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SCHEDULE D - PART 1
Showmg all Long -Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 1 12 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Amount Due Interest Due and
Rate and Accrued Gross Increase Accrued Dec. 31
Book/ Used to Dec. 31 of Amount Increase (Decrease) by | Current year, on
Option Adjusted Obtain Current Year Received (Decrease) Foreign Bonds in Default | NAIC Effective
CusIp Rate How Maturity Option Call Carrying Par Fair Fair Actual on Bonds During by Exchange as to Principal Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost not in Default Year Adjustment Adjustment or Interest nation Acquired Interest
U.S. Governments - Issuer Obligations
9128273E0 .. | US Treasury Notes .............. VTR 6.125(. FA |08/15/2007 |.......ocoooo | vevevii | e e e e 8505 (..o e 1PE ... | 10/04/2000 |...............
9128275G3 .. | US Treasury NTS 5.5% 5/15/09 |.... |..... 5.500| MN |05/15/2009 |...........o.|veveveiis |oennnn 279,752 | ...... 270,000 (... 113.4690]...... 306,366 | ...... 280,241 (.......... 1,928|........ 10,433 |......... (489) ..o 1. 05/28/2002 |......... 4.885
9128276D9 .. | United States Treas NTS 6.75% |.... |..... 6.750 | MN |05/15/2005 |.........ccoo | vevvvvieieis |oennnn 213,666 |...... 200,000 (... 111.5000...... 223,000{...... 219195(.......... 1,753 (........ 23,991 ....... (5,530) [ ..ovviviiei e 1. 01/16/2002 |......... 3.718
9128276J6 ... | United State Treas Notes ........ VU 5.750|. FA |08/15/2010 |.............|.oeiiiinn. ... 2,708,363 |.... 2,365,000 (... 114.9690|.... 2,719,017 .... 2,718,066 |......... 51,365 (..o e (9,703) [ .o e 1. 12/11/2002 |......... 3.583
9128277A4 .. |US T Note 3.875% Due
7/31/2003 ... v e 3.875|. JJ |07/31/2003 | ..o | | 400,000 ...... 400,000 ... 100.0000]...... 400,000 ...... 400,000 .......... 6,459(......... 7750 o [ 1. 02/28/2002 |......... 3.913
912827262 ...|US Treasury Note ................ VTR P 6.500| AO [10/15/2006 |.............|ccoeievernnnn. ... 1,430,680].... 1,330,000 (... 114.8750.... 1,527,838 ].... 1,433,308 |......... 24,584 |...... 119,150 ....... (2,628) [ ..o e 1. 04/26/2002 |......... 4.336
912828AJ9 ...| United States Treasury Notes ... |.... |..... 4375|. FA |08/15/2012 |............. [.............. ... 2,957,153 .... 2,875,000 ... 104.5310].... 3,005,266 |.... 2,959,044 |......... 40,321 |......... 1,144]....... (1,891) ..o 1. 12/31/2002 |......... 4.054
0199999 Subtotal - U.S. Governments - IssuerObllgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA ... 7,989,614].... 7,440,000 (... XXX ... |.... 8,181,487].... 8,009,854 |........ 126,410]...... 170,973]...... (20241) ... XXX |0 XXX ... XXX...
U.S. Governments - Single Class Mortgage-Backed/Assetf-Backed Securities
3128GRAE9 . | Freddie Mac Gold ................ v 6.000 |[MTLY | 03/01/2017 |.......coooo | oo | 399,379 1...... 396,102 |... 104.57701...... 414231 1(...... 408,421 |.......... 2,0341........ 20,681 1(....... (9,042) [ ..o e 1. 01/18/2002 |......... 5.936
3134A4EWO . | Freddie Mac SUbNT ............. VTR P 5.875| MS |03/21/2011 | ... | | 118,525 |...... 120,000 ... 109.6560 | ...... 131,587...... 118,350 |.......... 1,958 (......... 5470(........... 175 o 1. 01/09/2002 |......... 6.162
31359MEV1 . | Fannie Mae Note due 6/15/09 .. |.... |..... 6.375|. JD |06/15/2009 |...........o.|ooeiiiiinn. ... 1,394,276 | .... 1,320,000 (... 115.7190].... 1,527,491 |.... 1,409,242 |.......... 3,740(........ 72,614 (... (11,502) | ..o 1. 10/16/2001 |......... 5.397
31359MEX7 . | Fannie Mae Global Note ........ VU 6.500|. FA |08/15/2004 |.............|.coceiiinin. ... 1,193,029 .... 1,140,000 (... 107.8130].... 1,229,068 |.... 1,213,285]......... 27,993 (........ 64,517 |...... (20,257) | ..o | 1. 04/08/2002 |......... 3.531
31371KMGS3 . | Fannie Mae Pool 254259 ........ VU 5.500 [MTLY | 04/01/2017 |.........oooo | ... 1,221,603 |.... 1,236,405{ ..... 98.7500.... 1,220,950 |.... 1,227,025 |.......... 5698(........ 40,349 ....... (5,422) | .o 1. 05/14/2002 |......... 5.856
g 31385H3M2 . .| Fannie Mae Pool 545404 ........ VU 6.000 |[MTLY | 01/01/2017 |........ocooo | | 820,384 |...... 820,145|... 100.0310{...... 820,4011...... 820,401|.......... 4101)........ 46,096 (........... A7) 1. 01/04/2002 |......... 6.110
& |31385HRW4 .| Fannie Mae Pool 545093 ........ VTR P 7.500 |[MTLY | 06/01/2016 |..........coo |vevveriee oo 425156 |...... 413,017 ... 103.2810{...... 426,570 ...... 426,570 (.......... 2,581|........ 31,933|......... (902) [ .o e 1. 06/06/2001 |......... 7.010
31387A3Y9 .. | Fannie Mae Pool 578715 ........ VU 6.000 |[MTLY | 09/01/2016 |............. |oeveiiis | 530,117 ...... 523,533 ]|... 101.3750...... 530,732]...... 530,732 |.......... 2,618|........ 32,103 (......... (480) | ..o e 1. 09/20/2001 |......... 5.835
31387CL90 .. | Fannie Mae Pool 580052 ........ VTR P 6.000 |[MTLY | 07/01/2016 |...........oo |vevvvriiieis oo 693,432]...... 683,226 |... 101.6350...... 694,399 1...... 694,399 |.......... 3416]........ 41849......... (754) | oo e 1. 09/19/2001 |......... 5.780
31387CLZ2 .. | Fannie Mae Pool 580044 ........ VTR P 6.000 |MTLY | 06/01/2016 |...........oo |vevverieiei |oennnn 331,963]...... 331,633|... 100.1090...... 331,996 |...... 331,996 |.......... 1,658 (........ 20,298 |........... @5) ] oo | 1. 09/05/2001 |......... 6.092
31387VYV5 .. | Fannie Mae Pool 595724 ........ VU 6.000 |[MTLY | 09/01/2016 |............. |oevieieiis | 210,939 {...... 210,879 (... 100.0310]...... 210,945(...... 210,945(.......... 1,054|........ 12,905(............ )] 1. 08/24/2001 |......... 6.109
31388DZP6 .. | Fannie Mae Pool 602050 ........ VTR P 6.000 |MTLY | 09/01/2016 |.........ccoo |vevviriiieis oo 278,366 |...... 274,014 ... 101.7340{...... 278,767 |...... 278,767 |.......... 1,370 ........ 16,692|......... B19) .o | 1. 09/28/2001 |......... 5.761
31389S3G7 .. | Fannie Mae Pool 634499 ........ VU 6.000 |MTLY | 03/01/2017 |........ooooo | oo | 156,597 | ...... 154,781 ... 101.2420|...... 156,703 |...... 156,703 |............ TT4|......... 7074(......... (107) | oo 1. 03/01/2002 |......... 5.861
31389TFL1 .. | Fannie Mae Pool 634771 ........ VU 6.000 [MTLY | 03/01/2017 | ....occoovii | | 152,773 ...... 151,387|... 100.9690|...... 152,853 |...... 152,853 |............ 757 (... 12123|........... (80) v e 1. 03/05/2002 |......... 5.917
31391Q5F7 .. | Fannie Mae Pool 674146 ........ VU 5.500 |MTLY | 11/01/2017 |............. | oo, ... 1,135,143 (..., 1,103,023 | ... 102.9450].... 1,135,511 .... 1,135,511 |.......... 5056 (......... 5056 (......... (B68) [ ..o e 1. 10/30/2002 |......... 4.996
36205XWM2 .| Government Natl Mtg Assn
#403952 ... U 8.000 | MTLY | 09/15/2024 | 12/31/2026 |..... 100.000]........ 61,946 (........ 60,156 | ... 103.8210]........ 62,454 |........ 62,252 (............ 4011......... 4894 |........... @S] 1. 09/18/1997 |......... 7.766
36225AHY9 ..| Government National Mtg Asn
780247 ... 8.000 |MTLY | 09/15/2025 |............. | ..o | 75,057 |........ 72,884 ... 102.0000]........ 74341 (... 78774 ............ 486 (......... 5948 (........... (96) ..o | 1. 10/201997 |......... 7.748
0299999 Subtotal - U.S. Governments - Single Class Mortgage -Backed/Asset-Backed Securities ...................... ....9,198,685|....9,011,185|... XXX ... |.... 9,398,999 ].... 9,256,226 | ......... 65,695(...... 440,602 ...... (49,275) | ... | XXX |0 XXX ... XXX...
0399999 Subtotal - U.S. GOVErNMENES .......... ..o ..17,188,299|...16,451,185|... XXX ... |... 17,580,486 |... 17,266,080 ........ 192,105]...... 611,575|...... (69,516) [ ..........ooon oo XXX [0 XXX | XXX ...
States, Territories and Possessions (Direct and Guaranteed) - Single Class Mortgage- ackedlAsset-Backed Securities
3134A4CX0 .. | Freddie Mac Global Note ........ r ......... 5250| JJ 01/15/20067 ........................... ... 2,534,851 ....2500,000 (... 108.6250].... 2,715,625].... 2,543,359 ......... 60,521 |........ 65,625(....... (8,509) [ ... e 1. 04/05/2002 |......... 4.802
1299999 Subtotal - States, Territories and Possessions (Direct and Guaranteed) - Single Class
Mortgage-Backed/Asset-Backed SECUNtIES ........... ... ....2,534,851|....2500,000|... XXX ... |....2,715625]|.... 2,543,359 |......... 60,521 |........ 65,625]....... (8,509) | ... | XXX [0 XXX .. |[.... XXX ...
1799999 Subtotal - States, Territories and Possessions (Direct and Guaranteed) ................................... ....2,534,851]....2500,000 (... XXX ... |....2,715625]|.... 2,543,359 |......... 60,521 ........ 65,625|....... (8,509) [ .....ovvi e XXX |0 XXX ... XXX...
Special Revenue, Special Assessment - Single Class Mortgage-Backed/Asset-Backed Securities
31371J6U3 .. | Fannie Mae Pool 253883 ........|.... |..... 6.000 [MTLY | 08/01/2016 |..........oco | veevinnnn. ... 1,624,163 .... 1,617,361 (... 104.6700].... 1,692,892 ]|.... 1,638,412|.......... 8,169(........ 99,497 ...... (14,094) [ ... o 1. 09/10/2001 |......... 6.021
31371JKQ6 .. | Fannie Mae Note 253303 ....... [.... |..... 8.000 |MTLY | 05/01/2015 |........oooo | voviiis |, 99,577 |........ 99,429 (... 107.1070]...... 106,496 |...... 104,130 |............ 706 (......... 8,593(....... (4,533) [ .o e 1. 05/10/2000 |......... 8.262
31371JW34 .. | Fannie Mae Note 253666 ....... [.... |..... 7.000 |[MTLY | 03/01/2016 |........ocoo | veviiriieis e 462,415(...... 454,033 (... 102.1090...... 463,611 1(...... 475,730 (.......... 2,742|........ 33,5051 ...... (12,739 | ..o 1. 03/14/2001 |......... 6.792
31371JYQ1 .. | Fannie Mae Pool 253719 ........[.... |..... 8.000 |MTLY | 02/01/2016 |...........o. | veveviiis | 117,028 |...... 113,406 |... 103.6090]|...... 117,499 ...... 119,790 |............ 776 |......... 9,492(....... (2,564) [ ..o 1. 04/19/2001 |......... 7.526
31374GWTO . | Fannie Mae Note 313958 ....... [.... |..... 6.500 |[MTLY | 01/01/2013 |........oooo | |, 73931 (... 73221 (... 98.0000]........ 71,756 |........ 76,083 (............ 4101......... 5013(....... (1,921) oo e 1. 11171998 |......... 6.420
31384H4M2 . .| Fannie Mae Note 524728 .......|.... |..... 7.500 [MTLY | 06/01/2015 | ............. | .o | 224,389 ...... 219,008 (... 102.8280]...... 225202 (...... 225202(.......... 1,369|........ 17,549 ......... 432) | ..o 1. 03/14/2001 |......... 7.154
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SCHEDULE D - PART 1

Owned December 31, of Current Year

Showing all Long-Term BONDS
8 9 10

1 2 3 Interest 6 7 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Amount Due Interest Due and
Rate and Accrued Gross Increase Accrued Dec. 31
Book/ Used to Dec. 31 of Amount Increase (Decrease) by | Current year, on
Option Adjusted Obtain Current Year Received (Decrease) Foreign Bonds in Default | NAIC Effective
CUSIP Rate How Maturity Option Call Carrying Par Fair Fair Actual on Bonds During by Exchange as to Principal Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost not in Default Year Adjustment Adjustment or Interest nation Acquired Interest
31384LRN6 .. | Fannie Mae Note 527093 .......|.... |..... 8.000 [MTLY | 08/01/2015 |.........coo | oeeeeees | 49915|........ 48,883 |... 102.4530]........ 50,082]........ 50,082|............ 326|......... 4287 (........... B2) ] oo | 1. 12/18/2000 |......... 7.771
31384VKT8 .. | Fannie Mae Note 535006 .......|.... |..... 7.000 IMTLY [11/01/2014 |............. | ..o e 143,036 ...... 145,980 ..... 99.0000]...... 144521 (... 142331 (............ 852(........ 10,492(........... 705 ..o 1. 03/01/2000 |......... 7777
31384VRW4 . | Fannie Mae Note 535201 .......|.... |..... 7.500 [MTLY|03/01/2015 | ......cooooo | oo | 340,060]...... 339,537... 101.0000]...... 342,933]...... 340,174 |.......... 2,122(........ 26,035|........... @3] 1. 05/01/2000 |......... 7.724
31384VXE7 .. | Fannie Mae Note 535377 .......|.... |..... 8.000 IMTLY[05/01/2015 |............. | oo | 531,620 ]...... 523,346 (... 102.8020...... 538,008 |...... 532,771 |.......... 3489 ........ 42268 ......... (B67) .. | 1. 04/19/2001 |......... 7.903
31387CQT1 ..| Fannie Mae Pool 580166 ........|.... |..... 6.000 [MTLY | 09/01/2016 | .........coo | oeiiennn. 1,099,800.... 1,066,479 (... 103.2190.... 1,100,807 1,100,807 |.......... 5332|........ 21,330 |....... (1,006) | ..o | 1. 08/02/2002 |......... 5.476
31387FGT5 .. | Fannie Mae Pool 582610 ........ T 6.000 [MTLY | 06/01/2016 |............. | oo | 903,395]...... 876,142 |... 103.2030]...... 904,206 |...... 904,206 |.......... 4381(........ 17,523 ......... (810) .o e 1. 08/07/2002 |......... 5.471
2699999 Subtotal - Special Revenue, Special Assessment - Single Class Mortgage-Backed/Asset-Backed Securities | .... 5,669,329 | .... 5,576,825|... XXX ... |.... 5,758,013 |.... 5,709,718 ......... 30,674 ...... 295584 |...... (38,186) | ..o | XXX |0 XXX ... XXX...
3199999 Subtotal - Special Revenue, Special ASSeSSMent ............ ... .. 5,669,329 |.... 5,576,825 (... XXX ... |.... 5,758,013 |.... 5,709,718 |......... 30,674 ]...... 295,584 |...... (38,186) [ ............oo oo XXX | XXX . [.... XXX ...
Public Utilities (Unaffiliated) - Issuer Obligations
001957AV1 .. [AT&TCorp .....oovvvveii U P 6.000 | MS |03/15/2009 |............o |evviveeiis | 285,531 1...... 295,000 ..... 98.8750...... 291,681 1...... 285412(.......... 5212 .. MO 2. 12/03/2002 | ......... 6.751
129466AL2 .. | Calenergy Co.,Inc. .............. [UUTE PO 7.520| MS [09/15/2008 |............. | cooeeii | 672,937 ...... 685,000 (... 112.8450]...... 772,988 ...... 666,676 |......... 15,167 (........ 52,582 |......... 2114 2. 01/14/2000 |......... 8.073
20825UAA2 ..[Conoco FAgCo ..o [ | 5450 AO [10/15/2006 |.........coo |eveeveeeas | 568,557 |...... 545,000|... 107.9370]...... 588,257 |...... 570,768 |.......... 6,271|........ 14851 (....... (211) [ 1. 08/23/2002 |......... 4.240
25179SAC4 .. | Devon Financing CorpULC .....|.... |..... 6.875 MS |09/30/2011 |............o | | 292,651 1...... 275,000(... 111.3860...... 306,312]...... 293,452 |.......... 4779(......... 9,453|......... (802) | ..ovvvii e 2. 08/08/2002 | ......... 6.002
441812GDO ..| Household Finance Corp ........ U P 6.500 | MN [11/15/2008 |........coooo | oo |, 548,045]...... 550,000... 107.5210]...... 591,366 |...... 547536 |.......... 4568(........ 35750 |........... 333 . 1. 06/20/2001 |......... 6.683
459200BAS8 .. | International Business Machines |.... |..... 4750 MN [11/29/2012 |............. | oo e 314,318...... 320,000]... 100.3870]...... 321,238]...... 314,253 |.......... 1436 ..o o 65|, 1. 11/20/2002 | ......... 5.042
494550AH9 .. | Kinder Morgan Energy Partners L
P 6.752| MS |03/15/2011 |............. | | 277904 |...... 265,000 (... 108.6250|...... 287,856 |...... 278441 |.......... 5267 |......... 8944|........ B37) [ | 2. 08/28/2002 | ......... 6.075
755111AK7 .. |RaytheonCo ..................... U P 6.300| MS [03/15/2005 |............. |.oeeeie | 277992 |...... 270,000 (... 106.6950...... 288,076 |...... 279,320 .......... 5008]......... 8,505]....... (1,329) | .o e 2. 08/19/2002 |......... 4916
812404AV3 .. | Sears Roebuck Acceptance Corp|.... |..... 7.000(.JD |06/15/2007 |.......ocooo | evineiiiis | 444500 (...... 415,000 (... 101.0680]|...... 419,432 |...... 447,038 (.......... 1,291]........ 14525(....... (2,538) [ ..o e 2. 08/13/2002 |......... 5.243
893830AJ8 ...| Transocean Sedco ForexInc ....[.... |..... 6.950| AO |04/15/2008 |...........o. | vevvvvivieis | oennnn 621,831]...... 570,000 ... 111.5170]...... 635,6471...... 625,370 |.......... 8,363........ 19,808 1....... (8,539) [ ..o e 2. 08/21/2002 |......... 5.019
927804ES9 .. | Virginia Electric and Power ...... T 5.375(. FA |02/01/2007 |............. | oo | 576,606 |...... 550,000... 105.9510]...... 582,730]...... 578,577 |......... 12318 (... | (1L971) ..o 2. 09/17/2002 |......... 4112
3299999 Subtotal - Public Utilities (Unaffiliated) - Issuer Obligations ............................o ... 4,880,872|....4,740,000|... XXX ... |.... 5085583 |.... 4,886,843 |......... 69,680 (...... 164,418 ...... (10,296) ... oo XXX [0 XXX XXX ...
3899999 Subtotal - Public Utilities (Unaffiliated) ........................ .. 4,880,872 |....4,740,000(... XXX ... |....5085583]|....4886,843|......... 69,680]...... 164,418 |...... (10,296) [ .........coooon oo XXX [0 XXX .. |[....XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
038522AG3 .. | Aramark Services Inc. ........... [UUTE PO 6.375|. FA [02/15/2008 |............. | ... | 275560 ...... 270,000 (... 103.5350...... 279544 |...... 275828 |.......... 6,120 .............o | (268) ..o | 2. 12/09/2002 | ......... 5.987
066050CU7 .. |BankAmerica Corp ...............f.... |..... 6.250 | AO |04/01/2008 |........cooo | eveeneeeis | 800,992]...... 770,000]... 112.1530]...... 863,578 ...... 803,773 |......... 12,031(........ 38,125|....... (2,781) oo 1PE ... | 08/26/2002 |......... 5.439
097014AC8 .. | Boeing Capital Corp ............. U P 7.375| MS [09/27/2010 |............. | oo | 807,305 ]...... 740,000(... 111.5790(...... 825,685]...... 811,886 |......... 14250 1(........ 27,288]....... (4,582) | .o | 1. 07/16/2002 |......... 5.969
125577AM8 .| Cit Group Inc. .................... UV P 6.500 (. FA |02/07/2006 |............. |.oeveeeees | 549,038 1...... 545,000|... 105.3120]...... 573,950]...... 549,832 1......... 14170(........ 26,650|......... (794) ..o 1. 07122002 |......... 6.327
126408GC1 ..|CSXCorp ..o [ 4875 MN [11/01/2009 |............. | oo | 104,838 1...... 105,000 (... 103.0300]...... 108,1821...... 104,834 (............ 853 ... Al 2. 10/29/2002 | ......... 4.962
14040EES7 ..| Capital One Bank Note .......... U 6.500 (. JJ |07/30/2004 |............o oo | 709,485]...... 710,000]..... 98.0000]...... 695,800]...... 709,013]......... 19,357 (........ 48168 |........... 326 ..o 2. 07/19/2001 |......... 6.657
16161ABK3 ..| Chase Manhattan Corp New ....{.... |..... 6.500 (. JJ |01/15/2009 |.........oooo |oiiieis | 248406 |...... 235,000 (... 107.9980]|...... 253,795(...... 249,072(.......... 7043 ... (B66) [ ...vevevei e 1PE ... [ 09/13/2002 |......... 5.445
172967BK6 .. | Citigroup, Inc. .................... UV PO 5.000| MS [03/06/2007 |.............|ceveeies | 817,956 |...... 810,000(... 106.7250...... 864,472 ...... 818,902 |......... 12,938 ........ 20,250 ......... (946) | ..o | 1PE ... [ 07/02/2002 |......... 4.791
20029PAKS ..| Comcast Cable Communications|.... |..... 6.375(. JJ |01/30/2006 |..........oo |eeeiieiis | 115,749 (... 120,000 (... 104.6290{...... 125,555 (...... 115,350 (.......... 3,209|......... 1,680(........... 399 .. 2. 09/17/2002 |......... 7.850
205887AZ5 .. | Conagra Foods Inc. .............. UV PO 6.000| MS [09/15/2006 |............. | coeveees | 415,705 ...... 385,000(... 109.4250]...... 421,286 |...... 416,994 |.......... 6,802|............... | (1,289) | .o | 2. 11/05/2002 |......... 3.706
210371AG5 .. | Constellation Energy Group ..... U P 6.350 | AO |04/01/2007 |.......ocooo | evvineiies | 544,641|...... 545,000|... 105.1550]...... 573,095]...... 544575|.......... 8,652|........ 20,779 ............ 66 ... 2PE ... | 03/21/2002 |......... 6.470
211177AM2 .| Continental Cablevision SeniorNt.... |..... 8.300( MN |05/15/2006 |............. |.coeveevennnn. 1,035,028 1,000,000]..... 10.3290...... 103,290 1,073,611 (......... 10,606 (........ 83,000]...... (10,387) | ..o | 2. 10/16/2000 |......... 7.227
22237LHE5 .. | Countrywide Home Loan ........|.... |..... 6.250| AO [04/15/2009 |.............|.ooeeeo o 683,576 |...... 680,000 (... 110.4570]...... 751,108 ...... 684,189 |.......... 8972|........ 42500]......... (569) | ..o | 1. 12/03/2001 |......... 6.241
268766AF9 .. |[EOP OperatingLP ...............{.... |..... 6.625(. FA |02/15/2005 |............. |ooeeees | 409,990 ...... 390,000... 106.0140]...... 413,/455|...... 411,601 (.......... 9761 ... | (1L611) [ 2. 10/30/2002 | ......... 4114
337358BC8 .. |First UNCorp .........cooooveee oo | 6.875| MS [09/15/2005 |............. | cooeeeo | 498,414 |...... 500,000... 111.6370]...... 558,185 ...... 496,510 (......... 10,122 ........ 34375 ........... 586 ... e 1. 11/09/1999 | ......... 7131
345397SM6 .. | Ford Motor Credit Corp .......... U 7.375( AO |10/28/2009 |.............|oeeiiin 1,172,275|.... 1,145,000 | ..... 99.0860.... 1,134,535 1,179,402 ......... 14,778 ........ 88,856 |....... (B,996) [ ..o e 2. 07/05/2001 |......... 7.045
361856BX4 .. | GMAC MTG Corp Loan Trust ... |.... |..... 5290|.JD [06/25/2027 |.............|.ooeei | 779,865 ...... 780,000 (... 104.1830]...... 812,627 ...... 779,861 |.......... 3438|........ 30,946 |.............. Al 1PE ... [ 03/15/2002 |......... 5.361
36962GYY4 ..| General ElecCapCorp ..........|.... |..... 6.000|.JD [06/15/2012 |.............|ooeeei | 893,905 ]...... 900,000(... 107.8060...... 970,254 |...... 893278 |.......... 2400]|........ 28200|........... 627 ..o 1. 05/31/2002 |......... 6.190
370425RT9 .. | General Mtr Accept Corp ........[.... |..... 6.750 (. JJ |01/15/2006 |.........coo |eeeereiis | 823,374 |...... 815,000|... 103.5620]...... 844,030]...... 827,844 |......... 25,367 |........ 57,033]|....... (2,756) [ ..o e 2. 05/17/2001 |......... 6.468
370425RW2 . | General Mtr Accept Corp ........|.... |..... 6.125| MS [09/15/2006 |.............|.cccoeee oo 144736 |...... 145,000(... 101.6130]...... 147,339 1...... 144,642(.......... 2,615|......... 9687 |............ T 2. 09/05/2001 |......... 6.277
38141GAD6 . | Goldman Sachs Group Inc ...... [.... |..... 7.350( AO [10/01/2009 |.......ocoooo oo | 679,103]...... 650,000... 110.1250]...... 715,812]...... 683,390 ......... 11,944 ... 47775|....... (4,288) [ ..o e 1. 01/03/2002 |......... 6.613
441812GK4 .. |Household Finance .............. U P 7.875| MS [03/01/2007 |.............|.oeeee o 254,369 ...... 240,000 (... 111.7040{...... 268,090 (...... 260,820 (.......... 6,300........ 22,166....... (B,449) | .o 1. 03/21/2001 |......... 6.295
459745EZ4 .. | International Lease Finance Corp|.... |..... 6.375| MS |03/15/2009 |............. |ooeeeis | 940,026 |...... 945,000(... 106.8280|.... 1,009,525 ...... 939,360]......... 17,738 ........ 31,293|........... 666 (... e 1PE ... | 03/06/2002 |......... 6.586
460146BN2 .. | International Paper Co. .......... v 6.750 | MS |09/01/2011 |............. | | 282,506 ...... 260,000 (... 111.2710]...... 289,305(...... 282,708 .......... 5850 ... e (202) | .o 2. 12/03/2002 | ......... 5.555
487836AR9 .. | Kellogg Co Global Note .........|.... |..... 6.000 | AO |04/01/2006 |............. | ..o | 212,656 |...... 205,000 (... 108.3930]...... 222,206 ...... 210,906 |.......... 3,075]......... 6,150|......... 1,750 ..o 2. 05/09/2002 |......... 4.789
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487836AS7 .. [Kellogg Corp .......oooovvveni [ | 6.600| AO |04/01/2011 |.......ooooo | | 332914 ... 315,000|... 112.6240{...... 354,766 |...... 333909 |.......... 5198(........ 10,395......... (995) | .o e 2. 07/16/2002 |......... 5.797
492386AG2 ..|KerrMcGee Corp ..o | | e 5.375| AO |04/15/2005 |........ccooo | eeveiiis | 30,469 |........ 30,000|... 105.4420]........ 31,633 |........ 29,998 |............ 340......... 2856 (........... AT 2. 04/09/2002 |......... 4.693
492386AR8 .. |KerrMcGee Corp ... fooen | 5.875| MS |09/15/2006 |.............|ceooeviiiiis |oennnn 519,783 ]...... 520,000|... 108.4140{...... 563,753 |...... 519,709 |.......... 8,995(........ 29,022(............ 59 . 2. 09/26/2001 |......... 5.975
524908BY5 .. | Lehman Bros Holdings .......... [.... |..... 6.625|. FA | 02/05/2006 |.............|veoevieieis | oennnn 334,874 ...... 330,000... 108.9450]...... 359,518...... 337,197 |.......... 8,866 |........ 33,7491|....... (1,575) | .o | 1. 07/10/2001 |......... 6.179
524908DD9 ..|Lehman Bros HidgsInc ..........|.... |..... 6.250 | MN |05/15/2006 |.........coco |evoveeiiis | 607,819]...... 600,000 ... 109.3340]...... 656,004 |...... 611,058|.......... 4792........ 40542 (....... (2,318) [ oo e 1. 08/08/2001 |......... 5.898
61688AAX6 ..|Morgan JP & Co.,Inc ........... [T 6.000|. JJ |01/15/2009 |........oocoo | vevviriiiis |oennnn 291,746 |...... 290,000 ... 104.9650]...... 304,398 ...... 291,807 (.......... 8,023 (... [ B0) .o | 1PE ... | 10/16/2002 |......... 5.966
617446GM5 . | Morgan Stanley Dean Witter ... [.... |..... 6.750| AO |04/15/2011 | ... | |, 826,985]...... 810,000... 111.1270]...... 900,129 ...... 826,386 ......... 11,5421........ 27,338 |........... 598 | 1. 04/23/2002 |......... 6.518
620076AS8 .. [Motorolanc ................ocoo oo |oonn. 6.750 . FA |02/01/2006 |.............|cooeieiis | 232,338 ...... 235,000 (... 103.5000]...... 243225(...... 232,062 (.......... 6,609 (.........c..o [ 276 .o 2. 09/06/2002 |......... 7.299
743410AD4 .. [Prologis Trust ...........ocooooee [ |onnn. 7.100| AO |04/15/2008 |.........ccoo | vevvvriiieis |oennnn 599,900]...... 600,000... 110.1790]...... 661,074 ]...... 599,826 |.......... 8,993|........ 42600|............ 19 2. 04/211999 [ ......... 7.230
743862AC8 .. | Provident Companies|Inc ........ [T 6.375|. JJ |07/15/2005 |........oocoo | veiiii | 673,414 ... 700,000... 100.8220...... 705,754 |...... 650,580 ......... 20,577 |........ 44625(........ 10472 . 2PE ... [ 10/26/2000 | ......... 8.256
786429AM2 .| Safeco Corp. ..................... v e 7.875| MS |03/15/2003 |........occoo | e | 876,129 ...... 875,000|... 101.0510{...... 884,196 |...... 884,551 ......... 20,289 ........ 73,267 |....... @740 [ 2PE ... | 05/17/2001 |......... 7.359
828783AEQ .. | Simon DeBartolo Group LP ... |.... |..... 6.875( AO |10/27/2005 |.........coco | veiiiiin 1,096,000 .... 1,100,000 (... 108.8200|.... 1,197,020 1,092,248 ......... 15,965(........ 75625(......... LT 2. 03/19/2001 |......... 7.145
88731EAKG .| Time Warner EntmtCoLP ......[.... |..... 7.250| MS |09/01/2008 |...........o. oo | 690,8211...... 670,000|... 106.0000...... 710,200 ...... 693,812]......... 16,192|........ 31,385(....... (2991) oo 2. 03/08/2002 | ......... 6.682
929903AA0 .. |WachoviaCorp ...........cocoooo| e | 4950 MN [11/01/2006 |............. | oo i 748,891 ...... 750,000 ... 106.7070]...... 800,302]...... 748552 .......... 6,188(........ 37,022(........... 289 ). 1. 10/30/2001 |......... 5.056
939322AH6 .. | Washington Mutual, Inc .......... e 4375|. JJ |01/15/2008 |............. | .o | 452,859 ...... 455,000 ... 101.6990]...... 462,730 ...... 452811 |.......... 1,935 o A7 1PE ... | 11/21/2002 |......... 4.531
3999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ................................o . ... 22,514,440 (...22,170,000 ... XXX ... |...22,659,405|...22,572,687 |........ 382,895 1,113,347 ...... B317) ..o XXX [0 XXX .| XXX ...
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
172850BA6 .. |CITRV Trust99-AA5 ...........|.... |..... 6.240 |MTLY | 08/15/2015 |........oooo | oo | 499,904 ...... 500,000]..... 97.0000]...... 485,000(...... 499876 (.......... 1,387|........ 31,200 (.............. P 1PE ... | 05/12/1999 |......... 6.426
20033TAES5 .. | Comed Transitional Funding TR |.... |..... 5.440 [MTLY | 03/25/2007 |......cocooi | evvieiis | 718,952...... 750,000 | ... 718,952]...... 697,500 |............ 680........ 40,800 (......... T334 . 1. 01/27/2000 |......... 8.034
66937RH36 .. | Norwest Asset Securities Corp. . |.... |..... 6.500 |MTLY | 09/25/2014 |............. | .o | 231,593]...... 237,193]..... 97.0000]...... 230,077 ...... 230,782|.......... 1,285]........ 16,216 (........... 27 1PE ... [ 12/30/1999 |......... 7.247
4499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial
Mortgage-Backed/Asset-Backed SECUNHES ........... ... ....1,450,449(.... 1,487,193 |... XXX ... |.... 1,434,029 (.... 1,428158|.......... 3,352 ........ 88,216 |......... 7559 . XXX | XXX ..o [....XXX...
4599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... ...23,964,889 |...23,657,193|... XXX ... |...24,093,434|...24,000,845|........ 386,247 |.... 1,201,563 ...... (25,558) ... | XXX [0 XXX .| XXX ...
5499999 Subtotals - Issuer Obligations ... ...35,384,926 | ... 34,350,000 ... XXX ... |...35926,475|...35,469,384|........ 578,985|.... 1,448,738 ...... (63,654) ..............o | XXX [0 XXX .| XXX ...
5599999 Subtotals - Single Class Mortgage-Backed/Asset-Backed Securities ... 17,402,865 |...17,088,010 (... XXX ... |...17,872,637|...17,509,303 |........ 156,890 |...... 801,811...... (95970) ... oo XXX [0 XXX | XXX ...
5999999 Subtotals - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ........................ ... 1,450,449 ... 1,487,193 |... XXX ... |.... 1,434,029|.... 1,428,158 |.......... 3,352|........ 88,216......... 7559 . XXX |0 XXX ... XXX...
6099999 Grand Total - BONAS ......... ..o ... 54,238,240 (...52,925203 ... XXX ... |...55,233,141|...54,406,845|........ 739,227.... 2,338,765 ..... (152,065) | ..........coooo | XXX [0 XXX .| XXX ...
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6599999 Total Preferred StOCKS ... XXX oo e e XXX XXX
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Public Utilities (Unaffiliated)
025816109 ..... American Express Co ..........oooiiiiiii 4,650.000......... 144987 (.......... 31.1801......... 144987 (......... 191,305 (.............. 372 .. 559|......... (46,318) | ..., Lo, .. 09/03/2002 ..
055921100 ..... BMC Software, InC. ... 3,200.000.......... 41824 (.......... 13.070.......... 41824 (.......... 53370 | .o e (11,546) | ...oooovv Lo, .. 04/24/2002 ..
172474108 ... Cinergy COM ..o 1,300.000|.......... 40,859 |.......... 31.430|.......... 40,859 |.......... 44269 | ... 1,001 |.......... (3455) |.................. Lo, .. 09/09/2002 ..
210371100 ..... Constellation Energy Group ..............ocooveiiiiiiiii [ 2,350.000(.......... 58,256 |.......... 24790 (.......... 58,256 |.......... 86,135|.............. 564 |............ 1,974 |.......... (4136) ..o Lo, .. 08/11/2000 ..
264399106 ... Duke ENergy COP. ....oooo oo 2,100.000 |.......... 41,055 |.......... 19.550 |.......... 41,055 |.......... 73,717 | 2259 |......... (32,713) ... Lo, .. 07/31/2002 ..
302571104 ..... FPLGroup InC ..o 1,600.000].......... 86,080 |.......... 53.800.......... 86,080 |.......... 98147 | ... 3,060 (.......... (5,760) | ..o Lo, .. 07/31/2002 ..
480074103 ... Jones Apparel Group INC. ... 2,600.000 |.......... 79,820|.......... 30.700|.......... 79,820 |.......... 92547 | (12,727) | Lo, .. 04/24/2002 ..
57772K101 ... Maxim Integrated Prods INC. ... 2,300.000 |.......... 60,856 |.......... 26459 |.......... 60,856 |.......... 96,738 | .. | 40(......... (35,882) ... Lo, .. 12/10/2002 ..
583334107 ..... MeadWestvaco ............ooovvoi i 4,050.000.......... 77800(.......... 19.210.......... 77800]......... 104127 (..o 2,232(......... (26,327) | ...ovvi Lo, .. 08/21/2002 ..
983024100 ... Wyeth ... 3,350.000 |......... 106,530 |.......... 31.800|......... 106,530 |......... 193,799 | ... | 2139 ... (87,269) |.................. Lo .. 07/31/2002 ..
6699999 Subtotal - Public Utilities (Unaffiliated) ... 738,067 |..... XXX .| 738,067 |....... 1,034,154 |............. 936.......... 13,354 |....... (266,133)|..................|..... XXX .| XXX ...
Banks, Trust and Insurance Companies (Unaffiliated)
026874107 ... American Intl Group InC. ... 8,850.000 | ......... 490,590 |.......... 55.434|......... 490,590 |......... 634,375 ... 1,344 (... (159,253) | ..o Lo, .. 11/11/2002 ..
037389103 ..... AON COMP ..o 3,400.000.......... 66,632|.......... 19.598|.......... 66,632|.......... 66,632 ... [ [ Lo, .. 12/18/2002 ..
060505104 ... Bank of America COM. ...........oooioieii i 4,650.000 |......... 299,106 |.......... 64.324|........ 299,106 |......... 273,112 | 9,194 |.......... (7470)|.................. Lo, .. 12/18/2002 ..
172967101 ..... Citigroup INC. ... 17,420.000......... 535112.......... 30.718|......... 535112 |......... 761,875 ..o 8,341(....... (240,737) [ ..o Lo, .. 12/18/2002 ..
28336L109 ..... ElPaso Corporation ..............cooviiiiiii e e e e e 489 Lo .. 03/02/2001 ..
316773100 ... Fifth Third BanCorp .........oooooo o 1,500.000|.......... 90,697 |.......... 60.465|.......... 90,697 |.......... 90,697 |.............. 390 | Lo, .. 12/18/2002 ..
339030108 ..... Fleetboston Financial Corp. ..............cooviiiiiiiii | 5,300.000(......... 107,749 (.......... 20.330(......... 107,749 (......... 210,502 (............ 1,855 |............ 6,720 (......... (85,201) | ..o, Lo, .. 04/24/2002 ..
534187109 ... Lincoln Natl Corp Ind ... 2,000.000 |.......... 62,284 |.......... 31142 ... 62,284 |.......... 77949 | 1792........ (14,865) | ... Lo, .. 12/18/2002 ..
55262L100 ..... MBNA COMP. ..o 23,200.000......... 426,416 |.......... 18.380......... 426,416 |......... 498838 (............ 1624|............ 5138(....... (129,79%4) [ ...t Lo, .. 08/22/2002 ..
59156R108 ..... Metlife, ING ... 1,400.000|.......... 31,864|.......... 22760 |.......... 31,864 |.......... 36,485 | ... | 204 (... @621)|.................. Lo, .. 09/03/2002 ..
743315103 ..... Progressive Corp Ohio ..ot 3,650.000(......... 184,800 (.......... 50.630|......... 184,800 (......... 155,816 ..o | 304|.......... (5,899) ..o Lo, .. 08/21/2002 ..
792860108 ..... St.Paul CosINC. ... 4,700.000......... 144980 (.......... 30.847|......... 144980 (......... 191,849 (............ 1,363|............ 2,348(......... (46,512) | .................. Lo .. 10/25/2002 ..
6799999 Subtotal - Banks,Trust and Insurance Companies (Unaffiliated) ..............................oo o 2,440,230 ..... XXX oo 2,440,230 ....... 2,997,330 (............ 5232 |.......... 35,964 |....... (694,352) [ ..................|..... XXX ... XXX.....
Industrial and Miscellaneous (Unaffiliated)
00184A105 ..... AOL Time Wamer ING ... | 15,900.000 | ......... 187,480 |.......... 1791 187,480 |......... 502,400 |............ 8,586 ... | (221,490) | ..o Lo, .. 12/18/2002 ..
002824100 ... AbbOtt Labs ... 4,450.000 | ......... 179,780 |.......... 40400 |......... 179,780 |......... 194,901 || 2,809 ......... (39,030) | ........oooii Lo, .. 09/03/2002 ..
00845V209 ..... Agere Systems IncCom CIB ... 3,015.992(............ 2986 (............ 0990 (............ 2,986 (.......... 11,839 .. e (8,853) | ...ovviiiii Lo, .. 06/03/2002 ..
013817101 ... AlCOa NG, . 5,300.000 | ......... 108,476 |.......... 20467 |......... 108,476 |......... 157,188 | ... | 1,950 |......... (51,816) |....ooveeeee Lo, .. 12/26/2002 ..
020002101 ..... Allstate COM ... 1,700.000.......... 62,875|.......... 36.985(.......... 62,875|.......... 67,047 |.............. 630 ..o (2,135) | ..o Lo, .. 10/25/2002 ..
020039103 ... ATl COMD. .o 4,000.000|......... 160,520 |.......... 40130 (......... 160,520 |......... 222490 (............ 1,400 (............ 3,600]......... (69,706) | .................. Lo, .. 04/24/2002 ..
023551104 ..... Amerada Hess COrp. ..ot 1,200.000.......... 81,456 |.......... 67.880|.......... 81,456 |.......... 94,801 |.............. 510 ...t 210|......... (13,345) | ..o Lo, .. 06/25/2002 ..
031162100 ..... AMGEN INC. .. | 4,950.000......... 206,415(.......... 41.700(......... 206,415|......... 263,550 ..o e (45,309) | ... Lo, .. 09/20/2002 ..
035229103 ... Anheuser Busch COSING ... 2,800.000 |......... 143,095 |.......... 51.105|......... 143,095 |......... 142,874 ... 4| 221 | Lo, .. 12/03/2002 ..
038222105 ..... Applied Matls InC. ... 6,200.000(.......... 74579 |.......... 12.029.......... 74579 |......... 180,396 ..o | (50,653) | ...ovniiii Lo, .. 11/21/2002 ..
053015103 ... Automatic Data Processing, ING ...................cccccoiiiiiiiii | 2,100.000 |.......... 73,017|.......... 34770|.......... 73,017|.......... 98,666 |.............. 252 (... 445 ... (32,409) |.................. Lo, .. 07/18/2002 ..
055622104 ..... BPAMOCOPLC ... ..o 1,050.000.......... 42480 1(.......... 40457 (.......... 42480 (.......... 42480 (..o e e Lo, .. 12/17/2002 ..
074002106 ... BearingPOINt ... 3,800.000 |.......... 60,499 |.......... 15.921|.......... 60,499 |.......... 60,499 | ... Lo, .. 12/18/2002 ..
075896100 ... Bed Bath & Beyond ..o 3,800.000 | ......... 123,766 |.......... 32570|......... 123,766 |......... 127,476 .o e (4,828)|.................. Lo, .. 09/10/2002 ..
097023105 ..... Boeing Company ...........ooooviiii 3,200.000......... 109,216 (.......... 34.1301......... 109,216 (......... 185,497 (... 1,870(......... (18,916) | .....oevven. Lo, .. 07/11/2002 ..
117043109 ... BrUNSWICK COM ... 4,400.000 |.......... 90,335|.......... 20531 .......... 90,335|.......... 89,928 ... | 1,850 |.......... (1512) ... Lo, .. 12/17/2002 ..
14149Y108 ..... Cardinal Health Inc. ...................c 4,800.000......... 284112|.......... 59.190|......... 284,112 |......... 322,675|.............. 120f.............. 199(......... (38,563) |...cvviiiin Lo, .. 09/17/2002 ..
149123101 ... Caterpillar Inc. Del ... 1,200.000|.......... 55,455 |.......... 46213 |.......... 55,455 |.......... 55,455 | . e Lo, .. 11/20/2002 ..
166764100 ..... ChevronTexaco COMP ...........ooooveieeeeie 1,300.000|.......... 90,025|.......... 69.250|.......... 90,025|......... 102,021 ... 3,093|......... (24170) | .................. Lo, .. 04/24/2002 ..
17275R102 ... .. CiSCO SYS INC. ... 27,700.000......... 306,420 (.......... 11.062]......... 306,420 |......... 588,872 ... e (121,000) [ ..o Lo, .. 12/18/2002 ..
194162103 ... Colgate Palmolive Co. ... 3,760.000 | ......... 202,852 .......... 53.950|......... 202,852 ......... 212,962 (... 2,484 |........ (10,347) | ..o Lo, .. 08/21/2002 ..
200340107 ..... Comericaline ... 3,250.000(......... 147,995(.......... 45537 |......... 147,995(......... 177,283 ............ 1,560 |............ 1,560 (......... (29,288) | .................. Lo .. 10/09/2002 ..
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20825C104 ..... ConocoPhillips ... 3,030.000......... 140,107 |.......... 46.240(......... 140,107 |......... 182,331 ..o | 2,443 ......... (42,224) ... L .. 08/30/2002 ..
224044107 ... Cox Communications INC ................oooooiiii [ 6,000.000......... 147540 |.......... 24590]......... 147540 | ......... 224283 .. e (73,158) [ ..o L .. 08/21/2002 ..
247025109 ..... Dell Computer COrp. .......o.iiieieiiee e 10,800.000 | ......... 259,457 |.......... 24.0241......... 259,457 (......... 274342 | e (34,568) |......coooeeee [Lo .. 12/04/2002 ..
254687106 ... Walt Disney COMPANY ..........ooieiiiee oo 6,200.000 | .......... 97,712 .......... 15760 [.......... 97,712 ... 128,813 ............ 1,802 [ | (29,594) [ ..o L .. 11/05/2002 ..
260543103 ..... Dow Chem Co ... 1,900.000.......... 51,889 (.......... 27310 .......... 51,889 |.......... 65,920 (.............. 636|............ 2,822|......... (11,725) | ..o (L .. 06/03/2002 ..
26188J206 ...... Dreyfus Cash Management ..., .. 8,561,604.434 | ....... 8,561,604 |............ 1.000(....... 8,561,604 |....... 8,561,604 |.........oocooi e 37,504 ..o L .. 12/31/2002 ..
263534109 ... Du Pont E I De Nemours & CO. ..........coooviveeiiiieiiie [ 2,200.000.......... 91,703(.......... 41.683|.......... 91,703(.......... 91,703 ..o 770 e L .. 10/22/2002 ..
26874Q100 ..... Ensco International .................c 4,000.000......... 100,160 |.......... 25.040(......... 100,160 |......... 112241 | 200(......... (12,081) | ..o (Lo .. 07117/2002 ..
277432100 ..... Eastman Chem Co ... e e e e e e 72| o L .. 04/26/2000 ..
278058102 ..... Eaton Corp .......oooviii e 1,150.000|.......... 74539 |.......... 64.816|.......... 74539 |.......... 81887 (..o [ 9241.......... (7,348) | ..o L .. 12117/2002 ..
278642103 ... EDAY INC. ..o 800.000|.......... 42,248 ... 52.810.......... 42,248 ... 43701 | e L (1,453) ..o L .. 09/09/2002 ..
291011104 ..... Emerson Elec Co. .........ooooiiiii 2,850.000......... 125229 (.......... 43.940(......... 125229 ......... 155,116 ..o | 3,503 ......... (87,128) | ..o L .. 04/24/2002 ..
30161N101 ... Exelon COorp ..o 2,200.000......... 104,500 (.......... 47500 ......... 104,500 ......... 112,256 | ..o | 3,652|.......... (9,944) ..o L .. 05/29/2002 ..
313586109 ..... Fannie Mae ............o.coooooiiiiiei 9,450.000......... 564,588 |.......... 50.745|......... 564,588 |......... 706,773 ..o 9,167|....... (A71,587) ..o L .. 11/08/2002 ..
364730101 ..... Gannett INC. ... L 1,700.000......... 122,704 [.......... 72179 (... 122,704 |......... 115923 |.............. 384|............ 1,373 5007 |..cccoooviie L .. 12117/2002 ..
369604103 ... General Elec CO .......ooooiiieoee 22,000.000......... 542,980 |.......... 24.681|......... 542,980 ......... 878,057 |............ 4,1801.......... 11,841 (... (262,050) | .......coooooeee L .. 12117/2002 ..
375766102 ..... Gillette CO. ... 3,050.000.......... 90,280 .......... 29.600(.......... 90,280 ......... 108,473 | ... | 1,146 |......... (18,193) | ..o (L .. 09/19/2002 ..
38141G104 ... Goldman Sachs Group InC. .............ooooiii 1,200.000.......... 79236 |.......... 66.030(.......... 79236 |.......... 99,023 (..o 396 ......... (19,787) | ..o (L .. 09/20/2002 ..
404119109 ... HCA-The Healthcare Co. ..................coocoieoiiiii i [ 4,950.000......... 233,814 |.......... 47.235|......... 233,814 |......... 194,473 | [ 287 (... 23522 L .. 12/18/2002 ..
421933102 ..... Health Mgmt Assoc Inc. New ... L 4,600.000.......... 93,012(.......... 20220 .......... 93,012(.......... 79698 ..o [ 92| .. A7 L .. 04/24/2002 ..
428236103 ... Hewlett Packard CO. ...............cccoovoiiiieiiie e [ 7,250.000 | .......... 84,608 .......... 11.670(.......... 84,608 ......... 152,086 |.............. 580 |.............. 640......... (49,648) [ ... L .. 07/11/2002 ..
437076102 ..... Home DepotINC. ... 14,950.000|......... 385,640 (.......... 25.795(......... 385640 (......... 576,189 ... [ 1,408]....... (216,626) | .......coooeeee | Lo .. 12/26/2002 ..
438516106 ... Honeywell International InC. ... [ 3,700.000 | .......... 80,142.......... 21.660|.......... 80,142 ......... 116,516 | .o | 57(......... (47,004) ... L .. 04/24/2002 ..
458140100 ... Il COM ..o | 14,600.000|......... 202,863 |.......... 13.895(......... 202,863 ]......... 532,252 | .o 1,025(....... (230,022) | .....oooooo L .. 10/17/2002 ..
459200101 ..... International BusinessMachs ...................ccooiii i [ 700.000.......... 40,817 |.......... 58310 (.......... 40,817 |.......... 72550 (..o 427 ... (43,855) | ...oooevee (L .. 03/02/2001 ..
460146103 ... International Paper Co .................cooiiiiiiiie 1,300.000 |.......... 43407 |.......... 33.390.......... 43407 |.......... 54,242 . 600]......... (10,834) ..o L .. 07/31/2002 ..
478160104 ..... Johnson & Johnson ... 5,500.000......... 297914 |.......... 54166 |......... 297914 |(......... 303,447 | .o 3,284 |......... (16,424) | ... Lo .. 12112/2002 ..
478366107 ... Johnson Controls, INC ...............oooiiiii e 700.000|.......... 53,774 |.......... 76.820.......... 53,774 |.......... 44,809|.............. 252 825|.......... (3,858) | ....oooeoo L .. 04/24/2002 ..
492386107 ..... KerrMcGee COomp .....oooiviiii e 1,450.000.......... 62,988 .......... 43440 .......... 62,988 |.......... 86,225 (.............. 652|............ 1,786 |......... (20,899) |.....oovoeee (L .. 04/24/2002 ..
494368103 ..... Kimberly Clark Corp. ............coooiiiiii e 1,300.000.......... 73632(.......... 56.640(.......... 73632(.......... 84,967 (.............. 390 |............ 1,376 | .......... (5,827) | ..o L .. 04/24/2002 ..
500255104 ... KONIS COMP. ... 6,450.000......... 391,752 |.......... 60.737|......... 391,752 ......... 426,263 ... e [ (69,271) .o L .. 10/03/2002 ..
502161102 ..... LSILOgiC COMP. ... 6,800.000.......... 42,879 |............ 6.306|.......... 42879 1......... 112,579 | oo e (87,218) | ..o L .. 11/11/2002 ..
530718105 ..... Liberty Media COrp ............ooovoiiieeiie e 10,500.000 | .......... 75,390 |............ 7.180(.......... 75,390 (......... 167,292 (.o o (59,895) [ .....oooooi L .. 08/21/2002 ..
532457108 ..... Lilly Eli& CO. ..o 1,000.000.......... 63,371 |.......... 63.371.......... 63,371 |.......... 63,371 .o [ e e L .. 12/20/2002 ..
574599106 ..... MaCO COM ... oo 2,500.000.......... 53,075(.......... 21.230|.......... 53,075(.......... 53,075 ..o e L L .. 12/26/2002 ..
577778103 ..... May Dept Stores CO ............oooooiiiieiiiieeie e 2,600.000.......... 59,202 .......... 22.770|.......... 59,202 .......... 90,114 | ..o [ 1,841 (... (80,912) ..o L .. 04/24/2002 ..
580135101 ..... McDonalds Corp ..o | 2,300.000.......... 43348 (.......... 18.847|.......... 43348 (.......... 43348 | .. e e [ L .. 12/05/2002 ..
585055106 ..... Medtronic INC. ..o 5,700.000......... 240,084 |.......... 42.120]......... 240,084 ......... 277,796 ..o 356 1,121 (40,680) [.........ccoooees L .. 08/21/2002 ..
589331107 ..... Merck & CO. INC. ..o L e e e 864 ... e [ L .. 06/26/2001 ..
594918104 ... MICrOSOMt COMP. ... | 13,100.000......... 576,222 |.......... 43.986......... 576,222 ......... 784,763 ..o e (232,811) ..o L .. 12/26/2002 ..
617446448 ... Morgan Stanley Dean Witter & Co. .................coooiiiiieiiiiie o 2,620.000.......... 88,766 |.......... 33.880.......... 88,766 (......... 148,013 | | 1524 ... (B3ATT) | L .. 05/08/2002 ..
620076109 ..... Motorola INC. ... 8,900.000.......... 90,602 .......... 10.180|.......... 90,602 ......... 207,656 |.............. 356 |............ 1,334 |......... (42,732) | ..o L .. 04/24/2002 ..
654902204 ... NOKia COMP. ... 13,250.000|......... 178,970 .......... 13507 [......... 178,970 ......... 370,047 |..ooooo 1,001 |....... (104,798) | ..o L .. 10/23/2002 ..
665859104 ..... Northern TR COM ... 1,200.000.......... 45264 (.......... 37.720.......... 45264 (.......... 65,410 (.............. 357 | (20,146) | ..o (L .. 05/14/2002 ..
68389X105 ... 0racle COMP. ... 2,700.000 | .......... 28,557 |.......... 10577 .o 28,557 |.......... 28,557 | e e L .. 12/18/2002 ..
693475105 ..... PNC Financial Services Group ...............ccocoeiiiiiiiiiiiii 2,200.000.......... 9774 |.......... 42170 .......... 92,774 |......... 141,931 | 3,435|......... (31,810) | ..o (L .. 04/24/2002 ..
709631105 ..... Pentair InC ... L 1,600.000.......... 53,710 |.......... 33569 (.......... 53,710 .......... B3710 oo [ e e L .. 12/18/2002 ..
713448108 ... PEPSICO NG ... 4,950.000......... 182,902 .......... 36.950......... 182,902 (......... 215993 |.............. 742\ 912|......... (34,320) [ ......ooooo L .. 09/30/2002 ..
717081103 ..... Pfizer InC. ... 22,750.000......... 660,205 |.......... 29.020(......... 660,205 ......... 933878 ... 9711 |....... (223,651) [ ....oeveee L .. 08/21/2002 ..
71713U102 ... Pharmacia COoMp ............ccooeeiiiieeiiee e 2,800.000......... 108,864 |.......... 38.880......... 108,864 |......... 119,302 | | 1,188 |.......... (,283) ..o L .. 05/28/2002 ..
718154107 ..... Philip Morris Cos INC. ..o 2,500.000.......... 98,330 (.......... 39.332(.......... 98,330 (.......... 99,692(............ 1,600|............ 4456 ......... (19,740) | ..o [Lo .. 11/11/2002 ..
74005P104 ... Praxair INC ............o.ccooiiiiiei i 2,000.000......... 102,220 |.......... 51.110......... 102,220 |......... 100,396 | ..o | 1,444 | ... (9,016) ...oovoeoo L .. 04/24/2002 ..
742718109 ... Proctor & Gamble C0 ..............occooiiiiiii 2,350.000]......... 208,825|.......... 88.862|......... 208,825]......... 202,005 ..o [ 1,955 ... 3,350 ... L .. 12/10/2002 ..
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78387G103 ..... SBC Communications INC. ............ocooiiiiiii L 3,800.000.......... 76,380 |.......... 20100 .......... 76,380 (......... 150,620 ... | 2,808]......... (63,890) | ... Lo .. 04/24/2002 ..
803111103 ... Saralee Com. .........oooiiiie et 4,900.000|.......... 89,621(.......... 18.290|.......... 89,621(.......... 88,398 |............. 760 |............ 2,357 ... (18,945) | .................. Lo, .. 04/24/2002 ..
806857108 ..... Schlumberger LTD ... L 2,750.000......... 105,765 (.......... 38460 ......... 105,765 (......... 163,131 |.............. 516 |............ 1,428|......... (87,394) | ..o Lo .. 06/26/2002 ..
832696306 ..... Smucker JMCO .......oooooii 13.000|.............. 477\ 36.700|.............. 477\ 368 | | 5| 109, Lo, .. 06/03/2002 ..
844730101 ..... Southtrust COrp ... L 6,900.000......... 167,428 (.......... 24.265(......... 167,428 |......... 173,552 |............ 1473 680 .......... (6,124) | ...oooii Lo .. 10/117/2002 ..
866810104 ..... Sun Microsystems INC. ................cocooiiieeee 4,100.000|.......... 10,619|............ 2590 (.......... 10,619|.......... 56,254 | ... e (35,683) |....ovveeei Lo, .. 04/24/2002 ..
87612E106 ..... Target COM. ...t 4,200.000|......... 123,984 |.......... 29520 ......... 123,984 |......... 151,858 | ..o | 890 |......... (51,234) | Lo, .. 04/24/2002 ..
882508104 ..... Texas InstrumentsInc ... 1,300.000.......... 30,810 (.......... 23.700(.......... 30,810 (.......... 36,990 (..o 55| ... (8,005) |....cvvvvviiinnn. Lo .. 04/24/2002 ..
883203101 ... Textron INC. ..o 1,100.000|.......... 37,510 (.......... 34100 (.......... 37,510 (.......... 57,595 |.............. 358 | ... 696|......... (12214) ..o Lo, .. 04/24/2002 ..
907818108 ..... Union Pac Corp. ..o 2,225.000......... 130,821 .......... 58796 |......... 130,821 (......... 123,824 |.............. 397 ... 1234 ... 522 . Lo .. 12/26/2002 ..
91324P102 ..... UnitedHealth Group ...................cooeiiiie 2,400.000|......... 210,643 .......... 87.768|......... 210,643 |......... 208,304 ... 5] 1,855 ... Lo, .. 10/18/2002 ..
915289102 ..... UNOCal COMP. ... 1,500.000.......... 45870 (.......... 30580 (.......... 45870 (.......... B1576 (..o [ 1117 (5,707) | ..o Lo .. 04/24/2002 ..
91913Y100 ..... Valero Energy CorpNew ... 1,200.000.......... 31,764 |.......... 26.470(.......... 31,764 |.......... 43,601 ..o | 345......... (11,837) | .o Lo .. 07/31/2002 ..
922040100 ... Vanguard Institutional Index Fund ... [ 15225130 |....... 1,135,338 | .......... 74570|....... 1,135,338 | ... 1,965,183 |............ 6,242(.......... 38,814|....... (458,693) | ... Lo, .. 09/30/2002 ..
92343V104 ..... Verizon Communications .................cooiiiiiiiiii e 5,400.000......... 148176 (.......... 27.440......... 148,176 |......... 263,312 ..o 7,260]....... (101,149) [................. Lo .. 04/24/2002 ..
925524308 ... VIGCOM INC. ... 12,500.000 |......... 510,379 |.......... 40.830|......... 510,379 ......... 626,897 ... e (52,193) | ..o Lo, .. 12/18/2002 ..
92857W100 .... [Vodafone Group PLC ... e 6,400.000.......... 85,965 (.......... 13.432).......... 85,965 (......... 150,433 |.............. 764 628......... (54,778) | ..o Lo .. 11/26/2002 ..
931142103 ..... Wal Mart Stores INC. ........ooooiii i 5,600.000......... 275,744 |.......... 49.240(......... 275744 |......... 307,265 .............. 420)............ 1,350 |......... (45,108) | ...coovvvi Lo .. 08/21/2002 ..
m 931422109 ... WaIGreen CO. ..............ooeeeeeee e 8,550.000|......... 262542 .......... 30.707|......... 262542 ......... 313,869 ... [ 1,009|......... (32,372) | oo Lo, .. 11/26/2002 ..
— 950590109 ..... Wendys InthINC. ... 2,051.000.......... 67,909 (.......... 33110 (.......... 67,909 (.......... 41563 | . 491 ... 8,081 ... Lo .. 03/02/2001 ..
o G4776G101 ... |Ingersoll Rand CO ..............................coo 400.000|.......... 16,881|.......... 42204|.......... 16,881|.......... 16,881 ... | Lo .. 12/18/2002 ..
r 6899999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .............................ooo 22,692,859 |..... XXX oo 22,692,859 |..... 27,737,865 |.......... 36,339 (......... 200,345 |..... (4,121,555) ............... ] XXX ... XXX ...
7099999 Total COMMON SLOCKS ... ...\ e oo 25,871,156 | ..... XXX ... ... 25,871,156 | ..... 31,769,349 .......... 42507]......... 249,663 ]..... (5,082,040) [................. ... XXX ... ] XXX ...
7199999 Total Preferred and Common StOCKS .............................ccoiiiiiieeeiieee 25,871,156 | ... XXX ... |.... 25,871,156 | ... 31,769,349 |.......... 42507 1......... 249,663 |..... (5,082,040) |.................. |..... XXX ... |.... XXX.....

(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues ................ , the total $ value (included in Column 6) of all such issues §.................
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Bonds - U.S. Governments
3128GRAES ..... Freddie Mac Gold ... ... 01/18/2002 .. [CSFirstBoston Corp ...........oovvvviiiiiiiiiiiii XXX oo 509,458 |......... 505,000.00|................ 1,515
3134A4EWO0 ..... Freddie Mac SUb NT ... ...01/09/2002 .. [SmithBarney ................ocoooiiii XXX oo 685444 |......... 695,000.00.............. 12,816
31359MEX7 ...... Fannie Mae Global Note ... ... 04/08/2002 .. [VARIOUS ............ooiii XXX oo 1,432,018 ....... 1,345,000.00 [ .............. 35,609
31371KMG3 ... Fannie Mae P00l 254259 ........ ..o ... 05/14/2002 .. [Undefined ... XXX o 1,343,000 ....... 1,360,000.00|................ 3,948
31385H3M2 ... Fannie Mae Pool 545404 . ... ... .. ... 01/04/2002 .. |Undefined ...............oo XXX oo 1,085,096 |....... 1,084,757.00................ 2,893
31389S3G7 ...... Fannie Mae Pool 834499 ... .. ... ... 03/01/2002 .. |Paine Webber ..............ocooiiiiii XXX oo 182,236 ......... 180,000.00 | .................. 510
31389TFL1 ...... Fannie Mae Pool 834771 ... . ... 03/05/2002 .. |CS FirstBoston COMp ..........coooevviiiiiiiiiiiii XXX . oo 1,176,286 |....... 1,165,000.00 | ................ 3,301
31391Q5F7 ...... Fannie Mae Pool 674146 ... ... ... 10/30/2002 .. [BearSteamns ............occooiiiiiiiii XXX o 1,142,693 ]....... 1,110,000.00|................ 3,052
9128275G3 ...... US Treasury NTS 5.5% 5/15/09 ... ... 05/28/2002 .. |Merrill Lynch Gov'tSecs .............cocovviiiiiiiiii XXX oo 1,188,429 ....... 1,145,000.00 ................ 2,738
9128276D9 ...... United States Treas NTS 6.75% ... ..o ... 01/16/2002 .. |GoldmanSachs & CO ... XXX . oo 367,152 |......... 335,000.00(................ 4,310
912827646 ....... United State Treas NOES ....... oo . 12111/2002 .. [VARIOUS ... ... XXX o 2,718,066 |....... 2,365,000.00 | .............. 29,276
9128277A4 ...... US T Note 3.875% Due 7/31/2003 ... ... 02/28/2002 .. [USClrglnstitTrading ...........ccoooviiiiiii XXX oo 400,000 (......... 400,000.00 (...t
912827262 ....... US Treasury NOE ... ... 04/26/2002 .. [VARIOUS ............oooii XXX o 3,089,169 |....... 2,870,000.00 | .............. 79,988
912828AJ9 ....... United States Treasury NOTES .......... ... Lo 12/31/2002 .. [VARIOUS Lo XXX oo 3,239,437 |....... 3,150,000.00|................ 9,786
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 18,558,484 |...... 17,709,757.00|............. 189,742
Bonds - States, Territories and Possessions
3134A4CX0 ...... Freddie Mac Global Note ... ... ... 04/05/2002 CS FirstBoston Corp ... XXX .o 2,543,359 (....... 2,500,000.00|.............. 30,990
1799999 Subtotal - Bonds - States, Terrtories and POSSESSIONS ... 2,543,359 ....... 2,500,000.00|.............. 30,990
Bonds - Special Revenue, Special Assessment
31387CQT1 ...... Fannie Mae Po0I 580166 ..............coomei e ... 08/02/2002 .. |Chase Securities .............coiieiiiii e XXX .o 1,357,326 |....... 1,314,999.00................ 3,945
31387FGT5 ... Fannie Mae Pool 582610 ... .. 08/07/2002 .. |BearSteamns ......................oc XXX oo 1,062,992 ....... 1,030,000.00|................ 1,888
3199999 Subtotal - Bonds - Special ReVENUE, SPECIAI ASSESSIMENT ... ... ..o\ e e e e | 2,420,318 |....... 2,344999.00|................ 5,833
Bonds - Public Utilities (Unaffiliated)
001957AV1 ...... ATET COMP e ... 12/03/2002 .. [BearSteamns ............ocooiiiiiiii XXX oo 285412(......... 295,000.00 | ................ 3,982
20825UAA2 ...... €on0Co FAG 0 ... ... 08/23/2002 .. [CSFirstBoston COMmp ..........cooviviiiiiiiiiiiii XXX oo 570,768 |......... 545,000.00(.............. 10,973
25179SAC4 ...... Devon Financing Corp ULC ... ... 08/08/2002 .. |Goldman Sachs & Co .............coooviiiiiii XXX oo 293452(......... 275,000.00 | ................ 6,985
459200BA8 ...... International Business Machings ... ... 11/20/2002 .. | Salomon Brothers, InC. ... XXX oo 314253 |......... 320,000.00(..............oeennns
494550AH9 ...... Kinder Morgan Energy Partners LP ... ... 08/28/2002 .. |Nationshanc Montgomery Se .............cocooiiiiiii o XXX o 278,441 (... 265,000.00.............. 8,348
755111AK7 ...... Raytheon Co .. ... ... 08/19/2002 .. |Chase Securities ..............cooooviiiiiiiiiiii XXX oo 279,320 (......... 270,000.00 | ................ 7,418
812404AV3 ...... Sears Roebuck Acceptance COMp ...........ooiii i . 08/13/2002 .. [VARIOUS ..o XXX oo 447,038 |......... 415,000.00................ 4,922
893830AJ8 ....... Transocean Sedco FOreX INC ... ...t ... 08/21/2002 .. [Morgan Stanley & Co .............coovveiiiiiii XXX oo 625,370 |......... 570,000.00|.............. 14,415
927804ES9 ...... Virginia Electric and POWer ... .. 09/17/2002 .. [VARIOUS ... o XXX oo 578577 |......... 550,000.00(................ 3,594
3899999 Subtotal - Bonds - Public Utilities (Unaffiliated) ... 3,672,631]....... 3,505,000.00|.............. 60,637
Bonds - Industrjal and Miscellaneous (Unaffiliated)
038522AG3 ...... Aramark SErviCes INC. ... . 12/09/2002 .. [VARIOUS ..o XXX .o 275828 |......... 270,000.00(................ 1,865
066050CU7 ...... BankAmerica COoMp ... oo ... 08/26/2002 .. [VARIOUS ............ooii XXX oo 803,773 |......... 770,000.00|.............. 15,878
097014AC8 ...... Boeing Capital Corp ..o .. 07/16/2002 .. |[VARIOUS .. ... XXX .o 811,886 |......... 740,000.00.............. 12,972
125577AM8 ...... Cit GrOUP INC. .. ... 07M12/2002 .. [VARIOUS ............oi XXX oo 549,832|......... 545,000.00|.............. 16,638
126408GC1 ...... COX COMD e ... 10/29/2002 .. | Salomon Brothers, InC. ...............cooiiiiiiii XXX oo 104,834 ]......... 105,000.00 | ........ooveiiinnn
16161ABK3 ...... Chase Manhattan Corp NeW ... ... 09/13/2002 .. | Chase Securities .............coiieieiiii XXX . oo 249,072 |......... 235,000.00(................ 2,673
172967BK6 ...... GItIGroUP, INC. .. ... 07/02/2002 .. | Salomon Brothers, InC. ...............cooiiiiiii XXX o 818,902|......... 810,000.00(.............. 13,725
20029PAKS ...... Comcast Cable Communications ... ... 09/17/2002 .. |Morgan Stanley & Co ...........oocoeiiiiiiiii XXX oo 355,662......... 370,000.00................ 3,276
205887AZ5 ...... Conagra FoOds INC. ... ..o ... 11/05/2002 .. |[Lehman Brothers ................coooiiiiiiiiii XXX o 416,994 |......... 385,000.00............... 3,401
210371AGS5 ... Constellation ENergy Group ..............oiuiiiiiii e ... 08/21/2002 .. | Salomon Brothers, InC. ...............coooiiiiii XXX oo 979,236 |......... 980,000.00 | .......covveiiin
268766AF9 ...... EOP Operating LP ... o . 10/30/2002 .. [VARIOUS ..o XXX oo 411,601 (......... 390,000.00(................ 5,606
361856BX4 ...... GMAC MTG Corp LOAN TIUSE ... ... 03/15/2002 .. [BearSteamns .............ccooiiiiiiii XXX oo 779,861 |......... 780,000.00|................ 2,865
36962GYY4 ...... General Elec Cap COrp ... . 05/31/2002 .. [VARIOUS ..o XXX oo 893,278 ......... 900,000.00 (...t
38141GADS ...... Goldman Sachs Group INC ... ... 01/03/2002 .. |Morgan Stanley & Co ... XXX oo 683,390 |......... 650,000.00.............. 12,873
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459745EZ4 ... .. International Lease FInance COorp ...........oooviiiiii ... 03/06/2002 .. |VARIOUS ... ... XXX oo 939,360 (......... 945,000.00.................. 263
460146BN2 ...... International Paper CO. ...........oouiiii e ... 12/03/2002 .. |MLPF & S/Fixed Income Op ..........oocovvveiiiiiiii |, XXX o 282,708(......... 260,000.00|................ 4,631
487836AR9 ...... Kellogg Co Global NOte ... ... ... 05/09/2002 .. | MLPF & S/Fixed Income Op ...........ocovevviviiiaiiii [ XXX o |, 210,906 |......... 205,000.00 | ................ 1,469
487836AS7 ...... Kellogg Corp ..o ... 07/16/2002 .. |Donaldson & Co.,InC. ... XXX . oo 333,909 ......... 315,000.00(................ 6,237
492386AG2 ...... KerrMCGEE COMP ... ... 04/09/2002 .. [CSFirstBoston Corp ...........covvvviiiiiiiiiiii XXX oo 139,992 |......... 140,000.00 | ........ooooeiiiinnn
61688AAX6 ...... Morgan JP & Co., INC ... ... 10/16/2002 .. | Chase Securities .............ccovieiiiii XXX . oo 291,807 (......... 290,000.00(................ 4,640
617446GM5 ... Morgan Stanley Dean WItter ... ... 04/23/2002 .. [UBSWWarburg ...........cooeviiiie XXX oo 826,386 |......... 810,000.00|................ 1,671
620076AS8 ...... MOtOrola INC ... ... 09/06/2002 .. |Chase Securities .............ccovieieiiii XXX . oo 232,062 (......... 235,000.00(................ 1,762
88731EAK6 ...... Time Warner Entmt CoLP ... ... ... 03/08/2002 .. |Barclays CapitalInC ..............oooocoiiii XXX . oo 973,408 ......... 940,000.00(................ 2,272
939322AH6 ...... Washington Mutual, INC ... ... 11/21/2002 .. |Lehman Brothers ...........................cooco XXX 452811 ......... 455,000.00|......................
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............ ... 12,817,498 |...... 12,525,000.00|............. 114,717
8099997 SUDIOtAL - BONMAS = Par 3 ... et | 40,012,290 ...... 38,584,756.00|............. 401,919
6099998 Summary item from Part 5 1Or BONAS ... 5,330,814 |....... 5,180,000.00(.............. 81,346
6099999 SUDIOTAI - BONMAS ... ... e e | 45,343,104 | ...... 43,764,756.00|............. 483,265
6599998 Summary ltem from Part 5 fOr Preferrea SIOCKS . ... ... . ... e | [ XXX oo
Common Stocks - Public Utilities (Unaffiliated)
025816109 ....... AMETiCan EXPress €O ... ... ...09/03/2002 .. |VARIOUS ..........oooiiiii i [ 5,550.000|............. 228,033(....... XXX o
055921100 ....... BMC Software, INC. ... o 04/24/2002 .. [VARIOUS ... 4,400.000(.............. 73912|....... XXX o
172474108 ....... CINEIGY COMD et ...09/09/2002 .. |VARIOUS ..o [ 1,050.000 | .............. 35,956 ]....... XXX o
264399106 ....... Duke Energy COrp. ...t .. 07/31/2002 .. |VARIOUS ... [ 2,000.000.............. 69,842]....... XXX
302571104 ....... FPLGIOUP INC ... e e .. 07/31/2002 .. |VARIOUS ... ... [ 725.000(.............. 42,490]....... XXX o
480074103 ....... Jones Apparel GroUp INC. ..o ... 04/24/2002 .. [VARIOUS ............ooiiic [ 2,949.000............. 104,556 | ....... XXX o[
57772K101 ...... Maxim Integrated ProdS INC. ......... ... o 12M10/2002 .. |VARIOUS .o 2,300.000.............. 96,7381 ....... XXX .o
583334107 ....... MeadWestvaco ... 08/21/2002 .. |VARIOUS ..........oooiiii [ 4,050.000............. 104,127]....... XXX o
983024100 ....... WYEth L. .. 07/31/2002 .. [VARIOUS ... 3,350.000|............. 193,799 1....... XXX oo
6699999 Subtotal - Common Stocks - Public Utilities (UNaffIIBTEA) .......... ... e e e | 949,453 |....... XXX o |
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
026874107 ....... American Intl Group INC. ... o T1A1/2002 0 | VARIOUS Lo 5,290.000(............. 367,179|....... XXX .o
037389103 ....... AON COMP .. ... 12/18/2002 .. | Donaldson & Co.,InC. ............ocooviiviiiii [ 3,400.000|.............. 66,632]....... XXX o
060505104 ....... Bank of America COrp. ..o Lo12/18/2002 .. [VARIOUS .o 1,750.000|............. 124,020 ....... XXX o
172967101 ....... CIIGrOUP INC. ... .. 12/18/2002 .. |VARIOUS ... [ 8,684.000|............. 379,625]....... XXX o
316773100 ..... .. Fifth Third BanCOrp ... 0127182002 .. [VARIOUS .o 1,500.000|.............. 90,697 1....... XXX o
339030108 ....... Fleetboston Financial Corp. ... 042412002 .. [VARIOUS ... 1,500.000(.............. 54,2501 ....... XXX oo
534187109 ....... Lincoln Natl Corp Ind ... .. 12/18/2002 .. |VARIOUS ... [ 2,100.000(.............. 82,103]....... XXX o
55262L100 ....... MBINA COMD. .. .. 08/22/2002 .. [VARIOUS ... ..o 13,450.000|............. 200,690 ....... XXX o
59156R108 ...... Metlife, INC ... ... 09/03/2002 .. | Donaldson & Co.,InC. ............ocooeiiviiiii [ 1,400.000 | .............. 36,485]....... XXX o
743315103 ....... Progressive Corp ONIO ... . 08/21/2002 .. |[VARIOUS ... 2,950.000(.............. 86,189 |....... XXX oo
792860108 ....... St PAUICOS INC. . ... 10/25/2002 .. [VARIOUS ... ... 3,050.000]............. 118,941]....... XXX o [
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffllated) ......... ... e e | 1,606,8111....... XXX oo [
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00184A105 ...... AOL TIME WaMEI INC ... e .. 12/18/2002 .. |VARIOUS ... [ 9,400.000|............. 200,320 ....... XXX o
002824100 ....... AbDOtELabS ... .o ... 09/03/2002 .. |VARIOUS ... [ 2,600.000(............. 115,672 ]....... XXX o
00845V209 ...... Agere Systems IncCom CIB ... ... .. 06/03/2002 .. [Spin Off .. ..o [ 3,016.010|.............. 11,839 ....... XXX o
013817101 ....... AlCOAINC. ... .. 12/26/2002 .. |VARIOUS ..o [ 3,100.000|.............. 82,083]....... XXX o
020002101 ....... Allstate COMP ... ..10/25/2002 .. |VARIOUS ..o [ 1,500.000 | .............. 58,260]....... XXX
020039103 ....... ANITEICOMP. e .. 04/24/2002 .. |VARIOUS ... [ 2,100.000(............. 112,939 ....... XXX o
023551104 ....... Amerada Hess COP. ...t ... 06/25/2002 .. |VARIOUS ... [ 1,300.000 | ............. 102,313 ]....... XXX o
031162100 ....... AMGBNINC. ..o ...09/20/2002 .. |VARIOUS ...........oooiii [ 2,950.000............. 138,844 ....... XXX
035229103 ....... Anheuser Busch COSINC .........ooiuiiiii ..12/03/2002 .. |VARIOUS ... [ 2,800.000(............. 142,874 ....... XXX o
038222105 ....... Applied Matls INC. .......... .. o 11/21/2002 .. [VARIOUS oo 5,150.000|.............. 82,124 |....... XXX
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053015103 ....... Automatic Data Processing, INC ... o 07/18/2002 .. [VARIOUS ..o 1,400.000.............. 64,196 |....... XXX oo
055622104 ....... BP AMOCO PLC ... ... 12/17/2002 .. |Donaldson & Co.,INC. ............oooiiiii 1,050.000.............. 42480 1....... XXX oo
074002106 ....... Bearingpoint ... ... 012182002 .. [VARIOUS ..o 3,800.000|.............. 60,499 1....... XXX oo
075896100 ....... Bed Bath & BEYONd ... ..o ..09/10/2002 .. [VARIOUS ... ... 2,350.000 | .............. 79,439 (....... XXX o
097023105 ....... B0€ING COMPANY .. ... o 07M1/2002 .. [VARIOUS ..o 1,300.000.............. 54,4501....... XXX oo
117043109 ....... Brunswick COrp ... ... 12/17/2002 .. | Donaldson & Co.,InC. ... 2,300.000.............. 46,151|....... XXX .o
14149Y108 ...... Cardinal Health INC. ......... ... .. 09/17/2002 .. [VARIOUS ... 2,850.000(............. 189,130 ....... XXX oo
149123101 ....... Caterpillar InC. Del ... ... 11/20/2002 .. | Donaldson & Co.,InC. ..o 1,200.000|.............. 55,455 ....... XXX .o
166764100 ....... ChevronTexaco COMP ... ...t ... 04/24/2002 .. | Abel Noser Corporation ...............occoeeiviiiiieiiiiiiiiiiii e 600.000 | .............. 51,468 |....... XXX o[
17275R102 ...... GISCO SYS INC. .. 0127182002 .. [VARIOUS ..o 16,000.000(............. 215,533 ]....... XXX oo
194162103 ....... Colgate Palmolive CO. ..o .. 08/21/2002 .. [VARIOUS ... ... 1,250.000|.............. 68,246 |....... XXX oo
200340107 ....... COMEIICA NG ... ... 10/09/2002 .. [VARIOUS ... 3,250.000|............. 177,283 |....... XXX oo
20825C104 ...... ConOCOPhIllIPS ... ..o ... 08/30/2002 .. [MErger ........ooviiiii e [ 3,180.360|............. 191,379 ....... XXX .o
224044107 ....... Cox CommuUNICatioNS INC ... .. 08/21/2002 .. [VARIOUS ... 2,850.000(.............. 88,681(....... XXX oo
247025109 ....... Dell CoMPULET COP. ... e .. 12/04/2002 .. [VARIOUS ... 4170.000(............. 113,822]....... XXX oo
254687106 ....... Walt Disney COMPANY .. ..o .o 11/05/2002 .. [VARIOUS ... 3,350.000|.............. 68,255(....... XXX o
260543103 ....... DOW Chem €O ... ... 06/03/2002 .. |Abel Noser Corporation ...............c.cooeiviiiiiieiiniii | 500.000.............. 16,322|....... XXX o[
26188J206 ....... Dreyfus Cash Management ... . ... ... 12/31/2002 .. |Money Mkt-Short Term ..............ooooiiii 13,909,482.600......... 13,909,483 ....... XXX .o
263534109 ....... Du Pont E 1De Nemours & CO. .......oooivniiiiii e ... 10/22/2002 .. | Abel Noser Corporation ................ccocoiieiiiiiiiei [, 2,200.000|.............. 91,703]....... XXX o[
26874Q100 ...... Ensco International ............ ... ... 0717/2002 .. |Donaldson & Co.,INC. ...........coooiiiii 4,000.000(............. 112,241 ....... XXX oo
278058102 ....... Eaton Corp ..o ... 12/17/2002 .. | Donaldson & Co.,InC. ... 1,150.000|.............. 81,887|....... XXX .o
m 278642103 ....... EDaY INC. ..o ...09/09/2002 .. [VARIOUS ... 800.000|.............. 43,701 (....... XXX oo
= 291011104 ....... EMerson EleC Co. ... ... 04/24/2002 .. | Abel Noser Corporation ...............coocoeoeiiiiiiiiii [ 900.000|.............. 51,012]....... XXX .o
o 30161N101 ...... EXEION COMP ..o ... 05/29/2002 .. [VARIOUS ... 1,650.000.............. 88,110(....... XXX oo
313586109 ....... Fannie Mae ... ..o Lo 11/08/2002 .. [VARIOUS ..o 4525000 (............. 344637 ....... XXX o
364730101 ....... GaNNEtt INC. .. L 1217/2002 .. [VARIOUS ..o 400.000(.............. 30,298 ....... XXX oo
369604103 ....... General EleC Co ... L 1217/2002 .. [VARIOUS .o 10,750.000(............. 354,130]....... XXX oo
375766102 ....... Gillette CO. ... o ..09/19/2002 .. [VARIOUS ... 3,050.000|............. 108,473 |....... XXX oo
38141G104 ...... Goldman Sachs Group INC. ..o ...09/20/2002 .. [VARIOUS ... 1,200.000.............. 99,023 1....... XXX oo
404119109 ....... HCA-The Healthcare Co. ... o12/18/2002 .. [VARIOUS ..o 2,500.000(............. 115,869 |....... XXX oo
421933102 ....... Health Mgmt ASSOC INC. NEW ... ... 04/24/2002 .. | Abel Noser Corporation ................ccocoiieiiiiiii [, 1,300.000|.............. 27521 |....... XXX o
428236103 ....... Hewlett Packard Co. ..o ... 07/11/2002 .. | Abel Noser Corporation ................ccocovieiiiiiiei [, 5,540.000|.............. 99,132 ....... XXX o[
437076102 ....... Home Depot INC. ... ..012/26/2002 .. [VARIOUS ... 10,150.000(............. 357,418 ....... XXX oo
438516106 ....... Honeywell International InC. ... ... 04/24/2002 .. [VARIOUS ... 750.000 | .............. 27377 ... XXX o[
458140100 ....... INtBI COMP .. .. 10/17/2002 .. [VARIOUS ... ... 5,300.000|............. 140,400 ....... XXX oo
460146103 ....... International Paper Co ............ooiii i . 07/31/2002 .. [VARIOUS ... 1,700.000.............. 70,294 |....... XXX oo
478160104 ....... JOhNSON & JONNSON ... .o o12/12/2002 .. [VARIOUS ... 3,350.000|............. 187,272 |....... XXX oo
478366107 ....... Johnson Controls, INC ... ... 04/24/2002 .. | Abel Noser Corporation ...............coocoeoeiiiiiiiiii [ 150.000(.............. 13,220 ....... XXX .o
492386107 ....... KerrMCGEE COMP ... .. 04/24/2002 .. [VARIOUS ... 900.000|.............. 53,747 1|....... XXX oo
494368103 ....... Kimberly Clark COMp. ... oo ... 04/24/2002 .. | Abel Noser Corporation ...............coocoeeeiiiiiiiii [ 275.000(.............. 18,164 |....... XXX o
500255104 ....... KONIS COMD. e ... 10/03/2002 .. [VARIOUS ... 3,150.000|............. 228,571 (....... XXX oo
502161102 ....... LSILOGIC COMP. .. e Lo1111/2002 .0 [VARIOUS o 3,100.000|.............. 21,711 (... XXX oo
530718105 ....... Liberty Media Corp ..o .. 08/21/2002 .. [VARIOUS ... ... 5,250.000|.............. 61,785(....... XXX oo
532457108 ....... Lilly Bl & €0, e ... 12/20/2002 .. [BearStearns ...............ccooiiiiiii 1,000.000.............. 63,371 (....... XXX oo
574599106 ....... MaCO COMP e ... 12/26/2002 .. |Donaldson & Co.,InC. ... 2,500.000.............. 53,075]....... XXX .o
577778103 ....... May Dept SOreS €0 ... . 04/24/2002 .. [VARIOUS ... 1,500.000.............. 53,733 (....... XXX oo
580135101 ....... MEDONAIAS COMP ... ... 12/05/2002 .. | Abel Noser Corporation ..............c.occoiiiiiiiiiiii [ 2,300.000(.............. 43,3481 ....... XXX oo
585055106 ....... Medtronic Inc. ......... .. 08/21/2002 .. [VARIOUS ... 2,250.000(............. 104,089 ....... XXX oo
594918104 ....... MICrOSOft COMP. ... 0121262002 .. [VARIOUS ..o 5,250.000|............. 288,970 (....... XXX oo
617446448 ....... Morgan Stanley Dean Witter & Co. ...........ooiiiii ... 05/08/2002 .. |VARIOUS ... .. ... 2,700.000(............. 148,040 ....... XXX .o
620076109 ....... MOTOTOIA INC. ... ... 04/24/2002 .. | Abel Noser Corporation ................ccocoiiieiiiiiii [, 2,000.000.............. 29,69 |....... XXX o
654902204 ....... NOKI@ COP. . ...10/23/2002 .. [VARIOUS ... 5,700.000|.............. 98,567 ....... XXX o
665859104 ....... NORhern TR COIP ... ... 05/14/2002 .. [VARIOUS ... 1,300.000.............. 71,067 (....... XXX oo
68389X105 ...... Oracle COMp. . ... 12/18/2002 .. |Donaldson & Co.,InC. ... 2,700.000.............. 28,557 |....... XXX .o
693475105 ....... PNC Financial SErvices GrOUP ... ..........ouuiuiiiiiii i ... 04/24/2002 .. | Abel Noser Corporation .................ccccooouiiiiiiiiiiiiiiaii | 800.000|.............. 45904 |....... XXX o [
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709631105 ....... Pentair INC . ... 12/18/2002 .. | Donaldson & Co.,InC. ... 1,600.000|.............. 53,710 ....... XXX .o
713448108 ....... PePSICOINC ... ...09/30/2002 .. [VARIOUS ... 4150.000(............. 178,2711....... XXX oo
717081103 ....... Pz INC. L. .. 08/21/2002 .. [VARIOUS ... 8,300.000|............. 308,023 ]....... XXX oo
717130102 ... Pharmacia Corp ... ..o ... 05/28/2002 .. | Abel Noser Corporation ..............c.ocoviiiiiiiiiiii [ 1,350.000(.............. 59,055]....... XXX oo
718154107 ....... Philip Morris COS INC. ..o L 11A1/2002 .. [VARIOUS oo 900.000|.............. 447101....... XXX oo
74005P104 ...... PraXair INC ... ... 04/24/2002 .. | Abel Noser Corporation ...............coocooeiiiiiiiii [ 400.000(.............. 22,8361 ....... XXX .o
742718109 ....... Proctor & Gamble CO ..o .. 12/10/2002 .. [VARIOUS ... 1,900.000............. 170,120 ....... XXX oo
78387G103 ...... SBC Communications INC. ... ... 04/24/2002 .. | Abel Noser Corporation ..............ccoocoiiiiiiiiiii [ 1,250.000(.............. 40,387 ....... XXX oo
803111103 ....... SAraLEE COMP. ...t ... 04/24/2002 .. | Abel Noser Corporation ...............occoeeiviiiiieiiiiiiiiiiii e 950.000 [ .............. 20,758 ....... XXX o[
806857108 ....... Schlumberger LTD ... oo ... 06/26/2002 .. [VARIOUS ... 1,650.000.............. 82,714 |....... XXX oo
832696306 ....... SMUCKEr JM GO ..o .. 06/03/2002 .. [SpinOff .. ... 13.000 (... 368(....... XXX oo
844730101 ....... SOUttIUSE COMP ... .. 1017/2002 .. [VARIOUS ... 6,900.000|............. 173,552 |....... XXX oo
866810104 ..... .. Sun MICrosyStEMS INC. ... ... 04/24/2002 .. |MLPF & S/Fixed Income Op ..........cooooiiiiiiiiiii [ 1,200.000(.............. 10,632(....... XXX oo
87612E106 ...... Target COMP. ... e ... 04/24/2002 .. | Abel Noser Corporation ................ccocoiieiiiii [, 1,200.000 | .............. 52,068|....... XXX o[
88033G100 ...... Tenet Healthcare COorp ... ... 07/01/2002 .. [BearStearns ............coooviiiiiiiii 400.000(.......ooovii XXX o[
882508104 ....... Texas INStruments INC ... ... 04/24/2002 .. | Abel Noser Corporation ...............coocoooeiiiiiiiii [ 500.000|.............. 16,415(....... XXX .o
883203101 ....... TOXETON INC. ... 04/24/2002 .. | Abel Noser Corporation .................ccoooviiiiiiiiniiiii | 450.000(.............. 22,774 ....... XXX o[
907818108 ....... UNIion Pac Corp. ... .012/26/2002 .. [VARIOUS ... 1,050.000|.............. 63,324 (....... XXX o
91324P102 ...... UnitedHealth GrOUD ... .. 10/18/2002 .. [VARIOUS ... 2,100.000(............. 188,125]....... XXX oo
915289102 ....... UNOCAI COMP. .. ... 04/24/2002 .. | Abel Noser Corporation .................coooviiiiiiiiiii | 400.000(.............. 14,976 ....... XXX o[
91913Y100 ...... Valero Energy Corp NEW ..o ... 07/31/2002 .. [VARIOUS ... [ 2,500.000|.............. 92,384 |....... XXX o [
m 922040100 ....... Vanguard Institutional Index Fund ....................o ...09/30/2002 .. [VARIOUS ... 229143 .............. 21,102....... XXX oo
= 92343V104 ...... Verizon CommuniCations ... ... 04/24/2002 .. | Abel Noser Corporation ..............c.ocoiiiiiiiiiiiii [ 1,772.000|.............. 77,140 ....... XXX .o
w 925524308 ....... VIBCOM INC. .. 012182002 .. [VARIOUS ..o 6,850.000|............. 313,124 |....... XXX oo
92857W100 ...... Vodafone Group PLC ... ... 117262002 .. [VARIOUS Lo 2,650.000(.............. 44443 ....... XXX oo
931142103 ....... Wal Mart STOres INC. ... .. 08/21/2002 .. |[VARIOUS ... 1,950.000|............. 110,794 ....... XXX oo
931422109 ....... WaIGIEEN CO0. ... Lo11/26/2002 .. [VARIOUS .o 4,050.000(............. 143,444 |....... XXX oo
G4776G101 ...... Ingersoll Rand €O ... ... 12/18/2002 .. |Donaldson & Co.,InC. ... 400.000(.............. 16,881 ....... XXX .o
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (UnaffiliBted) ... ... e e e e e e e e 22,737,783 | ....... XXX o [
7099997 Subtotal - ComMMON SHOCKS - PaM 3 .. .. . e 25,294,047 |....... XXX oo
7099998 Summary Item from Part 5 for COmMON SH0CKS ... ... i i e eieie e eiieeeeieiiiieeeieeiiiei i [ 205,001,036 ....... XXX oo [
7099999 Subtotal - COMMON SHOCKS ... .. o 230,295,083 ....... XXX oo
7199999 Subtotal - Preferred and CommOn StOCKS ... ... i 230,295,083 ....... XXX .o
7299999 TOAIS ... .. 275,638,187 ....... XXX 483,265
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Bonds - U.S. Governments
3128GRAE9 . | Freddie MacGold ........................... 12/15/2002 | PRINCIPAL RECEIPT ................... XXX 98,209 |.... 98,209.43|........ 101,038 (......... 98,209 1......... (2,828) | ..o [ e e 3412(.... XXX....
3134A34Q6 ..|Freddie MacNote ........................... 03/15/2002 | LBI-Lehman Gov'tSecs ................. XXX 728,662 |...680,000.00........ 741,386 |........ 735922 |......... (8,352) [ ..o e (7,260 |......... (7,260 |......... 32,394 |.... XXX ....
3134A4EWO . | Freddie Mac SubNT ........................ 03/22/2002 [VARIOUS ................ocoooi XXX 556,780 |...575,000.00 | ........ 567,094 |........ 567,259 |............ 165 | ..o e (10,479)|....... (10,479)|.......... 9,320 (... XXX....
31359MEM1 . | Fannie Mae Note due 2/13/04 .............. 02/01/2002 | CS First Boston Corp .................... XXX 475,902 | ...460,000.00........ 460,615(........ 460,428 |(............ (18) | oo | 15475 |......... 15475 |......... 11,198 ... XXX ...
31359MESS8 . | Fannie Mag Note ........................... 02/01/2002 | Chase Securities ......................... XXX 627,432 ...600,000.00|........ 583,163 ........ 589,060 |............ 407 | oo 38,372|......... 38,372 .......... 7594 (... XXX ...
31359MEV1 . | Fannie Mae Note due 6/15/09 .............. 03/18/2002 |VARIOUS ... XXX 1,895,596 |.1,815,000.00 ..... 1,884,941 ..... 1,877,368 |........... 994) [ .o [ 18,229 |......... 18,229 |......... 32,59 |.... XXX ....
31359MEX7 . | Fannie Mae Global Note .................... 08/29/2002 | Duetsches Bank Alex Brown ............ XXX 221,421 ...205,000.00|........ 218,733 |........ 215,633 ]......... (8,100) | ..oooeeee | 5,787 |.......... 5787 |......... 14,201|.... XXX....
31371KMG3 . | Fannie Mae Pool 254259 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 116,892 |...116,891.82........ 115,975|........ 116,892 |............ N7 e e 2250 (... XXX....
31385H3M2 . .| Fannie Mae Pool 545404 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 264,612 ...264,611.98]........ 264,695 |........ 264,612(............ (83) | | e e 9,545(.... XXX ...
31385HRW4 . | Fannie Mae Pool 545093 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 438,629 |...438,628.72|........ 453,0211........ 438,629|....... (18,850) | oo | e e 15,033 |.... XXX....
31387A3Y9 .. | Fannie Mae Pool 578715 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 170,487 (... 170,487.42|........ 172,832 ........ 170,487 (......... (2,300) [ ..o [ e [ 7435(.... XXX ...
31387CL90 .. | Fannie Mae Pool 580052 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 276,985 |...276,985.41|........ 281515 ........ 276,985 ......... @483) | e 10,106 |.... XXX ....
31387CLZ2 .. | Fannie Mae Pool 580044 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 130,000 |...129,999.64 |........ 130,142 (........ 130,000 (........... (139) [ [ e e 4679(.... XXX....
31387VYV5 .. | Fannie Mae Pool 595724 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 71,222 |....7122185]......... 71244\ ......... 71222 ... (22) | | e e 2,826(.... XXX....
31388DZP6 .. | Fannie Mae Pool 602050 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 76,195 (... 76,195.11......... 77517 (... 76,195 |......... (1,299) | oo e 2,837 (... XXX....
31389S3G7 .. | Fannie Mae Pool 634499 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 25219 (....25219.38|......... 25533 (......... 25219 (........... (BI3) [ [ [ e [ 749|.... XXX ....
31389TFL1 .. | Fannie Mae Pool 634771 ................... 12/25/2002 |VARIOUS ..o ] XXX .| 1,046,316 . 1,013,613.12 ... 1,023,432 ... 1,021,689 |......... (,783) | 24627 1......... 24627 1......... 32,132 (... XXX....
31391Q5F7 .. | Fannie Mae Pool 674146 ................... 12/15/2002 | PRINCIPAL RECEIPT ................... XXX 6,977 1(...... 6,976.78.......... 7182(.......... 6977 (........... (205) [ ..o [ [ e 32|.... XXX ....
36205XWM2 .| Government Natl Mtg Assn #403952 ... 12/15/2002 | PRINCIPAL RECEIPT ................... XXX 36,517|.... 36,517.15|......... 37,790 |......... 36,517 |......... (182 | e 1,232(.... XXX ...
36225AHY9 ..| Government National Mtg Asn 780247 .......| 12/15/2002 | PRINCIPAL RECEIPT ................... XXX 42,932 |....42932.18|......... 46,402|......... 442421 ... @) (1,309)|......... (1,309)|.......... 1,694 (... XXX...
9128272L5 ...|US T Note 6.25% 2/25/02 .................. 02/28/2002 | Bond Maturity ............................ XXX 400,000 |...400,000.00]........ 400,000........ 400,000 ..o e e e 12,500(.... XXX ....
9128273E0 .. | US Treasury Notes .......................... 01/03/2002 | Morgan Stanley & Co .................... XXX 374,309 |...350,000.00|........ 386,132|........ 384,990 (............ B (10,681)|....... (10,681) | ..o XXX
9128275G3 .. | US Treasury NTS 5.5% 5/15/09 ............ 05/31/2002 |VARIOUS .............oocoeie] XXX 1,098,313 |.1,055,000.00 | ..... 1,103,242 ..... 1,102,864 |............ (50) v | (4,551)|......... (4,551)|.......... 1477 |.... XXX ...
9128276D9 .. | United States Treas NTS 6.75% ........... 09/17/2002 [VARIOUS .................ooooii XXX 2,674,648 |.2,430,000.00|..... 2,634,335 |..... 2,598,790 |....... (20,329) | oo | 75,857 |......... 75,857 |......... 68,828 (... XXX ....
912827262 ...|US TreasuryNote .......................... 12/31/2002 | Goldman Sachs & Co .................... XXX 2,324,763 |.2,070,000.00 | ... 2,240,236 | ..... 2,244,866 |.......... 6,683 (... | 79,897 ... 79,897 ... 7,350 (... XXX....
912828AJ9 ...| United States Treasury Notes .............. 09/17/2002 | CS First Boston Corp .................... XXX 287,332 |...275,000.00........ 280,393 ........ 280,366 |............ 7). 6,966 (.......... 6,966 (................. XXX
0399999 Subtotal - Bonds - U.S. GOVEIMMENES .......... ...t 14,466,350 |13,683,489.99 | .... 14,308,588 |.... 14,235,421 ....... (48,116) | ... | 230,930 (........ 230,930 (........ 291,118 |.... XXX ....
Bonds - Special Revenue, Special Assessment
31283JY88 .| Freddie Mac Gold G10735 ................. 05/25/2002 [VARIOUS .................oooooi| XXX .o 90,006 |.... 86,373.78 | ......... 88,897 |......... 87,865 |............ (@9) ..o 2,141 (... 2,141 (... 2,736 (... XXX....
31294KBF1 .. | Freddie Mac Gold Pool E00938 ............ 08/15/2002 [VARIOUS .................ooooiii| XXX .| 770,239 |...743,370.87 | ........ 761,607 ........ 753,999 |......... 6,921) ..o 16,240 |......... 16,240 |......... 20,465|.... XXX ...
31358MQS6 . | Fannie Mae Remic PAC G92-19L .......... 04/26/2002 |VARIOUS ..............ocooii] XXX .o 65,761 |.... 65,761.35|......... 67,077 |......... 65,761 |........... A74) oo [ e e 903|.... XXX ....
31371J6U3 .. | Fannie Mae Pool 253883 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .| 475,030 |...475,029.95|........ 480,059 |........ 475,030|......... @984) | ... e 18,233 |.... XXX ...
31371JKQ6 .. | Fannie Mae Note 253303 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 99,337 |....99,337.37|........ 101,457 (......... 99,337 |......... (2,100) [ ..o [ e [ 3,837 (... XXX....
31371JW34 .. | Fannie Mae Note 253666 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 320,336 |...320,336.49 | ........ 331,286|........ 320,336 |....... (10548) | oo e e e 11,104 |.... XXX....
31371JYQ1 .. | Fannie Mae Pool 253719 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 74,562 ... 74,562.25|......... 77,997 ... 74,562(......... (8,308) | ..o e e 3,035(.... XXX....
31374GWTO . | Fannie Mae Note 313958 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 49,632 (....49,632.00]......... 50,964 |......... 50,136 |........... (B73) | .o [ [ (504) [........... (504) |.......... 1,682(.... XXX....
31384H4M2 .| Fannie Mae Note 524728 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 392,655 |...392,654.61|........ 403,759 |........ 392,655|....... (10,422) | o e e e 15,243 ... XXX ...
31384LRNG6 .. | Fannie Mae Note 527093 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 116,203 | ... 116,203.36 |........ 119,054 |........ 116,203 ......... (2,649) | ..o [ e e 459 (... XXX....
31384VKT8 .. | Fannie Mae Note 535006 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX 105,697 |...105,697.02]........ 103,055 ]........ 105,697 |.......... 2,842 (. 3,669 (... XXX....
31384VRW4 . | Fannie Mae Note 535201 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 243,341 |...243,341.10........ 243797 |........ 243341 |........... (405) [ ..o [ e e 8,484 (... XXX....
31384VXE?7 .. |Fannie Mae Note 535377 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 414,336 (... 414,336.16|........ 421,661 (........ 414,336 |......... (6,949) | ..o [ [ [ 14895|.... XXX ....
31385RUF5 .. | Fannie Mae #550582 ....................... 08/25/2002 [VARIOUS ............coooveiiiiiiiii XXX | 269,249 |...261,763.44 | ........ 258,819 |........ 260,485(.......... 1407 | 8,763 |.......... 8,763 |.......... 9,637 ... XXX ....
31387BNN9 ..| Fannie Mae Pool 579197 ................... 08/25/2002 |VARIOUS .............ooooiiiie XXX 809,435 (...769,889.24|........ 787934 |........ 784,622 |......... (2,467) | .o [ 24813 (......... 24813 (......... 36,670|.... XXX ....
31387CQT1 ..| Fannie Mae Pool 580166 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .| 248,520 |...248,519.79|........ 256,519 ........ 248520 |......... (7,999) | oo | 3400(.... XXX....
31387FGT5 .. | Fannie Mae Pool 582610 ................... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX .o 153,858 | ... 153,858.37|........ 158,787 |........ 153,858 |......... (4,928) | ... o 2,109(.... XXX ....
3199999 Subtotal - Bonds - Special Revenue, Special ASSeSSMENt ... ... 4,698,197 |.4,620,667.15|..... 4,712,729 ..... 4,646,743 |....... (60,525) | ... 51,453 |......... 51,453 |........ 169,698 |.... XXX ....
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Bonds - Public Utilities (Unaffiliated)
129466AG3 ..| Calenergy Co.,Inc. ..............ocooiii, 09/13/2002 |VARIOUS ..............cooiiiii XXX 226,736 |...210,000.00 |........ 216,235 ........ 214919 |........... (B72) .o [ 11,817 ... 11,817 ]......... 14,705|.... XXX ....
129466AL2 .. | Calenergy Co.,InC. ..............ccocooiinnn. 07/18/2002 | Morgan, J.P.,Secs ....................... XXX 41,994 | ... 40,000.00|......... 38930|......... 39,240 ... B8 ..o e 2,754 ... 2,754 ... 1,504 ... XXX ...
190441BE4 .. | Coastal Corp ... 09/30/2002 | VARIOUS .....................oc o XXX ..o 1,071,366 | . 1,355,000.00 | ..... 1,410,226 | ..... 1,397,061 |......... (7,435) | ... (325,695) | ...... (325,695) |........ 103,007 |.... XXX ....
3899999 Subtotal - Bonds - Public Utilities (Unaffiliated) ......................ccoooii e L 1,340,096 | . 1,605,000.00|..... 1,665,391 ..... 1,651,220 |......... (8,039) ... [ (311,124) [ ...... (311,124) | ........ 119,216 |.... XXX ....
Bonds - Industrial and Miscellaneous (Unaffiliated)
06423AADS ..|Bank One Corp Global Note .................. 03/05/2002 | Nationsbanc Montgomery Se ............[.... XXX .o 1,239,851 .1,165,000.00 | ..... 1,182,548 ..... 1,179,940 |........... (B03) [ ..o [ 59,911 (......... 59,911 |......... 48279 (... XXX ....
14040EES?7 .. | Capital One Bank Note ........................ 07/10/2002 [VARIOUS ... XXX .| 554,206 |... 560,000.00 | ........ 559,222 (........ 559,439 |............ 101 | [ (5232)......... (5232)|......... 28,945(.... XXX ....
17453BAA9 .. | Citizens Communications Co ................. 08/12/2002 |VARIOUS ..............coooi] XXX .o 608,832 |...675,000.00 ........ 715257 |........ 708,885(......... (8,653) [ ..o [ (100,053) | ...... (100,053) |......... 32,318 (... XXX ....
184502AM4 .| Clear Channel Communications. ............. 04/02/2002 | BT Alex. BrownInc ....................... XXX | 616,680 |...635,000.00|........ 620,904 |........ 621,876 |............ 7240 (5,196)|......... (5,196)|......... 16,828 |.... XXX ...
20029PAKS .. | Comcast Cable Communications ............. 11/22/2002 | Goldman Sachs & CO .................... XXX oo 253,490 |...250,000.00 ........ 240,312 ........ 240832 (............ 519 o [ 12,658 |......... 12,658 |.......... 3,500(.... XXX....
210371AGS .. | Constellation Energy Group ................... 12/05/2002 |VARIOUS ... XXX .o 450,840 |...435,000.00........ 434,661 |........ 434689 (.............. 28| e [ 16,151 |......... 16,151 ].......... 8,452 |.... XXX....
345397SM6 .| Ford Motor Credit Corp ........................ 12/06/2002 | MLPF & S/Fixed Income Op ............. XXX | 258,317 |...270,000.00 | ........ 280,144 |........ 278,051 |......... (1,087) oo (19,734) | ... (19,734) | ......... 17,879 (... XXX ....
370425RT9 .. | General Mtr Accept Corp .............ooooe. 10/23/2002 | Morgan Stanley & Co .................... XXX .o 117,091 |...120,000.00........ 121,891 ........ 121,310 ........... (B29) [ .o [ (4,218)|......... (4,218)|.......... 8,397 |.... XXX....
370425RW2 . | General Mtr Accept Corp ...................... 04/24/2002 [Bear Steamns ............................. XXX | 303,054 |...300,000.00 | ........ 299,259 ........ 299,352 (.............. 60 3,702(.......... 3,702]......... 10,855 (... XXX ....
441812GK4 .. | Household Finance ............................ 11/22/2002 |VARIOUS .............oooiii, XXX .o 470,573 |...485,000.00........ 527,074 |........ 515,082 ......... (5,925) | ..o e (44,508) |....... (44,508)|......... 42,466 |.... XXX ....
492386AG2 .. [Kerr McGee COomp ........ooooooeeeeeieien 08/14/2002 | Morgan Stanley & Co .................... XXX | 114,346 |...110,000.00|........ 109,993 |........ 112,007 |.......... 2,018 e 2,339 .......... 2,339 .. XXX
49446RAA7 .| Kimco Realty COrp ...................ccoo.... 01/16/2002 [ UBSW Warburg .......................... XXX | 519,150 |... 500,000.00 | ........ 496,095 |........ 498,694 |.............. 2 20,456 |......... 20,456 |......... 10,021 (... XXX ....
524908BY5 .. | Lehman Bros Holdings ........................ 04/26/2002 | First Analysis Securities ................. XXX .o 347,958 |...335,000.00........ 336,579 ........ 336,384 |........... (M) e 11,574 ......... 11,574 |.......... 4512).... XXX....
524908DD9 .. | Lehman Bros Hidgs Inc ....................... 10/08/2002 | Nationsbanc Montgomery Se ............ XXX | 161,188 ...150,000.00|........ 152,764 |........ 152,088 |........... @46) ... 9,100 .......... 9,100 .......... 5448 (... XXX ...
620076ARO0 .. |MotorolaInc ... 04/24/2002 |VARIOUS ..............coooiii XXX .o 693,000 |...700,000.00........ 697,921 |........ 698,224 |.............. 65| i [ (5,224)|......... (5,224)|......... 24315|.... XXX ....
66937RH36 .. | Norwest Asset Securities Corp. ............... 12/25/2002 | PRINCIPAL RECEIPT ................... XXX | 245,612 |...245611.55|........ 238,973 |........ 245612(.......... 6,024 ... e e 9,413].... XXX ...
718154CA3 .. | Philip Morris Cos Inc. ... 01/04/2002 | Goldman Sachs & Co .................... XXX 358,862 |...350,000.00........ 339,000........ 343892 (.............. 120 e 14970......... 14970].......... 9,793|.... XXX ....
786429AM2 . .| Safeco Comp. ..........oocoviiiiiii 09/05/2002 | BA Securities , Inc. ....................... XXX 61,078 |.... 60,000.00......... 59,820 (......... 59,968 (............ 148 . 1,110 .......... 1,110l 285(.... XXX....
812404BGS5 .. | Sears Robuck Accept Corp ................... 01/24/2002 | Goldman Sachs & CO .................... XXX | 484,246 | ... 470,000.00 | ........ 466,174 |........ 466,292 .............. 260 17,954 |......... 17,954 |......... 16,267 ... XXX ....
812404BH3 .. | Sears Roebuck Accept Corp .................. 01/24/2002 | Goldman Sachs & Co .................... XXX .o 466,463 |...460,000.00........ 457,433 |........ 457502 (.............. 7 e 8,961 |.......... 8,961 |......... 14,318|.... XXX ....
852060AC6 .. | Sprint Capital Corp. ........................... 07/16/2002 [VARIOUS ... XXX | 1,143,128 |.1,380,000.00 | ..... 1,256,148 ... 1,279,862 |.......... 6,172 e | (136,733) ... (136,733)|......... 46,086 ... XXX ....
88319QD26 .. | Textron Financial Corp ........................ 09/19/2002 | Salomon Brothers, Inc. .................. XXX 774,968 |...750,000.00|........ 748312 ........ 749193 (............ 388 [ 25774 ......... 25774 |......... 45741|.... XXX....
885571ABS .. | 360 Communications, Inc. .................... 03/14/2002 | Goldman Sachs & CO .................... XXX | 387,585 |...375,000.00 | ........ M5410(........ 396,585 |......... (04 [ (9,000)|......... (9,000)|......... 15,469 (... XXX ....
88731EAKG .. | Time Warner Entmt CoLP .................... 08/01/2002 [VARIOUS ...........cooooveeieiiiiii XXX | 247,246 |...270,000.00 | ........ 279,59 |........ 279,046 |........... (B50) oo e (31,800) | ....... (31,800) |............ 841 (... XXX....
912920AU9 .. | US West Communications Inc. ............... 05/23/2002 | Goldman Sachs & Co .................... XXX .o 714,186 |...755,000.00 |........ 771,308 ........ 768,935(......... (1,875) | .o [ (54,749)|....... (54,749) |......... 29,094 |.... XXX ....
98155KABS .. | Worldcom INc GA .............................. 06/26/2002 [VARIOUS ... XXX 48,900 |...370,000.00 | ........ 389,599 |........ 386,477 |......... (1,881) .o (337,577) ... (337,577)|......... 14,338 (... XXX ....
98157DACO ..|Worldcom Inc ... 06/26/2002 | VARIOUS ......................oc XXX .o 73,962 |...600,000.00........ 617,826 |........ 612,340 (......... (1,544) ..o (538,377) |...... (538,377) |......... 24,000|.... XXX ....
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........................................... 11,714,812 [12,775,611.55 | .... 12,814,223 |.... 12,802,557 |......... (2599 ... ... (1,087,741) | ... (1,087,741) | ........ 487,860 |.... XXX....
6099997 Subtotal - Bonds - Part4 ...........................................|.. 32,219,455 |32,684,768.69 | .... 33,500,931 | .... 33,335,941 | ...... (119,279) | .o | .. (1,116,482) |.... (1,116,482) | ..... 1,067,892 ... XXX....
6099998 Summary ltem from Part 5 for Bonds ... 5,428,010 |.5,180,000.00 ..... 5,330,814 ..... 5,324,776 |......... (6,039) | ..o 103,232........ 103,232........ 234,008 (.... XXX ....
6099999 Subtotal - BONAS ... ... 37,647,465 |37,864,768.69 |.... 38,831,745 |.... 38,660,717 |...... (125,318) [ ... [ ..(1,013,250) | .... (1,013,250) | ..... 1,301,900 |.... XXX ....
6599998 Summary ltem from Part 5 for Preferred StOCKS ... XXX XXX
Common Stocks - Public Utilities
025816109 ...| American Express Co ......................... 12/18/2002 | Donaldson & Co., Inc. ....................| ... 900.000{.......... R2A71 [ XXX | 36,728 ......... 36,728 | ..o e e (4,557)|......... (4,557) ... XXX ..o | 465
055921100 ...| BMC Software, Inc. ............................ 05/29/2002 | Abel Noser Corporation .................. ... 1,200.000{.......... 20,502 (... XXX ... |......... 20,542 (......... 20542 (..o (1) P B [.... XXX oo |,
172474108 ...| Cinergy Corp .........ooooviiiiiiiiin, 12/26/2002 | Donaldson & Co., Inc. .................... ....1,250.000].......... 41,867 |.... XXX ... ... 416411......... 41641........... (148) | .o [ [ 226 | 226 (... XXX ..o | 1,789
264399106 ...| Duke Energy Corp. ............................ 11/41/2002 |VARIOUS .....................ccc ] 3,500.000|.......... 65,694 ... XXX ... |........ 120,906 |........ 120,906 |....... (16,504) | ... | (655,212)|....... (655,212) ... XXX .ooo |oooiiii 2,224
480074103 ...| Jones Apparel Group InC. ..................... 07/24/2002 | Abel Noser Corporation ..................[...... 349.000.......... 10,731 ... XXX ... |......... 12,009]......... 12,009 ..o [ L (1,278) | ......... (1,278)|.... XXX ... |..............
6699999 Subtotal - Common Stocks - Public URilities ... | 170,965 ... XXX ... |........ 231,826 |........ 231,826 |....... (16,650) ... | (60,860)|....... (60,860) ... XXX ... |....... 4,478
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Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
026874107 ...| American Intl Group Inc. ...................... 12/17/2002 |VARIOUS .............oooii, ....3,325.000]......... 225,024 ... XXX ... |........ 258,450 (........ 258,450 (......... (5,555) [ ..o e (33,426) |....... (33,426)|.... XXX ..o |.oooiiiinn. 248
060505104 ... | Bank of America Corp. ........................ 07/09/2002 [VARIOUS ..o 700.000.......... 46,400 ... XXX ... |......... 36,180 |......... 36,180 |......... (7,886) | ...oooeeeeeee | 10,229 ......... 10,229 ... XXX .ooo |ooiiiii 662
171232101 ...|Chubb Corp ..o 09/03/2002 | VARIOUS ............ooooiiiii ] 900.000.......... 58,152 (... XXX ... |......... 68,084 (......... 68,084 |.......... 5984 . . (9,932)|......... (9,932) ... XXX ..o | 936
172967101 ...| Citigroup INC. ... 12/05/2002 |VARIOUS .......................co ] 6,150.000|......... 310,399 ... XXX ... |........ 328,975(........ 328,975|....... (26,246) ... | | (18,576) | ....... (18,576) ... XXX ..o |.ooiiii. 2,978
28336L109 ...| El Paso Corporation ........................... 07/31/2002 | Donaldson & Co.,Inc. .................... ....2,300.000.......... 33,084 (... XXX ... [........ 105,516 ........ 105,516 [.......... 5223 | . [ (72,432)|....... (72,432) | ... XXX ... | 1,348
339030108 ...| Fleetboston Financial Corp. ................... 05/29/2002 | Abel Noser Corporation ..................|...... 500.000.......... 17,459 ... XXX ... |[......... 21,405(......... 21,405(.......... 355 | (3,946) |......... (3,946) |.... XXX ..o oo
46625H100 .. [ JP MorganChase ............................. 10/09/2002 |VARIOUS .....................cccoo ] 3,900.000|.......... 88,106 |.... XXX ... |........ 192,579 |........ 192,579 ......... 50,814 ..o | (104,473) ... (104,473)|.... XXX ... | 4,165
534187109 ... |Lincoln Natl CorpInd .......................... 10/28/2002 | Abel Noser Corporation .................. ..1,900.000.......... 55,506 [.... XXX ... [......... 91,927 |......... 91,927 (........... (453) .o [ (36,421)|....... (36,421)|.... XXX ... |.oooenin 1,152
55262L100 ... |MBNACOMp. ......ooooviieiieiiiiiiiii 12/05/2002 |VARIOUS ......................cco ] 3,050.000|.......... 94,136 (... XXX ... | 74,044 ... 74,044 ... (20,996) ... | 20,092(......... 20,002 ... XXX ... ... 561
743315103 ... | Progressive Corp Ohio ........................ 04/19/2002 | Smith Barney .............coocoviiiiei e, 100.000.......... 17,323 ... XXX oo | 9,584 |.......... 9,584 1|......... (5,348) | ..o e 7739 ... 7739 .0 XXX oo [ 11
792860108 ...|St. Paul CosInc. ............................... 03/11/2002 | Abel Noser Corporation ..................|...... 800.000(.......... 36,998 ... XXX ... |....... 29,836 |......... 29,836 |......... (5,340) | ... 7,163|.......... 7163 XXX .| 441
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) .............................oo o 982,596 |.... XXX ... |..... 1,216,580 | ..... 1,216,580 |......... (6,646) | ... | (233,983) | ...... (233,983) [.... XXX ... |[......... 12,502
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00184A105 .. | AOL Time WarerInc ......................... 12/05/2002 |VARIOUS ................................. .. 4,000.000].......... 67,133 ... XXX ... |........ 211,599 ........ 211,599 |......... 83,199 ..o | (144,466) | ... (144,466) |.... XXX ... [
00209A106 .. |AT & T Wireless Services ..................... 03/11/2002 |VARIOUS ..............cooii .. 6,000.000].......... 60,603 [.... XXX ... [........ 151,767 |........ 151,767 |......... 65547 [ [ (91,164)|....... (91,164) | ... XXX ..o |
00845V209 .. | Agere SystemsIncComCIB ................. 06/21/2002 | Cash in Lieuof 5 Fract. ................. |......... 0018 e XXX e e e e e e XXX
013817101 ... | AlcoaInC. ..........cooooiiiii 07/11/2002 | Donaldson & Co., Inc. ....................|...... 600.000.......... 18,282 ... XXX ... | 20,018(......... 20,018 (......... (312 o (1,736)|......... (1,786) ... XXX ..o |
020002101 ... [ Allstate COrp ...........ccoveviiiiiiii. 12/17/2002 |VARIOUS ... 2,050.000.......... 76,746 ... XXX ... |l 86,046 (......... 86,046 (......... 16,859 | ..o [ [ (9,301) |......... (9,301) ... XXX ... |.oooiiin 1,845
020039103 ... | AlITel COp. ......ooooveiieiiiiiiii 10/10/2002 | Donaldson & Co., InC. ....................| ... 900.000.......... 39,608 (... XXX ... | 59,960 |......... 59,960 |.......... 4403 . (20,353) | ....... (20,353) ... XXX ..oo |oooiiiin 1,432
023551104 ...| Amerada Hess Corp. .......................... 12/17/2002 | Donaldson & Co., Inc. ....................|...... 850.000.......... 52,528 |.... XXX ... |......... 57,602(......... 57,602(.......... 3215 | [ (5,074)|......... (5,074) |.... XXX ..o | 1,290
026609107 ...| American Home Prods Corp .................. 03/08/2002 | Stock Exchange .......................... ..1,850.000]......... 108,542 (... XXX ... |........ 109,078 |........ 109,078 |......... (4438) | ..o (536)|........... (536) ... XXX .o oo 426
031162100 ...|Amgen InC. ..........cccoiiiiiiiiii 12/05/2002 | Thomas Weisel Partners .................|........ 40.000............ 1,908 |.... XXX ..o |.ooiinnnn 2190 |.......... 2190 |............ (B8) .o | (282)........... (282) ... XXX ..o oo
032511107 ... | Anadarko Pete Corp. ..................oooeen. 06/26/2002 | VARIOUS ..............coooiiii] e 1,850.000.......... 92,809 (.... XXX ... [...oooon. 88,975(......... 88,975(....... (16,198) | ..o | [ 3,835|.......... 3,835 ... XXX oo 266
035229103 ... | Anheuser Busch COSINC ..................... 12/06/2002 | VARIOUS ................................. .. 1,400.000.......... 69,928 (... XXX ... |......... 63,070|......... 63,070|........... 24) .. 6,858.......... 6,858 (... XXX ... |.ooiiin 1,083
038222105 ...| Applied Matls Inc. ....................oooen 12/05/2002 | Thomas Weisel Partners .................|........ 50.000(.............. 737 (... XXX .o 1,105|.......... 1,105 ............ 102 (367)|..covn. (B67)[.... XXX oo oo,
053015103 ... | Automatic Data Processing, Inc ............... 12/04/2002 |VARIOUS ......................co ] 1,500.000|.......... 64,358 ... XXX ... | 81,043|......... 81,043|......... (7307) | oo (16,684) |....... (16,684) ... XXX ..o |oooiiiinn 648
071813109 ...|BaxterIntlInc ...t 10/03/2002 | Donaldson & Co., Inc. .................... ....1,000.000].......... 25861 (... XXX... [......... 46,606 |......... 46,606 |......... (7,024) | .o (20,745)|....... (20,745) | ... XXX ..o oo, 582
075896100 ...|Bed Bath &Beyond ........................... 12/05/2002 | Thomas Weisel Partners .................|........ 50.000............ 1,670 (... XXX ... | 1,712 ... 1,712 A7 42)|............ (42)[.... XXX .ooo |
097023105 ...| Boeing Company .................ocoooiiinn. 03/08/2002 | Abel Noser Corporation ..................|...... 800.000(.......... 34187 ... XXX ... |......... 31,798 |......... 31,798 |............ TT4 . 2,389 |.......... 2,389 (... XXX ... |
117043109 ...| Brunswick Corp ..........ooooiviiiiiinn, 04/19/2002 | Donaldson & Co.,Inc. .................... ..1,098.000].......... 27875 (... XXX ... | 20,498 (......... 20,498 |......... (8,395) [ ..o e 7377 .o 73770 XXX oo [
14149Y108 .. | Cardinal Health Inc. ........................... 12/05/2002 |VARIOUS ....................ccoooo ] 750.000(.......... 46,501 ... XXX ... [......... 53,097 |......... 53,007 | | (6,596)|......... (6,596) |.... XXX ... | 180
166764100 ...| ChevronTexaco Corp ...............coooonn. 06/26/2002 | VARIOUS ..............coooiii] 1,835.000......... 158,057 ... XXX ... |........ 158,400 (........ 158,400 (......... (6,034) [ ..o [ (343)|.....on. (B43)[.... XXX ..o oo, 2,367
17275R102 .. | CiSCOSYSINC. ... 12/05/2002 |VARIOUS .......................cc ] 2,050.000|.......... 28,114 ... XXX ... |......... 98572|......... 98572|......... 61,447 | ..o | (70,459) | ....... (70,459) ... XXX ..o |
184502102 ...| Clear Channel Communications .............. 07/23/2002 | CS First Boston Corp ............o.coooen | oennen 800.000.......... 18,983 (... XXX ... |......... 44824 |......... 44824 |(.......... 4006 ... (25,840)|....... (25,840) |.... XXX ..o oo
194162103 ...| Colgate Palmolive Co. ......................... 12/05/2002 |VARIOUS ...........ooooiiii] e 250.000.......... 13,311 ... XXX .o |, 13919 ]......... 13919 |........... (B19) [ [ [ 607) ... (607)|.... XXX ..o oo, 34
20825C104 .. [ ConocoPhillips ................cccccooviiiini 10/25/2002 |VARIOUS ... 150.360 |............ 7,643 XXX .| 9,0481.......... 9,048 ... | (1,405) |......... (1,405) [.... XXX ..o | 61
224044107 ...| Cox Communications Inc ...................... 12/05/2002 |VARIOUS ...........ooooiii] e 150.000|............ 4997 | XXX .| 6,670|.......... 6,670 (............ 383 [ (1,672)|......... (1,672) ... XXX ..o oo
235811106 ...{Dana Corp ..., 06/24/2002 | Abel Noser Corporation .................. ... 1,500.000.......... 28,439 ... XXX ... |......... 30,460 ......... 30,460 |.......... 9,640 ... (2,021)|......... (2021) [.... XXX ..o | 22
244199105 ...|Deere & Co. ........ooviiiiiiii 11/20/2002 | Donaldson & Co., Inc. ....................|...... 900.000.......... 43889 (... XXX ... [......... 37311 ... 37311 ... (1,983) [ .o [ 6,578 |.......... 6,578 ... XXX ..o o 880
247025109 ...| Dell Computer Corp. ...........coovvviinnnn. 12/05/2002 |VARIOUS ..., ..1,600.000].......... 42,022 (... XXX ... [ 79,142(......... 79142(......... 35,654 (..o [ (37,120 |....... (87,120) |.... XXX ..o |oooiiiii
254687106 ... | Walt Disney Company ......................... 12/05/2002 |VARIOUS ....................ccoooo ] 850.000(.......... 17,893 ... XXX ... |......... 20711 ......... 29711 ......... 12,090 . e (11,818)....... (11,818) ... XXX .ooo |
260543103 ...[Dow Chem CO .......ooovvviiiii, 03/08/2002 | VARIOUS ..............cooiiiiiii ....1,823.000].......... 56,054 |.... XXX ... [......... 61,200 ......... 61,200 (........... B8 [ [ (5,146) | ......... (5,146) |.... XXX ..o |
26188J206 ... | Dreyfus Cash Management ................... 12/31/2002 | Money Mkt-Short Term .................. 3,875,766.216 | ..... 13,875,766 |.... XXX ... |.... 13,875,766 |.... 13,875,766 | ..........ccoooe | oo e e XXX
285661104 ... | Electronic Data SysNew ...................... 09/03/2002 | VARIOUS ..............cooiiiiiii ....4,000.000]......... 187,634 (... XXX ... |........ 257,808 ........ 257,808 ....... (16,408) | ... | e (70,174)|....... (70,174) | ... XXX ... | 1,380
291011104 ...|Emerson Elec CO. ............................. 12/17/2002 |VARIOUS ................................. ..1,600.000.......... 91,210 (... XXX ... | 90,793|......... 90,793|........... (B67) [ e M8 ... M8 XXX .| 2,074
30161N101 .. [Exelon COrp ............ooooviiiiiiiii, 11/08/2002 |VARIOUS .......................co ] 2,250.000|......... 110,481 ... XXX ... |........ 115,238 ........ 115,238 |.......... 7508 | e @,757)|......... @757) ... XXX ..o | 1,276
30231G102 .. | Exxon Mobil Corp. ..........cocooviiiiinn. 07/12/2002 | Donaldson & Co.,Inc. .................... ....3,600.000]......... 137,675 (... XXX ... |........ 145,693 |........ 145,693 (.......... 4213 | e (8,018)|......... (8,018) ... XXX ... |..ooonnn. 1,817
313586109 ...|FannieMae .......................cccoooiinnn. 12/05/2002 |VARIOUS ......................ccc ] 1,500.000|......... 116,456 ... XXX ... | 94,119 |......... 94,119....... (25131) | e 22,337 |......... 22,337 ... XXX ... |......... 1,385
345370860 ...|Ford Motor Co. ................................ 07/11/2002 | Donaldson & Co.,Inc. .................... ....3,900.000.......... 52,781 ... XXX ... |........ 100,599 (........ 100,599 (......... 39,291 ..o (47,818)|....... (47,818) ... XXX ... |............ 890
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349631101 ...|Fortune BrandsInc. ........................... 12/26/2002 [VARIOUS .................cooei ....1,500.000{.......... 71,929 ... XXX ... ... 57539 |......... 57,539 |......... (1,848) | ..o [ 14,390 ......... 14,390 ... XXX ... |[...oooo0. 1,499
364730101 .| GannettInc. ............................ 02/12/2002 | Donaldson & Co., Inc. ....................|...... 100.000|............ 7295 XXX .. | 6,581.......... 6,581........... (42) [ 4| T4 XXX
369604103 ...| GeneralElecCo .....................cooiinn 12/05/2002 [VARIOUS .................coooii ....2,050.000(.......... 59,714 ... . XXX ... |........ 109,026 |........ 109,026 |......... 26,862 (... | (49,312) |....... (49,312) | ... XXX ... |.oooiiin. 1,065
421933102 ...| Health Mgmt Assoc Inc. New ................. 07/16/2002 | Donaldson & Co.,Inc. ....................|...... 500.000(............ 9155 |.... XXX ... |.......... 7634|.......... 7634|......... (1,566) | ...ovoveeeee [ 1,521 .......... 16521 ... XXX ..o
428236103 ...| Hewlett Packard Co. ........................... 10/25/2002 | Donaldson & Co., Inc. ....................|...... 750.000(.......... 10,665(.... XXX ... [......... 40,476 (......... 40,476 (......... 25071 . . (29,811)|....... (29,811)|.... XXX ..o |.ooiiiiinn, 994
437076102 ...| Home Depot INC. .............................. 12/05/2002 | VARIOUS ................................. ... 1,200.000.......... 39,451 ... XXX ... | 68,235|......... 68,235|.......... 7,028 . (28,784)|....... (28,784) ... XXX ..o |oooiiiiin 825
438516106 ... | Honeywell International Inc. ................... 12/17/2002 |VARIOUS ................................. ....3,200.000.......... 82,728 ... XXX ... | 138,164 |........ 138,164 |......... 29940 (... (55,436) | ....... (55,436) ... XXX ..o |.ooiiiinnn 4,546
441815107 ...|Household Intl Inc. ............................. 01/14/2002 | Donaldson & Co.,Inc. .................... ....1,300.000{.......... 69,754 |.... XXX ... |......... 70,822 |......... 70,822 |......... (4,500) [ ..o e (1,068)|......... (1,088) |.... XXX ... |.oooiiiiins 286
458140100 ... | Intel COMP ... 12/05/2002 | VARIOUS ................................. ... 1,400.000.......... 46,199 ... XXX ... [......... 76,295|......... 76,295|......... 32,265 .. | (30,097)|....... (30,097) ... XXX .ooo|oooiiiiii 3
459200101 ...| International Business Machs ................ 03/27/2002 |VARIOUS ... e 250.000(.......... 27,925 (... XXX ... |......... 28,852 (......... 28,852 (......... (1,388) [ ..o [ [ (928)|........... (928) ... XXX oo oo,
460146103 ... | International Paper Co ........................ 12/26/2002 |VARIOUS ................................. ....1,900.000.......... 69,011 ... XXX ... |......... 72137 72,137 (4440) ... (3,126)|......... (3,126) |.... XXX ... |.......... 1,462
460690100 ... | Interpublic Group CosInc ..................... 12/17/2002 | Donaldson & Co., Inc. .................... ....2,500.000(.......... 35721 ... XXX ... | 92,103 |......... 92,103 |......... 18,253 | ..o [ (56,382) |....... (56,382) |.... XXX ... |..ooonnin 1,168
478160104 ...[Johnson & Johnson ........................... 12/05/2002 [VARIOUS ..............cooooi 150.000(............ 8,485(.... XXX ... |.......... 7971 (.......... 7971 (........... (8I4) | .o [ 514 ............ 514 ... XXX ..o
48265R109 .. [ KPMG ConsultingInc ......................... 10/03/2002 | Stock Exchange .......................... ... 2,117.000(.......... 36,550 ... XXX ... | 35928|......... 35,928 ........... 850 ..o | 621]............ 621 ].... XXX .o |
492386107 ...|KerrMcGee Corp ..........coocovviiiiiinn. 09/18/2002 | Donaldson & Co.,Inc. ....................|...... 250.000(.......... 10,699 (... XXX ... [......... 14,762 |......... 14,762.......... 1,062 ..o e (4,083)|......... (4,083) ... XXX ..o | 464
494368103 ... | Kimberly Clark Corp. .......................... 03/08/2002 [Bear Stearns ........................oooo. oo 200.000.......... 12,436 (... XXX ... |......... 11,798 ......... 11,798 ........... (162) oo [ 638............ 638].... XXX ... | 114
500255104 ...[Kohls Corp. ..........oooeeiiiii, 12/10/2002 [VARIOUS ................coi ....1,200.000.......... 83,003 |.... XXX ... |......... 59,535|......... 59,535]....... (24,993) | ..o e 23,468 (......... 23,468 (... XXX . ... |
502161102 ...|LSILogic COrp. ........oovvviiiiiiii 03/08/2002 | Donaldson & Co.,Inc. .................... ....1,099.000(.......... 20,155 (... XXX ... |......... 44359 (......... 44359 (......... 27,016 (... | (24,2038)|....... (24,203)|.... XXX ..o |oooiiiii
530718105 ... | Liberty Media Corp ............................ 12/05/2002 |VARIOUS ................................. ....6,550.000.......... 62,470 ... XXX ... |........ 131,632 ]........ 131,632 ]......... 39,932 .. | (69,161)|....... (69,161) ... XXX ..oo |ooooiiiiii
548661107 ...|Lowes CosInc. ...................coooinn. 02/08/2002 | Donaldson & Co.,Inc. .................... ....2,000.000{.......... 88,361 |.... XXX ... |......... 46,014 (......... 46,014 (....... (46,808) | ..o | | 42347 (......... 42347 (... XXX ..o | 40
549463107 ...|Lucent Technologies Inc. ..................... 09/30/2002 [VARIOUS ...........ccoooveiiiiiiiii. ... 4,400.000(............ 8,016|.... XXX ... |..coo... 26,796 |......... 26,796 |........... ©@24) ... (18,780) | ....... (18,780) ... XXX .ooo |ooooiiiii
565849106 ... Marathon Oil Corp ..............coooiiiiinnt. 04/01/2002 | Abel Noser Corporation .................. ....2,800.000f.......... 80,812 |.... XXX ... |......... 70,057 |......... 70,057....... (13,943) | ..o | 10,756 |......... 10,756 |.... XXX ... |.oooeiiins 644
577778103 ...|May Dept Stores CO ........................... 08/07/2002 | Donaldson & Co., Inc. ....................|...... 800.000.......... 23,494 | XXX ... | 26,282|......... 26,282 (... (2,788)|......... (2,788)|.... XXX ... | 808
585055106 ... MedtronicInC. ................ccccooooiiiiiin 12/05/2002 |VARIOUS ... 550.000.......... 26,249 ... XXX ... |......... 29,556 |......... 29,556 |.......... 1,890 oo (3,307)|......... (8,307) ... XXX ..o | 54
58551A108 .. | Mellon Financial Corp. ........................ 07/12/2002 | Donaldson & Co.,Inc. .................... ....1,600.000{.......... 45439 (... XXX ... |......... 61,292|......... 61,292|.......... 1,000 . (15,853) | ....... (15,853)|.... XXX ..o |.oooiiiinn. 468
589331107 ... Merck & Co.InC. ..............ooooeeeieiii... 12/20/2002 |VARIOUS ................................. ....3,700.000......... 207,999 |.... XXX ... |....... 278,741 (... 278741 |......... 62,201 | | (70,742) | ... (70,742) ... XXX .ooo | 4,714
594918104 ... | Microsoft Corp. ..............cooviieiiiiinin. 12/05/2002 [VARIOUS ..............cooooi 750.000(.......... 42165 (... XXX ... |......... 51,491 |......... 51,491 |.......... 1804 ... (9,326) |......... (9,326) |.... XXX ..o oo,
617446448 ...| Morgan Stanley Dean Witter & Co. ........... 09/20/2002 [VARIOUS ............coooveeiiiiiiii ....5,650.000]......... 241,161 ... XXX ... |........ 397,120 (........ 397,120 |......... 79,437 | e (155,959) | ... (155,959) |.... XXX ... |[.......... 2,807
620076109 ...[MotorolaInc. ... 02/07/2002 | Donaldson & Co.,Inc. .................... ....1,750.000.......... 21,612(.... XXX ... |......... 69,051 |......... 69,051 |......... 42766 (..o e (47,438)|....... (47,438)|.... XXX .o oo
654902204 ... Nokia Corp. ............cooviiiiiiiiiiiai, 12/05/2002 [VARIOUS .................cooii ....2,250.000.......... 32,752 ... XXX ... ..., 129,347 (........ 129,347 (......... TAA54 | (96,594)|....... (96,594) |.... XXX ..o |.oooiiiinn, 869
656568102 ...| Nortel Networks Corp. ...................ooo.e. 07/22/2002 | Abel Noser Corporation .................. ....3,425.000|............ 3,802 (... XXX ... |........ 98,674 |......... 98,674 |......... 73124 (94,873)]....... (94,873)|.... XXX ..o oo
665859104 ... Northem TRCorp ..o, 12/18/2002 [VARIOUS ... 800.000(.......... 27,682 (... XXX ... |......... 47,045(......... 47,045(........... (766) | ..o [ (19,363) | ....... (19,363)|.... XXX ..o |.oooiiniinn. 833
693475105 ...| PNC Financial Services Group ............... 12/18/2002 | Donaldson & Co., InC. ....................| ... 900.000.......... 36,656 (... XXX ... |...o..... 62,061|......... 62,061|......... 1,481 | (25,406) | ....... (25,406) ... XXX ..o |.oooiiinn 1,749
701094104 ... | Parker Hannifin Corp. ......................... 05/28/2002 |VARIOUS ..............oooii ....1,300.000.......... 65328 |.... XXX ... |......... 55,854 |......... 55,854 |......... (8,828) | ..o e 9474 (.......... 9474 (. ... XXX ... ... 306
713448108 ...|Pepsico INC ................................. 09/19/2002 [VARIOUS ...........ocoooeeiiiiiiiii. ....2,000.000].......... 76,586 (... XXX ... | 91519|......... 91,519|......... (5,861) .o (14,983)|....... (14,983) ... XXX ..o |oooiiinn 1,167
717081103 ... |PfizerInc. ................. 12/05/2002 |VARIOUS ................................. ... 1,550.000.......... 52,460 ... XXX ... | 66,134 |......... 66,134|.......... 4,367 | | (13,674)|....... (13,674) ... XXX ..o | 1,346
71713U102 .. [Pharmacia Corp ..........ocooviiiiiiin, 08/16/2002 |ROC ..o e e 7750 (... XXX ... | 7750 (.......... TI50 o e e e XXX
74005P104 .. |Praxair INC ..................................... 01/15/2002 | Donaldson & Co., Inc. ....................|...... 300.000.......... 15,115 ... XXX ... | 14,715 ......... 14,715 ......... (1,880) | ..o e 400(............ 400 (... XXX .o |
742718109 ...| Proctor & Gamble Co .......................... 10/17/2002 [VARIOUS ..............cooooi 200.000(.......... 18,364 |.... XXX ... [......... 14,809 ......... 14,809 ......... (1,270) | .o e 3,555 (.......... 3,555 (... XXX ... |....oooo... 220
78387G103 .. | SBC Communications Inc. .................... 12/18/2002 | Donaldson & Co., InC. .................... ... 1,800.000.......... 52,088|.... XXX ... | 79,415|......... 79,415| ... 8909 ... | (27,376) |....... (27,376) ... XXX ..o | 2,181
803111103 ...|SaraLee Comp. ............ccoeeeeereeeeen... 10/17/2002 | Donaldson & Co., InC. .................... ....1,500.000.......... 33,674 (... XXX ... | 23,528 |......... 23,528 |......... 9818) ..o 10,146 |......... 10,146 ... XXX ..o | 1,198
806605101 ...| Schering Plough Corp. ........................ 06/10/2002 |VARIOUS .............coooiiiie ....3,300.000(.......... 89,531 |.... XXX ... |........ 133,560 |........ 133,560 |......... 15,387 | .o | (44,029)|....... (44,029)|.... XXX ..o |.oooiin 1,021
806857108 ...| Schiumberger LTD ............................ 09/18/2002 | Donaldson & Co., Inc. ....................|...... 350.000.......... 14,494 XXX ... |......... 27,058 |......... 27,058 |.......... 7,826 . | (12,565) | ....... (12,565) ... XXX .ooo | 91
852061506 ...|Sprint Corp PCS Group ..............coooevnt. 04/10/2002 |VARIOUS ..............ooiiiii ....4,400.000(.......... 45436 (... XXX ... |........ 109,598 |........ 109,598 [ ..o | e (64,162) |....... (64,162) |.... XXX ..o |oooiiiii
87612E106 .. [ Target Corp. .........oooovvrieieeiiiiiniii, 08/21/2002 [VARIOUS ............coooveiiieiiiii ....1,300.000.......... 50,597 |.... XXX ... | 37,942|......... 37,942|....... (15,422) | oo e 12,655 ......... 12,655 ... XXX .ooo | 232
88033G100 .. | Tenet Healthcare Corp ........................ 11/18/2002 | VARIOUS ....1,200.000.......... 19,093 |.... XXX ... [......... 48/485(......... 48485 . ... e e (29,392) |....... (29,392) |.... XXX ..o |oooiiiiii
882508104 ... Texas InstrumentsInc ......................... 07/17/2002 | VARIOUS .. 2,750.000(.......... 78830 |.... XXX ... |........ 109,252 |........ 109,252 (......... 32,252 | (30,422) |....... (30,422) |.... XXX ..o |oooiiiiiinn. 124
883203101 .| Textron InC. ...................cc 07/19/2002 [VARIOUS ..o 600.000.......... 27,039 ... XXX ... |......... 30,528|......... 30,528|.......... 5,652 (.. | (3,489)......... (3489) |.... XXX ... |..cooooo 864
902124106 ...| Tyco INtILTD New ............cooviiiinnnns 04/29/2002 | VARIOUS .. 3,800.000.......... 98,494 ... XXX ... |........ 203,409(........ 203,409 (....... (20, 411) | oo e (104,914) |...... (104,914) ... XXX ..o [ 79
907818108 ... Union Pac Corp. ..................cooeeeee... 07/11/2002 [VARIOUS ... 950.000.......... 56,657 ... XXX ... | 43,994 (... 43,994 (... (10,456) | ..o e e 12,662 ......... 12,662 (... XXX .ooo | 336
91324P102 .. | UnitedHealth Group ........................... 11/01/2002 | Thomas Weisel Partners .................|...... 200.000.......... 18,168 |.... XXX ... |......... 13,0181......... 18,018 .o [ 5150 (.......... 5150 (... XXX . ... |..oooiii
915289102 .| Unocal COrp. ..., 12/17/2002 |VARIOUS ... 450.000.......... 14,844 XXX ... |......... 14,146 |......... 14046 | e 699 (............ 699 (... XXX ... | 133
91913Y100 .. | Valero Energy CorpNew ...................... 12/17/2002 | Donaldson & Co., Inc. .................... ....1,300.000].......... 48,684 (... XXX ... |......... 48,784 |......... A8 784 | ... (100)|........... (100) ... XXX ... |............ 155
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923436109 ... | Veritas Software Co ..................cooovi. 07/15/2002 |VARIOUS ...............oooviiii ....1,200.000.......... 21570 ... XXX ... ... 45562 |......... 45562 |......... (8,234) | ..o [ (23,992)|....... (23,992) |.... XXX ..o |oooiiiiii
92343V104 .. | Verizon Communications ..................... 12/26/2002 | Donaldson & Co.,Inc. ....................|...... 500.000.......... 19,970 (... XXX ... |......... 29,379 (......... 29,379 |.......... 5649 | ... (9,409)|......... (9,409)|.... XXX ..o | 624
925524308 ...| Viacom InC. ...........cocoiiiii 12/05/2002 |VARIOUS ...........ooooiiii] e 230.000(............ 9,959 ... XXX ... ... 12,550 |......... 12,550 |.......... 2,395 | [ (2,591)|......... (2591) ... XXX oo oo
92857W100 .. | Vodafone Group PLC ......................... 12/05/2002 |VARIOUS ................................. .. 2,050.000].......... 42,904 ... XXX ... |........ 94,118......... 94,118......... MATA| (51,214)|....... (51,214) |.... XXX oo | 591
931142103 ...| Wal Mart Stores Inc. ... 12/05/2002 |VARIOUS ...........ooooiii] e 150.000|............ 8,651 ... XXX ... |..ooiiits 8,520 |.......... 8,520 |........... (M2 | [ [ 131 131 XXX | 29
931422109 ... |WalGreen Co. ................................. 12/05/2002 |VARIOUS ....................ccoooo ] 700.000.......... 25,022 XXX ... |......... 27,015(......... 27,015 .......... 3453 | e (1,004)|......... (1,004) [.... XXX .o |
950590109 ...|Wendys IntlInc. ..o 09/30/2002 | Donaldson & Co., Inc. ....................|...... 150.000 | ............ 4971 XXX | 2,688].......... 2,688]......... (1,887) | .o 2,283].......... 2,283 (... XXX .o | 28
961548104 ... Westvaco COrp. ............oooeviiiiiiainns. 01/29/2002 |VARIOUS ... 1,800.000.......... 50,247 ... XXX ... |...ooii. 49,961 ......... 49,961 ......... (1,249) [ oo [ 286 |............ 286 (... XXX ..o |t 396
98157D106 .. | Worldcom INC. ... 06/25/2002 | MLPF & S/Fixed Income Op ............. .. 3,400.000(............ 2,892 XXX ... | 112,028 |........ 112,028 ......... 64,156 ... | (109,136)|...... (109,136) |.... XXX ... [
98157D304 .. | Worldcom Inc, MCI Group .................... 02/08/2002 | MLPF & S/Fixed Income Op .............[...... 136.000|............ 1,070 ... XXX ..o | 4534 |.......... 4534 |.......... 2,807 | oo [ (3,464)|......... (3,464) ... XXX ..o |, 82
G02602103 .. [Amdocs LTD ... 02/21/2002 | MLPF & S/Fixed Income Op ............. ... 1,400.000.......... 42816|.... XXX ... [......... 66,442|......... 66,442|......... 18,884 ... (23,626) | ....... (23,626) ... XXX .ooo |ooooiiiiii
(G90078109 .. | Transocean Sedco ForexInc. ................. 06/26/2002 | Donaldson & Co.,Inc. .................... ....1,250.000.......... 39,936 (... XXX ... |......... 57,966 |......... 57,966 |......... 15,691 ..o [ (18,029) |....... (18,029) |.... XXX ... |..ooooooin. 75
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............................ | 18,584,266 |.... XXX ... |.... 20,487,074 |.... 20,487,074 |........ 859,903 ... [ ...(1,902,803) |.... (1,902,803) .... XXX ... |......... 56,628
7099997 Subtotal - Common Stocks - Part 4 ... 19,737,827 |.... XXX ... |....21,935480.... 21,935,480 |........ 836,607 ... | .. (2,197,646) | .... (2,197,646) |.... XXX ... |......... 73,608
7099998 Summary ltem from Part 5 for Common StOCKS ............. ... ... 204410177 |.... XXX ... |...205,001,036 |... 205,001,036 | .............ccc. |eevviniiiii | | (590,858) | ...... (590,858) [.... XXX ... |[....... 131,854
7099999 Subtotal - COMMON STOCKS ... . ... 224,148,004 |.... XXX ... |...226,936,516|...226,936,516|........ 836,607 |................. | ... (2,788,504) |.... (2,788,504) ... XXX ... |........ 205,462
7199999 Subtotal - Preferred and COMMON SIOCKS ..ottt ... 224,148,004 ... XXX ... |...226,936,516|...226,936,516|........ 836,607 |................. | ... (2,788,504) |.... (2,788,504) |.... XXX ... |........ 205,462
7299999 TOMAIS ... .. 261,795469|.... XXX ... |...265,768,261 |...265,597,233|........ 711,289 ..o ..(3,801,754) | .... (3,801,754) | ..... 1,301,900 ........ 205,462
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign Interestand | Paid For
(Bonds) or Book/Adjusted | Increase | (Decrease) | Exchange | Realized Dividends | Accrued
CusIp Number Carrying Value | (Decrease) | by Foreign Gain Gain Total Gain | Received Interest
Identifi- Date Disposal of Shares Actual Consider- | at Disposal by Exchange | (Loss)on | (Loss)on | (Loss)on During and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost ation Date Adjustment | Adjustment | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Governments
3134A4EWO | Freddie Mac SUbNT ............... 01/02/2002 | Merrill Lynch Gov't Secs ... 03/15/2002 | Merrill Lynch Gov't Secs ........|....... 295,000.000 |...... 289,734 |..... 285,855 |......... 289,850 |........... M6 [ (3,995)....... (3,995)|........ 17,965]........ 5,103
9128274D1 . | USTreas Notes 5.75% due 4/30/03|03/26/2002| Duetsches Bank Alex Brown ...[08/29/2002{ VARIOUS ....................... | ... 1,070,000.000 |.... 1,103,897 |... 1,099,423 |....... 1,091,121]...... (12,776) | ..o | e 8,302]......... 8,302]........ 50,273 |...... 25,154
9128275G3 .| US Treasury NTS 5.5% 5/15/09 ... [02/20/2002| Duetsches Bank Alex Brown ... [03/08/2002| Goldman Sachs & Co .......... |..... 1,340,000.000 |.... 1,394,530 (... 1,373,661 | ....... 1,393,885 ]......... (B46) | ..o | (20,224) | ...... (20,224) |........ 23,545(...... 16,951
912827262 . | US Treasury Note .................. 04/02/2002| VARIOUS ....................... 08/30/2002 | Goldman Sachs & Co ..........[....... 950,000.000 |.... 1,015,889 ... 1,053,720 |....... 1,021,496 |......... 5,607 ..o i 32,223|........ 32,223|........ 99,938]...... 28,040
0399999 Subtotal - BONds - U.S. GOVEMMENTS ... ...\ttt ettt eeeeeenieeaene e 3,655,000.000 |.... 3,804,050 |...3,812,659|....... 3,796,352 ]....... (7899 | i | 16,306........ 16,306 ...... 191,721 ... 75,248
Bonds - Industrial and Miscellaneous
16161ABX5 | Chase Manhattan Corp Sub NT ...|01/16/2002| Chase Securities ............... 02/20/2002 | Goldman Sachs & Co ..........|....... 410,000.000 |...... 431,185]..... 426,142......... 430,929 |......... (256) | .oevvveeeiee e [ (4,788)]....... (4,788)......... 7972|........ 5,341
244217BG9 |John Deere Capital Corp ........... 03/22/2002{ VARIOUS ....................... 10/08/2002| VARIOUS ............coooii oo 855,000.000{...... 850,656 |..... 975,957 |......... 850,863 |........... 207 | o e 125,094 |...... 125,094 |........ 29,393 (.......... 248
74913EAL4 .| Qwest Capital Funding, Inc ........ 02/12/2002 | Morgan Stanley & Co ........... 05/23/2002 | Goldman Sachs & Co ..........[....... 260,000.000...... 244923 |..... 213252 |......... 246,632 |......... 1,709 [ | (33,380) |...... (33,380) |......... 4,922|.......... 509
4599999 Subtotal - Bonds - Industrial and MISCEIIANEOUS ... .. iiitii et | 1,525,000.000 |.... 1,526,764 |... 1,615,351 |....... 1,528,424 |......... 1,660 | | [ 86,926|........ 86,926|........ 422871........ 6,098
6099998 Subtotal - BONAS ....... ... 5,180,000.000 | .... 5,330,814 |...5,428,010]....... 5324776 |....... (6,039 ... | | 103,232 ...... 103,232 ...... 234,008 1...... 81,346
Common Stocks - Public Utilities
480074103 . | Jones Apparel Group Inc. .......... 02/07/2002| Undefined ....................... 07/24/2002 | Abel Noser Corporation ........|............ 151.000......... 5162|........ 4643|............ BAB2 | e [ (519)[......... (B19) [ |
590188108 . | MerrillLynch & Co Inc. ............. 03/13/2002{ VARIOUS ....................... 04/16/2002{ VARIOUS ...............cooo |, 700.000........ 37,643 1...... 33,575|.......... 7,643 ..o | e (4,068)|....... (4,068) | ..o |
983024100 . |[Wyeth ............................... 04/18/2002{ VARIOUS ....................... 06/12/2002 | MLPF & S/Fixed Income Op ... |............ 700.000........ 44622 ...... 35181 |.......... 44622 (. ... | (9,441)]....... (9,441)]........... 161 |..............
6699999 Subtotal - Common Stocks - Public ULIItIeS ... 87,427 |...... 73,399 |.......... 87427 | ... | (14,028) | ...... (14,028)|........... 161 |..............
Common Stocks - Banks, Trust and Insurance Companies
171232101 . [Chubb Corp ..., 04/24/2002 | Abel Noser Corporation ........ 09/03/2002 | Donaldson & Co., Inc. ..........|............ 600.000........ 441421]...... 36,159 (.......... 44042 e (7,983)|....... (7,983) | ..o e
28336L109 . | El Paso Corporation ................ 04/24/2002 | Abel Noser Corporation ........ 07/31/2002 | Donaldson & Co., Inc. ..........|.......... 1,200.000........ 50,060 ...... 17,261 |.......... 50,060 [......ovovvee | L (32,799)|...... (82,799) | ..o
46625H100 . [ JP Morgan Chase .................. 04/24/2002{ VARIOUS ....................... 10/09/2002 | Abel Noser Corporation ........|.......... 1,700.000........ 61,476 1|...... 27,373 (.......... 61476 | ..o | [ (34,103)...... (34,103)|......... 1,49 |..............
89420G109 .| TRAVELERS PPTY CAS CORP
NEW A ..o 08/21/2002| Spin Off ..o, 11/11/2002| VARIOUS .........cooooiie [, 670520 |........ 14,512]........ 9,832|.......... 14512 [ [ (4,679)]....... (4679) .o e
89420G406 .| TRAVELERS PPTY CAS CORP
NEW B .....ooooooiii 08/21/2002|Spin Off ..., 11/11/2002| VARIOUS ..o 1,377.630........ 32,215]...... 20,967 |.......... 32215 | | e (11,248)|...... (11,248) | ..o |
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance COMPANIES ............ ... 202,405 |..... 111,592(......... 202,405 | ... e (90,812) |...... (90,812)]......... 1,496 (..............
Common Stocks - Industrial and Miscellaneous
001765106 . |AMRCOrp ........cooivviieiin. 05/28/2002 | Abel Noser Corporation ........ 09/24/2002 | Abel Noser Corporation ........{.......... 1,900.000]........ 42,089]........ 7125| ... 42,089 ..o e (34,964)|...... (34,964) | ..o o
00845V100 . | Agere Systems Class A ............ 06/03/2002( Spin Off ......................... 11/11/2002| VARIOUS ... 122.880(........... 482|.......... 133 ... A82 | . | [ (349)]......... (B49) | .o
026609107 . | American Home Prods Corp ....... 01/11/2002| UBSW Warburg ................. 03/08/2002 | Stock Exchange ................|.coeevnn. 400.000........ 252111...... 25211 |.......... 25211 | e e e e 9.
032511107 . | Anadarko Pete Corp. ............... 04/24/2002 | Abel Noser Corporation ........ 06/26/2002 | Abel Noser Corporation ........|............ 350.000........ 18,812]...... 16,892 |.......... 18,812 .o | e (1,921)]....... (1,921) | oo |
035229103 . | Anheuser Busch COS|Inc ... 04/24/2002 | Abel Noser Corporation ........ 12/06/2002| Abel Noser Corporation ........ [............ 400.000 ........ 20,960]...... 19,379 (.......... 20,960 ... e | (1,581)(....... (1,581) | .o e
071813109 . | BaxterIntlInc ....................... 04/24/2002 | Abel Noser Corporation ........ 10/03/2002| Donaldson & Co., Inc. ..........[............ 300.000........ 17,190 (........ 7758 ... 17990 oo | [ (9,432) |....... (9,432) | ..o e
184502102 . | Clear Channel Communications ... (05/08/2002{ VARIOUS ....................... 08/05/2002{ VARIOUS ...............oooooi ], 1,400.000........ 71497 ... 31,570 .......... TVAIT | | [ (39,927)...... (39,927) | ..ooiii |
208251504 . | Conoco, INC. .......oveevvie, 06/26/2002| VARIOUS ... 08/30/2002 | Abel Noser Corporation ........{.......... 6,800.000...... 191,379 |..... 191,379 |......... 191,379 | | [ L L 817
244199105 . [Deere & Co. ...t 09/03/2002 | Abel Noser Corporation ........ 11/20/2002| Donaldson & Co., Inc. ..........|............ 450.000|........ 20,230 ...... 22,162 |.......... 20,230 ..o 1,932(......... 1,982 ..o
26188J206 . | Dreyfus Cash Management ........ 11/30/2002| Money Mkt-Short Term ... 12/31/2002| Money Mkt-Short Term ... ..203,114,233.780 | . 203,114,234 | 203,114,234 | .... 203,114,234 | .........ccoooe |ovveeiiiniis o [ | 126,192 |..............
277432100 . | Eastman Chem Co ................. 05/28/2002| VARIOUS ... 10/23/2002| Abel Noser Corporation ........ [.......... 2,450.000...... 105,764 |...... 91,234 |......... 105,764 |...ooveeies | i (14,531)|...... (14,531) | ......... 2,156 ...
285661104 . | Electronic Data Sys New ........... 05/08/2002{ VARIOUS ....................... 09/03/2002{ VARIOUS .............coooii i, 1,600.000........ 87,658 |...... 54,636 |.......... 87,658 | ... | [ (33,021) |...... (33,021) | .o |
30231G102 .| Exxon Mobil Corp. .................. 04/24/2002 | Abel Noser Corporation ........ 07/12/2002 | Donaldson & Co., Inc. ..........|............ 700.000........ 28,616]...... 26,046 |.......... 28616 ..o e e (2,570) |....... (2,570) [ ..o e
345370860 . | Ford Motor Co. ...................... 04/24/2002 | Abel Noser Corporation ........ 07/11/2002 | Donaldson & Co., Inc. .......... | .......... 1,100.000........ 18,194 ... 14,485].......... 18194 | .. e (3,709)|....... (8,709) [ ..ovveiies e
349631101 . | Fortune Brands Inc. ................ 04/24/2002 | Abel Noser Corporation ........ 12/26/2002| Donaldson & Co., Inc. ..........[............ 500.000........ 26,716]...... 23321 |.......... 26,716 | .o e (3,395) |....... (8,395) [ ..o e
370442105 . | General Motors Corp ............... 07/11/2002 | Abel Noser Corporation ........ 07/25/2002 | Donaldson & Co., Inc. ..........|............ 700.000........ 33,117...... 29539 |.......... M7 e e (8,578)....... (B578) [ ..o e
421924101 . | Healthsouth Corp. .................. 07/11/2002{ VARIOUS ....................... 08/28/2002 | Donaldson & Co., Inc. ..........|.......... 4,400.000........ 46,143 1|...... 22,353 (.......... 46143 (..o e (23,790) | ...... (23,790) | ..o |
432848109 . | Hilton Hotels Corp .................. 08/21/2002 | Donaldson & Co., Inc. .......... 10/17/2002| Donaldson & Co., Inc. ..........[.......... 3,600.000........ 41,203 ]...... 40,111 |.......... 41,203 (.o | | (1,092)....... (1,092) ............ 72|
460690100 . | Interpublic Group CosInc .......... 04/24/2002 | Abel Noser Corporation ........ 12/17/2002| Donaldson & Co., Inc. ..........[.......... 1,000.000]........ 32,318 ]...... 13,473 |.......... 32,318 [ | L (18,845)|...... (18,845) | ..o i
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign Interestand | Paid For
(Bonds) or Book/Adjusted | Increase | (Decrease) | Exchange | Realized Dividends | Accrued
CusIp Number Carrying Value | (Decrease) | by Foreign Gain Gain Total Gain | Received Interest
Identifi- Date Disposal of Shares Actual Consider- | at Disposal by Exchange | (Loss)on (Loss) on (Loss) on During and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost ation Date Adjustment | Adjustment | Disposal Disposal Disposal Year Dividends
48265R109 .| KPMG ConsultingInc ............... 04/24/2002| VARIOUS ....................... 10/03/2002| Stock Exchange ................ [.......... 1,183.000........ 21,046 |...... 20,424 (.......... 21,046 | ..o e e ‘21)f......... B21) .o |
530718113 . | Liberty Media Corp - SerB ......... 11/12/2002 | Stock Transfer .................. 11/19/2002| MLPF & S/Fixed Income Op ... |............ 422000 (.............. 1. 1452(................. T [ e 1,451(......... 1451 ... |
549463107 . | Lucent Technologies Inc. ........... 04/24/2002| VARIOUS ....................... 09/30/2002[ VARIOUS ..........ooooiiiii e 7,000.000........ 40,695 ]...... 12,399 |.......... 40,695 ..o e e (28,296) |...... (28,296) | ... [
58551A108 . | Mellon Financial Corp. .............. 04/24/2002 VARIOUS ....................... 07/12/2002| Donaldson & Co., Inc. ..........|............ 700.000........ 27,058 |...... 19,879 .......... 27,058 | ..o e (7,178)|....... (@A78) .o
589331107 . |Merck & Co.Inc. .................... 05/08/2002( VARIOUS ....................... 12/20/2002| VARIOUS ............ooooi [, 1,800.000]...... 102,244 |...... 97,434 (......... 102,244 | ..o | e (4,810)|....... (4,810)[........... 324
61166W101 |Monsanto,Inc....................... 08/14/2002| Spin Off ........................ 09/25/2002 VARIOUS ...........ooooooiiii | 477660 ......... 7,750........ 7618, 7750 e e (132)......... (82) .o e
656568102 . | Nortel Networks Corp. .............. 04/24/2002 | Abel Noser Corporation ........ 07/22/2002 | Abel Noser Corporation ........{.......... 1,275.000......... 4768 ........ 1,415 ... AT768 | ..o | e (3,353) |....... (8,353) [ ..o [
665859104 . | Northern TR Corp .................. 03/13/2002 | MLPF & S/Fixed Income Op ... |12/10/2002| Thomas Weisel Partners .......[............ 100.000......... 6,013|........ 3,610(............ 6,013 .o | e (2,403)|....... (2,403) [ ..o
806605101 . | Schering Plough Corp. ............. 05/08/2002( VARIOUS ....................... 06/10/2002 | MLPF & S/Fixed Income Op ... |.......... 1,100.000|........ 32,659 ... 26,373 |.......... 32,659 .. | | L (6,286)|....... (6,286) | .....ooovviiiis |
852061506 . | Sprint Corp PCS Group ............ 01/15/2002| Goldman Sachs &Co .......... 04/10/2002 | Pershing Division of DLJ .......|.......... 1,200.000........ 20,811]...... 12,819 (.......... 20811 o e (7,992) |....... (7,992) | ..o e
87612E106 . | TargetComp. ................ooov... 05/15/2002 VARIOUS ....................... 10/03/2002| VARIOUS ....................... | 1,900.000|........ 83,414 |...... 58934 |.......... 83,414 ..o | e (24,480) | ...... (24,480)|........... 204 (...
88033G100 .| Tenet Healthcare Corp ............. 10/29/2002| VARIOUS ....................... 11/19/2002| VARIOUS .............ooooi [, 4,450.000...... 201,722 (...... 98,897 (......... 201,722 oo [ e (102,825) | ..... (102,825) [ ....oovvvee |
902124106 . | Tyco IntILTD New .................. 04/19/2002| Smith Barney ................... 04/29/2002 | Lehman Brothers ...............| ... 900.000........ 29,421 ...... 15237 |.......... 29,421 | .o e e (14,184)]...... (14,184) | ..o
922040100 . | Vanguard Institutional Index Fund . [12/31/2002| Vanguard MF Agent ............ 12/31/2002| VARIOUS ....................... |, 121.230........ 10,909 (...... 10,909 .......... 10,909 ..o e e
923436109 . | Veritas Software Co ................ 05/14/2002| VARIOUS ....................... 07/15/2002[ VARIOUS ... 2,400.000........ 71,442(...... 43,821 .......... T1A42 e e (27,622)|...... (27,622) | ..o
98157D106 .| Worldcom Inc. ...................... 04/18/2002 VARIOUS ....................... 06/25/2002 | MLPF & S/Fixed Income Op ... |.......... 7,400.000|........ 56,992 |........ 6,295(.......... 56,992 | ..o | e L (50,697) | ...... (50,697) | ... |
G4776G101 |IngersollRandCo .................. 04/24/2002 | Abel Noser Corporation ........ 10/17/2002| Donaldson & Co., Inc. ..........[.......... 1,000.000........ 52,446 |...... 36,629 (.......... 52,446 ............o | L (15,817)]...... (15,817) | ........... 340,
6899999 Subtotal - Common Stocks - Industrial and MISCEIIANEOUS ... ... o i . 204,711,204 | 204,225,186 |.... 204,711,204 | ............... | e (486,018) | ..... (486,018) |...... 130,197 |..............
7099998 Subtotal - COMMON STOCKS ... . 205,001,036 | 204,410,177 |.... 205,001,036 |............... |.ccoooooo | | (590,858)|..... (590,858)|...... 131,854 |..............
7199999 Subtotal - Preferred and CommMON STOCKS ... . 205,001,036 | 204,410,177 |.... 205,001,036 |............... |.ocooooo [ [, (590,858) | ..... (590,858) | ...... 131,854 |..............
7299999 TOHAIS ... . 210,331,850 | 209,838,187 |.... 210,325,812 ....... (6,039) ..o | | (487,626) |..... (487,626) |...... 365,862 ...... 81,346
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, C

ontrolled or Affiliated Companies
5 6 7

1 2 3 4 Stock of Such Company Owned by
NAIC Do Insurer’s Insurer on Statement Date
Valuation | Admitted Assets 8 9
NAIC Method Include Intan-
Company | (See SVO gible Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such Total Amount
CUsIP Description Identification | Procedures Company’s Book/Adjusted Number of % of
Identification Name of Subsidiary, Controlled or Affiliated Company Number manual) Stock? Intangible Assets Carrying Value Shares Outstanding
1799999 Total - Preferred and Common StOCKS ................oooiviiiiiiiiiii e e L XXX ..o ] XXX ...
1. Amount of insurer’s capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.................
2. Total amount of intangible assets nonadmitted $.................

1 2 3 4 Stock in Lower-tier Company

Total Amount of Owned Indirectly by Insurer on

Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 6, Number % of
Identification Name of Lower-tier Company Lower-tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and CommoOn StOCKS ..o XXX ... XXX....

E14
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENT Owned December 31, of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 Increase 13 14
Increase (Decrease) Amount Due and
(Decrease) by Foreign Accrued Dec. 31, of Gross Paid for Effective
CUSIP Date Name of Maturity Book/Adjusted by Exchange Current Year on Amount Accrued NAIC Rate of
Identification Desctription Acquired Vendor Rate Of  |How Paid Date Carrying Value Adjustment Adjustment Par Value Actual Cost Bond Not in Default Received Interest Designation Interest
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
926464678 ...| Victory Financial Reserve Money Market T 12/31/2002 [ Various ...................ocoooo | mtly 12/31/2005 |........ 939,166 |.......oooove [ 939,166 |........ 939,166 |.............. 536 (......... 19,820 ... | e
3999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ..........................ooi 939,166 [ ... 939,166 |........ 939,166 |.............. 536|......... 19,820 (................. XXX XXX
4599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... 939,166 |.........coooooe | 939,166 |........ 939,166 |.............. 536 (......... 19,820 ................. XXX XXX
5499999 Subtotal - Issuer OblIgations ........... ... 939,166 | ... | 939,166 |........ 939,166 |.............. 536 (......... 19,820 ................. XXX XXX
6099999 Subtotal - BONAS ... 939,166 | ... | 939,166 |........ 939,166 |.............. 536 (......... 19,820 ................. XXX XXX
Exempt Money Market Mutual Funds
921932109 ...| Vanguard Admiral UST MM Mutual Fund . | 12/31/2002 | Various ..................ccocooi| o | o 01/01/2003 | ..... 9,299,415 ... e 9,299,415|.......... 10,650 |........ 164,871 |
926464181 ...| Victory Gradison Gov't ...................... 12/30/2002 | Money Mkt Short Term ..........| ..o | it 01/01/2003 | ........ 160,848 | ... [ 160,848 |.............. 177 ... 8,738 | . |
926464611 ... | Victory US Gov't Obligation ................ 10/31/2001 | Money markey Short Term ......|[............. | ... 01/01/2003 | .......... 7312 o e e 7312 o
7799999 Subtotal - Exempt Money Market Mutual FUNGS ... 9,467,575 (... XXX....|..... 9,467,575(.......... 10,827 ........ 173,609 |................. XXX XXX
8099999 Total Short-term INVESIMENTS ... .. 10,408,741 | XXX ... 10,406,741 |.......... 11,363 ]........ 193,429 (................. XXX XXX
(a) Includes §................ other than accrual of discount and amortization of premium.
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E16

E16

E17

E17

E18

E18

E19

E19

E20

E20

E21

E21

E22

Schedule DB - Part A Sn 1 Opt/Cap/FloorOwned -..............coviunnnn. NONE
Schedule DB - Part A Sn 2 Opt/Cap/Floor Aquired -.............ovviunnnn. NONE
Schedule DB - Part A Sn 3 Opt/Cap/Floor Term - ........coviiiinnnnnnnnns NONE
Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force - ..............covuunnn. NONE
Schedule DB - Part B Sn 2 Opt/Cap/Floor Written-. .. .........covviinnnn.. NONE
Schedule DB - Part B Sn 3 Opt/Cap/Floor Term - ..........cvviiiiinnnnnn. NONE
Schedule DB - Part C Sn 1 Col/Swap/Frwrd Open-............covviinnnnn. NONE
Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened -..............covunnn. NONE
Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term -............covviinnnnn. NONE
Schedule DB - Part D Sn 1 Futures Contracts Open-...............couunn. NONE
Schedule DB - Part D Sn 2 Futures Contracts Opened-.................... NONE
Schedule DB - Part D Sn 3 Futures Contracts Term-...................... NONE
Schedule DB - Part E Sn 1 Counterparty Exposure - ..............cvvunnn. NONE

E16, E17, E18, E19, E20, E21, E22
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SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted)
if any, between them.

value, the aggregate fair value, and the ag

regate difference

Preferred Stocks
TOTALS

1.
2. Preferred Stocks ...
3.

1

Statement
(Admitted)
Value

3
Excess of Statement
over Fair Value (-),
or Fair Value over
Statement (+)

(@) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.:

E23
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SCHEDULE E - PART 1 -
1

CASH

3 4 5
Amount of Amount of
Interest Interest Accrued
Rate of Received | December 31 of
Depository Interest During Year Current Year Balance
open depositories
KeyBank .................ocoo Cleveland, Ohio ... e L e 826,984 | .
ShoreBank .............ccoooiiii Cleveland, Ohio ..o e 2.100(........... 2674, ... 443|........ 100,000 .
0199998 Deposits in ........cc...... depositories that do not exceed the allowable limit in any one depository
(See Instructions) - 0pen depOSItONIES ... XXX oo
0199999 Totals - Open DEPOSIHONES ... XXX | 2674, ... 4431........ 926,984
0299998 Deposits in .........c...... depositories that do not exceed the allowable limit in any one depository
(See Instructions) - suspended depOSItONIES .....................coooooeii XXX
0299999 Totals - Suspended DEpOSItONES ... XXX
0399999 Total Cash On DEPOSIt ...............ooooiiiiiiii XXX 2674, ... 443|........ 926,984
0499999 Cash in Company’'s Office ... XXX XXX |..... XXX o
0599999 Total CaSh ... XXX 2674 ... 443]....... 926,984
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary ... | 7,021,591 | 4. April ... 1,389,589 (7. July ...............|.......... 6,668,877 |10. October ........|.......... 6,843,524

2.February ........|.......... 6,138,101 (5. May ..............|.cccoooo. 3,505,154 | 8. August ...........|.......... 1,770,413 [11. November ... |.......... 1,499,771

3.March ............|......... 10,768,466 [6.June ..............|.......... 5,461,712|9. September ......|.......... 5,664,783 |12. December ... [............. 926,984

E24




ANNUAL STATEMENT FOR THE YEAR 2002 or THE QualChoice Health Plan, Inc.

623

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Book Value Value (a) Value
9999999 TOMAIS . e L

(a) Including $




	Page 1, Jurat Page  
	Page E01-E07 (Consecutive NONE pages)
	Page E08, Schedule D - Part 1 LT Bonds Owned  
	Page E09, Schedule D - Part 2 Sn 1 Prfrd Stocks Owned  
	Page E10, Schedule D - Part 2 Sn 2 Common Stocks Owned  
	Page E11, Schedule D - Part 3 LT Bonds/Stock Aquired  
	Page E12, Schedule D - Part 4 LT Bonds/Stock Sold  
	Page E13, Schedule D - Part 5 LT Bonds/Stocks Aquired/Disp  
	Page E14, Schedule D - Part 6 Sn 1  
	Page E14, Schedule D - Part 6 Sn 2  
	Page E15, Schedule DA - Part 1 ST Investments Owned  
	Page E16-E22 (Consecutive NONE pages)
	Page E23, Schedule DM  
	Page E24, Schedule E - Part 1 Cash  
	Page E25, Schedule E - Part 2 Special  Deposits  

