LINEAR TECHNOLOGY
0.029 LI1Z CLAIBORNE
0.066 LOCKHEED MARTIN CO
0.017 LOEWS CORP
0.130 LOWE'SCOSINC
0.068 LS| LOGIC CORP COM
0.074 LUCENT TECHNOLOGIES INC
0.037 MAGAININ PHARMACEUTICAL INC
0.415 MARATHON OIL CORP
0.024 MARRIOTT CORP
0.071 MARRIOTT INTERNATIONAL INC
0.073 MARSH & MCLENNAN CO INC
0.080 MARSHALL & ILSLEY CORP
0.089 MARVELL TECHNOLOGY GROUPLTD
0.071 MASCO CORP
0.045 MATTEL INC
0.069 MAXIM INTEGRATED PRODUCTS
0.081 MAY DEPT STORES CO
0.074 MAYTAG CORP
0.080 MBIA INC
0.101 MBNA CORP
0.039 MCDATA CORPORATION A WI
0.072 MCDONALDS CORP
0.081 MCGRAW-HILL INC
0.029 MCI WORLDCOM INC
0.071 MCKESSON CORPORATION
0.033 MEAD CORP
0.061 MEDICINES CO
0.072 MEDIMMUNE INC
0.084 MEDTRONIC INC
0.072 MELLON BANK CORP
0.044 MERCK & COMPANY INC
0.079 MERCURY INTERACTIVE CORPORATION
0.086 MERRILL LYNCH & COINC
0.108 METLIFE INC
0.063 MGIC INVESTMENT CPCOM
0.074 MICROCHIP TECHNOLOGY
0.279 MICRON TECHNOLOGY INC
0.071 MICROSOFT CORP
0.038 MILLENIUM PHARMACEUTICALSINC
0.271 MILLIPORE CORP
0.041 MINNESOTA MINING & MANUFACTURING CO
0.066 MOLECULAR DEVICES
0.070 MOLEX INC
0.072 MONSANTO CO
0.034 MOODY'S CORPORATION
0.036 MORGAN STANLEY DEAN WITTER DISC & CO
0.019 MOTOROLA INC
0.199 MYLAN LABORATORIES INC
0.071 NATIONAL CITY CORPORATION
0.012 NATIONAL COMMERCE BANCORPORATION
0.102 NATIONAL SEMICONDUCTOR CORP
0.038 NCR CORPORATION
0.553 NETSCREEN TECHNOLOGIES INC
0.066 NETWORK APPLIANCE INCORPORATED
0.076 NEW YORK TIMES CO
0.072 NEWELL COSINC
0.071 NEWMONT MINING CORP
0.077 NEXTEL COMMUNICATIONS INC
0.007 NIAGARA MOHAWK POWER CORP
0.066 NIKE INC COM STK
0.082 NISOURCE INC
0.070 NORDSTORM INC
0.064 NORFOLK SOUTHERN CORP
0.040 NORTHEAST UTILITIES
0.032 NORTHERN TRUST CORP
0.006 NORTHROP CORP
0.078 NOVELL INC
0.076 NUCOR CORP
0.073 NVIDIA CORPORATION
0.075 OCCIDENTAL PETROLEUM CORP
0.008 OFFICE DEPOT INC
0.053 OLD REPUBLIC INTERNATIONAL CORP
0.070 OMNICOM GROUPINC
0.080 OPEN WAVE SYSINC
0.068 ORACLE CORPORATION
0.075 ORCHID BIOSCIENCES INC
0.074 OXFORD HEALTH PLANS INCORPORATE
0.097 PG & E CORP
0.070 PACCARINC
0.021 PALL CORP
0.074 PALM INC
0.265 PARAMETRIC TECHNOLOGY CORP
0.074 PARKER-HANNIFIN CORP
0.096 PAYCHEX INC

Market value (NOK)

11 896 459
88515 149
333921191
564 377 514
37493 152
109 325 602
76 366 255
15437 944
131204 089
44177 205
223208 160
27632229
120 879 684
5210793
63 224 594
6883 704
58 564 848
302 118 242
18892 351
17 670 392
77048 319
48 376 068
119311 727
66 329 550
14 025 506
130510 161
90 085 022
51294 787
227 645 892
72243511
290 309 845
164 425 161
21726314
18 825 868
53983 743
328 810 936
265082 772
761728 976
35133401
307 226 421
117 967 326
18 352 430
22674 861
125 228 046

2397 143 405

28026 168
16 247 595
300 288 792
20442913
26213222
26017 657
19827 110
286 860 403
247731371
27718 460
54 137 686
136 153 777
21857303
15900 918
1707017
44 855 912
40037 395
48610 198
24123 269
58 752 395
19357 851
37583 767
31477518
17 093 735
44141479
15515 097
38348 723
56 485 892
8568 180
26 053 062
22561703
64 144 865
36 542 688
10 715450
99 796 659
7284134
389 526 276
12571779
16 390 910
46 496 841
33745 352
18 001 476
7863 388
7273796
34005613
99 018 982

N
w

Percentage ownership
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America

PENNEY JC COINC

PEOPLES BANK

PEOPLESOFT INC

PEPSICO INC

PEREGRINE SYSTEMS INC
PERKINELMER INCORPORATED
PFIZER INC

PHARMACIA CORPORATION
PHELPS DODGE CORP
PHILIPMORRIS COS INC

PHILLIPS PETROLEUM

PHOENIX COMPANIES INC
PINNACLE WEST CAP

PITNEY BOWES INC

PMC SIERRA INC

PMI GROUPINC

PNC FINANCIAL

POTOMAC ELECTRIC POWER CO
PP& L RESOURCES INC

PPG INDUSTRIES INC

PRAXAIR INC

PRINCIPAL FINANCIAL GROUP
PROCTER & GAMBLE CO

PROGRESS ENERGY

PROGRESSIVE CORP OHIO
PROVIDIAN FININCIAL CORP
PUBLIC SERVICE ENT GRPINC
PUGET ENERGY INC

QLOGIC CORPORATION

QUALCOMM INC

QWEST COMMUNICATIONS INTL INC
RADIOSHACK CORPORATION
RATIONAL SOFTWARE CORP
RAYTHEON COMPANY

READERS DIGEST ASSOCIATION INC
REDBACK NETWORKS INC
REGIONS FINANCIAL CORP
REINSURANCE GROUP OF AMERICA
RELIANT ENERGY INCORPORATED
RF MICRO DEVICES INCORPORATED
ROCKWELL COLLINSINC
ROCKWELL INTERNATIONAL CORP
ROHM & HAAS CO

SAFECO CORP

SAFEWAY STORES INC

SANGSTAT MEDICAL CORPORATION
SANMINA-SCI CORP

SANTA FE INTERNATIONAL CORP
SARA LEE CORP

SBC COMMUNICATIONS INCORPORATED
SCHERING-PLOUGH CORP
SCHLUMBERGER

SCHWAB (CHARLES) CORP
SCIENTIFIC-ATLANTA INC
SCRIPPS(EW)CO

SEALED AIR CORP

SEARS ROEBUCK & CO

SEMPRA ENERGY

SERVICEMASTER CO
SHERWIN-WILLIAMS CO

SIEBEL SYSTEMSINC
SIGMA-ALDRICH CORP

SIMON PROPERTY GROUP INCORPORATED
SMURFIT-STONE CONTAINER CORPORATION
SOLECTRON CORP

SOUTHERN CO

SOUTHTRUST CORP

SOUTHWEST AIRLINES CO

SPRINT CORP

SPX CORPORATION

ST JOE CORP

ST JUDE MEDICAL INC

ST PAUL COSINC

STANDARD & POORS DEPOSITARY REC TST
STANLEY WORKS

STAPLESINC

STARWOOD HOTELS & RESORTS WORLDWIDE INC
STATE STREET BOSTON CORP
STILWILL FINANCIAL INC

STRYKER CORP

SUN MICROSY STEMS INC

SUNOCO INC

SUNTRUST BANKS

SUPER VALU STORES INC
SYCAMORE NETWORK S INCORPORATED
SYNOVUS FINANCIAL CORP

SYSCO CORP

TARGET CORPORATION

TECO ENERGY,INC

TEKTRONIX INC

TELIK INC

Market value (NOK)

42 321 600
31081 606
88 162 912
562 080 493
399 044
8762 885
1360 349 032
488 304 392
19 323 192
658 838 987
151482377
143 580 795
23514 344
60 022 333
19235937
7402910
107 997 335
15934 004
33707 965
58 490 227
60 370 757
2798418
679 958 294
57 533 465
41327753
3118441
53 092 650
11 296 093
46 709 087
269 646 877
197 716 818
32107 651
14 926 409
74 947 292
10097 590
853831
20082 261
64 863 587
47782 420
7934 052
22169 588
20198 702
40 255 212
11671934
138 835 035
10 887 195
60 695 477
31764470
117 199 028
980 126 716
359 567 253
196 713 674
63 969 048
54 025 386
16 761 122
23425039
97933 016
31916 529
20885123
28 664 563
66 779 374
18 999 882
14 445 129
21505 694
38 450 909
106 231 568
25 148 262
87185775
319 617 034
37606 752
5223119
80864 477
120073 981
25921410
25 307 589
53 370 307
29434590
183174 681
95532 323
43924778
218215 054
20798778
71946 231
18 236 986
971123

22 605 344
117 033516
234202 593
23125893
29278811
9 262 305

Percentage ownership

TELLABSINC

TEMPLE-INLAND INC

TENET HEALTHCARE CORP
TERADYNEINC
TEXASINSTRUMENTS INC
TEXASUTILITIESCO

TEXTRON INC

THERMO ELECTRON CORP
TIBCO SOFTWARE INCORPORATED
TJIX COSINC

TORCHMARK CORP
TOYSR'USINC
TRANSATLANTIC HLDGS INC
TRANSOCEAN OFFSHORE INC
TRIBUNE CO(DELAWARE)
TRICON GLOBAL RESTAURANTS
TRI-CONTINENTAL CORP

TRW INC

TV GUIDE INTERNATIONAL INC
TYCO INTERNATIONAL LTD
UNION PACIFIC CORP

UNION PLANTERS CORP
UNIPHASE CORPORTION
UNISYS CORP

UNITED HEALTHCARE CORPORATION
UNITED PARCEL SERVICE INCORPORATED

UNITED TECHNOL OGIES CORP
UNITRIN

UNOCAL CORP
UNUMPROVIDENT CORPORATION
US BANCORP DELAWARE

USA EDUCATION INC

UST INC

VERISIGN INC

VERITAS SOFTWARE CORP
VERIZON COMMUNICATIONS
VERTEX PHARMACEUTICAL INC
VF CORP

VIACOM INC

VIAD CORPORATION
VIASYSHEALTHCARE INC
VIROPHARMA INC

VITESSE SEMICONDUCTOR CORP
VULCAN MATERIALS CO
WACHOVIA CORP

WALGREEN CO

WAL-MART STORES INC

WALT DISNEY (HOLDING) CO
WASHINGTON MUTUAL INC
WASHINGTON POST CO
WASTE MANAGEMENT INC
WATERS CORP

WELLSFARGO
WENDY S INTERNATIONAL INC
WESTVACO CORP
WEYERHAEUSER CO
WHIRLPOOL CORPORATION
WILLAMETTE INDS
WILLIAMS COMPANIES INC
WINN-DIXIE STORES INC
WISCONSIN ENERGY CORP
WORLDCOM INC GA

WRIGLEY (WILLIAM)JUNIOR CO
XCEL ENERGY INC

XEROX CORP

XL CAPITAL LIMITED

XILINX INC

YAHOO INC

ZIMMER HOLDINGS INC

Market value (NOK)

19 889 983
20811 051
159381 799
21631070
315217 161
75728 194
35621 105
30419 410
4604 545
67 234 060
13379912
26193528
5329819
68 888 503
51 385 366
45 131 500
15613 455
28 668 135
28871294
766 603 605
90 138 886
19 316 289
52555 179
38034948
118 743 253
120 663 311
199 938 580
9 883 582
57 703 093
22529019
130115584
40120130
37374974
68 491 841
96 367 651
963 744 865
30 399 064
32684 801
429 375 525
16 454913
18721674
27570074
8933552
32 125 665
422745 027
222 968 598
1267 064 842
223 626 565
188 958 971
7358 762
120 456 322
26 340 868
456 215 797
24 881 926
22164 351
79552 593
34048 078
40375714
81782 096
12029 314
16 116 543
10 304 863
45 130 685
58 893 107
27 404 800
96 744 843
66 803 308
28 939 068
31443783

Percentage ownership

0.073

0.034
0.072



Asia/Oceania

Australia

AMCOR LIMITED

AMPDIVERSIFIED PROPERTY TRUST

AMPLIMITED

AUSTRALIA & NEW ZEALAND
BANKING GROUP

AUSTRALIAN FOUNDATION INVEST.CO LTD

AUSTRALIAN GASLIGHT COMPANY

AUSTRALIAN STOCK EXCHANGE LIMITED

AXAASIA PACIFIC HOLDINGS LIMITED

BANK OF WESTERN AUSTRALIA

BHPBILLITON LTD

BRAMBLES INDUSTRIES LIMITED

CALTEX AUSTRALIA LIMITED

COCA-COLA AMATIL LIMITED

COLESMYER LIMITED

COMMONWEALTH BANK OF AUSTRALIA

COMPUTERSHARE

CSL LIMITED

CSRLIMITED

FOODLAND ASSOC LTD

FOSTERS GROUPLIMITED

GANDEL RETAIL TRUST

GENERAL PROPERTY TRUST

GOODMAN FIELDER LIMITED

HARVEY NORMAN HOLDINGS

INSURANCE AUSTRALIA GROUPLTD

JAMES HARDIE INDUSTRIES

JOHN FAIRFAX HOLDINGSLTD

LANG CORPORATION LIMITED

LEND LEASE CORP

LION NATHAN LIMITED

MACQUARIE BANK LIMITED

MAYNE NICKLESSLTD

MIM HOLDINGSLTD

MIRVAC GROUP

NATIONAL AUSTRALIA BANK LTD

NATIONAL FOODS LIMITED

NEWCREST MINING

NEWS CORPORATION LTD

NORMANDY MINING LIMITED

OIL SEARCH LIMITED

ORICALTD

ORIGIN ENERGY LIMITED

PACIFIC DUNLOPLTD

PASMINCO LIMITED

PUBLISHING AND BROADCASTING LIMITED

QANTASAIRWAYS

QBE INSURANCE GROUPLTD

RIOTINTO LIMITED

SANTOSLIMITED

SEVEN NETWORK LIMITED

SONIC HEALTHCARE

SOUTHCORPLIMITED

ST GEORGE BANK LTD

STOCKLAND TRUST GROUP

SUNCORP METWAY LIMITED

TAB LIMITED

TABCORPHOLDINGS LIMITED

TELSTRA CORPORATION LIMITED

TRANSURBAN GROUP

WESFARMERSLTD

WESTFIELD HOLDINGS

WESTFIELD TRUST

WESTPAC BANKING CORPORATION

WESTRALIAN SANDS

wMmC

WOODSIDE PETROLEUM LIMITED

WOOLWORTHSLTD

Hong Kong

ASIA SATELLITE TELECOMMUNICATIONS
HOLDINGSLIMITED

ASM PACIFIC TECHNOLOGY

BANK OF EAST ASIA

BEIJING CAPITAL INTERNATIONAL
AIRPORT COLTD

BEIJING DATANG POWER GENERATION

BEIJNG ENTERPRISE HLDGS

CATHAY PACIFIC AIRWAY S

CHEUNG KONG INFRASTRUCTURE

CHEUNG KONG(HLDGS)

CHINA MERCHANTSHLDGS INTL

CHINA MOBILE LTD/HK

CHINA OVERSEAS LAND & INVEST

CHINA RESOURCES ENTERPRISES

CHINA UNICOM LIMITED

CITICPACIFIC

CLPHOLDINGS

CNOOCLTD

COSCO PACIFIC LIMITED

102 086 153
4 247 552
179918 105

112 015 752
10398 020
21380 755
13 198 567
20218 404
4780192
411 476 275
163 095 627
490 444
19 847 740
62 291 526
410910 391
16 976 393
48 002 890
44 311 483
6854118
205 543 353
4541 968
21973485
45 667 461
22 147734
22544 847
67634 693
47618 422
30467 881
125322 169
15574 165
41 258 232
105548 151
12552 930
55722131
587 270 954
4999 399
6967 218
630 652 505
30 747 760
14 468 071
63041213
11339 442
5896 933
171105
6288 110
89413425
96 210 489
189 901 355
25163 754
2767 848
20201 667
36 549 755
89746 162
13347074
78 485 755
26 059 247
56 013 987
165 184 681
15434978
74 604 643
84927 353
40 135 045
411735 997
4902 538
70 443 352
110 416 729

168 447 037

32 859 046
14310147
25372581

10 205 346
33563 558
3489322
22383374
69683 771
488 819 752
8408 143
469 954 874
3547914
11 786 306
90 355 863
32540 366
89 105 666
56 215 883
7819487

Market value (NOK)

0.563
0.213
0.092

0.125
0.226
0.051
0.058
0.221
0.227
0.071
0.080
0.056
0.070
0.096
0.075
0.106
0.081
0.079

Percentage ownership

THE GOVERNMENT PETROLEUM FUND :

DAH SING FINANCIAL GROUP

DAIRY FARM INTERNATIONAL HOLDINGS LIMITED

DENWAY MOTORSLTD

DIGITAL CHINA HOLDINGS LIMITED
ESPRIT HOLDINGS LIMITED

FIRST PACIFIC CO.

GREAT EAGLE HOLDINGS

GUOCO GROUP

HANG LUNG GROUPLTD

HANG LUNG PROPERTIESLTD
HANG SENG BANK

HENDERSON INVESTMENT

HENDERSON LAND DEVELOPMENT COMPANY LTD

HONG KONG & CHINA GASCO
HONG KONG & SHANGHAI HOTELS
HONG KONG ELECTRIC HOLDINGS LIMITED

HONG KONG EXCHANGES & CLEARING LIMITED

HONG KONG LAND HOLDINGS
HUTCHISON WHAMPOA

HYSAN DEVELOPMENT

I-CABLE COMMUNICATIONS LIMITED
JARDINE MATHESON HOLDINGS
JARDINE STRATEGIC HOLDINGS LIMITED
JOHNSON ELECTRIC HOLDINGS LIMITED
KERRY PROPERTIESLTD

LEGEND HLDGSLID

LI & FUNG LIMITED

MANDARIN ORIENTAL INTERNATIONAL

NEW WORLD DEVELOPMENT COMPANY LIMITED

NEW WORLD INFRASTRUCTURE LIMITED
PACIFIC CENTURY CYBERWORKS
SCMP GROUP

SHANGHAI INDUSTRIAL HLDGS
SHANGRI-LA ASIA

SINO LAND CO

SUN HUNG KAl PROPERTIES

SWIRE PACIFIC

TELEVISION BROADCASTS
VARITRONIX INTERNATIONAL LIMITED
WHARF(HLDGS)

WHEELOCK & COMPANY LIMITED
WING HANG BANK

YUE YUEN INDUSTRIAL HLDGS
ZHEJANG EXPRESSWAY CO

Japan

77TH BANK

ABLEINC

ACCES COMPANY LIMITED
ACOM CO

ADERANS COMPANY LIMITED
ADVANTEST CORPORATION
AEON COLTD

AEON CREDIT SERVICE CO
AIFUL CORPORATION

AlOI INSURANCE CO LIMITED
AISIN SEIKI CO

AJNOMOTO COINC

ALL NIPPON AIRWAY 'S CO
ALPSELECTRIC CO

AMADA CO

ANRITSU CORP

AOYAMA TRADING

ARIAKE JAPAN CO LTD
ARISAWA MFG CO

ARRK CORPORATION
ARUZE CORPORATION
ASAHI BREWERIES

ASAHI GLASS CO

ASAHI KASEI CORPORATION
ASAHI PRETEC CORP
ASATSU-DK INC

ASHAI BANK

ASHIKAGA BANK

ASKUL CORPORATION
AUTOBACS SEVEN

AVEX INCORPORATED
BANK OF KYOTO LIMITED
BANK OF YOKOHAMA
BANYU PHARMACUTICAL CO
BELLSYSTEM 24 INC
BENESSE CORPORATION
BML INCORPORATED
BRIDGESTONE CORP
CTWO NETWORK CO
CANON INC

CANON SALESCOINC
CAPCOM CO

CASIO COMPUTER CO
CENTRAL GLASSCO LTD
CENTRAL JAPAN RAILWAY CO

ANNUAL REPORT 2001

Market value (NOK)

25313 180
24745 007
33041989
453 649
41155 962
4033 402
2487749
46 257 989
7015911

9 698 978
170337 071
7202 420
25547 872
60 565 869
1279222
73907 636
61172173
30465 710
632 523 203
6478 461
38 195 801
23529971
14 129 946
24527 508
23173079
15705313
71940 807
494 244

16 677 047
1553183
30222138
10 020 988
9163 300
23504 843
6460 722
389717 322
182134352
18 000 327
5150

130 057 686
5 666 842
21020357
13099 739
34230 689

10 659 054
9432329
4790 555
65 160 790
16 950 353
74189 412
114 858 352
11394678
55248 515
7283355
27635 276
224 077 536
13 668 686
24607 029
12 704 552
22772110
8357 808
9233316
10072 485
35514439
3078274
64791 370
152 485 083
70170 684
8611 502
5080 726
7070 860
3654 509
18919271
14 485 955
16 014 142
4697 755
203 728 489
44706 146
9 288 887
114 108 288
8563 117
125 486 130
8557 985
650 631 310
4977 934
7124 240
9018 289
34348 281

82698 670

Percentage ownership
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CENTRAL SPORTSCO LTD

CHIBA BANK

CHUBU ELECTRIC POWER CO INC
CHUGAI PARMACEUTICAL CO
CHUGOKU ELECTRIC POWER CO INC

CHUO MITSUI TRUST & BANKING COMPANY

CITIZEN ELECTRONICS CO LTD
CITIZEN WATCH CO

CMK CORPORATION

COSEL COLTD

COSMO OIL COMPANY

CREDIT SAISON CO

CSK CORP

DAI NIPPON PRINT

DAICEL CHEMICAL INDUSTRIES
DAIDO STEEL CO

DAIEI INC

DAIICHI KOSHO COLTD

DAIICHI PHARMACEUTICAL CO
DAIKIN KOGYO CO

DAINIPPON INK & CHEMICALSINC
DAINIPPON PHARMACEUTICAL CO
DAINIPPON SCREEN

DAITO TRUST CONSTRUCTION
DAIWA BANK HLDGS INC

DAIWA HOUSE IND CO

DAIWA SECURITIES GROUPINC
DDI CORP

DENSO CORPORATION

DENTSU INC

DIDEC COPAL ELECTRONICS CORP
DISCO CORPORATION

DON QUIJOTE COLTD

DOUTOR COFFEE CO LTD

DOWA FIRE & MARINE INSURANCE CO
DOWA MINING CO

DRAKE BEAN MORIN JAPAN INC
DYDO DRINCO INC

EAST JAPAN RAILWAY CO

EBARA CORPORATION

EISAI CO

ENPLAS CORPORATION

EXEDY CORPORATION

EZAKI GLICO CO

FAMILYMART CO

FANUC CO

FAST RETAILING CO

FUJI ELECTRIC CO

FUJI FIRE & MARINE

FUJI HEAVY INDUSTRIES

FUJ PHOTO FILM CO

FUJI SEAL INC

FUJI TELEVISION NETWORK INC
FUJKURA

FUJISAWA PHARMACEUTICAL CO
FUJITSU

FUKUDA DENSHI COMPANY
FUKUOKA BANK OF

FUKUYAMA TRANSPORTING CO
FULLCAST COLTD

FUNAI ELECTRIC COLTD
FURUKAWA ELECTRIC CO

GLORY KOGYO

GUNMA BANK

GUNZE

HACHIJUNI BANK

HAKUTO CO LIMITED

HANKYU CORP

HANSHIN ELECTRIC RAILWAY
HASEGAWA COLTD

HEIWA CORP NV

HINO MOTORSLTD

HIROSE ELECTRIC CO

HISAMITSU PHARMACEUTICAL CO INC
HITACHI

HITACHI CABLE

HITACHI CAPITAL COPORATION
HITACHI CHEMICAL CO

HITACHI HIGH-TECHNOL OGIES CORP
HITACHI KOKI CO

HITACHI MAXELL

HITACHI METALS

HITACHI SOFTWARE ENGINEERING CO
HOGY MEDICAL CO

HOKKAIDO ELECTRIC POWER CO INC
HOKURIKU BANK

HOKURIKU ELECTRIC POWER CO INC
HOKURIKU SEIYAKU COLTD
HONDA MOTOR CO

HONEN CORP

HOSIDEN CORPORATION

Market value (NOK)

3810544
150 408 378
151 448 065

68 714 287
51 059 380
2544 469
6534 317
12 959 821
5090 991
20729 964
8444722
35408 705
46 579 184
151 063 315
11 092 531

7128141

3990 669

8161 806

80974 070
240 348 657
11223518
27124 124
6597 826
20417 620
6476 009
31738113
178 378 856
79 173 506
99 749 324
2410334
6097 692
24100599
11 082 265
11852518
12318571
30937 132
19032192

2874333
298 563 552

17 246 683
132300079

6514 197

4028 255

7034 930

20 854 724
87716 845
33275333
14991 974
4285494
30230593
567 220 900
14 074 651
50 358 248
13 906 024
171 956 295
145984 916
9334739
15162518
7944794
5124 525
34 815 360
40915721
5978 613
14 576 975
7947 531
16 766 396
11169 864
36 067 543
9 050 864
4430579
20999 741
34 463 254
62 763 870
11 333 085
404 180 512
7783284
5136 639
53474 668
22044 287

4551027

4436 123

5097 151

6291778

9918913

25473572
4247 306
28 839 006
16 635 203
560 435 694
547 766

17 184 406

Percentage ownership

HOUSE FOOD INDUSTRIAL CO

HOYA CO

1IDA HOME MAX

INABA SEISAKUSHO CO LTD

INES CORPORATION

INTELLIGENT WAVE INC
INTERNATIONAL TRADING CORPORATION
ISETAN CO

ISHIKAWAJMA-HARIMA HEAVY INDUSTR
1SUZU MOTORS

ITOYOKADO CO

ITOCHU TECHNO SCIENCE CORPORATION
ITOH(C) & CO

JAFCO CO LTD

JAPAN AIR LINES

JAPAN BUSINESS COMPUTER CO
JAPAN CASH MACHINE CO LTD
JAPAN CBM CORPORATION

JAPAN ENERGY CORP

JAPAN RADIO CO

JAPAN REAL ESTATE INVESTMENT CO
JAPAN SECURITIES FINANCE CO LTD
JAPAN TELECOM CO LTD

JAPAN TOBACCO INC

JASTEC COLTD

JGC CORP

JOYO BANK

JSAT CORP

JSR CORPORATION

K K.DAVINCI ADVISORS

KAJMA CORP

KAKIYASU HONTEN CO LTD
KANDENKO CO

KANEBO

KANEKA CORPORATION
KANEMATSU ELECTRONICS LIMITED
KANSAI ELECTRIC POWER CO

KAO CORP

KATOKICHI

KAWASAKI HEAVY INDUSTRIES
KAWASAKI KISEN KAISHA
KAWASAKI STEEL CORP

KEIHIN ELECTRIC EXPRESS RAILWAY CO
KEIO ELECTRIC RAILWAY CO LTD
KEIYO CO

KENWOOD CORP

KEYENCE

KIKKOMAN CORP

KINDEN CORPORATION

KINKI NIPPON RAILWAY CO
KINTETSU WORLD EXPRESS INC
KIRIN BEVERAGE CORP

KIRIN BREWERY CO

KISSEI PHARMACEUTICAL CO

KOA CORPORATION

KOBAYASHI PHARMACEUTICALS COMPANY LIMITED

KOBE STEEL

KOITO MANUFACTURING CO
KOKUSAI SECURITIESCO LTD
KOKUYO CO

KOMATSU

KONAMI COMPANY LIMITED
KONAMI SPORTS CORPORATION
KONICA CORPORATION

KOSE CORPORATION

KOYO SEIKO LTD

KUBOTA

KURARAY CO

KURITA WATER INDUSTRIES
KYOCERA CORP

KYOTO KIMONO YUZEN COLTD
KYOWA EXEO CORPORATION
KYOWA HAKKO KOGYO CO
KYUSHU ELECTRIC POWER CO INC
KYUSHU MATSUSHITA ELECTRIC CO
LAWSON INC

LINTEC CORP

LION CORP

MABUCHI MOTOR

MACNICA INC

MAKITA CORP

MANDOM CORPORATION
MARUBENI CORP

MARUI CO

MARUICHI STEEL TUBE
MATSUDA SANGYO CO LTD
MATSUI SECURITIESCOLTD
MATSUMOTOKIYOSHI CO
MATSUSHITA COMMUNICAT INDUSTR CO
MATSUSHITA ELEC IND
MATSUSHITA ELECTRIC WORKS

Market value (NOK)

8975447
178 065 553
5706 236
5860 108
8632 690
23282098
7387 036
22518 005
32515278
3636 442
349234213
12945312
84209 201
35 547 288
17 105293
3700704
2143431
1073084
11710033
29027 206
22873875
12 462 629
61698 382
65098 513
4794 456
47251162
14 806 101
9139558
39 762 909
962 423
99573 196
2778522
5041033
7363 768
21161 456
1623998
131 563 935
229009 070
33197 795
17 804 441
7245715
31629 641
46 388 392
58 399 263
3176138
7528 015
198 781 146
12809 671
11 704 490
70 766 082
13 040 849
20503 576
68 613 754
20816 126
4039 122
16 659 156
10589 454
9343 636

6 449 456
16 335793
43 394 765
136 836 050
19256 116
43 055 868
27929 758
10117 653
125432613
72919 162
16 367 890
175539 630
12 244 659
5331204
20091 862
85574 536
6017 211

9881957
3859 819
48119 293
5830243
20140521
376 226 864
37 807 609

Percentage ownership

0.427

0.271
0.279
0.069
0.049
0.258
0.086
0.425
0.315
0.062

0.110
0.276
0.427
0.074

0.157
0.073
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MATSUSHITA-KOTOBUKI ELECTRON
MAZDA MOTOR CORP

MEGACHIPS CORP
MEGANETOPCOLTD

MENJI DAIRIES CORPORATION

MENJI SEIKA KAISHA

MEITEC

MILBON COLTD

MIMASU SEMICONDUCTOR INDUSTRY
MINEBEA CO

MINISTOP COMPANY LIMITED
MINOLTA CO

MISUMI CORP

MITSUBISHI CHEMICAL

MITSUBISHI CORP

MITSUBISHI ELECTRIC CORP
MITSUBISHI ESTATE CO

MITSUBISHI GAS CHEMICAL CO INC
MITSUBISHI HVY IND

MITSUBISHI MATERIAL CO
MITSUBISHI MOTOR CORP
MITSUBISHI PHARMA CORPORATION
MITSUBISHI RAYON CO

MITSUBISHI TOKY O FINANCIAL GROUP
MITSUBISHI WAREHOUSE & TRANSP CO
MITSUI & CO

MITSUI CHEMICALSINC

MITSUI ENGINEERING & SHIPBUILDING
MITSUI FUDOSAN CO LTD

MITSUI MINING & SMELTING CO
MITSUI O.SK. LINES

MITSUI REAL ESTATES SALES CO
MITSUI SUMITOMO INSCO LTD
MITSUI WAREHOUSE CO

MITSUKOSHI

MITSUMI ELECTRIC CO LIMITED
MITTA COLTD

MIZUHO HOLDINGS INC

MOCHIDA PHARMACEUTICAL

MORI SEIKI CO

MOSHI MOSHI HOTLINE INC

MURATA MANUFACTURING CO

N G K INSULATORS

NAGOYA RAILROAD CO

NAMCO LIMITED

NATIONAL HOUSE INDUSTRIAL CO
NEC CORP

NET ONE SYSTEMS COMPANY LIMITED
NGK SPARK PLUG CO

NICHIDO FIRE & MARINE INSURANCE CO
NICHII GAKKAN CO

NICHIMEN CORP

NICHIREI CORP

NICICHON CORP

NIDEC COPAL CORPORATION

NIDEC CORPORATION

NIKKO CORDIAL CORPORATION
NIKON

NINTENDO CO

NIPPON CERAMIC COMPANY LIMITED
NIPPON CHEMI-CON CORPORATION
NIPPON COMSY S CORP

NIPPON ELECTRIC GLASS

NIPPON EXPRESS CO

NIPPON FIRE & MARINE INSURANCE CO
NIPPON KANZAI COMPANY LIMITED
NIPPON KAYAKU CO

NIPPON MEAT PACKERS INC

NIPPON MITSUBISHI OIL CORP
NIPPON OIL & FATS

NIPPON PAINT COMPANY

NIPPON SANSO KK

NIPPON SEIKO KK

NIPPON SHEET GLASS

NIPPON SHOKUBAI KAGAKU KOGYO
NIPPON STEEL CORP

NIPPON SYSTEMWARE CO

NIPPON TEL & TEL CORP

NIPPON TELEVISION NETWORK CORP
NIPPON THOMPSON CO

NIPPON UNIPAC HOLDING

NIPPON YUSEN KK

NISHIMATSU CONSTRUCTION CO
NISHIMATSUYA CHAIN CO

NISSAN CHEMICAL INDUSTRIES
NISSAN FIRE & MARINE INSURANCE CO
NISSAN MOTOR CO

NISSHIN SEIFUN GROUPINC
NISSHINBO INDUSTRIES INC

NISSIN FOOD PRODUCTS CO

NISSIN HEALTHCARE FOOD SERVICE CO

Market value (NOK)

4 886 366
21845616
8803672
9439413
7117670
14 730 957
30221 560
7483121
5867 404
32275202
7 206 364
3277287
76 639 302
61921 143
339 477 836
61275 444
127 651 530
6712 800
161 681 239
20090 220
9 556 336
24 983 840
16 079 499
176 737 406
11495143
298 248 676
24748 008
18 807 720
141321379
45 436 363
47 986 581
3362970
88 427 832
2038381
14 279 687
28852248
6 606 449
163 301 747
12983773
24 390 085
10676 094
364 019 509
112170714
27 567 866
18221219
4598 933
337725041
13534003
16 990 867
64704 797
76 602 894
3247312
6970 258
16 664 562
21582136
82 967 626
238 090 252
41017 144
520 973 906
4219110
25191477
4029 815
11796 879
36 940 998
23584 314
15128916
6 659 625
22 925 544
73 500 804
5979 982
5321 622

7 656 950
58 123670
13741 365
7012 004
98 560 883
4617 616
124 750 369
20647779
8247 283
141 965 366
36 007 182
28 757 292
5987 031
16 684 683
3774958
269922 123
25680 798
7450271
26 630012
2581425

THE GOVERNMENT PETROLEUM FUND :

Percentage ownership

0.130
0.142

0.118
0.386
0.823
0.097
0.174
0.479
0.259
0.278
0.473
0.143
0.193
0.071
0.223

NITORI COLTD

NITTO BOSEKI CO

NITTO DENKO CORP

NKK CORP

NOK CORP

NOMURA HOLDINGS INC
NOMURA RESEARCH INSTITUTE
NORITAKE CO

NORITSU KOKI COMPANY
NORITZ CORP

NTN CORP

NTT DATA CORPORATION

NTT DOCOMO INC

OBAYASHI CORP

OBIC

ODAKYU ELECTRIC RAILWAY CO
OFFICE BUILDING FUND OF JAPAN INC
OJl PAPER CO

OKI ELECTRIC INDUSTRY CO
OKUMURA CORP

OLYMPUS OPTICAL CO
OMRON CORP

ONO PHARMACEUTICAL CO
ONWARD KASHIYAMA CO
ORACLE CORPORATION JAPAN
ORIENT CORP

ORIENTAL LAND COLTD
ORIGIN TOSHU CO

ORIX CORP

OSAKA GASCO

OTSUKA KAGU LTD

OYO CORPORATION

OZEKI

PAINTHOUSE COLTD

PALTEK CORPORATION
PARCO

PARISMIKI INC

PARK 24 COLTD

PIONEER ELECTRONIC CORP
PLENUSCOLTD

PROMISE CO

QSAICOLTD

RAKUTEN INC

RECRM RESEARCH CO LTD
RELO HOLDINGSINC

RICOH COMPANY

ROCK FIELD COLTD

ROHM CO

ROLAND CORPORATION
RYOHIN KEIKAKU CO LTD
SAIZERIYA COMPANY

SANIX INCORPORATED
SANKEN ELECTRIC CO
SANKYO COLTD

SANKYO CO LTD, GUNMA
SANRIO CO

SANYO CHEMICAL INDUSTRIES
SANYO ELECTRIC CO

SANYO SHINPAN FINANCE COLTD
SAPPORO BREWERIES

SATO CORP

SECOM CO

SEGA CORPORATION

SEIBU RAILWAY CO

SEINO TRANSPORTATION CO
SEIYO FOOD SYSTEMSINC
SEIYU

SEKISUI CHEMICAL CO
SEKISUI HOUSE
SERVICEWARE CORPORATION
SEVEN-ELEVEN JAPAN
SHARP CORP

SHIKOKU ELECTRIC POWER CO
SHIMA SEIKI

SHIMACHU CO

SHIMAMURA CO

SHIMANO INDUSTRIAL CO
SHIMIZU CONSTRUCTION CO
SHIN-ETSU CHEMICAL CO
SHINKO SECURITIES
SHINMAYWA INDUSTRIES
SHIONOGI & CO

SHISEIDO COMPANY
SHIZUOKA BANK

SHOHKOH FUND

SHOWA DENKO KK

SHOWA SHELL SEKIYUU

SKY PERFECT COMMUNICATIONS INC
SKYLARK CO

SMC CORP

SNOW BRAND MILK PRODUCTS CO

ANNUAL REPORT 2001

Market value (NOK)

23167125
7733325
108 264 016
48 816 442
17577 984
547 273 028
18 763 878
5350 776
16 418 807
8148871
7167218
65 409 283
1041907 435
22 250 623
25088 822
27 306 575
15311983
129322 201
30634 232
21000 836
59212 289
32695539
32896 058
16 615 972
37941197
9377 580
67 395 789
8759872
205 440 770
54 279 865
32 228 460
4136 987
7610139
1061 861
2489 850
5709 657
22882977
11 427 527
54 608 223
13755737
105 776 828
2058173
13234 251
9143117
2837 651
224594 916
10683 794
301 735 995
8662 501
34820 493
8520 345
90810038
7521719
108 623 444
43144 562
5914 454
4680 030
106 752 732
10 258 906
15327 792
11238 643
131941 472
72 443 597
32842 336
18 823 050
11185125
41 495 310
20635 659
52 466 845
11732070
166 834 507
268 262 948
53198 329
21078 443
17 640 193
26 664 230
14704 130
27043 369
321078819
6676 597
4200 633
92 285 256
62986 220
35913287
5437 691
12 033875
10 526 629
7 038 694
19873 961
159217 251
5420513

Percentage ownership

0.229

0.372
0.279
0.143
0.107
0.113
0.236
0.067
0.276
0.171
0.182
0.071
0.067
0.110
0.059

0.114
0.243
0.113
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SOFTBANK CORPORATION

SOGO MEDICAL COMPANY LTD
SONY CORPORATION

SORUN CORPORATION

SPARX ASSET MANAGEMENT CO
STANLEY ELECTRIC CO

STELLA CHEMIFA CORPORATION
SUGI PHARMACY COMPANY LIMITED
SUMIDA ELECTRIC COMPANY LIMITED
SUMITOMO BAKELITE CO
SUMITOMO BANK

SUMITOMO CEMENT CO

SUMITOMO CHEMICAL CO
SUMITOMO CORP

SUMITOMO ELECTRIC INDUSTRIES
SUMITOMO FORESTRY CO
SUMITOMO HEAVY INDUSTRIES
SUMITOMO LEASE COMPANY LIMITED
SUMITOMO METAL INDUSTRIES
SUMITOMO METAL MINING CO
SUMITOMO REAL ESTATE SALE
SUMITOMO REALTY & DEVELOPMENT CO
SUMITOMO SPECIAL METALS COMPANY LIMITED
SUMITOMO TRUST & BANKING CO
SURUGA BANK

SUZUKI MOTOR CO

TAIHEIYO CEMENT CORPORATION
TAISEI CORP

TAISHO PHARMACEUTICAL CO
TAIYO INK MANUFACTURING COMPANY LIMITED
TAIYO YUDEN CO

TAKARA SHUZO CO

TAKASHIMAYA CO

TAKEDA CHEMICAL INDUSTRIES
TAKEFUJ CORPORATION

TANABE SEIYAKU CO

TDK CORPORATION

TEIJIN

TEIKOKU OIL CO

TERUMO CORPORATION

THINE ELECTRONICSINC

THK CO

TOBU RAILWAY CO

TODA CORP

TOHO CO

TOHO TITANIUM

TOHOKU ELECTRIC POWER CO INC
TOKIO MARINE & FIRE INSCO
TOKUYAMA SODA CO

TOKYO BROADCASTING SYSTEM INCORPORATED
TOKYO ELECTRIC POWER CO
TOKYO ELECTRON

TOKYO GASCO

TOKYO OHKA KOGYO

TOKYO SEIMITSU COLTD

TOKYO STYLE CO

TOKYO TOMIN BANK LIMITED
TOKYU CORP

TOMEN CORPORATION

TOMEN ELECTRONICS CORP
TONENGENERAL SEKIYU KK
TOPPAN FORMS

TOPPAN PRINTING CO

TOPRE CORPORATION

TORAY INDUSTRIES INC

TOSHIBA CORP

TOSOH CORP

TOSTEM INAX HOLDING CORPORATION
TOTO

TOWA CORPORATION

TOYAMA CHEMICAL COLTD

TOYO CORPORATION

TOYO SEIKAN KAISHA

TOYOBO CO

TOYODA GOSEI

TOYOTA INDUSTRIES CORPORATION
TOYOTA MOTOR CO

TOYOTA TSUSHO CORP
TOYSRUSJAPAN LIMITED

TRANS COSMOSINC

TREND MICRO INC

TRUSCO NAKAYAMA CORPORATION
TSUBAKI NAKASHIMA COMPANY LIMITED
TSUBAKIMOTO CHAIN CO
TSURUHA COLTD

UBE INDUSTRIES

UFJHLDGS

UMC JAPAN

UNI CHARM

UNION TOOL COMOPANY

UNY CORPORATION

Market value (NOK)

40 652 925
6811348
673 481 642
7204 803
1404317
41772889
2532151
33178017
11614 701
20282 526
228 767 147
6483 401
56 188 080
47094 237
50408 617
16 997 437
2845590
22 643 449
11494 458
18721627
8728 665
47 960 301
4804 243
162 708 334
13934 356
95880 773
14 994 369
84 760 252
54 699 928
13 478 569
23637284
19 827 136
18 198 087
678 545 191
96 019 151
51 157 655
91904 338
42926 181
9834 325
38057 197
5255923
30710634
22 618 949
8894 008
19 893 807
5218283
106 375 716
26290 430
34708 052
6809 432
417 237 376
149 175 836
70478 238
6650 180
5542 672
8538 412
5317516
33385037
2471516
4781 385
26 601 269
20069 141
347 672 355
4136 987
51 545 827
144712 408
12250818
55936 781
17 451 308
4790 555
4208 845
11100811
27151361
15129 395
28 692 415
35501 847
1347 100 568
6844 608
7699 107
4083 948
23336 848
5126 127
6948 700
6159 285
9598 117
15581 965
43254813
56 911 796
14 307 472
7 867 460
20328 105

Percentage ownership

URBAN CORPORATION

USHIO INC

USS COMPANY LIMITED

VENTURE LINK COMPANY LIMITED
VICTOR CO OF JAPAN

WACOAL CORP

WEST JAPAN RAILWAY CO
WORKMAN CO

WORLD CO

YAHOO JAPAN CORPORATION
YAKULT HONSHA CO

YAMADA DENKI CO

YAMAGUCHI BANK

YAMAHA CORP

YAMAICHI ELECTRONICSCO LTD
YAMANOUCHI PHARMACEUTICALS
YAMATO TRANSPORT CO
YAMAZAKI BAKING CO

YASKAWA ELECTRIC CORP
YASUDA FIRE & MARINE INSURANCE CO
YASUDA TRUST & BANKING CO
YOKOGAWA ELECTRIC CORP
YONEKYU CORP

YORK BENIMARU

YOSHINOYA D&C CO

ZEON CORPORATION

ZUKEN INC

Korea

DACOM CORPORATION

HYNIX SEMICONDUCTOR INC

HYUNDAI HEAVY INDUSTRIES CO
HYUNDAI MOTOR COLTD

KIA MOTORS CORPORATION

KOOKMIN BANK

KOREA ELECTRIC POWER CORPORATION
KOREA EXCHANGE BANK

KOREA TELECOM CORP

KOREA TOBACCO & GINSENG CORP

KT FREETEL COLTD

LG ELECTRONICS

LG CHEMICAL

LG CHEMICAL LIMITED

LG HOUSEHOLD & HEALTHCARE LIMITED
LG INVESTMENT SECURITIES COMPANY LIMITED
POHANG IRON & STEEL

SAMSUNG DISPLAY DEVICES COMPANY
SAMSUNG ELECTRO-MECHANICS COMPANY
SAMSUNG ELECTRONICS CO

SAMSUNG FIRE & MARINE INSURANCE
SAMSUNG SECURITIES COMPANY LIMITED
SHINHAN FINANCIAL GROUPLIMITED

SK CORPORATION

SK TELECOM CO LTD

S-OIL CORP

New Zealand

AUCKLAND INTERNATIONAL AIRPORT LTD
BAYCORPHOLDINGS LIMITED

BIL INTERNATIONAL LTD

CARTER HOLT HARVEY LIMITED

CONTACT ENERGY LIMITED

FISHER & PAYKEL APPLIANCES HOLDINGS LIMITED
FISHER & PAYKEL

FLETCHER BUILDING LTD

FLETCHER CHALLENGE FORESTSLTD
INDEPENDENT NEWSPAPERS (NEW ZEALAND)
NATURAL GAS CORPORATION HOLDINGS LIMITED
RUBICON LIMITED

SANFORD LIMITED

SKY CITY ENTERTAINMENT GROUPLTD

SKY NETWORK TELEVISION LTD

TELECOM CORP OF NEW ZEALAND

TOWER LIMITED

TRANZ RAIL HOLDINGS LIMITED

WAREHOUSE GROUPLIMITED

Singapore

BRIERLEY INVESTMENTSLIMITED
CAPITALAND LIMITED
CHARTERED SEMICONDUCTOR
CITY DEVELOPMENTS

CREATIVE TECHNOLOGY

CYCLE & CARRIAGE

DATACRAFT ASIA LIMITED

DBS GROUPHOLDINGS LIMITED
DELGRO CORPORATION LIMITED
ELEC & ELTEK INTERNATIONAL CO
FLEXTRONICS INTERNATIONAL LTD
FRASER & NEAVE LIMITED

HAW PAR BROSINTL

Market value (NOK)

1943597
9831383
19775412
1465910
7693 084
21434313
114 817 153
1911432
15651 770
5025977
31521853
65 605 969
6775214
24362 711
11 625 145
200798 175
103 113 279
11 858 609
62 362 763
50 249 502
2087 998
148 181 454
3683253
8830020
8175425
7807 236
5817 103

1026 992
18419 335
14 586 300
152554 488
26 705 686
391 596 548
38489 577
1060 429
94 546 191
8723723
52377 937
27 325959
779773
10077 429
410 477
11962 188
95 087 963
22139 492
24962 055
826 753 961
28939 898
59970 893
214 930 891
66 942 313
146 518 686

9 668 086

5 966 946
2025932
210750
7905 997
6052 081
3363782
8174 365
5221073
1587681
4010113
1239199
191274
1606 805
6019 169
842943
71570 293
7163 755
666 230
4 857 402

936 030
8596 905
13995271
15707 877
5535 544
3875375
6382 857
274 847 496
4778512
3821132
31728579
12 367 240
3885259

Percentage ownership

0.060
0.038

0.067
0.106

0.071
0.269
0.130

0.030
0.113
0.096
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HOTEL PROPERTIES 210 240 0.008 EQUITY FUTURES CONTRACTS
KEPPEL CORPORATION 11712188 0111
KEPPEL LAND LIMITED 3319824 0.056 Exposurein NOK
MARCO POLO DEVELOPMENT 880094 0.025 N
NATSTEELBROADWAY 17632526 0.742 SWISSMKT IX MARCH2002 315  Contractspurchased 109473 308
NATSTEEL LTD 1349801 0.087
NEPTUNE ORIENT LINES 5645717 0102 T
OVERSEA-CHINESE BANKING CORPORATION LIMITED 47 468 042 0.069 N~ VAR BT R e — T ARG
OUEREEASUNION EIERP IS Yy wilsy DJEURO STOXX 50 MARCH2002 4021  Contractspurchased 1245163 749
PACIFIC CENTURY REGIONAL DEVELOPMENTS LIMITED 5662081 0.066
PARKWAY HOLDINGS 2487556 0074 R
O L STRIESLIMITED SSLLEeL i CAC40 JAN. 2002 325 Contractspurchased 120426978
SEMBCORPLOGISTICS LIMITED 22269 443 0.299
SEMBCORPMARINE LIMITED 2334867 0041 e
SINGAPOREAIRLINES 109 001 122 0.168 FT-SE 100 MARCH?2002 1580  Contractspurchased 1074 777 289
SINGAPORE EXCHANGE 38084896 0632
SINGAPORE LAND 8230129 0144 Italy
SINGAPORE PRESS HOLDINGS LIMITED 113814 001 0.294 n YN TR R — ERET
SINGAPORE TELECOMMUNICATIONSLTD 51 823 953 0.034
ST ASSEMBLY TEST SERVICESLTD 2616 900 0.025 N
ST COMPUTER SYSTEMSAND SERVICESLTD 10492 081 1.039 Jan 00 26 L D
STRAITSTRADING CO 3101312 0104
UNITED INDUSTRIAL CORPORATION 5382743 0110 i
U= X8I 32 AW Lol 825 IBEX 35 JAN. 2002 9  Contractspurchased 59815634
UNITED OVERSEASLAND LTD 3882945 0.078
VENTURE MANUFACTURING(SINGAPORE) LTD 194005 873 1.209 -
AR AT LOILDINEES AL T o OoMX JAN. 2002 347 Contracts purchased 25301 530
WBL CORPORATION LTD 858 809 0.059
WING TAI HOLDINGS LIMITED 155349 0.006 —
Tawen S&PITSEGO MARCH2002 155  Contracts purchased 76 973509
ACER INC 50138 887 0.275 us
ADVANCED SEMICONDUCTOR ENGR 80892 880 0.298 NASDAQ 100 YA R 71 Contatspurchased 100840420
AL I LUERIORSN S USERIRAOIION SlfEr PR (Uil S&P500 MARCH2002 1656  Contractspurchased 4267 309 953
ASUSTEK COMPUTER INC 53142777 0.069
BENQ CORPORATION 9330715 0.053 Augralia
e L HLDC CO XL e SPI 200 MARCH2002 373  Contractspurchased 146 207 980
CHANG HWA BANK 5839 260 0.047
CHIAO TUNG BANK 6524325 0,044 MR
CHINA DEVELOPMENT FINANCIAL HLDGS 19730877 0042 MANEEETE 00 2R 207 Comratspurchased 135426529
CHINA STEEL CORPORATION 18780 524 0.059
CHINA TRUST COMMERCIAL BANK 4597 494 0019 T
NS LYEN Do o8 LEEEN) AL TOPIX MARCH2002 593  Contractspurchased 424499655
ol AL BUECTIREMICING ikes e NIKKEI 225 MARCH2002 2604  Contractspurchased 1821 305404
COMPEQ MANUFACTURING CO LTD 53247 363 0.494
DELTA ELECTRONIC INDUSTRIAL 51828136 0.281
FAR EASTERN TEXTILE 3674212 0.034
FIRST BANK 9369 832 0.044
FORMOSA CHEMICALS & FIBRE CORPORATION 17 409 698 0.073
FORMOSA PLASTICS CORPORATION 26 265 244 0075
HON HAI PRECISION INDUSTRY 124 994 662 0172
HUA NAN FINANCIAL HLDGS CO 8786 252 0.040
INTERNATIONAL COMMERCIAL BANK OF CHINA 8981164 0.045
INVENTEC CORPLTD 7800011 0.067
MACRONIX INTERNATIONAL 13 104 899 0.057
MOSEL VITELIC INC 9563085 0.068
NAN YA PLASTICS CORPORATION 20541 251 0074
PACIFIC ELECTRICAL WIRE & CABLE 4634863 0072
PROMOS TECHNOLOGIES INC 13737 241 0053
QUANTA COMPUTER 33255 282 0.055
REALTEK SEMICONDUCTOR CORPORATION 60 972 887 0.398
RITEK INCORPORATION 8115789 0051
SHIN KONG LIFE INSURANCE COMPANY 5156 501 0.039
SILICONWARE PRECISION INDUSTRIES CO 88984 931 0596
SUNPLUS TECHNOLOGY COMPANY LIMITED 62 083 960 0.420
TAIWAN CEMENT CORP 3048557 0.057
TAIWAN SEMICONDUCTOR MANUFACTURING COMPANY 388076 978 0.103
TATUNG COLTD 7432012 0.065
UNI-PRESIDENT ENTERPRISES CO 8570564 0078
UNITED MICRO ELECTRONICS COPORATIONS LTD 308 111 561 0177
UNITED WORLD CHINESE COMMERCIAL BANK 7287734 0036
VANGUARD INTERNATIONAL
SEMICONDUCTOR CORPORATION 3248396 0.036
VIA TECHNOL OGIES INCORPORATED 19313861 0.056

WINBOND ELECTRONICS CORPORATION 15757 613 0.055
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Europe

Swiss francs

Bonds

SWISS GOVERNMENT

Bank deposits

FORTIS BANK

JPMORGAN CHASE

MERRILL LYNCH

RABOBANK

UNION BANK OF SWITZERLAND
Forward exchange contracts
PURCHASES (MISC. COUNTERPARTIES)
SALES (MISC. COUNTERPARTIES)
Other assets/liabilities (misc. counter parties)

Danish kroner

Bonds

DEN DANSKE BANK

SWEDISH GOVERNMENT
STOREB/ALTFORBINDELSEN A/S

Bank deposits

DANISH GOVERNMENT

FORTIS BANK

SVENSKA HANDEL SBANKEN
JPMORGAN CHASE

Repurchase agreements

REVERSE REPURCHASE (MISC. COUNTERPARTIES)
REPURCHASE (MISC. COUNTERPARTIES)
Forward exchange contracts

PURCHASES (MISC. COUNTERPARTIES)
Other assets/liabilities (misc. counter parties)

Euro

Bonds

ABB INTL FINANCE LTD

ALCAN INC

BELGIAN GOVERNMENT

EUROPEAN INVESTMENT BANK
FINNISH GOVERNMENT

FRENCH GOVERNMENT

GREEK GOVERNMENT

IRISH GOVERNMENT

ITALIAN GOVERNMENT

DUTCH GOVERNMENT

PORTUGUESE GOVERNMENT

SPANISH GOVERNMENT

GERMAN GOVERNMENT

AUSTRIAN GOVERNMENT

DEUTSCHE AUSGLEICHSBANK
ERICSSON LM TELEFON AB

FIAT FINANCE & TRADE

FRANCE TELECOM

FREDDIE MAC

KREDITANSTALT FUR WIEDERAUFBAU
LANDWIRTSCHAFT RENTENBANK
SIEMENS FINANCIERINGSMAT

WORLD BANK

Bank deposits

BARCLAYSBANK

DRESDNER BANK

FORTIS BANK

JPMORGAN CHASE

MERRILL LYNCH

UNION BANK OF SWITZERLAND
Third-party agreements (misc. counter parties)
Repurchase agreements

REVERSE REPURCHASE (MISC. COUNTERPARTIES)
REPURCHASE (MISC. COUNTERPARTIES)
Forward exchange contracts

PURCHASES (MISC. COUNTERPARTIES)
SALES (MISC. COUNTERPARTIES)

Other assets/liabilities (misc. counter parties)

French francs
Bonds
WORLD BANK

Pounds sterling

Bonds

ABBEY NATL TREASURY SERV
BG TRANSCOPLC

EUROPEAN INVESTMENT BANK
FINNISH GOVERNMENT
JAPANESE DEVELOPMENT BANK
GERMAN GOVERNMENT

Value NOK

5205 154 816

10629 193
62 522 949

35006
65 062 332
20930 055

567 689 842
-444 287 110
-24 050 445

3719450417
44 354 839
22597 975

522 918 227
26 870914
1504330
28506 138

705 841 354
-1382277 755

66 261 619
1608 152

205433 493
83726 228
4056 314 294
2028 891 808
2215 442 920
10 634 498 525
5185 021 695
1144187 559
40 146 719 159
7929 375 025
2036 977 553
14 696 673 793
40 906 663 887
5668 208 518
84 424 329
41937 796
81605181
8503 545
3683275567
63 925 539
1316 048 873
245794 144
22673348

39 955 326
853651
287710 850
745 428 782
50 868 471
228 564 301
5 641 009 660

18 405635 177
-30 059 466 794

2202419481
-1015 631 022
-135711 155

19 196 749

70 185581
24904 735
381017 128
368 245 497
204 076 437
311672152

~
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=

]

=
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BRITISH GOVERNMENT 28946 929 456
ERICSSON LM TELEFON AB 66 764 274
EXPORT-IMPORT BANK OF JAPAN 319 023 115
FEDERAL HOME LOAN BANKS 132 444 433
FIAT FINANCE & TRADE 39 478 662
GENERAL ELEC CAP CORP 28572788
GLAXOSMITHKLINE SERV PLC 144 969 344
GUARANTY EXPORT FINANCE CORPORATION 142 692 253
KOBE BY 145 523 299
KREDITANSTALT FUR WIEDERAUFBAU 292 884 000
LEHMAN BROSHOLDINGSPLC 41 447 974
VODAFONE GROUPPLC 14 270 751
WESTDEUTSCHE LANDESBANK GZ 166 715 498
Bank deposits
BANK OF ENGLAND -19 856 265
FORTIS BANK 78389 117
SVENSKA HANDEL SBANKEN 511 218 523
JPMORGAN CHASE 438 124 950
LLOYDS BANK 297 323 947
MERRILL LYNCH 689 758
UNION BANK OF SWITZERLAND 478 450 906
Repurchase agreements
Repurchase agreements (MISC. COUNTERPARTIES) 1023 631 465
REVERSE REPURCHASE (MISC. COUNTERPARTIES) -1522 812 460
Forward exchange contracts
PURCHASES (MISC. COUNTERPARTIES) 476 918 267
SALES (MISC. COUNTERPARTIES) -227 733 850
Other assets/liabilities (misc. counter parties) 161 368 955
Swedish kronor
Bonds
SWEDISH GOVERNMENT 4 307 826 068
EUROPEAN INVESTMENT BANK 13 865 062
INTER-AMERICAN DEVELOPMENT BANK 75 816 089
NORDIC INVESTMENT BANK 87 700 502
WORLD BANK 19 883 287
Bank deposits
FORTIS BANK 38504 918
SVENSKA HANDEL SBANKEN 61 966 756
JPMORGAN CHASE 29 802 530
MERRILL LYNCH 5955
SKANDINAVISKA ENSKILDABANKEN 3081
UNION BANK OF SWITZERLAND 20 147 959
Repurchase agreements
REVERSE REPURCHASE (MISC.COUNTERPARTIES) 1873452 801
REPURCHASE (MISC. COUNTERPARTIES) -1223071 270
Forward exchange contracts
PURCHASE (MISC. COUNTERPARTIES) 95 828 353
Other assetg/liabilities (misc. counter parties) -8 687 512
Turkish lire
Bank deposits
JPMORGAN 1276 234
Other assetg/liabilities (misc. counter parties) -328 024
North America:
Canadian dollars
Bonds
CANADIAN GOVERNMENT 2926 370 399
Bank deposits
JPMORGAN CHASE 103493 875
RABOBANK 19995 142
ROYAL BANK OF CANADA 101 086 750
UNION BANK OF SWITZERLAND 2646 244
Repurchase agreements
REVERSE REPURCHASE (MISC. COUNTERPARTIES) 29 307 949 763
REPURCHASE (MISC. COUNTERPARTIES) -24 654 674 390
Forward exchange contracts
PURCHASES (MISC. COUNTERPARTIES) 1194 375 384
SALES (MISC. COUNTERPARTIES) -634 664 759
Other assets/liabilities (misc. counter parties) -282 696 537
USdoallars
Bonds
CANADA MORTGAGE AND HOUSING CORP 403 049 780
US GOVERNMENT 85 207 263 098
AFRICAN DEVELOPMENT BANK 428 994 822
ASIAN DEVELOPMENT BANK 170 067 145
BELGIAN GOVERNMENT 64 663 242
EUROPEAN INVESTMENT BANK 22680 804
ITALIAN GOVERNMENT 3172623 268
NORDIC INVESTMENT BANK 71876 391
GERMAN GOVERNMENT 94 560 169
EUROPEAN DEVELOPMENT BANK 318 719 020
EUROFIMA 138320 035

EXPORT DEVELOPMENT CORP CANADA 641 928 673
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FEDERAL NATIONAL MORTGAGE ASSOCIATION 4 266 368 156 A 4 ean| .
FORD MOTOR CREDIT CO 46 806 068 g a/OC &
HELABA INTL FINANCE PLC 333298 210 i
INSTITUTO CREDITO OFICIAL 2 620 644 885 Qol:irallan dollars
INTER-AMERICAN DEVELOPMENT BANK 63377577 AUSTRALIAN GOVERNMENT 4544 412 142
UL ILENEE RN YEE ol el gk GERMAN GOVERNMENT 515 847 010
ERAZTAD RIS FEDERAL NATIONAL MORTGAGE ASSOCIATION 8220767
KREDITANSTALT FUR WIEDERAUFBAU 712 209 350 KEW INTERNATL FINANCE 297 441 254
NORDDEUTSCHE LANDESBANK GZ 317 663 400
OESTERREICHISCHE KONTROLLBANK 177 237 287 g:nis(f;;igw pec aSb2sess
TENNESSEE VALLEY AUTHORITY 19 697 269
JPMORGAN CHASE 192 467 414
TYCO CAPITAL CORP 96 376 703 MERRILL LYNCH 66 242 094
\évaiE:ZpiggK CHERIE NATIONAL AUSTRALIA BANK 66 695 247
RESERVE BANK OF AUSTRALIA 88395
ﬁgziYM’\gg [¢:18 ggg ig: gi’g UNION BANK OF SWITZERLAND 30668
Repurchase agreements
gigg:};ﬁ?;:ﬁ;’(\‘ BEEEENEIEY 123 23‘5‘ gig REVERSE REPURCHASE (MISC. COUNTERPARTIES) 529598 772
CITIBANK 36 456 446 REPURCHASE (MISC. COUNTERPARTIES) -529 413 697
FORTIS BANK 1013973 216 I BEE e
NI ST PURCHASES (MISC. COUNTERPARTIES) 503 417 597
ING BANK 178 582 121 SALES (MISC. COUNTERPARTIES) -436 635 436
JPMORGAN CHASE 2305093 683
MERRILL LYNCH 356 041 082
UNION BANK OF SWITZERLAND 454 320 207 g;g%;g:sg dollans
Third-party agreements (misc. counter parties) 4838 805 939 DRESDNER BANK 6947
Repurchase agreements
JPMORGAN CHASE 83958 723
REVERSE REPURCHASE (MISC. COUNTERPARTIES) 52 492 098 438 MERRILL LYNCH 110 194 829
REPURCHASE (MISC. COUNTERPARTIES) -53 969 133 666 UNION BANK OF SWITZERLAND 11493
Forward exchange contracts
Forward exchange contracts
PURCHASES (MISC. COUNTERPARTIES) 2968 906 463 SALES (MISC. COUNTERPARTIES) 56331 469
SALES (MISC. COUNTERPARTIES) -5093 940 891 O ; .
S . . Other assets/liabiliti L it t 24269
Other assets/liabilities (misc. counter parties) -246 024 060 er IR COMAE i)
Py Japanese yen
Brazilian reals B?fds Y
?:;\‘Akodsgf‘,\}s 10564767 JAPANESE GOVERNMENT 53625 207 623
M) G SRR LANDESBK RHEINLAND PFALZ 698 146
WORLD BANK 291 697 388
PURCHASES (MISC. COUNTERPARTIES) 386 776 Bank deposits
Other assets/liabilities (misc. counter parties) 755 652 ABN AMRO 1710 958 268
BANK OF JAPAN 5674 222 391
M exican pesos DEUTSCHE BANK 7985478
Bank d ‘? SVENSKA HANDELSBANKEN 684 384 424
J;’:w o:ngs 6336 733 ING BANK 1710998190
. . . JPMORGAN CHASE 252 782 808
Other assets/liabilities (misc. counter parties) -222 537 MERRILL LYNCH 304516 298
UNION BANK OF SWITZERLAND 140 715 732
Third-party agreements (misc. counter parties)
Repurchase agreements
REVERSE REPURCHASE (MISC. COUNTERPARTIES) 7030 333 746
REPURCHASE (MISC. COUNTERPARTIES) -5678 534 032
Forward exchange contracts
PURCHASES (MISC. COUNTERPARTIES) 1388 810 246
SALES (MISC. COUNTERPARTIES) -1714 234732
Other assets/liabilities (misc. counter parties) 95712824

New Zealand dollars

NEW ZEALAND GOVERNMENT 70923 563
Bank deposits

JPMORGAN CHASE 9 023 000
RESERVE BANK OF NEW ZEALAND 77823
Forward exchange contracts

PURCHASES (MISC. COUNTERPARTIES) 200 579 958
SALES (MISC. COUNTERPARTIES) -54 867 006
Repurchase agreements

REPURCHASE (MISC. COUNTERPARTIES) -73311383
Other assets/liabilities (misc. counter parties) -1152 929

Singaporedollars

Bank deposits

DRESDNER BANK 3121
JPMORGAN CHASE 62303 194
Forward exchange contracts

PURCHASES (MISC. COUNTERPARTIES) 12732 288
Korean won

Bank deposits

JPMORGAN CHASE 808 161

Taiwan dollars
Bank deposits
JPMORGAN CHASE 30 940 792
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INTEREST RATE FUTURES

Switzerland
EUREX SWISS 10-year

UK

GILTS 15-year

10-year swap futures

EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
EUR 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits
GBP 3-month time deposits

Germany
EURO-BOBL
EURO-BUND
EURO-SCHATZ

Canada

CANADIAN GOV'T 10-year
BANK ACCEPT FUTURES
BANK ACCEPT FUTURES
BANK ACCEPT FUTURES
BANK ACCEPT FUTURES

us

USGOV'T 10-year
USGOV'T 5-year
USGOV'T 2-year

USD LONG BOND

USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits
USD 3-month time deposits

Australia

AUSTRALIAN GOV'T 10-year

SFE 3-year 6% bond
AUD 90 DAY BILL
AUD 90 DAY BILL
AUD 90 DAY BILL
AUD 90 DAY BILL

Japan

JAPANESE GOV'T 10-YEAR

JPY 3-month time deposits
JPY 3-month time deposits
JPY 3-month time deposits
JPY 3-month time deposits

Singapore
JPY 3-month time deposits
JPY 3-month time deposits

MAR. 2002

MAR. 2002
MAR. 2002
DEC. 2002
DEC. 2003
JUNE 2002
JUNE 2003
JUNE 2004
MAR. 2002
MAR. 2003
SEPT. 2002
DEC. 2002
JUNE 2002
JUNE 2003
MAR. 2002
MAR .2003
SEPT. 2002
SEPT. 2003

MAR. 2002
MAR. 2002
MAR. 2002

MAR. 2002
DEC. 2002
JUN. 2002
SEPT. 2002
DEC.2002

MAR. 2002
MAR. 2002
MAR. 2002
MAR. 2002
MAR. 2002
JUNE 2002
SEPT. 2002
DEC. 2002
MAR. 2003
JUNE 2003
SEPT. 2003
DEC. 2003
MAR. 2004
JUNE 2004
SEPT. 2004

MAR. 2002
MAR. 2002
MAR. 2002
JUN. 2002
SEPT. 2002
DEC.2002

MAR. 2002
MAR. 2002
JUN. 2002

SEPT. 2002
DEC. 2002

MAR. 2002
SEPT. 2002

144

-352
25
599
£325)

-200
150
63

-129
-3
-200

-180

-10

112
2174
-205

477
73
246
-657
143

-755
-1241

1274

496

116
247
113

79

91
36
22
-104
-50

675
-675

Contracts purchased

Contracts sold
Contracts purchased
Contracts purchased
Contracts sold
Contracts sold
Contracts purchased
Contracts sold
Contracts purchased
Contracts purchased
Contracts purchased
Contracts sold
Contracts sold
Contracts sold
Contracts sold
Contracts sold
Contracts purchased
Contracts sold

Contracts purchased
Contracts purchased
Contracts sold

Contracts purchased
Contracts purchased
Contracts purchased
Contracts sold

Contracts purchased

Contracts sold
Contracts sold
Contracts purchased
Contracts sold
Contracts purchased
Contracts sold
Contracts purchased
Contracts purchased
Contracts sold
Contracts purchased
Contracts purchased
Contracts sold
Contracts sold
Contracts sold
Contracts sold

Contracts purchased
Contracts purchased
Contracts purchased
Contracts purchased
Contracts purchased
Contracts purchased

Contracts purchased
Contracts purchased
Contracts purchased
Contracts sold
Contracts sold

Contracts purchased
Contracts sold

Exposurein NOK

92844 519

-518 405 143
21023935
4671 622 670
-2 565 114 706
-808 623 060
3538 863 700
-1577 993 051
679 393 116
497 923 144
442 876 059
-1178211 998
-4 674 441
-1285972 324
-2 652 727 437
-1158 050 631
1722986 360
-64 279 035

95 089 909
1854 065 790
-170 056 733

277298 283
99 171 755
338272887
-4109 030 789
195633 920

-711 992 577
-1177 960 707
131210970
-1821326

268 027 509

-2 881 465 767
2630982 238
3248 166 837
-434760 134
11 285 908 967
2866 821 482
-17 680 957
-1140 060 142
-5 309 556 297
-26 495 873

226 292 780
2803 790
527 167 027
1122310460
513132 634
358 389 135

860 797 078
61494 304
37591 145

-177 668 006

-85 404 478

4617 649 701
-4 617 822 932

INTEREST RATE SWAPS

Canadian dollars
Purchased
Sold

Danish kroner
Purchased
Sold

Euro
Purchased
Sold

Pounds sterling
Purchased
Sold

Swedish kroner
Purchased
Sold

USdollars
Purchased
Sold

Japanese yen
Purchased
Sold

Exposurein NOK
3654 552 820
-3631 014 515

1722 645 055
-1723 471215

5612 523 205
-5 725 810 836

4494 483 193
-4 513 094 565

1165447 142
-1173 495918

40917 945 199
-40810 152 132

6280 415 429
-6 297 584 958



53



