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(3)
NAYV
NAV NAV
( ) () ( ) ()
2008 30 92,963, 265|, 7383077, 293, 420, 258. 52 8,870. 6]
2009 30 71,655, 865|, 853455, 161, 067, 389. 73 8,049. 2P
2010 30 78,190, 881, 492952,671,801,134.13 8,688. 7P
20100 29 80,633,844/, 3865138,654, 573, 088. 46 9,018. 3p
20101 3¢ 78,533,378|, 986978, 746, 139, 158. 47 9,019.1p
20102 31 90, 082,427|,166857, 975, 182, 43%. 69 9,568. 78
2011 31 93,488,621|, 520117, 288, 7156, B28. 67 9, 795.6p
2011 28 95,302,538, 8833255, 382, 281, B38. 06 10, 129. 86
2011 31 89,660, 171|, 46861825, 828, 851, 032.55 10, 091. 03
2011 29 95,309, 384|,5712255, 903, 442, 896. 46 10,388. 70
2011 31 89,233,412|,866793, 339, 723,1I32.91 10,270.70
2011 30 92,092,569|,813011, 007, 3139, 882. 03 10, 051. 44
2011 29 93,326,803|, 542104, 969, 553,6892. 34 9,846. 6P
2011 31 91,823,653, 286990, 534, 724,683. 30 9,310.7pP
2011 30 80,865,259, 988156, 272, 2239, 088. 12 8,611. 8P
20110 31 90, 879,681§2BB3918,670, 1§35, B328. 45 9,550. 5[
20111 3¢ 86,092,161, 763554, 196, 271, 22%.16 9,528. 48
20112 3¢ 94,473, 777|,411192, 288, 6|74, 229.66 9,566.5p
2012 31 99,010, 452|, 441537, 665, 7144, B3B. 27 9,993.5P

10
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NAYV

( ) ( ) ()

2008 31 20012 26 529,523,675 . 77541 59.03196

2008 30 2008 25 401,103,819 . 64195 48. 87165

2008 31 2008 24 412,100,882 . 66922 50.94772

20080 31 2008 23 439,719,157 . 69092 52.59974

2009 30 20082 23 799,847,402 . 71934 54. 76335

2009 30 2009 24 449,289,235 .56143 42.74167

2009 31 2009 23 353,658,365 .51819 39. 44980

200920 30 2009 22 335,935,330 . 50833 38.69916

0
0
0
0
0
0
0
0
2010 29 20092 22 450,186,877 0.59019 44.93116
0
0
0
0
0
0
0
0

2010 30 2010 23 302,318,pB62 . 48038 36. 57133
2010 30 2010 22 371,089,B79 . 53128 40. 44635
20100 29 2010 21 426,267,165 .60213 45.84016
2011 31 20102 21 505,942,602 . 65276 49.69462
2011 29 2011 22 397,135,534 . 55838382 42.12425
2011 29 2011 21 478,580,407 . 62762 47.78071
20110 31 2011 20 477,856,841 . 62495 47 .5774A4
2012 31 20112 20 565,723,725 . 77013 58.63000
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( ¢ )
2008 30 116. 54 8§,872.19
2009 30 105. 56 8,036. 28
2010 30 114. 12 8,687.96
20100 29 118.583 9,023.69
20101 30 118. 48 9,019. 88
20102 31 125.78 9,575.63
2011 31 128.67 9,795.65
2011 28 133.15 10,136. 71
2011 31 132.51 10, 087.99
2011 29 136.54 10,394.79
2011 31 134.89 10, 269.18
2011 30 131. 97 10, 046. 88
2011 29 129. 05 9,824.58
2011 31 122.06 9,292.43
2011 30 113. 17 8,615.63
20110 31 125. 45 9,550.51
20111 30 125. 11 9,524.62
20112 30 125.50 9,554. 32
2012 31 131. 21 9,989.02
( ¢ )

2011 31 144. 75 11,020
2011 28 145. 80 11,100
2011 31 143. 83 10, 950
2011 30 138.58 10,550
2011 29 132. 41 10,080
2011 31 122. 29 9,310
2011 30 116. 51 8,870
20110 31 132.80 10,110
20111 30 122.55 9,330
20112 30 128. 46 9,780
2012 31 131.75 10,030
2011 24
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2008 10 20009 30 2.30729 175.6489399
2009 10 2010 30 2.20398 167.78900
2010 10 2011 30 2.45865 187.17702
« )
2008 10 2009 30 -6.90
2009 10 2010 30 10. 08
2010 10 2011 30 1.01
(4)
20009 30 3,788, 0%0,100%, 1483, 908, 3006000 710] 721
2010 30 3,614,3%0,P20039§ 3,607, 0006B860082)] 116
2011 30 3,550,100, 060 3,520, 350,7aQ 832|116
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S&P500
NAV 2011 30
(3) (a)
( ) (b)
15 ( )
(
)
(a) DTC (b)
DTC DTC
(c) (d)
(a)
(b)
* 10 (
(1 )
** 2011 12 31 (Depos
Trust and Clearing Corporation)( DTCC ) NSCC
NYSE (NYSE Euronext)
DTCC ( DTCC ) 0. 4 DT (
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NAV

(State Street Fund Connect
Agreement )
(Fund Connect User Guide)

DTC

NAV
(a) (b) 115

(a)
(b)
11 ( )

11 ( )

115

(1 )
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( ) DTC (
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(b) ( )
DTC
DTC ( )
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(a) (b)
(c) SEC

NAYV

(a)
(b)
NAV

NSCC NSCC

(a) NSCC

(b)

DTC

DTC
DTC

(a) (b)

11 ( DTC ) DTC

56/207



(1)

NAV

(b)

(2)
DTC
DTC

DTC

17A

DTC

DTC

EDINETOOOO

OO000OO000DO000DO000DO000DO000DO00no(Ee25423)

NAV

) (

Ooooooooooooooooooad

NAV

www. spdrs. com
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(3)
(a)2118 22 (b)
11 ( 1990 1993 ) 2 (

NAV 350,000, 000

NAV ( )
(CPI - U)
12 CPI - U
(a) 66 2 3
(b)DTC
(c) NSCC
NSCC (d) S&P S&P500

(e) ()

20

NAV
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DTC DTC
DTC DTC
2008 10 1 NYSE (NYSE Euronext) AMEX NYSE
Al ternext US) NYSE Amex NYSE ET
NYSE NYSE
US(NYSE Alternext US) ( NYSE Amex) NYSE
24 NYSE
(Singapore Exchange Securities
(a) 60 30
50 (b) S&P500 (c)
1
S&P500
10

S&P500 10
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) 2011 2010 30

129
( ( 23 103

(PricewaterhouseCoopers LLP)
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2012 76. 13
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(1) 2011 30
SPDR S&P 500 ETF
2011 30
80,617,733, 7437, 428,080, 132
174,280,73213,267,992,127
80,792,014, 1050, 696,072, 259
458,018, 17334,868, 923,510
- - 116,058,216 8,835,511, 984
- - 711,569 54,171,748
81,366,802, 56894, 454, 679, 502
( )
230, 765 17,568, 139
477,856,84136,379,241, 305
2,913,321 221,791,128
20,541,703 1,563,839,849
501,542, 63038, 182, 440, 422
80,865,259, $38456, 272,239, 080
(  4) 103,984,676,B2816, 353,408, 851
(478,294,653)36,412,571, 933)
(6,997,530, 49832, 721, 996, 432)
(15,643,591,(44490, 946,601, 406)
80,865, 259, $38456, 272,239, 080
113. 12 8,611.83
( 0. 00) 714,832,116
96,180,584, 7T2822,227,869, 665
255,021, 72619,414,804, 000
96, 435,605, g5841,642,673, 665
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S&P

EDINETOOOO
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ETF

2011 30 2010 30 2009 30

1,783,414,5123%5, 771, 34717886, 348 ,151669 439, 616,1558899, 322, 219484, 595, 406, 547

4,579,162 348,611,603 155,923 11,870,418 2,239,900 170,523,587
1,787,993, 618376, 119, 95913916, 504,141%2 451, 486,19,79601, 562, 119484, 765, 930, 134
49,583,2823, 774,775, 25490, 693, 483, 097, 994, 9337,299,8012,839,633, 850
27,574,2882,099, 230,545,931, 368, 669,635, 0481, 492, 9061, 636,254, 934
17,790,3221,354,377, 21144, 620, 912,113,090, 0314,233,1471,083,569, 481
262,513 19,985,115 422,917 32,196,671 277,642 21,136,885
1,438,294 109,497,3221,543,741 117,525,002 1,050,269 79,956,979
96,648, 6997, 357, 865, 45/5, 212, 42@, 030, 441, 6874, 353, 7655, 660, 552, 129
(12,589, 4261958, 433, 00(11)0, 128, 61@J71,091,232)7,102,147)(540,686, 451)
84,059, 2736, 399, 432, 45639, 083, 818, 259, 350, 4567, 251, 6185, 119, 865, 678
1,703, 934, 411249, 720, 52619887, 420,161802 192, 136,1528134, 310, 518309, 646, 064, 455

12,378,051,9%3,341,0661,6257230, 168,233,667, 408341884,31(0139868%,203,671, 494)

14,104,2381,073,755,638,836,491672,722,060066, 785,981,697, 416, 734)

(13,392,52818009, 573, 2(1191,,086275), 6 09668283, 1282832P8, 99224883, 680,598, 111

(49,684,986B, 782,517, 98646), 024, 806)026, 468, 489P, 665, 8056, 902, 387, 735

(1,050,057, 095)940, 915 ,41,5894)7, 373,3%681 030, 527188851, 430167%p, 318,102, 382)

653,876,4199, 779,611,67,72804, 793 ,497603 222, 66413830817, 120p1008p,672,037,926)
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SPDR S&P 500 ETF

2011 30 2010 30 2009 30

(
)
1,703,934, 429, 720, 526, #3AF, 420, BB®, 192, 136, BBU, 310, 58D, 646, 064, 455
() 12,392,155 98B1 414, 8216 8D39, 000, 27%, 340, (12456, 194, 094B, ¥®B), 901, 088, 228)
() (13,442,213, 8928), 355, (BY, ®B1)627 90464309, 5979 3229, 658, 28D, 582, 985, 846
( ) 653,876, 4UD,779,61167784, 793,H%B, 222, 6643 40B7, 129, ®36) 672, 037, 926)
136,345, 429, 379,981,002, 137, 43%, 775, 723, 0DB, 929, 65B, 085, 044, 787
(1,859,515(,B8BU)564, 9Q6l, 5M), 861(HBB,)990, 99, ®BB), 730(BBR)595, 540, 175)
( )
442,329,233, 018, 524, 4D, BRD, 08D, 5435, 118,463, 208, 725, 18, 277,626, 368
2,216,596 168,749, 45B2, 270, 791934, 175,319
(438,449, 1BB, 37®), 138(39%, BO5)IB®, B7®), 007(IFD, 29D)52%, £BF) 076, 576, 450)
( 2 (136,345, 41®), 379, 981(DA2)137, 483%,)775, 723, 00DB)929, 65B), 085, 044, 787)
( ) 3,743,672,D8%, 005, 751, 3BT, 945, BBB, 503, 316G, BEE, 470(,443)949, 819, 550)
( ) 2,674,378,58%, 600, 43/, $BG, 015, 5%D, 510, 73317367, 394, 82@), 132, 352, 864)
78,190,885,962, 671, 801,638, 86%, 855, 161, 067, 38D, 265, DFJF, 293, 420, 253
* 80,865,25%,9%%, 272,288, D80, 885, HBG2, 671, 801,639, 865, 8%5%, 161, 067, 389
3,550, 1002000269, 1133 08D4, 3502060 160, 4653 5088, 0502880 384, 246, 500
21,395 1,628,801 135,148 10,288,817
(3,520, 350(,D0H)004, 243, BOX), 000(DOVDH)600, 9B, ®D®B), 300(DDD)538, 879, 000)
( ) 29,750,00®, 264, 867,500371,395 561, 184, 3AR0, 114, 862)144, 343, 683)

( ) (478,294, 3%5), 412, 571,42%3)704, 97F2, 485, 049(BI®)373, {£5) 608,087, 300)
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1986 M ( )
( RI C ) RI C
RI C ( )
( ) 90
2011 30
2011 30
2010 12 22 2010 ( ) RI C

2010 12 22

2011 30 ( )
12,641, 134,512 2011
96,445,880, 545 419,652,
16,073,518, 704 15,653,865, 935
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2011 30

30

2012 445,024, 832

20
20
20
20
20
20

20
20
20

20

13 380,379,645
14 1,174,140, 896
15 1,056,971, 322
16 917,820, 735
17 2,553,965, 847
18 188,539,023

11 30 8,340,898
522,493,122

11 30 1,859,515, 384
10 30 1,549,861, 683
09 30 1,938,730, 332
11 30 ( ( ) )
15,653,865, 934
10 31
2010 11 2011 30 270, 413,
2012
/
S&P500 /
2011 30
499,999,999 10100 =
500, 000, 020,0499, 999, 999 100+

2,500,000, 000 100+
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(b)
2011 30 4,554,633
4,185,027 369,606

1 9.45/100(0.0945 )

2012 20009 30
2010 30 2011 30 7,102
10,128,612 12,589, 426
(McGraw Hill Compani es, I nc.) S&P
SSGM
S&P500 S&P
SSGM S&P
S&P500

2017 12 31

) 0. 03% 600, 000 S&P

S S GM( )

(ssc) (NYSE )
S&P500 2011 30
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50,000
( )
3,000
2011 30
186,478,194, 301 182, 738,725,663 3,518,063, 862 3,273,

( ) 12,679,722,207
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(2) 2010 30

SPDR S&P 500 ETF

2010 30
77,935, 110,51,19833, 199, 933, 283
142,741,04110, 866, 875, 451
78,077,851,51,50044, 066, 808, 735
467,823,96235,615, 438,227
- - 97,267,765 7,404,994, 9409
- - 38,675 2,944,328
78,642,981,556987, 090, 186, 239
5,931,706 451,580,778
( )
527,194 40,135,279
426,267,16532,451,719,271
3,008,238 229,017,159
16,365,856 1,245,932, 617
452,100, 15934, 418, 385, 105
78,190, 881,5400252, 671,801, 134
( ) 89,077,858,64,07081, 497, 359, 992
(426,704,97(B2, 485,049, 899)
(8,258,894, 586328, 749, 644, 604)
(2,201,377, 431867, 590, 864, 355)
78, 190, 881,540252, 671, 801, 134
114.13 8,688. 72
( 0.00 ) 685,082, 116 _

80, 105, 431,65,40898, 426, 503, 749
173, 797,04913, 231,169, 340
80,279,228,6591711, 657,673,090
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SPDR S&P 500 ETF

2010 30 2009 30 2008 30

- - 1,516, 348,1969439,616158589, 3221248595, 40615@&28, 431,187 972,463, 221
- - 155, 923 11,870,418 2,239,900170,523,5872,890,454220, 050, 263
1,516,504,14%2 451, 48619961, 562,14%8 765, 930116831, 321,1@@1 192,513, 484

40,693, 483,097,994, 9387,299,802,839,633,8%8®%,310, 38D, 764,309,229
S&P 21,931,36B,669,635,0424a, 492,906, 636, 254,928,977, 390,825,398, 701
14,620, 91», 113,090, 034,233, 147,083,569, 4818, 115, 01D, 379,095,711

422,917 32,196,671 277,642 21,136,885 155,059 11,804,642
1,543,741117,525,0021, 050, 269 79,956,979 2,341,136178,230, 684

79,212,428, 030, 441, 6%, 353, 76%, 660, 552, 18D, 898, 976, 158, 838, 967
(10,128,612)771,091,23%), 102, 1470540, 686, 4518B), 923, 4740527, 084, 076)

69,083,819, 259, 350, 4%5 , 251, 618, 119, 865, 6 /8, 975, 508, 631, 754, 891
1,447, 420,182 192, 136152344, 310,183®0646, 0641 A557, 346 1180560, 758, 593

( )
( )
- - 16,730, 164, 283!, 667, {034, 5B4, 318, 386l), 203, qBL 4568B4)807( B8HF)969, 007, 057)
- - 8,836,491672,722,06D66, 785, 42), 697, 416, 1P4)363, 771, 474, 163, 886
()
- - (11,825,602 90D8R283, 1289 8308, 992, 2BB, 680, §AR, B5UD, 014,9657)356, 852, 784)
.- (66,024,80®) 026, 468, 480)665, 806, 902, 387, 1FH, 343, 61(%), 137,179, 410)
( ) 4,847,3733%F®1030,571584F%1,439,676), 318, (1D2,B82)8Qq6, BDA), 988, 875, 365)

( ) 6,294,793 49®3 222, 6434037, 129, OB346), 672, 0BT, 925)460, 64BB), 428, 116, 772)
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SPDR S&P 500 ETF

2010 30 2009 30 2008 30

( )
1,447,420,1692 192, 136158234, 310,0890646, 06414557, 346,11BQ 560, 758, 593
( ) 16,739,000, 72&, 340, Y245, T%4, 048, #®B), 901, QB 4808)443( 6L5)494, 843, 171)
() (11,891,627 90464309, 59793429, 658, 23®, 582, Y8R, $DB, 363,96D2)Y94, 032, 194)
( ) 6,294,793 49®3 222, 6Q4,34®37,129, ®3%6) 672, 0BT, 92%5)460, 81BB), 428, 116, 772)
102,137,436775,723, 003,929, 656, 085, 044, 7BT8, 645, 9PE, 645, 513, 966
(1,549,861(BBB,)990, 94, ®BB), 730(BBR)595, 540, UBR), 447(5B3R)697, 730, 611)
( )
400,829, 0BQ, Y4B, 118, BAB, BB, /7@, 188, 277, UG, DAY, 252, EB5, 148, 286, 790
2,216,596 168, 749, 453 2,270, 791934, 175, 31943, 008, 992990, 374,561
(399,041, IB®, B7®), 007(FFD, 29D) 2%, 6BT), 076( 46576, A50) 64, PBB), 465, 852, 470)
( ) (102,137, 4BB)775, 723, 008)929, 65B), 085, 044 (28B), 645, AB), 645, 513, 966)
( ) 1,687, 945,1283 503, 316528651, 470(,443,)949, 81355503, 062, 81DF, 027,294, 915
( ) 6,535,0154949510, 73217807, 394, $8@), 132, 352, 8BB4 ) 790, AF®, 546, 961, 497
71,655, 865, 858, 161, 002, IHSB, 265, BB, 293, 47®B, BB, 465, 56, 746, 458, 756
* 78,190,885, 9D2, 671, 801, bFH, 865, 853, 161, 002, IHB, 265, IBB, 293, 420, 253
3,614,350,000 — 3,788,050,000 — 3,304,850,000 —
21,395 — 135,148 — 95,213 —
(3,607,000,000) — (3,908,300,000) — (3,022,850,000) —
( ) 7,371,395 — (120, 114, 852) — 282,095, 213 —

( ) (426,704, B2), 485, 049,38%H9)373, 1425, 608, 087(8DD)719, (BB), 475,818, 966)
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SPDR S&P 500 ETF

2010 20009 2008 2007 2006
30 30 30 30 30

$ 105.¥3 116.%2 152.%8 133.%3 122.85

(1) 2.20 2.32 2.72 2.66 2.32
( ) 8.24 (10.90) (36.28) 18.75 10.54
10.44 (8.58) (33.56) 21.41 12.86

(1) 0.16 0.10 0.38 0.26 0.15

(2.20) (2.31) (2.78) (2.72) (2.33)

$ 114.93 105.%3 116.%2 152.%8 133.53
(2) 10.08% (6.90) % 21.84) % 16.31% 10. 64%
1.98% 2.58% 1.99% 1.86% 1.83%

(3) 0.09% 0.09% 0.09% 0.08% 0.08%

0.11% 0.10% 0.11% 0.11% 0.10%

0. 11% 0.10% 0.11% 0.12% 0.12%
(4) 5.38% 6. 68% 4.56% 2.95% 3.70%
( 1,000 $)78,190% &81 655%$ ®@6 963%26%, 6385 867585, 885
(1)

(2)

—~
A w
NN
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SPDR S&P 500 ETF

2010 30

SPDR S&P 500 ETF( SPDR ) ( )
1940 ( )
(S&P500

150, 000 (
) 1993 22
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S&P500
S&P500

S&P500

S&P500

2009 10 30
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20

30

20

20
20
20
20
20
20
20
20

10

10

11
12
13
14
15
16
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1986

2010

30

30
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M ( )

(REI T)

30

)16, 298,648, 778 20:
80,288,348, 453 1,844
4,055,279, 482 2,210,497, 294

30

1,530,834,020

445,
380,

024, 832
379,645

1,174,140, 896
1,056,971, 322

917,

820, 735

2,553,965, 847

190,

637,430
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2010 30 472,492,447
2010 30 1,549,861, 683
20009 30 1,938,730, 332
2008 30 1,782,447,532
2010 30 ( ( ) )
2,210, 497,294
S&P500
2010 30
499,999,999 10100 %
500, 000, 0200499, 999, 999 100+
2,500,000, 000 100+
(a)
(b)
2010 30 4,324,987
3,954,228 370,759 2 (
0.0945 ( )
2011 2008 30
20009 30 2010 30 6,923, 474
7,102,147 10,128,612
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S&P SSGM SSGM
S&P500 S&P
NYSE
SSGM S&P S&P500

2017 12 31

( ) 0.03 600, 000
sscC ssc
S&P500 2010 30
50, 000
( )

3,000

2010 30

150,305,793, 354 148,622,099, 864 4,374,016,308 3,863,

( ) 16,364, 147,640
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(3)
(2011 30 )
( ) () ( ]
3M Co. 5,557,447 398,969,120
Abbott Laboratories 12,221 490 625,004, 999
Abercrombie & Fitch Co. (Cllass A) 684, 417 42,120] 399
Accenture PLC (Class A) 5,078,607 267,541,017
ACE Ltd 2,638,640 159,901,584
Adobe Systems, Il nc. (a) 3,873,939 93,633| 106
Advanced Micro Devices, Ilpmc. (a) 4,517,015 22,946/ 436
Aet na, |l nc. 2,925,157 106, 329, 457
AFLAC, |l nc. 3,657,866 127,844, 417
Agil ent Technologi es, Il nc| (a) 2,721,983 85, 061 969
Air Products & Chemical s, Il nc 1,657,102 126,554, 880
Airgas, l nc. 546, 449 34,874| 375
AK St eel Hol ding Corp. 860, §86 5,628,886
Akamai Technol ogi es, Il nc. (a) 1,465,756 29, 139} 229
Al coa, |l nc. 8,319,508 79, 617| 692
Al legheny Technologies, I hc 828, 126 30,654 575
Al l ergan, l nc. 2,415,449 198,984,689
Al pha Natur al Resour ces, l nc. (a)l, 774,830 31, 396)] 743
Al tera Corp 2,519,973 79, 454), 749
Altria Group, Il nc. 16, 251, 077 435,691, 374
Amazon. com, Il nc. (a) 2,848,492 615,929, 425
Ameren Corp. 1,877,188 55, 883 887
Ameri can Electric Power co. , Il nc3, 768,091 143,264, 820
American Express Co. 8,146,671 365, 783,528
Ameri can I nternational Gr o up, | n3c,.40a7),] 340 74, 791), 113
American Tower Corp. (Cl as A)(a)3, 105,627 167,084, 733
Ameriprise Financial, Il nc 1,852,001 72, 894) 759
AmerisourceBergen cor p. 2,112,173 78, 720| 688
Amgen, |l nc. 7,248,726 398,317, 494
Amphenol Corp. (Class A) 1,332,809 54, 338 623
Anadar ko Petroleum Corp. 3,891,144 245,334,629
Anal og Devi ces, Il nc. 2,347,202 73, 350] 063
Aon Corp. 2,585,500 108,539,290
Apache Corp. 2,998,886 240,63Q, 613
Apart ment Il nvest ment & Mampagement93o,.41C3 ass A) 20, 669)|, 216
Apol |l o Group, Il nc. (Cl ass A) (a) 952, 87 37,731, 971
Appl e, Il nc. (a) 7,272,235 2,772,030, 537
Applied Materials, | nc. 10, 297 758 106,581, 795
Archer -Daniels-Midland Co 5,334,736 132,354,800
Assurant , Il nc. 754, 988 27,028 570
ATE&T, I nc 46, 483, 977 1,325,743, 024
Aut odesk, Il nc. (a) 1,813,398 50, 376)], 196
Automatic Data Processing Il nc 3,840,295 181,069, 9009
Aut oNation, | nc. (a) 382, 83950 12, 539] 989
Autozone, Il nc. (a) 229, 994 73, 411) 785
Aval onBay Communi ties, I n 738, §g91 84,247 709
Avery Dennison Corp. 826, 423 20, 726| 689
Avon Product s, Il nc. 3,362,058 65, 896| 337
Baker Hughes, Il nc. 3,399,062 156,90Q, 702
Bal | Corp. 1,314,021 40, 760], 931
Bank of America Corp. 79, 566| 086 486, 944, 446
Baxter I nternational , Il nc 4,461,192 250, 451, 319
BB&T Cor p. 5,446,861 116, 181,545
Bect on, Di ckinson & Co. 1,711,141 125,46(Q, 858
Bed Bath & Beyond, Il nc. (a 1,919,193 109,984, 951
Bemis Co. |, |l nc. 824, 117 24, 154) 869
Ber kshire Hat haway, Ilnc. (€l ass BB(@P4]| 844 979,984,718
Best Buy Co. , Il nc. 2,368,399 55, 183| 697
Big Lots, Il nc. (a) 514, 154 17,907| 984
Bi ogen | dec, Il nc. (a) 1,889,851 176,039,621
Bl ackRock, |l nc. 785, 036 116, 193, 178
BMC Software, Il nc. (a) 1,383,475 53, 346 796
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Boston Properties, |l nc. 1,138,727 101, 46(
Boston Scientific Corp. (a 11,911} 477 70, 396
Bristol-Myers Squibb Co. 13, 343 218 418, 71(
Broadcom Corp. (Class A)(a 3,782,523 125, 924
Brown- Forman Corp. (Class B) 806, 429 56, 548
C. H. Robi nson Worl dwi de, | nc. 1,276,845 87,425
C. R. Bar d, |l nc. 671,859 58,814
CA, Il nc. 2,968,836 57,625
Cabl evision Systems Corp. 1,809,972 28, 470
Cabot Oil & Gas Corp. 814, §88 50, 449
Cameron I nternational Corp. (a) 1,917,087 79, 635
Campbell Soup Co. 1,430,523 46, 306
Capital One Financi al Cor p. 3,590,741 142, 301
Cardi nal Heal t h, Il nc. 2,703,008 113, 201
CareFusion Corp. (a) 1,745,666 41, 808
Car Max , Il nc. (a) 1,759,376 41, 961
Carni val Corp. 3,644,205 110, 4149
Caterpillar, |l nc 5,072,624 374, 56 4
CBRE Group, Il nc. (a) 2,567,251 34,555
CBS Corp. (Class B) 5,230,521 106, 598
Cel gene Corp. (a) 3,598,977 222, 848
Center Point Ener gy, | nc. 3,326,958 65,274
CenturylLink, Il nc. 4,808,162 159, 244
Cephal on, I nc. (a) 606, d70 48,909
Cerner Corp. (a) 1,131,211 77,510
CF Industries Holdings, I hc 557, 437 68, 782
Chesapeake Energy Corp. 5,148,479 131, 543
Chevron Corp. 15, 722), 977 1,454, 6§
Chipotle Mexican Grill, Il mc. (a) 243, 129 73, 655
Chubb Corp. 2,242,825 134, 547
Cl GNA Cor p. 2,116,165 88, 751
Cincinnat. Financi al CcCorp 1,276,997 33, 623
Cintas Corp. 881, 349 24,801
Ci sco Systems, | nc. 43,182 493 668, 896
Citigroup, Il nc. 22,908 452 586, 914
Citrix Systems, Il nc. (a) 1,470,406 80, 181
Cliffs Natural Resources, Il nc. 1,128,781 57,759
Cl orox Co. 1,044,659 69,292
CME Group, |l nc. 524,448 129, 3272
CMS Energy Corp. 1,975,003 39, 085
Coach, | nc. 2,267,293 117,513
Coca-Cola Enterprises, I ng¢. 2,542,535 63,258
Cognizant Technol ogy Solufions C0,r3p82,06a9ss A) (Bhg9, 3973
Col gate-Pal molive Co. 3,824,291 339, 138
Comcast Corp. (Class A) 21, 564| 223 450, 69 7
Comeri ca, Il nc. 1,573,836 36,151
Computer Sciences Corp. 1,210,682 32,506
Compuware Corp. (a) 1,719,930 13,174
ConAgra Foods, Inc 3,193,797 77,353
ConocoPhillips 10, 760 602 681, 361
CONSOL Energy, |l nc. 1,769,490 60, 038
Consolidated Edi son, |l nc. 2,288,270 130, 47
Constellation Brands, Il ncf (Cl assl ,A9Y%,)2 34 25, 186
Constellation Energy Group, Il nc.1,565,/083 59,567
Corning, lnc. 12,278), 007 151, 754
Costco Wholesale Corp. 3,416,754 280, 58
Coventry Health Care, Il nc| (a) 1,163,243 33,513
Covidien PLC 3,877,275 170, 9871
CSX Corp. 8,626,863 161, 06 3
Cummi ns, |l nc. 1,534,894 125, 33¢
CVS Caremark Corp. 10,549 166 354, 24(
D. R. Horton, |l nc. 2,183,799 19,741
Danaher cCor p. 4, 478,813 187, 841
Darden Restaurants, Il nc. 1,067,325 45,628
DaVita, Il nc. (a) 747, 146 46, 861
Dean Foods Co. (a) 1,431,060 12, 693
Deere & Co. 3,246,900 209, 6572
Del | , Il nc. (a) 12, 133| 373 171, 681
Denbury Resources, Il nc. (a 3,106,480 35,724
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DENTSPLY I nternational, I hc. 1,100,839 33,784 749
Devon Energy Corp. 3,267,175 181, 134, 182
DeVry, | nc. 483, 944 17,886| 570
Di amond Of fshore Drilling Il nc. 544, 4§01 29,822| 407
DI RECTV(Class A) (a) 5,783,047 244,333, 736
Di scover Financi al Servicegs 4,267,691 97,900 832
Di scovery Communi cati ons, Il nc. ( CA,als4s6 ,|A8) 9 1a) 80, 766|, 039
Domi ni on Resources, Il nc. 4,464,974 226,684, 730
Dover cor p. 1,461,495 68, 105| 667
Dr . Pepper Snapple Group, Il nc. 1,731,528 67,148 656
DTE Energy Co. 1,324,484 64, 926/ 206
Duke Energy Corp. 10, 413| 398 208, 163, 826
Dun & Bradstreet Corp. 386, 386 23,670 006
E*TRADE Financi al Corp. (a) 1,971,785 17,962| 961
E. | du Pont de Nemour s k. Co 7,323,242 292,709, 983
East man Chemical Co. 554,829 38,022 431
Eaton Corp. 2,668,677 94,738 033
eBay, Il nc. (a) 9,007,366 265,621, 223
Ecol ab, Il nc. 1,818,939 88, 927]| 928
Edi son I nternational 2,548,149 97, 466 699
Edwards Lifesciences Corpl(a) 894, 984 63, 794| 460
E | Paso Corp. 6,014,186 105,127,971
El ectronic Arts, Il nc. (a) 2,599,655 53,162 945
EIl i Lilly & Co 7,970,296 294,661, 843
EMC Corp. (a) 16, 215| 547 340,364, 332
Emer son Electric Co 5,841,649 241,314,520
Entergy Corp. 1,391,953 92,272, 564
EOG Resources, Il nc. 2,099,181 149,064, 843
EQT Corp. 1,168,848 62,369 729
Equi f ax, |l nc. 961, 456 29, 549|, 009
Equity Residenti al 2,304,307 119,524, 404
Exelon Corp. 5,181,542 220,784,505
Expedi a, | nc. 1,569,252 40, 408| 239
Expeditors International f Was hli,n6g5t70,n7,3 3 nc. 67,221 073
Express Scripts, Il nc. (a) 3,813,841 141,379,086
Exxon Mobil Corp. 38, 143)] 335 2,770,340, 421
F5 Net wor ks, Il nc. (a) 631, 907 44,896/ 992
Family Doll ar Stor es, Il nc 958, Q70 48, 727), 440
Fastenal Co 2,309,724 76, 867 615
Federated I nvestors, Il nc. (Class Bn27, 307 12, 749| 692
FedEx Corp. 2,468,752 167,088, 135
Fidelity National I nformatfi on Selrhv9i36e/s399 nc. 47,093, 224
Fifth Third Bancorp 7,187,062 72,589]| 326
First Hori zon Nati onal Cofp. 2,049,009 12,212, 094
First Sol ar , Il nc. (a) 462, 4987 29, 240| 124
FirstEnergy Corp. 3,270,611 146,883, 140
Fiserv, Il nc. (a) 1,123,505 57, 040/| 349
FLI'R Systems, Il nc. 1,242,115 31,114 981
FIl owserve Corp. 436, 405 32,301)] 370
Fl uor Corp. 1,366,084 63,591 210
FMC Corp. 563,421 38, 952|, 364
FMC Technol ogi es, Il nc. (a) 1,882,010 70, 763|, 576
Ford Motor Co. (a) 29, 707 736 287,273,807
Forest Laboratories, Il nc.(a) 2,149,867 66, 194| 405
Fortune Brands, Il nc. (a) 1,201,682 64, 986| 963
Franklin Resources, |l nc. 1,143,283 109, 343, 586
Freeport- McMoRan Copper &| Gol d, 7,n4c0.8,676 225,594, 184
Frontier Communications Co¢rp. 7,787,729 47,583, 024
GameStop Corp. (Class A)(a 1,103,594 25,493, 021
Gannet't Co. , |l nc. 1,872,975 17, 849| 452
Gener al Dynamics Corp. 2,834,932 161,279,281
Gener al Electric Co 83, 221| 679 , 268, 298, 388
Gener al Mil | s, | nc 5,080,706 195, 454, 760
Genuine Parts Co. 1,233,408 62,657, 126
Genworth Financi al, Il nc. (Cl ass A3,(836,479 22,021 389
Gil ead Sciences, Il nc. (a) 6,049,179 234,708, 145
Goodrich Corp. 976, 4987 117,854,519
Googl e, Il nc. (Class A) (a) 1,977,285 ,017, 045, 858
H&R Bl ock, | nc. 2,394,259 31,867 587
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H. J. Hei nz Co 2,517,169 127,064, 691
Hal |l i burton Co. 7,222,211 220, 421,880
Har |l ey- Davidson, |l nc. 1,844,292 63, 314| 544
Har man I nternational I ndug$tries, 54n4c,.46 2 15,572|, 156
Harris Corp. 942,970 32,221) 285
Hartford Financi al Serviceés Grou3p,,482nf7.94 56,212 295
Hasbr o, Il nc. 942,036 30, 719)| 794
HCP, |l nc. 3,175,191 111,323, 196
Heal th Care REI T, l nc. 1,387,682 64, 943|, 518
Hel merich & Payne, | nc. 836, 921 33,978 993
Hess Corp. 2,364,780 124,054, 359
Hewl ett-Packard Co. 16, 227, 096 364,294, 305
Honeywel | I nternational, | nc. 6, 155,522 270,284,971
Hor mel Foods Corp. 1,085,584 29, 332 480
Hospira, Il nc. (a) 1,312,241 48,552, 917
Host Hotels & Resort s, | n 5,552,623 60, 745 696
Hudson City Bancorp, Il nc. 4,125,400 23, 349)| 764
Humana, Il nc. 1,318,810 95,917]| 051
Huntington Bancshares, 1|n 6, 765,749 32,475, 595
Il'l'linois Tool Wor ks, Il nc. 3,854,836 160, 361, 178
Il ngersoll - Rand PLC 2,590,780 72, 775 010
Il ntegrys Energy Group, Il n¢. 605, 88 29, 443], 689
I nt el Corp. 41,202 030 878,839,300
Intercontinental Exchange, Il nc. (a)573, 331 67,802| 124
I nternational Business Mag¢hines 9C036p8., 345 1,639,741, 42
I nternati onal FIl avors & FfHagrance6s27,lIn7c3 35, 259| 666
I nternational Game Technollogy 2,336,867 33, 954| 678
Il nternational Paper Co. 3,419,741 79,508 978
Il ntuit, Il nc. (a) 2,400,540 113,881,618
I ntuitive Surgical, I nc. (&) 306, 457 111,634, 156
Il nvesco, Ltd. 3,536,685 54, 853| 984
Il ron Mountain, Il nc. 1,566,936 49,546 516
I TT Corop. 1,437,812 60, 388| 104
J. C. Penney Co. , Il nc. 1,089,473 29, 176] 087
Jabi l Circui t, | nc 1,429,391 25,428 866
Jacobs Engineering Group, Il nc. (a)984, 13 31,799)| 612
Janus Capital Group, Il nc 1,439,537 8,637,222
JDS Uniphase Corp. (a) 1,775,139 17,698 136
Johnson & Johnson 21,514| 540 1,370, 691, 343
Johnson Control s, Il nc 5,306,010 139,919, 484
Joy Global, Il nc 820, 496 51,182, 540
JPMorgan Chase & Co. 30,577,010 920, 979,541
Juni per Networ ks, Il nc. (a) 4,175,548 72, 069)] 958
Kell ogg Co 1,958,265 104,160,115
KeyCor p. 7,449,787 44,177, 237
Ki mberl y-Clark Corp. 3,073,007 218,214,227
Ki mco Realty Corp 3,180,856 47,808, 266
KLA-Tencor Corp 1,309,341 50, 121} 573
Kohl s Corp 2,200,380 108,034, 658
Kraft Foods, Il nc. (Class A 13,8609 664 465,743, 317
L-3 Communications Hol dings, Il nc.831, 448 51, 524| 833
Laboratory Corp. of Ameri a Hol di7n8g5s, (%44 62, 128]| 873
Legg Mason, Il nc 1,021,408 26, 260[ 400
Leggett & Platt, lnc. 1,117,520 22,115 721
Lennar Corp. (Class A) 1,246,122 16, 872 492
Leucadia National Cor p. 1,544,391 35, 026| 788
Lexmark I nternational , Il n¢. (Cl assb6 1A7,(F37 16, 686 619
Life Technologies Corp. (a 1,402,282 53,889 697
Limited Brands, | nc. 1,942,289 74, 797], 549
Lincoln National Corp. 2,452,235 38,328 433
Linear Technology Corp. 1,777,241 49, 140| 714
Lockheed Martin Corp 2,156,204 156, 624, 659
Loews Corp. 2,435,870 84, 159 308
Lorillard, |l nc. 1,084,097 120,009, 538
Lowe's Cos. , Il nc. 9,877,143 191,023, 946
LSI Corp. (a) 4,493,686 23,277), 293
M & T Bank Corp. 981, 540 68, 609| 646
Macy' s, l nc. 3,337,897 87, 853)| 449
Mar at hon Oi | Corp. 5,569,344 120, 184, 444
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Mar at hon Petroleum Corp. [ 2,784,599 75, 351) 249
Marriott I nternational , I hc. (Cl a2s,s22M),|497 60, 595 298
Marsh & McLennan Cos. , I n 4,284,787 113,718, 247
Masco Cor p. 2,808,639 19,997) 510
Master Car d, Il nc. (Class A) 837,382 265,584,075
Mattel, Il nc 2,715,744 70, 310| 612
Mc Cor mick & Co. , |l nc. 1,041,707 48, 085, 195
McDonal d’s Corp 8,093,220 710, 744, 580
Mc Kesson Corp. 1,931,158 140, 393, 187
Mead Johnson Nutrition Co 1,595,972 109,85(Q, 753
MeadWestvaco Corp. 1,317,527 32, 358] 463
Medco Health Solutions, Il pfc. (a) 3,020,146 141,614,646
Medtroni c, |l nc. 8,283,181 275,333,936
MEMC El ectronic Material s Il nc. (1a,)782,547 9,340,546
Merck & Co. , l nc. 24,140 679 789,641,610
Met Li f e, |l nc. 8,266,184 231,534,814
MetroPCS Communi cations, l nc. (a)2, 314,992 20, 163, 580
Microchip Technology, Il nc 1,495,516 46, 525 503
Mi cron Technol ogy, Il nc. (a 7,948,673 40,061, 312
Mi crosoft Corp. 58, 490 665 , 455, 832, 652
Mol e x , | nc. 1,087,711 22,156/| 673
Mol son Coors Brewing Co. (€lass B), 239,511 49,097 031
Monsanto Co. 4,191,696 251,669, 428
Monster Worl dwi de, Il nc. (a 1,022,000 7,337,960
Moody's Corp. 1,552,099 47,261, 415
Mor gan Stanl ey 11, 620)] 382 156,878, 157
Mot orola Mobility Holdingsg, Il nc.2(,a0)038,/461 77, 013| 057
Mot orola Solutions, Il nc. 2,353,163 98,597 530
Mur phy Oi | Corp. 1,511,203 66, 734| 724
My | an, Il nc. (a) 3,343,656 56, 842 152
Nabors I ndustries, Ltd. (a 2,236,835 27, 423|, 597
Nati onal - Oi | wel | Var co, I hc. 3,309,191 169, 494, 763
Net App, Il nc. (a) 2,879,497 97, 730| 128
Net flix, Il nc. (a) 416, 408 47, 120f 729
Newel | Rubber mai d, Il nc. 2,274,548 26, 998], 885
Newfield Exploration Co. (&) 1,034,266 41, 050 018
Newmont Mining Corp. 3,861,203 242,869,669
News Corp. (Class A) 17, 873 963 276,51Qq, 208
Next Era Energy, Il nc. 3,300,319 178, 283, 232
Ni cor , |l nc. 356, §67 19,631), 254
NI KE, Il nc. (Class B) 2,966,426 253,659, 087
Ni Sour ce, Il nc 2,179,956 46,607 459
Noble Corp. (a) 1,974,929 57, 964)| 166
Noble Energy, Il nc. 1,380,304 97, 725| 523
Nordstr om, Il nc. 1,284,175 58,661 114
Norfol k Southern Corp. 2,727,962 166, 46(Q, 241
Northeast Utilities 1,381,795 46, 497 402
Northern Trust Corp. 1,886,893 66, 003, 517
Northrop Grumman Cor p. 2,167,537 113,058, 730
Novell us Systems, Il nc. (a) 546, 122 14,887 286
NRG Energy, Il nc. (a) 1,889,223 40, 070] 420
Nucor Corp. 2,474,280 78,286/ 219
NVI DIA Corp. (a) 4,696,779 58, 709/| 738
NYSE Euronext (c) 2,043,815 47,498, 261
O'Reilly Automoti ve, Il nc. (a) 1,080,437 71, 989)| 517
Occi dent al Petroleum Corp 6,381,108 456,249, 222
Omni com Group, I nc 2,198,878 81, 006 666
Oneok, |l nc. 812, 170 53,635 707
Oracle Corp. 30, 992| 837 890, 734, 135
Owens-1l1lIlinois, Il nc. (a) 1,281,571 19,377 354
PACCAR, Il nc. 2,858,464 96, 673 252
Pal | Corp. 902, 468 38,264 643
Parker-Hannifin Corp 1,213,939 76, 635| 969
Patterson Cos. , Il nc 751, 155 21,505] 568
Paychex, Il nc. 2,522,065 66, 506| 854
Peabody Energy Corp. 2,117,453 71, 739)| 308
People’s United Financi al Il nc 2,945,250 33,575)|, 850
Pepco Holdings, Il nc. 1, 755,633 33, 216| 576
Pepsi Co, |l nc. 12, 426] 043 769, 1723, 062
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PerkinEIl mer , | nc. 17, 068
Pfizer, Il nc. 61, 1,082, 14
PG&E Cor p. 133, 697
Philip Morris Intern | Il n& 3, , 417 859, 62 7
Pi nnacl e West Capita [ 852, 49 36, 586
Pi oneer Natur al Re Co 912, 29 60,010
Pitney Bowes, Il nc. 1,593,186 29,951
Pl um Creek Ti mber 1,266,579 43, 962
PNC Financi al Ser vi up, | ndc,. 116,166 198, 35§
PPG I ndustries, I n 1,239,543 87, 586
PPL Corp. 4,514,117 128, 837
Praxair, Il nc. 2,378,216 222, 3185
Precision Castpart 1,125,311 174, 940(
priceline.com, Il nc. 388, 6 6 174, 51(
Principal Financi a Il nc. 2,511,353 56, 932
Progress Energy, I 2,303,522 119, 134
ProLogi s, Il nc. 3,552,585 86, 150
Prudenti al Financi 3,816,856 178, 851
Public Service Ent Group,3,I96c2.,|]067 132,214
Public Storage, I n 1,112,581 123, 8854
Pulte Group, Il nc. ( 2,643,249 10, 440
QEP Resources, Il nc. 1,376,855 37,271
QUAL COMM, Il nc. 13, , 458 641, 5449
Quanta Services, I nc. ( 590 31,709
Quest Diagnostics, |l nc. 60, 733
R. R. Donnell ey & Sons 20, 625
Ral ph Lauren Corp. 41 65, 348
Range Resources Cor 1 503 73, 338
Rayt heon Co. 2 875 113, 858
Red Hat, Il nc. (a) 1 984 63, 896
Regions Financial Corp. 9 413 32,755
Republic Services, Il nc 2 506 70, 725
Reynolds Ameri can, |l nc. 2 261 98, 844
Robert Hal f Il nternationa Il nc 1 501 24,328
Rockwel | Aut omati on, Il nc. 1 626 63,203
Rockwel | Collins, Il nc. 1 032 63,577
Roper I ndustries, Il nc. 54 51, 445
Ross Stores, Il nc. 35 72,161
Rowan Co. , Il nc. (a) 71 30,101
Ryder System, Il nc. 17 15, 064
Saf eway, Il nc. 2 682 46, 1009
SAI C, Il nc. (a) 2 582 25, 776
Sal esforce. com, I n 1 749 122, 3615
SanDi sk Corp. (a) 1 267 75,223
Sara Lee Corp. 4 74, 947
SCANA Corp. 36,173
Schl umberger , Lt d. 10, 632, 208
Scripps Networks Interactive(CIl as778A)( 28,920
Sealed Air Corp. , 20, 884
Sears Holdings Cor 301, 23 17, 360
Sempra Energy 1,872,383 96, 427
Sherwin-Williams Co 692,420 51,460
Sigma-Aldrich Corp. 955, 409 59, 034
Si mon Property Group, 2,294,710 252, 374
SLM Cor p. 4,129,297 51, 409
Snap-on, Il nc. 455, 4§90 20, 241
Sout hern Co. 6, 737,235 285, 454
Sout hwest Airlines 6, 195,353 49,810
Sout hwestern Energy 2,720,862 90, 686
Spectra Energy Corp. 5,083,835 124, 7046
Sprint Nextel Corp. (a) 23, , 71,145
St . Jude Medical, 2,571,855 93,075
Stanl ey Black & Decker hcC. 1,314,812 64, 557
Stapl es, |l nc. 5,577,884 74, 185
Starbucks Corp. 5,862,696 218, 619
Starwood Hotels & Wor | dwli,d5e2 5 |l 8n8ch. 59, 234
State Street Corp. 3,942,241 126, 783
Stericycl e, Il nc. (a 671, 52 54,207
Stryker cCor p. 2,610,214 123, 019
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Sunoco, Il nc. 846,310 26,250
SunTrust Banks, Il nc. 4,199,219 75, 375
SUPERVALU, |l nc. 1,661,291 11,064
Symantec Corp. (a) 5,908,744 96, 312
Sysco Corp. 4,658,128 120, 644
T. Rowe Price Group, | nc. 2,031,828 97,060

Target Corp. 5,294,802 259, 651
TECO Energy, Il nc 1,681,886 28,810
Tell abs, |l nc. 2,842,733 12,195
Tenet Healthcare Corp. (a) 3,803,378 15, 707
Teradata Corp. (a) 1,324,771 70, 914
Teradyne, Il nc. (a) 1,454,972 16, 019
Tesoro Corp. (a) 1,112,006 21,650
Texas I nstrument s, I nc 9,082,049 242, 0364
Textron, I nc 2,152,752 37,974
The AES Corp. (a) 5,136,696 50, 134
The All state Corp. 4,090,360 96, 900
The Bank of New Yor k Mell n Corp9, 714,453 180, 591
The Boeing Co. 5,819,773 352, 154
The Charles Schwab Corp. 8, 474,594 95, 50 8},
The Coca-Cola Co. 18, 010 823 , 216, 81
The Dow Chemical Co. 9,276,635 208, 353
The Estee Lauder Cos. , Il n¢. (Cl assB89A), §16 78, 337
The Gap, Il nc. 2,703,277 43,901
The Goldman Sachs Group, | nc. 3,965,848 374, 97(
The Goodyear Tire & Rubbe Co. (al), 903,715 19, 208
The Hershey Co. 1,199,155 71, 037
The Home Depot, Il nc. 12, 268 784 403, 274
The I nterpublic Group of Cos . |, I13n,c827,,911 27,560
The JM Smucker Co. 908, 495 66,220
The Kroger Co. 4,744,855 104, 1917
The McGr aw- Hi |l |l Cos. , Il nc 2,383,466 97,722
The Mosaic Co. 2,149,872 105, 279
The NASDAQ OMX Group, Il ncf(a) 990, 62 22,923
The Procter & Gamble Co. 21,552 554 , 361, 69
The Progressive Corp. 5,010,009 88,977
The Travelers Cos. , Il nc. 3,275,988 159, 638
The Walt Disney Co. 14,556 281 439, 011
The Washington Post Co. (Cllass B) 40, 3169 13,199
The Western Union Co. 4,954 1343 75, 751
The Wi lliams Cos. , Il nc. 4,600,085 111, 964
Thermo Fisher Scientific, Il nc. (a2, 997,573 151, 791
Ti ffany & Co. 998, §96 60, 752
Ti me Warner Cabl e, Il nc. 2,547,758 159, 66 1
Ti me Warner , Il nc. 8,190,524 245, 47 (
Titanium Metals Corp. 707, 956 10, 599
TJX Cos. , Il nc. 2,988,409 165, 76

Torchmark Corp. 822,831 28, 683
Tot al System Services, I n 1,272,793 21,548
Tyco I nternational Ltd. 3,668,030 149, 47 4
Tyson Foods, Il nc. (Class A 2,335,605 40, 546
U. S. Bancorp 15, 068)] 723 354, 717
Union Pacific Corp. 3,836,465 313, 324
United Parcel Service, I n¢. (Cl as7, 6B93,/]378 485, 834
United States Steel Corp. 1,125,588 24,774
United Technol ogies Corp. 7,128,105 501, 533
UnitedHeal th Group, |l nc. 8, 441,368 389, 315
Unum Gr oup 2,409,676 50, 506
Urban OQutfitters, Il nc. (a) 974,415 21,753
V. F. Corp. 684,320 83,182
Val ero Energy Corp 4,459,853 79,296
Varian Medi cal Syst ems, Il mc. (a) 917, 967 47,881
Vent as, Il nc. , 250,152 111, 151
Veri Sign, Il nc. 1,319,737 37,757
Veri zon Communications, Il hc. 22,223 991 817, 847
Viacom, Il nc. (Class B) 4,506,307 174,574
Vi sa, Il nc. (Class A) 4,012,564 343, 954
Vornado Realty Trust 1,457,236 108, 739
Vul can Materials Co. 1,006,467 27, 738
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W. W. Grainger, 1lnc. 478,498 71,554 591
Wal - Mar t Stores, Il nc. 13, 798| 274 716,134, 421
Wal green Co. 7,102,153 233,589,812
Waste Management , Il nc. 3,714,459 120,944, 785
Waters Corp. (a) 715, 138 54,031 062
Wat son Phar maceuticals, | pc. (a) 992, 114 67, 752 731
Wel | Point, |l nc. 2,828,575 184,649, 376
Wel |l s Fargo & Co. 41, 448) 698 999,743,596
Western Digital Corp. (a) 1,814,769 46, 675| 859
Weyer haeuser Co. 4,208,415 65, 440/| 853
Whirl pool Cor p. 596, §45 29, 788|, 534
Whol e Foods Market, Il nc. 1,241,643 81, 091) 704
Wi ndstream Cor p. 4,004,248 46, 689| 532
Wisconsin Energy Corp. 1,832,234 57, 330 602
Wyndham Wor |l dwi de Corp. 1,287,116 36, 695 677
Wy nn Resorts, Ltd. 629, 492 72,418 923
Xcel Energy, | nc. 3,786,911 93, 498| 833
Xerox Corp. 10, 938| 186 76, 239), 156
Xilinx, Il nc. 2,077,224 56, 999| 027
XL Group PLC 2,577,413 48, 455|, 364
Yahoo!, Il nc. (a) 9,894,449 130,21Q, 949
Yum! Brands, Il nc. 3,641,289 179,843, 264
Zi mmer Hol di ngs, Il nc. (a) 1,504,197 80, 474| 540
Zi ons Bancorporation 1,442,987 20, 302 827
(d)

( 96, 435, 605, 854 ) 80,792,014, 61

(a)

(b)

(c)

(d) (2011 30

)
REI T( ) Real Estate I nvestment Trust( )
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(sSsc) (NYSE )
2011 30 2011 30 (2011

2010 010 2011
30 0 30
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SSB, 7901786791424 94B464038, 294|1336730(B,88@|37822124]1782,485,338B48|, 658

NYSE
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(2011 30 )

81,366,802, 568
(6,194,454,679,502 )

501,542,630
(38,182,440, 422 )

80,865,259, 938
(6,156,272,239,080 )

714,832,116

113.12
(8,612 )
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DTC
DTC DTC
(Cede & Co.) DTC
( JASDEC )
UFJ JASDEC
JASDEC DTC
DTC
JASDEC
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)
(4)
(a)
80
(b) (c)
(d) (e)
(f)
(a) (b)
(c) SEC

NAV
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NYSE SSC 100
(Feder al Reserve)
(Massachusetts Commi ssioner of Banks)

Corporation)

SSC SEC NYSE
sSscC
sSscC
(1
(2011 30 )
( ) 19,651, 0p0, 000
750, 00d, 000
493,081, 964
(2
2010 13 75 (
) SSBT
SSBT 2010 13 SSscC

SSBT

SSC WWw. st atestreet. com
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SSsC
SSC
SSsC
SSsSC
L (Ronald L. Skat
(Peter Coym) P (David P. Gruber)
(Charles R. LaManti a) P (Richard P. Se
23
NYSE SEC
NYSE
( (Peter Coym)
) 1934
NYSE
SSsSC
L (Joseph L. Hool ey)
F (Kennett F. Burnes) C (Amel i a C.
(Richard P. Sergel) L (Ronald L. Skates)

(Gregory L. Summe) 2010
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398,36898 30, 3040,638352, 49274589, 62PH75)43, 712) 08(2899()68, 441) 29060, 193

1,81137,871

(4,528%4,641)

(187014, 236)
(263020, 022)

(16)(1,218)

1,81137,871

(4,52804,641)

(187014, 236)
(2630)20, 022)

(16)(1,218)

1 76 1 76
(83)(6,319) (83)(6,319)
1,81137, 85107886, 360) (3,262/%8, 488)
1,879 121 9,212 2,00052, 260
(400030, 452) (400030, 452)
(18)(1,370) (18)(1,370)
4 (4) (305) - -
552 - -
33,15634 2,588,18166, 040 (7,391638 40, 958, 75209, 586
(36)(2,741) (36)(2,741)
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20082 31 1,8831,97@32 32,888, 99532, 301 1356595, {6865%5@B0, 138318 (18)(1, 37109, 77H72, 485
(1,881%3,201) (1,8814%3,201)
(
2,158 ) 3,41259, 603 3,41259, 603
82 129 9,821 129 9,821
(237) (387029, 462) (387029, 462)
(96) 213 16,216 213 16,216
10 761 10 761
23 37 2,817 37 2,817
(1,88143,28131259, 756 1,53116, 555
1 0.04 (20)(1,523) (20)(1,523)
(46)(3,502) (46)(3,502)
11 (11) (837) - -
106 (106)8,070) - -
58,97459 4,492,17265, 354 2,23169, 846
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(17)(1, 29144, 419,1103, 200

495, 36895 37, 68%, 18698, 873090840, 821268y 2, 43482

1,55818, 458 1,55818, 458

1,39806, 430 1,39806, 430

(22)(1,675) (22)(1,675)
276 21,012

276 21,012
(65)(4,948)

(65)(4,948)

7 533 7 533
(18)(1,370) (18)(1,370)
1,55818, 45857619, 981 3,13238, 439
(20)(1,523) (20)(1,523)
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(12) 1 76 1 76
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4.82% 1.32%
26.70 21.00
2. 49 3.17
7.8 7.8
2008 12 31
126 321 2010 2010 12
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95 50 127
2006 1997 2009 2010 12 31
(
( ) ( ) ( ) )
14,316 51. 86
516 19.31
(832) 40.57
(833) 46.32
13,167 51. 64
(297) 37.53
(1,887) 54.76
10, 983 51. 49 3.60 32.2
9,862 50. 82 3.18 21. 8
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20009 2008 2.96 21.06
2010 20009 2008 12 31
102 2010 12 31
13
20009 2010 12 31
( ) ( )
2008 12 31 4809 73.95
1,075 34.58
(279) 72.66
(38) 22.00
2009 12 31 1,247 41.87
5,264 44.49
(489) 52.87
(221) 44.95
2010 12 31 5,801 43.21
2008 81.70 2010 20
2008 12 31 23 20
16 2010 12 31
163 36
( ) ( )
2008 12 31 6, 464 71.509
3,076 25.51
(2,843) 67.94
(124) 56.73
2009 12 31 6,573 51. 88
2,287 42. 45
(2,356) 57.76
(313) 43.13
2010 12 31 6,191 46.71
2008 78.62 2010 20009
2008 12 31 107 193
166 2010 12 31
153 27
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2010 12 31 SSBT
2010
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Tier?2
(13SBT
Tier
Tier )
)
)
10

(2)

10

6 % 20.5% 17. 7% 18.1% 17. 3%

10 22.0 19.1 19.9 19.0
5 8.2 8.5 7.1 8.2
17, 78714, 49116, 69714, 668
1,450 1,450 — -
680 2,313 682 2,300
748 521 748 521
186 168 187 168
5,597 4,550 5,365 4,387
2,593 1,810 2,460 1,716
336 578 - 185
12,32512, 00510, 48911, 378
959 999 959 999
116 104 115 104
2 1 — 1
1,077 1,104 1,076 1,104
(171) (148) - —

60,17767, 69158, 03065, 694
150, 77D40, 97B47, 90B38, 914

Tier ( Tier

Tier
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12 31
( ) 2010 2009
52,383 261
140 169
130 169
25,253 747
637,847 565, 661
14,299 10,977
14,587 10,710
155 170
(1) 46,758 52,948
1,886 2,577
(1) 11
2010 2009
( )
1,561 125 1,686 1,707 170 1,877
(1) 200 - 200 500 200 700
1,761 125 1,886 2,207 370 2,577
(1) 2010 20009 12 31
81 31
1231
2010 2009

3.70% 3.30% 3.93% 3.84%
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( ) 1231 1231 1231 1231 1231 1231
7 14 (7) - 5 -
7 14 (7) - 5 -
18.
( ) 2010 20009 2008
93 156 760
682 520 889
222 225 246
2,109 2,075 1,931
24 24 339
(1) (2) 329 239 2609
- 20 78
AML F - 25 367
3 2 —
3,462 3,286 4,879
213 195 1,326
(1) 257 200 375
286 304 229
AML F — 18 299
7 5 —
763 722 2,229
2,699 2,564 2,650
(12010 GAAP 2010
67 2010 6
(22008 SILO 98

SI'LO 11
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2008

SERP( )

SSBT

2010 2009 2010 2009

808 765 112 94
11 13 5 4
44 45 6 6

1 — — J—
75 14 (4) 14
(28) (33) (7) (7)
— (1) — —
(2) (7) — -
— - — 1
(4) 12 — -
— 2 —
905 808 114 112
828 692

82 113

8 46 7 7
(28) (33) (7) (7)
(2) (7) - -
(4) 17 — -
884 828 - —
(21) 20 (114) (112)
(21) 20 (114) (112)
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1
( ) 2010 20009 2010 20009
(12 31 )
26 60
(2) (2) (9) (10)
(45) (38) (105) (102)
() (21) 20 (114) (112)
(4) (4) 4 5
(242) (204) (43) (49)
(246) (208) (39) (44)
225 228 (75) (68)
() (21) 20 (114) (112)
887 796
( )
12 31
5.50% 6.00% 5.50% 6.00%
4.50 4.50 - -
12 31
6.00% 6.00% 6.00% 6.00%
4.50 4.50 - -
7.25 7.25 - -
12 31
— - 7.62% 8.40%
( ) - - 4.50 4.50
- - 2026 2028
10
1
( ) SERP
2011 46 27 9
2012 47 27 8
2013 48 10 8
2014 49 10 8
2015 32 14 8
2016 2020 177 72 35
2010 20009 12 31 784

739

2010 12 31
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120 120
15 15
67 67
38 38
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31 31
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( ) - 5 5
(
— 14 14
— 2 2
9 — 9
( ) — 609 21 630
33 33
144 144
8 8
— 33 33
— 185 33 218
( )
36 36
( ) — — 36 36
— 794 90 884
2010 12 31
( )
)
(2010 1 1 ) 13 2 24 31
4 — 7 1
( ) 2 — 2 4

175/207



EDINETOOOO

OO000OO000DO000DO000DO000DO000DO00no(Ee25423)

2009 12 31

Ooooooooooooooooooad

) ( 1) ( 2) 3)

109 109

12 12

59 59

32 32
293 293

27 27
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(
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— 2 2
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( ) — 572 15 587
24 24
139 139

23 23

— 24 2 4
— 186 24 210

( )

31 31

( ) — — 31 31
— 758 70 828

2009 12 31
( )
)

(2009 1 1 ) 12 3 24 34
- - (1) (3)

( ) 1 (1) 1 -
(2009 12 31 ) 13 2 2 4 31
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( ) 2010 2009
182 209
1 2
10 10
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( ) (165) (182)
(165) (182)
12 31
(27) (24)
(138) (158)
(165) (182)
(45) (60)
(45) (60)
(120) (122)
(165) (182)
165 171
—SERP 4.75% 4.75%
— SERP 10.00 10.00
2010 20009 12 31
231 239 36 39
2010 20009 12 31 2
50 42
2010 12 31 2010
10 2010 12

31 2010
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2010 2009 2008 2010 2009 2008

11 13 18 5 4 4

44 45 47 6 6 5

(55) (56) (59) - — -

7 6 4 2 1 1

7 8 10 13 11 10

— (1) — — — —

— — 1
7 6 10 13 12 10
(13) (7) (6) (2) (2) (1)
(13) (7) (6) (2) (2) (1)
SERP

2010 2009 2008

1 2 4

10 10 12

5 3 8

16 15 24

8 4 -

24 19 24
(3) (5) (7)
(3) (5) (7)

401(k) Rot h( )
(1 RS)
2010 20009 2008 12 31
2010 20009 12 31 45 2008

ESOP
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2010 2009 2008 12 31 373
353
872 (One
Lincoln Street) 366
2023 20
(Churchill Pl ace) 362 2028 12
15 2010 2009
12 31 606 660
2010 2009 2008 12 31
44 47 36 2010
2009 12 31 230 185
2010 20009 2008 12 31
230 241 2010 2009 2008 12 31
12 17 11
2010 12 31
58
21
( )
2011 68 237 305
2012 65 203 268
2013 65 193 258
2014 65 165 230
2015 66 112 178
2016 686 308 994
1,015 1,218 2,233
(364)

651
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250
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Il nc )
200 2008
22.
12 31
( ) 2010 2009 2008
(885) 75 1,065
15 39 299
156 157 309
( ) (714) 271 1,673
745 383 (442)
141 28 (194)
358 40 (6)
( ) 1,244 451 (642)
530 722 1,031
20009 24.1
2010 20009 2008 12 31
) ( ) (98) 147 27 2010 200 ¢
2008 12 31 13. 4 801
11.1

2010 12 31
15
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12 31
( ) 2010 2009
463 505
1,029 725
122 30
1,614 1,260
70 32
1,083 3,353
183 165
121 124
177 231
33 36
137 39
1,804 3,980
(18) (7)
( ) 1,786 3,973
(172) (2, 713)
2010 2009 12
31 26 16
2011 2017
12 31 20009
2010 20009 2008
35.0% 35.0% 35. 0%
1.2 1.7 3.4
(3.6) (3.1) (2.0)
(1.3) (1.6) (0.9)
(3.6) (5.0) (1.4)
(1) (2.3) —~ —~
LILO SILO — 0.1 2.4
— 1.0 —
— 0.5 (0.3)
25. 4% 28.6% 36. 2%

(1)

182/207



EDINETOOOO
OO000OO000DO000DO000DO000DO000DO00no(Ee25423)
Ooooooooooooooooooad

12 31
( ) 2010 20009
359 345
27 14
33 —
419 3509
2010 12 31 354
2000 2006 | RS
12 336 11
2010
20009 2008 12 31
22 2010 20009 12 31 65
2000
23.
12 31
( 1 ) 2010 20009 2008
1,556 1,803 1,811
- (106) —
- (46) (18)
- (11) (4)
1,556 1,640 1,789
(1) (16) — —
1,540 1,640 1,789
( )
495,394 470,602 413,182
2,530 3,401 2,918
497,924 474,003 416, 100
(2) 10,316 12,904 3,874
1
3.11 3.50 4.32
(3) 3.00 3.46 4.30

(1) (

(2)

(32010
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201020092008201020092008201020092008201020092008201020092008

3,938,333,798 3,938,333,798
- - —~ 829 766 975 829 766 975
1,105, 094, 467 — - - 1,105, 094, 467
265 387 900 53 183 330 318 5701, 230
225 72 200 124 99 85 (8) 349 171 277
5,534, 886, 3665, 005, 04B, 390 (8) 6,54D, 935, 747
2,633,482, 48066 68 96 6 7 682, 69D, 562, 650
58 141 (54) — - - — (344) - — (286)141 (54)
- - - - - - - - - 350 - - 350
8,225,51d, 791, 072, 115, 486 (2)(344) 7 4188,958,64®, 693
25 148 - - 1 - - - - - 25 149 -

5,430, 929, 699753 7471, 076 5 - - - 6,183,666, 780
75 - - 339 - - - - - - 414 - -

- - - - 250 - - - - - - 250 -

- - - - - 450 - - - - - - 450
- - - - - - - 156 — 306 156 — 306
- - - - - - - - - 200 - - 200
- - - - - - - 89 49 115 89 49 115
5,506, 92H, 69D, 0929971, 526 5 245 49 6216, 842, 965, 851
2,695, 44D, 09720) 118 (40) (7)(589) 42) 2033, 085, 525, 842

33% 33% 35%(2)%11%(3) %

148.b543.7r58.33.5 3.1 2.9 0.5 152.D46.8B61. 7
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31

2010 20009 2008
2,661 2,291 3,132
607 422 632
449 (37) 12
3,717 2,676 3,776
2,962 2,457 3,203
755 219 573
282 84 220
473 135 353

11.8
2010 20009
9,825 4,380
20, 357 21,216
16,830 11, 434
47,012 37,030
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2010 20009 2008
105
1,400 250 —
100 25 52
9 (11) (8)
1,509 264 149
- — 64
162 178 211
421 53 77
583 231 352
(93) (38) (75)
1,019 71 (128)
- (20) —
484 (1,987) 1,814
53 55 125
1,556 (1,881) 1,811
2010 20009
5,058 4,227
122 95
24 33
16,697 14,668
2,299 1,947
297 256
- 143
283 301
850 380
25,630 22,050
2,799 2,777
561 -
161 174
4,322 4,608
7,843 7,559
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2010 2009 2008
1, 453 (24) 223
(831) (1,457) (703)
- - 6,801
1 36 10
- - (168)
- 3,104 3,089)
- - 4,572)
(277) (776) (214)
127 - -
(141) - -

_ - (146)
- - (21)
(1,121) 907 2,102)
- - 6,293)
- (3,063 3,063
22 1809 233
- 1,992 493
(300) - (25)
- 2,231 2,251
- (2,000 -

— (60) —

- — 1,879

- - 121

10 34 12
(44) (38) (79)

- - 623
(20) (168) (399)
(332) (883) 1,879
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( )
1231 2010 2009 2008
(
)
8,567 80 0. 9% 11, 744125 1. 0% 17, 645725 4. 1%
4,983 13 0.26 12,41831 0.25 6,358 35 0.56
2,957 24 0.83 3,701 24 0.65 10,195276 2.71
- - - 68 — 0.29 2,700 63 2.33
376 - - 1,914 20 1.02 2,423 78 3.22
28,028681 2.43 23,892520 2.18 23,434889 3.79
(1) 6,444350 5. 43 5,958348 5.85 6,138343 5.59
61, 652, 1093. 42 51, 340, 0754. 04 42,655, 9314. 53
AMLF - - - 882 25 2.86 9,193367 4.00
10,557268 2. 54 7,934168 2.11 9,967306 3.07
(1) 1,537 63 4.07 1,769 74 4.18 1,917(30)X1.57)
1,156 3 0. 24 1,303 2 0.15 — — —
(1) 126,2865912.84 122,9334122.78 132,6259833. 75
2,781 2,237 5,096
22,920 21,650 23,976
151, 957 146, 810 161, 697
8,485 37 0.43 6,905 58 0.84 4,115142 3.45
147 - - 711 3 0.46 7,101 81 1.114
68,326176 0.26 61,551134 0. 22 68, 2911, 1031. 62
76, 958213 0.28 69, 167195 0. 28 79,5017, 3261. 67
8,108 4 0.05 11,065 3 0.03 14,261177 1. 24
1,759 1 0.05 956 - 0.04 1,026 18 1.77
13,590252 1.86 16,847197 1. 17 5,996180 2.99
AML F - - - 877 18 2.02 9,170299 3.26
8,681286 3.30 7,917304 3.84 4,106229 5.59
940 7 0.69 1,131 5 0. 46 — — -
110, 03663 0.69 107,96022 0.67 114,0@62291.95
500 372 14,547
13,126 14,804 5,384
(2) 253 267 678
11,682 10,090 14,614
16, 360 13,317 12,408
151, 957 146,810 161,697
2,828 2,690 2,754
2. 1% 2. 1% 1. 8%
(3) 2.24 2.19 2.08
(1)
35
2010 2009 2008 12
129 126 104
(2) 2010 2009 2008 12 31 25 45 270

(3)
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20092008

) )
(34) (11) (45) (243) (357) (600)
(19) 1 (18) 34 (38) (4)
(5) 5 - (176) (76) (252)
- - - (62) (1) (63)
(16) (3) (19) (16) (42) (58)
90 71 161 17 (386) (3609)
28 (27) 1 (10 15 5
417 (382) 35 393 (249) 144
(25) - (25) (332) (10) (342)
55 45 100 (62) (76) (138)
(10) (2) (12) 2 102 104
- 1 1 2 — 2
481 (302) 179 (453)(1,118) (1,571)
13 (34) (21) 96 (180 (84)
(3) — (3) 73) (5) (78)
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Report of Independent Registered Public Accounting Firm

To the Trustee and Unitholders of
SPDR S&P 500 ETF Trust

In our opinion, the accompanying statement of assets and liabilities, including the schedule of investments, and the
related statements of operations and of changes in net assets and the financial highlights present fairly, in all material
respects, the financial position of SPDR S&P 500 ETF Trust (the “Trust”) at September 30, 2010, the results of its
operations, the changes in its net assets and the financial highlights for the periods indicated, in conformity with
accounting principles generally accepted in the United States of America. These financial statements and financial
highlights (hereafter referred to as “financial statements”) are the responsibility of the Trustee. Our responsibility is to
express an opinion on these

financial statements based on our audit. We conducted our audit of these financial statements in accordance with the
standards of the Public Company Accounting Oversight Board (United States). Those standards require that we plan and
perform the audit to obtain reasonable assurance about whether the financial statements are free of material misstatement.
An audit includes examining, on a test basis, evidence supporting the amounts and disclosures in the financial statements,
assessing the accounting principles used and significant estimates made by management, and evaluating the overall
financial statement presentation. We believe that our audit, which included confirmation of securities at September 30,
2010 by correspondence with the custodian and brokers, provide a reasonable basis for our opinion.

PricewaterhouseCoopers LLP
Boston, Massachusetts
November 23, 2010
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Report of Independent Registered Public Accounting Firm

To the Trustee and Unitholders of
SPDR S&P 500 ETF Trust

In our opinion, the accompanying statement of assets and liabilities, including the schedule of investments, and the
related statements of operations and of changes in net assets and the financial highlights present fairly, in all material
respects, the financial position of SPDR S&P 500 ETF Trust (the “Trust™) at September 30, 2011, the results of its
operations, the changes in its net assets and the financial highlights for the periods indicated, in conformity with
accounting principles generally accepted in the United States of America. These financial statements and financial
highlights (hereafter referred to as “financial statements”) are the responsibility of the Trustee; our responsibility is to
express an opinion on these

financial statements based on our audits. We conducted our audits of these financial statements in accordance with the
standards of the Public Company Accounting Oversight Board (United States). Those standards require that we plan and
perform the audit to obtain reasonable assurance about whether the financial statements are free of material misstatement.
An audit includes examining, on a test basis, evidence supporting the amounts and disclosures in the financial statements,
assessing the accounting principles used and significant estimates made by management, and evaluating the overall
financial statement presentation. We believe that our audits, which included confirmation of securities at September 30,
2011 by correspondence with the custodian and brokers, provide a reasonable basis for our opinion.

PricewaterhouseCoopers LLP
Boston, Massachusetts
November 22, 2011
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REPORT OF INDEPENDENT REGISTERED PUBLIC ACCOUNTING FIRM

THE SHAREHOLDERS AND BOARD OF DIRECTORS OF
STATE STREET CORPORATION

We have audited the accompanying consolidated statement of condition of State Street Corporation as of
December 31, 2010 and 2009, and the related consolidated statements of income, changes in shareholders’ equity, and
cash flows for each of the three years in the period ended December 31, 2010. These financial statements are the
responsibility of the Corporation’s management. Our responsibility is to express an opinion on these financial statements
based on our audits.

We conducted our audits in accordance with the standards of the Public Company Accounting Oversight Board
(United States). Those standards require that we plan and perform the audit to obtain reasonable assurance about whether
the financial statements are free of material misstatement. An audit includes examining, on a test basis, evidence
supporting the amounts and disclosures in the financial statements. An audit also includes assessing the accounting
principles used and significant estimates made by management, as well as evaluating the overall financial statement
presentation. We believe that our audits provide a reasonable basis for our opinion.

In our opinion, the financial statements referred to above present fairly, in all material respects, the consolidated
financial position of State Street Corporation at December 31, 2010 and 2009, and the consolidated results of its
operations and its cash flows for each of the three years in the period ended December 31, 2010, in conformity with U.S.
generally accepted accounting principles.

We also have audited, in accordance with the standards of the Public Company Accounting Oversight Board
(United States), State Street Corporation’s internal control over financial reporting as of December 31, 2010, based on
criteria established in Internal Control—Integrated Framework issued by the Committee of Sponsoring Organizations of
the Treadway Commission and our report dated February 25, 2011 expressed an unqualified opinion thereon.

/sl Ernst & Young LLP

Boston, Massachusetts
February 25, 2011
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