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2006 30
9,414,497,006 100.00
9,414,497,006 100.00
14,977,104 0.15
14,977,104 0.15
14,977,104 0.15
9,414,497,006 100.00




2006 30

116,959,540 1.18
376,577,994 3.80
2,183,692,559 22.05
764,474,672 7.73
777,662,765 7.85
68,450,932 0.69
864,034,132 8.73
864,219,728 8.73
1,131,855,726 11.44
724,542,210 7.33
700,909,459 7.08
51,061,748 0.52
12,891,899 0.13
368,214,672 3.72
198,418,210 2.00
14,043,155 0.14
155,048,145 1.57
9,373,057,546 94.69
548,212,558 5.54
548,212,558 5.54
22,872,423 0.23
9,898,397,681 100.00
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2005

12 30

3,973,318,306

1.7020

6,762,692,263

1.7579

6,984,696,250

100.00

2005 12 30

100.00




2005 12 30

23.23 23.51

1 | ENI SPA 90,935 .29%
2,112,420.05 2,137,881.85
213.60 214.00

2 | TOTAL SA 8,810 .78%
1,881,816.00 1,885,340.00
ROCHE HLDGS 198.10 198.70

3 12,852 .28%
GENUSSCHEIN 2,545,981.20 2,553,692.40
68.95 75.30

4 | SANOFI-AVENTIS 21,700 .27%
1,496,215.00 1,634,010.00
BANCO BILBAO VIZ 15.05 15.11

5 96,372 .92%
ARGENTARIA SA 1,450,398.60 1,456,180.92
ROYAL BANK OF 16.78 17.69

6 55,860 .88%
SCOTLAND GRP PLC 937,330.80 988,163.40
ING GROEP NV CVA 27.71 29.71

7 44,900 .67%
(NLGL) 1,244,179.00 1,333,979.00
3.06 3.30

8 | TESCO PLC 270,740 .61%
830,359.58 893,442.00
NOVARTIS AG 69.30 69.10

9 29,266 .60%
(REG) 2,028,133.80 2,022,280.60
VODAFONE GROUP 1.26 1.26

10 692,208 .55%
PLC 875,643.12 873,566.49
CREDIT SUISSE 65.20 67.70

11 28,281 .46%
GRP (REG) 1,843,921.20 1,914,623.70
BANCA INTESA 3.95 4.22

12 274,400 .32%
SPA-RNC 1,084,977.60 1,158,242.40
UNICREDITO 5.30 5.87

13 189,200 .22%
ITALIANO ORD 1,003,327.60 1,111,171.60
80.60 88.34

14| E.ON AG 12,030 -13%
969,618.00 1,062,730.20
BRITISH AMERICAN 12.74 13.11

15 47,270 .81%
TABACCO ORD 602,219.80 619,709.70
3.45 3.88

16 | BAE SYSTEMS PLC 152,480 .73%
526,056.00 591,622.40




ALLIED IRISH 18.13 18.38
17 46,130 .70%
BANKS PLC 836,336.90 847,869.40
RODAMCO EUROPE 66.10 69.20
18 11,950 .66%
NV 789,895.00 826,940.00
7.03 7.09
19| AVIVA PLC 79,193 .64%
557,122.75 561,874.33
TURKIYE GARANTI 4.52 4.90
20 254,000 .56%
BANKASI 1,148,080.00 1,244,600.00
25.42 26.57
21| RIO TINTO PLC 20,000 .55%
508,557.84 531,400.00
POLSKI KONCERN
36.00 38.60
22 | NAFTOWY ORLEN 22,320 .46%
803,520.00 861,552.00
GDR
123.90 129.10
23| ALLIANZ AG 5,600 .45%
693,840.00 722,960.00
64.90 67.05
24| CNP ASSURANCES 10,760 L44%
698,324.00 721,458.00
RICHEMONT CORP 52.80 57.45
25 18,744 .38%
FIN A UNIT (BR) 989,683.20 1,076,842.80
26.81 28.37
26| ASTRAZENECA PLC 16,620 .38%
445,582.20 471,509.40
12.58 12.76
27| TELEFONICA SA 53,712 .37%
675,696.96 685,365.12
25.70 24.86
28 | ALPHA BANK AE 27,048 .35%
695,133.60 672,413.28
33.69 35.78
29 | BAYER AG 18,470 .32%
622,254.30 660,856.60
152.62 154.62
30| SAP AG 4,000 .24%
610,480.00 618,480.00
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2005 12 30
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95.

36
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2006
1998 11 30 2,270 2,270 0.8975 0.8975
1999 11 30 2,298 2,298 0.8180 0.8180
2000 11 30 3,197 3,197 0.8206 0.8206
2001 11 30 3,044 3,044 0.7799 0.7799
2002 12 3,113 3,113 0.7161 0.7161
2003 12 3,798 3,798 0.8281 0.8281
2004 11 30 4,690 4,690 0.9722 0.9722
2005 11 30 6,478 6,478 1.2568 1.2568
2005 5,439 1.0889
2005 5,833 1.1593
2005 5,803 1.1563
2005 6,067 1.2055
2005 10 6,044 1.1693
2005 11 6,478 1.2568
2005 12 6,984 1.2976
2006 7,759 1.3685
2006 8,034 1.3618
2006 8,873 1.4229
2006 9,547 1.4390
2006 9,260 1.3681
2006 9,414 1.3711
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16 11 30

17 11 30

39,241,154

76,654,223

4,690,165,940

6,478,736,132

4,729,407,094

6,555,390,355

4,729,407,094

6,555,390,355

1,759,002 27,825,850
2,306,263 3,078,237
32,979,509 44,019,516
2,196,380 1,730,620
39,241,154 76,654,223
39,241,154 76,654,223

4,824,243,541

5,155,120,214

134,077,601

1,323,615,918

(498,164,563)

(1,485,805,202)

134,077,601

1,323,615,918

4,690,165,940

6,478,736,132

4,729,407,094

6,555,390,355

57 —




15 12 16 12
16 11 30 17 11 30
2,783,268 2,321,133

755,249,579

1,503,022,537

13,758

758,019,089

1,505,343,670

4,430,533 5,668,130
63,356,469 81,055,400
4,219,429 4,197,161
72,006,431 90,920,691

686,012,658

1,414,422,979

686,012,658

1,414,422,979

686,012,658

1,414,422,979

83,685,056 250,889,426
788,532,388 134,077,601
228,920,244 294,159,966

(228,920, 244)

(15,127,919)

)

(279,032,047)

176,793,059

(176,793,059)

134,077,601

1,323,615,918
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16 11 30 17 11 30
110,185,471 35,782,962
24,524,862 16,178,502
4,601,562,810 6,416,079,774
6,672
46,496,877
4,796,023 9,862,519

4,741,069,166

6,524,407,306

4,741,069,166

6,524,407,306

2,018
50,957,160 45,534,806
50,959,178 45,534,806
50,959,178 45,534,806

3,624,268,558

3,810,797,090

1,065,841,430

2,668,075,410

1,065,841,430

2,668,075,410

4,690,109,988

6,478,872,500

4,741,069,166

6,524,407,306
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16 11 30 17 11 30
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17 5 31

18 5 31

487,477

45,266,437

107,923,451

5,175,230,192

9,260,317,334

5,220,984,106

9,368,240,785

5,220,984,106

9,368,240,785

3,174,119 38,433,199
2,589,893 4,286,904
37,035,884 61,303,348
2,466,541 3,900,000
45,266,437 107,923,451
45,266,437 107,923,451

4,902,439,089

6,768,754,931

273,278,580

2,491,562,403

(406,304,910)

(1,303,059,327)

273,278,580

2,491,562,403

9,260,317,334

5,175,717,669

9,260,317,334

5,220,984,106

9,368,240,785
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16 12 17 12
17 31 18 31
1,888,646 1,585,442
439,362,184 633,303,979
441,250,830 634,889,421
2,589,893 4,286,904
37,035,884 61,303,348
2,466,541 3,900,000
42,092,318 69,490,252
399,158,512
565,399,169
399,158,512
565,399,169
399,158,512
565,399,169
56,975,770
69,482,850

134,077,601

1,323,615,918

65,173,439 886,545,299
(22,458,979) )
) (886,545,299)
(42,714,460) )
214,515,133

()

(214,515,133)

273,278,580

2,491,562,403
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17 5 31 18 5 31
() ()
58,336,649 814,775,123
3,015,842 21,065,404

5,108,192,009

8,622,990,138

946,110
1,925,238 192,500,040
11,204,722 17,397,461

5,182,674,460

9,669,674,276

5,182,674,460

9,669,674,276

481,132
7,378,036 235,017,931
7,378,036 235,499,063
7,378,036 235,499,063

3,653,533,493

5,054,417,961

1,521,762,931

4,379,757,252

1,521,762,931

4,379,757,252

9,434,175,213

5,175,296,424

9,434,175,213

5,182,674,460

9,669,674,276
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16 11 30

17 11 30

39,241,154

76,654,223

4,690,165,940

6,478,736,132

4,729,407,094

6,555,390,355

4,729,407,094

6,555,390,355

1,759,002 27,825,850
2,306,263 3,078,237
32,979,509 44,019,516
2,196,380 1,730,620
39,241,154 76,654,223
39,241,154 76,654,223

4,824,243,541

5,155,120,214

134,077,601

1,323,615,918

(498,164,563)

(1,485,805,202)

134,077,601

1,323,615,918

4,690,165,940

6,478,736,132

4,729,407,094

6,555,390, 355
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15 12 16 12
16 11 30 17 11 30
2,783,268 2,321,133

755,249,579

1,503,022,537

13,758

758,019,089

1,505,343,670

4,430,533 5,668,130
63,356,469 81,055,400
4,219,429 4,197,161
72,006,431 90,920,691

686,012,658

1,414,422,979

686,012,658

1,414,422,979

686,012,658

1,414,422,979

83,685,056 250,889,426
788,532,388 134,077,601
228,920,244 294,159,966

(228,920, 244)

(15,127,919)

()

(279,032,047)

176,793,059

(176,793,059)

134,077,601

1,323,615,918
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16 11 30

17 11 30

4,586,765,570
1,636,877,582
1,399,399,611

4,824,243,541
2,473,412,047
2,142,535,374

134,077,601

15 12 16 12
16 11 30 17 11 30
0.30
3,103,618 2,129,034
448,305,644 1,161,404,519
38,102,821 250,811,461
46,755,301 322,271,649
536,267,384 0.1111 1,736,616,663 0.336872
16 11 30

4,690,165,940

712,443,810

4,690,165,940

712,443,810
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11 30

6,478,736,132

1,381,750,413

6,478,736,132

1,381,750,413

15 12 16 12

16 11 30 17 11 30

16 11 30 17 11 30
0.9722 1.2568
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3,810,797,090

6,478,736,132
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16 11 30 17 11 30
110,185,471 35,782,962
24,524,862 16,178,502
4,601,562,810 6,416,079,774
6,672
46,496,877
4,796,023 9,862,519

4,741,069,166

6,524,407,306

4,741,069,166

6,524,407,306

2,018
50,957,160 45,534,806
50,959,178 45,534,806
50,959,178 45,534,806

3,624,268,558

3,810,797,090

1,065,841,430

2,668,075,410

1,065,841,430

2,668,075,410

4,690,109,988

6,478,872,500

4,741,069,166

6,524,407,306

— 24 —




15 12 16 12
16 11 30 17 11 30
(
12
133 60
61

_ 25 —




15 12

16 11 30

16 12
17 11 30

3,503,460,083
650,564,156

529,755,681

3,624,268,558
858,795,881

672,267,349

3,624,268,558

3,624,268,558

3,810,797,090

3,810,797,090

16 11 30
4,601,562,810 587,555,701
4,601,562,810 587,555,701

15 26
16 11 30

17 11 30
6,416,079,774 952,173,698
6,416,079,774 952,173,698
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2,018
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MOL MAGYAR OLAJ-ES GZ-SP GDR 6,638 97.750 648,864.500
POLSKI KONCERN NAFTOWY ORLEN 22,320 36.000 803,520.000
GDR
MOBILE TELESYSTEMS SPON ADR 16,200 35.910 581,742.000
KAZAKHGOLD-REG S GDR W/1 3,600 16.700 60,120.000
48,758 2,094,246 .500
(250,639,421)
BAE SYSTEMS PLC 152,480 3.450 526,056.000
INCHCAPE PLC 12,480 24.210 302,140.800
ROYAL BANK OF SCOTLAND GRP PLC 55,860 16.780 937,330.800
STANDARD CHARTERED PLC 13,150 12.720 167,268.000
TESCO PLC 270,740 3.067 830,359.580
WOLSELEY PLC 27,360 12.260 335,433.600
BRIT INSURANCE HOLDINGS PLC 180,000 0.820 147,600.000
ENTERPRISE INNS PLC 38,200 8.775 335,205.000
BRITISH AMERICAN TABACCO ORD 47,270 12.740 602,219.800
ASTRAZENECA PLC 16,620 26.810 445,582.200
AVIVA PLC 79,193 7.035 557,122.750
VODAFONE GROUP PLC 692,208 1.265 875,643.120
MAN GROUP PLC 13,200 18.090 238,788.000
XSTRATA PLC 61,327 13.380 820,555.260
ITV PLC ORD 134,220 1.090 146,299.800
CATLIN GROUP LTD 15,500 4.900 75,950.000
BRITISH ENERGY GROUP PLC 64,300 4.750 305,425.000
DSG INTERNATIONAL PLC 148,170 1.545 228,922.650
SHIRE PLC 39,800 7.215 287,157.000
2,062,078 8,165,059.360
(1,678,899,506)
BALOISE HOLDING REGISTERED 7,641 70.100 535,634.100
CREDIT SUISSE GRP (REG) 28,281 65.200 1,843,921.200
NOVARTIS AG (REG) 29,266 69.300 2,028,133.800
RICHEMONT CORP FIN A UNIT (BR) 18,744 52.800 989,683.200
ROCHE HLDGS GENUSSCHEIN 12,852 198.100 2,545,981.200
SGS SA 634 1,080.000 684,720.000
SYNGENTA AG 2,742 146.000 400,332.000
100,160 9,028,405.500

(822,397,457)
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TURKIYE GARANTI BANKASI 254,000 4.520 1,148,080.000
254,000 1,148,080.000

(101,306,579)

DAMPSK IBSSELSKABET TORM AS 3,800 290.000 1,102,000.000
3,800 1,102,000.000

(20,827,800)

ERICSSON(LM)TELE CO CL B 209,690 26.600 5,577,754.000
SKANSKA AB-B SHS 47,400 119.500 5,664,300.000
ALFA LAVAL AB 19,000 161.000 3,059,000.000
276,090 14,301,054.000

(211,512,589)

JD GROUP LTD 36,600 72.500 2,653,500.000
FIRSTRAND LTD 204,300 16.030 3,274,929.000
MTN GROUP LTD 44,710 55.800 2,494,818.000
285,610 8,423,247 .000

(156,166,999)

ALLIED IRISH BANKS PLC 46,130 18.130 836,336.900
BANCA INTESA SPA-RNC 274,400 3.954 1,084,977.600
UNICREDITO ITALIANO ORD 189,200 5.303 1,003,327.600
ALPHA BANK AE 27,048 25.700 695,133.600
CONTINENTAL AG 6,900 71.990 496,731.000
DEUTSCHE POST AG 24,600 18.400 452,640.000
RENAULT SA 6,440 66.850 430,514.000
VIVENDI UNIVERSAL 20,653 24.970 515,705.410
SAP AG 4,000 152.620 610,480.000
TOTAL SA 8,810 213.600 1,881,816.000
E.ON AG 12,030 80.600 969,618.000
BAYER AG 18,470 33.690 622,254.300
MEDIASET SPA 50,670 9.005 456,283.350
ALLIANZ AG 5,600 123.900 693,840.000
ACS ACTIVIDADES CONSTR Y SERV 9,000 24.850 223,650.000
BANCO BILBAO VIZ ARGENTARIA SA 96,372 15.050 1,450,398.600
CNP ASSURANCES 10,760 64.900 698,324.000
FORTUM 0YJ 35,200 14.880 523,776.000
SANOFI-AVENTIS 21,700 68.950 1,496,215.000
RODAMCO EUROPE NV 11,950 66.100 789,895.000
TELEFONICA SA 53,712 12.580 675,696.960
K+S AG 1,700 53.030 90,151.000




PHILIPS ELECTRONICS NV 21,815 23.750 518,106.250

OPAP SA (GREEK ORG OF FOOTBALL 11,410 27.100 309,211.000
PROGNO)

ENI SPA 90,935 23.230 2,112,420.050
ING GROEP NV CVA (NLG1) 44,900 27.710 1,244,179.000
HYPO REAL ESTATE HOLDING AG 5,420 44..000 238,480.000
ANTENA 3 TV 27,200 18.590 505,648.000
SES GLOBAL FDR 36,200 13.610 492,682.000
DEPFA BANK PLC 11,470 12.850 147,389.500
NESTE OIL OYJ 10,300 24.610 253,483.000
1,194,995 22,519,363.120
(3,174,329,423)
6,416,079,774
(6,416,079,774)

4 100.00% 3.91%

19 100.00% 26.17%

7 100.00% 12.82%

1 100.00% 1.58%

1 100.00% 0.32%

3 100.00% 3.30%

3 100.00% 2.43%

31 100.00% 49 .47%
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17 5 31

18 5 31

487,477

45,266,437

107,923,451

5,175,230,192

9,260,317,334

5,220,984,106

9,368,240,785

5,220,984,106

9,368,240,785

3,174,119 38,433,199
2,589,893 4,286,904
37,035,884 61,303,348
2,466,541 3,900,000
45,266,437 107,923,451
45,266,437 107,923,451

4,902,439,089

6,768,754,931

273,278,580

2,491,562,403

(406,304,910)

(1,303,059,327)

273,278,580

2,491,562,403

9,260,317,334

5,175,717,669

9,260,317,334

5,220,984,106

9,368,240,785
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16 12 17 12
17 31 18 31
1,888,646 1,585,442
439,362,184 633,303,979
441,250,830 634,889,421
2,589,893 4,286,904
37,035,884 61,303,348
2,466,541 3,900,000
42,092,318 69,490,252
399,158,512
565,399,169
399,158,512
565,399,169
399,158,512
565,399,169
56,975,770
69,482,850

134,077,601

1,323,615,918

65,173,439 886,545,299
(22,458,979) ()
() (886,545,299)
(42,714,460) ()
214,515,133

)

(214,515,133)

273,278,580

2,491,562,403
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17 5 31

18 5 31

4,824,243,541
1,050,149,410

5,155,120,214
2,396,615,396

971,953,862 782,980,679
6,768,754,931
1 1.0557 1.3681
9
16 12 17 12
17 31 18 31
0.30%
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(€))

17 5 31 18 5 31
) )
58,336,649 814,775,123
3,015,842 21,065,404

5,108,192,009

8,622,990,138

946,110
1,925,238 192,500,040
11,204,722 17,397,461

5,182,674,460

9,669,674,276

5,182,674,460

9,669,674,276

481,132
7,378,036 235,017,931
7,378,036 235,499,063
7,378,036 235,499,063

3,653,533,493

5,054,417,961

1,521,762,931

4,379,757,252

1,521,762,931

4,379,757,252

9,434,175,213

5,175,296,424

9,434,175,213

5,182,674,460

9,669,674,276
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16 12 17 12
17 31 18 31
12 133
( 12 60
133 ) 60
61
61
17 5 31 18 5 31

3,624,268,558
354,590,904
325,325,969

3,810,797,090
1,328,889,832
85,268,961

3,653,533,493

3,653,533,493

4,961,327,262
93,090,699

5,054,417,961

5,054,417,961

1.4165

1.8665
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17 5 31

18 5 31
1
130,064,610 130,545,100 480,490
130,064,610 131,010,078 945,468
260,129,220 261,555,178 464,978
@
)
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2005 12 30

7,007,238,998

22,542,748

6,984,696,250

5,382,899,902

1.2976

2005 12 30

7,017,493,709

32,853,583

6,984,640,126

3,973,318,306

1.7579
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3,331,325,760

801,700,465

2,529,625,295

1,489,253,203

1,208,398,621

2,810,479,877

2,375,631,057

1,290,073,064

3,896,037,870

884,483,493

876,811,752

3,903,709,611

825,537,810

380,756,314

4,348,491,107

1,090,594,682

852,320,219

4,586,765,570

1,636,877,582

1,399,399,611

4,824,243,541

2,473,412,047

2,142,535,374

5,155,120,214

2005
2006

30

3,879,702,621

2,008,574,610

6,866,469,082
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