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2006 30
4,910,927,200 100.00
4,910,927,200 100.00
7,373,247 0.15
7,373,247 0.15
7,373,247 0.15
4,910,927,200 100.00

2006 30
57,635,673 1.17
4,512,234,746 91.88
191,486,356 3.90
76,525,928 1.56
12,742,317 0.26
4,850,625,020 98.77
72,459,067 1.48
72,459,067 1.48
12,232,310 0.25
4,910,851,777 100.00

37




Q

2005 12 30

3,259,697,542

1.4578

4,752,031,105

1.4639

4,771,871,231

100.00

2005 12 30

100.00
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2005 12 30
C ) C )
72.96 75.10
1| ALTRIA GROUP INC 20,500 .82%
1,495,776.01 | 1,539,550.00
BANK OF AMERICA 46.78 46.19
2 29,400 .37%
CORPORATION 1,375,332.00 | 1,357,986.00
29.96 28.74
3| HEWLETT-PACKARD CO 39,000 .78%
1,168,440.00 | 1,120,860.00
68.10 71.45
4| APPLE COMPUTER INC 14,700 .61%
1,001,070.00 | 1,050,315.00
403.54 420.15
5| GOOGLE INC CL A 2,400 -49%
968,496.00 | 1,008,360.00
51.54 50.47
6| TXU CORP 18,200 L27%
938,028.00 918,554.00
ULTRA PETROLEUM 53.24 54.90
7 14,200 .93%
CORP 756,008.00 779,580.00
AMBAC FINANCIAL 77.00 77.53
8 9,300 .78%
GROUP INC 716,100.00 721,029.00
GENERAL ELECTRIC 35.93 35.19
9 19,720 L 12%
co 708,539.60 693,946.80
47.70 51.60
10 | VALERO ENERGY CORP 13,400 .71%
639,180.00 691,440.00
BERKSHIRE HATHAWAY 2,935.51 2,949.00
11 220 .61%
INC CL B 645,812.20 648,780.00
PINNACLE 24.00 24.68
12 26,100 .59%
ENTERTAINMENT INC 626,400.00 644,148.00
SANDISK 51.11 62.67
13 10,100 .57%
CORPORATION 516,306.30 632,967.00
60.31 59.42
14 | CARTERS INC 10,600 .56%
639,286.00 629,852.00
MARVELL TECHNOLOGY 54.77 56.62
15 10,800 .51%
GROUP LTD 591,516.00 611,496.00
BUCYRUS
45.59 53.82
16 | INTERNATIONAL INC 11,349 .51%
517,428.49 610,803.18

CL A

39




C ) C )
MERRILL LYNCH CO 67.66 67.95
17 8,800 .48%
INC 595,467.55 597,960.00
COUNTRYWIDE 35.25 34.06
18 17,400 AT
FINANCIAL CORP 613,350.00 592,644.00
18.41 22.00
19 | BE AEROSPACE INC 26,800 .46%
493,483.75 589,600.00
27.27 26.58
20| CVS CORP 21,500 L41%
586,305.00 571,470.00
UNITEDHEALTH GROUP 60.11 62.90
21 9,010 L40%
INC 541,664.30 566,729.00
62.61 69.50
22 | TRANSOCEAN INC 8,100 .39%
507,141.00 562,950.00
25.71 23.63
23| SPRINT NEXTEL CORP 23,132 .35%
594,723.72 546,609.16
PRECISION 49.99 52.47
24 10,000 .30%
CASTPARTS CORP 499,900.00 524,700.00
56.14 59.72
25| RADIAN GROUP INC 8,700 .29%
488,418.00 519,564.00
58.34 56.24
26 | EXXON MOBIL CORP 9,200 .28%
536,728.00 517,408.00
57.10 58.14
27| CATERPILLAR INC 8,300.00 .19%
473,930.00 482 ,562.00
QWEST
5.72 5.66
28 | COMMUNICATIONS 85,200 .19%
487,586.77 482,232.00
INTL
53.87 56.14
29| POLO R LAUREN CL-A 8,500 .18%
457,895.00 477,190.00
55.86 53.88
30| ACE LTD 8,400 12%
469,224.00 452 ,592.00
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€

2006

1998 11 30 600 600 .0121 .0121
1999 11 30 638 638 .0486 .0486
2000 11 30 843 843 .0555 .0555
2001 11 30 2,785 2,785 .9410 .9410
2002 12 4,021 4,021 .7538 .7538
2003 12 4,144 4,144 . 7508 .7508
2004 11 30 4,473 4,473 .7508 .7508
2005 11 30 5,326 5,326 .0033 .0033
2005 4,678 .8476

2005 4,856 .9075

2005 4,603 .8721

2005 4,895 .9158

2005 10 4,877 -9094

2005 11 5,326 .0033

2005 12 4,771 .0037

2006 5,114 .0485

2006 5,191 .0356

2006 5,249 .0561

2006 5,115 .0364

2006 4,709 .9604

2006 4,910 -9998
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13



7 8
16 11 30 17 11 30
42,724,797 64,224,512
4,473,177,878 5,326,200,471
4,515,902,675 5,390,424,983
4,515,902, 675 5,390,424,983
4,527,563 23,183,074
2,350,260 2,525,216
33,608,693 36,111,280
2,238,281 2,404,942
42,724,797 64,224,512
42,724,797 64,224,512
5,957,891,567 5,308,571,874
1,484,713,689 17,628,597
(3,957,402) (807,902,943)
1,484,713,689 17,628,597
4,473,177,878 5,326,200,471
4,515,902, 675 5,390,424,983
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15 12 16 12
16 11 30 17 11 30
65,045
76,141,532 1,476,045,340
11,666 29,975
76,218,243 1,476,075,315
376
4,601,072 4,874,017
65,795,216 69,699,740
4,381,848 4,641,874
74,778,136 79,216,007
1,440,107 1,396,859,308
1,440,107 1,396,859,308
1,440,107 1,396,859,308
25,847,858 174,794,481

1,375,579,019

1,484,713,689

284,232,109 492,384,221
(284,232,109) (492,384,221)
368,959,028 212,106,762

(368,959,028)

(212,106,762)

1,484,713,689

17,628,597
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16 11 30 17 11 30
34,497,213 39,365,713
6,896,604 9,536,709
4,400,656,155 5,316,187,996
6,810
24,842,851 19,969,297
22,146,183 3,671,054
4,489,039,006 5,388,737,579
4,489,039,006 5,388,737,579
16,068,493 62,509,698
16,068,493 62,509,698
16,068,493 62,509,698
4,170,406,376 3,654,590,690
302,564,137 1,671,637,191
302,564,137 1,671,637,191
4,472,970,513 5,326,227,881
4,489,039,006 5,388,737,579

59




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

60




(1

8
17 5 31

18 5 31

15,297,512

43,034,483

4,664,412,415

4,710,032,055

4,679,709,927

4,753,066,538

4,679,709,927

4,753,066,538

17,076,175

2,348,801 2,661,754

33,588,460 38,063,605

2,236,932 2,534,982

55,250,368 43,260,341

55,250,368 43,260,341
5,820,394,939 4,904,204,309

1,195,935,380

194,398,112

(3,550,001)

(595,869, 355)

1,195,935,380

194,398,112

4,709,806,197

4,624,459,559

4,709,806,197

4,679,709,927

4,753,066,538

61
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16 12 17 12
17 31 18 31

298,129,887 162,726,947
8,646
298,129,887 162,718,301
2,348,801 2,661,754
33,588,460 38,063,605
2,236,932 2,534,982
38,174,193 43,260,341

259,955,694
205,978,642

259,955,694
205,978,642

259,955,694
205,978,642

12,114,212
27,514,748
() 1,484,713,689 17,628,597
158,492,062 28,954,869
(158,492,062) ()
() (28,954,869)
117,555,235 7,488,188
() (7,488,188)
(117,555, 235) ()

1,195,935,380

194,398,112
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17 5 31 18 5 31

) )
4,821,374 30,489,136
21,740,447
4,578,391,270 4,659,387,563

70,182

80,418,998 50,004,552
4,934,867 2,933,630
4,668,636,691 4,764,555,328
4,668,636,691 4,764,555,328
4,040,621 54,456,641
4,040,621 54,456,641
4,040,621 54,456,641
4,074,434,325 3,337,371,257
590,161,745 1,372,727,430
590,161,745 1,372,727,430
4,710,098,687
4,664,596,070 4,710,098,687
4,668,636,691 4,764,555,328
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(1

7
16 11 30

8
17 11 30

42,724,797 64,224,512
4,473,177,878 5,326,200,471
4,515,902,675 5,390,424,983
4,515,902, 675 5,390,424,983
4,527,563 23,183,074
2,350,260 2,525,216
33,608,693 36,111,280
2,238,281 2,404,942
42,724,797 64,224,512
42,724,797 64,224,512
5,957,891,567 5,308,571,874
1,484,713,689 17,628,597
(3,957,402) (807,902,943)
1,484,713,689 17,628,597
4,473,177,878 5,326,200,471
4,515,902, 675 5,390,424,983
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Q

15 12 16 12
16 11 30 17 11 30
65,045
76,141,532 1,476,045,340
11,666 29,975
76,218,243 1,476,075,315
376
4,601,072 4,874,017
65,795,216 69,699,740
4,381,848 4,641,874
74,778,136 79,216,007
1,440,107 1,396,859,308
1,440,107 1,396,859,308
1,440,107 1,396,859,308
25,847,858 174,794,481

1,375,579,019

1,484,713,689

284,232,109 492,384,221
(284,232,109) (492,384,221)

368,959,028 212,106,762
(368,959,028) (212,106, 762)

1,484,713,689

17,628,597
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15 12 16 12
16 11 30 17 11 30
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12 133
60
61
@
15 11

30 15 12 | ————————

16 11 30
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16 11 30

17 11 30

5,520,396,943
1,589,799,391
1,152,304,767

5,957,891,567
1,370,175,326
2,019,495,019

1,484,713,689

15 12
16 11 30

16 12
17 11 30

0.35

0
227,725,864
(3,957,402 )

231,683,266 0.0388

805,120,075
203,680,100
2,754,317
0.190557

28,551

1,011,583,043
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16 11 30

4,473,177,878 64,555,206
4,473,177,878 64,555,206
17 11 30
5,326,200,471 1,346,242,543
5,326,200,471 1,346,242,543
15 12 16 12
16 11 30 17 11 30
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16 11 30

17 11 30

0.7508

1.0033

G

3,654,590,690

5,326,200,471

3,654,590,690

5,326,200,471
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16 11 30 17 11 30
34,497,213 39,365,713
6,896,604 9,536,709
4,400,656,155 5,316,187,996
6,810
24,842,851 19,969,297
22,146,183 3,671,054

4,489,039,006

5,388,737,579

4,489,039,006

5,388,737,579

16,068,493 62,509,698
16,068,493 62,509,698
16,068,493 62,509,698

4,170,406,376

3,654,590,690

302,564,137

1,671,637,191

302,564,137

1,671,637,191

4,472,970,513

5,326,227,881

4,489,039,006

5,388,737,579
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(
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16 11 30

17 11 30

3,931,147,987
704,806,386

465,547,997

4,170,406,376
489,290,714

1,005,106,400

4,170,406,376

4,170,406,376

3,654,590,690

3,654,590,690

16 11 30
4,400,656,155 327,074,713
4,400,656,155 327,074,713
17 11 30
5,316,187,996 374,691,663
5,316,187,996 374,691,663
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16 11 30

17 11 30
1
3,582,990 3,589,800 6,810
3,582,990 3,589,800 6,810
€y
)
16 11 30 17 11 30
1.0726 1.4574

28




ACE LTD 8,800 55.860 491,568.000
AFFYMETRIX INC 1,800 49.040 88,272.000
ALPHARMA INC CL A 2,500 26.430 66,075.000
AMBAC FINANCIAL GROUP INC 10,900 77.000 839,300.000
AMGEN INC 3,800 81.030 307,914.000
APPLE COMPUTER INC 17,400 68.100 1,184,940.000
BAXTER INTERNATIONAL 9,400 39.200 368,480.000
BE AEROSPACE INC 12,100 17.490 211,629.000
BECTON DICKINSON & CO 3,600 59.120 212,832.000
BERKLEY WR CORP 7,200 47.240 340,128.000
BERKSHIRE HATHAWAY INC CL B 250 | 2,935.510 733,877.500
CIGNA CORP 1,300 115.310 149,903.000
CVS CORP 25,500 27.270 695,385.000
CATERPILLAR INC 10,900 57.100 622,390.000
CHEMED CORP 1,400 50.890 71,246.000
COCA-COLA ENTERPRISES 13,700 19.530 267,561.000
CORNING INC 14,500 20.300 294,350.000
COUNTRYWIDE FINANCIAL CORP 20,400 35.250 719,100.000
CROWN CORK & SEAL INC 9,600 18.470 177,312.000
CUMMINS ENGINE 3,100 88.300 273,730.000
DEERE & CO 2,900 69.250 200,825.000
FEDERATED DEPT STORES INC 6,200 64.870 402,194.000
FIDELITY NATIONAL FINANCIAL INC 10,400 37.960 394,784.000
FIRST AMERICAN CORPORATION 6,500 47.960 311,740.000
FLORIDA ROCK INDUSTRIES INC 3,200 49.980 159,936.000
GENERAL ELECTRIC CO 23,020 35.930 827,108.600
GENERAL MILLS INC 6,700 48.200 322,940.000
GOLDEN WEST FINANCIAL CORP DEL 11,300 65.810 743,653.000
HAEMONETICS CORP MASS 6,700 49.800 333,660.000
HEWLETT-PACKARD CO 46,400 29.960 1,390,144.000
HUMANA INC 800 45.910 36,728.000
JOHNSON & JOHNSON 11,430 62.000 708,660.000
ESTEE LAUDER COMPANIES-CL A 6,300 33.150 208,845.000
LONE STAR TECHNOLOGIES INC 6,100 47.660 290,726.000
MBIA INC 3,000 62.950 188,850.000
MGIC INVESTMENT 6,100 66.770 407,297.000
MICROSOFT CORP 9,400 27.680 260,192.000
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MICRON TECHNOLOGY INC 13,200 13.920 183,744.000
MOTOROLA INC 17,800 24.150 429,870.000
NEWMONT MINING CORP 3,700 47.320 175,084.000
OLD REPUBLIC INTL CORP 11,500 26.880 309,120.000
ORACLE CORP 13,400 12.730 170,582.000
OWENS ILLINOIS INC 6,600 21.600 142,560.000
PARTNER RE LTD 4,100 70.170 287,697.000
PENN NATIONAL GAMING INC 7,900 33.320 263,228.000
PFIZER INC 28,900 21.470 620,483.000
ALTRIA GROUP INC 23,000 72.960 1,678,080.000
PRECISION CASTPARTS CORP 11,700 49.990 584,883.000
QUALCOMM INC 12,200 45.540 555,588.000
ROHM & HAAS CO 1,500 44.950 67,425.000
ROYAL CARIBBEAN CRUISES LTD 3,200 46.010 147,232.000
SANDISK CORPORATION 10,400 51.410 534,664.000
SIERRA HEALTH SERVICES INC 5,200 78.990 410,748.000
SPRINT NEXTEL CORP 32,432 25.710 833,826.720
STAPLES INC 5,000 22.840 114,200.000
TESORO CORP 3,700 55.090 203,833.000
TYSON FOODS INC CL A 15,700 16.890 265,173.000
URBAN OUTFITTERS INC 12,800 31.290 400,512.000
WEYERHAEUSER CO 2,000 66.240 132,480.000
SILGAN HOLDINGS INC 4,800 35.230 169,104.000
PACIFICARE HEALTH SYSTEMS 1,300 86.250 112,125.000
POLO R LAUREN CL-A 10,000 53.870 538,700.000
EDISON INTERNATIONAL 11,100 45.240 502,164.000
VALERO ENERGY CORP 8,000 95.400 763,200.000
MCAFEE INC 6,000 27.980 167,880.000
BANK OF AMERICA CORPORATION 38,700 46.780 1,810,386.000
CITIGROUP INC 4,700 49.090 230,723.000
CYBERONICS INC 3,900 27.560 107,484.000
NVIDIA CORP 6,400 35.480 227,072.000
AMERICAN EAGLE OUTFITTERS INC 7,600 22.350 169,860.000
WESCO INTERNATIONAL INC 10,500 41.410 434,805.000
EXXON MOBIL CORP 10,900 58.340 635,906.000
BJS WHOLESALE CLUB INC 11,700 26.560 310,752.000
DR HORTON INC 7,500 35.500 266,250.000
TRANSOCEAN INC 9,500 62.610 594,795.000
HOLLY CORP 5,000 59.820 299,100.000
NEXTEL PARTNERS INC CL A 19,400 26.350 511,190.000
PACKAGING CORP OF AMERICA 2,100 22.840 47,964.000
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METLIFE INC 8,800 51.970 457,336.000
UNITEDHEALTH GROUP INC 7,700 60.070 462,539.000
MARVELL TECHNOLOGY GROUP LTD 12,500 54.770 684,625.000
TXU CORP 10,800 |  103.080 1,113,264.000
PF CHANG™S CHINA BISTRO INC 4,700 51.460 241,862.000
SHAW GROUP INC 6,700 28.450 190,615.000
MONSANTO CO 2,300 73.700 169,510.000
KB HOME 2,900 69.640 201,956.000
RADIAN GROUP INC 10,200 56.140 572,628.000
COMMUNITY HEALTH SYSTEMS INC 3,300 40.020 132,066.000
CHOLESTECH CORP 900 9.250 8,325.000
DJ ORTHOPEDICS INC 11,600 30.590 354,844.000
AETNA INC 3,400 94.300 320,620.000
ISLE OF CAPRI CASINOS INC 9,900 26.860 265,914.000
AEROPOSTALE INC 500 24.920 12,460.000
AMERICAN MEDICAL SYS HLDGS 6,500 18.240 118,560.000
JOY GLOBAL INC 9,600 52.980 508,608.000
PLAYTEX PRODUCTS INC 16,500 13.690 225,885.000
CARNIVAL CORP PAIRED CTF 4,900 54.830 268,667.000
CARTERS INC 12,400 60.310 747,844.000
ASPEN INSURANCE HOLDINGS LTD 10,500 25.300 265,650.000
DADE BEHRING HOLDINGS INC 10,100 40.750 411,575.000
KINETIC CONCEPTS INC 1,500 38.300 57,450.000
ENDURANCE SPECIALTY HOLDINGS 5,600 35.830 200,648.000
QUICKSILVER RESOURCES INC 11,200 37.380 418,656.000
BUCYRUS INTERNATIONAL INC CL A 10,500 44.990 472,395.000
ULTRA PETROLEUM CORP 16,500 53.240 878,460.000
GOOGLE INC CL A 2,800 |  403.540 1,129,912.000
PINNACLE ENTERTAINMENT INC 30,500 24.000 732,000.000
EXCEL MARITIME CARRIERS LTD 9,000 12.870 115,830.000
DRYSHIPS INC 11,000 13.000 143,000.000
FREIGHTCAR AMERICA INC 3,800 47.690 181,222.000
CHEMTURA CORP 8,100 12.070 97,767.000
FIDELITY NATIONAL TITLE-CL A 1,890 22.480 42,487.200
EMDEON CORP 14,000 7.600 106,400.000
NAVIGATORS GROUP INC 3,200 40.640 130,048.000
INVERNESS MEDICAL INNOVATION 1,700 24.000 40,800.000
PRA INTERNATIONAL 2,500 27.340 68,350.000
MAGELLAN HEALTH SERVICES INC 5,400 28.610 154,494 .000
1,075,522 44,420,020.020

(5,316,187,996)
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5,316,187,996
(5,316,187,996)

117

100.00%

100.00%
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8
17 5 31

18 5 31

15,297,512

43,034,483

4,664,412,415

4,710,032,055

4,679,709,927

4,753,066,538

4,679,709,927

4,753,066,538

17,076,175

2,348,801 2,661,754

33,588,460 38,063,605

2,236,932 2,534,982

55,250,368 43,260,341

55,250,368 43,260,341
5,820,394,939 4,904,204,309

1,195,935,380

194,398,112

(3,550,001)

(595,869, 355)

1,195,935,380

194,398,112

4,709,806,197

4,624,459,559

4,709,806,197

4,679,709,927

4,753,066,538
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16 12 17 12
17 31 18 31

298,129,887 162,726,947
8,646
298,129,887 162,718,301
2,348,801 2,661,754
33,588,460 38,063,605
2,236,932 2,534,982
38,174,193 43,260,341

259,955,694
205,978,642

259,955,694
205,978,642

259,955,694
205,978,642

12,114,212
27,514,748
() 1,484,713,689 17,628,597
158,492,062 28,954,869
(158,492,062) ()
() (28,954,869)
117,555,235 7,488,188
() (7,488,188)
(117,555, 235) ()

1,195,935,380

194,398,112
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8 9
17 5 31 18 5 31
5,957,891,567 5,308,571,874
499,844,075 1,113,072,060
637,340,703 1,517,439,625
4,904,204,309
1,195,935,380 194,387,112
1
0.7945 0.9604
9
16 12 17 12
17 31 18 31

0.35%
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17 5 31 18 5 31

) )
4,821,374 30,489,136
21,740,447
4,578,391,270 4,659,387,563

70,182

80,418,998 50,004,552
4,934,867 2,933,630
4,668,636,691 4,764,555,328
4,668,636,691 4,764,555,328
4,040,621 54,456,641
4,040,621 54,456,641
4,040,621 54,456,641
4,074,434,325 3,337,371,257
590,161,745 1,372,727,430
590,161,745 1,372,727,430
4,710,098,687
4,664,596,070 4,710,098,687
4,668,636,691 4,764,555,328
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17 5 31

18 5 31

4,170,406,376
232,882,681
328,854,732

3,654,590,690
408,696,558
725,915,991

4,074,434,325 3,337,371,257
4,074,434,325 3,337,371,257
3,337,371,257
1 1.1448 1.4113
17 5 31
)
) )
1
40,000,000 39,929,818 70,182
40,000,000 39,929,818 70,182
18 5 31
@
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2005 12 30

4,796,751,791

24,880,560

4,771,871,231

4,754,319,015

1.0037

2005 12 30

4,827,433,528

55,558,063

4,771,875,465

3,259,697,542

1.4639
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729,214,917

135,436,928

593,777,989

392,625,415

377,382,004

609,021,400

443,832,175

253,372,685

799,480,890

3,948,003,858

1,787,194,027

2,960,290,721

3,889,497,797

1,515,468,119

5,334,320,399

2,001,021,611

1,814,945,067

5,520,396,943

1,589,799,391

1,152,304,767

5,957,891,567

1,370,175,326

2,019,495,019

5,308,571,874

2005
2006

30

1,950,545, 306

2,558,997,143

4,911,871,158
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