S&P 500 COMMON STOCKS 
General Electric Co.  

Microsoft Corp.  

Exxon Mobil Corp.  

Citigroup Inc.  

Wal-Mart Stores Inc.  

Pfizer Inc.  

Intel Corp.  

International Business

Machines Corp.  

American International

Group Inc.  

Johnson & Johnson  

AOL Time Warner Inc.  

Merck & Co. Inc.  

Cisco Systems Inc.  

SBC Communications Inc.  

Verizon Communications Inc.  

Home Depot Inc.  

Tyco International Ltd.  

The Coca-Cola Co.  

Royal Dutch Petroleum

Co. ADR  

Procter & Gamble Co.  

Philip Morris Cos. Inc.  

Bank of America Corp.  

Bristol-Myers Squibb Co.  

ChevronTexaco Corp.  

Eli Lilly & Co.  

Abbott Laboratories  

PepsiCo Inc.  

American Home

Products Corp.  

Fannie Mae  

Viacom Inc. Class B  

Oracle Corp.  

Wells Fargo Co.  

J.P. Morgan Chase & Co.  

BellSouth Corp.  

Dell Computer Corp.  

AT&T Corp.  

Medtronic Inc.  

Morgan Stanley Dean

Witter & Co.  

Amgen Inc.  

Pharmacia Corp.  

Schering-Plough Corp.  

Texas Instruments Inc.  

American Express Co.  

Minnesota Mining &

Manufacturing Co.  

Bank One Corp.  

Freddie Mac  

Merrill Lynch & Co. Inc.  

E.I. du Pont de Nemours & Co.  

Wachovia Corp.  

The Walt Disney Co.  

WorldCom Inc.–WorldCom Group  

U.S. Bancorp  

Anheuser-Busch Cos. Inc.  

Sun Microsystems Inc.  

Hewlett-Packard Co.  

QUAL COMM Inc.  

FleetBoston Financial Corp.  

Target Corp.  

A T&T Wireless Services Inc.  

Automatic Data

Processing Inc.  

Lowe’s Cos. Inc.  

Fifth Third Bancorp  

Gillette Co.  

Walgreen Co.  

McDonald’s Corp.  

Motorola Inc.  

Unilever NV ADR  

Applied Materials Inc.  

Electronic Data

Systems Corp.  

The Boeing Co.  

Colgate-Palmolive Co.  

Baxter International Inc.  

Schlumberger Ltd.  

Kimberly-Clark Corp.  

Comcast Corp. Special Class A  

Duke Energy Corp.  

Dow Chemical Co.  

Clear Channel

Communications Inc.  

United Technologies Corp.  

Alcoa Inc.  

The Bank of New York Co. Inc.  

MBNA Corp.  

First Data Corp.  

EMC Corp.  

Marsh & McLennan Cos. Inc.  

Cardinal Health Inc.  

Washington Mutual Inc.  

Ford Motor Co.  

Honeywell International Inc.  

General Motors Corp.  

Household International Inc.  

Emerson Electric Co.  

Sprint PCS  

Allstate Corp.  

Nortel Networks Corp.  

Kohl’ s Corp.  

Qwest Communications

International Inc.  

Phillips Petroleum Co.  

Metropolitan Life

Insurance Co.  

El Paso Corp.  

UnitedHealth Group Inc.  

Lucent Technologies Inc.  

Charles Schwab Corp.  

Safeway Inc.  

Illinois Tool Works Inc.  

Lockheed Martin Corp.  

Costco Wholesale Corp.  

Waste Management Inc.  

Computer Associates

International Inc.  

HCA Inc.  

International Paper Co.  

Cendant Corp.  

ALLTEL Corp.  

Tenet Healthcare Corp.  

General Mills Inc.  

Micron Technology Inc.  

SunTrust Banks Inc.  

Veritas Software Corp.  

Caterpillar Inc.  

Sprint Corp.  

Gannett Co. Inc.  

National City Corp.  

Conoco Inc.  

Mellon Financial Corp.  

Southern Co.  

Sysco Corp.  

Sara Lee Corp.  

State Street Corp.  

Maxim Integrated

Products Inc.  

The Kroger Co.  

Omnicom Group Inc.  

Compaq Computer Corp.  

Concord EFS Inc.  

Carnival Corp.  

Harley-Davidson Inc.  

BB&T Corp.  

General Dynamics Corp.  

Analog Devices Inc.  

PNC Financial Services Group  

Lehman Brothers Holdings Inc.  

Dominion Resources Inc.  

Best Buy Co. Inc.  

FedEx Corp.  

The Hartford Financial

Services Group Inc.  

Sears Roebuck & Co.  

Exelon Corp.  

Guidant Corp.  

NIKE Inc. Class B  

Immune x Corp.  

For est Laboratories Inc.  

H.J. Heinz Co.  

Union Pacific Corp.  

Southwest Airlines Co.  

Anadarko Petroleum Corp.  

American Electric

Power Co. Inc.  

CIGNA Corp.  

Northern Trust Corp.  

USA Education Inc.  

Williams Cos. Inc.  

Agilent Technologies Inc.  

Paychex Inc.  

Xilinx Inc.  

Siebel Systems Inc.  

AFLAC Inc.  

Albertson’s Inc.  

ConAgra Foods Inc.  

Raytheon Co.  

Genzyme Corp.  

TXU Corp.  

Equity Office Properties

Trust REIT  

Linear Technology Corp.  

John Hancock Financial

Services Inc.  

Baker Hughes Inc.  

Campbell Soup Co.  

Kellogg Co.  

PeopleSof t Inc.  

XL Capital Ltd. Class A  

The Gap Inc.  

The McGraw-Hill Cos. Inc.  

The Chubb Corp.  

Weyerhaeuser Co.  

Capital One Financial Corp.  

Wm. Wrigley Jr. Co.  

CVS Corp.  

Alcan Inc.  

JDS Uniphase Corp.  

Stryker Corp.  

Masco Corp.  

Interpublic Group of Cos. Inc.  

Tribune Co.  

Northrop Grumman Corp.  

May Department Stores Co.  

Burlington Northern

Santa Fe Corp.  

Avon Products Inc.  

The Progressive Corp.  

TJX Cos. Inc.  

Transocean Sedco Forex Inc.  

Broadcom Corp.  

McKesson Corp.  

Air Products & Chemicals Inc.  

Loews Corp.  

FirstEnergy Corp.  

Sanmina -SCI Corp.  

King Pharmaceuticals Inc.  

KeyCorp  

Deere & Co.  

Comerica Inc.  

Yahoo! Inc.  

MedImmune Inc.  

FPL Group Inc.  

Occidental Petroleum Corp.  

Progress Energy Inc.  

Allergan Inc.  

Bed Bath & Beyond Inc.  

Marriott International Inc.

Class A  

Boston Scientific Corp.  

NVIDIA Corp.  

Xcel Energy Inc.  

Aon Corp.  

Archer-Daniels-Midland Co.  

USX-Marathon Group  

Golden West Financial Corp.  

Solectr on Corp.  

Lincoln National Corp.  

The Clorox Co.  

Franklin Resources Corp.  

Hershey Foods Corp.  

KL A-Tencor Corp.  

Pitney Bowes Inc.  

St. Paul Cos. Inc.  

Intuit Inc.  

Praxair Inc.  

Dynegy Inc.  

Unocal Corp.  

Public Service Enterprise

Group Inc.  

AES Corp.  

PPG Industries Inc.  

NEXTEL Communications Inc.  

Entergy Corp.  

Staples Inc.  

Danaher Corp.  

Becton Dickinson & Co.  

Consolidated Edison Inc.  

Eastman Kodak Co.  

Barrick Gold Corp.  

Univision Communications Inc.  

Biogen Inc.  

SouthTrust Corp.  

Corning Inc.  

Coca-Cola Enterprises Inc.  

Comput er Sciences Corp.  

Biomet Inc.  

Applied Biosystems Group–

Applera Corp.  

Chiron Corp.  

H & R Block Inc.  

Alt era Corp.  

Cintas Corp.  

MBIA Inc.  

Fiser v Inc.  

Reliant Energy Inc.  

Feder ated Department

Stores Inc.  

Aut oZone Inc.  

Apple Computer Inc.  

Le xmark International Inc.  

Delphi Automotive

Systems Corp.  

Rohm & Haas Co.  

Burlington Resources Inc.  

Dover Corp.  

Xerox Corp.  

CSX Corp.  

W ellpoint Health Networks

Inc. Class A  

PG&E Corp.  

Mattel Inc.  

Adobe Systems Inc.  

Newell Rubbermaid Inc.  

Synovus Financial Corp.  

S tarbucks Corp.  

Ne twork Appliance Inc.  

T ricon Global Restaurants Inc.  

J.C. Penney Co. Inc.  

Norfolk Southern Corp.  

Johnson Controls Inc.  

Ingersoll-Rand Co.  

Jefferson-Pilot Corp.  

AmSouth Bancorp  

Apache Corp.  

DTE Energy Co.  

Regions Financial Corp.  

S t. Jude Medical Inc.  

Equity Residential Properties

Trust REIT  

The Pepsi Bottling Group Inc.  

MGIC Investment Corp.  

New York Times Co. Class A  

AmerisourceBergen Corp.  

Convergys Corp.  

UnumProvident Corp.  

Mirant Corp.  

Genuine Parts Co.  

Georgia Pacific Group  

The Limited Inc.  

Moody’s Corp.  

Kinder Morgan Inc.  

Avery Dennison Corp.  

Union Planters Corp.  

Cincinnati Financial Corp.  

T ellabs Inc.  

AMBAC Financial Group Inc.  

Charter One Financial Inc.  

Molex Inc.  

Stilwell Financial Inc.  

Int ernational Game Technology  

Zimmer Holdings Inc.  

Starwood Hotels &

Resorts Worldwide Inc.  

Fortune Brands Inc.  

Textron Inc.  

Ameren Corp.  

HEAL THSOUTH Corp.  

UST Inc.  

L SI Logic Corp.  

IMS Health Inc.  

Willamette Industries Inc.  

Of fice Depot Inc.  

Novellus Systems Inc.  

Sabre Holdings Corp.  

Halliburton Co.  

Amerada Hess Corp.  

Bear Stearns Co. Inc.  

Kerr-McGee Corp.  

Knight Ridder Inc.  

Teradyne Inc.  

National Semiconductor Corp.  

RadioShack Corp.  

Circuit City Stores Inc.  

Advanced Micro Devices Inc.  

Parker Hannifin Corp.  

Cinergy Corp.  

Family Dollar Stores Inc.  

Eaton Corp.  

Ecolab Inc.  

Calpine Corp.  

PPL Corp.  

Sempra Energy  

PACCAR Inc.  

Countrywide Credit

Industries Inc.  

Dollar General Corp.  

Edison International  

Whirlpool Corp.  

Torchmark Corp.  

Devon Energy Corp.  

Vulcan Materials Co.  

Nabor s Industries Inc.  

Zions Bancorp  

KeySpan Corp.  

NiSource Inc.  

TMP Worldwide Inc.  

Aetna Inc.  

Robert Half International Inc.  

CIENA Corp.  

TRW Inc.  

Dow Jones & Co. Inc.  

CenturyTel Inc.  

Tiffany & Co.  

Allegheny Energy Inc.  

Leggett & Platt Inc.  

EOG Resources Inc.  

Health Management

Associates Class A  

Noble Drilling Corp.  

W.W. Grainger Inc.  

Jabil Circuit Inc.  

ITT Industries Inc.  

Waters Corp.  

Compuware Corp.  

Constellation Energy

Group Inc.  

VF Corp.  

Huntington Bancshares Inc.  

PerkinElmer Inc.  

T. Rowe Price Group Inc.  

Brown-Forman Corp. Class B  

Citrix Systems Inc.  

Sherwin-Williams Co.  

Ther mo Electron Corp.  

Harrah’s Entertainment Inc.  

Comverse Technology Inc.  

Darden Restaurants Inc.  

QLogic Corp.  

Nucor Corp.  

Toys R Us Inc.  

Hilton Hotels Corp.  

Unisys Corp.  

BMC Software Inc.  

SAFECO Corp.  

The Stanley Works  

The Goodyear Tire &

Rubber Co.  

Newmont Mining Corp.  

Scientific-Atlanta Inc.  

TECO Energy Inc.  

Conexant Systems Inc.  

Jones Apparel Group Inc.  

ADC Telecommunications Inc.  

Symbol Technologies Inc.  

Delta Air Lines Inc.  

Engelhard Corp.  

Placer Dome Inc.  

Rockwell Collins Inc.  

NCR Corp.  

Pinnacle West Capital Corp.  

Comcast Corp. Class A  

PMC Sierra Inc.  

Equifax Inc.  

Avaya Inc.  

Centex Corp.  

AMR Corp.  

Sealed Air Corp.  

R.R. Donnelley & Sons Co.  

Applied Micro Circuits Corp.  

Watson Pharmaceuticals Inc.  

C.R. Bard Inc.  

Rockwell International Corp.  

Cooper Industries Inc.  

CMS Energy Corp.  

Ashland Inc.  

Inco Ltd.  

The Mead Corp.  

Wendy’s International Inc.  

Black & Decker Corp.  

Eastman Chemical Co.  

Fluor Corp.  

Citizens Communications Co.  

SuperValu Inc.  

Pall Corp.  

Sunoco Inc.  

Westvaco Corp.  

Millipore Corp.  

Sigma-Aldrich Corp.  

Niagara Mohawk Holdings Inc.  

Pactiv Corp.  

American Power

Conversion Corp.  

International Flavors &

Fragrances Inc.  

Mercury Interactive Corp.  

Hasbro Inc.  

Temple-Inland Inc.  

Allied Waste Industries Inc.  

Deluxe Corp.  

Kmart Corp.  

Goodrich Corp.  

Nordstrom Inc.  

Pulte Homes Inc.  

Liz Claiborne Inc.  

Gateway Inc.  

Bemis Co. Inc.  

Phelps Dodge Corp.  

Alberto-Culver Co. Class B  

Manor Care Inc.  

Maytag Corp.  

Tektronix Inc.  

Vitesse Semiconductor Corp.  

Navistar International Corp.  

Palm Inc.  

Autodesk Inc.  

Bausch & Lomb Inc.  

KB HOME  

Winn-Dixie Stores Inc.  

Humana Inc.  

Boise Cascade Corp.  

Visteon Corp.  

Snap-On Inc.  

Ball Corp.  

Adolph Coors Co. Class B  

Quintiles Transnational Corp.  

Brunswick Corp.  

NICOR Inc.  

Rowan Cos. Inc.  

Andrew Corp.  

Meredith Corp.  

Novell Inc.  

Freeport-McMoRan Copper &

Gold Inc. Class B  

USX-U.S. Steel Group  

Cummins Inc.  

Reebok International Ltd.  

Conseco Inc.  

Crane Co.  

Allegheny Technologies Inc.  

Peoples Energy Corp.  

Dillard’s Inc.  

Ryder System Inc.  

Thomas & Betts Corp.  

Great Lakes Chemical Corp.  

Worthington Industries Inc.  

Big Lots Inc.  

Cooper Tire & Rubber Co.  

Tupperware Corp.  

Hercules Inc.  

Providian Financial Corp.  

Sapient Corp.  

Louisiana-Pacific Corp.  

American Greetings Corp. Class A  

Power- One Inc.  

Viacom Inc. Class A  

McDermott International Inc.  

US Airways Group Inc.  

Freeport-McMoRan Copper &

Gold Inc. Class A  

National Service Industries Inc.  

Molex Inc. Class A  

Alberto-Culver Co. Class A  

