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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
1 Location 4 5 6 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
2400 Market Street Youngstown............cc... OH.... |04/01/1974(10/19/2002{............ KIVAEN{:72 [ D 1,041,692 |.......... 1,060,000
2405 Market Street Youngstown............cc... OH....|01/01/1985(10/19/2002{............ 1,168,629 |..vvevecercrriiieens
6740 North High Street..........cccvvvrenieenrineceeeieersecenns Columbus.........vevreeeenns OH....|01/01/1968 | 08/30/2002.......... 18,614,054
4361 Irwin Simpson Rd.... ....|07/01/1994 01/01/2000 | ......... 34,766,415
1351 W.H. Taft Rd ..101/01/1943]09/18/2002]..........19,709,784 ...6,200,593 ...6,350,000

0299999. Properties Occupied by the Reporting Entity - Administrative...
0399999. Total - Properties Occupied by the Reporting Entity
Properties Held for the Production of Income

17,472,644
77,472,644

40,054,831
40,054,831

40,000,000
40,000,000

725 SoUth LUAIOW. ..o..cvvvveecie s [Dayton......cccoovvvvvvvnn. [OH....]07/01/1980]08/20/2002] ........... 1,741,871 i | 564,788 | 1,500,000
0499999. Total - Properties Held for the Production of Income. coene 1,741,871 ...1,500,000
9999999, TOAIS......vvv. ettt 79,214,515 41,500,000
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

EO02, EO3, EO4, EO0S
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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)

Number of Units Name of Date Actual Amount of Carrying Value (Decrease) by by Foreign Exchange

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks
100% ownership in Anthem Prescription Management LLC........ [Cincinnati..........cccooooioorrriinn. [OH....i. [DIrECt. oo [11/30/2000..... ] cccccoooc. 13,128,722 [ 25795976 | ..o (1,645,968) |.....ovveriirnirrnniisiri
0899999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of COmmON SOCKS........c.vviiearinieiiinsiisiisinississississi s | coerssisseneens 13,128,722 | o 0 25,795,976 [, (1,645,968) [ ..ooovoveiiieiniicn 0
LT T LT Tt 13,128,722 [ ool 0 Jooorec 25795976 | ....cocco..... (1,645,968) | ..o, 0
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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks
79.99% ownership in Paragon Health System Ltd....... [Cincinnati.......ccoooooovvvvnnnn. [OH..... [Dissolved 12/31/02..........oovvvccccrrrrrr [05/22/1996] ........... 18,635,198 | 4,960,969 ... | reiniins 23,496,167 [.....cc.c.. 23,496,167 [ ..o |ornrsninnissnnninene | e
0899999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks......c.ceoe. | ovennenee. 18,535,198 |[............ 4,960,969 | ..o 0 | 23,496,167 | ..ocoeenee 23,496,167 | oo (U I [V I 0
9999999, TOIS......cv..vereeeeeereeer ettt seese e eeessenesnenes eseeeeseees et eeee ettt eest s seneennnnesnssnesnees | aveeseienns 18,535,198 |.............. 4,960,969 [ .....ccoovrrvrrerennn 0 |, 23,496,167 |........... 23,496,167 [ ..ooovvvivvrrrrnc, [ [ 0
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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

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

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
U.S. Government - Issuer Obligations
3133MJ-UQ-1 . 111/15/2011 1,887,557 .104.3130]........... 2,086,260 |........... 1,877,120 11/26/2001] ....... 5.691
3134A3-4Q-6. 07/15/2005 .. ..11,540,502 |. .11,540,502 |.........11,805,863 | .. .770,000 |... 08/16/2001 | ....... 4917
3134A4-AA-2. ... |03/15/2031] .. ....1,627,269 |. 101,250 |... 11/26/2001 | ....... 6.115
3134A4-HF-4. ... 109/15/2011] .. ....1,984,783 |. 106,944 | ... 11/26/2001 | ....... 5.612
3134A4-NW-0 ... |03/15/2007 | .. 10/22/2002 ....... 3.587
31359M-EV-1. ... | 06/15/2009 | .. 10/22/2002| ....... 4.304
31359M-FS-7. ... | 06/15/2010 08/23/2002] ....... 4525
83162C-FW-8 ... | 03/01/2015 03/22/11996 | ....... 7420
83162C-HM-8 ... | 05/01/2017 04/10/2001 | ....... 6.922
83162C-JF-1.. ... | 05/01/2018 05/05/1998 | ....... 6.317
83162C-JG-9. ... 106/01/2018 | .. 06/09/1998 | ....... 6.300
83162C-JN-4.. ....| 10/01/2018] .. 05/29/2002] ....... 5.546
83162C-KA-0. ... 106/01/2019] .. 01/08/2002] ....... 6.509
83162C-KT-9. . 105/01/2020 | .. 05/09/2000 ....... 8.030
83162C-LW-1. 11/01/2021] .. 06/06/2002 ....... 5.576
831641-BV-6.. 11/10/2005 .. . 1112111995 ....... 6.700
912803-AT-0.. | US Treasury Strip. 05/15/2020 | .. ....40.7150 04/03/2001 | ....... 5.930
912810-DW-5.| US Treasury Bond ... | 05/15/2016 | .. ..128.0630 ... 03/28/2002] ....... 5.977
912810-ED-6..| US Treasury Bond ... | 08/15/2019 .. .139.2810 ... 10/04/2000 ....... 6.198
912810-EE-4..| US Treasury Bond ... 102/15/2020 .. ..144.1560 ... . 04/23/2001 | ....... 5.806
912810-EG-9. | US Treasury Bond ... |08/15/2020 .. ..147.6560 ... .551 250 |... 04/18/2001 | ....... 6.019
912810-EK-0..| US Treasury Bond ... | 08/15/2021] .. .140.7190 ... 138,125 |... 01/11/2001 | ....... 5.679
912810-EL-8.. | US Treasury Bond .| 11/15/2021] .. .139.3440 ... .248,000 |... 08/15/2001 | ....... 5.602
912810-FB-9..| US Treasury Bond .. | 11/15/2027 | .. .116.8440 ... 124,031 09/25/2002] ....... 5.277
912810-FP-8..| US Treasury Bond ... |02/15/2031] .. ..109.0310 ... 12/02/2002 ....... 5.122
912827-3X-8.. | US Treasury Note ... | 02/15/2008 .112.8440 ... 10/18/2001 ....... 4.188
912827-6D-9.. | US Treasury Note ... | 05/15/2005 ..111.5000 ... 09/17/2002] ....... 2.323
912827-6J-6...| US Treasury Note......... . 108/15/2010 .. .114.9690 ... 04/10/2002] ....... 5.215
912827-6R-8.. | US Treasury Note Infl Index. 01/15/2011] .. ..109.7810 ... 12/20/2001] ....... 3.492
912827-7B-2.. | US Treasury Note......... ... | 08/15/2011] .. ..109.6560 ... 01/30/2002] ....... 4.940
912827-7D-8..| US Treasury Note. ... 109/30/2003 | .. ..101.1560 ... 10/16/2002 ....... 1.709
912827-7F-3.. | US Treasury Note. ... | 11/15/2006 | .. ..104.0630 ... 04/25/2002 ....... 4.414
912827-7H-9..| US Treasury Note......... .1 12/31/2003 ] .. ..102.0000 ... 06/28/2002] ....... 2.656
912827-7J-5...| US Treasury Note Infl Index. 01/15/2012] .. ..109.3130 ... 06/19/2002] ....... 3.118
912827-7L-0...| US Treasury Note ... 102/15/2012] .. ..108.5940 ... 05/31/2002] ....... 5.047
912827-J7-8...| US Treasury Note. ... |02/15/2003 | .. ..100.5940 ... 08/30/2002] ....... 1.625
912827-X8-0.. | US Treasury Note ... | 05/15/2006 ..115.0630 11/19/2002 ....... 2534
912828-AB-6..| US Treasury Note ..| 04/30/2004 ..102.7190 12/17/2002 ....... 1.837
912828-AG-5. | US Treasury Note. 07/31/2004 | .. ..2,500,000 |..101.3130]... 09/25/2002] ....... 1.921
912828-AJ-9.. | US Treasury Note . 108/15/2012 . ..1,345,000 |..104.5310 10/09/2002] ....... 3.764
0199999.| U.S. Government - Issuer OBlIgAHONS. . ..erereeieseseisresse sttt sttt anssnssentanssessenssnssnsenssessenssssssnsanssensaness | sseneee 1 30,00%, 128 | wervens 140,541,035 | .. XXX......| ...... 144,514,698 | .......140,236,152 | ......1,839,499 |.....3,733,987 |........(403,223)| .....c.ccccecc..0 | rorvrrrveen 0 | XXX ... XXX..... XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
156996-9A-0.. | FHA Century Hith Cap Inc/Riverwalk............coccoveeneereene | vovernee v 8.220 |[MTLY|06/01/2036 ..3,585,695 01/14/1998] ....... 8.375
36200Q-LF-9. | GNMA Pool 569226 MTLY|03/15/2032] .. 05/02/2002] ....... 1.390
36200R-AA-0. | GNMA Pool 569801.. MTLY| 05/15/2032 .. 05/02/2002] ....... 6.467
36200R-DF-6. | GNMA Pool 569902.. MTLY| 06/15/2032 .. 1211712002 ....... 6.511
36200S-VM-9.| GNMA Pool 571320.. MTLY|11/15/2031] .. 02/14/2002] ....... 5.569
36200T-FW-3.| GNMA Pool 571781.. MTLY|10/15/2031] .. 12/17/2002] ....... 6.503
36200U-KG-9.| GNMA Pool 572795.. MTLY|10/15/2031] .. 12/17/2002] ....... 6.503
36201E-LR-9..| GNMA Pool 580936.. MTLY|01/15/2032] .. 02/14/2002] ....... 4.030
36201P-HY-4. | GNMA Pool 588947.. MTLY|03/15/2032 .. 12/17/2002] ....... 6.508
36201R-YF-2. | GNMA Pool 591210 MTLY| 08/15/2032 07/19/2002] ....... 5.879
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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
36201R-Z5-3..| GNMA P00l 591264...........oovvererereeeeeeneinesinsciseeseninee | eveene | e 6.000 | MTLY/| 08/15/2032 7 107/19/2002] ....... 5.917
36203B-VB-7. | GNMA P00l 344570.........cormveurerermeeercernereninseesseesnines | wveene | ceeenns 7.000 | MTLY|09/15/2023 ] .. ...1108/28/1997 | ....... 7.386
36203C-KA-9. | GNMA P00l 3450809...........ceveurererieeerernereninseesseeeninee | evvenne | eeeend 6.500 | MTLY | 12/15/2023 | .. LA 12111997 6.833
36203D-JD-3..| GNMA POl 345960...........cvreurerermreerrernermeneseesseeseninee | wvvene | eeeend 6.500 | MTLY | 11/15/2023 | .. LA 2111997 6.866
36203E-HS-0. | GNMA P00l 346841........cooeeerererierieeseienineeeseesenines | eveenne | ceienns 7.000 | MTLY| 10/15/2023 ] .. ...1103/23/2001 | ....... 6.266
36203F-DZ-5. | GNMA POl 347620...........covveurererieeeecerneneneseesseeseninee | wveene | eeeend 6.000 | MTLY|03/15/2009 | .. ....1/05/08/1998 ....... 6.293
36203K-ZY-3. | GNMA POl 351859.........cuuereurerermeeeennerensnseesseeseninee | wveenne | eeeonns 7.000 | MTLY| 04/15/2008 | .. 11100261999 ... 7.313
36203L-GJ-5..| GNMA P00l 352201..........cooeveurerermeeeneennernenssseesseesenenes | wveenne | eeeenns 7.000 | MTLY| 05/15/2008 | .. 11100261999 ... 7.277
36203L-X8-0.. | GNMA P00l 352703.........ccoereurerermeeeneersersenssseesseessnenee | wveene | eeeenns 7.000 | MTLY|07/15/2023] .. ...1103/23/2001 | ....... 6.290
36203N-3U-0. | GNMA POl 35467 1..........voecerrererieeerenseienesseesseeseninee | wveenne | eeenns 7.000 | MTLY|07/15/2023 108/28/1997| ....... 7.329
36203N-S9-0..| GNMA P00l 354344...........oovoieerereeieeeneeneninseeseenenines | eveene | ceienns 7.000 | MTLY|01/15/2023 103/23/2001 | ....... 6.726
36203P-QK-2. | GNMA POl 355158.........ccoeceerererieeerenneieninseessenseninee | eveenne | ceeenns 7.000 | MTLY|01/15/2028 | .. 11112612001 | 4.984
36203P-T3-7..| GNMA POl 355270.........ccrmveurerermeeenrernerenesseessensenenee | wveenne | eeeenns 7.000 | MTLY| 10/15/2008 | .. 11100261999 ... 7.273
36203P-TA-1. | GNMA P00l 355245...........coocerererieeeseerneneninseeseessnines | wneene | ceienns 7.000 | MTLY| 08/15/2008 | .. 11100261999 ... 7.204
36203P-UE-1. | GNMA P00l 355281.........cooreveurereriereeernereeinseesseeenines | wveenns | eeinns 7.000 | MTLY| 11/15/2008 | .. . 1110/26/1999 ... 7.450
36203Q-HL-8. | GNMA POl 355835...........coveeurerermeeenrernemmenesseesseesenenee | wveenne | ceennd 6.500 | MTLY | 12/15/2023 | .. LA 12111997 6.826
36203U-HH-8.| GNMA P00l 359432.........c.oeverrererieeererneeesenseeseeseninee | eveene | ceeenns 7.000 | MTLY| 11/15/2008 | .. 11100261999 ... 7.254
36203V-GP-9. | GNMA POl 360306...........ceveumrermermmerereernermeneseessensenenee | wveenne | eeenns 7.000 | MTLY| 06/15/2023 ] .. ...1108/28/1997 | ....... 7.382
36203V-KB-6..| GNMA POOI 380417 .........cverereurererieeeneeerneeenesseessesseninee | wveenne | eeenns 7.000 | MTLY| 10/15/2023 ] .. ...1103/23/2001 | ....... 6.192
36203W-3A-4.| GNMA P00l 361793........eeeecerrererieeeeenersenissesssensenines | wveenne | eeenns 7.000 | MTLY| 08/15/2008 | .. . 1110/26/1999 ... 7.284
36203W-4X-3.| GNMA POl 361838.........ccoeremrererieeerennenenisseesseeseninee | wveenne | eeeend 6.500 | MTLY | 12/15/2023 | .. LA 12111997 6.969
36203W-BE-7 | GNMA POOI 361037 .........uverecerrererieeencenneenenssseesseesenenee | woveenne | eeenns 7.000 | MTLY|07/15/2023] .. ...1108/28/1997 | ....... 7423
36203W-CN-6 | GNMA POOI 361077 ........ouverecerrererierereeennemsenesseesseesenenee | woveenne | ceennd 6.500 | MTLY | 11/15/2023 | .. LA 12111997 6.854
36204A-LX-1..| GNMA POl 364042...........oocorerermeeeecerneneninseesseeseninee | eveenne | ceeenns 7.000 | MTLY|09/15/2023 ] .. ...1108/28/1997 | ....... 7.301
36204B-G9-8. | GNMA P00l 364824............ooveeererieeesceneiesenseeseessninee | eoveene | ceinns 7.000 | MTLY| 12/15/2008 | .. 11100261999 ... 7.210
36204D-HE-2. | GNMA POl 366629...........covveurerermeereernennenenseesseensninee | eveene | eeeend 6.500 | MTLY | 11/15/2023 | .. LA 12111997 6.888
36204E-V8-7..| GNMA POl 367939.........couevemrerermeeineenneeenesseessenssnenee | eveenne | ceeend 6.500 | MTLY| 10/15/2023 1112111997 | ....... 6.933
36204E-WU-7 | GNMA POl 367959.........ccurceurererieeeneennersenesseesseessnenee | eveenne | eeennd 6.500 | MTLY| 10/15/2023 1112111997 | ....... 6.752
36204F-LS-1..| GNMA POOI 368537.........cooeeeurerermeereennenenssseesseessninee | wveenne | eeeend 6.000 | MTLY|03/15/2009 | .. ....1/05/08/1998 ....... 6.304
36204F-M4-3. | GNMA POOI 368579.........ccoereurerermeeereennernenesseesseessnenee | eneenne | eeeend 6.000 | MTLY|03/15/2009 | .. ....1/05/08/1998 ....... 6.214
36204F-MF-8. | GNMA POOI 368558...........ceveurerermeereernermenenseesseeseninee | eveenne | ceeend 6.000 | MTLY|03/15/2009 | .. ....1/05/08/1998 ....... 6.159
36204F-NQ-3. | GNMA POl 368599...........coeveurerermeeereernerseneseesseesenenee | wveenne | ceeend 6.000 | MTLY|03/15/2009 | .. ....1/05/08/1998 ....... 6.176
36204F-VX-9. | GNMA POl 368830...........cmveurerermeeneernemmensseesseeseninee | wvvenne | eeenns 7.000 | MTLY| 11/15/2023] .. ...1108/28/1997 | ....... 7.239
36204M-5F-2. | GNMA POl 374446............oocovrerereeeeceneieninseeseessnines | eveene | ceeend 6.500 | MTLY | 11/15/2023 | .. LA 12111997 6.898
36204N-LG-0. | GNMA POl 374827 .........cooeverererieeeeeerneresisseesseesnenenes | wveene | cenend 6.500 | MTLY | 11/15/2023 | .. LA 2111997 6.908
36204Q-AF-7. | GNMA POOI 376306...........ceveurerermeerrernermenesseesseesenenee | wveenne | eeenns 7.000 | MTLY| 12/15/2008 | .. . 1110/26/1999 ... 7.232
36204V-ZB-8. | GNMA P00l 381538.........ccoeeemrerermeeereennerenesseesseesenenee | wveene | eeeend 6.500 | MTLY | 12/15/2023 | .. LA 12111997 6.795
36205S-MN-2.| GNMA P00l 399165.........coorvveurererieeeeernenenenseesseeeninee | wveene | eeenns 7.000 | MTLY| 03/15/2027 112/17/2002] ....... 6.434
36206F-TE-2..| GNMA P00l 410149.........cooeverererereereneresenseeseenenines | wveene | eeeenns 7.000 | MTLY| 10/15/2025 102/09/2000 ....... 9.255
36206J-GR-9. | GNMA P00l 412508...........covveurerermeeereernennenesseesseenenenee | wveene | ceenns 7.000 | MTLY| 10/15/2025 .. ...1102/09/2000 ....... 8.565
36206M-UL-9. | GNMA POOI 415587 .........ccoeveurerermeeeneerneiesinseesseesssnenee | wvvenne | ceeend 6.500 | MTLY|02/15/2028 | .. 110172711998 ... 6.737
36206P-PY-0. | GNMA P00l 417239........cooerererermerieernensesesseessessenines | eveenne | ceenns 7.000 | MTLY|02/15/2026 | .. ...1102/09/2000 ....... 9.290
36206W-B2-0.| GNMA POOI 423157 ........evoeeerrereriereeeeneiesinssesseesneninee | eveenns | ceeenns 7.500 | MTLY| 10/15/2029 .. ....1108/27/2001 | ....... 4.623
36207A-7TM-8. | GNMA P00l 426700...........coeveurerermeeereernermeneseessensenenee | eveenne | eeeenns 7.000 | MTLY| 06/15/2028 | .. A 111/26/2001 | 5.684
36207B-UT-5. | GNMA P00l 427294...........ovveireereeeeresennesinseeseenenines | oveens | ceienns 7.000 | MTLY|01/15/2028 | .. LA 111/26/2001 | e 5.909
36207F-KS-9. | GNMA POl 430605...........ceveurerermeerrernerseneseesseesenenee | wveenne | ceennd 6.500 | MTLY|02/15/2028 | .. 110172711998 ... 6.823
36207J-U7-6.. | GNMA POOI 433606...........ccceurerermreerrernernenesseesseesenenee | wveenne | ceenns 7.000 | MTLY|02/15/2028 | .. LA111/26/2001 | e 5.812
36207K-WK-2 | GNMA POOI 434550...........cvveurererieeeeenerenenseesseeseninee | wveenne | eeenns 7.500 | MTLY| 10/15/2029 .. ...1107/16/2001 | ....... 5.266
36207M-RQ-1| GNMA P00l 436195.........cooereurererieeeerennerenesseesseesnenes | eveenne | ceeend 6.500 | MTLY|02/15/2028 | .. 110172711998 ... 6.891
36207T-UW-9 | GNMA POOI 441697 .........cooeverrerermeeeeresernesssseesssesenenee | wveene | eeenns 7.000 | MTLY|03/15/2028 | .. A 111/26/2001 6.425
36207U-5W-4.| GNMA POOI 442861...........ooevemrererieeeeeeneiesinseesseeeninee | eveene | ceeenns 7.000 | MTLY| 12/15/2027 | .. LGA11217/2002 6.447
36207V-3V-6..| GNMA POOI 443712........oooreeeirererieeeseeseinesinseesseseninee | wveens | ceenns 7.000 | MTLY| 06/15/2028 111/26/2001 | ....... 5.516
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CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
36207V-KC-9. | GNMA P00 443191........evoeririerneeeceneinesesseissennenines | wveene | ceinns 7.000 | MTLY| 12/15/2030 110/26/2001 | ....... 5.119
36207X-6Q-0. | GNMA POOI 445579.........ccorererernerieeeeeeneresenseesseenenenee | wveene | ceennd 6.500 | MTLY | 02/15/2028 | .. 110172711998 ... 6.743
36208L-N9-4..| GNMA POOI 454116.........ccoevemrererieeeeennerenenseesseesssninee | eveene | ceenns 7.500 | MTLY|01/15/2028 | .. ...1107/16/2001 | ....... 5.879
36208M-5Z-4. | GNMA POOI 455484.............ccovverereeisceneinesinseeseenenines | oveene | ceinns 7.500 | MTLY| 08/15/2027 | .. ..1101/28/2002] ....... 4.065
36208P-NH-7. | GNMA POOI 456792.........ccoovverererieeeeeerneresinseesseessnenes | wveenne | ceinns 7.000 | MTLY| 04/15/2028 | .. A 111/26/2001 | 5.492
36208P-Q3-5. | GNMA P00l 456874...........oeverererieeesiernenesenseeseeneninee | wveenns | ceienns 7.000 | MTLY| 05/15/2028 | .. A 111/26/2001 | 5.566
36208Q-RP-3.| GNMA P00 4577%4.........cooreveieeerieeesreneenesinseeseensninee | eoveene | ceinns 7.000 | MTLY|07/15/2028 | .. A 111/26/2001 | 5.552
36208R-FK-5. | GNMA POl 458370...........ovveurerermeeerrernermeneseesseesenenee | wveenne | ceeenns 7.000 | MTLY|01/15/2028 | .. A 111/26/2001 | 5.589
36208R-V5-0..| GNMA POOI 458836...........ceceurerermreerrernerneneseesseesenenee | wveenns | ceenns 7.000 | MTLY|03/15/2028 | .. LA 111/26/2001 | e 5.915
36208R-WJ-9.| GNMA P00l 458849...........coeveurererieererneneninseesseesninee | eveene | ceennd 6.500 | MTLY|02/15/2028 101/27/1998| ....... 7.023
36208V-WB-7 | GNMA POOI 462442............oocovveerreeisceneresinseeseeseninee | eoveene | ceiinns 7.000 | MTLY| 12/15/2027 112/17/2002| ....... 6.447
36208W-EG-4 | GNMA P0OI 462835...........coeveurerermeeeeernerenenseessesenenee | wveenne | eeenns 7.000 | MTLY|07/15/2028 | .. A 111/26/2001 | 5.809
36208W-GW-7| GNMA P00l 462913.........cooecerrererieeeneerneeenssseesseessnenee | eveenne | eeeenns 7.000 | MTLY| 04/15/2028 | .. A111/26/2001 e 5.803
36209B-5B-0..| GNMA POOI 487142.........ccorvverrererieeescersernenenseeseensninee | eveenne | eeennd 6.500 | MTLY | 08/15/2028 | .. ...1103/17/2000 ....... 9.674
36209F-JG-5..| GNMA P00l 470163.........cooererrereriererennerenisseesseeeninee | wveenne | eeeenns 7.500 | MTLY| 03/15/2029 .. ....1108/27/2001 | ....... 5.628
36209H-DP-7. | GNMA POOI 471810..........cveeceurererierereeerneisenssseesseeseninee | wveenne | eeenns 7.000 | MTLY|03/15/2028 | .. LA 111/26/2001 | e 5.827
36209L-MY-9. | GNMA POOI 4747T5.........cooreeeirererieeeseesereninsessseeseninee | wveene | ceeend 6.500 | MTLY | 04/15/2031 | .. ...1103/20/2001 | ....... 6.488
36209N-LS-9..| GNMA POOI 476537 .........cooeverrerermeeeneeerseeesssseesseessenenee | wveenne | eeeenns 7.000 | MTLY| 06/15/2028 | .. LA111/26/2001 5.899
36209N-UK-6. | GNMA POOI 476786...........ceveurerermerereerneneneseesseeseninee | wveenns | eeieens 7.000 | MTLY|09/15/2028 | .. A111/26/2001 6.242
36209Q-TF-2. | GNMA POOI 478550...........cvveurerermeeerernerenssseesseesenenee | eveenne | eeeend 6.500 | MTLY | 11/15/2028 | .. ...1103/17/2000 ....... 9.164
36209S-W7-2.| GNMA POOI 480470.........ccormreurerermeeereernernenenseesseeseninee | wveene | eeeonns 7.000 | MTLY| 08/15/2028 | .. A 111/26/2001 | 5.602
36209U-6E-1..| GNMA P00l 482489...........covverrereriereeeeneeesinseeseeseninee | wveens | ceienns 7.000 | MTLY| 10/15/2028 | .. GA111/26/2001 | 5.528
36209Y-RC-4. | GNMA P00l 485683...........coceurerermeeercernenenesseesseeneninee | wveenne | ceeend 6.500 | MTLY | 08/15/2031 | .. ...1101/03/2002] ....... 6.513
36210A-A7-2..| GNMA POOI 486130.........ccomreurerermereneeernenensseesseesenenee | wveenne | eeenns 8.000 | MTLY|09/15/2030 | .. ....105/08/2001 | ....... 4.017
36210D-4F-5..| GNMA POl 489622............oocorererieeerernerenenseeseeseninee | eveens | eeenns 7.000 | MTLY| 11/15/2028 | .. A111/26/2001 | 6.299
36210D-MH-1 | GNMA P00l 489160...........cvveurerermrereernereneseesseeenenee | eveenne | eeeenns 7.000 | MTLY|03/15/2031] .. ....1106/18/2002] ....... 1.603
36210E-NY-1. | GNMA P00l 490107 .........eveererrerermeeererennemenesseesseesenenes | wveenne | eeeenns 7.000 | MTLY|12/15/2028 111/26/2001 | ....... 6.134
36210F-7C-4..| GNMA P00l 491491.........voeiriereeiceneiesisseeseesneninee | wvvenne | cenenns 7.000 | MTLY|07/15/2029 112/17/2002] ....... 6.473
36210G-FC-3.| GNMA P00l 491663..........ooeverrererieeereernereniseesseeseninee | wveenne | eeronns 7.500 | MTLY| 10/15/2029 | .. ....1108/27/2001 | ....... 4.739
36211E-AZ-1. | GNMA POOI 510424...........oeveireereeieciseineninseeseessnines | wvvene | ceienns 7.500 | MTLY|09/15/2029 .. ....1108/27/2001 | ....... 4.695
36211E-UR-7.| GNMA P00l 510992.........ccrmverererieeerrernereninseessensnenee | wveene | ceeonns 7.500 | MTLY| 06/15/2029 | .. ...1107/16/2001 | ....... 5.766
36211G-AK-9. | GNMA POOI 512210........verererrereriereneerneeenesseesseesenenee | wveenne | eeeenns 7.500 | MTLY| 11/15/2029 | .. ....1108/27/2001 | ....... 4.153
36211J-LK-1.. | GNMA POl 514330.........cooeverrererieeererneienenseesseeseninee | eveenne | eeenns 7.000 | MTLY| 07/15/2029 .. LGA11217/2002 6.473
36211K-XR-0. | GNMA POOI 515588...........ovveurererieeeeernenenenseesseeenenee | evvenne | ceenns 8.000 | MTLY|03/15/2030 | .. ...1103/20/2001 | ....... 3.851
36211N-RG-5.| GNMA POOI 518087.........cooeveurereriereeernerenesseesseeseninee | woveenne | eeenns 7.500 | MTLY|09/15/2029 | .. ....1108/15/2001 | ....... 5.095
36211P-T2-9..| GNMA POOI 519089.........ccovveurereriereeernereniseesseeseninee | wveenne | eeeenns 7.000 | MTLY|01/15/2031] .. LGA11217/2002 6.494
36211S-SB-4. | GNMA P0OI 521714.......oeeeecereerneeieceneinesinseeseenenines | wveens | ceinns 7.500 | MTLY| 12/15/2029 .. ....1108/27/2001 | ....... 3.089
36211T-BF-1..| GNMA P00l 522138.........coorecerereriereerernereninseesseneninee | eveene | ceenns 8.000 | MTLY| 12/15/2029 105/08/2001 | ....... 5.109
36211V-5X-4..| GNMA POOI 524762.........c.ovcevrerererisceneineninseeseesenines | woveenne | cennns 8.000 | MTLY|05/15/2030 103/20/2001 | ....... 5.420
36211W-XP-8 | GNMA POOI 525486...........ccceurererieeereernerenenseesseeeninee | wveenns | ceenns 8.000 | MTLY | 12/15/2029 | .. ...1103/20/2001 | ....... 5.709
36211X-UQ-7.| GNMA P00l 526291..........cooeverrererieeeeernereeesseeseeneninee | wveenne | ceenns 8.000 | MTLY | 05/15/2030 | .. . . ...1103/20/2001 | ....... 4.783
36212C-QD-6.| GNMA POOI 529752.........ccoreeerereriereseenneiesinseesseeseninee | eneenns | ceeonns 8.000 | MTLY|02/15/2031 | .. ..277,863 |. .269,080 | .. ...1103/20/2001 | ....... 5.745
36212D-RQ-4.| GNMA POl 530695..........ccoevemrerermererrernermeneseesseesenenee | wveenne | eeeenns 7.000 | MTLY| 08/15/2031 .. 194,686 |. 91,795 |.. ..1102/14/2002] ....... 5.235
36212G-UU-4.| GNMA P00l 533495...........ooeveirererieeeeeenerenesseessesseninee | eveens | eeeenns 7.000 | MTLY| 02/15/2031] .. 12,579 |. LGA11217/2002 6.495
36212H-AA-8. | GNMA P00l 533801..........cveeceurererieeerererneeenssseesseeseninee | woveenne | eeeenns 7.000 | MTLY| 06/15/2031 ] .. LGA11217/2002 6.499
36212K-ZB-2. | GNMA POl 536338.........cooeeerrerermeeeneernerenesseessenssnenee | wveenne | eenenns 7.000 | MTLY| 10/15/2030 .. LGA11217/2002 6.490
36212P-RE-4. | GNMA POl 539685...........cvveurerermeeeeennerenenseesseeenenee | wvvene | eeenns 7.000 | MTLY| 06/15/2031 .. LGA11217/2002 6.499
36212U-BE-0. | GNMA POl 543737 ........veeecereerieeeeeesernesisseessessnenines | wveenns | ceeens 7.000 | MTLY| 12/15/2030 .. ..1102/14/2002] ....... 5.814
36212V-K2-4..| GNMA P00l 544913........oooeeeriererieeiseiesinscesseesneninee | wveenn | eeenns 7.000 | MTLY|01/15/2031] .. LGA11217/2002 6.494
36212V-QS-1.| GNMA POOI 545085...........cvveurerermeeereernerenenseessensenenee | wveene | eerenns 7.000 | MTLY|03/15/2031] .. LGA11217/2002 6.496
36212W-LE-5.| GNMA P00l 545825...........coveeurererieeescerneierenseeseeseninee | wveenns | ceeenns 7.000 | MTLY|07/15/2031] .. ...1106/18/2002] ....... 5.469
36213G-DA-6.| GNMA POOI 553697 ..........coereerercrmeeeneernerenssseesseesseninee | wveenne | eeenns 7.000 | MTLY| 04/15/2031] .. LGA11217/2002 6.497
36213H-NU-9.| GNMA P00l 554903...........ooeveurerermeeneernereneseesseesssninee | wveenne | ceenns 7.000 | MTLY| 06/15/2031 1112/17/2002| ....... 6.499
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36213H-VF-3. | GNMA P00l 555114.........ooeverererinenieceseieninseeseeneninee | wveene | cevnns 7.000 | MTLY| 08/15/2031 102/14/2002] ....... 5.305
36213H-XF-1. | GNMA POOI 555178.........cooecenrererieeeeerseresisseesseeeninee | eveene | eeennd 6.500 | MTLY | 12/15/2031 | .. ...1105/02/2002] ....... 5.180
36213J-QK-4. | GNMA POOI 555858..........coeremrererieeinrennerenenseesseesssnenee | wveenne | eeeenns 7.000 | MTLY| 08/15/2031] .. ..1102/14/2002] ....... 5.698
36213L-QK-9. | GNMA POOI 557658..........coveemrererieeereenneienisseesseeseninee | wvvenne | ceeend 6.500 | MTLY | 08/15/2031 | .. ...1103/15/2002] ....... 6.786
36213M-Z4-3. | GNMA P00l 558863...........cvveurerermeenrennerenenseesseeseninee | wveenne | eeenns 7.000 | MTLY|03/15/2032] .. LGA11217/2002 6.508
36213N-KB-1. | GNMA P00l 559290...........crmveurerermeeereennenmeniseesseesenenee | wveenne | eeeenns 7.000 | MTLY| 08/15/2031 .. LGA11217/2002 6.501
36213N-TF-3. | GNMA POl 559550.........c0ceceurerermeereernermeneseesseesenenee | wveenne | eeeenns 7.000 | MTLY| 05/15/2031] .. LGA11217/2002 6.498
36213P-G8-8. | GNMA P00l 560123.........ooeceurererieeerrernerenesseesseesenenee | eveene | eerenns 7.000 | MTLY|03/15/2032] .. LGA11217/2002 6.508
36213Q-GL-7.| GNMA P00l 561003.........cooeeeurerermeeereernemmenesseesseesenenee | wveenne | eeenns 7.000 | MTLY| 06/15/2031 .. LGA11217/2002 3.638
36213V-L9-7.. | GNMA POOI 565652...........cvveerererieeereennenenenseesseeseninee | wveene | eeeenns 7.000 | MTLY| 08/15/2031 102/14/2002| ....... 6.578
36213Y-YJ-5..| GNMA POOI 568713.........cveeceerererieeeeenseiesisseessenssenenes | wveene | eeenns 7.000 | MTLY| 05/15/2032 112/17/2002] ....... 6.510
36215Y-RB-8. | GNMA 1l POOI 149082..........ccouvverermerecernerenensceseeneninee | wveene | eeenns 8.000 | MTLY|03/20/2016 | .. LG 111/3011995 3.270
36215Y-SV-3. | GNMA 11 POOI 149132........oevirererericeeneienineceseeneninee | wveene | cevnns 8.000 | MTLY | 04/20/2016 | .. . 1173011995 . 7578
362160-EQ-2. | GNMA P00l 179343........oooecerererieeeeceseisesinscesssesenines | eveene | ceenns 9.000 | MTLY | 08/20/2016 | ....ccevvvrmeeene | worvrernenns [ cererreriend . ..62,952 | .. ..1110/16/1996 | ....... 8.304
362160-ET-6..| GNMA POOI 179346..........oovrerrercrierecerneisesenseesseeeninee | eveenne | ceeenns 9.000 | MTLY|09/20/2016 | .. ...138,109 |. 132,399 | .. ..1110/16/1996 | ....... 8.307
362163-EF-0..| GNMA 11 P00l 182034..........ccovverrrmeeerernererineceseesenines | wveene | eennns 8.000 | MTLY|02/20/2017 | .. 31,620 |. LA 111/3011995 6.419
36216J-Y4-8.. | GNMA 11 POOI 166431........cocveurererierecereeienenseeseeneninee | wveene | ceinns 9.000 | MTLY|08/20/2016 | .. 48,788 |. ..1110/16/1996 | ....... 8.300
36216J-Y5-5.. | GNMA 1l POOI 166432..........ccovverermeecernerereneceseeneninee | wveenne | ceenns 9.000 | MTLY|08/20/2016 | .. 99,129 |. ...1110/16/1996 | ..
36216S-QV-7.| GNMA 11 POOI 173368..........ccovrvreriereeernereneseeseeeninee | eveene | cernns 9.000 | MTLY|08/20/2016 | .. ...1110/16/1996 | ..
36216S-QX-3. | GNMA 11 POOI 173370.......coeveurererierecerneeenssseesseeenenee | eveenne | eeeenns 9.000 | MTLY|08/20/2016 | .. ...1110/16/1996 | ..
36216U-BK-2. | GNMA 1l POOI 174T42.........oveeeereeieisenesinsciseinsnines | eveene | ceiens 8.000 | MTLY|08/20/2016 | .. .1 11/30/1995
36216W-4W-0| GNMA POOI 177337 .......ooveecerrererieeieeensennesisseesseesssnines | eneenne | ceenns 9.000 | MTLY|09/20/2016 | .. ....1110/16/1996
36216X-6F-3..| GNMA 1l POOI 178270........ceveuverermereeeernerenenseeseesnenee | wveenne | cernns 9.000 | MTLY|09/20/2016 | .. ....1110/16/1996
36216X-CH-2. | GNMA 11 POOI 177472........oeveiveerreeireriseenesinseiseensninee | eveene | e 9.000 | MTLY | 10/20/2016 | .. ....1110/16/1996
362171-FN-5..| GNMA P00l 209073.........ccorveerrerermererrernerenesseesseesenenee | wveenne | ceeens 8.000 | MTLY | 04/15/2017 | .. ....110/01/1995
362175-TR-2..| GNMA POOI 213080..........coereurerermeeeneernenmenesseesseeseninee | eveenne | eeeens 8.000 | MTLY | 05/15/2017 | ..oovevvvreeene | corvrirnenns [ cerrerreniend ....110/01/1995
362178-PY-5..| GNMA POOI 215639.........c0cmreurererieeererneresenseesseesninee | eveenne | eeeonns 8.500 | MTLY | 07/15/2017 | ..oovvrvvrcers | o 110/01/1995
36218G-AH-9.| GNMA 11 POOI 221508..........ccovverermrerrernerenenseesseeenenee | eveene | eernns 8.000 | MTLY | 04/20/2017 | ..oovvrvvrveens | o 111/30/1995
362195-R4-3..| GNMA POOI 267907 ..........cooeceurererieeeeennersesesseesseesenenee | wveenne | eerend 6.500 | MTLY|01/15/2028 | .. . ...1101/27/1998
36219N-WG-1| GNMA POOI 254547 ...........orvveireririeeesieneieresseeseessninee | veenne | ceeenns 7.000 | MTLY| 06/15/2023 ] .. ...113,050 |. ....1108/28/1997
362201-PR-0..| GNMA P00l 293932.........ccovveirerermererernereninseessesenenee | eveenne | eeeenns 9.500 | MTLY | 08/15/2020 | .. 20,671 . ....110/01/1995
362202-C4-3..| GNMA P00l 294491.........oooreerereriereeceseeesisceseenenines | eveenns | ceenns 9.000 | MTLY|07/15/2021 | .. ..1,510 ....110/01/1995
362207-YU-0..| GNMA P00l 299623...........ooevererermereeennereneseesseeenenee | woveene | ceeenns 7.000 | MTLY| 06/15/2023 | .. 259,488 ....1108/28/1997
36220E-BF-3. | GNMA POOI 275538.........ccorveeurerermeeeseenneresesseesseesenenee | woveene | eeeenns 9.500 | MTLY|01/15/2020 | .. ....110/01/1995
36220E-F3-6..| GNMA POOI 275686............cveurerermeeercernenenesseesseesseninee | wveenne | eeeoens 9.000 | MTLY | 11/15/2019 | .. ....110/01/1995
36220J-PG-5. | GNMA P00l 279523.........cooeeeurereriereseenneresenseesseeenenee | wveenne | ceenns 9.500 | MTLY | 11/15/2019 | .. ....110/01/1995
36220Y-FX-6. | GNMA POOI 291882.........ccorveeurererieeerernerenenseesseeseninee | wveens | ceeonns 9.500 | MTLY|02/15/2021 | .. ....110/01/1995
36224E-CC-5.| GNMA POl 325967 .........cooeveurererieeieernersenesseesseesssninee | wveenne | ceionns 7.000 | MTLY| 06/15/2023 | ......cvvmeveeren | everrerrens | vevererereennn 108/28/1997
36224J-6B-3.. | GNMA POOI 330366...........cereumrermermreerrernermenesseessensenenee | wveenne | eeenns 7.000 | MTLY| 06/15/2023 | ......cvvvveeren | cververrens | vevererireennns 108/28/1997
36224J-Y8-9.. | GNMA P00l 330235.........ccoecemrerermeeeneennermensseessesssenenee | wveenne | ceeonns 7.000 | MTLY| 06/15/2023 ] .. . ....1108/28/1997
36224P-U9-7..| GNMA P00l 334608...........ooveurerermeeeeernerenesseesseeeninee | wveene | eerenns 7.000 | MTLY| 04/15/2023] .. L4780 . ....1108/28/1997
36224S-MM-1| GNMA P00l 337064...........ooeverererieeecerneresinseeseeneninee | eveene | ceeenns 7.000 | MTLY| 05/15/2008 | .. .16,188 |. ....1110/26/1999
36224T-Z5-2.. | GNMA POl 338364..........ooeveeeererierererneieninsceseesenines | wveenne | ceeenns 7.500 | MTLY| 12/15/2022| .. 11,899 |. . ....110/01/1995
36224X-X8-9..| GNMA P00l 341903.........cooeeemrererieeenrennernensnseessensenines | wveene | eeeenns 7.000 | MTLY| 03/15/2008 | .. ..115,093 |. 15,775 | ....1110/26/1999
36224Y-HQ-5.| GNMA P00l 342339.........ccommrerrererieeieeeneiesenseeseeenines | eoveenne | eeienns 7.000 | MTLY| 04/15/2023 ] .. 4,633 |.. ....1108/28/1997
36224Y-UY-3. | GNMA P00l 342699..........covrererermeeeeerneresesseesseeneninee | eveenne | ceeonns 7.000 | MTLY| 05/15/2008 | .. 63,897 ....1110/26/1999
36225A-6X-3..| GNMA POOI 780886...........ceveumrerermreerrernermeneseesseeseninee | wveenne | eeennd 6.500 | MTLY | 10/15/2024 | .. ....1103/20/2000
36225A-A6-7..| GNMA POl 780029.........ccormveurerermeeerrennemsenesseesseesenenee | wveenn | eeeenns 9.000 | MTLY | 11/15/2024 | .. ....110/01/1995
36225B-FV-5. | GNMA POOI 781080.........cccvreurerermeereernermeneseesseesenenee | wveenn | eeenns 7.500 | MTLY| 08/15/2029 | ......covvvereren | cvrrnerrens | vevererireennnd ....1109/27/2001
36225B-MZ-8.| GNMA POOI 781276.........coorererrerermeeereernereninseesseeenenee | wveenne | eeennd 6.500 | MTLY | 04/15/2031 | .. ....1106/05/2002
36225B-NR-5. | GNMA POl 781300.........c0ceveurerermeeereernemmenesseesseesenenee | wveenne | eeenns 7.000 | MTLY| 06/15/2031] .. ....1102/14/2002
36225B-PC-6. | GNMA POOI 781319......corveererrereriereeerneienssseesseessnenes | wveenne | cernns 7.000 | MTLY| 07/15/2031 | ccoovvrerreeen | e 106/18/2002
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cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
621997-KQ-7. | FHA Washington PC4............coocemernveirmerneenereeiseeeneces ‘ ........ ‘ ....... 6.900 ‘ MTLY|03/01/2014 | .......ccrvvvnnee ‘ .......................... 982,836 21,016,145 | | e ...982,836 | ..o 969,803 ..2,139 05/01/2000 ....... 7.641
91203*-AJ-3... | FHA USGI #113......ccooiriiieisrncinenesssississnessssssnsssnenes | eonseens | ceenns 7.430 | MTLY| 06/01/2024 1,104,883 ..1,064,256 |..... 1,104,884 |...........1,114,625 | .. 10/01/1995] ....... 7.008
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities.... ..65,708,411 |. 64,553,593 | ... XXX... ..65,708,410 |.........65,692,091 | ........370,628 |.....3,078,021 | ... 17115 | ccoovvvrveeeccn 0 | e 0 | XXX XXX..... XXX
0399999, | Total - U.S. GOVEINMENL. .....cvouieuireeeerseeeeneeeisseeesers s seeesees ettt netne | cnisn 205,543,139 |....... 205,094,628 | ... XXX..ooo. | coeenee 210,223,108 |....... 205,928,243 |.....2,210,127 | ......6,812,008 |........(386,108)] .....ccooeeereeeeec0 | o0 [ XXX [ ..o XXX..... XXX.....
All Other Governments - Issuer Obligations
Canada
448814-EJ-8.. | Hydro QUEDEC 10.........ooevmeecieicercciseinceeriseineee | cvvenee | s 8.050 [JJ..... [07/07/2024 | ......ovvovves | v | s 628,205 550,000 |..131.0420].............720,730 |....cccco..... 633,611 03/03/1999] ....... 6.784
448814-EK-5.. | Hydro QUEDEC IU.........ccouverrieieicinecseseeneeisnine | vevenee | ceveees 7.500 | AO....| 04/01/2016 | .. 1,068,348 |. ..1,000,000 1,072,800 06/27/2001 | ....... 6.713
563469-ET-8.. | Manitoba ProvinCe. ..........coccvereneernerirneiseenerenissenens | wveene | cevnnd 4.250 | MN... | 11/20/2006 | .. ..2,750,000 2,665,850 12/12/2001] ....... 4.957
669827-FK-8..| NOVA SCOLA.......vrvveeeerrrreereeeecreeieesiseesenissesssessseesensns | eoveenne | eeenns 5.750 | FA.... | 02/27/2012 | .ccoovvrrerrerer | e .109.7810] ..............609,285 |.............. 552,708 | ... 10,992 | 1o 16,045 | i 149 | i | s [ 02/19/2002] ....... 5.805
748148-PD-9..| QUEDEC ProViNCe. .......cvvvervuccecriserissecserissne s, | eossenns | ceens 7.125 |FA.... |02/09/2024 | .....ccovvovene| corvvrirs 1177900 ...........2,061,325 |........... 1,830,010 v B9 | | e s 09/18/2001 | ....... 6.726
[oF T R O e o Ty — 6,754,979 376,883 |.........9451 | o0 | e 0 XXX XXX..... XXX
0499999. | All Other Governments - Issuer Obligations. . .. ..6,754979 | .. 00en376,883 | .o 9451 |0 ] 0 XXX XXX..... XXX
1099999. | Total - All Other GOVEINMENLS. ... ...crruireereuirersersseresseessersssne e sees s sseass st ens ettt snnsnes | ensesneens 6,759,590 ..6,605,000 |.... 6,754,979 |...... 113,635 | ......... 376,883 |.........9451 | o0 o0 L XXX XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivi
California
13066Y-BH-1. | California St Dept Wir... | [......4.330 [MN... J05/01/2006] ......cccovvvee.. SO O 3,199,765 ..3,200,000 | ..o | e 3,199,765 | ..o 3,199,744
California............... ....3,199,765 |. ..3,200,000 |....
Total States and US. ....3,199,765 |. ..3,200,000 |....
2599999. | Special Revenue & Assessment Obligations - IsSUer OBlIGatioNS..........coeuiririeriieisresresisse e sssssesssessssssssersssssssssnsanes | ensesessens 3,199,765 ..3,200,000 |....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-B
United States
31280F-DG-4. | FHLMC Gold Pool EB1003...........c.oceereremererneereceenieennnens | eveene | ceeend 6.500 | MTLY|08/01/2010 ...84,587 01/18/1996 ....... 6.202
31280F-HN-5. | FHLMC Gold POOI EB1137........oovvueeeereeeeneeinecisenirneninens | eveenne | cennd 6.500 | MTLY|09/01/2010 .. 170,339 | .. 01/18/1996 | ....... 6.273
31280G-V3-1. | FHLMC Gold Pool E62434.............ooccnerrirrreenecinceirneinens | ovvene | cevnnd 6.500 | MTLY|01/01/2011 .. 01/18/1996 | ....... 6.315
31280H-AP-3. | FHLMC Gold P00l EB2714..........ccovveerereeeerneeeneceeeireeinens | eveenne | eeeend 6.500 | MTLY|02/01/2011 .. 01/18/1996 | ....... 6.326
31280H-J3-3.. | FHLMC Gold P00l E62982.............coeeeereeeeeeiecinsrirneinens | eveenne | cevnd 6.500 | MTLY|03/01/2011 01/23/1996 | ....... 6.254
31280H-MM-7 | FHLMC Gold P00l EB3064..............ceeererreerneeeeceerirneinens | eveenne | ceend 6.500 | MTLY|02/01/2011 01/23/1996 | ....... 6.313
31283H-Q3-2. | FHLMC Gold Pool GO1374.........cvueeercerneemeneeeesseeseninens | veenne | eeenns 7.000 | MTLY|03/01/2032] .. 05/02/2002] ....... 4.835
31283K-LC-0..| FHLMC Gold Pool G11223..........ccoeeecernermereeeenneeseninens | veenne | eeennd 6.500 | MTLY|06/01/2016 | .. 01/31/2002] ....... 5.459
31283K-NA-2. | FHLMC Gold POOI G11285.........evurercernernereeeerseeneninens | veenn | eevend 6.500 | MTLY | 12/01/2015] .. 06/19/2002] ....... 4562
31287M-UN-8 | FHLMC Gold P00l C82389...........covvrerererrmeernerineineerneen | wveene | ceeend 6.000 | MTLY|01/01/2032] .. 05/21/2002] ....... 6.730
31287M-VG-2 | FHLMC Gold P00l CB2415.........cooevrerereeeeernerieeiseenneee | wveene | ceeend 6.000 | MTLY | 12/01/2031 .. 05/21/2002] ....... 6.309
31287M-VJ-6. | FHLMC Gold P00l CB2417.........cooevrereeeenseerncrieeiseeinene | eveenne | cevend 6.000 | MTLY | 12/01/2031 .. 05/21/2002] ....... 6.421
31287N-US-5. | FHLMC Gold Pool C83293...........covvrereeermeerncrieeineernene | wveene | ceennd 6.000 | MTLY|01/01/2032] .. 05/21/2002] ....... 6.703
31287Q-J9-3..| FHLMC Gold P00l CBA78S...........ovvrerererrmeerncrieriseeneen | wveene | cevend 6.000 | MTLY|03/01/2032] .. 05/21/2002] ....... 6.735
31287Q-QR-5 | FHLMC Gold P00l CB49B4.............cooerereeemrerncrieeineenneee | wveene | cevend 6.000 | MTLY|03/01/2032] .. 05/21/2002] ....... 6.428
31287R-6N-4. | FHLMC Gold P00l CBE277.........cooevrerereeeneerncnieeiseesneees | wveenne | cerend 6.000 | MTLY/|05/01/2032 05/21/2002] ....... 6.192
31287R-7B-9..| FHLMC Gold P00l C86290...........cccrerererrrerncrireerneernene | wveene | ceeend 6.000 | MTLY|05/01/2032 05/21/2002] ....... 6.171
31287R-KK-4. | FHLMC Gold P00l CB5698............cvverereermeerncrireeiseennene | wveenne | eeeend 6.000 | MTLY | 04/01/2032] .. 05/21/2002] ....... 6.172
31287R-PP-8. | FHLMC Gold P00l CB85830...........cvvrererrrmcercrireenseenneens | woveenne | cernd 6.000 | MTLY | 04/01/2032] .. 05/21/2002] ....... 6.178
31287R-VP-1. | FHLMC Gold P00l C86022............cooerereermcernerieeineennenes | wveenne | cevnnd 6.000 | MTLY | 04/01/2032] .. 05/21/2002] ....... 6.194
31287S-AE-7. | FHLMC Gold P00l CB6305..........coevrererermeererireenneesnenes | woveenne | eerend 6.000 | MTLY|04/01/2032] .. 05/21/2002] ....... 6.170
31287S-BL-0..| FHLMC Gold Pool CB6343...........cvvrerereeemeernerieeiseenene | eveenne | ceeend 6.000 | MTLY|03/01/2032] .. 05/21/2002] ....... 6.172
3128G7-WQ-2| FHLMC Gold P00l E73355..........ccoveeeereeeerneeineeiseireeinnens | eveenne | ceenes 5.500 | MTLY| 11/01/2013] .. 12/03/1998| ....... 5.833
3128G8-BM-2 | FHLMC Gold Pool E73644.............oocereeeieerneeinecineeirneinens | eveene | e 5.500 | MTLY| 12/01/2013] .. 12/03/1998| ....... 5.835
3128G8-H7-9. | FHLMC Gold P00l E73854............ooveererereeneeenecieeirneinens | eveene | e 5.500 | MTLY| 12/01/2013] .. 12/03/1998| ....... 5.803
3128GD-KH-2 | FHLMC Gold POOI E78396...........ccoveeeerereerneerecrseieeinnens | wveenne | cennd 6.000 | MTLY|07/01/2014 .. 06/19/2002] ....... 5.071
3128GL-BK-7. | FHLMC Gold P00l EB3B42...........coveeeererernernrecreeirneinens | eveene | cevend 6.000 | MTLY|05/01/2016 | .. 12/19/2001] ....... 5.969
3128GN-AB-5.| FHLMC Gold Pool E85429............coveeeeeieeeeirecinerirneinens | veene | cevend 6.000 | MTLY|09/01/2016 | .. 248,607 |... 08/16/2001 | ....... 6.002
3128GN-A9-9.| FHLMC Gold P00l EB5432...........coveeeererereerneciseineinens | veenne | cevend 6.000 | MTLY|09/01/2016 | .. 159,282 |... 08/16/2001 | ....... 5.990
3128GR-FZ-7.| FHLMC Gold Pool E88284.............coccrerrrrrmeeinecrneeirneinens | oveene | cevend 6.000 | MTLY|03/01/2017 .. 06/11/2002] ....... 1.287
3128GS-HX-8 | FHLMC Gold P00l EBI246............ocoveeererrereeinecrcrirneinens | eveene | cerend 6.500 | MTLY| 04/01/2017 05/02/2002] ....... 1.384
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3128GS-XE-2 | FHLMC Gold P00l EBIBTT..........cvueeeererereeniecrseirneninens | wveene | cevnnd 6.000 | MTLY|05/01/2017 1,168,229 105/02/2002] ....... 3.903
31292G-2S-4. | FHLMC Gold Pool COO785...........ovvrererermeernerireeineenneens | wveenne | cerend 6.500 | MTLY|06/01/2029 | .. ...359,297 |. ...1108/30/1999 ....... 7.701
31292G-ZF-6. | FHLMC Gold P00l CO0742.........ccvvvrerereermeernerireeiseenneee | wveenne | cevend 6.500 | MTLY | 04/01/2029 | .. . ....1|04/06/1999 ....... 6.545
31292G-ZZ-2. | FHLMC Gold Pool COO760............cvrmerereemeernerireenneenneees | woveenne | eeennd 6.500 | MTLY|05/01/2029 | .. ...1,617,101 |. A ...1105/06/1999 ....... 6.800
31292H-AW-4 | FHLMC Gold Pool CO0921..........cvvvrerereeemeernerieenseeneenn | wveene | eeeens 7.500 | MTLY|02/01/2030 .. ...1105/02/2002] ....... 3.663
31292H-J5-4.. | FHLMC Gold Pool COT184.........c.vvvrereeeeeirnerieeineenene | eveenne | ceennd 6.500 | MTLY|06/01/2031 | .. ...1106/19/2001 | ....... 6.724
31292H-KX-1. | FHLMC Gold P00l CO1210........ceuerrerereerreerserireeiseerneees | wveenne | eeeend 6.500 | MTLY|08/01/2031 | .. ...1110/26/2001 | ....... 5.952
31292H-NH-3. | FHLMC Gold P00l CO1292........cccvvvrerereermeerncrieeiseennene | wveenne | ceeend 6.000 | MTLY|02/01/2032] .. ..1105/21/2002] ....... 6.380
31292W-QU-8| FHLMC Gold P00l C12267.........coovvvrerereeemeernenieeiseenneeen | wveenne | eeennd 6.500 | MTLY|07/01/2028 | .. ....1108/30/1999 ....... 9.012
31293M-VE-9.| FHLMC Gold Pool C24213........ccovevrerereeeneernerieeincenene | eveene | cevend 6.500 | MTLY/|04/01/2029 111/15/1999| ....... 7.810
31293Q-A5-2. | FHLMC Gold Pool C26328...........coccuevereeemrernerieeisceneees | wveene | eevend 6.500 | MTLY/|05/01/2029 111/15/1999| ....... 7.679
31293Q-XR-9.| FHLMC Gold Pool C26988...........ccccnvrermrrmeernerierineenene | wveene | eevend 6.500 | MTLY|05/01/2029 | .. ....1108/30/1999 ....... 8.290
31293Q-XX-6. | FHLMC Gold Pool C26994............cccmvremreeernerineirseenenes | woveene | cevend 6.500 | MTLY|05/01/2029 | .. LG 111511999 7977
31293R-CC-3.| FHLMC Gold P00l C27267.........ccvvvverereeenrerncrieeiseeineee | wveenne | cerend 6.500 | MTLY|06/01/2029 | .. ....1108/30/1999 ....... 8.348
312938-6H-7..| FHLMC Gold P00l C28972.........covvvrereerevernerieeiseeneen | wveene | ceennd 6.500 | MTLY|06/01/2029 | .. ...1103/13/2000 ....... 8.728
31293S-DR-7. | FHLMC Gold P00l C28212........ccovvvrerereerneernerieeiseenneee | wveene | ceennd 6.500 | MTLY|06/01/2029 | .. ....1106/04/1999 ....... 7.180
31293S-EP-0. | FHLMC Gold Pool C28242...........coccvererrrencrrneirneenens | oveene | cevend 6.500 | MTLY|06/01/2029 | .. ....1106/04/1999 ....... 7.239
312938-F6-1..| FHLMC Gold Pool C28289...........coccmerermrrrernerierineenenes | eoveenne | cevnnd 6.500 | MTLY|07/01/2029 | .. ....1106/04/1999 ....... 7.556
31293T-FC-6. | FHLMC Gold Pool C29163.........c.ovvvrerereeeeernerieeiseennenes | eveene | eevend 6.500 | MTLY|07/01/2029 | .. ....1108/30/11999 ....... 8.241
31293T-HZ-3. | FHLMC Gold Pool C29248............cccoovvemrurerncrnrirneenens | oveenne | cevnnd 6.500 | MTLY|08/01/2029 | .. ....1108/30/1999 ....... 8.701
31293W-KV-1 | FHLMC Gold P00l C31208.........c.cvvvrerereermeernerireeiseerneees | wveenne | eevend 6.500 | MTLY|09/01/2029 | .. ....1108/30/11999 ....... 8.156
31293X-DB-1. | FHLMC Gold P00l C31898........ccccvvvrerereermeernerireeineeneee | wveenne | eevend 6.500 | MTLY|09/01/2029 | .. LG 11/1511999 7.252
31293X-NR-5. | FHLMC Gold Pool C32200...........ccceererermeerncrireenneeneee | wveene | ceeend 6.500 | MTLY| 10/01/2029 | .. LG 11/1511999 7.600
31293Y-L6-1.. | FHLMC Gold Pool C33049...........cocvrerimerneerncrimeiseenenes | eveene | ceenns 7.500 | MTLY| 12/01/2029 .. LG 11/1511999 6.411
31293Y-RF-5. | FHLMC Gold P00l C33186..........cvvvrererermeerncrireemseernenes | wveenne | eevnns 7.500 | MTLY| 12/01/2029 .. ...1103/13/2000 ....... 9.448
31294J-WU-8.| FHLMC Gold P00l EQ0B59...........coveemererreereeererieennnens | eoveenne | ceeend 6.000 | MTLY|04/01/2014 .. ....1105/01/2002] ....... 5.178
31294J-YR-3..| FHLMC Gold Pool EO0720...........ccoveeeererrrreneeereeimeinnens | eveenne | eeeend 6.000 | MTLY|07/01/2014 1107/19/1999| ....... 6.938
31294K-CW-3 | FHLMC Gold Pool EQ0985...........c.veveerereeerrecneeieennnens | wveenne | eeend 6.000 | MTLY|06/01/2016 112/19/2001 | ....... 5.948
31295X-A6-3..| FHLMC Gold P00l A01829..........ccuueeeerereeeneeneceerirnennnens | wveenne | eeenns 8.000 | MTLY|06/01/2015] .. ....1105/07/1998 ....... 6.751
31335H-TJ-2..| FHLMC Gold Pool CI0553.........ccvvvrererermeerscrieeiseenneeen | wveenne | ceennd 6.500 | MTLY|06/01/2022 .. ...1107/30/2002] ....... 5.417
31335P-AC-9. | FHLMC Gold Pool G80003.............eeerrerermmrereeesseeseniens | veenne | eeenns 9.500 | MTLY|07/25/2022 | .. ...1110/01/1995] ....... 7.703
31335P-EF-8. | FHLMC Gold P00l G80134..........couverrernerrereeeenseeserinens | veenne | cevnns 7.380 |MTLY| 12/17/2024 | .. ....104/10/2001 | ....... 6.305
31340M-2G-9. | FHLMC P00l 181675.........ovveerereieeeeeieeersensneesenisesnnens | woveenne | ceenns 8.000 | MTLY|01/01/2008 .. ....1106/05/1998 ....... 6.389
31347P-5N-7..| FHLMC P00l 532653...........ccovvverrmreeeermenesensneessssiesisnees | wvvenne | cenonns 8.500 | MTLY|06/01/2018 .. ...1101/03/1996 | ....... 7.103
31348S-4G-6. | FHLMC ARM P00l 786223..........ccovveeeremeerneennecrsrisennnees | wveenn | cerend 4542 |MTLY|01/01/2028 | .. 11092711999 ... 3.848
313610-NQ-6. | FNMA P00l 46299...........coooeerrerireineinecenerinesseesseessnnns | eveens | eeenns 8.500 | MTLY | 04/01/2017 | .. ...1102/01/1996 | ....... 4.820
31361D-Z3-6..| FNMA POOI 28662............covreeeeceeirermereerisenseesseesenns | eveene | eeeens 8.500 | MTLY|06/01/2016 | .. ..1102/01/1996 | ....... 2.997
31361D-Z4-4..| FNMA P00l 28663............cvvrceeeceneirenneeeerisessseesseesenns | wvvene | ceeens 8.500 | MTLY|06/01/2016 102/01/1996 ....... 6.248
31361E-5U-7..| FNMA P00l 29659.........c..ovvmeeeecemeinerineseerisesneesssessnss | wveene | ceeonns 8.500 | MTLY|07/01/2016 102/01/1996 | ....... 7.835
31361M-MW-6] FNMA P00l 35473........coomeireerecieeirneinesienisessessseesnnns | eveenne | eeeens 8.500 | MTLY|01/01/2017 .. ...1102/01/1996 | ....... 6.923
31361W-5G-8 | FNMA P00l 44047 ..........oovoeeereceeeirneineeenerisesseessessnnns | eoneene | ceienns 7.000 | MTLY| 12/01/2007 | .. ...1103/15/2001 | ....... 5.707
31361X-4X-0..| FNMA P00l 44938...........oooeerrerierirnerneninerisesseesseesennns | eveene | ceeens 8.500 | MTLY|04/01/2017 | .. ...1102/01/1996 | ....... 6.953
31361X-6L-4.. | FNMA POOI 44975.........covvieerecieeirneineeinenisesseesseesenns | eveene | ceeens 8.500 | MTLY|04/01/2017 | .. ..1102/01/1996 | ....... 3214
31361Y-FW-8 | FNMA POl 45181.........coomiereerecierineinesieninesseesseesnnnns | eneenne | ceenns 8.500 | MTLY | 04/01/2017 | .. ...1102/01/1996 | ....... 2.863
31362T-BY-8. | FNMA P00l 70255...........overeureceeeinennneeeenisessseesseessens | woveene | cenonns 7.500 | MTLY| 09/01/2007 | .. ....1|04/05/2001 | ....... 5.693
31366W-AB-9.| FNMA P00l 160329..........coureeeeceeeirnermereerisessseeeseesenns | wveene | eeeonns 7.150 |MTLY| 10/01/2015 .. ....104/11/2001 | ....... 6.318
31368H-JS-3..| FHLMC ARM P00l 190273..........cooeeereeeeersenrneceseisennnens | wveenne | cernns 7.000 | MTLY| 08/01/2026 | .. ...1102/05/1999 ....... 5.857
31371F-PU-0. | FNMA P00l 250735..........coueeeeceeeirneinneeeerisesseesseessnnns | eveenne | ceeonns 5.500 | MTLY| 08/01/2011] .. ...1/10/09/1998 ....... 5.967
31371G-S6-8. | FNMA POl 251741 .......comeeeeeecieeireeisecineninesseeiseesenns | eveenns | ceienns 5.500 | MTLY|03/01/2013] .. ...1109/23/1998 ....... 5.971
31371K-EU-1. | FNMA POOI 254047 ..........ovoeeeereceeeirneineeenenisesseeiseessenns | eveene | ceennd 6.000 | MTLY| 11/01/2016 | .. .1 110/26/2001 | ....... 4.698
31371K-QW-4 | FNMA P0OI 254369..........coomeeeeermeeirnernnereerinesseesseesennns | neene | ceeend 6.000 | MTLY|06/01/2012].. ...1106/18/2002] ....... 3.759
31373M-2R-5. | FNMA P00l 297884..........ccoeeeererereiirnecenerinenseesseesnenns | wveenne | ceenns 8.500 | MTLY| 11/01/2024 110/01/1995] ....... 6.650
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31373U-M4-6. | FNMA P00l 303779.......couvvreereceeeineimeeierinenseesseesnnnns | eveene | eeennd 6.000 | MTLY|03/01/2011 03/28/2001 | ....... 5.684
31374T-EU-9. | FNMA P00l 323347 .......coorveeeeecieeirneineceenisssseeisesssens | eveene | ceionns 7.000 | MTLY|09/01/2028 | .. 02/05/1999 | ....... 5.720
31374T-F4-6.. | FNMA P00l 323387 ........ovvvreereceeeineinnecierinenseesseesnnnns | eveene | ceeend 6.500 | MTLY| 11/01/2013 .. 08/30/2001 | ....... 5.381
31374T-KA-6. | FNMA P00l 323489..........ccomeeeereieireinecinerineiseeiseesnnnns | eovvene | ceeeend 6.072 | MTLY| 11/01/2008 | .. 01/13/1999 ....... 5.567
31374T-KD-0. | FNMA P00l 323492..........ccomeeeereerineineeenerisesneeisessennns | eoneenne | ceeeend 6.041 |MTLY|01/01/2009 | .. 02/07/2002] ....... 5.107
31374T-PG-8. | FNMA P00l 323623..........cooeeeeecemeeirnenmneeierinesseesseesnnns | eveenne | ceeend 6.000 | MTLY|03/01/2014 .. 06/26/2002 ....... 4.919
31376C-AE-4. | FNMA P00l 351105..........ovveereceerinerineeeenisensseesseesnnsns | eveenne | eeeenns 5.500 | MTLY| 05/01/2011] .. 10/09/1998| ....... 6.155
31377K-UL-7..| FNMA POOI 379587 ........ovvereereceeeirerineseerisenseesseesnnnns | wveene | ceeonns 5.500 | MTLY| 06/01/2013] .. 10/02/1998| ....... 5.497
31377M-4P-3. | FNMA P00l 381630..........vvreereremeernermeeeenissessseesseessennns | eveenne | ceeend 6.200 | MTLY|05/01/2009 | .. 03/27/2001 | ....... 6.045
31377M-RE-3.| FNMA P00l 381285.........coomeeeeriieineinnerinerineiseesseesnens | eveene | eeenns 5.770 |MTLY| 02/01/2009 03/23/2001 | ....... 5.668
31377M-89-3. | FNMA P00l 381344..........oooeeeeriirirneiseeinerinenseeiseessenns | eoveens | ceienns 5.880 | MTLY|02/01/2009 03/23/2001 | ....... 5.744
31377M-TY-7.| FNMA POOI 381367 ........curvvreereremeeirnermeeseninessseesseessnnns | wveenne | cenens 5.770 | MTLY| 03/01/2009 .. 03/23/2001 | ....... 5.839
31377M-UV-1.| FNMA P00l 381396..........coureerecemeirenmnerierimensseesseesenns | wveenne | eeeonns 5.730 | MTLY| 03/01/2009 .. 12/07/2001| ....... 5.814
31377N-HJ-1..| FNMA P00l 381933........ooiimeerecineirnerneeieninesseesseeseens | eveenne | ceionns 7.470 |MTLY| 09/01/2009 .. 12/07/2001 | ....... 5.192
31378G-MQ-3 | FNMA P00l 398267 .........ccoreerecrmreirermereenesessseesseesnnnns | wveenne | eeenns 5.500 | MTLY|03/01/2013] .. 09/23/1998 ....... 6.126
31378L-2U-5.. | FNMA P00l 402287 ..........cooeeeereerinernneeeeresesseesseessnnnns | wveenne | cennns 5.500 | MTLY|02/01/2013] .. 09/23/1998 ....... 5.793
31378X-RT-5. | FNMA P00l 411898..........coomeeeerereiermnerineninesseeeseesnnnns | eveene | cenonns 5.500 | MTLY| 04/01/2013] .. 09/23/1998 ....... 6.004
31379C-ZP-9. | FNMA POOI 415750..........evureeeeceeeerennneeeeresessseesseesnnnns | wveenne | eeenns 5.500 | MTLY| 04/01/2013] .. 09/23/1998 ....... 5.952
31379F-FH-2. | FNMA POOI 417868..........ccoveeeecerrirermeceerinenseesseessenns | eoveenne | ceenns 5.500 | MTLY| 03/01/2013] .. 09/23/1998 ....... 5.961
31379F-J5-4.. | FNMA POl 417984..........cooeeereceieieeinecineriseiseeiseessnnns | eveene | cennns 5.500 | MTLY|03/01/2013] .. 09/23/1998 | ....... 5.853
31379F-MA-9. | FNMA P00l 418053..........coomeueerrmrirnermeneenenesseesseesnnnns | eveenne | eeenns 5.500 | MTLY| 04/01/2013] .. 09/23/1998 ....... 5.870
31379H-SK-7. | FNMA P00l 420022..........ccomeueereerirnermneeeeresensseesseesenns | woveene | ceennd 6.500 | MTLY|04/01/2013 .. . 04/02/1998 ....... 6.114
31379J-LF-1.. | FNMA P00l 420726..........ccomeeeereeririrnneeenenineiseesseesennns | eveene | ceeonns 5.500 | MTLY| 05/01/2013 | ..ccovvvmmveeren | cvvrrernens | veverenereennnd . ..70,735 |.. 09/23/1998 ....... 5.860
31379J-MS-2. | FNMA P00l 420769..........ccomvurerereirnermeeeeresenseesseessnnns | eoveenne | eeronns 5.500 | MTLY| 06/01/2013] .. ...288,012 |. .292,560 | .. 09/23/1998 ....... 5.939
31379J-TB-2.. | FNMA P00l 420946...........covveerereerieerneceneninenneeiseesennns | eveenns | ceenns 5.500 | MTLY|03/01/2013] .. 78,779 . 09/23/1998 ....... 5.991
31379J-ZX-7.. | FNMA POOI 421158..........oooreeeeceeeirneinneeseninessessseesnnsns | eveenne | eeeonns 5.500 | MTLY| 05/01/2013] .. 81,680 |. 09/23/1998 ....... 6.188
31379K-PU-1. | FNMA P00l 421735........oovveeeerreceeeirnerneeenenieesseesseessnnns | eveene | ceeenns 5.500 | MTLY| 04/01/2013 09/23/1998 ....... 5.844
31379L-YR-6..| FNMA P00l 422920..........cccmvueereeremerneeeerineiseesseesnnnns | eveene | eeeonns 5.500 | MTLY| 04/01/2013 09/23/1998 ....... 5.789
31379P-UX-8. | FNMA P00l 425498............ooceurereerinerneeinerinenseeiseessnnns | eoveene | ceionns 5.500 | MTLY| 06/01/2013] .. 09/23/1998 ....... 5.876
31379Q-VR-8.| FNMA P00l 426424.............oocooreeeeririrneeinerrnerneeineeinsnins | oveene | ceinns 5.500 | MTLY| 05/01/2013] .. 09/23/1998 ....... 6.005
31379U-5D-9. | FNMA P00l 430244...........cooeeererieeirnirnecenerinenseeineesnseins | oveene | ceinns 7.000 | MTLY| 06/01/2028 | .. 02/05/1999 | ....... 6.002
31379V-SK-6. | FNMA P00l 430822..........ccomeeeeremeeirermeeeerinesneesseesnnns | eveenne | eeionns 5.500 | MTLY| 06/01/2013] .. 10/02/1998| ....... 5.503
31380C-U3-0. | FNMA P00l 4368302..........ccomeueeremrirermeeeenenensseesseessnnns | wveenne | ceeend 6.500 | MTLY|08/01/2028 | .. 08/11/1998 ....... 6.438
31383R-H3-9. | FNMA POOI 510650..........ccorceereremrerenmeeeenisesseesseessennns | wveenne | eeeend 6.000 | MTLY|08/01/2014 .. 06/07/2000 ....... 8.396
31384V-QX-3. | FNMA P00l 535170.......ccurvvreeeecrneinermereeninesseesseesnnnns | wveenne | eeeenns 5.500 | MTLY|09/01/2014 | .. 09/12/2002] ....... 4.878
31384W-AW-0| FNMA P00l 535621........oovereeeeceeeirenmeeserisessseesseessnnns | woveenne | eeeonns 7.043 |MTLY| 12/01/2010] .. 12/05/2002 ....... 3.346
31384W-KG-4 | FNMA P00l 535895.........ccoreeerrnrirermenierinensneesseesnens | wveenne | eeeend 6.500 | MTLY|02/01/2031 | .. 04/04/2001 | ....... 6.429
31385H-2L-5.. | FNMA P00l 545379..........coueeeecieeirneinneeensrinenseesseesnnns | eveene | ceennd 6.500 | MTLY|07/01/2016 06/07/2002] ....... 5.095
31385H-4D-1. | FNMA P00l 545420...........comeuerereeriirnecenerinerseeiseesennns | eveene | ceeens 5.607 |MTLY| 12/01/2011 12/20/2001] ....... 6.176
31385H-6R-8. | FNMA P00l 545480..........ccomeeeereerirermecenerisenseeiseesennns | eveene | ceeend 6.500 | MTLY|06/01/2015] .. 2,794,923 |.. 01/31/2002] ....... 5.454
31386E-MR-6.| FNMA POOI 561168..........ccooceeeceneirerineceeriseiseesseesnnnns | eveenne | eeeonns 7.500 | MTLY| 12/01/2030 .. .283,595 .280,394 | .. .283,595 12/11/2000] ....... 6.004
31386N-CA-4. | FNMA POOI 568065...........cooeeeeeemrerermeeeerisesseesseesennns | wveenne | ceeend 6.500 | MTLY|06/01/2031 | .. 4,734,508 J4,TT8947 |.. 4,734,508 04/26/2001 | ....... 6.670
31386W-4K-1.| FNMA POOI 576026..........ccoeeeeremeerermeeeereseseesseessnns | eveenne | eernns 7.000 | MTLY| 12/01/2014 | .. 2,156,357 ..2,100,360 |.. 2,156,357 04/03/2001 | ....... 5.868
31387F-M6-8. | FNMA P00l 582781........oovvreeeecemeieeineeeerisessseesseeseens | eveenne | ceenns 7.500 | MTLY| 04/01/2016 | ...covvvrmveeren | cvvrrerrens | vevernrereeinne 72,888 . 72,888 |.... 08/28/2001 | ....... 4.688
31387H-7D-6. | FNMA P00l 585092..........ccoeueeremrirenmeeeerinessseesseesennns | eveenne | eeeend 6.500 | MTLY | 06/01/2031 | ....covvvrveen | o [ e 47,969 |. 47,969 |.... 05/09/2001 | ....... 6.590
31388T-NH-2. | FNMA P00l 614292..........ccoeeeerereerieisecinenineiseesseesenis | eveene | cernnd 6.500 | MTLY| 11/01/2031 .. 10,475,194 |. 10,475,194 | ... 12/07/2001 | ....... 6.449
31388X-EZ-3. | FNMA POOI B17652..........ccoreeeeceeeirermeeeerisesseesseessnns | eveenne | eeennd 6.500 | MTLY|01/01/2032] .. ...410,525 |. ..410,525 | .... 01/28/2002] ....... 6.389
31389X-4Q-3. | FNMA P00l 839031 .......courvrrerrerrmeirnermeesenssessseesseessensns | wveenne | eernnd 6.000 | MTLY | 04/01/2032] .. .12,339,793 |. 12,339,793 | .... 06/19/2002] ....... 5.946
31391A-YU-7. | FNMA Pool 661423... ..6.000 | MTLY|09/01/2032 | ....ccoorvvvnveee | corvrernnns | cvvrnerinnnens 642438 |............633,005 | ...... ...642,438 | ... 08/22/2002] ....... 5.895
us... ....157,746,728 |.......156,665,767 | .... 157,746,728 |......157,768,252 | ........821,584 | .....7,748,662 |..........(20,062) ] .......cceoeece.0 | v 0 [ XXX XXX..... XXX.....
Total States and US..... ....157,746,728 |.......156,665,767 | ... XXX... 157,746,728 vn.821,584 |......7,748,662 |.........(20,062) ] ...cooccoorevencn0 | i 0 [ XXX XXX..... XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.........cocoveerreinrinnies | carenns 157,746,728 |....... 156,665,767 | .. XXX......] ....... 157,746,728 |....... 157,768,252 | ........821,584 |.....7,748,662 | .........(20,062)| .....c.ccccecc..0 | rvrvrriceen 0 | XXX .. XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
United States

.1PE|05/07/1998] ....... 6.419
.1PE | 12/26/2002 | ....... 4478
.1PE|10/01/2001 | ....... 5.204
..1PE|05/07/2001 | ....... 5.486
.1PE|05/07/1998 | ....... 6.224
04/03/2001| ....... 5.872
08/30/2002 ....... 4.681
03/30/2000 | ....... 7.974
05/15/1998 | ....... 6.634
10/02/2001] ....... 5.904
01/04/2002 ....... 6.432
07/16/2002 ....... 5.822
08/23/2002 ....... 5.309
08/15/2002 ....... 5.364
08/19/2002 ....... 5479
08/15/2002 ....... 5.354
10/18/2002] ....... 6.137
06/14/2002 ....... 6.198
08/23/2002 ....... 5.301
08/20/2002 ....... 4.851
10/16/2002 ....... 6.072
12/18/2002 ....... 5.000
11/20/2002 ....... 3.201
05/20/1998 | ....... 6.516
06/18/1998 | ....... 7.629

...1,222,490 1,251,034
..4,488,279 | ..
...2,062,500 | ..

...2,026,865 | ..

..7,079
23,989 |....

R 7.000 | MTLY|08/15/2007 | ........ovvveecs | worrcrriraae
....... 6.500 | MTLY| 07/15/2028 | 05/15/2004 {100.000 | ...
....... 6.000 | MTLY| 06/15/2013 | 09/15/2005{100.000 | ...
....... 6.650 | MTLY| 07/15/2022 | 12/15/2004 {100.000 | ...
....... 6.000 | MTLY| 10/15/2008 | .........ccooovens | worreriennne
....... 6.000 | MTLY| 02/15/2009 | .........cooueers | worrcriernne
....... 6.000 | MTLY| 04/15/2015| 12/15/2007 |100.000
B O PR 8.000 | MTLY| 07/25/2022 | .........cooovens | worrcriores

............... 7.500 | MTLY|07/25/2007 | 07/25/2004 |100.000
............... 7.000 | MTLY| 12/25/2041 | 06/25/2031|100.000
....... 7.000 | MTLY|03/25/2045 | 06/25/2040 {100.000 | ...
....... 7.000 | MTLY|06/25/2042 | 06/25/2028 {100.000 | ...
....... 5.500 | MTLY| 12/25/2014 | 11/25/2008 {100.000 | ...
....... 5.500 | MTLY|04/25/2016 | 10/25/2010{100.000 | ...
....... 5.500 | MTLY|05/25/2032 | 07/25/2021{100.000 | ...
....... 5.500 | MTLY|09/25/2015 | 01/25/2010{100.000 | ...
....... 6.500 | MTLY| 06/25/2042 | 06/25/2029{100.000 | ...
....... 7.000 | MTLY|07/25/2032 | 02/25/2032{100.000 | ...
....... 5.500 | MTLY|07/15/2014 | 10/15/2008 {100.000 | ...
....... 5.000 | MTLY|10/15/2021 | 10/15/2005{100.000 | ...
....... 6.500 | MTLY| 09/25/2043 | 12/25/2028 {100.000 | ...
....... 5.000 | MTLY| 12/15/2017 | 02/15/2008 {100.000 | ...
....... 5.500 | MTLY| 12/15/2032 | 05/15/2006 {100.000 | ...
....... 7.250 | MTLY| 12/15/2021 | 06/15/2004 {100.000 | ...
..8.955 | MTLY| 08/15/2027 | ......

1,222,490
...4,488,834 |.
....2,035,559 |.
...1,992,878 |.
....1,736,906 |.
...1,004,915 |.
..4,702,194 |

1,213,491
4,428,768 | ..
..2,000,000 |..

312911-LH-1..|FHLMC 1341 K
31339G-BH-3.| FHLMC 2369 A.
31339G-R5-2. | FHLMC 2368 TR...
3133T0-J5-4.. | FHLMC 1578 H.
3133T1-SR-4. | FHLMC 1601 PJ
3133T4-CG-9.| FHLMC 1679E.........

3133TV-DE-3. | FHLMC Remic 2356 GC...
31358N-M5-8. | FNMA 1992-119 Z....
31358Q-CF-0. | FNMA 1992-156 J
313921-6A-1.. | FNMA 2001-T10 A1
31392B-MM-5 | FNMA 2001-79 BA....
31392D-F4-9..| FNMA 2002-W6 2A1.
31392E-AE-0. | FNMA 2002-55 QC...
31392E-AF-7. | FNMA 2002-55 QD...
31392E-RR-3. | FNMA 2002-56 DA
31392E-UH-1.| FNMA 2002-59 UB
31392G-EK-7. | FNMA 2002-90 A1
31392M-EM-0 | FHLMC T-41 2A....
31392T-4E-4..| FHLMC 2483 DC..
31392T-FJ-1.. | FHLMC 2480 PB...
31392W-7B-0. | FHLMC T-51 1A.
31393G-CS-1.| FHLMC 2545 A.....
31393H-AX-0. | FHLMC 2543 TM..............
911760-GS-9. | Vendee Mortgage Trust 1995-3 1F...
911760-LS-3.. | Vendee Mortgage Trust 1998-2 2A..

.120,000
131,599 ...
.105,000 |...

US.ooooooooroo o (153 T [ ) o0 T OK [ o XXX..... | XXX....
Total States and US WXXX 51,720,288 .......51,930,955 | .........263,671 | .....1,364,578 |........ (153,771) | e 0 0 XXX XXX..... XXX
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities..........c.cooeercrees | cevenen. 51 ,720,287 ......... 50,412,828 |..XXX......|........51,720,288 | .........51,930,955 | .........263,671 | ......1,364,578 | ........ (153,771)] oo 0 0 XXX XXX..... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Commercial Mortgage-Backed Securities

United States
200466-AB-6..[ COMM 1999-1........oveurreerrreesreeesnrssseeesseresssseesssesssssessanes | essseees
USs....
Total States and

........... 2,408,887
...2,408,887 | ..
...2,408,887 | ..

......... 161,375 |...
161,375 |...
161,375 |...

....... 6.455 [MTLY]05/15/2032] 09/15/2008]100.000] ...........2,428,309 ..2,500,000
. . ..2,500,000 |....
..2,500,000 |....

2999999. | Special Revenue & Assessment Obligations - Defined Multi- Class Residential Mtg.-Backed Securities... ....2,428,309 |. ..2,500,000 |.... .......2,408,887 | .. v 161375 | .
3199999. | Total - Special Revenue & Special Assessment OblIgatioNS............ererririsrsrieresersssseseesessssesessesssesssssssssassssssesssssssssenes | saseans 215,095,089 |....... 212,778,595 | ... XXX......]......215,095,090 |....... 215,307,838 |.....1,121,796 | ...... 9,274,615
Public Utilities (Unaffiliated) - Issuer Obligations
United States

08/15/2001] ....... 6.021
04/15/2002 ....... 5.349
11/26/2002 ....... 6.119
10/08/2002 ....... 5.774
03/01/2002 ....... 6.913
07/15/2002 ....... 6.174
11/15/2002 ....... 5.667
08/15/2002 ....... 7.331

............... 6.125 | MN... | 05/15/2006
....... 5.250 | JD.... | 12/15/2006 | ..
....... 6.150 | MS... | 03/15/2012] ..
....... 6.850 | AO....| 04/15/2011] ..
....... 7.625|JJ..... | 07/15/2005 | ..
....... 6.250 | JD.... | 06/30/2012] ..

025537-AA-9..| American Electric Power Ser A
059165-DV-9.. | Baltimore Gas and Electric.......
202795-HE-3..| Commonwealth Edison Ser 98.
209615-BV-4.. | Consolidated Natural Gas Co...
25746U-AB-5. | Dominion Resources Inc...
25746U-AJ-8..| Dominion Resources Inc...
264399-EF-9.. | DUKE ENErgy COrp......cvvereeerrcieinsinsisieessessssssiesssssnns | seveenes | eveenes 5.625 | MN... | 11/30/2012] ..
337932-AA-5.. | Firstenergy Corp Series A. [ I D 5.500 | MN... | 11/15/2006 | ..
337932-AC-1...| FirStenergy COorp.......cocouemuereeenrenreressnsissessssssesssssssnssenes | seveenes | sveenes 7.375 | MN... | 11/15/2031 ] .. 06/26/2002] ....... 7.766
69351U-AB-9. | PPL Electric ULIlIIES. ........coovvrreereeeienireieciresiesseissisnins | ceveenes | cvenes 6.250 | FA.... | 08/15/2009 .. PR . . 12/19/2002| ....... 4.345
B9362B-AC-6. | PSEG POWET..........ovrrerirrririerinsieiiessssiesssssssssesssssssssenes | sevsenes | sveenes 6.875 | AO.... | 04/15/2006 | .. . . ..104.8420 . . IR . . 12/05/2002 | ....... 6.298
743263-AC-9..| Progress ENErgy..........covoeuerueinienrininsissessssnsissssssssnsenes | seveenes | eveenes 6.750 | MS... | 03/01/2006 | .. . . .107.4070 ... . . R .251 |. ....2 | 02/14/2001 | ....... 6.771
743263-AJ-4.. | Progress ENErgy........c.covoeverereinrenreeinsirnessssssissssssssnsenes | sevenes | sveenes 6.850 | AO....| 04/15/2012 .. . . , ..109.4970 ..439, . e 14, . 04/11/2002] ....... 6.865
805901-AQ-8. | Scana Corporation............ccc.ewerererereeseesnrssesinesssessssenssesies | sevsenes | eveenes 6.250 | FA.... | 02/01/2012 . . 01/24/2002] ....... 6.312
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
875127-AS-1..| TamMpa EIECHC. ..o | veene | ceennd 6.875 | JD.... |06/15/2012 ....veovvrrrvees [ | e 1,077,065 | ........... 1,035,000 | ..o | oo ...1,077,065 |........... 1,077,332 ...3,163 ....(267) 11/21/2002] ....... 6.298
882389-CB-3..| Texas Eastern TranSmiSs..........ccveerereeeeeernerieesneesneenns | ovvenne | cevnns 5.250 | JJ..... | 07/15/2007 | .. ..102.7090 1,027,090 ..986,550 | .. 26,104 |.... L1118 . 07/16/2002] ....... 5.561
927804-CE-2..| Virginia Electric POWer Ser D..........ccoveuvermeeneenerineeinnees: | oveene | eevnns 7.625|JJ..... |07/01/2007 | .. .115.7510 ... 636,630 635,712 |.. 20,969 |.... (1,948). 11/14/2002 | ....... 3.902
927804-ES-9..| Virginia Electric Power...... . 102/01/2007 | .. ..105.9510 ..529,755 | ... .499,240 | .. 1,198 . 13512 | 01/24/2002] ....... 5410
United States.... XXX 15,992,398 |.........15,678,699 | ........297,043 | ........496,646 |.........(15,248)] ......ccoceoeece.0 | i 0 [ XXX XXX..... XXX.....
3299999. | Public Utilities (U XXX ..15992 398 |........15,678,699 |.........297,043 |........496,646 |.........(15,248)] .....cccocccoec..0 | v 0 [ XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated) XXX e 15,992,398 |......... 15,678,699 |......... 297,043 |.......496,646 |........(15248)] ....cccooen0 | o0 [ XXX oo XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00077Q-AD-2.| ABN AMRO Bank NV...........ccorecrrermernerereeirmerneeineeeineinns | oveene | ceeenns 7.550 | JD.... [06/28/2006 ] .........cccorevee | cerrrerirnns | verenennn 1,129,532 | ..........1,000,000 | ........coneee. 12/10/2002] ....... 3.571
001392-AA-7..| AIG Sunamerica 144A...........ccoveneemernmeneeneressssenenns | oveenne | ceenns 7.600 | JD.... | 06/15/2005 | ......coovvverever | cerererirnns | verennnnn2,000,000 |...........2,000,000 | ..oooorrrrene | e 06/08/2000 ....... 7.600
00184A-AB-1. | AOL Time WaMEr........ccovvemeerrererieeeseessersenisesssessenenee | woneenne | cernnd 6.750 | AO.... | 04/15/2011 | .. ..103.9910 12/18/2001 ....... 6.614
00184A-AC-9. | AOL Time WaIMEr........ccvveeeerrererieeereessersenssesssesssnenee | woveenne | ceeenns 7.625 |AO....| 04/15/2031] .. .102.7780 ... 09/18/2001 | ....... 7.562
00184A-AF-2. | AOL Time WaMEr........ccevumrerrerermeereerseesenisesssesseninee | wneenne | eernnd 6.875 | MN... | 05/01/2012] .. ..105.6100 ... 04/30/2002] ....... 7.633
00184A-AG-0. | AOL Time WaMEF........ccvvemrerrerermeeeneesnersesisesssesseninee | wveene | ceeenns 7.700 | MN... | 05/01/2032] .. ..104.0730 ... 12/12/2002 ....... 7.538
001957-BC-2..| AT&T COMP...couvrreercereererireeesseesensessssssssessessssssssssssensnes | sneena | eesonns 7.800 | MN... | 11/15/2011] .. ..109.3010 ... 08/13/2002] ....... 9.462
001957-BD-0..| AT&T COMP...couvrreercereereriseessseessersesssessseessessssessssssenses | sneesn | eesnns 8.500 | MN... | 11/15/2031 | .. .110.2230 ... 08/13/2002 .....10.106
001957-BJ-7.. | AT&T COMP..cvuvrreercereireeiseeesseesseriesssessssessessssssssssssenses | sneena | cesend 6.500 | MS... |03/15/2013 .. ...98.0000 ... 11/14/2002 | ....... 8.563
00209A-AF-3. | AT&T WIreless SErVICe........ccuurerermmermreernersermeeesseeseniees | ovvenne | eeenns 8.750 | MS... |03/01/2031 .. ....98.0000 ... 11/08/2002] .....10.521
00209T-AA-3. | AT&T Broadband............cccureeeerneermerireeinseneeenissenenns | woveene | cevnns 8.375 | MS... |03/15/2013 .. ..113.0000 12/10/2002| ....... 7.162
002824-AH-3..| Abbott LADOTatOmiES..........vvreceererrnrireeiieceerineiseesseesenis | eveenne | ceeend 6.400 | JD.... | 12/01/2006 | .. 12/18/2002 ....... 3.203
004408-AB-6.. | ACE LEd........coerrrrerrcereeireiecerrecreniresiseesenissssessseesensns | eveenne | cenend 6.000 | AO....| 04/01/2007 03/19/2002] ....... 6.039
009158-AG-1. | Air Products & ChemiCals INC...........c.oeveeevrmeenecennerneinens | oveene | eevnns 8.500 | AO....| 04/01/2006 11/25/2002| ....... 3.483
013817-AB-7.. | AICO INC....oovevvrerrieicerneieeesesesseiesisesssssessensessssssssenns | sveenn | ceeenns 7.375 | FA.... | 08/01/2010 12/06/2001 | ....... 5.892
013817-AF-8.. | AICO@ INC....oocvuurirrireiceeieeieciseisesisesssssessensessssssssenss. | sneenn | cesend 6.000 | JJ..... |01/15/2012] .. 07/10/2002] ....... 5.517
020002-AK-7...| AlIState COTP......ceuuerurereermeererieessseessesseessessseessnseesssees | soveenne | eeenns 7.200 | JD.... | 12/01/2009 | .....ocoorvrererer | vevrrerrens | verernennnnn420,902 | .............400,000 | ..oocrnvnneeene 08/15/2001 | ....... 6.258
020002-AL-5.. | AllState COTP......ceuuermrereermeeserieessseessesseessessseesenssssssees | sneenae | ceenns 7.875 |MN... | 05/01/2005 .111.7860 ... 08/16/2001 | ....... 5.363
020002-AN-1..| AlState COTP......ucveuerurerecrmeeserieessseessesseessesssessesseesssees | soveenne | cesend 6.125 | FA.... | 02/15/2012 ..109.4750 ... 02/14/2002] ....... 6.163
023551-AF-1..| Amerada Hess COrP...........cwurereumeeeneemmeemnensnecssnssensnees | wveenne | ceeenns 7.875 |AO....| 10/01/2029 | .. .115.6180 ... 06/18/2001 | ....... 7430
023551-AH-7..| Amerada HEss COTP...........cwurememmeeenermmenmnensseesenesensnens | woveenne | eeeend 6.650 |FA.... |08/15/2011].. ..109.2280 ... 05/22/2002] ....... 6.311
02360X-AE-7. | Amerenenergy GEnerating...........co.oeuveeeereerrereseessennennes | sevenes | eveenes 7.750 | MN... | 11/01/2005]| .. ..109.7530 12/06/2002 | ....... 4117
02378.-AR-9..| American Airline Series 2001-1 CIaSS A-T.voovrreorors | o | o 6.977 | MN... | 05/23/2021 .. 02/13/2002] ....... 6.844
02378J-BH-0..| American AifiNe............occeverrereeenecenerneeineeissessnseesssnes. | veenne | eeenns 7.858 | AO....[ 10/01/2011 | coveocvorireees | cevrrerirens | veveeennn 1,454,033 | ........... 1,400,000 | ... 12/16/2002| ....... 7.241
025816-AN-9..| American EXpress COMPany..........cc.oveeveeeeeeensesseerssnssnns | seveenes | cveenes 5.500 | MS... |09/12/2006 | .. . 11/26/2001 | ....... 5.405
02637V-AA-6. | Amer Genl Instit Cap A 144A..........cccoveeenmennernerneenneen | oveene | e 7.570 | JD.... | 12/01/2045] .. .119.2920 ... 03/26/1998 | ....... 7.301
026609-AL-1.. | American HOme ProduCtS.............c.ueeecernermmesceneenennee | woveenne | cevnnd 6.250 | MS... |03/15/2006 | .. ..108.6440 ... 08/16/2001 | ....... 5.812
026609-AM-9. | American HOme ProduCts.............c.eeecerneeernncencesennne | eoveene | cevnnd 6.700 | MS... |03/15/2011 .. . 111.4450 ... 06/15/2001 | ....... 6.723
032479-AC-1..| Anadarko FINANCe CO........c..vwerrereererireriseernenienissesenns | wveenne | ceennd 6.750 | MN... | 05/01/2011 1126770 ... 09/07/2001 | ....... 6.799
035229-CH-4. | Anheuser-Busch COS INC..........ccuucerereeeeeernerieeinsenenes | wveene | ceeend 6.000 | AO.... | 04/15/2011 | ..covvvrvrrreeens [ crverrnenes | e 1,008,893 | ...........1,000,000 | ..o | oo 12/12/2001] ....... 5.863
03522Q-AC-9. | Anheuser-Busch COS INC..........cwueererieeeneenerieniseenenns | wveene | eeenns 5.625 |MS... | 10/01/2010] .. 10/03/2001 ....... 5.535
039483-AM-4. | Archer-Daniels-Midland Co............oceuveerrereeeseenerneeinnees | woveene | eernns 7.500 | MS... | 03/15/2027 | .. 08/16/2001 | ....... 6.997
054937-AC-1..| BB&T COIPOration..........cccuverermmeeereeeremrersseessnessensessnnes | woneenne | eerend 6.500 |FA.... |08/01/2011].. 08/15/2001 | ....... 6.531
05523U-AA-8. | BAE Systems HIdg 144A...........ccovveemmrneenerenineenenns | ovvene | e 6.400 | JD.... | 12/15/2011 .. .103.9240 ... 07/17/2002] ....... 5.870
060505-AD-6..| Bank Of AMEriCa COMP........vceurermermmerereernermereseessensenenee | wveenne | ceenns 7.800 |FA.... | 02/15/2010] .. .118.9510 ... 12/30/2002 ....... 4.602
060505-AF-1.. | Bank Of AMEriCa COMP........eceurerermeeemeernermeniseessensenenee | wveenne | eeenns 7.125 |MS... | 09/15/2006 | .. .114.0520 ... 09/19/2000 ....... 7.231
060505-AG-9. | Bank Of AMEriCa COMP........vveurermermeereerneenerisesssensenenee | wveenne | eeenns 7.400 | JJ..... | 01/15/2011] .. 1177960 ... 11/26/2001 | ....... 6.230
060505-AQ-7. | Bank Of AMEriCa COMP........vvuurerermeeereernerneniseessensenenee | wveenne | eeeend 6.250 | AO....|04/15/2012] .. .111.2510 07/25/2002] ....... 5.564
060505-AR-5..| Bank Of AMEriCa COMp.........cceurermermeereernermeriseessessenenee | wveenne | cerend 4.875 |MS... |09/15/2012 | ..covvervrrrerens | corvernennn | eerenenn 1,718,687 | 01,725,000 | oo 09/19/2002] ....... 4.923
06423A-AM-5.| Bank One COMp.........cveurerermeeeeennemserieessssessensessssessenss | wneenne | eesend 6.500 | FA.... | 02/01/2006 | .. ..110.4620 06/13/2001 | ....... 5.966
06423K-AA-9. | Bank One Capital...........c.covverreveeeneeemeeeeineeeeriserneeinnees. | wveenne | eeeens 8.750 | MS... |09/01/2030 ..125.8160 ... 08/21/2001 | ....... 7.983
066048-AA-7..| BankAmerica Capital Il 2............coocureeereremerineenecrneerneinens | v | eevnns 8.000 | JD.... | 12/15/2026 .112.9460 ... 08/14/2002] ....... 7.126
071813-AS-8..| Baxter International INC............ccceuueeerrenernenenneeneineinee | oveene | eevnns 5.250 | MN... | 05/01/2007 ..103.9820 ... 1111212002 ....... 3.781
093662-AB-0... | BIoCk FINANCIAL .........cvuueerrereieeeecineieeiseeeseiseniseessnens | veenne | cerens 8.500 | AO....| 04/15/2007 .115.2370 ... 04/13/2000 ....... 8.663
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Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
100599-BU-2..| BOStON EAISON CO........vvuvrerermeeeeereneeiseesseesessseesssenes | seveneee | eoveens 4.875 | AO....| 10/15/2012 170,000 ..1,750 .1PE|10/09/2002] ....... 4.965
110122-AG-3. | Bristol-Myers SQUID CO..........vuuerenerrireeiseeneriseeiiseene | veveeee | woveees 5.750 | AO....| 10/01/2011] .. ..2,500,000 |.. 35,938 |.........144,948 .1PE|09/25/2001] ....... 5.801
12189P-AF-9. | Burlington North Santa Fe..........c.coeuvvenerrnneenernerreees | veveeee | s 7.570 | JJ..... | 01/02/2021] .. 56,694 |.........114,022 .1PE | 08/28/2001] ....... 7.087
12189P-AL-6.. | Burlington North Santa Fe..........c.cocivenerenneenernenneees | veveeee | s 5.943 | JJ..... | 01/15/2022| .. 24300 |.... .1PE | 06/20/2002] ....... 5.943
125577-AK-2..| Cit GIOUP INC.....covverrircenecrerieeineeesenieeiseesseeseesessisense | severeee | eoveees 7.625 |FA.... | 08/16/2005 .. ..107.5850 ... 5719 |.... ...1103/20/2001 | ....... 6.183
125581-AA-6..| CIT GrOUD INC....cvvverrreieceneiseiesesissseseensesseesssessensenens | seveseee | eeneees 7.375 | AO....| 04/02/2007 | .. ..109.0210 23,702 |.... 07/25/2002] ....... 6.651
125581-AC-2..| CIT Group INC MTN.....cooivmrrreerneererieeeneesneniesisessseniees | severeee | eeveees 5.750 | MS... | 09/25/2007 | .. AT 09/18/2002] ....... 5.763
126408-GB-3. | CSX COMP.....cerurvrrrrmrireeeseeseriesssessessesssessssssssssssssesses | seveseee | wneens 6.300 | MS... |03/15/2012] .. 9,275 | ... 07/17/2002] ....... 5.872
12682N-AF-6. | Cable & Wireless 144A...........ccoveennrnnerneeineeinenneens | seveeee | wveens 8.000 | JD.... |06/22/2010 .. 3,000 |.... 06/16/2000 | ....... 8.056
149123-BF-7.. | Caterpillar INC..........evurereercrieeieeinenieeiseesseeseesssssseenes | seveneee | eoveens 6.625 | JJ..... |07/15/2028 07/16/1998 ....... 6.620
152312-AG-9. | CENEX COMP..cvvvvrrrrrireereereriessseessenseessesssessenssssssesses | seseseee | eoneees 7.875 |FA.... | 02/01/2011 08/15/2001 | ....... 7.653
16132N-AV-8. | Charter One BanK............couceereeererneerneeenerineiseesneninennees | severeee | wveens 6.375 | MN... | 05/15/2012 .. 10/09/2002 ....... 4.874
17248R-AF-3. | CInGUIAr WIFEIESS.........vverrenrirerieeierieerseesseessessenssensan | seveneee | woneens 6.500 | JD.... | 12/15/2011 .. 10/07/2002 ....... 7.013
172967-AZ-4.. | CHIGrOUP INCe.ovvevrverreceeecreeieeeseetsenieessesssesseessssssensas | seveneee | coveees 7.250 | AO....| 10/01/2010] .. ..116.0870 ... 09/10/2002] ....... 5.344
172967-BA-8..| CIIGrOUP INCe..vvevvververceeecreeieeeseersenieesseessesseesessssenses | seveneee | eoveens 6.750 | JD.... | 12/01/2005] .. 1111970 ... 01/08/2001 | ....... 6.026
172967-BF-7.. | CIIGrOUP INCe.cvvvvrvverrerceeecreriesiseesenieessesssesssessssssensns | seveneee | eoveees 5.750 | MN... | 05/10/2006 | .. ..108.5580 ... 07/19/2002] ....... 5.268
172967-BP-5..| CItIGrOUP INC....vvvuvrrrercrrecrerieeeseessenieessesssesssesssssssensas | seveneee | woveees 5.625 |FA.... | 08/27/2012 10/24/2002 ....... 5.705
17303N-AA-5. | Citicorp Capital I1...........ccuureeeernerrrireeiseesereeiseeneniees | severeee | eveees 8.015 | FA.... | 02/15/2027 08/13/2002] ....... 7.190
191219-BJ-2.. | Coca-Cola ENtErpriSeS.........ocvurumreeermmemneeineeeerenenineees | severeee | wveens 6.125 | FA.... | 08/15/2011 12/19/2001] ....... 6.053
20029P-AL-3..| COMCaSt CabIE..........ccvurerruerrcrierreeinerieeissessseesenieeisnens | eveenne | ceeend 6.750 | JJ..... | 01/30/2011 | .. 12/12/2001] ....... 6.754
20029P-AM-1.| COMCASt CabIE..........ererrrueercrierieerrerieeiseesiseesesieessnens | erveenae | ceeend 6.875 | JD.... |06/15/2009 | .. 05/30/2001 | ....... 6.926
202712-AE-5..| Commonwealth Bank AuStralia...............oc.reeervenermneeennees: | ovvenne | evvns 8.500 | JD.... |06/01/2010 | .. 03/22/2001 | ....... 6.312
205887-AV-4..| Conagra FOOdS INC.........cccueereremmreeernerienirseesneesseniseisnees | wveenne | eeenns 7.500 | MS... | 09/15/2005 .. 08/16/2001 | ....... 6.173
208251-AC-2..| CONOCO INC....ceovvvrrirciicirieieetesisenseesseesesseessssesnnes | woveenne | ceinns 5.900 | AO....| 04/15/2004 | .. 07/20/2001 | ....... 5.280
208251-AD-0..| CONOCO INC.....couvvvevercriiirireieeteeieenseesseessnseesssesssnes | eoveenn | eeennd 6.350 | AO.... | 04/15/2009 | .. .112.3260 ... 03/20/2001 | ....... 6.033
20825U-AC-8.| Conoco FUNAING CO........uvereemrererieeenrernersenisseesseesenenee | wveenne | eeenns 7.250 | AO....| 10/15/2031] .. 171730 10/03/2001 ....... 7.350
209111-CX-9..| Consolidated Edison Co 0f NY........cccoeverevrmeeneernnrrneinens | ovvenne | eevnd 6.250 | FA.... | 02/01/2008 12/04/2002 ....... 4.040
209111-EA-7..| Consolidated Edison Co Of NY........cccvevemermeenecrnceirneinens | eoveene | eevnd 4.875 |FA....|02/01/2013 1211212002 ....... 4.898
209864-AT-4..| Consolidated Rail COMP........cccuverermreeernererieeeseenernee | wveene | eevnns 9.750 | JD.... |06/15/2020 | .. 09/17/2002] ....... 7.058
210371-AG-5. | Constellation ENErgy Group...........ccc.eveeemeerreniseneeensennes: | seveenes | cveenes 6.350 | AO.... | 04/01/2007 | .. 11/19/2002| ....... 5.380
210795-PE-4..| Continental Airlines INC 144A..........c.coveuenmennrnnerneenseens | covvene | ceenns 2.320 | MJSD| 12/06/2007 | .. 12/02/2002] ....... 2.320
22237L-LD-2.. | Countrywide HOME LOAN.........c.vwumeererrmiernerieceenineninees | woveenne | cevnns 5.250 | JD.... | 06/15/2004 | .. 10/17/2001 | ....... 4.331
224044-BD-8..| Cox COMMUNICALIONS........c.ucvvuermmeercereesereeeesseessensensnnes. | woveenne | ceennnd 6.750 | MS... |03/15/2011 .. ..107.5980 ... 08/16/2001 | ....... 6.777
224044-BE-6..| Cox COMMUNICAtIONS........c..cvvuevmmeercerensereeeesseessensenesnes. | woveenne | eeenns 7.125 |AO....| 10/01/2012] .. .111.0730 ... 09/17/2002] ....... 7.229
22541L-AC-7..| Credit Suisse First BOSON...........ccvveereremmrineeinecensnirneinens | v | eevnd 6.500 | JJ..... |01/15/2012] .. ..106.8760 07/17/2002] ....... 6.362
22541L-AF-0.. | Credit Suisse First BOStON...........ccvveeeremmrrimeernecennrirneinens | v | cevnd 4,625 | JJ..... |01/15/2008 | .. 1211212002 ....... 4.645
233835-AP-2..| Daimler Chrysler NA HIg..........ceevevevernneeseenerineeinees | eoveene | eeinns 7.750 | JJ..... | 01/18/2011] .. ..114.2400 01/11/2001 | ....... 7.844
233835-AQ-0. | Daimler Chrysler NA HIAg..........cceeerevrerineeneenerireeinees | eveene | eevens 8.500 | JJ..... | 01/18/2031 .117.2500 ... 02/06/2002] ....... 7.794
244199-BB-0..| DEEre and CO.........veuevvmmereerreereeieerneessensssssseesssesnnsns | wveenn | cesend 6.950 | AO....| 04/25/2014 04/25/2002] ....... 6.859
244217-BG-9. | John Deere Capital COMP........c.uwueernermeemmeniseereeirsennnees | wveenne | eerenns 7.000 | MS... | 03/15/2012] .. 03/15/2002] ....... 7.096
247367-AT-2..| Delta Aiines 01-A2.........ocvreeeeneenerireeiseesenessssenenns | eoveene | eeeenns 7.111 |MS... | 09/18/2011] .. 09/06/2001 | ....... 7111
251529-AF-0.. | Deutsche Bank Financial..............cocceveeeeneenerenineenenns | coveenne | evvnns 7.500 | AO....| 04/25/2009 .. 1111212002 ....... 4.843
25179S-AC-4. | Devon ENergy COmp........ccuueeemerummeemeeeneesseessensseesssisessnees | wveenne | ceeend 6.875 | MS... |09/30/2011 .. 09/12/2002] ....... 5.479
25243Q-AB-2. | Diageo Capital PLC.......c.ccocnerumeeeernerieeirsensseesenieeinnees | wveenne | cerenns 3.500 | MN... | 11/19/2007 | .. 1111212002 ....... 3.546
25243Y-AB-5. | Diageo Capital PLC.......ccoocueeumeueernerienirsensseesenieeinnens | eveenne | eeennd 6.625 | JD.... |06/24/2004 | .. 08/15/2001 | ....... 5.093
260543-BH-5..| DOW ChEMICAL.......cormrvereerrererneeecerneienisesisesessenssenssnes | woveenn | eeenns 5.970 | JJ..... | 01/15/2009 .. 02/01/2002] ....... 6.687
263534-BJ-7.. | El Du Pont De NEMOUTS..........c.crvumeeeerrmnemnenseeseeisennnees | woveenne | eeeend 6.875 | AO....| 10/15/2009 | .. 08/28/2002| ....... 4537
26439X-AB-9. | Duke Energy Field SErviCes..........c.uuurenmrmerneeneeenneinns | oveenne | eevnns 7.875 |FA.... | 08/16/2010 .. 08/15/2001 | ....... 6.678
268766-BN-1..| EOP Operating LP...........cocurveeceneeerireeiseenenineeissenenns | eveene | ceeenns 8.100 |FA.... |08/01/2010 .. 12/16/2002 ....... 5.917
268766-BT-8..| EOP Operating LP..........oocvrevrereneeerireeiseesernesissenenns | eoveene | cevnns 7.750 | MN... | 11/15/2007 | .. 11/15/2000 ....... 7.825
26882P-AN-2. | ERAC USA Finance Company 144A...........cocnueneemernens | covvenne | cevnns 8.000 | JJ..... |01/15/2011 | .. . 03/22/2001 | ....... 7422
26884A-AM-5.| ERP OPErating..........cccueeeueerermeeeeeernemersseeeenssensssssnnes | wveenne | cerend 6.950 | MS... |03/02/2011 ..109.3360 ... 03/20/2001 | ....... 6.769
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277432-AB-6..| Eastman Chemical Company..........c.coceeeemeeenecenneermennens | woveene | cevnns 7.250 | JJ..... | 01/15/2024 v 1,298,040 45,131 11/19/2002 ....... 7.599
302508-AQ-9. | FMR Corp 144A.........oovrreeinrenerneeisseseissinssssssssnines | eoveens | cenonns 7.570 | JD.... | 06/15/2029 | .. ..120.2250 06/30/1999 | ....... 7572
302570-AN-6..| FPL Group Capital INC.........c.ocvurmrumeeenerierienrneererieeinens | eveenne | eeeend 6.125 | MN... | 05/15/2007 | .. ..108.0670 08/15/2001 | ....... 6.056
31331F-AX-9. | Fedex Corp 981A.......c.reereeeneeineineesneessnssensnessnnes | wveenne | cennnd 6.720 | JJ..... |01/15/2022 | .. 08/16/2001 | ....... 6.611
319963-AF-1...| First Data Comp.........cceeeemrerreerecreeeermneesesisessseesssesness | wveenne | eeeenns 5.625 |MN... | 11/01/2011] .. 11/26/2001 | ....... 6.170
337358-BC-8..| First Union COMpP.........ceuueeurerermeereeerneeersssesssesenssenssnes | woveenne | eerend 6.875 | MS... |09/15/2005 .. 12/17/2002 ....... 2.948
337358-BK-0...| First Union COpP.........c.ueeeurerermeeeeeerneneninesessesensenssnes | wveenne | cernnd 6.400 | AO....|04/01/2008 | .. 12/19/2002 ....... 3.959
33900Q-BE-3. | Fleet Boston Financial Corp..........c..ueerememeeeneeennennns | woveenne | cernend 4.200 | MN... | 11/30/2007 | .. 11/18/2002 ....... 4.232
33901A-AA-6. | Fleet BOStON COMP........cvuveecenrererieeeeenneiesesseesseeeninee | wveenne | ceenns 7.375 |JD.... | 12/01/2009 .. 09/04/2001 | ....... 6.232
343254-AG-3. | Florida Windstrom Underwriters 144A...........c.ooocoveenminne | ovvene | cevnnd 6.850 | FA.... | 08/25/2007 .113.4590 ... 08/16/2001 | ....... 5.901
345370-BS-8..| Ford Motor COMPaNY...........ccceerermeeeneernermeneseessenseninee | wveenne | eeenns 7.700 | MN... | 05/15/2097 ...83.8640 ... 05/04/1998 ....... 6.943
345370-CA-6..| Ford Motor COMPaNY...........cceeeerevmeemeernermeneeessseesenenee | wveenne | eeeenns 7.450 | JJ..... | 07/16/2031] .. ...86.9870 ... 12/18/2001 ....... 8.550
345397-SG-9. | Ford Motor Credit Co.........c..rvvmeereererireeieerserieesseesseeens | veenne | eeenns 5.800 | JJ..... | 01/12/2009 .. ..92.7490 ... 12/16/2002 ....... 7.885
345397-ST-1...| Ford Motor Credit Co.........c..ewreneererireeieersenieesseessenens | oveenne | eernns 7.875|JD.... | 06/15/2010 .. ..100.6260 ... 08/16/2002] ....... 7.718
345397-TS-2...| Ford Motor Credit Co.........c..rwueereererireeieernerieesseessenens | veenne | eernns 7.375 |FA.... | 02/01/2011] .. ...97.2390 06/25/2001 | ....... 6.950
349631-AF-8.. | Fortune Brands INC.........cc.coceeeumeeneeeneennmirseesneesseniseinees | oveenne | eeennd 6.250 | AO....|04/01/2008 | .. 03/22/2001 | ....... 6.646
362311-AG-7. | GTE California INC........c..evvreeerereeriernecenerinenseeeneessenne | vvenne | ceeend 6.750 | MN... | 05/15/2027 | .. 10/10/2001 ....... 7.116
36962G-WB-6 | General Electric CAP COTP........cccvvrerereumeernerieemneesseees | wveenne | eerend 6.125 |FA.... |02/22/2011 .. 05/07/2002] ....... 6.144
36962G-XR-0.| General Electric CAP COMP.......cccvvrerermeumeernerieesseesneees | wveenne | eernns 5.000 | FA.... | 02/15/2007 | .. 02/12/2002] ....... 5.041
36962G-YY-4. | General Electric CAP COMP........cccuvvrerereeumeerneeieesneesseees | wveene | cerend 6.000 | JD.... |06/15/2012].. 11/21/2002 ....... 5.293
36962G-YZ-1. | General Electric CAP COMP........ccuuevrerereermeerserieesneesneees | wveenne | eerenns 5.000 | JD.... | 06/15/2007 | .. 05/31/2002] ....... 5.117
370424-FV-0.. | GMAC........oeceeeereeiseeneieeisessssessssssesssssesssssesssssseenss | sneenns | eeeonns 8.875 |JD.... |06/01/2010 .. 07/12/2002] ....... 7.007
370425-RU-B. | GMAC........oeveurererieriseerneineeesessssessssssesssssessessesssssssaenss | soneenns | eesoens 7.250 | MS... | 03/02/2011] .. . 08/15/2001 | ....... 6.811
370425-RX-0..] GMAC........oevemrirerieeicerneineeisesessesssssssesssssessessesssssssaenss | sonsenne | cesend 6.875 | MS... |09/15/2011 .. ..4100 000 |....99.7260 | ... 11/01/2001 ....... 6.972
381317-AQ-9. | Golden West Financial Corp.........c..ewerernermemeneesneeserinens | covvenne | cernnd 4.750 | AO....| 10/01/2012] .. ..2,350,000 |..100.5530]... 12/16/2002 ....... 4.870
38141G-AZ-7. | Goldman Sachs Group INC............c.cevueeeeremereerneeenenen | ovvenne | cevend 6.875 | JJ..... | 01/15/2011 | .. .111.6240 ... 08/15/2001 | ....... 6.586
38141G-BU-7.| Goldman Sachs Group INC............c..eveeeeeremermeeeneeenenen | oveenne | cevnnd 6.600 | JJ..... |01/15/2012 .110.4990 ... 07/25/2002] ....... 5.966
38141M-MP-3 | Goldman Sachs Group INC............c..eveeeeremereeeneeenenens | oveenne | ceend 6.500 | FA.... | 02/25/2009 02/01/2001 | ....... 6.808
416515-AC-8.. | Hartford Financial SVCS GIP..........occeerernevmeeeneeeneeneesneeenns | severnee | weveees 6.375 | MN... | 11/01/2008 | .. 03/19/2002] ....... 7.028
416592-AB-9.. | HAtfOrd Life...........ovueeeerereiieeicrineieeiseciesisessseessnennes | seveenee | ceveees 7.100 | JD.... | 06/15/2007 | .. 11/26/2001 | ....... 5.822
421946-AE-4.. | Healthcare Realty TrUSt............ccovvenevreeeneceneenerreeisnine | veveeee | weveees 8.125 | MN... | 05/01/2011 | .. 05/10/2001 | ....... 8.203
423328-BJ-1.. | Heller FINancial INC............cccuverermeeerenerineeiseeneesseineeens | cevenee | woveees 6.000 | MS... |03/19/2004 | .. 08/15/2001 | ....... 5.408
428236-AF-0.. | Hewlett-Packard CO...........occeceeeeenecenreneieeinssinennees | vevenee | woveees 5.500 | JJ..... | 07/01/2007 | .. 06/21/2002] ....... 5.546
438516-AL-0.. | Honeywell International INC............c.everreveeeneeeneemnneeneens | vevenee | v 6.875 | AO....| 10/03/2005| .. 04/05/2001 | ....... 5.584
438516-AN-6..| Honeywell International INC............c.evereeveenecennemnneeneens | vevenee | v 6.125 | MN... | 11/01/2011 .. 11/05/2001 | ....... 5.968
441812-JT-2.. | Household FINance COrp..........c.cwweeemeeneeineenerineeisnenne | sevenee | weneees 6.500 | JJ..... | 01/24/2006 | .. ..106.4920 ... 11/21/2002] ....... 5.249
441812-JW-5. | Household FINance COrp..........c.wweeemeeneeeneemerineeisnene | vevenee | weneees 6.375 | AO....| 10/15/2011 | .. ..104.5510 ... 10/18/2001 ....... 6.377
441812-JY-1.. | Household FINance COrp..........c.owweereeneceneenerineeisnens | vevenee | weveees 7.000 | MN... | 05/15/2012 ..109.5290 ... 08/07/2002] ....... 7452
44943Q-AB-6. | IDS Financial 144A..........c.oucuemmrnereenecnnseneenesinssenes | sevenee | neees 6.625 | FA.... | 02/15/2006 09/10/2001 | ....... 5.689
44978N-AA-3. | ING Cap FUNAING 1l.......cvmeeeceneieeiecerieeinseeisssineinees | veveieee | weveees 8.439 |JD.... |12/31/2010] .. ..116.2840 12/12/2000] ....... 8.436
460146-BN-2..| International Paper Co............ccvwueemeeenremeeeeinesinennees | sevenee | wneees 6.750 | MS... |09/01/2011 .. .111.27101 ... 08/22/2001 | ....... 6.750
460690-AR-1..| Interpublic Group COS INC.........cceurereerreererineenerireeisnine | vevenee | weveees 7.250 |FA.... | 08/15/2011] .. ..91.7230 03/01/2002] ....... 7.345
46625H-AP-5. | JP Morgan Chase & CO..........wuereerreeeneeeneenerinesisnene | sevenee | woneees 5.250 | MN... | 05/30/2007 | .. ..2 350,000 | .. 07/17/2002] ....... 5.163
48245R-AR-5. | KFW Internatl FINGNCE..........c.veerererreeiecineeneriseeissennes | cevennee | woneees 4.750 | JJ..... | 01/24/2007 | .. ..5,000,000 |.. 118 750 |... 01/17/2002] ....... 4.761
487836-AR-9.. | KElOGG CO....ceourvurerrmeicereieriesisssessensessssssssesssssesens | seveseee | seneees 6.000 | AO....|04/01/2006 | .. ..2,000,000 |..108.3930 .120,000 |... 11/05/2001 | ....... 5.355
487836-AS-7.. | KENOGG CO....cvvveercerermeeecereieriesissessensessssssssessssssssens | seveseee | seneees 6.600 | AO....|04/01/2011 .. .305,000 |..112.6240]... 08/16/2001 | ....... 6.495
494550-AH-9.. | Kinder Morgan Energy Partners............coc.vveneeneenneereeens | vevenee | woneens 6.750 | MS... |03/15/2011 .. ..108.6250 08/15/2001 | ....... 6.592
494550-AQ-9. | Kinder Morgan Energy Partners............coc.vveeneeneernneereeens | vovenee | woneees 7.300 |FA.... | 08/15/2033 .. 11/21/2002| ....... 7.304
50075N-AG-9. | Kraft FOOS INC........uvveurerrrercerecierieerineeinerieesseesseesenns | eveenne | ceenns 5.250 | JD.... | 06/01/2007 | .. ..2 050,000 |..108.0120 07/10/2002] ....... 5.165
50075N-AH-7. | Kraft FOOS INC.........veeuverrrercerecierireiiiseeeenisesseesseesenns | eoveenne | eeeend 6.250 | JD.... |06/01/2012].. ..1,000,000 |..111.8270]... 06/26/2002] ....... 5.813
524908-DD-9. | Lehman Brothers HOlAINGS INC..........ccouvvvevvenereenecneinns | oveine | e 6.250 | MN... | 05/15/2006 | .. ..1,250,000 |..109.3340 05/02/2001 | ....... 6.294
539830-AE-9..| Lockheed Martin Corporation... [ [T D 7.650 | MN... | 05/01/2016 | .. 12/20/2002 ....... 6.419
539830-AL-3.. | Lockheed Martin Corporation.............c.uceeeeeeeeeeeneeeneenns | woveene | cevnns 8.200 | JD.... | 12/01/2009 05/16/2001 | ....... 6.924
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571748-AD-4..| Marsh & McLennan Cos..........c..vuueereemmemmeenneesenirnennnees | oveene | cevnns 5.375 |MS... | 03/15/2007 .107.3410 ... ...9,496 07/01/2002] ....... 5478
574599-AV-8..| MASCO COMP.....cvvrrvrmrerrerirrerreessecseeseesssessessssesssesssesssensns | sneenn | cesend 6.000 | MN... | 05/03/2004 | .. 1,112 ... 04/26/2001 | ....... 6.068
577778-BH-5..| May Department Stores Co..........c.vveeeeemeermeemneceseeneninees | ovvenne | cevend 6.700 | MS... |09/15/2028 | .. 9,864 | .... 01/13/1999 ....... 6.482
577778-BK-8..| May Department Stores Co............vvweeeemeeemeerneceneenennees | ovvenne | eernns 7.875 |MS... | 03/01/2030 .. 6,563 | .... 02/24/2000 ....... 7.875
577778-BN-2..| May Department Stores Co..........c.vveeeeemermmeemneceeninennnees | ovvenne | eevnns 8.000 | JJ..... |07/15/2012] .. 55,333 |.... 07/15/2002] ....... 6.106
59018Y-JL-6.. | METFll LYNCH.......ovvreeceieiceiecieeieeiseceeniseneeiseessens | eveenae | cenend 6.130 | MN... | 05/16/2006 | .. 2,682 | ... 08/16/2001 | ....... 5.840
59156R-AC-2. | MEHIE........voreercerereeireceieeieeieeeseesesseeseessseessesiesssees | erveenne | ceeend 6.125 | JD.... | 12/01/2011 .. 12/07/2001| ....... 6.349
592173-AG-3. | Metropolitan Life Insurance Co 144A............cocovevnvcnrrnrens | cereenes | cveenes 7.000 | MN... | 11/01/2005] .. 04/25/2001] ....... 6.136
594457-BQ-5. | Michigan Cons Gas.............ueuueeemrrerermneeserenemsensneesnesnns | oveenne | ceeend 6.125 | MS... |09/01/2008 | .. 08/15/2001 | ....... 6.157
59562H-AK-4. | Mid American FUNding LLC...........ooceneememmeenecnsnrneinens | eovvene | eevnd 6.750 | MS... |03/01/2011 03/20/2001 | ....... 6.665
617446-GM-5.| Morgan St Dean Witter and Co..........cocuveeeernrenerneeennees | woveenne | eeennd 6.750 | AO....| 04/15/2011 1111270 ... 08/27/2002] ....... 6.407
617446-HB-8..| Morgan St Dean Witter and Co..........cccueueeeeneemerneeennees | wovvene | eevnns 5.800 | AO....| 04/01/2007 | .. ..108.4740 ... 07/19/2002] ....... 4.824
617446-HC-6. | Morgan St Dean Witter and Co..........cocuveeeenrenerneeennees | woveene | eevnd 6.600 | AO....|04/01/2012] .. .110.8320 ... 07/25/2002] ....... 6.036
617446-HD-4. | Morgan St Dean Witter and Co..........cocuevereeeneenemneeennees | woveene | eevnns 7.250 | AO....| 04/01/2032] .. .113.9310| ... 05/07/2002] ....... 7.309
61980A-AA-1. | Motiva Enterprise 144A...........oocevvemneenerineineeinceinneins | oveene | cevenns 5.200 | MS... | 09/15/2012] .. ...99.8330 09/18/2002] ....... 5.241
629568-AH-9..| Nabors INAUSLHES INC.......c.ovveurererieriiciseinerirecseineninee | v | e 5.375 |FA.... | 08/15/2012] .. 12/11/2002] ....... 5.481
634906-CB-5..| National City Bank of Indiana Ser BK Note...........coccoveurne| ovvenne | cvvune 4.875 | JJ..... |07/20/2007 | .. 05/30/2002] ....... 4917
637432-CQ-6. | National Rural ULIlItIES. .........c.cveeurrererneeeereneieeinecieeinn | v | eevd 6.000 | MN... | 05/15/2006 | .. 01/04/2002] ....... 6.038
638612-AE-1..| Nationwide Financial SErviCes..........couuumeumrnneeneenernens | covvene | cevnd 6.250 | MN... | 11/15/2011 .. 11/15/2001 | ....... 6.314
65011Q-AF-9. | New York Times Co Ser MTN.........ooeueervremermeneeenenns | woveene | cevnd 4.625 |FA.... |06/25/2007 | .. 11/14/2002 ....... 3.720
652478-AH-1..| News America HOIAINGS..........c.rvereeererrerereeeseenerineeenees: | veenne | eeenns 9.250 |FA.... |02/01/2013 .. 07/24/2000 ....... 8.345
654106-AB-9.. | NIKE INC......covmrrrreicireiieirecisrieeseesseeseesseseseesennes | eveene | ceiens 5.500 | FA.... | 08/15/2006 | .. ..108.3270 ... 08/15/2001 | ....... 5.555
65473Q-AJ-2. | NISOUICE FINANCE..........coomrerrenrererieeieerseieneeeessesseniens | veenne | eeinns 7.875 |MN... | 11/15/2010 .. ..109.9030 10/16/2002 ....... 8.764
664787-AB-4..| Northern Border Pipeline.............ccuvveereeeeevneernecrneeirneinens | oveene | eevnns 7.750 | MS... | 09/01/2009 .. 05/23/2001 | ....... 7.319
665501-AE-2..| Northern National Gas 144A...........ccouceneennrnnerneennees | oveenne | eevnns 5.375 | AO....| 10/31/2012] .. 10/09/2002 ....... 5.391
666807-AT-9.. | Northrop Grumman COMP...........ceeeererermeumeesnerereessneesseeens | oveenne | eeenns 7.125 |FA.... | 02/15/2011] .. ..113.6590 09/04/2001 | ....... 6.811
66938F-JR-6.. | NOTWESE COMP.......cercererrrieceseererieesssesssessenessssssessenines | eveenn | ceeend 6.750 | AO....| 10/01/2006 01/29/2002] ....... 5.115
66938F-JT-2.. | Norwest Corp MTN H.......ccourvrererrieinerieninenneeisesineins | eveene | eevend 6.750 | JD.... | 06/15/2007 05/23/2002] ....... 5.642
B7019E-AA-5. | NSTAR......oooivieririirieeieriseseesesssessessssssesssssssesssnes | sneenn | ceeonns 8.000 |FA.... |02/15/2010 .. ..121.3060 01/08/2002] ....... 6.681
68233D-AA-5. | Oncor Electric Delivery 144A............ccovvneemennceneenernees | ovvene | cevend 6.375 | MN... | 05/01/2012] .. ..102.9960 11/14/2002| ....... 6.082
68233D-AJ-6..| Oncor Electric Delivery 144A............covveemrnnceneenennens | ovvene | cevend 6.375 | JJ..... | 01/15/2015| .. 1211712002 ....... 6.472
693476-AP-8..| PNC FUNAING COMP.....cuvvrrrrerrecemeirermeeeenisnesseesseesnenns | wveenne | eeenns 7.500 | MN... | 11/01/2009 .. ...56,250 09/04/2001 | ....... 6.287
718507-BP-0...| Phillips Petroleum Co...........ocuueeereerernerensrenerneeeneeeneenns | veenne | eeenns 8.500 | MN... | 05/25/2005 | .. .113.71201 ... .108,375 11/02/2001 | ....... 4.864
T24477-AR-5..| Pitney Bowes Credit COrp..........vueerreerereeesrenerineeennees | wveenne | eernns 5.750 | FA.... | 08/15/2008 | .. ..110.6890 111272002 ....... 4123
T3317P-AC-3. | POPUIAK INC.....eovvveeireeieirieieetesieenseeiseessnieesssensnees | woveenae | ceeend 6.375 | MS... |09/15/2003 | .. 08/09/2001 | ....... 5.221
T4005P-AH-7. | PraXair INCe.......cceurverermeeerernerseeenessnesnessssssssssessnsssnnes | sneenne | eesend 6.500 | MS... |03/01/2008 .. 08/16/2001 | ....... 6.274
T44448-BG-5. | New Century ENErgies.........cccvverereerernersemenseesseneninee | wovvene | ceeenns 7.125|JD.... | 06/01/2006 | .. 12/20/2002 ....... 5.101
744567-CK-2..| Public Service EIECtriC & Gas..........ocueeererrnecensrirneinens | oveene | cevnns 9.125 | JJ..... | 07/01/2005 12/06/2002 ....... 3.385
755111-Ad-0.. | RAYthEON CO.....ooeeriirireeiecieiseriseeeecisenessssesesenies | eveenn | ceeend 6.750 | MS... |03/15/2018 05/04/1998 ....... 6.725
755111-AU-5..| Raytheon Co Corporate Debenture............co.oveeveneernrenens | cevenes | cvvnns 6.400 | JD.... [12/15/2018 .. 08/13/2001] ....... 7.832
758940-AF-7..| Regions Financial Comp...........uwwrerereeenerememeesneeenennns | ovvenne | eeenns 7.000 | MS... | 03/01/2011] .. 08/16/2001 | ....... 6.528
760719-AR-5..| Republic New YOrk COrp..........ccuerereeensrememneeeneeenennns | woveene | eevnns 9.125 | MN... | 05/15/2021 | .. 04/11/2001 | ....... 7.303
775371-AU-1..| Rohm and Haas Co........cc.cceuevemmrueeenerieriseniseesenieeinees | wveenne | ceenns 7.850 | JJ..... | 07/15/2029 | .. A 11/30/2001| ....... 6.877
78387G-AF-0. | SBC CommUNICAtIONS INC......cuuvvvmverrercerneriereecesneeserinens | veenne | eeenns 5.750 | MN... | 05/02/2006 | .. 05/14/2002] ....... 5.244
78387G-AH-6.| SBC CommUNICALIONS INC.....cvvvvvvmverrercereriereeeesseeseninens | veenne | eeens 5.875 |FA.... | 02/01/2012] .. 02/01/2002] ....... 5.939
78387G-AK-9. | SBC CommUNICALIONS INC.....cvvvvvrverrercerermeriecesseeneniens | veenne | cevnns 5.875 |FA.... | 08/15/2012] .. 10/08/2002 ....... 5.206
786429-AD-2..| SAfECO COMP.....ovrverrererrerieeerrerserieesseeessessessssssssessenses | wseenn | eesnns 7.875 | AO....| 04/01/2005 | .. 04/04/2000 ....... 8.515
786429-AN-0..| SAfECO COMP......vuverrerrrrerieeirerereerieesseeessessesssesssssessenses | wneenn | eeeonns 7.250 | MS... | 09/01/2012] .. 10/02/2002 ....... 6.245
786514-BB-4..| SAfEWAY INC.......vvvurrrireciiceieieeiseeisesieeeeesiseesesiesssnees | eoveenne | ceeend 6.150 | MS... |03/01/2006 | .. ..108.3040 07/17/2002] ....... 4.794
786514-BE-8..| SAfEWAY INC.....cocvvuerrireciicieiieeieeiseseeeseessseesesieessnees | eveenne | ceeend 4.800 | JJ..... |07/16/2007 | .. ..103.1730 07/30/2002] ....... 4.739
792860-AD-0..| St Paul COMPANIES........ccouevrmrercercererieersssessensensssessenes | wveenne | eeeens 8.125 | AO.... | 04/15/2010 | .. 09/13/2002] ....... 7.118
792860-AF-5.. | St Paul COMPANIES........ccourvrmrrerrererrerieersssesseriensssesnenes | wveenne | cerenns 5.750 | MS... | 03/15/2007 03/07/2002] ....... 5.830
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803111-AK-9..| Sara Lee COrp.......vvuurerereereeernerieetseessessesesesssseessennn ... | 09/15/2011 .112.1550 ... 12/12/2001] ....... 6.021
806860-AA-0..| Schlumberger Tech Corp 144A ....| 04/15/2012] .. .112.3570 04/04/2002] ....... 6.544
811054-AD-7..| E.W Scripps CO.....ccvvvvrerennee ... [12/15/2009 .. 12/13/2002 ....... 4.363
812404-BJ-9.. | Sears Roebuck Acceptance. ....|04/15/2012] .. 12/05/2002 | ....... 7.666
84254Q-AA-7.| Southern Capital Corp 144A. ... 106/30/2022 | .. 06/20/2002] ....... 5.700
848503-AP-3..| Spieker Properties LP... ... [12/15/2010 .. 08/16/2001 | ....... 6.877
855030-AG-7. | Staples Inc 144A... ....| 10/01/2012] .. 09/25/2002] ....... 7.500
86764P-AB-5. | Sunoco Inc........ ....| 04/01/2011] .. 08/15/2001 | ....... 6.765
86787G-AB-8. ....| 04/01/2011] .. 11/05/2001 | ....... 5.629
872649-BL-1.. .| 03/15/2006 12/17/2001| ....... 7.214
87612E-AC-0. | Target Corporation 01/15/2011 .111.0650 ... 11/30/2001| ....... 5.776
881685-BJ-9.. | Chevrontexaco Corp. 01/15/2009 | .. ..109.3850 ... 02/14/2002] ....... 5.521
887315-AK-5..| Time Warner Inc........... 01/15/2013 .. ..115.5000 ... 12/18/2000] ....... 7.795
88731E-AJ-9..| Time Warner Entertainment.. 07/15/2033 | .. .113.2340 10/22/2002 ....... 8.814
887360-AT-2... | Times Mirror Co............ ... | 11/15/2096 | .. 11/07/1996 | ....... 7.278
891027-AL-8.. | Torchmark Corp.... ... [12/15/20086 | .. . 12/20/2002 ....... 4.896
893830-AE-9..| Transocean Sedco Forex.. ....| 04/15/2011] .. ..110.1090 07/06/2001 | ....... 6.695
902494-AL-7.. | Tyson Foods Inc -Cl A.. ....| 10/01/2006 | .. 1111270 04/22/2002] ....... 6.477
90329S-AC-7. | US Bancorp Capital | B. ... [12/15/2026 | .. 12/18/1996 | ....... 8.289
90332J-AB-4..| USA Networks Inc..... ... | 11/15/2005 .. 08/15/2001 | ....... 6.094
90333W-AA-6 | Pepco Holdings Inc... ...|08/01/2011] .. 10/25/2001 | ....... 5.961
904764-AE-7..| Unilever Capital Corporation. ... | 11/01/2003 ] .. ..104.2820 ... 10/19/2000] ....... 6.879
904764-AF-4..| Unilever Capital Corporation. ... | 11/01/2005 .. 1121220 11/14/2002 | ....... 3.819
904764-AH-0..| Unilever Capital Corporation. ... | 11/15/2032] .. 11/04/2002| ....... 5.975
907770-BG-5. | Union Qil Co of California. ..110/01/2012] .. 09/30/2002] ....... 5.098
907818-CN-6. | Union Pacific Corp........ 01/15/2012] .. ..109.3810 01/24/2002] ....... 6.280
907831-AA-9..| Union Pacific Railroad... 01/27/2022 07/19/2001 | ....... 6.630
907833-AF-4..| Union Pacific Corp 98-B 01/02/2019 09/17/1998 ....... 6.850
91159H-GC-8.| US Bancorp............c.... 07/15/2007 | .. 111272002 ....... 3.844
913017-BD-0..| United Technologies Corp ... 103/01/2011] .. 02/26/2001 | ....... 6.310
913017-BE-8..| United Technologies Corp ... | 11/01/2006 | .. 08/27/2002] ....... 4.016
91529Y-AC-0. | Unumprovident Corp..... ... 103/01/2011] .. 09/10/2002] ....... 7.007
91913Y-AD-2. | Valero Energy Corp.......... ....| 04/15/2012] .. .104.1410 ... 12/10/2002 ....... 6.518
92344G-AT-3. | Verizon Global Funding Co .109/01/2012] .. .115.0540 ... 10/07/2002| ....... 6.576
925524-AJ-9.. | Viacom INC.......cccvvvrrvenncs 07/30/2010 | .. ..118.8040 ... 09/04/2001 | ....... 6.429
925524-AN-0..| Viacom Inc.... 01/30/2006 | .. ..110.4030 12/18/2001| ....... 5.652
929771-AM-5. | Wachovia Corp. ... | 03/15/2009 | .. 08/16/2001 | ....... 6.299
931142-BE-2..| Wal Mart Stores.... ... | 08/10/2009 11/30/2001 ....... 5.442
931142-BP-7..| Wal Mart Stores Inc. ... | 09/29/2003 10/25/2001 | ....... 3.077
949746-CH-2. | Wells Fargo & Company... ... |02/15/2007 | .. ..107.4010 01/29/2002] ....... 5.132
949748-AE-7..| Wells Fargo Bank...... ... 106/21/2010] .. ..119.0030 08/16/2001 | ....... 6.206
94975C-AE-7. | Wells Fargo Financial... ... | 05/03/2004 | .. 04/25/2001 | ....... 5.495
962166-BA-1..| Weyerhaeuser Co..... ... | 11/01/2008 | .. ..106.7490 05/06/2002 ....... 5.920
962166-BP-8..| Weyerhaeuser Co. ... 103/15/2012] .. ..109.0340 ... 10/15/2002 ....... 6.266
962166-BR-4..| Weyerhaeuser Co......... ... |03/15/2032 .. ..108.4530 10/15/2002 ....... 7483
989819-AA-5..| Zurich Capital Trust | 144A... . | 06/01/2037] .. 05/28/1997 | ....... 8.376
United States. 240 669,771 | .. XXX......] .......255,713,361 |.......246,734,119 |.....3,942,624 |... 11,124,595 |.......(418,402)] ......c..ccoccce..0 | ovririirrnie 0 [ XXX [ ..o XXX..... XXX.....
Foreign
06738C-AD-1. | Barclays Bank PLC..........c.coccvreereeneenerereneceseeseninens | oveene | ceenes 7.400 | JD.... [12/15/2009 ] ......coorvvrreee | v [ v 349,868 350,000 | .. 12/03/1999] ....... 7.407
404280-AB-5.. | HSBC HOIAINGS........coverrrrereeceneireeisecisnesenssessssessesnnens | seveseee | ceveees 5.250 |JD.... | 12/12/2012] .. ....1,256,725 |. ..1,260,000 12/05/2002 ....... 5.284
780097-AL-5.. | Royal Bank of SCotiand Group...........c.uceeeeemereeeneeenennen | ovvenne | eevnns 5.000 |AO....| 10/01/2014 | .. 1,394,719 ..1,400,000 | .. 09/25/2002] ....... 5.043
92857T-AF-4..| Vodafone Airtouch PLC WI... ... | 02/15/2005 | .. .400,000 |..110.2400 ... 08/15/2001 | ....... 5.625
92857T-AG-2. | Vodafone Airtouch PLC . 102/15/2010 | ..o | e .117.9380 ... 12/12/2001] ....... 6.257
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
983730-AA-0..| XL Capital Ltd i |.....6.500 | JJ..... [01/15/2012] ..o, SR DO 263,697 265,000 |..108.2790]... 01/07/2002] ....... 6.573
Foreign 4,765,533 |. .4,675,000 |.... v (15,718) [0 [0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAIONS. ... ..v.rveereieerierisiiesiieis s sesssssssssssssrenssessensenssensenssnssansans | saseans 250,962,334 |....... 245344771 | ... XXX......].......260,640,780 |.......251,519,202 | ......4,013,315 | ....11,267,347 |........ (434,120)] ..oooovveeeeen0 | 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
07383F-GG-7.| Bear Stearns Commercial MOMg............ccvveeereeeneeeineenns | oveenne | evenns 5.610 | MTLY| 11/15/2033|08/15/2011]100.000 cee{105) | oot | e | e 110/31/2001] ....... 5.578
12669B-4V-1..| Countrywide Home Loans 2001-J1 3AT......ccccnernmenvenne | vevereee | v 6.500 | MTLY | 07/25/2031 | 04/25/2023 |100.000 | ... ..2,392 |. 05/25/2001 | ....... 6.936
61745M-FY-4.| Morgan Stanley Capital | 1998-1 A5..........ccoooumeeervermerinne | wovvene | cevnnd 6.750 | MTLY|03/25/2013 | 11/25/2005 |{100.000 | ... 09/21/2000 ....... 7.352
66938D-CG-2.| Norwest Integrated Structured 1999-1 2A1.. B ISR PR 6.500 | MTLY | 04/25/2029 | 03/25/2014 {100.000 | ... 09/13/2000 ....... 7.210
760944-D2-1.. | Residential Fdng Mtg Sec | 1993-S40 A9........ccovvummeerveens | ovverne | evvnd 6.750 | MTLY | 11/25/2023 | 03/25/2003 |100.000 11/16/2000 ....... 7403
760972-B9-9.. | Residential Fdng Mtg Sec | 1998-S18 A2.......cceeveeerveens | ovvene | evvnd 6.500 | MTLY | 08/25/2013 | 04/25/2003 |100.000 06/23/2000 ....... 8.166
76110Y-LQ-3. | Residential Funding Mtg 1999-S14 I1A1... MTLY| 06/25/2029 | ......ccoosvverece | coverncrenes ..2,492,925 161,439 |... 05/01/2000 ....... 8.149
United States. . 10,106,270 |.... .. 710,145 |........ 108,663 | .......ccccoereeee0 | o0 [ XXX oo XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Secuntles... ........... 9,863,350 |......... 10,106,270 | .... 9,725,417 710,145 |........ 108,663 | .....c.cccceceeeee0 | v 0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
00253C-HW-0 | AAMES Mortgage Trust 2002-2 A2..........ccoueeerecenmeermemneee | oveene | ceeend 4500 | MTLY|03/25/2033 | 10/25/2032(100.000 | ............ 2,500,000 |...........2,500,000 |.......ccocoeere | vereeee. 2,500,000 |........... 2,500,000 12/19/2002] ....... 4516
073914-ZL-0.. | Bear Stearns Mortgage Sec 1998-1 2A3.........coocvevmerinne | ovvene | cvvnnd 6.500 | MTLY | 03/25/2028 | 02/25/2003 |100.000 | ... ...956,260 969,313 | .. 04/01/2002] ....... 4.431
125715-JT-0.. | CMC Securities Corporation [l 1998-2 B2.........c.coccovvvrnes | vevereee | vt 6.750 | MTLY | 11/25/2028 | 09/25/2028 |100.000 | ... 752,499 . 08/15/2002] ....... 6.506
16151R-AX-1. | Chase Credit Card Master Trust 2001-4 A.........ccccovvureees | vevernee | woveens 5.500 | MTLY| 11/17/2008 | 07/15/2006 |100.000 | ...........2,055,513 ..2 000,000 | .. 02/22/2002] ....... 3.955
22540V-PZ-9. | CS First Boston Mtg Secs - 14 2001-33 1A29.......cccoovvnees | covverne | cevn 6.500 | MTLY | 01/25/2032 | 03/25/2004 |100.000 | ...........2,639,507 2,617,335 |.. 10/22/2002 ....... 4559
45660N-BK-0. | Residential Asset Sec Trust 2001-A1 2A5.........cocvvvvveenns| vevvrnee | woveees 7.040 | MTLY| 07/25/2031|06/25/2014 |100.000 | ...........2,183,600 ..2,120,000 |.. 12/18/2002 ....... 6.835
76111J-PB-4..| Residential Funding Mtg Sec 2002-S4 A2...........ccccomevnees | covvene | cevnnd 6.250 | MTLY | 02/25/2032 | 10/25/2004 |100.000 | ...........2,354,106 ..2,300,000 |.. 12/20/2002| ....... 4549
79548K-5F-1.. | Salomon Brothers Mtge Sec 2000-UP1 A2.........ccocnmeuneee | ovverne | cvvns 8.000 | MTLY|09/25/2030 | 12/25/2006 {100.000 | ... 725,918 728,923 | .. 08/23/2000 ....... 8.017
86359A-HD-8. | Amortizing Res Collateral Tr 2002-BC10 A4........cccovvvnens | ovvene | cevs 2.120 |MTLY | 01/25/2033 | 09/27/2032|100.000 | ... ..2,500,000 |.. 121232002 ....... 2.129
929757-AA-0..| Wachovia Asset Securitization 2002-1 1A1.. MTLY| 10/25/2033 | 10/25/2017]100.000] ... . ..3,067,665 . . 09/20/2002] ....... 5.754
UNIEA SEAIES. ...ttt | aneienns 19 829,802 |........ 19,517,457 | ... XXX...... ] .........19,829,803 |......... 19 865,965 |...........83,994 | .........284,012 |........(35,748) | ..o [ i 0 [ XXX oo XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed SECUMHIES. .......c.corirererrersieeriisiessissisnssseseseanes | eeseneans 19,829,802 |......... 19,517,457 | ... XXX...... | .........19,829,803 |......... 19,865,965 | ...........83,994 |.......284,012 |........(35,748) | ..cecoeovirene0 | 0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
045413-BY-6..| Bank One Mortgage 2000-2 3A..........c.coeeevvemerrmerrneenens | woveenne | ceenns 5.519 | MTLY|03/15/2030{02/15/2028100.000 03/29/2000] ....... 5.649
12476V-AT-8. | CAPCO America Securitization 1998-D7 A1B.........ccovevves| vovernee | et 6.260 | MTLY | 10/15/2030 | 09/15/2008 |100.000 | ... 07/31/2002] ....... 4.839
161505-BY-7..| Chase Commercial Mortgage Sec 1998-1 A2........cccovuvees | voverees | et 6.560 | MTLY|05/18/2030 | 05/18/2008 |100.000 | ... 05/13/2002] ....... 5.383
22540A-QX-9. | CS First Boston Mortgage 2000-1 4A..........coonveeveermerinee | ovvene | cevnnd 6.625 | MTLY|03/15/2015 | 06/15/2014 {100.000 | ... . 03/30/2000 ....... 7.741
23321P-T6-5..| DLJ Mortgage Accept Corp 1998-3 1pPa......c.cceveermermneee | wovvenne | cevnd 6.500 | MTLY|09/19/2028 | 08/19/2028 |100.000 | ... ..4 385,286 | .. 12/18/2000] ....... 7.641
361849-CK-6..| GMAC Commercial Mortgage Sec 1997-C2 A3.......ccccovvee | ovverne | cevn 6.566 | MTLY | 04/16/2029 | 11/15/2007 {100.000 | ... ..4,000,000 |.. 09/22/2000 ....... 7410
361849-JV-5.. | GMAC Commercial Mortgage Sec 1999-CTL1 A 144A..... | .cccoee | oo 7.151 |MTLY| 12/15/2016 | 02/15/2008 |100.000 | ... 10/09/2002 ....... 3.903
43811S-AD-9. | Honda Auto Receivables Auto Tr 2002-1 Ad........cccovevneees | vovenee | woneens 4.220 | MTLY | 04/16/2007 | 01/15/2006 |100.000 01/23/2002] ....... 4.275
589929-KZ-0.. | Merrill Lynch Mrtge Invtrs 1995-C3 A3.........ccomveenvvermernene | ovvene | evvnns 7.111 |MTLY| 12/26/2025| 10/25/2005|100.000 11/22/1995| ....... 6.981
61745M-FG-3 | Morgan Stanley Capital | Ser 1998-HF1 Cl A2.........ccooevee | ovvene | cevn 6.520 | MTLY|03/15/2030 | 01/15/2008 |100.000 | ... . 11/29/2001 | ....... 5.467
61745M-HM-8 | Morgan Stanley Capital | 1998-CF1 AT......ccovvvmenmeeineens | wovvenne | evvnd 6.330 | MTLY|07/15/2032 | 10/15/2007 {100.000 | ... 2,074,314 |.. 08/13/1998 ....... 6.271
61746W-GB-0 | Morgan Stanley Dean Witter 2001-TOP1 Ad.......covvvnvvee | ovvene | cevnd 6.660 | MTLY|02/15/2033 | 01/15/2011{100.000 | ... 450,000 | .. 07/30/2002] ....... 5.467
61746W-PF-1 | Morgan Stanley Dean Witter 2002-TOp 7 A2........ccccomvvnee | oveene | cevnns 5.980 | MTLY| 01/15/2039| 05/15/2012|100.000 | ... ..2,750,000 |.. 12/17/2002 ....... 5.649
89232V-AD-6. | Toyota Auto Rec Owner Trust 2001-C Ad.......ccvvrvveinees | ovvenne | cevn 4.720 | MTLY | 09/15/2008 | 02/15/2005 {100.000 | ... 01/22/2002] ....... 3.053
92977D-AF-4. | Wachovia Bank Commercial Mortg 2002-WHL B 144A.....| ........ | ... 1.800 | MTLY| 03/15/2015|09/15/2005|100.000 | ... 11/19/2002 ....... 1.800
94977T-AP-3. | Wells Fargo Mortgage 2001-26 A14 MTLY| 11/25/2031 | 08/25/2008100.000] ... . 08/16/2002] ....... 6.322
United States. .23,517,648 | .... .23 436,091 |........115,035 |.....1,090,643 | ..........75209 | .....cccooroeeeree0 | o0 [ XXX XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities............ccccooveveveecvcrcvvvcerceceererins | 023,517,648 |........ 23,429,131 | .. XXX...... | ......... 23517648 |....... 23,436,091 |........115,035 |......1,090,643 | ..........75,209 | .....cceceeeee0 | o0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
02582J-AG-5. | American Express Credit 1999-1 A........c.covvvemeenecnvenns | oveene | eevnns 5.600 | MTLY| 11/15/2006 | 04/15/2004(100.000 | .............. 810,593 |. 800,000 [ ...coovrvrevrre | wererrennn810,593 | 821,375 | ..o 1,991 | 44,800 |............(8,035) | coveuurererrericris | v | e 108/17/2001] ....... 3.606
03061N-DU-0. | Americredit Auto Receivables 2001-1 A3........c.cooeveeveen | covvenne | cevnns 5.130 | MTLY| 11/06/2005| 03/06/2004100.000 | .............. 251,784 250,000 | ..o | e 251,784 | 253,496 | ..o 891 | e 12,825 | .ovveeeens(1,305) | oo | v | e 108/28/2001 | ....... 3.807
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cation Description of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
03072S-DT-9. | Ameriquest Mortgage Securities 2002-5 AF2... 02/25/2033 | 10/25/2030|100.000 535,125 .1PE|12/04/2002] ....... 4.096
055959-AP-5..| BMW Vehicle Owner Trust 2001-A A4......... 05/25/2006 | 11/25/2004 {100.000 | ... 514,537 | .. 01/17/2002] ....... 3430
07383F-AB-4. | Bear Stearns Commercial Mortg 1998-C1 A2.. 06/16/2030 | 06/16/2008 |100.000 | ... .937,863 08/30/2001 | ....... 5.682
07383F-AQ-1. | Bear Stearns Commercial Mortg 1999-C1 A2.. 02/14/2031 | 02/14/2009100.000 | ... 400,219 03/23/2001 | ....... 6.050
12613X-AP-6. | CNH Equipment Trust 2001-A A4..... 08/15/2007 | 02/15/2006 {100.000 | ... .399,938 05/09/2001 | ....... 5.449
12669A-D8-4..| Countrywide Home Loans 1998-A11 10/25/2013 | 11/25/2009|100.000 ... ,091,090 06/22/2000 ....... 8.025
130335-AG-7. | California Infrastructure 1997-1 A7... 09/25/2008 | 09/25/2006 {100.000 | ... 1,227,765 03/29/2001 | ....... 5.603
130335-AP-7..| California Infrastructure 1997-1 A6... 09/25/2008 | 09/25/2006 {100.000 | ... 658,959 06/04/1998 | ....... 6.070
130335-AQ-5. | California Infrastructure 1997-1 A7... 12/26/2009 | 12/25/2007|100.000 ... .978,633 121232002 ....... 3.593
161505-CW-0.| Chase Commercial Mortgage Sec 1998-2 A2.. 11/18/2030| 11/18/2008|100.000 406,750 03/20/2001 | ....... 6.120
161581-BT-9.. | Chase Manhattan Auto Owner Tr 2001-A A4 02/15/2008 | 05/15/2006 |100.000 1,036,484 10/29/2001| ....... 2.803
163762-AL-1.. | Chemical Master Credit Card Tr 1996-2 A... 09/15/2008 | 01/15/2006 {100.000 | ... 521,836 01/24/2002] ....... 3.800
166778-AV-2..| Chevy Chase Auto Rec 2000-2 A4....... 11/15/2005| 08/15/2004|100.000 | ... . 1,061,563 10/30/2001 ....... 1.638
17303C-BM-2. | Citibank Credit Card Master Tr 1999-2 A. ... 103/10/2011{03/10/2009|100.000 | ... ..4,600,000 |.. 4,730,992 02/21/2002] ....... 5.060
17303C-BW-0 | Citibank Credit Card Master Tr 1999-7 A. ... | 11/15/2006 | 11/15/2004 |100.000 | ... .750,000 | .. 785,813 08/15/2001 | ....... 3.918
17305E-AY-1. | Citibank Credit Card Issuance 2002-A3... . | 05/15/2007 | 05/15/2005|100.000 ... ..2,000,000 |.. 1,999,080 05/14/2002] ....... 4.428
20033T-AF-2..| Comed Transitional Funding 1998-1 A6....... | 06/25/2009 | 06/25/2007 |100.000 | ... . 1,129,906 05/08/2002] ....... 4612
201728-DK-5..| Commercial Mortgage Acceptance 1998-C2 A2........cccoee | covvene | cevn 6.030 | MTLY|09/15/2030 | 02/15/2008 |100.000 | ... 1,037,890 10/22/2001 | ....... 5.184
201730-AC-2..| Commercial Mortg Asset Trust 1999-C1 A3..... 09/17/2010 | c.ovvvverevens | o . 539,922 07/30/2002] ....... 5.329
207678-AC-7..| Connecticut RRB Special Purp 2001-1 A3... 03/30/2009 | 03/30/2007 {100.000 | ... .145,108 04/02/2001 | ....... 5.739
22540A-ES-3. | CS First Boston Mortgage 1997-C2 A3.... 01/17/2035 | 11/17/2007 |100.000 | ... 410,703 03/20/2001 | ....... 6.109
23383V-AS-9. | Daimler Chrysler Auto Trust 2000-E A4... 01/08/2006 | 04/08/2005|100.000 | ... .768,104 09/28/2001 | ....... 2.095
23383V-AZ-3. | Daimler Chrysler Auto Trust 2001-B A4... 09/06/2006 | 11/06/2005|100.000 | ... .223,369 08/28/2001 | ....... 4.414
25466K-DS-5. | Discover Card Master Trust 2001-5 A...... . | 11/16/2006 | 05/15/2004|100.000 | ... .399,496 05/17/2001 | ....... 5.378
268917-CF-6..| EQCC Home Equity Loan Trust 1996 2 A4.. 06/15/2021 | 05/15/2005100.000 | ... 04/2511996 | ....... 7.624
337367-AB-2..| First Union - Lehman Brothers 1998-C2 A2. 11/18/2035| 11/18/2008|100.000 | ... 05/06/2002] ....... 5.456
34527R-FR-9. | Ford Credit Auto Owner Trust 2001-B A5, 06/15/2005 | 08/15/2004 |100.000 03/26/2001 | ....... 5.039
41283A-AE-9. | Harley-Davidson Bike Trust 2001-1 A2 01/15/2009 | 06/15/2005 |100.000 08/17/2001 | ....... 4177
43811Y-AD-6. | Honda Auto Receivables Auto Tr 2001-3 A4 02/19/2007 | 09/18/2005100.000 | ... 10/10/2001] ....... 3.995
44179C-AH-9. | Household Automotive Trust 2001-2 A4... 08/17/2008 | 12/17/2005|100.000 | ... 08/16/2001 | ....... 4.806
449182-AN-4..| Hyundai Auto Receivables 2002-A A3.. 02/15/2007 | 09/15/2005100.000 | ... 09/18/2002] ....... 2.821
55262T-CN-1. | MBNA Master Credit Card Trust 1997-1 A 01/15/2007 | 08/15/2004 {100.000 | ... 08/28/2001 | ....... 3.129
55262T-DH-3. | MBNA Master Credit Card Trust 1998-D A.. 12/15/2005|07/15/2003|100.000 ... 05/18/2001 | ....... 4.767
55264T-AQ-4. | MBNA Credit Card Master Note 2002-A1 A1... 06/15/2009 | 01/15/2007 |100.000 | ... 02/04/2002] ....... 4.930
57164T-AE-8. | Marriott Vacation Club Owner 2002-1A A2.. 12/20/2024 | 12/20/2022|100.000 | ... 11/13/2002 ....... 3.955
58550Q-AC-8.| Mellon Auto Grantor Trust 2000-1 A..... 10/15/2006 | 02/15/2005|100.000 ... 03/23/2000 ....... 7.294
589929-ME-5. | Merrill Lynch Mrtge Invtrs 1996-C2 A3..... . 11/21/2028|09/21/2006|100.000 | ... 11/15/1996 | ....... 6.841
61746W-HF-0 | Morgan Stanley Dean Witter 2001-TOP3 Ad...........cc....... 07/15/2033 | 06/15/2011|100.000 08/16/2001 | ....... 6.204
655356-JF-1.. | Nomura Asset Securities 1998-D6 A1B... 03/15/2030 | 01/15/2010|100.000 08/30/2001 | ....... 5.941
655356-JG-9..| Nomura Asset Securities 1998-D6 A1C... 03/15/2030 | 12/15/20121100.000 | ... 07/29/2002] ....... 5.627
68338S-CK-2. | ONYX Acceptance Auto Trust 2001-B A4.... 11/15/2007 | 07/15/2005|100.000 | ... 05/11/2001 | ....... 5.557
760985-NU-1. | Residential Asset Mtg Products 2002-RS5 Al3 07/25/2027 | 08/25/2006 |100.000 | ... 11/22/2002] ....... 3.838
81234C-BM-2.| Sears Credit Account Master Tr 2000-1 A.... 11/15/2007 | 11/15/2003|100.000 | ... 06/07/2000 ....... 7.652
89232R-AC-7. | Toyota Auto Receivables Owner 2000 A3 08/15/2004 | 05/15/2003100.000 | ... 06/16/2000 | ....... 7.302
903278-AP-4..| USAA Auto Owner Trust 2001-2 A4........ 04/16/2007 | 04/15/2005|100.000 | ... . . 01/17/2002] ....... 4.758
98152D-AH-4. | World Omni Auto Receivables 2001-A A4 07/20/2007 | 06/20/2005]100.000 | ...........1,555,932 | ...........1,520,000 |...... ,555, v 1,569,340 | .. 11/28/2001] ....... 3.173
United States. B . XXX... .46,194,876 |.........46,356,612 | ........218,054 |.....2,382,050 |.......(113,984) | .....ccocecoeece.0 | v 0 [ XXX XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities... .46,194,874 |. XXX, .46,194,876 |........46,356,612 | .. reeen(113,984) | v 0 | 0 XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated). ..o ssnssnes | eoeees 350,368,008 XXX e 360,046,459 | ....... 350,903,287 . 15,734,197 .......(399,980) [ .ooooovvvvvenenn0 | o0 [ XXX XXX..... XXX.....

Credit Tenant Loans - Issuer Obligations
United States

[14911R-AD-1. | Caterpillar Financial Services

...... 5.950 [MN... [ 0510172006 | oo | oo Lo 274513 |

270,000 [..108.1330]....

275,720 |

76,065 |

....... [..1 [12[19/2001] .....5.39

| United States

.................................................................................. [ 274513 |

270,000 | . XXXoroo |

275,720 |

76,065 |...

.0 | XXX

..... XXX | XXX
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
| 4699999. | Credit Tenant Lans - ISSUET ODIGAHONS. ............cuuuumiirisssissssssisssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssans [ 274,513 | .o 270,000 | ... XXXeooos | i 291,958 |..cccovernnen 275,720 | oo 2,678 | .o, 16,065 |............ [(RES) ] [ I 0 | XXX [ XXX ] XXX
Totals
5499999. | Total - ISSUET ODIIGAIONS. .....ceererreesceeereseirseieseces e sttt | cnesa 416,688,951 |....... 411,225,806 | ... XXX...... | coeeees 431,781,330 |....... 417,664,496 ...15,890,928 |........ (844,305) 0 XXX XXX XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities ....223,455,139 |.......221,219,360 | ... XXX... 223,455,138 |....... 223,460,343 |.. ...10,826,683 |... .(2,947) 0 | XXX]....XXX..... XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities. ..61,583,637 |.........60,519,098 |...XXX... 61,583,640 61,656,372 | .. (45,108) 0 | XXX]....XXX..... XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities..... ..19,829,802 |. 19,517,457 | ... XXX... 19,829,803 .19,865,965 | .. 35,748) 0 | XXX]....XXX..... XXX.....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities........ ..25,945957 |. 25,929,131 | ... XXX... 25945957 |........25,844 978 | .. 83,473 0| XXX]..... XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities .46,194,874 |. 45,477,303 | ... XXX... .46,194,876 |........46,356,612 | .. .n(113,984) . 0 | XXX]..... XXX..... XXX
6099999, | Grand TOtAl = BONGS........vuurveureeurireeiseeeeesseeseeesseeseeseessess ettt enssees | erbins 793,698,360 |....... 783,888,155 | .. XXX...... | cveen. 808,790,744 |....... 794,848,766 ..32,7110,414 |........ (958,619) 0 XXX XXX XXX.....
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Foreign
06738C-AE-9. | Barclays Bank PLC 144A 8.550% 12/29/49.................... ..2,000,000.000 [....cccccceeeee. 100 [oiiiiiernenn.8550 [ oinnn2,171,432 {1220 | e 2,441,380 .P1L...... 06/07/2001
06738C-AG-4. | Barclays Bank PLC 144A 6.860% Perpetual.......c.cccocoe. | e 550,000.000 . ....563,475 LPiL...... 09/18/2002
FOMBIGN. ..ottt 3,004,855 XXX ] XXX
6399999. | Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)... 3,004,855 XXX [ XXX
6599999. [ Total - Preferred StOCKS.........oucrerreseiescrissrrescrisssiesseeisersssseesssessssnessseesssssssnssssesssnsssssssssssssssssssssssones | ooseessneneedy 21,482 | eaeees XXX vrrrnnrs | corereennenns 3,004,855 XXX XXX
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Annual Statement for the year 2002 of the CO mmun |ty In surance CO m p any

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment Acquired
Total - Preferred Stock from Secton 1. | conseesseenans 2,721,432 oo XXX s [ 3,004,855 |....cccccon. PRZEFO[ N 9,277 179,384
7199999. [ Total - Preferred and ComMON StOCK........ccvevverirerecencrisssreiscisssiesscc s | cevvseseennes 2,721,432 oo XXX s [, 3,004,855 ... 2,743,200 179,384
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total § value (included in Column 6) of all such issues §............... 0.
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
3134A4-NW-0............. FHLMC Notes 4.875% 03/15/07..........cccovvmermermerreinrinrcniisnienns | eeveee 10/22/2002.... [VAIIOUS........oiverierircricrircrinciireiseissiesisesisesisesisessseessesssesnisenenses | crresinsiiesiesisesssesisesssesssssssesssisess | rereresiesssesinssesneenseensees 6,154,121 | .o 5,850,000
31359M-EV-1... . |FNMA 6.375% 06/15/09.........cocurivieirirerirerreirecneeneiseesienienes | s 10/22/2002.... |Various......
31359M-FS-7... ce |[FNMA 7.125% 06/15/10........everieiriiirienieniesieniseniserisenseissinns [ v 08/23/2002.... | CS First Boston.
36200Q-LF-9.... . | GNMA Pool 569226 8.000% 03/15/32.........ccovuvvrurermerrerrerniiiniins | oo 05/02/2002.... |Lehman Brothers..
36200R-AA-0... GNMA Pool 569801 6.000% 05/15/32.........oevereremmimrinrnrniiniinns [ v 05/02/2002.... |Bear Stearns.........
36200R-DF-6... ... | GNMA Pool 569902 7.000% 06/15/32..........ccovuvrerermermernerniinirne | oo 12/17/2002.... |Greenwich Capital.....
36200S-VM-9... ... | GNMA Pool 571320 7.000% 11/15/31.......ovvirirerrerrerncrineiniins | oo 02/14/2002.... | Goldman Sachs & Co...
36200T-FW-3... ... | GNMA Pool 571781 7.000% 10/15/31.......cvvvvverrerrcrrerncrinciniins | oo 12/17/2002.... |Greenwich Capital.....
36200U-KG-9... ... | GNMA Pool 572795 7.000% 10/15/31.......cvververrcrrcrrcrnerincinirns | oo 12/17/2002.... |Greenwich Capital....
36201E-LR-9.... . | GNMA Pool 580936 7.000% 01/15/32........c.ccovuvvrurermerrernciniiniins | oo 02/14/2002.... | Goldman Sachs & Co...
36201P-HY-4... GNMA Pool 588947 7.000% 03/15/32........coevereremmimrinririiniiniiens [ v 12/17/2002.... |Greenwich Capital.....
36201R-YF-2.............. |GNMA Pool 591210 6.000% 08/15/32.........coevrevereemrimrrmrrnrveiiies [ v 07/19/2002.... | Greenwich Capital.
36201R-Z5-3.... ... | GNMA Pool 591264 6.000% 08/15/32..........coovvverermerrerneriniininns | oo 07/19/2002.... | Greenwich Capital.
36205S-MN-2... ... | GNMA Pool 399165 7.000% 03/15/27.........cocevvermrnirnircrrcricrnenes | s 12/17/2002.... | Greenwich Capital.
36207U-5W-4... . | GNMA Pool 442861 7.000% 12/15/27........ocoovvuvvrrerrerrerrcicnciniiins | e 12/17/2002.... | Greenwich Capital.
36208M-5Z-4.... GNMA Pool 455464 7.500% 08/15/27.........oeverevmeemrnrinrinriniieens [ e 01/28/2002.... |Bear Stearns.........
36208V-WB-7............. |GNMA Pool 462442 7.000% 12/15/27.......cccrvvrcvmemrimirnrvnrveicins [ v 12/17/2002.... |Greenwich Capital.....
36209Y-RC-4... . | GNMA Pool 485683 6.500% 08/15/31........ccovvuvrurerrerrerrcinciincins | e 01/03/2002.... | Salomon Smith Barney.
36210D-MH-1............. |GNMA Pool 489160 7.000% 03/15/31.......ccrvvemerrrrnrinrrnrrniieniens [ v 06/18/2002.... |J P Morgan....
36210F-7C-4 . | GNMA Pool 491491 7.000% 07/15/29.........coccrvvmrrmirmrerrericrinees | s 12/17/2002.... | Greenwich Capital.
36211J-LK-1. ... | GNMA Pool 514330 7.000% 07/15/29.........coccmevemmrmrimrnrinnveriinns [ v 12/17/2002.... | Greenwich Capital.
36211P-T2-9 ... | GNMA Pool 519069 7.000% 01/15/31.......coovevneimmrnrinrverieiiiens [ v 12/17/2002.... |Greenwich Capital.....
36212D-RQ-4... ... | GNMA Pool 530695 7.000% 08/15/31.........coverrermrrirrircriericrnenes | e 02/14/2002.... | Goldman Sachs & Co...
36212G-UU-4... . | GNMA Pool 533495 7.000% 02/15/31........cccovvuverrermerrerneiinciniins | oo 12/17/2002.... | Greenwich Capital.
36212H-AA-8... ... | GNMA Pool 533801 7.000% 06/15/31........cccvvuerurerrerrerncriniinirne | oo 12/17/2002.... | Greenwich Capital.
36212K-ZB-2.... . | GNMA Pool 536338 7.000% 10/15/30.........ccovurermrerrerrerncrncinirns | oo 12/17/2002.... | Greenwich Capital.
36212P-RE-4... GNMA Pool 539685 7.000% 06/15/31.........coeverevemmimrinrneiniiniiiens [ v 12/17/2002.... |Greenwich Capital.....
36212U-BE-0... ... | GNMA Pool 543737 7.000% 12/15/30........ccccvvuverrerrcrrcrncrniinirne | oo 02/14/2002.... | Goldman Sachs & Co...
36212V-K2-4.... ... | GNMA Pool 544913 7.000% 01/15/31.......cvveruerrerrerrcrinerinciniins | oo 12/17/2002.... | Greenwich Capital.
36212V-QS-1... ... | GNMA Pool 545065 7.000% 03/15/31.......ccvcvmevmemrnrnrrerseiiiens [ v 12/17/2002.... | Greenwich Capital.
36212W-LE-5... ... | GNMA Pool 545825 7.000% 07/15/31........couevuvrrerrerrerinerincininns | oo 06/18/2002.... |J P Morgan............
36213G-DA-6... ... | GNMA Pool 553697 7.000% 04/15/31........coovvvvrrirrerrerincrincinirns | oo 12/17/2002.... | Greenwich Capital.
36213H-NU-9... . | GNMA Pool 554903 7.000% 06/15/31.........coverrverrrmrrmrrerrerrcrneies | s 12/17/2002.... |Greenwich Capital.....
36213H-VF-3 GNMA Pool 555114 7.000% 08/15/31.........corvveererinrinrinriniiniiens [ v 02/14/2002.... | Goldman Sachs & Co...
36213H-XF-1 ... | GNMA Pool 555178 6.500% 12/15/31.......ccvevnerrrinrinrniinrinriinns [ 05/02/2002.... |J P Morgan................
36213J-QK-4 . | GNMA Pool 555858 7.000% 08/15/31.........ccovuerurermerrernciniiniins | oo 02/14/2002.... | Goldman Sachs & Co...
36213L-QK-9 GNMA Pool 557658 6.500% 08/15/31.........ccoeveeremminrinrirrnriniiens [ v 03/15/2002.... |Morgan Stanley.....
36213M-Z4-3.... GNMA Pool 558863 7.000% 03/15/32........coevmevereimrinrireiniiniiiens [ v 12/17/2002.... | Greenwich Capital.
36213N-KB-1... GNMA Pool 559290 7.000% 08/15/31.........covverererrmrinrinriniiniiens [ v 12/17/2002.... | Greenwich Capital.
36213N-TF-3.... GNMA Pool 559550 7.000% 05/15/31........ccorvverermimrinrineniiniiens [ v 12/17/2002.... | Greenwich Capital.
36213P-G8-8.............. |GNMA Pool 560123 7.000% 03/15/32.......cccovverevereimrrmirmrreiieiiens [ v 12/17/2002.... | Greenwich Capital.
36213Q-GL-7... . | GNMA Pool 561003 7.000% 06/15/31.........coovvvvrvrerrerrerrcirciiniins | e 12/17/2002.... |Greenwich Capital.....
36213V-L9-7.... ... | GNMA Pool 565652 7.000% 08/15/31........ccccevuerurermerrcrrcrniinirne | oo 02/14/2002.... | Goldman Sachs & Co...
36213Y-YJ-5.... ... | GNMA Pool 568713 7.000% 05/15/32.......ccocvereemermrirmeinrrerieiiiens [ v 12/17/2002.... |Greenwich Capital.....
36225B-MZ-8... ... | GNMA Pool 781276 6.500% 04/15/31.......c.oevervvmimrrrnrverieiiiens [ e 06/05/2002.... | Goldman Sachs & Co...
36225B-NR-5... . | GNMA Pool 781300 7.000% 06/15/31........ccoovvvvrrrerrerrerrcinciiniins | oo 02/14/2002.... | Goldman Sachs & Co...
36225B-PC-6... GNMA Pool 781319 7.000% 07/15/31.......ccoevreirnrinrisrniiniiens [ v 06/18/2002.... |J P Morgan........
83162C-JN-4.... SBA 98-J 5.500% 10/01/18.......oorveirinirnirniierirerirerirerneiseiseienes [ v 05/29/2002.... | Merrill Lynch..
83162C-KA-0... w.. | SBA99-F 6.800% 06/01/19.......ovvurrmrrrnrirrriririnernernivsnienienine | oo 01/08/2002.... | CS First Boston.
83162C-LW-1... o | SBA20-K 5.340% 11/01/21..ooooiieirercineneseerrervesveineiene | e 06/06/2002.... | CS First Boston.
912810-DW-5... ... |US Treasury Bond 7.250% 05/15/16..........covemremrermrrmrcriirinninies | e 03/28/2002.... |Bear Stearns.....
912810-FB-9.... ... |US Treasury Bond 6.125% 11/15/27.......cocoovevomevvirrrerreicneiines [ 09/25/2002.... | Merrill Lynch..
912810-FP-8............... US Treasury Bond 5.375% 02/15/31......cccvvvvvvmvverncrnirniisiieiines | e 12/02/2002.... |Various
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
912827-6D9............... US Treasury Note 6.750% 05/15/05...........coocrerrmrrmimminnniiniiinns e 09/17/2002.... | GoldMan SACS & CO........cuuiveriiiiierirerireireinenennessernesnes | cevireissisesisssisssessessesesnesneninns | crnsiissinssesessesesesenees 3,896,211 | oo 3,500,000
912827-6J-6..... ... |US Treasury Note 5.750% 08/15/10.........cccoevmerrermimrmriniiniiiens | oo 04/10/2002.... | Deutsche Bank...... LT78,777 ...750,000
912827-7B-2.... ... |US Treasury Note 5.000% 08/15/11........ccvvvmmrmmrmmnrnriniiniiens | e 01/30/2002.... |J P Morgan.... 401,813 .400,000
912827-7D-8 . |US Treasury Note 2.750% 09/30/03...........ccocovvmmrmmrmmcmmcnrcniinns | eeveee 10/16/2002.... {J P Morgan.... 5,300,859 5,250,000
912827-7F-3. ... |US Treasury Note 3.500% 11/15/06...........cccomvrrrmmrcmiomiinnieriees [ v 04/25/2002.... |Lehman Brothers.. .385,063 .400,000
912827-7H-9 ... |US Treasury Note 3.250% 12/31/03..........ccoovrvmrrmimiinrierieriiees [ 06/28/2002.... | Various...... 8,575,254 8,500,000
912827-7J-5. ... |US Treasury Note Infl | 3.375% 01/15/12.......c.covvvercvrrivcniinnieines | oo 06/19/2002.... | Various...... 3,060,099 2,975,000
912827-7L-0. ... |US Treasury Note 4.875% 02/15/12.......c.cocvvevmevmnnrrireiireiineiene | e 05/31/2002.... | Merrill Lynch.. 3,577,422 3,625,000
912827-J7-8. . |US Treasury Note 6.250% 02/15/03..........cocovvvmivmrmmrrerreirciineins | ! 08/30/2002.... |G X Clarke & Co... ..12,700,063 ..12,400,000
912827-X8-0.... ... |US Treasury Note 6.875% 05/15/06............occoruvrermminmcnriniiinns | e 11/19/2002.... [Merrill Lynch.. 7,434,375 6,500,000
912828-AB-6.... . |US Treasury Note 3.375% 04/30/04.........cocovevvmivmmmmrnerircineens | s 12/17/2002.... |Various.......... ..19,398,281 ..19,000,000
912828-AG-5 ... |US Treasury Note 2.250% 07/31/04..........ccccovmrvmmrimomininiiees [ 09/25/2002.... |Lehman Brothers.. 2,514,746 2,500,000
912828-AJ-9........co..e. US Treasury Note 4.375% 08/15/12 10/09/2002.... [Various...... .. .. 1,411,834 .. ....1,345,000
0399999. [ Total - BONAS = U.S. GOVEIMIMENE. ...vv.erueeresrrssseressersseessserssseresseesssemesssessssssssessssssssss seesseesssoeessessseessseees 4081100881408 11EERE1EEEESEEE 4L EE 408184 E ettt nnnssnstssnsnnnnsnniies | arssssssssssssensssnssaseens 136,674,400 | ..o, 131,650,512

Bonds - All Other Government

Canada
669827-FK-8.............. [Nova Scotia 5.750% 02/27/12........ccccovvvrinsvcnnnrnnecssnrsseinsrncssninns | 000021972002, [MEITIILYNCR. .o iviiiiiciiici it sssnensns | seressssssenessssssensssssssssnssssssssssssssnnes | sessssssssssssssssssssssssssessssseas 552,708 [ ..o 555,000

.. ..552,708 |.. ...555,000
1099999. | Total - BONAS - All OtNET GOVEIMMENE. ... trveereserresseresareesseesseessaemesseessesssssssssssseessses feseeesseemsseees s e 1oee£ 4881 RE 14 £E 1S8R £ S8R 101 E 18£S E ettt nen st enntssnssnntsensenns | cosesesssesssensssessnnssessssnens 552,708 [ ..o 555,000

Bonds - Special Revenue and Special Assessment

California
13066Y-BH-1.............. California St Dept Wir 4.330% 05/01/06.........cccooececnecnnonniinnionnins | eene 110772002 [J P MOFGAN. ... senessmissmisnnsnssniies | seesmsssnsenssenssenssenssenssesssnssnssenssens | consssenssesssnsssessssessenssnees 3,199,744 | 3,200,000

CIIFOIIA. 1ottt eemt e nerts eREeesfeeessieesterssierstieriiersieeestieriieerEiieiiieerieeiEieeiieciieeiieiiiieeiieiiieerieessessiessessessessoein | oo 3,199,744 | 3,200,000

United States
01F070-41-9. <. [FNMATBA 7.000% 01/01/17 ....oeoverriiriirerienierirevscrsevseiseiienes | v 12/17/2001.... |Prior Period Adjustment.... ...(3,075,938) ...(3,000,000)
02R060-41-5 . |FHLMC TBA 6.000% 01/17/17 ...ocomeirrrrerreinencinersiserreicnene | e 12/19/2001.... |Prior Period Adjustment. ...(8,767,773) ...(8,750,000)
31283H-Q3-2... ... |FHLMC Gold Pool G01374 7.000% 03/01/32........cccovvvmercmerinecniene | eeveee 05/02/2002.... |J P MOIGAN.......comiiiiiiniiniieiieiiseiseiisresseisseisssississsesissinsnenes | eevissississsissssssessessesssessnesnesinns | crneiinsissiesesi s 1,474,554 ....1,430,087
31283K-LC-0.... . | FHLMC Gold Pool G11223 6.500% 06/01/16.........cccocvrermerneriniene | oo 01/31/2002.... | Goldman Sachs & Co... 3,091,030 3,003,734
31283K-NA-2... FHLMC Gold Pool G11285 6.500% 12/01/15.......ccvvevmerrerrciniene e 06/19/2002.... |Bank of America.... 1,539,155 1,480,847
31287M-UN-8... FHLMC Gold Pool C62389 6.000% 01/01/32.........cocovvmrcmrimnones | erene 05/21/2002.... | CS First Boston. 496,726 502,854
31287M-VG-2... FHLMC Gold Pool C62415 6.000% 12/01/31.......cccocomvmrvmininnes e 05/21/2002.... | CS FirSt BOSION........ccveuiveiriiiiiiciierieiinerineiseineinsresennennesinne | ertiesissiesssesisessesssssssnennes | ensesnssssssssssesssssssssseenens 83,793 | 84,827
31287M-VJ-6.... FHLMC Gold Pool C62417 6.000% 12/01/31.......cccocvmmmrcmriniinies e 05/21/2002.... | CS First Boston. 1,618,647 1,638,618
31287N-US-5... ... |FHLMC Gold Pool C63293 6.000% 01/01/32........cccovuvomrrcmrverrarcne [ v 05/21/2002.... | CS First Boston. 354,694 .359,070
31287Q-J9-3.... . | FHLMC Gold Pool C64788 6.000% 03/01/32.........ccccoommmrmrcmronnes | cerene 05/21/2002.... | CS First Boston. 502,938 509,143
31287Q-QR-5... FHLMC Gold Pool C64964 6.000% 03/01/32.........cccovvvmmcmrvmcones | enene 05/21/2002.... | CS First Boston. 334,493 338,620
31287R-6N-4 ... |FHLMC Gold Pool C66277 6.000% 05/01/32.........cccccouvemrrommvmrverine [ v 05/21/2002.... | CS First Boston. 330,285 .334,360
31287R-7B-9.... . | FHLMC Gold Pool C66290 6.000% 05/01/32.........ccccouvvmrmrcmiconnes | cvrene 05/21/2002.... | CS First Boston. .609,643 617,165
31287R-KK-4... FHLMC Gold Pool C65698 6.000% 04/01/32...........cccovvmromronrconee | enene 05/21/2002.... | CS First Boston. 490,136 496,183
31287R-PP-8... FHLMC Gold Pool C65830 6.000% 04/01/32.........ccccoovvmromromcones | enene 05/21/2002.... | CS First Boston. 644,399 652,350
31287R-VP-1... FHLMC Gold Pool C66022 6.000% 04/01/32..........c.ccoovvomromronones | enene 05/21/2002.... | CS First Boston. 488,101 494,123
31287S-AE-7.............. |FHLMC Gold Pool C66305 6.000% 04/01/32.........cccccouvmrvmrveriveens [ v 05/21/2002.... | CS First Boston. 430,513 435,825
31287S-BL-0.... . | FHLMC Gold Pool C66343 6.000% 03/01/32.........ccovvrirmermririone | 05/21/2002.... | CS First Boston. 455,360 460,978
3128GD-KH-2.. ... |FHLMC Gold Pool E78396 6.000% 07/01/14........cccccocvcviromimvnrinans | e 06/19/2002.... | Direct........ccvevenen. 3,306,872 3,213,236
3128GL-BK-7... ... |FHLMC Gold Pool E83642 6.000% 05/01/16..........ccccruverermmrmeronees [ v 12/19/2001.... |Prior Period Adjustment 3,256,600 3,249,999
3128GR-FZ-7... . | FHLMC Gold Pool E88284 6.000% 03/01/17.........cevvvrrminrinrriniens | 06/11/2002.... | CS First Boston. 594,115 587,052
3128GS-HX-8............. |FHLMC Gold Pool E89246 6.500% 04/01/17........covvorvrmermerrercnees [ 05/02/2002.... |Bear Stearns..... 1,200,478 1,166,220
3128GS-XE-2... . | FHLMC Gold Pool E89677 6.000% 05/01/17........cccvevvermirnrverrens | e 05/02/2002.... |Bear Stearns..... 1,167,265 1,152,854
31292H-AW-4.. ... |FHLMC Gold Pool C00921 7.500% 02/01/30.........cccorvvmrrmrimrinnes | ceveee 05/02/2002.... |Lehman Brothers.. 1,278,247 1,223,752
31292H-NH-3... ... | FHLMC Gold Pool C01292 6.000% 02/01/32.........coccovvvomrvrmrimcinnee | cerene 05/21/2002.... | CS First Boston..... 1,613,248 1,633,153
31294J-WU-8... . | FHLMC Gold Pool E00659 6.000% 04/01/14.........ccccovvmrimrimriniins | 05/01/2002.... | CS First Boston..... 1,061,673 1,036,568
31294K-CW-3.. FHLMC Gold Pool E00985 6.000% 06/01/16.........c.cocovivomirimrierirans | enene 12/19/2001.... |Prior Period Adjust 5,511,172 5,500,002
31335H-TJ-2.... ... |FHLMC Gold Pool C90553 6.500% 06/01/22...........ccocomrvemrvmrireene [ v 07/30/2002.... | Salomon Smith Barney. 8,927,536 8,664,882
31339G-BH-3.............. FHLMC 2369 A 6.500% 07/15/28..........cooverevrerreirrinrinriniiniinns | oo 12/26/2002.... [BEAr STEAMS.........cviiiiiireiirieiieiieirissiseississsissiessesiesiennens | erremssissiesiesisesi s nnienes | reriesiesi s 4,488,279 | .o 4,428,768
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3133TV-DE-3.............. FHLMC Remic 2356 GC 6.000% 04/15/15........ccccoovvermerimercncrincons | vnene 08/30/2002.... | CS FirSt BOSION.........cvuuiverieiiieiicricrincrinerineinniesiesisesnesnesneiinne | eevississisesisssisssiessessesssessnesneninns | coneinsissiesesssesssesenees 4,718,672 | oo 4,500,000
31371J-S6-2..... ... |FNMA Pool 253541 7.000% 12/01/15.......ovemveernirmiinieninriniens [ v 12/17/2001.... |Prior Period Adjustment ..172,856 .753,776
31371K-QW-4.. FNMA Pool 254369 6.000% 06/01/12.........ccccovvvnevrmrrnrrnirerreicnees e 06/18/2002.... | Amherst Sec. Group..... 1,806,923 1 757,494
31374T-KD-0.... FNMA Pool 323492 6.041% 01/01/09........coceomevmerrmrrmrrnirerireicrees v 02/07/2002.... |Morgan Stanley......... 711,670 692,992
31374T-PG-8... FNMA Pool 323623 6.000% 03/01/14........coccovevnevrmrrnrnireireicnees e 06/26/2002.... | Salomon Smith Barney..... 1,725,668 1,677,187
31384R-QG-9............. [FNMA Pool 531555 7.000% 04/01/15.......occovvemrmmrrmiirinriniiniens [ v 12/17/2001.... [Prior Period AQJUSIMENT............cviiiiiieiencrcescineinsnenninies [ eriresiresinesneeseessiessesssesinsiensienss | eessessessesssessse s 37,789 [ 36,855
31384V-QX-3... ... |FNMA Pool 535170 5.500% 09/01/14.........covvmevmmrmmimrnriniiniens [ v 09/12/2002.... | CS First Boston............. 6,498,442 6,287,230
31384W-A8-3... . | FNMA Pool 535631 7.000% 12/01/15.......cooovuvrmrrernernencisiiians | s 12/17/2001.... |Prior Period Adjustment 455,510 444,264
31384W-AW-0............ [FNMA Pool 535621 7.043% 12/01/10.......cocrmremrrmrrmrrinrinriniens [ v 12/05/2002.... [Salomon Smith Barney. 1,464,811 1,276,524
31385H-2L-5.... . | FNMA Pool 545379 6.500% 07/01/16.........c.ccorevmermrnrrrrerreicrees | e 06/07/2002.... | Countrywide.............. 3,162,219 3,052,979
31385H-6R-8.... FNMA Pool 545480 6.500% 06/01/15.........ccconevnevrmrrmrrnrreireicrees e 01/31/2002.... | Goldman Sachs & Co... 2,874,404 2,794,923
31385H-WV-0.. ... |FNMA Pool 545260 7.000% 10/01/16........coccomevmermrrmrrerrerreicneies | e 12/17/2001.... |Prior Period Adjustment.... 567,521 553,511
31385K-QS-7... . | FNMA Pool 546865 7.000% 07/01/15.........occneememirnirnrrerreiirees | e 12/17/2001.... [Prior Period AQJUSIMENT............cciiiiiinieieicscrneinsnnninies [ eeiresireiinesneensesssenessssesinsisnsienss | eessessessesssessse s 38118 [ 37177
31386L-WG-3............. |[FNMA Pool 566847 7.000% 08/01/16.........coeveevermirmrrrrrriniiniens [ v 12/17/2001.... |Prior Period Adjustment.... 461,524 450,129
31388G-PV-7... ... |FNMA Pool 604436 7.000% 09/01/16.........ccoevererrmrrmirminrinriniens [ v 12/17/2001.... |Prior Period Adjustment.... 742,619 724,286
31388X-EZ-3.... . |FNMA Pool 617652 6.500% 01/01/32........cocoomevmevrmirmrrireireicnees | e 01/28/2002.... |USB Warburg LLC........ .410,518 ..408,920
31389X-4Q-3.... FNMA Pool 639031 6.000% 04/01/32.........occonevmevrmermrrnirerreicnees e 06/19/2002.... | Salomon Smith Barney. 12 339,197 12 346,914
31391A-YU-7... FNMA Pool 661423 6.000% 09/01/32.........coccovevmevrmirmrrnirercreicnees e 08/22/2002.... |Chase.........ccccruvunece. ..642,501 ..633,005
31392B-MM-5.. ... |FNMA 2001-79 BA 7.000% 03/25/45...... VR I 01/04/2002.... |Bear Stearns..... 1 415,221 1,380,283
31392D-F4-9.... . | FNMA 2002-W6 2A1 7.000% 06/25/42... VR I 07/16/2002.... |Nomura Securities.... 1,456,558 1,389,680
31392E-AE-0 ... |FNMA2002-55 QC 5.500% 12/25/14.........cocovvvrrmrrnirniriniiciieine [ 08/23/2002.... |UBS Securities Inc.... 1,553,906 1,500,000
31392E-AF-7.... . |FNMA 2002-55 QD 5.500% 04/25/16...........cocrvrererermrnrinrininiinies | oo 08/15/2002.... |UBS Securities Inc.... 1,537,969 1,500,000
31392E-RR-3... FNMA 2002-56 DA 5.500% 05/25/32.........cocorevmernernirnireireicnees e 08/19/2002.... |Lehman Brothers...... 1,482,315 1,476,777
31392E-UH-1... ... |FNMA 2002-59 UB 5.500% 09/25/15.........ocovremrrmrrmirrinrinniniens [ v 08/15/2002.... |First Boston Corp.. 1,540,781 1,500,000
31392G-EK-7... . |FNMA 2002-90 A1 6.500% 06/25/42...........oovevvrmermminrinriniinicnies | e 10/18/2002.... [Bear Stearns..... 4,633,345 4,452,463
31392M-EM-0.. ... |FHLMC T-41 2A 7.000% 07/25/32.. VR I 06/14/2002.... |Nomura Securiti 3,665,327 3,514,442
31392T-4E-4.... . |FHLMC 2483 DC 5.500% 07/15/14........oooovvircrvcrncrncrniiniiniiies | e 08/23/2002.... |Bear Stearns......... 1,037,500 1,000,000
31392T-FJ-1. ... |FHLMC 2480 PB 5.000% 10/15/21......covivrirerierirerrcrrcinciniienes [ v 08/20/2002.... |Lehman Brothers.. 1,495,343 1,450,909
31392W-7B-0... ... |FHLMC T-51 1A 6.500% 09/25/43.........ccovverrmrrnrniiniinicricsiines | oo 10/16/2002.... [Nomura Securities 3,587,350 3,427,745
31393G-CS-1... ... |FHLMC 2545 A 5.000% 12/15/17......ovveerrerreircinrinrinriniinniens | oo 12/18/2002.... [Countrywide.......... 2,150,000 2,150,000
31393H-AX0.........cc. FHLMC 2543 TM 5.500% 12/15/32.......ovoiiiniininniniiniinnsninniins | oo 11/20/2002.... [USB Warburg LLC ....3,896,484 3,750,000
(U2 .102,389,302 ..99,865,735
Total States and US........ccccorrinirnrinssriscisncrssies .105,589,046 .103,065,735
3199999. | Total - Bonds - Special Revenue & Special Assessments 105,589,046 103,065,735

Bonds - Public Utilities

United States

059165-DV-9 Baltimore Gas and Elect 5.250% 12/15/06...........cccoccmrmrcmrcniconies | evene 04/15/2002.... | Tax Free EXCRANGE.........ccoviiiiieiirinrisrseisrieriensscssiiennnnins | ceviseisssinssisssisssiessessssssessseninesinns | ersesessssensssesseesseesssssesens 497,935 | 500,000
202795-HE-3 ... | Commonwealth Edison Ser 6.150% 03/15/12.........ccccoomvmmcmrcniens | ereees 11/26/2002.... | Tax Free Exchange... 270,547 270,000
209615-BV-4.... . | Consolidated Natural Ga 6.850% 04/15/11..... R P 10/08/2002.... [J P Morgan........ 535,770 500,000
25746U-AB-5... ... | Dominion Resources Inc 7.625% 07/15/05..........ccccoovvervmrverivecnee | cevene 03/01/2002.... |Morgan Stanley..... .534,955 500,000
25746U-AJ-8.... ... | Dominion Resources Inc 6.250% 06/30/12. R 07/15/2002.... |UBS Securities Inc 568,124 .565,000
264399-EF-9.... ... |Duke Energy Corp 5.625% 11/30/12........... R 11/15/2002.... [J P Morgan............ .996,800 1,000,000
337932-AA5.... ... | Firstenergy Corp Series 5.500% 11/15/06.........ccccoovnerrerinerincineirne | cevene 08/15/2002.... |USB Warburg LLC 214,871 230,000
337932-AC-1.... . | Firstenergy Corp 7.375% 11/15/31......ovvvvirinnrcnriniiniiene | e 06/26/2002.... |USB Warburg LLC.... .716,168 .750,000
69351U-AB-9... PPL Electric Utilities 6.250% 08/15/09..........ccccoovmrvmrvmrvrrinriveines | vvene 12/19/2002.... Blaylock & Partners... 2,383,963 2,150,000
69362B-AC-6... PSEG Power 6.875% 04/15/06........... VR IO 12/05/2002.... |CS First Boston......... 764,760 750,000
743263-AJ-4. Progress Energy 6.850% 04/15/12..........oocovevmermeimnicnnnnncinrionies | v 04/11/2002.... | Salomon Smith Barney. 439,529 440,000
805901-AQ-8 ... | Scana Corporation 6.250% 02/01/12.........cccoevmermmimrmrnriniieiiins [ v 01/24/2002.... | CS First Boston............. 124,431 .125,000
875127-AS-1 ... | Tampa Electric 6.875% 06/15/12................ SR PP 11/21/2002.... |Bony/Barclays Capital Inc. 1,077,332 1,035,000
882389-CB-3 ... | Texas Eastern Transmiss 5.250% 07/15/07..........cocovvvrmrcmiineonee | 07/16/2002.... |J P Morgan.... .986,550 1,000,000
927804-CE-2 ... | Virginia Electric Power Ser D 7.625% 07/01/07.........occovveomvmvecnes | ernnes 11/14/2002.... |Lehman Broth 635,712 550,000
927804-ES-9............... Virginia Electric Power 5.375% 02/01/07........ . .... | Various...... ..499,240 ..500,000
UNIEA SEAEES...vvvcverere sttt erees ..11 246,687 ..10 865,000
3899999. [ Total - Bonds - PUDIIC UHIlIIES......c.cverirrerrererressressrisssnessre s 11,246,687 10,865,000
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00077Q-AD-2.............. ABN AMRO Bank NV 7.550% 06/28/06..............cccocvevrermironcniians | s 12/10/2002.... [ABN AMIO.......cooiiiriiieiineintietietieriesisseeseiseesssesssiessensenienee | crresinsiesiesisesssesisesssessssessesssiress | rereesisesisesennsesneeessennees 1,131,250 [ 1,000,000
00184A-AF-2.... ... |AOL Time Warner 6.875% 05/01/12........cccovvomivmrcmmrnniinnicniiens | e 04/30/2002.... |Bank of America 473,750 |.. ...500,000
00184A-AG-0... ... |AOL Time Warner 7.700% 05/01/32..........ccovevmevmromimminiiniieiiies [ v 12/12/2002.... |CS First Boston..... 662,292 650,000
001957-BC-2.... o |AT&T Corp 7.800% 11/15/1..cceeiieresesseneniens | ! 08/13/2002.... | Tax Free Exchange... 448,782 500,000
001957-BD-0 . | AT&T Corp 8.500% 11/15/31.....ccveiriirnirnirereirerrerserveineinees | e 08/13/2002.... | Tax Free Exchange... 720,912 850,000
001957-BJ-7. ... |AT&T Corp 6.500% 03/15/13.................. SR PP 11/14/2002.... | Tax Free Exchange... 344,073 400,000
00209A-AF-3 ... |AT&T Wireless Service 8.750% 03/01/31........covvvvrrvirnmrcnnieniees | e 11/08/2002.... [Morgan Stanley..... 315,233 375,000
00209T-AA-3.... ... |AT&T Broadband 8.375% 03/15/13........c.cvevnevminrirerrereineione | s 12/10/2002.... [Morgan Stanley. 978,426 .900,000
00253C-HW-0.. ... | AAMES Mortgage Trust 2002-2 A2 4.5 ISR 12/19/2002.... |Morgan Stanley. 2,500,000 2,500,000
002824-AH-3.... ... | Abbott Laboratories 6.400% 12/01/06...........c.ccovvrererermeroncrineiniians | e 12/18/2002.... [Merrill Lynch.. 2,681,760 2,400,000
004408-AB-6 . |ACE Ltd 6.000% 04/01/07........covveirenirnirerierirerirerineriserseissiennes | e 03/19/2002.... |J P Morgan........ 499,155 .500,000
009158-AG-1.............. |Air Products & Chemical Inc 8.500% 04/01/06..........ccccccoevuvmrivercne [ v 11/25/2002.... Blaylock & Partners... 1,065,000 1,000,000
013817-AF-8.... ... |Alcoa Inc 6.000% 01/15/12.........cveevemirrnrreinrisiesenenicssenes [ v 07/10/2002.... |UBS Securities Inc.... 517,670 .500,000
020002-AN-1 ... |Allstate Corp 6.125% 02/15/12.........covrvrrinrnrniieiinicrinisiiene | ! 02/14/2002.... |Lehman Brothers.. .997,210 1,000,000
023551-AH-7 . | Amerada Hess Corp 6.650% 08/15/11.........cccvvvvermerinicnicniienines | oo 05/22/2002.... |Morgan Stanley......... 1,023,290 1,000,000
02360X-AE-7 ... |Amerenenergy Generating 7.750% 11/01/05........ccccovvemiemcnmcnicnns [ v 12/06/2002.... [Bony/Barclays Capital Inc. 1,097,940 1,000,000
02378J-AR-9.... ... | American Airline Series 2001-1 Class A-1 6.977% 05/23/21............ |..... 02/13/2002.... | Tax Free Exchange... 428,781 422,876
02378J-BH-0.... . | American Airline 7.858% 10/01/11......cviiiirieieicrs VR I 12/16/2002.... [Morgan Stanley. 1,456,584 1,400,000
03072S-DT-9.... Ameriquest Mortgage Securities 2002-5 AF2 4.080% 02/25/33........ |...... 12/04/2002.... |Deutsche Bank...... 535,125 535,000
05523U-AA-8... ... | BAE Systems Hidg 144A 6.400% 12/15/11......cccovvmmnnrvniniinnes | e 07/17/2002.... |UBS Securities Inc 461,817 445,000
055959-AP-5.... ... |BMW Vehicle Owner Trust 2001-A A4 5.110% 05/25/06............ccc... | ... 01/17/2002.... |J P Morgan........ .309,563 300,000
060505-AD-6 . | Bank Of America Corp 7.800% 02/15/10..........ccconruunee. R P 12/30/2002.... [Bear Stearns..... .596,165 500,000
060505-AQ-7 ... |Bank Of America Corp 6.250% 04/15/12.......c.cocvmevmmemrnrinrinriiens [ 07/25/2002.... |Bank of America .183,895 .175,000
060505-AR-5 ... | Bank Of America Corp 4.875% 09/15/12.... R P 09/19/2002.... |Bank of America 1,718,566 1,725,000
066048-AA-7.... ... | BankAmerica Capital Il 8.000% 12/15/26..........cccocovervmicmcniveine | ceveee 08/14/2002.... |Various.................. .929,541 875,000
071813-AS-8 . | Baxter International In 5.250% 05/01/07 .........cccocvmvvomrvmivmrvercreins | s 11/12/2002.... [Bony/Barclays Capital Inc. 619,965 585,000
073914-ZL-0. ... |Bear Stearns Mortgage Sec 1998-1 2A3 6.500% 03/25/28.............. |...... 04/01/2002.... |Bear Stearns................. .969,313 958,234
100599-BU-2 ... | Boston Edison Co 4.875% 10/15/12.......c.coceoneumrivminnirerrerineiineiine | s 10/09/2002.... |CS First Boston..... 168,805 170,000
12189P-AL-6 ... | Burlington North Santa  5.943% 01/15/22..........cocoovvmironicnincicnes | e 06/20/2002.... | Salomon Smith Ba 800,000 800,000
12476V-AT-8.... ... | CAPCO America Securitization 1998-D7 6.260% 10/15/30.............. |...... 07/31/2002.... |Bear Stearns............. .536,660 .500,000
125581-AA-6 ... |CIT Group Inc 7.375% 04/02/07 .........ccovveervmrimrrnirniriniiniieniienine | e 07/25/2002.... | Various.......... 1,337,313 1,300,000
125581-AC-2 .| CIT Group Inc MTN 5.750% 09/25/07.........cconevmermirnrrnirerrercnees | e 09/18/2002.... | CS First Boston. 724,596 725,000
125715-JT-0. CMC Securities Corporation I11 1998-2 B2 6.750% 11/25/28............ |...... 08/15/2002.... |UBS Securities Inc.... 752,499 725,300
126408-GB-3 CSX Corp 6.300% 03/15/12........cvveirenirnirnrierirerirerrerneisessinnes [ e 07/17/2002.... |Lehman Brothers...... 515,540 500,000
130335-AQ-5.... California Infrastructucture 1997-1 A7 6.420% 12/26/09..........cccc.. [.oenc. 12/23/2002.... [Lehman Brothers.. 978,633 875,000
16132N-AV-8... ... | Charter One Bank 6.375% 05/15/12 SR PP 10/09/2002.... [HSBC Securities............... .556,895 .500,000
161505-BY-7.... . | Chase Commercial Mortgage Sec 1998-1 A2 6.560% 05/18/30....... |...... 05/13/2002.... |First Union Capital Markets.. 1,049,492 1,000,000
16151R-AX-1... Chase Credit Card Master Trust 2001-4 A 5.500% 11/17/08........... [...... 02/22/2002.... |Lehman Brothers.. 2,068,516 2,000,000
163762-AL-1.... Chemical Master Credit Trust 1996-A 5.980% 09/15/08..........cccc... |[...... 01/24/2002.... |Bear Stearns......... 521,836 500,000
17248R-AF-3.............. |Cingular Wireless 6.500% 12/15/11.......ccoovvrvrvmmrcniiniinniciccrine | e 10/07/2002.... [UBS Securities Inc 144,836 150,000
172967-AZ-4.... ... | Citigroup Inc 7.250% 10/01/10........cvvurvmreerierirerircrrernenciseieees [ v 09/10/2002.... |J P Morgan.... .702,081 625,000
172967-BF-7.... ... | Citigroup Inc 5.750% 05/10/06............covurrrmrurmrirerircrrerncrnciniienes [ v 07/19/2002.... | Various.......... .835,950 .800,000
172967-BP-5.... ... | Citigroup Inc 5.625% 08/27/12.........ocenvemrinrreriniinrenienseicsirines | e 10/24/2002.... [Salomon Smith Barney. 1,639,926 1,650,000
17303C-BM-2... . | Citibank Credit Card Master Tr 1999-2 A 5.875% 03/10/11.........c... |...... 02/21/2002.... |Morgan Stanley..... 4,730,992 4,600,000
17303N-AA-5... Citicorp Capital Il 8.015% 02/15/27 .........ccovvemrvmrmrverinirriniicniens [ e 08/13/2002.... | Various.................. .380,710 .350,000
17305E-AY-1.............. |Citibank Credit Card Issuance 2002-A3 4.400% 05/15/07..........ccc... | ... 05/14/2002.... | Salomon Smith Barney. 1,999,080 2,000,000
20033T-AF-2 ... | Comed Transitional Fund 1998-1 A6 5.630% 06/25/09..........cccccoue | enene 05/08/2002.... | Salomon Smith Barney..... 1,129,906 1,100,000
201730-AC-2 ... | Commercial Mortg Asset Trust 1999-C1 A3 6.640% 09/17/10......... |...... 07/30/2002.... | Salomon Smith Barney..... 539,922 .500,000
209111-CX-9 ... | Consolidated Edison Co of NY  6.250% 02/01/08..........cccovvvrvcmrens | eeree 12/04/2002.... [Bony/Barclays Capital Inc. 1,101,670 1,000,000
209111-EA-7..... ... | Consolidated Edison Co of NY 4.875% 02/01/13... U P 12/12/2002.... [Salomon Smith Barney. 399,292 400,000
209864-AT+4............... Consolidated Rail Corp 9.750% 06/15/20..........c.coevrveenrimroniiniinns [ 09/17/2002.... |Lazard Freres & Co........cocmrririeiinniinniinriisseissiiesiesseesieseenens 438,337 325,000
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210371-AG-.............. Constellation Energy Gr 6.350% 04/01/07..........ccovevmerncrcnrineinins [ v 11/19/2002.... [CS First BOSION........coueviericricineineiseirersernecseiseinsinsinnisnienes [ eroneinssnssesnssnessesnensnnnnnes | evvneinsssississesnenennd 18,080 800,000 [ e 4,498
210795-PE-4.... ... | Continental Airlines Inc 144A 2.320% 12/06/07..........ccocovvvrcvecnee | cenene 12/02/2002.... [Morgan Stanley..... .
224044-BE-6.... ... | Cox Communications 7.125% 10/01/12 VR PV 09/17/2002.... | Salomon Smith Barney.
22540V-PZ-9 ... | CS First Boston Mtg Sec - 14 2001-33 1A29 6.500% 01/25/32........ |...... 10/22/2002.... |Vertical Crossing...
22541L-AC-7 ... | Credit Suisse First Bos 6.500% 01/15/12........ccovvvmrvmrmmmmcirinies | 07/17/2002.... | CS First Boston.
22541L-AF-0 . | Credit Suisse First Bos 4.625% 01/15/08..........ccccccovercveronecniiinine | evene 12/12/2002.... |CS First Boston.
233835-AQ-0.............. |Daimler Chrysler NA HId 8.500% 01/18/31......cccevvvmermervcrnerinens [ 02/06/2002.... |J P Morgan....
244199-BB-0 . |Deere and Co 6.950% 04/25/14..........ccocovrvermernernerincinciniiniirens | e 04/25/2002.... | Various..........
244217-BG-9.............. [John Deere Capital Corp 7.000% 03/15/12.......coevvmrmermrirerreines [ v 03/15/2002.... | Salomon Smith Barney.
251529-AF-0.... . | Deutsche Bank Financial 7.500% 04/25/09..........ccccccocmmoncniiones | cenene 11/12/2002.... |Deutsche Bank..
25179S-AC+4... ... | Devon Energy Corp 6.875% 09/30/11.......ovovvvrvnervernirniiniienines | oo 09/12/2002.... |Bank of America
25243Q-AB-2... ... | Diageo Capital PLC 3.500% 11/19/07.......c.cvvvmemvererrrrerreicneiines [ v 11/12/2002.... [Morgan Stanley.....
260543-BH-5 . | Dow Chemical 5.970% 01/15/09..........ccccourvmrrmromrvmrrnrinicniscrines | oo 02/01/2002.... | Salomon Smith Barney.
263534-BJ-7. ... |EI' Du Pont De Nemours 6.875% 10/15/09.........ccoccovvmrmmrimerinecnes [ v 08/28/2002.... |Various...........cccoeeeveunc.
268766-BN-1 ... |EOP Operating LP 8.100% 08/01/10.........cccovevmevrmririrrerrerreicneiinee | s 12/16/2002.... [Salomon Smith Barney.
277432-AB-6 ... | Eastman Chemical Compan 7.250% 01/15/24..........cccooonvmcnee | oenene 11/19/2002.... [Bank of America....
337358-BC-8.... ... | First Union Corp 6.875% 09/15/05..........cccouvereremmiminrnniiniieins | s 12/17/2002.... |Various..............
337358-BK-0.... ... | First Union Corp 6.400% 04/01/08...........cocomvrmrvmrvmrmmiinivniseienes | oo 12/19/2002.... |CS First Boston.
337367-AB-2.... ... | First Union - Lehman Brothers 1998-C2 A2 6.560% 11/18/35.......... |...... 05/06/2002.... |Lehman Brothers..
33900Q-BE-3... . | Fleet Boston Financial 4.200% 11/30/07.........cccoocvneromrcnivniienines | oo 11/18/2002.... [Morgan Stanley.
345397-SG-9.............. |Ford Motor Credit Co 5.800% 01/12/09.........ccccovvmimimvmrvmrverieins [ v 12/16/2002.... [Morgan Stanley.
345397-ST-1 . | Ford Motor Credit Co 7.875% 06/15/10.........ccoovmermmrmmmminrcniinis | e 08/16/2002.... |Bear Stearns.....
361849-JV-5..... ... |GMAC Comm Mrtg Sec 1999-CTL1 A 144A 7.151% 12/15/16......... |...... 10/09/2002.... [Morgan Stanley.
36962G-WB-6.. ... | General Electric CAP Co 6.125% 02/22/11......covvvvvvmvrmrreiineiines [ 05/07/2002.... |Lehman Brothers..
36962G-XR-0... ... | General Electric CAP Co 5.000% 02/15/07..........cccovvvomiommcniiverines | cevene 02/12/2002.... |Lehman Brothers..
36962G-YY-4... . | General Electric CAP Co 6.000% 06/15/12........ccccovevonervmcnivinine | ceeeee 11/21/2002.... |Various..............
36962G-YZ-1... ... | General Electric CAP Co 5.000% 06/15/07..........cccooevcviromiinionines | ceveee 05/31/2002.... | CS First Boston.
370424-FV-0.... . |GMAC 8.875% 06/01/10........ccorevererrernrirrierrerrerrnesnisnessissiiens | ceveee 07/12/2002.... | Various..............
381317-AQ-9.............. |Golden West Financial C 4.750% 10/01/12........ccccouomivmivmmvvervvecns [ v 12/16/2002.... [Lehman Brothers......
38141G-BU-7... ... | Goldman Sachs Group Inc 6.600% 01/15/12.........cccvvvnerrercneicneens | oo 07/25/2002.... | Goldman Sachs & Co...
416515-AC-8.... ... | Hartford Financial Svcs 6.375% 11/01/08...........ccooemommvminiieins | 03/19/2002.... |Merrill Lynch..........
428236-AF-0.... . |Hewlett-Packard Co 5.500% 07/01/07........ccccovevvevvvrmermerircinciinees | e 06/21/2002.... | Deutsche Bank..
43811S-AD-9... Honda Auto Receivables Tr 2002-1 A4 4.220% 04/16/07...........c.... |...... 01/23/2002.... | Various......
441812-JT-2. Household Finance Corp 6.500% 01/24/06..........ccccoovomromrcmcones | enene 11/21/2002.... |Various......
441812-JY-1. ... |Household Finance Corp 7.000% 05/15/12........ccccoooviomicmverinecne [ v 08/07/2002.... |Morgan Stanley.....
449182-AN-4 . |Hyundai Auto Receivable 2002-A A3 2.800% 02/15/07..........cccoceues | eveee 09/18/2002.... | Bony/Barclays Cap .
45660N-BK-0... ... |Residential Asset Sec Trust 2001-A1 2A5 7.040% 07/25/31.. I 12/18/2002.... [Countrywide..................
460690-AR-1.... . | Interpublic Group Cos | 7.250% 08/15/11.......ccovvuvevmerrcrrerrcincins | e 03/01/2002.... | Tax Free Exchange...
46625H-AP-5... JP Morgan Chase & Co 5.250% 05/30/07.........cccovvvmivmirimmververins [ v 07/17/2002.... |Various........cccccoveuec.
48245R-AR-5... KFW Internatl Finance 4.750% 01/24/07..........cccooonvnmomvnvneiones | vnene 01/17/2002.... | Salomon Smith Barney.
494550-AQ-9.............. |Kinder Morgan Energy Partners 7.300% 08/15/33..........ccocovvcveiene | e 11/21/2002.... | Tax Free Exchange...
50075N-AG-9... . | Kraft Foods Inc 5.250% 06/01/07.........ccoeruerunerirerinernerncineisnrans | e 07/10/2002.... |Various..................
50075N-AH-7... ... |Kraft Foods Inc 6.250% 06/01/12..........cocovrermrermrrmirniirinricniiniens [ v 06/26/2002.... |USB Warburg LLC
539830-AE-9.... . | Lockheed Martin Corpora 7.650% 05/01/16 R 12/20/2002.... |Various..............
55264T-AQ-4... ... |MBNA Credit Card Master Note 2002-A1 A1 4.950% 06/15/09........ |...... 02/04/2002.... |Bank of America
57164T-AE-8.... ... | Marriott Vacation Club Owner 2002-1A A2 3.945% 12/20/24........... |...... 11/13/2002.... |CS First Boston.....
571748-AD-4 ... |[Marsh & McLennan Cos 5.375% 03/15/07.........cccovvvmrmmimmicnrcnnies | el 07/01/2002.... | Tax Free Exchange...
577778-BN-2.... ... |May Department Stores C 8.000% 07/15/12.......ccoovvvvvmrmmcnrcneies | 07/15/2002.... | Various..............
617446-GM-5... ... |Morgan St Dean Witter and Co 6.750% 04/15/11... R P 08/27/2002.... |Bear Stearns.
617446-HB-8 . |Morgan St Dean Witter and Co 5.800% 04/01/07........ccccovvrcvecnee | enene 07/19/2002.... |Morgan Stanley.
617446-HC-6 Morgan St Dean Witter and Co 6.600% 04/01/12........cccoovvvvvecnee [ 07/25/2002.... |Morgan Stanley.
617446-HD-4.... Morgan St Dean Witter and Co 7.250% 04/01/32........cccovvvvrcvecnee | enene 05/07/2002.... |Morgan Stanley.....
61746W-GB-0.. ... |Morgan Stanley Dean Witter 2001-TOP1 A4 6.660% 02/15/33........ |...... 07/30/2002.... | Goldman Sachs & Co...
61746W-PF-1.............. Morgan Stanley Dean Witter 2002-TOP7 A2 5.980% 01/15/39........ |...... 12/1712002.... [VAIIOUS........oorverieririericrie s
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61980A-AA-1.......... Motiva Enterprise 144A 5.200% 09/15/12.......c.covcvmvvvrmrcnecnecnees | veene 09/18/2002.... | Salomon Smith BarNEy............cccvvueremrimiinmiinriinrinsiesiesieeseesienens
629568-AH-9 ... |Nabors Industries Inc 5.375% 08/15/12.........cccccveovicmvnivniverinee | s 12/11/2002.... Tax Free Exchange...
634906-CB-5.... . | National City Bank of Indiana Ser BK Note 4.875% 07/20/07........... |...... 05/30/2002.... |Lehman Brothers......
637432-CQ-6... National Rural Utilitie 6.000% 05/15/06.........c.cccovevmermircmicniinnine | vneee 01/04/2002.... |Lehman Brothers..
65011Q-AF-9... ... |New York Times Co Ser M 4.625% 06/25/07...........cccccvuvevomeniee | cereee 11/14/2002.... |Bank of America
65473Q-AJ-2.... ... |Nisource Finance 7.875% 11/15/10.........cccovverrvmrmrrcniniinniciiies | s 10/16/2002.... [Merrill Lynch......
655356-JG-9.... ... |Nomura Asset Securities 1998-D6 A1C 6.690% 03/15/30........cccccoee [.vencd 07/29/2002.... |Lehman Brothers..
665501-AE-2.... . | Northern National Gas 1 5.375% 10/31/12.......cccovmvmrinrinciininee | s 10/09/2002.... [UBS Securities Inc....
66938F-JR-6 Norwest Corp 6.750% 10/01/06..........cccvvvrrvmrrimrrerrerrcrncinciinees | e 01/29/2002.... |USB Warburg LLC
66938F-JT-2. Norwest Corp MTN H 6.750% 06/15/07..........ocovcvmevcmevnirnrreirees e 05/23/2002.... |Bank of America
67019E-AA-5 NSTAR 8.000% 02/15/10.......ccvrererrrerrrrrrnnene VR O 01/08/2002.... |J P Morgan............
68233D-AA-5... ... | Oncor Electric Delivery 144A 6.375% 05/01/12........ccccovvvonecncineene | ceneee 11/14/2002.... [Bony/Barclays Capital Inc.
68233D-AJ-6.... ... | Oncor Electric Delivery 144A 6.375% 01/15/15........cccovvvvvccncnns | e 12/17/2002.... [Merrill Lynch......
724477-AR-5 . | Pitney Bowes Credit Cor 5.750% 08/15/08..........ccccovvvmrvmrvrrveinee | eveee 11/27/2002.... {R.W. Baird.....
744448-BG-5 ... |New Century Energies 7.125% 06/01/06...........ccoccrvvmrvmmvmrcvmrcens [ v 12/20/2002.... |Bank of America...
744567-CK-2 . | Public Service Electric Gas 9.125% 07/01/05..........ccccoovvervrrcvecnee | cevene 12/06/2002.... |Bony/Barclays Cap
760985-NU-1 ... |Residential Asset Mtg Products 2002-RS5 AI3 3.717% 07/25/27..... |...... 11/22/2002.... |GMAC Residential........
76111J-PB-4.... . |Residential Funding Mtg 2002-S4 A2 6.250% 02/25/32.........ccccceee | uvene 12/20/2002.... [US Bancorp.......
78387G-AF-0... ... | SBC Communications Inc 5.750% 05/02/06.............cccccrevmermeroneene | cereee 05/14/2002.... |Bear Stearns.....
78387G-AH-6... ... | SBC Communications Inc 5.875% 02/01/12..........cccovevrercmercninecnne | ceveee 02/01/2002.... | CS First Boston.
78387G-AK-9... ... | SBC Communications Inc 5.875% 08/15/12..........cccoeeomevmrvmrcveicres [ v 10/08/2002.... [Deutsche Bank......
786429-AN-0.... ... | Safeco Corp 7.250% 09/01/12.......coovuremirirrrnernisneienierinens | s 10/02/2002.... [Goldman Sachs & Co...
786514-BB-4.... ... | Safeway Inc 6.150% 03/01/06............ocovverrrenrrmmrmirniriniieniersenine | oo 07/17/2002.... |Bank of America...........
786514-BE-8.... ... | Safeway Inc 4.800% 07/16/07..... IR W 07/30/2002.... |Bony/Barclays Capital Inc.
792860-AD-0 ... | St Paul Companies 8.125% 04/15/10.........ccocumeuvmrrmrmrrerireiineine | el 09/13/2002.... |Morgan Stanley.
792860-AF-5.... ... | St Paul Companies 5.750% 03/15/07.........cccovwmeumrrmmvmrrierrerrerine [ v 03/07/2002.... | Direct........ccvevenvn.
806860-AA-0.... ... | Schlumberger Tech Corp  6.500% 04/15/12.........ccovvvmrvnrvmcvicnee | e 04/04/2002.... | Salomon Smith Barney.
811054-AD-7 . | E.W Scripps CO 4.250% 12/15/09..........ccoovmrvmrmrerrnrinrccivcrines | oo 12/13/2002.... |CS First Boston.....
812404-BJ-9. ... | Sears Roebuck Acceptanc 6.700% 04/15/12.........cccoomrercvrcnicnns [ v 12/05/2002.... [Morgan Stanley.
84254Q-AA-T ... . | Southern Capital Corp 1 5.700% 06/30/22.........c.cccoovermermicnivvrines | e 06/20/2002.... |Chase....
855030-AG-7.............. |Staples Inc 144A 7.375% 10/01/12......ccvvuvrvermrrcrneriniiniiniieees [ e 09/25/2002.... |Chase........
86359A-HD-8... . | Amortizing Res Collater Tr 2002-BC10 A4 2.120% 01/25/33........... |..... 12/23/2002.... [Lehman Brothers..
881685-BJ-9. ... | Chevrontexaco Corp 5.500% 01/15/09..........cccoevmermmimmimrimrieniinns [ v 02/14/2002.... |Merrill Lynch..........
88731E-AJ-9 . | Time Warner Entertainme 8.375% 07/15/33.........cccccovvvrveineinee | enene 10/22/2002.... [Lehman Brothers..
891027-AL-8.... Torchmark Corp 6.250% 12/15/06............cccrevrermeinrininiiniiniiies [ v 12/20/2002.... [Bank Ore..........
89232V-AD-6... Toyota Auto Rec Owner Tr 2001-C A4 4.720% 09/15/08................. |...... 01/22/2002.... |Lehman Brothers..
902494-AL-7.... ... | Tyson Foods Inc -Cl A 7.250% 10/01/06...........ccccoevrermircmicniinrines | e 04/22/2002.... | Tax Free Exchange...
903278-AP-4.... ... |USAA Auto Owner Trust 2001-2 A4 3.910% 04/15/07.........covvvvvere | evene 01/17/2002.... |J P Morgan............
904764-AF-4.... ... | Unilever Capital Corporation 6.875% 11/01/05........... R P 11/14/2002.... [Lehman Brothers..
904764-AH-0 . | Unilever Capital Corporation 5.900% 11/15/32........ccccoovvmrvmivecnee | enene 11/04/2002.... {J P Morgan....
907770-BG-5 Union Oil Co of Califor 5.050% 10/01/12.........cccvvvmmnmnrniinninies e 09/30/2002.... |J P Morgan
907818-CN-6 ... | Union Pacific Corp 6.125% 01/15/12.........ovvervvrrmrrnirnircniieiieiine [ v 01/24/2002.... |Chase............
91159H-GC-8... ... [US Bancorp 5.100% 07/15/07..........ocvenevnimnrrerrerrerrerneseiisiiens | e 11/27/2002.... [USB Piper Jaffray.
913017-BE-8.... . | United Technologies Cor 4.875% 11/01/06.........ccccovvrmmmmicmmcniies |l 08/27/2002.... | CS First Boston.
91529Y-AC-0... ... |Unumprovident Corp 7.625% 03/01/11......c.ovvmvmrververvrcciiieenes | e 09/10/2002.... | Various..
91913Y-AD-2... ... | Valero Energy Corp 6.875% 04/15/12........ccovvvmvcvercnercnircniiniicnines | e 12/10/2002.... |Various......
92344G-AT-3... ... | Verizon Global Funding 7.375% 09/01/12...... R 10/07/2002.... [UBS Securities Inc
929757-AA-0.... . | Wachovia Asset Securitization 2002-1 1A1 6.250% 10/25/33.......... |...... 09/20/2002.... | Wachovia Securities.
92977D-AF-4 Wachovia Bank Comm Mortg 2002-WHL B 144A 1.800% 03/15/15. |...... 11/19/2002.... [Wachovia Securities.
949746-CH-2 ... |Wells Fargo & Company 5.125% 02/15/07..........cocouvvommmvmrvnrcens [ v 01/29/2002.... |Bear Stearns.............
94977T-AP-3 ... | Wells Fargo Mortgage 2001-26 A14. 6.500% 11/25/31......cccccvvveere |t 08/16/2002.... | Salomon Smith Barney.
962166-BA-1.... ... |Weyerhaeuser Co 5.950% 11/01/08..........cccooevvermermermercneriniinins | oo 05/06/2002.... | Tax Free Exchange...
962166-BP-8............... Weyerhaeuser Co 6.750% 03/15/12..........cccoevnernermmoninriniiiniiin [ v 10/15/2002.... | Tax Free Exchange
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962166-BR-4............... Weyerhaeuser Co 7.375% 03/15/32.......ccviminiiniiniinicnicsiienens [......10/15/2002.... | Tax Freg EXCRANGE.......oooooviricriorecresessessssssssssssssssssssssssssssssssssssssns | onsesesssesssessssssssssssssssssssssssssssssssssss | sssssesesssssesssssssssssssssssssses 246,778 | oo 250,000 | oo 1,536
UNEEA SHAEES. e erererresereseersseeee s st eee s s res st seemtnenss &eesfoeesseesterssifesteesieisieeistieriieerEieeriiechieeriieirieeiiiiiiesiieesi