PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

2 3 4 6 9 2 0 0 2 2 0 1 0 0 1 0 O

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2002
OF THE CONDITION AND AFFAIRS OF THE

American Modern Home Insurance Company

NAIC Group Code 0127 0127 NAIC Company Code 23469 Employer's ID Number _31-0715697
(Current Period)

(Prior Period)

Organized under the Laws of _Ohio , State of Domicile or Port of Entry _Ohio

Country of Domicile

Incorporated January 25, 1965 Commenced Business _September 1, 1965

Statutory Home Office 7000 Midland Bivd. , Amelia, Ohio 45102-2607

(Street and Number, City or Town, State and Zip Code)

Main Administrative Office 7000 Midland Blvd. , Amelia, Ohio  45102-2607
(Street and Number, City or Town, State and Zip Code)

800-543-2644 -5289
(Area Code) (Telephone Number)

Mail Address P.0. Box 5323, Cincinnati, Ohio  45201-5323

(Street and Number, City or Town, State and Zip Code)

Primary Location of Books and Records 7000 Midland Blvd. , Amelia, Ohio 451022607

(Street and Number, City or Town, State and Zip Code)
800-543-2644 -5289
(Area Code) (Telephone Number)

Internet Website Address www.amig.com

800-543-2644 -5289
(Name) (Area Code) (Telephone Number) (Extension)

513-947-4127

Statement Contact _James Paul Tierney

jim_tierney@amig. com

(E-Mail Address) (Fax Number)

Policyowner Relations Contact 7000 Midland Blvd., Amelia, Ohio  45102-2607
(Street and Number, City or Town, State and Zip Code)

800-543-2644 -6682

(Area Code) (Telephone Number) (Extension)

OFFICERS
President&CEO .......... ... .. .. John Weber Hayden
Executive VP& CFO . ........ .. .. Kenneth Gerald Boberg
SVP & Treasurer .. ............. . ... James Paul Tierney
V. Pres. & Secretary ............ .. Michael Lynn Flowers
Exec. V. President . ... ... ... ... .. Robert Eugene Hilliard

VICE PRESIDENTS

John Ignatius Von Lehman, SVP Elisabeth Evensen Baldock, SVP Gary Andrew Cobb, SVP

John Gilbert Campbell, SVP
Andre John Pecqueur, SVP
Mark Louis Gatto, SVP
Daniel John Gilene, SVP
Frederick Carl Wagner, SVP
Gerald William McGuire, SVP
#Michael Ray McMillian, SVP
William George Fawcett
Joseph George David
Sandra Lee Wagner
Patrick Wing Law

Robert William Fulcher, SVP
Floyd Ray Carr, SVP
Paul Frederick Gelter, SVP
Douglas Alan Detrick, SVP
Kevin Morrisey Morreale, SVP
#William Todd Gray, SVP
William Cleary Horan, llI
Ray Rushton Johnston
Robert Paul Crowley
Laura Hatfield Harris
Curtis Howard Baker

David Clark McNutt, SVP
David Joseph Brick, SVP
Michael Ray Bowen, SVP
Robert Michael Doepke, SVP
Kevin Earl Randall, SVP
#Donald Eugene Stetler, SVP
Clifton Lee Gentry
Kody King Newland
William Joseph Lagano
Edward James Woolwine
#Robert Benjamin Herich

#Donna Sue Schlie

DIRECTORS OR TRUSTEES

John Weber Hayden, Chairman

Joser)h Page Hayden, llI

John Ignatius Von Lehman
Paul Thomas Brizzolara
Kenneth Gerald Boberg

County of _Clermont

Stateof _ Ohio
SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above, all of the herein described assets were the
absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained,
annexed or referred to, is a full and true statement of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom
for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that
state rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.

John Weber Hayden

Michael Lynn Flowers
President & CEO

James Paul Tierney
V. Pres. & Secretary

SVP & Treasurer
a. Is this an original filing? Yes (X) No ()
1. State the amendment number
2. Date filed

3. Number of pages attached

Subscribed and sworn to before me this b. If no:
14th day of February, 2003

P/C



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

Page EO1
Schedule A, Pt. 1, Real Estate Owned
NONE
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Schedule A, Pt. 2, Real Estate Acquired
NONE
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Schedule A, Pt. 3, Real Estate Sold
NONE
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in good standing - Mortgages in good standing not shown on lines 0199999 through 0599999
2 Amelia. ... OH. o 07/15/1999......... ... 7500 . 5,877,974 9,500,000 01/01/1999...........
0699999 - Mortgages in good standing - Mortgages in good standing not shown on lines 0199999 through 0599900 . ... 5,877,974 9,500,000 ...
0799999 - TOTAL Mortgages in g0od STaNING ... ... ... . o 5,877,974 9,500,000 ...
0099990 - TOTALS . 5,877,974 9,500,000 ...l

General Interrogatory:

1. Mortgages in good standing$ .................. unpaid taxes § .................. interest due and unpaid.

2. Restructured mortgages § .................. unpaid taxes § .................. interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure § .................. unpaid
taxes$.................. interest due and unpaid.

4. Mortgages in process of foreclosure $ .................. unpaidtaxes$ .................. interest due and unpaid.
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Page EO5
Schedule B, Pt. 2, Mortgage Loans Sold
NONE

Page E05



J/d

903

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment
Any Other Class of Admitted Assets
InvestmentinLloyds ............................... Cincinmati ... OH American ModernHome ... 08/08/1982.......... ........... 300,000 ... 300,000 ...
1499999 - Subtotal - Any Other Class Of AdMItted ASSElS . ... ..o 300,000 ... 300,000 ..o
0999990 - TOTALS . 300,000 ..o 300,000




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

Page EO7
Schedule BA, Pt. 2, Other Long-Term Invested Assets Sold
NONE

Page E07
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest

Interest Amount of

14 15 Interest Due

4 5 and Accrued

Amount Due December 31

and Accrued Gross Increase Current Year,

Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest

U.S. Governments - Issuer Obligations

312925-W7-1 .. FEDERALHOME LOANMTGCORP ...... ...... .... 5125 FA ... 08/2012012 ............ ... 148,95 ... 150,000 ..... 102.188 ... 153,282 ....... 148,935 ... 2,883 0 o 08/20/2002 ... 5.217
31359M-FS-7 .. FEDERAL NATIONALMTGASSN ......... ...... ... 7125 JD ... 06/15/2010 ... 462,760 ....... 450,000 ..... 120.688 ....... 543,096 ....... 465,414 ... . 1,336 ... 32,083 ... (1,288) oo PE... 11/03/2000 ... 6.636
912810-DG-0 .. U.S. TREASURYBOND ...............oo oo 11.875 MN .. 11/15/2003 ... 310,477 .. 300,000 ..... 109.125 ... 27,3715 ... 448,125 ... 4,453 ... 35,575 ... (11,183) o 01/23/1987 ... 7.811
912810-EL-8 ... U.S. TREASURYBOND .............ooe s oo 8.000 MN .. 11/15/2021 ... .. 212,29% ... 175,000 ..... 139.344 ... 243,852 ... 214,457 . 1,750 ... 14,000 ....... (1,084) o 11/08/2000 ... 6.085
912810-FP-8 ... U.S. TREASURYBOND ...............o. ooen oo, 53715 FA ... 02115/2031 ... 621,952 ....... 650,000 ..... 109.031 ... 708,702 ....... 621,664 ........ 13,102 ... 17,469 .......... 88 o 04/22/2002 ... 5.684
912827-P8-9 ... U.S. TREASURYNOTES ................ ..ooon oot 7.250 MN .. 05/15/2004 ............ ... 1,066,140 ..... 1,050,000 ..... 108.031 ... 1,134,326 ... 1,134,164 ... 24,06 ... 61,615 ...... (10,944) ... o 06/27/1995 ... 7.375
912827-X8-0 ... U.S. TREASURYNOTES ................ .oooen oot 6.875 MN .. 05/15/2006 ............ ... ... 1,011,621 ... 1,000,000 ..... 115.063 ... 1,150,630 ..... 1,020,156 ......... 8,504 ... 68,750 ....... (3,018) ..o o 12/28/1999 ... 6.482
912828-AH-3... U.S. TREASURYNOTES ................ ...ooe oo, 3.250 FA ... 08/15/2007 ............ 282,867 ....... 275,000 ..... 102.469 ... 281,790 ... 283,218 ... 3,32 (3B1) oo o 10/11/2002 ... 2.589
912827-J7-8 ... U.S. TREASURYNOTES ................ ...oon oo, 6.250 FA ... 02/15/2003 ............ ... ... 1,000,171 ... 1,000,000 ..... 100.594 ... 1,005,940 ... 1,000,719 ... 28,437 ... 62,500 ......... (503) ..o o 04/17/2000 ... 6.179
912827-J7-8 ... U.S. TREASURYNOTES ................ ...oon oo, 6.250 FA ... 02/15/2003 ............ ... ... 1,549,377 ... 1,550,000 ..... 100.594 ... 1,559,207 ... 1,521,664 ........ 36,328 ... 9,875 ........ 4,865 ... o 04/12/1996 ... 6.690
912827-J7-8 ... U.S. TREASURYNOTES ................ ...ooe oo, 6.250 FA ... 02/15/2003 ............ ... ... 1,998,171 ... 2,000,000 ..... 100.594 ... 2,011,880 ... 1,971,406 ........ 73,463 ... 114,038 ... 10,684 o 05/24/2000 ... 6.828
912827-Q8-8 ... U.S. TREASURYNOTES ................ ...... ... 7.250 MN .. 08/15/2004 ............ . 580,129 ....... 560,000 ..... 109.375 ... 601,563 ....... 594,344 ... ... 14,621 ... 19,938 ... (4,214) o 03/14/2002 ... 3.740
912828-AJ-9 ... U.S. TREASURYNOTES ................ ...oon oo, 4315 FA .. 08/15/2012 ... . 1,032,522 ... 1,000,000 ..... 104.531 ... 1,045,310 ... 1,032,578 ........ 16,406 ... (56) oo o 12/23/2002 ... 3.965
912827-20 ... U.S. TREASURYNOTES ................ ...oon oo, 6.250 FA ... 0211512007 ............ ... 1,149,365 ... 1,100,000 ..... 114719 ... 1,261,909 ... 1,169,523 ........ 25,781 ... 68,750 ...... (10,837) oo o 01/16/2001 ... 5.030
912827-20 ... U.S. TREASURYNOTES ................ ..oooe oo, 6.250 FA ... 0211512007 ............ ... 1,510,011 ... 1,500,000 ..... 114719 ... 1,720,785 ... 1,514,883 ........ 35,156 ... 93,750 ....... (2,105) ..o o 08/22/2000 ... 6.062
912827-20 ... U.S. TREASURYNOTES ................ ..ooon oo, 6.250 FA ... 0211512007 ............ ... 426,651 ... 425,000 ..... 114719 ... 487,556 ....... 47,706 ... 9,91 ....... 29,688 ......... (350) .o o 10/06/1999 ... 6.140
912827-2J0 ... U.S. TREASURYNOTES ................ .oooon ool 6.250 FA ... 021152007 ............ .. 99,070 ....... 100,000 ..... 114719 ... 114,79 ... 98,125 ......... 2,344 . 6,250 .......... 191 o 06/09/1997 ... 6.617
912827-X8-0 ... U.S. TREASURYNOTES ................ ooen ool 6.875 MN .. 05/15/2006 ............ ... 101,162 ... 100,000 ..... 115.063 ....... 115,083 ....... 102,016 ........... 859 ... 6,875 ......... (302) oo o 12/28/1999 ... 6.482
0199999 - U.S. Governments - Issuer Obligations . ........... ... 13,563,697 ... 13,375,000 .............. ... 14,466,985 ... 13,740,097 ....... 207,852 ... 78,13 ... (39,837) o

U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities

36201E-NF-3 .. GNMA P/T POOL 580990 0201512082 L "7,342 ... 115,546 ... 17,342 ... "342 626 ........ 6,929 L o 03/21/2002 ... 6.180
36201P-YL-3... GNMAP/T POOL 589415 S 0B/15/2082 L 181,633 ... 178,825 ... 181,633 ....... 181,633 ... 99 ... 6,394 o 06/20/2002 ... 6.190
36202D-AN-1 .. GNMA Il P/T POOL 2713 0212002009 L 320,539 ... 329,974 320,539 ... 320,539 ... 1,650 ... B,704 o 03/22/2001 ... 6.217
36202D-J8-5 ... GNMA I P/T POOL 2987 1002002080 L 115,876 ... 116,239 ... 115,876 ....... 115,876 ........... 726 ... A0 o 10/23/2000 ... 7.526
36202D-LV-1 .. GNMA Il P/T POOL 3040 02120012081 L 309,931 ... 307,338 309,931 ... 309,931 ... 1,798 . 3804 o 02/20/2001 ... 6.933
36205Y-F9-8 ... GNMA P/T POOL 404392 0071512005 L 457,583 ... 453,193 457,583 ... 457,583 ..., 2,882 ... 46,847 o 09/19/1995 ... 7.428
36210B-EN-1 .. GNMA P/T POOL 487141 051512029 L 518,922 ....... 607,244 ... 578,922 ....... 578,922 ......... 3,289 ... 45,833 o 1212011999 ... 6.870
36210V-PS-4 .. GNMA P/T POOL 503633 041512029 L 44,707 32,416 . 44,707 44,707 2,086 ... 3938 o 09/21/1999 ... 7.179
36212C-PB-1 .. GNMA P/T POOL 529718 121512080 L 208,184 ... 01174 .. 208,184 ... 208,184 ... 1T 8,734 o 05/21/2002 ... 6.724
36225A-C8-1... GNMA P/T POOL 780095 031502005 L 99,104 ... Q2136 99,104 ... 99,104 ... 768 ... 10,38 o 04/24/1995 ... 9.040
36206P-UR-9 .. GNMA P/T POOL 417392 051502026 L. 190,883 ....... 186,057 ... 190,883 ....... 190,883 ......... 1,163 ... 19,020 L o 04/30/1998 ... 7.300
36206V-JP-3... GNMA P/T POOL 422470 o 03/15/2026 ... 121,67 ... 126,791 ... 121,267 ... 121,67 ... 792 ... 13,306 L o 03/26/1996 ... 7.500
36207F-LH-2... GNMAP/T POOL 430628 100512029 L 608,325 ....... 608,135 ...l 608,325 ....... 608,325 ......... 3,801 ... 69,318 .. o 10/21/1999 ... 7.497
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities ........................................... ... 3,660,296 ..... 3,675,068 ... ... 3,660,296 ..... 3,660,296 ........ 21,639 ... R
0399999 - Subtotal - U.S. GOVEIMMENES ... .. .. . e 17,223,993 ... 17,050,068 .............. ... 18,127,281 ... 17,400,393 ....... 319,491 ... 1,062,591 ...... (39,837) o
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations

20772F-XQ-8 .. CONNECTICUTST .................oo e 5.000 JD ... 12/15/2009 ... 1,599,666 ..... 1,600,000 ...l 1,599,666 ..... 1,611,300 ......... 315 ... 75,000 ...... (11,834) ... 1PE... 01/15/2002 ... 3.900
240451-PZ-1 ... DEKALCCYGEORGIA ................. ... ... 6.250 J ... 01/01/2004 . 1,014,474 ... 1,000,000 ... 1,014,474 ... 1,083,170 ........ 31,50 ... 62,500 ...... (13,7711) 1PE... 06/16/1997 ... 4.811
346604-DR-9 .. FORSYTHCNTY GASCHDIST .......... ...... ... 5500 FA ... 02/01/2009 ............ ... ... 1,019,084 ... 1,000,000 ... 1,019,084 ... 1,026,800 ........ 29 ... 55,000 ....... (2,617) 1PE... 11/16/1999 ... 5.130
419780-DY-4... HAWAIISTATE ... e 5.500 MS .. 03/01/2016 03/01/2020 ... 102.000 ..... 1,056,335 ... 1,000,000 ..... 114.607 ... 1,146,070 ... 1,096,320 ........ 18,333 ... 55,000 ....... (8,724) ... o 06/03/1998 ... 4.169
438669-F7-3 ... HONOLULU,HICTY&COGO ............. ooee oo 5750 AO... 04/01/2010 ............ .. 153,119 ... 150,000 ... 153,119 ... 154,389 ... 2,16 ... 8,625 ......... (343) PE... 02/09/1999 ... 5.472
438669-F7-3 ... HONOLULU,HICTY&COGO ............. ooes oo 5750 AO... 04/01/2010 ............ 612,477 ... 600,000 ...l 612,477 ... 617,556 ......... 8,625 ... 34,500 ... (1373) o 1PE... 05/05/1999 ... 5.472
419780-UA-7... HAWAIISTATE ... ... e 5375 FA ... 08/01/2016 ............ ... ... 1,042,114 ... 1,000,000 ... 1,042,114 ... 1,004,990 ........ 2,3 ... 53,750 ....... (2,184) 1PE... 08/23/2001 ... 4.945
452150-TN-5 ... ILLINOISSTATE ... e 5.000 JD ... 06/01/2006 ............ ... 1,009,327 ... 1,000,000 ... 1,009,327 ... 1,017,490 ......... 4,167 ... 50,000 ....... (2411) 1PE... 07/02/1999 ... 4.700
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations (continued)
778017-KA-0 ... ROSEVILLEMICMNTYSCH ............. ...... ... 5.000 MN .. 05/01/2007 ............ ... 1,017,377 ... 1,000,000 ... 1,017,377 ... 1,036,740 ......... 8,33 ... 50,000 ....... (6,036) ... 1PE... 04/21/1998 ... 4.500
604128-W7-9 .. MINNESOTASTATE ................oooo coien ool 5.000 MN .. 11/01/2007 ... 1,017,965 ... 1,000,000 ..... 11892 ... 1,118,920 ... 1,024,840 ......... 8,333 ... 50,000 ....... (3,261) oo o 11/08/2000 ... 4.580
117061-NQ-0 .. BRUNSWICKCOUNTYNC ............... ... ... 5.000 MN .. 06/01/2016 ............ 499,052 ....... 500,000 ...l 499,052 ....... 499,000 ......... 4,167 ... 25,000 ........... 52 1PE... 05/01/2001 ... 5.020
940858-VQ-3 .. WASHOE CNTYNVSCHDIST ........... ...... ... 5500 JD ... 06/01/2013 ............ ... 1,942,040 ... 1,725,000 .o 1,942,040 ..... 1,948,388 ......... 7,96 ... 31,625 ... (6,347) .o 1PE... 08/13/2002 ... 4.010
641459-TH-9 ... NEVADASTATECAPIMPT .............. ...... ..., 5500 MS .. 03/01/2008 ............ ... 1,022,431 ... 1,000,000 ... 1,022,431 ... 2,062,700 ........ 18,333 ... 55,000 ....... (3,782) oo 1PE... 07/11/2000 ... 5.000
162375-F7-9 ... CHATTANOOGATNFGIC ............... ...... ... 53715 MS .. 09/01/2012 ... .. 1,022,450 ... 1,000,000 ... 1,022,450 ... 1,030,200 ........ 17,917 ... 53,750 ....... (1,766) ..o 1PE... 03/19/1998 ... 5.077
442330-RX-6. .. HOUSTON, TEXAS .............cooooie s 7.000 MS .. 03/01/2008 ............ .. 1,092,520 ..... 1,000,000 ... 1,092,520 ..... 1,168,700 ........ 28,333 ... 70,000 ...... (15,367) .o 1PE... 06/16/1997 ... 5.010
194475-GB-9 .. COLLEGE STATIONTXPSF ............. ...... ... 5250 FA ... 08/15/2004 ............ ... ... 1,011,176 ... 1,000,000 ... 1,011,176 ... 1,042,250 ........ 19,688 ....... 52,500 ....... (6,489) ... 1PE... 09/22/1997 ... 4.580
412702-M9-0 . .. HARLANDALETXPSFOID .............. ooen oo 4500 FA ... 08/15/2010 ............ ... ... 977,862 ... 1,000,000 ... 977,862 ....... 967,580 ........ 16,875 ... 45,000 ........ 2,3 1PE... 03/12/1998 ... 4.850
052394-UK-7... AUSTINTEXAS ... ..o i o, 5.300 MS .. 09/01/2010 09/01/2020 ... 100.000 ....... 514,660 ....... 520,000 ... 514,660 ....... 509,480 ......... 9,187 ... 21,560 ........ 1790 1PE... 10/03/1995 ... 5.471
052429-V3-8 ... AUSTIN TEXAS INDPT SCHDIST ........ ...... ... 5.000 FA ... 08/01/2005 ............ ... 1,021,837 ... 1,000,000 ... 1,021,837 ... 1,053,160 ........ 20,83 ... 50,000 ....... (7,859) oo 1PE... 09/28/1998 ... 4.100
073185-K7-4 ... BAYTOWNTEXAS ... e 4.650 FA ... 0200112010 ............ . 991,037 ... 1,000,000 ... 991,037 ....... 986,870 ........ 19,375 ... 46,500 ........ 1,035 1PE... 08/13/1998 ... 4.800
245505-HJ-4 ... DELVALLETEXASISD ...........ooooie s ol 5125 FA ... 1200112006 ... . 510,564 ....... 500,000 ... 510,564 ....... 525,810 ........ 10,677 ... 25,625 ... (3,332) o 1PE... 01/09/1998 ... 4.345
727193-2Y-9 ... PLANO TEXASISDPSF ................. oo o, 6.000 FA... 02/15/2006 ............ ... ... 1,023,975 ... 1,000,000 ... 1,023,975 ... 1,075,930 ........ 250 ... 60,000 ...... (10,479) ... 1PE... 06/24/1997 ... 4.857
882720-KY-0... TEXASSTATERFDGPUBA ............. ...... ... 53715 AO... 10/01/2016 ... 1,041,208 ... 1,000,000 ... 1,041,208 ... 1,044,980 ........ 13,438 ... 53,750 ....... (2,280) ..o 1PE... 05/02/2001 ... 4.935
939745-4V-4 ... WASHINGTONSTATE .................. ... ..., 5750 AO... 10/01/2012 ... 15,57 ........ 15,000 . 15,567 ........ 15,830 ... 26 . 863 .......... (43) o o 12/05/1995 ... 5.318
939745-5E-1 ... WASHINGTON STATE .................. ..o ..., 5750 AO... 10/01/2012 ... 1,022,285 ....... 985,000 ...l 1,022,265 ... 1,039,490 ........ 14,159 ... 56,638 ....... (2,848) ... 1PE... 12/05/1995 ... 5.318
833085-RL-9 ... SNOHOMISH COUNTYWA .............. ...... ... 5500 JD ... 120012016 ... 1,074,648 ... 1,000,000 ... 1,074,648 ... 1,080,060 ......... 4,583 ... mor ... @H7) 1PE... 08/31/2001 ... 4.7
939741-ZA-5 ... WASHINGTONSTATE .................. oo oo, 5.350 JJ ... 07/01/2006 07/01/2020 ... 100.000 ....... 399,017 ... 400,000 ... 399,017 ... 396,660 ........ 10,700 ....... 21,400 ... BT PE... 05/10/1995 ... 5.772
939745-6H-3 ... WASHINGTON STATE .................. ... ..., 5.750 MN .. 05/01/2014 ... 30,000 ... 30,000 30,000 ........ 30,000 ... 288 ... 1725 1PE... 02/18/2000 ... 5.750
939745-7C-3 ... WASHINGTONSTATE ................o e ol 5750 MN .. 05/01/2014 ... . 1,670,000 ..... 1,670,000 .............. ... 1,670,000 ..... 1,670,000 ........ 16,004 ... 96,025 ... 1PE... 02/18/2000 ... 5.750
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 26,424,247 ... 25,595,000 .............. ... 26,614,937 ... 27,820,683 ....... 379,815 ... 1,345,283 .. .. (M11,436) -
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) ... 26,424,247 ... 25,595,000 .............. ... 26,614,937 ... 27,820,683 ....... 379,815 ... 1,345,283 ... .. (M11,436) -
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
286299-NT-5. . ELGIN, 1L 5.750 JJ ... 01/01/2009 01/01/2020 ... 100.000 ....... 499,998 ... 500,000 ... 499,998 ... 495,300 ........ 14315 28,750 ... 79 1PE... 05/11/1995 ... 6.092
821685-3M-4 . .. SHELBY COUNTY, TN ... 5.500 AO... 04/01/2010 04/01/2020 ... 102.000 ....... 509,409 ....... 500,000 ..... 102.820 ....... 514,100 ....... 494,960 ......... 6,875 ....... 21,500 ... 2,269 o 05/10/1995 ... 6.061
150429-PV-4 ... CEDARHILL, TX ... 5.500 FA ... 08/15/2008 08/15/2020 ... 100.000 ....... 249,640 ... 250,000 L. 249,640 ... 248,843 ... 5156 ....... 13,750 ... 124 1PE... 09/26/1995 ... 5.626
1899999 - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................... ..... 1,259,047 ... 1,250,000 ... 1,263,738 ... 1,239,103 ........ 26,406 ....... 70,000 ........ 3002
2499999 - Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ........................... ... 1,259,047 ... 1,250,000 ... 1,263,738 ... 1,239,103 ........ 26,406 ....... 70,000 ........ 3002
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
437885-AQ-9 .. HOMEWOOD ALABRDED .............. ...... ... 4.600 FA ... 08/01/2013 ............ ... 1,002,316 ..... 1,000,000 ...l 1,002,316 ..... 1,002,500 ........ 19,167 ....... 46,000 ......... (184) o 1PE... 01/22/2002 ... 4.572
152395-CX-5... CENTRALAZWTRCONSV .............. ... ... 5500 MN .. 11/01/2008 ... 1,048,121 ... 1,000,000 ... 1,048,121 ... 1,079,240 ......... 9,167 ....... 55,000 ....... (7,083) ..o 1PE... 03/18/1998 ... 4.550
79575D-GF-1 .. SALTRIVER PROJECT, ARIZONA ........ ...... ... 5500 .. 01012010 . 495737 L. 500,000 495,737 ... 492,530 ... 13,750 ... 21,500 ... 84 1PE... 04/20/1995 ... 5.729
79575D-MF-4 .. SALTRIVER PROJECT, ARIZONA ........ ...... ... 5.750 . 01012007 134,766 ....... 135,000 ... 134,766 ....... 134,352 ... 3,881 ... 7,763 ... B 1PE... 04/08/2002 ... 5.883
79575D-MW-7 . SALT RIVER PROJECT, ARIZONA ........ ...... ... 5.750 . 01012007 364,367 ....... 365,000 ... 364,367 ... 363,248 ... 10,49 ... 20,98 ... 17 1PE... 04/08/2002 ... 5.883
196454-BC-5... COLORADO DEPT TRANSREV .......... ...... ... 5.000 JD ... 06/15/2006 ............ ... 1,855,766 ..... 1,700,000 ... 1,855,766 ..... 1,864,611 ......... 3,542 ... 42,50 ... (8,845) ... PE... 10/17/2002 ... 2.230
342812-C5-1 ... FLORIDASTDIVBDFIN ................ ..o oo, 6.000 J ... 07/012011 1,048,103 ... 1,000,000 ... 1,048,103 ... 1,060,650 ........ 30,000 ....... 60,000 ....... (4319) .o 1PE... 12/23/1999 ... 5.290
46613P-BW-5 .. JEAFLAWTR&SWRSYSREV .......... ...... ... 5.000 AO... 10/01/2006 ............ ... 1,443,357 ... 1,320,000 ... 1,443,357 ... 1,446,733 ... 16,500 ... (3,377) o 1PE... 11/22/2002 ... 2.379
875263-JT-3 ... TAMPAFLORIDARVMBIA ... .......... ...... ... 4500 .. 01/01/2003 500,000 ....... 500,000 ... 500,000 ....... 498,790 ... 11,250 ... 250 ... U2 PE... 07/10/1997 ... 4.602
261172-EW-6 .. DOWNTOWN SAVANNAHGEORGIA ...... ...... ... 4,950 FA ... 08/01/2009 08/01/2020 ... 102.000 ..... 1,015,515 ... 1,000,000 ... 1,015,515 ... 977,080 ........ 20,62 ... 49,500 ........ T3 1PE... 12/30/1996 ... 5.807
403760-BB-6 ... GWINNETT COUNTY GAWATER ......... ...... ... 5.000 FA... 08/01/2016 ............ ... ... 978,730 ... 1,000,000 ... 978,730 ....... 976,370 ........ 2,83 ... 50,000 ........ 1,051 1PE... 09/05/2000 ... 5.220
167592-QZ-0... CHICAGOILHAREINTL ................ ...... ... 5500 JJ ... 010172010 ... 1,048,477 ... 1,000,000 ...l 1,048,477 ... 1,057,120 ........ 27,500 ... 56,833 ....... (5,728) ..o 1PE... 06/19/2001 ... 4.680
452226-L7-6 ... ILLINOISSTATETAX ............oooiie s ot 5375 JD ... 06/15/2011 ... 540,703 ....... 500,000 ... 540,703 ....... 545,565 ......... 1120 ... 26,875 ... (3,982) .o 1PE... 10/02/2001 ... 4.220
(continues)
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations (continued)
914331-ES-8 ... UNIVERSITYILLINOIS .................. ... ... 5500 FA... 08/15/2017 ............ ... 54,291 ... 500,000 ... 54,291 ... 525,700 ........ 10,313 ... 26,218 ... (1,104) o 1PE... 09/19/2001 ... 5.026
750911-LP-3 ... REGTRANSAUTHIL .............ccoo i 5.000 JD ... 06/01/2005 ............ ... 1,009,648 ... 1,000,000 ... 1,009,648 ... 1,027,160 ......... 4,167 ... 50,000 ....... (3,691) ..o 1PE... 10/01/1997 ... 4.626
455280-SD-0. .. INDIANAPOLIS,INPUBLICIMPT ......... ...... ... 5.750 JJ ... 01/10/2009 01/10/2020 ... 102.000 ....... 382,500 ....... 375,000 L. 382,500 ....... 379,012 ... 10,198 ... 20563 ... 561 1PE... 07/27/1995 ... 5.986
49126P-AR-1 .. KENTUCKY ECONOMICDEV ............ ...... ... 5500 JD ... 12/01/2007 ... 1,034,712 ... 1,000,000 ... 1,034,712 ... 1,060,490 ......... 4,583 ... 55,000 ....... (6,147) ..o 1PE... 06/16/1998 ... 4.700
49151E-FU-2 .. KENTUCKY STATEPPTY ..............o cooen ool 53715 AO... 10/01/2012 ... 968,014 ....... 900,000 ..... 114321 ... 1,028,889 ....... 974,736 ... 12,04 ... 48,375 ... (5,482) ... o 10/11/2001 ... 4.412
59455R-MN-3 .. MICHIGANMUNBD AUTHREV .......... ...... ... 5.875 AO... 10/01/2013 ... 534,414 ... 510000 e 534,414 538,045 ......... 7491 29,93 ... (1,653) oo PE... 10/05/2000 ... 5.284
959767-BP-8 ... WESTERNTWPSMIUTILS .............. ...... ... 5250 JJ .. 01/01/2008 ... 1,063,143 ... 1,000,000 ... 1,063,143 ... 1,076,770 ........ 26,250 ... 39,375 ... (M24) PE... 10/10/2001 ... 3.850
51639L-BU-8 .. LANSINGMIBRDWATER ............... ...... ..., 5.000 J .. 07/01/2016 1,006,659 ..... 1,000,000 ... 1,006,659 ..... 1,007,210 ........ 25,000 ....... 56,389 ......... (378) oo 1PE... 06/13/2001 ... 4.928
251093-UT-5... DETROITMI ... 5375 AO... 040112017 ... 517,997 ... 500,000 ... 517,997 ... 519,180 ......... 6,719 ... 26,875 ... (850) ..o 1PE... 08/08/2001 ... 5.018
681793-ZX-6 ... OMAHANEB PUBPWRDIST ............ ...... ... 5400 FA ... 02/01/2006 ............ ... 1,011,256 ... 1,000,000 ... 1,011,256 ... 1,020,770 ........ 2,50 ... 54,000 ....... (3,308) ..o 1PE... 12/22/1999 ... 5.000
645771-QL-3 ... NEWJERSEYBUILDAUTH .............. ...... ... 4.800 JD ... 06/15/2008 ............ ... 547,618 ....... 545,000 ... 547,618 ....... 549,513 ... ... 11,100 ... 37,080 ......... M2) 1PE... 09/23/1997 ... 4.754
645771-QP-4 .. NEWJERSEYBUILDAUTH .............. ...... ... 4.800 JD ... 06/15/2008 ............ .l 457,185 ... 485,000 ...l 457,185 ... 458,767 ........ (9,100) ....... 10,920 ... (344) 1PE... 09/23/1997 ... 4.754
650009-HS-5... NEWYORKSTTWYAUTH .............. ...... ... 5500 .. 01/01/2007 1,036,995 ... 1,000,000 ... 1,036,995 ..... 1,071,670 ........ 21,500 ... 55,000 ....... (8,263) ... 1PE... 06/18/1998 ... 4.480
650028-BH-5... NY STTWY AUTHSTPERSINCMTAX ... ...... ... 5.500 MS .. 03/15/2015 03/15/2020 ... 100.000 ..... 1,529,828 ... 1,400,000 ... 1,529,828 ... 1,534,456 ........ 30,586 .. 4,628) 1PE... 08/07/2002 ... 4.270
677518-Q2-1... OHIOSTATEREV ...................... oo e 5500 JD ... 12/01/2009 ... 1,693,161 ... 1,850,000 ...l 1,693,161 ..... 1,709,418 ......... 7,104 85,250 ...... (16,257) ..o 1PE... 01/24/2002 ... 3.960
679087-BC-9... OKLAHOMA STCAPIMPYAUTH ......... ...... ... 5.000 JD ... 12012007 ... 1,024,892 ... 1,000,000 ... 1,024,892 ... 1,043,140 ... 4,167 ... 50,000 ....... (4,445) ... 1PE... 07/29/1998 ... 4.430
081653-BJ-5 ... BENDORWATERREV .................. oo oo, 5350 AO... 10/01/2017 ... 546,363 ....... 530,000 ... 546,363 ....... 547,395 ... ... 7,088 ... 28,35 ... (T34) o PE... 08/03/2001 ... 5.049
717903-QD-3 .. PHILADELPHIAPAHOSP ................ ...... ... 6.500 JD ... 1200172011 ..o 545,788 ....... 500,000 ..... 119.660 ....... 598,300 ....... 564,365 ......... 2,708 ... 32,500 ... (3,948) ... o 10/02/2000 ... 5.203
58463R-DG-0 .. MEDICALUNIVSCHOSP ............... ...... ... 5500 JJ ... 07/01/2008 ... 996,541 ... 1,000,000 ... 996,541 ....... 995,000 ........ 21,500 ... 55,000 .......... 54 2PE ... 12/14/1999 ... 5.574
837147-TF-4 ... SCAROLINASTPUBSVCAUTHREV ... ...... ... 4.800 . 01012007 TAT.837 ... 750,000 ..o TAT.837 ... 746,35 ... 18,000 ....... 36,000 .......... 418 1PE... 10/12/1999 ... 4.880
821692-QL-7 ... SHELBYCTY,TNH,E&HREV ........... ...... ... 6.250 FA ... 08/01/2009 ............ ... 514,230 ....... 490,000 ... 514,230 ....... 532,650 ........ 12,760 ... 3146 .. (2,97) . 1PE... 10/05/1995 ... 5.421
821692-QP-8 .. SHELBY CTY,TNH,E&HREV ........... ...... ... 6.250 FA ... 08/01/2009 ............ ... 10,494 ... 10,000 ... 10,494 ... 10,870 ........... 260 ... 104 (61) o 1PE... 10/06/1995 ... 5.421
592098-YY-7 ... METROPOLITAN GOVT NASHVILLE ...... ...... ... 5.000 J .. 01012007 o 1,018,117 ... 1,000,000 ... 1,018,117 ... 1,035,890 ........ 25,000 ....... 50,000 ....... 4,045) 1PE... 03/17/1998 ... 4.500
876385-FT-7 ... TARRANTTXHFRMBIA ................ ... ... 5750 FA ... 02M15/2012 ... .. 1,047,003 ..... 1,000,000 1,047,003 ..... 1,065,300 ........ 20,563 ... 57,500 ....... 3,988) L PE... 10/30/1997 ... 5.164
235416-RL-0 ... DALLAS TXWATERWORKS ............. ...... ... 5250 AO... 10/01/2009 ............ 1,025,603 ..... 1,000,000 ... 1,025,603 ..... 1,031,910 ........ 13,125 ... 52,500 ....... 3183) PE... 12/13/2000 ... 4.800
882854-BH-4. .. TEXASWATERDEVBOARD ............. ..ooon oo, 5100 J ... 07/15/2008 ... 1,016,919 ... 1,000,000 ... 1,016,919 ... 1,022,690 ........ 28,375 ... 51,000 ....... (2,616) ... PE... 09/15/2000 ... 4.749
052455-BY-7 ... AUSTINTEXAS REV ................... oo oo, 5.000 MN .. 05/15/2012 ............ ... 995,759 ... 1,000,000 ... 995,759 ....... 995,000 ......... 6,250 ....... 50,000 .......... Mo 1PE... 09/21/2000 ... 5.057
052473-CT-0... AUSTIN, TEXASREV .............oooooe e ol 6.000 AO... 10/01/2004 ............ .. 262,416 ... 250,000 ..... 108.004 ....... 210,010 ... 261,065 ......... 3,750 ... 15,000 ....... 134) o 03/15/1995 ... 5.472
052474-SY-0 ... AUSTINTEXASUTILSYSREV ........... ...... ... 5375 MN .. 11/15/2006 ............ ... 1,025,900 ... 1,000,000 o 1,025,900 ..... 1,063,830 ......... 6,719 ... 53,750 ....... (8,299) ... PE... 01/09/1998 ... 4.403
796253-HF-2 ... SANANTONIO TXELECTREV ........... ...... ... 5.000 FA ... 02/01/2008 ............ ... 998,623 ... 1,000,000 ... 998,623 ....... 997,950 ........ 20,83 ... 50,000 .......... 25 PE... 12/09/1999 ... 5.030
796253-HG-0 .. SANANTONIO TXELECTREV ........... ...... ... 5125 FA ... 02/01/2009 ............ ... 1,003,837 ... 1,000,000 ... 1,003,837 ... 1,005,120 ........ 21,354 ... 51,250 ......... (533) Lo 1PE... 06/30/2000 ... 5.050
796253-KA-9 ... SANANTONIO TXELEC& GASREV ...... ...... ..., 4700 FA ... 020012005 ... 85,923 ... 85,000 ..... 105.718 ... 89,860 ........ 87,489 ......... 1,665 ........ 3,995 ... (#6) ..o o 12/28/1998 ... 4.150
796253-LW-0 .. SANANTONIO TXELEC& GASREV ...... ...... ... 4700 FA ... 020012006 ... 924,931 ... 915,000 ... 924,931 ... 941,795 ... 17,919 ... 43,006 ....... (4479) 1PE... 12/28/1998 ... 4.150
845267-MQ-3 .. SOUTHWEST TEXASSCHOOL ........... ...... .... 5.000 FA ... 02101/2012 ... 992,752 ... 1,000,000 ... 992,752 ....... 991,380 ........ 2,83 ... 50,000 .......... 610 1PE... 08/31/2000 ... 5.100
917547-MY-4 .. UTAH ST BLDG OWNERSHIP AUTHREV .. ...... .... 5.000 MN .. 05/15/2010 ............ ... ... 2,064,579 ... 2,000,000 ... 2,064,579 ... 2,011,920 ........ 12,500 ... 103,889 ... (7,256) ..o 1PE... 12/27/2001 ... 4.480
92817L-BN-2 .. VIRGINIASTATERESAUTH ............. ...... ... . 0012013 991,724 ..... 1,000,000 ... 991,724 ....... 990,580 ........ 12,500 ... 50,000 .......... 560 PE... 11/02/2000 ... 5.100
387874-SS-0... GRANT CNTY WASHPUB UTIL . . 002009 L 1,039,057 ... 1,000,000 o 1,039,057 ..... 1,060,110 ........ 26,250 ... 52,500 ....... (5,552) ..o PE... 12/09/1998 ... 4.500
812642-2T-2 ... SEATTLEWAMUNLT .................. ... ... MS .. 03/01/2016 ............ ... 1,044,949 ... 1,000,000 ... 1,044,949 ... 1,049,060 ........ 18,333 ... 55,000 ....... (2,364) ..o 1PE ... 03/29/2001 . 5.028
2599999 - Spemal Revenue and Special Assessment Obligations and all Non- Guaranteed Obllgatlons of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations .................................................. ... 44,707,676 ... 43,285,000 .............. ... 44,842,534 .. 45,082,570 ....... 708,786 ... 2,084,021 ..... (140,841)
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31283G-MN-4 .. FHLMC GOLD P/TPOOL G00365 ......... ...... .... 8.000 ALL.. 06/01/2025 ............ ... 89,787 ........ 87,865 ... 89,787 ... 89,787 ... 56 ... 10,018 L o 06/12/1997 ... 8.000
3128GJ-QR-1 .. FHLMC GOLD P/TPOOL E82264 ......... ...... .... 6.500 ALL.. 01/01/2016 ............ ... 211,426 ... 269,992 ... 211,426 ... 211,426 ... 1,462 ... 218 o 01/22/2001 ... 6.444
31292G-TH-3 .. FHLMC GOLD P/TPOOL C008%6 ......... ...... .... 7.500 ALL .. 12012029 ... 241,589 ... W.621 241,589 ... 241589 ... 1,510 ... 20483 o 12/13/1999 ... 7.501
31292H-D4-3 .. FHLMC GOLDP/TPOOL C01023 ......... ...... ... 7.000 ALL .. 07/01/2030 ... 98,087 ........ 95,346 ... 98,087 ........ 98,087 ........... 556 ... 7518 o o 03/13/2002 ... 6.650
31292H-D6-8 .. FHLMC GOLDP/TPOOL C01025 ......... ...... ... 8.000 ALL.. 07/01/2030 ............ 43,08 .. 43,002 43,02 ... 43,02 .. 27 ... 5T o 08/16/2000 ... 8.000

(continues)
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/ Asset-Backed Securities (continued)
31292H-N9-1 .. FHLMC GOLDP/TPOOL CO1316 ......... ...... ... 6.000 ALL.. 03/01/2032 ............ ... 404,724 .. 408,104 ... 404,724 ... 404,724 . 2,041 .. 19,863 . o 03/13/2002 ... 5.780
31292H-QC-1 .. FHLMC GOLD P/TPOOL CO1351 ......... ...... .... 6.500 ALL .. 06/01/2032 ............ ... 520,654 ....... 521,921 ... 520,654 ....... 520654 ... 2,81 ... 2,837 o 05/13/2002 ... 6.388
31293K-7A-8 ... FHLMC GOLDP/TPOOL C22689 ......... ...... .... 6.500 ALL.. 03/01/2029 ... ... ... 193,768 ....... 202,402 ... 193,768 ....... 193,768 ......... 1,09 ... 18,497 o 10/16/2000 ... 6.842
31293S-DX-4 .. FHLMC GOLDP/TPOOLC28218 ......... ...... .... 6.500 ALL .. 06/01/2029 ............ ... 428,588 ....... 428,655 ...l 428,588 ....... 428,588 ......... 2,32 ... 38,734 o 01/16/2001 ... 6.501
31293Y-BX-3 .. FHLMC GOLDP/TPOOLC32754 ......... ...... ... 7.000 ALL .. 11/01/2029 ... 298,702 ... 305,163 ...l 298,702 ....... 298,702 ......... 1,780 ... 28,637 o 12/13/1999 ... 7.170
31298F-U3-4 ... FHLMC GOLD P/TPOOL C46902 ......... ...... .... 6.500 ALL .. 09/01/2030 ............ .. 21,488 ... 21,765 . 21,488 ... 21488 ... 1,201 .. 16,89 . o 02/12/2001 ... 6.509
31298G-S7-6 .. FHLMC GOLDP/TPOOL C47742 ......... ...... ... 7.000 ALL .. 02/01/2031 ... 191,723 ... 185,730 ... 191,723 ... 191,723 ... 1,083 ... 070 o o 05/13/2002 ... 6.743
31369W-4L-0 .. FNMAP/T POOL 223227 ALL .. 08/01/2008 ... BT 305 BT BT 2 K P o 08/31/1995 ... 7.059
31371K-MJ-7 .. FNMAP/T POOL 254261 ALL . 040172017 oo 190,016 ....... 183,979 190,016 ....... 190,016 ........... 97 .. 6,884 . o 06/18/2002 ... 5.980
31371K-R2-9. .. FNMAP/T POOL 254405 ALL .. 08/01/2082 ... 386,717 ... 355,440 .. 356,717 ... 356,717 ... 17 9,215 L o 07/19/2002 ... 5.974
31375H-YM-0 .. FNMAP/T POOL 335616 ALL .. 04/01/2026 ... 327,987 ... 346,846 ... 327,987 ... 327,987 ... 1,879 ... 33,766 o o 09/12/1996 ... 6.870
31384H-7K-3... FNMAP/T POOL 524798 ALL .. 01/01/2030 .o 44973 .. 25181 244,973 ... 64,973 . 1,489 ... 20445 o 01/19/2000 ... 7.331
31384U-4E-1... FNMAP/T POOL 534621 ALL . 1012029 o 389,524 ... 386,085 ...l 389,524 ... 389,524 ... 2,2 ... 38,506 ... o 02/12/2001 ... 6.927
31384V-2A-9 ... FNMAP/T POOL 535469 ALL . 07/01/2030 ..o 150,525 ....... 160,534 ... 150,525 ....... 150,525 ........... 8710 ... 12,000 L o 08/16/2000 ... 6.500
31384V-78-5 ... FNMAP/T POOL 535275 ALL .. 05/01/2030 ... 415,945 ... 48,692 ... 415,945 ... 415,945 ... 2,08 ... 3,662 o 02/12/2001 ... 6.550
31384V-ZC-9 .. FNMAP/T POOL 535439 ALL .. 08/01/2030 ... a2 70,438 . a2 Y 469 ... 9,160 . o 10/16/2000 ... 7.898
31385E-WT-2 .. FNMAP/T POOL 542558 ALL .. 08/01/2030 ... 43,561 ... 410 43,561 ... 43561 ... 26 ... 6,484 o 08/16/2000 ... 7.500
31385R-52-9 ... FNMAP/T POOL 550864 ALL .. 09/01/2015 ... 59,800 ........ 60,138 ... 59,800 ........ 59,800 ........... K[ 6,93 ... o 08/21/2000 ... 7.500
31387N-2W-6 .. FNMA P/T POOL 589489 ALL .. 08/01/2016 ... 140,236 ....... 136,151 . 140,236 ....... 140,236 ........... B 7,969 o o 03/18/2002 ... 5.960
31391F-D9-6 ... FNMAP/T POOL 665328 ALL 100012017 o 827,543 ... 804,844 ... 827,543 ... 827,543 ... 3,689 ... 7,580 o 10/21/2002 ... 5.225
31368H-T4-5... FNMAP/T POOL 190571 ALL .. 01/01/2009 ..o 81,797 . 29,729 21,797 ... 81,797 1,199 . 761 o 03/18/1996 ... 6.890
31371F-MU-3 .. FNMAP/T POOL 250671 ALL .. 09/01/2011 oo 162,511 ... ... 160,061 ... 162,511 ... 162,511 ... 1,000 ... 16,000 L o 06/17/1997 ... 7.500
31371K-KG-5 .. FNMAP/T POOL 254195 ALL .. 0200172017 oo 1,836,890 ..... 1775846 ... 1,836,890 ..... 1,836,890 ......... 8,130 L o 12/30/2002 ... 5.153
31373T-TN-0 .. FNMAP/T POOL 303057 ALL . 100172009 .o 303,701 ... 299,859 ... 303,701 ... 303,701 ... 1,874 ... 20172 o 09/27/1996 ... 7.500
31374F-YB-9 .. FNMAP/T POOL 313106 ALL .. 04/01/2009 ... 45970 ... 7,349 245,970 ... 45970 ... 1,87 ... 18,882 L o 08/30/1996 ... 6.870
31379K-MY-6 .. FNMAP/T POOL 421675 ALL .. 03/01/2028 ... 49,137 ... 246,900 ... 49,137 ... 49,137 .. 1,440 ... 733 o 04/30/1998 ... 6.900
2699999 - Spemal Revenue and Special Assessment Obligations and all Non- Guaranteed Obllgatlons of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities.................. ..... 9,261,010 ..... 9,214,155 ... 9,261,010 ..... 9,261,010 ........ 8,11 548,965
Special Revenue and 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
38373V-EH-9 .. GNMAGTD REMIC 2002-57 .............. ...... ... 6.000 ALL.. 09/20/2032 ............ .. 521,749 ... 500,000 ... 521,749 ... 521,875 ......... 2,500 ... 10,000 ......... (126) ..o o 08/29/2002 ... 5.69%4
38373X-3E-4 ... GNMAGTD REMIC 200251 .............. ...... ... 5500 ALL.. 02/20/2028 ............ ... 511,898 ....... 500,000 ... 511,808 ....... 512,012 ......... 2,22 ... 9,167 ......... (1) o 08/08/2002 ... 5.327
3133TV-6H-4 .. FHLMC 2359 REMIC ............. 6.000 ALL.. 11/15/2020 ... ... ... .91 67,292 ..o 2,91 .91 1,336 ... 25500 . o 09/28/2001 ... 5.817
31392B-Q9-0 .. FNMAREMIC TR 2002-T3 CL-B 5763 ALL .. 12/25/2011 ... 2,000,000 ..... 2,000,000 ... 2,000,000 ..... 2,000,000 ......... 9,605 ....... 96,050 .. o 08/27/2002 ... 5.762
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES e 3,306,618 ..... 3,267,292 ... 3,306,618 ... 3,306,858 ........ 15,733 ... W, M7 (240) o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ............... ... 57,275,304 ... 55,766,447 .............. ... 57,410,162 .... 57,620,438 ....... 773,290 ... 2,773,703 ..... (H1,081) o e
Public Utilities (Unaffiliated) - Issuer Obligations
25179M-AB-9 .. DEVONENERGYCORP ...............o. ooen ool 4950 FA ... 08/15/2008 ............ ... 986,722 ... 1,000,000 ..... 100.500 ... 1,005,000 ....... 985,000 ........ 18,563 ....... 49,500 ........ 1722 2. 02/08/2002 ... 5.224
655419-AC-3... NORAMENERGYCORP ................ ..ot oo, 6.000 MISD O3/M15/2012 ..o 24,673 ... 250,000 ...... 72,050 ... 180,625 ....... .50 ... 625 ... 16,215 ........ 1848 2Z ... 01/29/2001 ... 7.545
655419-AC-3... NORAMENERGYCORP ................ ...ooe oo, 6.000 MISD 03/15/2012 ............ ... 72,798 ... 81,000 ...... 72050 ... 58,523 ........ 86 ... 202 ... 3,645 ... 599 2Z ... 04/05/2001 ... 7.545
341081-DZ-7 ... FLORIDAPOWER&LIGHT .............. ...... ... 6.875 JD ... 12/01/2006 ... 287,215 ... 275,000 ..... 111506 ....... 306,642 ....... 295,347 ... 1,575 ... 18,906 ....... (6,909) ... o 09/25/2001 ... 4.895
20854P-AB-5 .. CONSOLENERGYINC ................. e oo, 7.875 MS .. 03/01/2012 ... 396,937 ... 400,000 ..... 106.731 ... 426,94 ... 396,696 ........ 10,500 ....... 15,205 ... W 2. 03/07/2002 ... 7.99%

(continues)
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452092-CG-2 .. ILLINOIS POWER COMPANY ............ ...... ... 7.500 JD ... 06/15/2009 ... 246,000 ....... 300,000 ...... 82.000 ....... 246,000 ....... 219,000 ........... %7 22,50 ... (33,000) ... 4. 05/13/2002 ... 8.848
886527-AA-8 ... AESIHBCAYMEN ...................... ... ... 11.500 JD ... 12/15/20156 .. 200,000 ....... 200,000 .. 200,000 ....... 200,000 ........... 958 ... 23,000 . 4. 05/15/2001 .. 11.500
63743H-CE-0 .. NATIONALRURALUTILITIES ............ ...... ... 5750 JD ... 12/01/2008 ... 932,400 ..... 1,000,000 ... 932,400 ....... 900,780 ......... 4,79 ... 57,500 ....... 8480 1PE... 12/28/1999 ... 7.280
69362B-AF-9 .. PSE&GPOWER ..................ooo s 7.750 AO... 041512011 ... 1,031,836 ... 1,000,000 ..... 106.077 ... 1,060,770 ... 1,032,680 ........ 16,146 ....... 38,750 ... (844) . 2. 09/26/2002 ... 7.230
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............... ... 4,378,636 ... 4,506,000 ... 4,416,884 ... 4,382,589 ... 54,298 ... 45,241 ... (20,863) .o
3899999 - Subtotal - Public Utilities (Unaffiliated) ............ ... 4,378,636 ... 4,506,000 ... 4,416,884 ... 4,382,589 ... 54,298 ... ©45.241 ... (20,863) .
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
483548-AC-7... KAMANCORP ... e 6.000 MS .. 03/15/2012 ............ ... 480,194 ... 500,000 ...... 94.750 ....... 473,750 ... 480,000 ......... 8,750 ... 194 2. 11/15/2002 6.579
483548-AC-7... KAMANCORP ... e 6.000 MS .. 03/15/2012 ............ ... 153,452 ... 163,210 ...... 94.750 ....... 154,641 ... 163,879 ......... 2,856 ... 10,146 ........ 1,076 2. 08/06/2001 6.852
483548-AC-7... KAMANCORP ... e 6.000 MS .. 03/15/2012 ............ ... 263,681 ... 29,790 ... 94.750 ....... 265,101 ....... 280,935 ......... 4,896 ... 16,434 ... 24T 2. 08/08/2001 6.852
681904-AD-0... OMNICARE, INC. ..................ooo oo 5.000 JD ... 12/01/2007 ............ ... 102.500 ....... 866,630 ..... 1,000,000 ...... 95.375 ... 953,750 ....... 799,375 ... 4,167 ... 50,000 ....... 4904 3. 05/31/2000 8.696
730448-AE-7 ... POGO PRODUCINGCO. ..........ooooe s oo 5500 JD ... 06/15/2006 ............ ... 941,843 ... 1,000,000 ..... 106.250 ..... 1,062,500 ....... 910,000 ......... 2,22 ... 55,000 ....... 79 3. 07/1712001 7.735
981443-AA-2 ... WORLD COLORPRESS, INC. ........... ...... ... 6.000 AO... 10/01/2007 ............ ... 100.000 ....... 500,000 ....... 500,000 ..... 103.125 ... 515,625 ....... 475,000 ......... 7,50 ... 30,000 ........ 8,269 ... 2PE ... 04/13/2000 6.867
263578-AC-0... DUANEREADEINCCV ................. ... ..., 2,148 AO ... 04/16/2022 ............ ... 240,086 ....... 500,000 ... 240,086 ....... 240,000 ......... 2,8 8T 3Z ... 12126/2002 7.159
410768-AC-9. .. HANOVER COMPRESSORCO ........... ...... ... 4.750 MS .. 03/15/2008 ............ ... 801,250 ..... 1,000,000 ...... 80.125 ....... 801,250 ....... 825,000 ........ 13,854 ... 47,500 ... (26,367) ... 4. 01/22/2002 8.459
87612E-AB-2 .. TARGETCORP ...............ccoooiie s oot 7.500 FA ... 08/15/2010 ............ ... 106,123 ....... 100,000 ..... 118.709 ... 118,709 ... 107,676 ......... 2,813 ... 7,50 ... O74) o 01/16/2001 6.414
87612E-AB-2 .. TARGETCORP ...............ccooovie s ol 7.500 FA ... 08/15/2010 ............ ... 10,065 ........ 10,000 ..... 118.709 ........ 1,871 .. 10,085 ... 81 70 (10) oo o 08/11/2000 7.318
87612E-AB-2 .. TARGETCORP ...............cooovie i o, 7.500 FA ... 08/15/2010 ............ ... 15,075 ... 15,000 ..... 118.709 ........ 17,806 ........ 15,08 ... 42 ... 1125 (12) oo o 08/11/2000 7.406
87612E-AB-2 .. TARGETCORP ...............cooooiie e ol 7.500 FA ... 08/15/2010 ............ ... 5023 ... 5,000 ..... 18709 ... 598 ... 508 ... o 35 ) o 08/11/2000 7.413
87612E-AB-2 .. TARGETCORP ...............ccooovie s ol 7.500 FA ... 08/15/2010 ............ ... 5,02 ... 5,000 ..... 18.709 ... 598 ... 5,09 ... o 5 (3) oo o 08/11/2000 7.416
87612E-AB-2 .. TARGETCORP ...............cooovie i o, 7.500 FA ... 08/15/2010 ............ ... 5020 ... 5,000 ..... 18.709 ... 598 ... 5,001 ... o 5 (3) oo o 08/11/2000 7.423
87612E-AB-2 .. TARGETCORP ...............cooovie i o, 7.500 FA ... 08/15/2010 ............ ... 5019 ... 5,000 ..... 18.709 ... 598 ... 5,05 ... o 5 (3) oo o 08/11/2000 7.428
87612E-AB-2 .. TARGETCORP ...............cooovie i o, 7.500 FA ... 08/15/2010 ............ ... 5020 ... 5,000 ..... 18.709 ... 598 ... 5,005 ... W 5 (2) o 08/11/2000 7.429
87612E-AB-2 .. TARGETCORP .................coooiie s oo, 7.500 FA ... 08/15/2010 ............ ... 99,954 ... 100,000 ..... 118.709 ... 118,709 ........ 99,956 ......... 2,813 ... 7,50 ... S o 08/10/2000 7.506
00279R-AA-2 .. ABBEYNATIONALPLC .................. ... ..., 6.600 AO... 10/17/2005 ............ .. 97,844 ... 100,000 ... 97,844 ... 95,364 ......... 1,394 . 6,600 ........ 1207 o 03/15/2000 7.725
002824-AL-4 ... ABBOTT LABORATORIES ............... ...ooe ..o, 5125 J .. 07/01/2004 ... 299,821 ... 300,000 ..... 104.975 ... 314,95 ... 299,493 ... 7,688 ... 15,204 ... B0 o 07/05/2001 5.187
013104-AJ-3 ... ALBERTSONS, INC. .............coooie e 7.500 FA ... 02M15/2011 .. 25,091 ... 25,000 ..... 115.052 ........ 28,763 ... 2,121 703 .. 1875 . (18) oo 2. 01/30/2001 7.430
013104-AJ-3 ... ALBERTSONS, INC. .............coooie e 7.500 FA ... 02M5/2011 ..o 174,90 ... 175,000 ..... 115.052 ... 201,341 ... 174,867 ... 4,92 ... 13,15 . 00 2. 01/29/2001 7.510
013817-AA-9 ... ALCOA, INC. ... ... 7.250 FA ... 08/01/2005 ............ .. 102,85 ... 100,000 ..... 111,985 ... 11,95 ... 105,815 ......... 3,00 .. 7,250 ... (1,854) oo 1PE ... 01/16/2001 5.776
013817-AA-9 ... ALCOA, INC. ... 7.250 FA ... 08/01/2005 ............ .. 149,749 ... 150,000 ..... 111,985 ... 167,978 ... 149,478 ... 4,531 ... 10,875 ... M9 1PE ... 07/20/2000 7.333
023551-AG-9 .. AMERADAHESSCORP ................. .ooooe oo, 5.900 FA ... 08/15/2006 ............ ... 50,214 ... 50,000 ..... 106.969 ........ 53,485 ........ 50,331 ......... 1,106 ... 2,950 ... () 2. 08/15/2001 5.746
023551-AG-9 .. AMERADAHESSCORP ................. .ooooe oo, 5.900 FA ... 08/15/2006 ............ ... ... 125,463 ... 125,000 ... 106.969 ....... 133,711 . 1257119 ... 2,766 ... 7,315 ... (199) oo 2. 08/15/2001 5.766
023551-AG-9 .. AMERADAHESSCORP ................. cooen oo, 5.900 FA ... 08/15/2006 ............ ... 49,968 ... 50,000 ..... 106.969 ........ 53,485 ........ 49,958 ......... 1,106 ... 2,950 ... 12 2. 08/15/2001 5.920
02378J-AC-2... AMERICAN AIRLINES, INC. ............. ...... ... 7.024 AO.. 10M5/2009 ... 265,431 ... 250,000 ..o 265,431 ... 257,008 ... 3,688 ... 17,50 ....... (1,003) .o 2. 01/17/2001 6.594
048825-BJ-1 ... ATLANTIC RICHFIELD COMPANY ........ ...... ... 5.900 AO... 04/15/2009 ............ ... 46,581 ... 50,000 ..... M3t 55,661 ........ 8212 614 ... 2,950 ... 673 o 03/31/2000 7.369
048825-BJ-1 ... ATLANTIC RICHFIELD COMPANY ........ ...... ... 5.900 AO... 04/15/2009 ............ ... Q974 ... 100,000 ..... .32t 1,321 90,167 ......... 1,229 ... 5,90 ........ 1,380 o 03/31/2000 7.369
097014-AE-4 . .. BOEING CAPITALCORP ................ .ooooe oo, 5.650 MN .. 05/15/2006 ............ ............ ... 299,648 ... 300,000 ..... 104782 ... 314,346 ... 299,454 ... 2,19 . 16,950 .......... 152 1PE ... 05/10/2001 5.692
12189T-AP-9 .. BURLINGTONNORTHSANTAFE ........ ...... ... 7.875 AO... 04/15/2007 ............ . 149,904 ... 150,000 ..... 17.093 ... 175,640 ....... 149,862 ......... 2,461 ... 1,813 .. 2 2PE ... 06/30/2000 7.889
129466-AG-3 .. CALENERGYINC. ...................oo o 7.630 AO... 10/15/2007 ... W3 150,000 ..... 112,287 ... 168,356 ....... 146,747 ... 2,384 ... 1,445 510 o 2. 03/09/2000 8.014
149123-BH-3. .. CATERPILLAR, INC. ................... ..o . 6.550 MN .. 05/01/2011 ... 124,704 ... 125,000 ..... 113.864 ... 142,330 ... 124,660 ......... 1,365 ... 8,188 ........... 30 1PE ... 05/11/2001 6.587
149123-BH-3. .. CATERPILLAR,INC. ................... ... ... 6.550 MN .. 05/01/2011 ... 175,850 ....... 175,000 ... 113.864 ... 199,262 ... 176,034 ... 1,910 ... 11,463 ... (122) oo 1PE ... 05/11/2001 6.587
191219-BF-0 ... COCA COLAENTERPRISES ............. ...... .... 5750 MN . 11/01/2008 ... 146,924 ... 150,000 ..... 110421 ... 165,632 ....... 145,848 ... 1437 8,625 .......... 694 1PE ... 02/12/2001 6.205
191219-BF-0 ... COCA COLAENTERPRISES ............. ...... ... 5750 MN .. 11/01/2008 ... 139,374 ... 150,000 ..... 110421 ... 165,632 ....... 133,304 ... 1437 8,625 ........ 2,505 1PE ... 03/07/2000 7.522
20237L-LD-2 ... COUNTRYWIDE HOME LOANS .......... ...... ... 5250 JD ... 06/15/2004 ............ .. 50,009 ........ 50,000 ... 50,009 ........ 50,00 ........... 109 ... 2,605 ... (18) oo o 06/27/2001 5.228
20237L-LD-2 ... COUNTRYWIDE HOME LOANS .......... ...... ... 5250 JD ... 06/15/2004 ............ ... 249,807 ... 250,000 ... 249,807 ... 249,448 ... 547 ... 13,125 . 3 o 06/26/2001 5.331
(continues)
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247126-AB-1. .. DELPHI AUTOMOTIVE SYSTEMS ........ ...... ... 6.500 MN .. 05/01/2009 ............ ... 139,642 ... 150,000 ..... 100.500 ....... 150,750 ....... 135,590 ......... 1,625 ... 9,750 ... 1973 2. 03/14/2000 ... 8.001
26439X-AB-9 .. DUKEENERGY FIELDSVCS ............. ...... ... 7.875 FA ... 08/16/2010 ............ ... . 50,230 ........ 50,000 ..... 105.832 ... 52,916 ........ 50,302 ......... 141 3,98 ... (36) oo 2. 08/16/2000 ... 7.787
26439X-AB-9 .. DUKEENERGY FIELDSVCS ............. ...... ... 7.875 FA ... 08/16/2010 ............ ... 99,894 ... 100,000 ..... 105.832 ... 105,832 ... 99,884 ......... 2,953 ... 785 ... L 2. 08/16/2000 ... 7.892
268766-BU-5... EOP OPERATINGLP .................. ... ..., 7.000 W 07MBI2011 124,203 ... 125,000 ..... 108.956 ....... 136,195 ....... 124,074 ... 4,000 ... 8,677 .......... 104 2. 07/18/2001 ... 7.105
268766-BU-5... EOP OPERATINGLP .................. ...... ..., 7.000 0. O7MBI2010 99,158 ... 100,000 ..... 108.956 ....... 108,956 ........ 99,020 ......... 3,28 ... 6,942 .......... MO 2. 07/18/2001 ... 7.139
33901A-AA-6 .. FLEETBOSTONFINLCORP. ............ ...... ... 7375 0D .. 120012009 146,402 ... 150,000 ..... 114.285 ... 171,428 ... 145,262 ... 922 ... 11,063 .......... 610 1PE... 07/24/2000 ... 7.856
345397-8J-3 ... FORDMOTORCREDIT ............cooe oien oo 6.700 J ... 07/16/2004 ... 148,698 ....... 150,000 ..... 101.883 ... 152,825 ... 5173 4,606 ....... 10,050 ........ 1,691 2. 03/02/2000 ... 7.575
423328-BN-2. .. HELLERFINANCIAL, INC. .............. ... ... 7.875 MN .. 05/15/2003 ............ ... 150,000 ....... 150,000 ..... 102.255 ... 153,383 ....... 149,760 ......... 1477 1,813 ... 17 o 05/10/2000 ... 7.935
49337W-AA-8 .. KEYSPANCORP. ... e 7.250 MN . 11152006 ..o 257,958 ... 250,000 ..... 112,13 ... 280,335 ... 205,138 ......... 2,266 ... 18,125 ... (4,505) ... o 01/16/2001 ... 5.792
585515-AA-7 ... MELLONFUNDINGCORP. .............. ...... ..., 7.500 JD ... 06/15/2005 ............ .. 149,897 ... 150,000 ..... 112,258 ... 168,387 ....... 149,778 ... 469 ... M50 ... 65 o 06/23/2000 ... 7.536
590188-JP-4 ... MERRILLLYNCH&CO. ................. ... ..., 6.000 FA... 0217/2009 ............ ... 138,213 ... 150,000 ..... 108.654 ....... 162,981 ....... 133,388 ......... 3,315 .. 9,000 ........ 2,310 1PE... 03/29/2000 ... 7.745
617446-DE-6. .. MORGAN STANLEY DEANWITTER ....... ...... ..., 5.625 J ... 01/2012004 ... 148,436 ... 150,000 ..... 103.000 ....... 154,500 ....... 141,206 ... 3,867 ... 8,438 ........ 3894 o 07/24/2000 ... 7.568
637432-CQ-6 .. NATIONALRURALUTILITIES ............ ...... ... 6.000 MN .. 06/15/2006 ............ ... 299,131 ... 300,000 ..... 109.091 ....... 20,213 ... 298,620 ......... 2,50 ... 18,000 .......... 385 o 05/23/2001 ... 6.108
666807-AT-9 ... NORTHROP GRUMMAN ................. ...... ..., 7425 FA .. Q21812010 75,109 ... 75,000 ... 113.659 ........ 85,244 ... 75,140 .. 2,004 ... 5344 ... (7)o 2. 02/28/2001 ... 7.098
666807-AT-9 ... NORTHROP GRUMMAN ................. ...... ..., 7425 FA .. 021512011 ... 124,69 ... 125,000 ..... 113.659 ... 142,074 ... 124,644 . 3,340 ... 8,906 ........... PR 2. 02/2772001 ... 7.160
69347S-AA-3 .. PNCBANKNAPITTSPA ................ .o o 7.875 AO... 04/15/2006 ............ ... 150,645 ....... 150,000 ..... 10.211 ... 165,317 ... 151,593 ... 2,461 ... 11,813 ... (496) ... o 06/23/2000 ... 7.603
69351U-AA-1 .. PPLELECUTILSCORP ................. ...ooo .o, 5.875 FA ... 08/15/2007 ............ ... 25,694 ... 25,000 ..... 109.013 ... 21,53 ... 2592 ... 551 ... 1,469 ... (219) PE... 11/09/2001 ... 5.119
69351U-AA-1 .. PPLELECUTILSCORP ................. ...ooo oo, 5.875 FA ... 08/15/2007 ............ ... 25,5% ... 25,000 ..... 109.013 ..., 21,53 ... 2810 ... 551 ... 1,469 ... (187) oo 1PE... 10/10/2001 ... 5.224
69351U-AA-1 .. PPLELECUTILSCORP ................. ...ooe oo, 5.875 FA ... 08/15/2007 ............ ... 25,583 ... 25,000 ..... 109.013 ... 21,53 ... 25,788 ... 551 ... 1,469 ... (183) oo 1PE... 10/24/2001 ... 5.237
69351U-AA-1 .. PPLELECUTILSCORP ................. ..ooe oo, 5.875 FA ... 08/15/2007 ............ ... ... 127,440 ... 125,000 ... 109.013 ... 136,266 ....... 128,305 ......... 2,754 ... 6,985 ......... (765) ..o PE... 10/16/2001 ... 5.340
69351U-AA-1 .. PPLELECUTILSCORP ................. cooen ool 5.875 FA ... 08/15/2007 ............ ... 74,65 ... 75,000 ... 109.013 ..., 81,760 ........ 7453 ... 1,652 ... 4,406 ... 104 1PE... 08/23/2001 ... 6.000
695114-BU-1... PACIFICCORP ..o e 6.900 MN .. 1/15/2011 ... 25126 ... 25,000 ..... AT 28,544 ... 25,145 28 ... 1,409 .. (16) oo 1PE... 11/21/2001 ... 6.819
695114-BU-1... PACIFICCORP ............coooiiiis e 6.900 MN .. 1/15/2011 ... 50,232 ........ 50,000 ..... AT 57,089 ........ 50,269 ........... 8 3450 ... (30) o 1PE... 11/21/2001 ... 6.825
695114-BU-1... PACIFICCORP ... s 6.900 MN .. 1/15/2011 .. 199,370 ... 200,000 ..... 1477 208,354 ... 199,306 ......... 172 ... 13,800 ... T 1PE... 11/21/2001 ... 6.949
786514-AZ-2 ... SAFEWAY,INC. ....................o 7.500 MS .. 09/15/2009 ... 5,421 ... 50,000 ..... 114.614 ... 57,307 ... 53,144 ... 1,094 .. 3,750 L. (454) . 2PE ... 01/16/2001 ... 6.536
786514-AZ-2 ... SAFEWAY,INC. ....................o 7.500 MS .. 09/15/2009 ... . 146,335 ... 150,000 ..... 114.614 ... 7,921 ... 145,001 ......... 3,281 ... 11,250 ... L 2PE ... 02/15/2000 ... 8.003
828783-AC-4... SIMONDEBARTOLO .............cccoove it oo 6.750 ... 07/15/2004 ... 999,240 ... 1,000,000 ..... 105.45 ... 1,054,560 ....... 995,750 ........ 30,938 ... 67,500 ........ 1,000 2PE... 07/22/1997 ... 6.943
88731E-AK-6 .. TIME WARNER ENTERTAINMENT ........ ...... ... 7.250 MS .. 09/01/2008 ... . 206,901 ... 200,000 ..... 106.000 ....... 212,000 ....... 209,408 ......... 4,833 ... 14,50 ... (1,614) o 2. 02/14/2001 ... 6.452
904764-AF-4 ... UNILEVER CAPITALCORP .............. ...oo. ..o, 6.875 MN .. 11/01/2005 ... 99,798 ... 100,000 ..... 2,122 ... 2,122 ... 99,626 ......... 1,146 ... 6,875 .......... 106 .o o 10/24/2000 ... 6.964
925624-AJ-9 ... VIACOMINC ..............coooiiii e 7700 0. 07/30120100 208,077 ... 250,000 ..... 118.804 ....... 27,000 ... 2,470 ... 8,021 ... 19,250 ....... (2,898) ... o 03/02/2001 ... 6.412
92857T-AG-2 .. VODAFONEAIRTOUCH ................. ..o oo 7.750 FA .. 0211512010 ... 149,291 ... 150,000 ..... 1M7.938 ... 176,907 ... 149,072 ... 4,39 ... 11,625 ... M2 o 02/10/2000 ... 7.840
931142-BE-2... WALMARTSTORES ..............ccoooe e ool 6.875 FA ... 08/10/2009 ............ ... ... 142,892 ... 150,000 ..... "9 176,696 ....... 140,367 ......... 3,867 ... 10,313 ... 184 PE... 05/17/2000 ... 7.864
90333W-AA-6 .. USBANKNA ... 6.375 FA ... 08/01/2011 ... . 410,51 ... 400,000 ... 410,551 ... 411,608 ........ 10,625 ... 12,75 ... (1,057) oo o 05/31/2002 ... 5.958
92344G-AM-8 .. VERIZON GLOBALFDG ...............oe oeeen oot 7.750 0D .. 12/01/2030 397,410 ... 350,000 ..... 116.456 ....... 407,59%6 ... 398,167 ......... 2,60 ... 2,125 ... (TBT) o 1PE... 03/04/2002 ... 6.667
962166-BM-5 .. WEYERHAEUSERCO .................o0 s ool 6.125 MS .. 03/15/2007 ............ ... 100,567 ....... 100,000 ..... 107.059 ... 107,059 ... 100,752 ... 1,786 ........ M (185) .o 2. 03/12/2002 ... 5.949
962166-BM-5 .. WEYERHAEUSERCO ................... cooee oo, 6.125 MS .. 03/15/2007 ............ ... 24,746 ... 225,000 ..... 107.059 ... 240,883 ... 24700 4,00 ... 7,005 ... b 2. 03/12/2002 ... 6.156
032511-AS-6 ... ANADARKO PETROLEUMCORP ......... ...... .... 5.375 MS .. 03/01/2007 ............ .. 248,856 ... 250,000 ..... 106.865 ....... 267,163 ....... 48,672 ... 4419 . 7,005 ... B4 2. 02/2212002 ... 5.497
032511-AS-6 ... ANADARKO PETROLEUMCORP ......... ...... .... 5.375 MS .. 03/01/2007 ............ . 74,631 ... 75,000 ... 106.865 ........ 80,149 ........ 74513 .. 1,344 2,116 ... 50 2. 02/25/2002 ... 5.507
035229-CE-1... ANHEUSERBUSCHCO ................. ...... ..., 7.500 MS .. 03/15/2012 ... 398,402 ....... 350,000 ..... 123220 ... 431,210 ... 402,675 ......... 7,658 ... 13,125 ... (4213) 1PE... 06/27/2002 ... 5.480
060505-AW-4 .. BANK OF AMERICACORP .............. ...... ... 3.875 .. 01152008 .. 448,086 ....... 450,000 L. 448,086 ....... 448,043 ... 1598 8 1PE... 11/26/2002 ... 3.969
166760-AA-6 ... CHEVRONTEXACOCAPCO ............. ... .. 3.500 MS .. 09M7/2007 ... 79,859 ... 80,000 ..... 101795 ... 81,436 ........ 79,854 ... 856 B o 09/10/2002 ... 3.540
166760-AA-6 ... CHEVRONTEXACOCAPCO ............. ...oe. .. 3.500 MS .. 09M7/2007 ... 19,963 ... 20,000 ..... 101795 ... 2,359 ... 19,962 ........... M4 2 o 09/10/2002 ... 3.542
166760-AA-6 ... CHEVRONTEXACOCAPCO ............. .ooet o 3.500 MS .. 09M7/2007 ... 348,513 ... 350,000 ..... 101795 ... 356,283 ....... 348,436 ... 343 T o 09/10/2002 ... 3.598
20825C-AC-8 .. CONOCOPHILLIPS .................oooe s ol 5900 AO... 10/15/2032 ... ... 468,523 ....... 475,000 ...... 99.432 ... 472,302 ... 468,550 ......... 5839 () oo o 10/09/2002 ... 5.998
263534-BK-4 ... DUPONTEINEMOUR .................. ... ..o, 4750 MN . 115/2012 30,078 ... 30,000 30,078 ... 30,080 ... 190 (2) o 1PE... 11/12/2002 ... 4.716
263534-BK-4 ... DUPONTEINEMOUR .................. ..o ..o, 4750 MN . 115/2012 20,036 ........ 20,000 o 20,036 ........ 2,038 ........... 121 (1) o 1PE... 11/12/2002 ... 4.726
263534-BK-4 ... DUPONTEINEMOUR ................o s oo, 4750 MN . 1M5/2012 120,172 ... 120,000 ..o 120,172 ... 120,180 ........... T60 . (8) oo 1PE... 11/12/2002 ... 4.731
(continues)
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263534-BK-4 ... DUPONTEINEMOUR .................. oo oo, 4750 MN . 1M5/12012 279,94 ... 280,000 ... 279,94 ... 29,978 ... I3 (18) oo 1PE... 11/12/2002 ... 4.751
364725-AB-7 ... GANNETTCOINC ... s 5.500 AO... 04/01/2007 ............ 49,898 ... 50,000 ..... 108.749 ... 54,375 ... 9872 ... 688 ........ 1,506 ... B o 03/15/2002 ... 5.558
364725-AB-7 ... GANNETTCOINC ... s 5.500 AO... 04/01/2007 ............ .. 149,679 ... 150,000 ..... 108.749 ... 163,124 ... 149,597 ... 2,063 ... 4515 83 o 03/15/2002 ... 5.561
364725-AB-7 ... GANNETTCOINC ... s 5.500 AO... 04/01/2007 ............ . 124,609 ... 125,000 ... 108.749 ... 135,936 ....... 124,506 ......... 1719 3,762 ... 102 o 03/22/2002 ... 5.591
364725-AB-7 ... GANNETTCOINC ...............ooooie s o 5.500 AO... 04/01/2007 ............ 74580 ... 75,000 ... 108.749 ... 81,562 ........ 74461 1,031 . 2,57 ... MY o 03/14/2002 ... 5.665
36962G-XZ-2 .. GENERALELECCAPCORP ............. ...... ... 6.750 MS .. 03/15/2032 ... ... ... 321,150 ... 325,000 .. 321,150 ... 2116 ... 6,398 ....... 10,664 ........... Mo o 03/21/2002 ... 6.844
36962G-ZH-0 .. GENERALELECCAPCORP ............. ...... ..., 4.625 MS .. 09/15/2009 ............ . 99,842 ... 100,000 ... 99,842 ... 99,842 ... LI X P o 09/24/2002 ... 4.652
55259P-AC-0 .. M&IMARSHALL ...................oo 5.250 MS .. 09/04/2012 ... . 30,301 ... 30,000 30,301 ... 30311 564 (10) oo o 08/29/2002 ... 5.116
55259P-AC-0 .. M&IMARSHALL ...................oo 5250 MS .. 09/04/2012 ... . 196,443 ... 195,000 ... 196,443 ... 196,495 ......... A (52) oo o 08/23/2002 ... 5.151
55259P-AC-0 .. M&IMARSHALL ...................ooo o 5250 MS .. 09/04/2012 ... . 74312 75,000 o 74312 74,359 ... TATT B o 08/22/2002 ... 5.361
713409-AC-4. .. PEPSIBOTTLING GROUP ............... ...... ..., 7.000 MS .. 03/01/2029 ... 409,613 ... 375,000 ..... 116.190 ....... 435,713 ... 410,355 ..., 8,750 ....... 13,125 . (T42) o 1PE... 03/04/2002 ... 6.271
742718-BW-8 .. PROCTOR&GAMBLECO ............... oot oo, 4.750 JD ... 06/15/2007 ... 323,988 ... 325,000 ..... 107.221 ... 348,468 ... 323,882 ... 643 ... 7800 ... 106 o o 06/11/2002 ... 4.828
742718-BW-8 .. PROCTOR&GAMBLECO ............... ... ..., 4.750 JD ... 06/15/2007 ... 74760 ... 75,000 ... 107221 ... 80,416 ........ 7473 g ... 1821 B o 06/11/2002 ... 4.830
210805-CQ-8 .. CONTINENTALAIRLINES ............... ...... ... 6.545 FA ... 0210212019 ............ . 261,003 ....... 246,632 ... 261,003 ....... 261,003 ......... 6,726 ....... 16,508 . 2. 03/21/2001 ... 6.383
00130H-AQ-8 .. AESCORPORATION .............coooivn v o 9.500 JD ... 06/01/2009 ............ . 122,500 ....... 200,000 ...... 61.250 ....... 122,500 ....... 194,500 ......... 1,583 ... 19,000 ...... (59,501) ... 4. 05/02/2000 ... 9.965
004398-AC-7... ACCURIDECORP. ...............ccocoe oien oot 9.250 FA ... 02/01/2008 02/01/2020 ... 104.630 ....... 119,999 ... 200,000 ...... 60.000 ....... 120,000 ....... 169,000 ......... 7,708 ... 18,500 ....... 4,000 5. 05/16/2000 .. 12.425
006848-BE-4 . .. ADELPHIA COMMUNICATIONSCORP ... ...... .... 9.375 MN .. 1/15/2009 ... 72,000 ... 200,000 ...... 38.500 ... 77,000 ........ 70,323 o M4 6..... 04/13/2000 .. 10.288
00790K-AB-5 .. ADVANCEPCS .....................oo e oo, 8.500 AO... 04/01/2008 04/01/2020 ... 104.250 ....... 200,000 ....... 200,000 ..... 104.000 ....... 208,000 ....... 200,000 ......... 4,250 ... 17,000 . 3. 03/13/2001 ... 8.500
01853E-AA-3 .. ALLIANCE ATLANTICCOMM ............. ...... ... 13.000 JD ... 12/15/2009 02/15/2020 ... 106.500 ....... 200,000 ....... 200,000 ..... 109.000 ....... 218,000 ....... 200,000 ......... 1,083 ... 26,000 .. 4. 06/13/2000 .. 13.000
01958X-AQ-0 .. ALLIEDWASTEN.A.,INC. ............. ...... ... 10.000 MN .. 08/01/2009 08/01/2020 ... 105.000 ....... 190,048 ....... 200,000 ...... 99.250 ....... 198,500 ....... 187,500 ......... 3,383 .. 20,000 ........ 10589 4. 12/21/2000 .. 11.143
02406P-AC-4 .. AMERICANAXLE&MFG ................ ... ... 9.750 MS .. 03/01/2009 03/01/2020 ... 104.880 ....... 191,252 ... 200,000 ..... 107.250 ... 214,500 ... 189,000 ......... 6,500 ....... 19,500 ........ 1549 3. 03/06/2001 .. 10.79%4
029717-AN-5. .. AMERICAN STANDARD, INC. ........... ...... ..., 7.375 AO... 04/15/2005 ............ .. 194,808 ....... 200,000 ..... 104.000 ....... 208,000 ....... 187,500 ......... 3,013 ... 14,750 . 372 3. 05/01/2000 ... 8.963
05379B-AC-1 .. AVISTACORP. ... e 9.750 JD ... 06/01/2008 ............ ... 296,250 ....... 300,000 ...... 98.750 ....... 296,250 ....... 297,963 ......... 2,437 ... 29,50 ....... 1790) o 3. 04/03/2001 ... 9.879
055381-AK-3 ... BEAEROSPACEINC ................... oo oo, 8.875 MN .. 05/01/2011 05/01/2020 ... 104.440 ....... 147,000 ... 200,000 ...... 73.500 ... 147,000 ....... 200,000 ......... 2,98 ... 17,750 ... 23,000) ..o 4. 04/18/2001 ... 8.875
109043-AF-6 ... BRIGGS & STRATTON ..............ooo ot 8.875 MS .. 03/15/2011 ... ... ... 255,466 ....... 250,000 ..... 107.750 ... 269,375 ... 256,094 ... 6,471 ... 2,188 ... (450) ... 3. 09/17/2001 ... 8.49
111201-AB-5 ... BRLUNIVERSAL EQUIPMENT ........... ...... ... 8.875 FA ... 02/15/2008  02/15/2020 104.440 ... 200,000 ....... 200,000 ..... 104.000 ....... 208,000 ....... 200,000 ......... 6,656 ....... 1,750 o 3. 02/16/2001 ... 8.875
13077Q-AC-7 .. CALIFORNIA STEELINDUSTRIES ........ ...... ... 8.500 AO... 04/01/2009  04/01/2020 104.250 ....... 196,634 ....... 200,000 ..... 100.750 ....... 201,500 ....... 185,500 ......... 4,250 ... 17,000 ........ 5,835 3. 05/25/2000 ... 9.737
138747-AC-4... CANWESTMEDIA ...................... e L. 10.625 MN .. 05/15/2011  05/15/2020 2105310 ... 196,069 ....... 200,000 ..... 106.750 ....... 213,500 ....... 195,522 ... 2,656 ... 2050 ... 435 4. 05/21/2001 .. 10.999
16117P-AL-4 ... CHARTER COMMUNICATIONS .......... ...... ... 10.250 JJ ... 01/15/2010  01/15/2020 105.130 ... 89,000 ....... 200,000 ...... 44500 ... 89,000 ....... 190,500 ......... 9,396 ... 20,500 ... 104,286) ... 5. 05/15/2000 .. 11.057
16117P-AL-4 ... CHARTER COMMUNICATIONS .......... ...... ... 10.250 JJ ... 01/15/2010  01/15/2020 105.130 ... 89,000 ....... 200,000 ...... 44500 ... 89,000 ....... 188,000 ......... 9,396 ... 20,500 ... (102,493) ... 5. 05/22/2000 .. 11.281
197677-AL-1 ... COLUMBIA/HCAHEALTHCARE .......... ...... .... 7.000 . 07/01/2007 o 185,941 ... 200,000 ..... 106.176 ....... 212,362 ... 177,784 .. 7,000 ... 14,000 ........ 4001 3. 04/20/2000 ... 9.136
197677-AL-1 ... COLUMBIA/HCAHEALTHCARE .......... ...... .... 7.000 W 07/01/2007 137,285 ... 150,000 ..... 106.176 ....... 159,264 ....... 130,290 ......... 5250 ... 10,500 ........ 3,663 . 3. 06/05/2000 ... 9.600
202746-AC-3... COURTYARDMARRIOTT ..............o. s 10.750 FA ... 02/01/2008 02/01/2020 ... 101.790 ....... 271,06 ... 225,000 ..... 101.875 ... 29219 ... 21813 ... 10,018 ... 24,188 ... (509) ..o 4. 01/12/2001 .. 10.492
29444N-AF-9 .. EQUISTARCHEMICALS ................. ...... ... 10.125 MS .. 09/01/2008 ............ ... 182,000 ....... 200,000 ...... 91.000 ....... 182,000 ....... 200,000 ......... 6,750 ....... 20,644 ... (18,000) ... 4. 08/24/2001 .. 10.125
31430Q-AG-2 .. FELCORLODGINGLTD. .........ccooiv v o 9.500 MS .. 09/15/2008 09/15/2020 ... 104.750 ....... 126195 ... 126,000 ..... 102.000 ....... 127,500 ....... 126,313 ... 3,463 ... 1,875 .. (48) ..o 3. 09/15/2000 ... 9.455
338032-AH-8. .. FISHERSCIENTIFICINTL ............... ... ..., 9.000 FA ... 02/01/2008 02/01/2020 ... 104.500 ....... 199,397 ... 200,000 ..... 104250 ....... 208,500 ....... 186,000 ......... 7,50 ... 18,000 ........ 5480 . 4. 05/03/2000 .. 10.329
33938E-AF-4 .. FLEXTRONICS INTLLTD. ...........oo0 oien ool 9.875 JJ ... 07/01/2010 07/01/2020 ... 104.940 ....... 205,966 ....... 205,000 ..... 107.750 ... 220,888 ....... 207,563 ........ 10,122 ... 20,244 ... (855) ..o 3. 07/03/2000 ... 9.286
37183F-AA5 .. GENISISHEALTHVENT ................. ... ... 7.590 AO... 04/02/2007 01/23/2020 ... 100.000 ....... 184,140 ... 198,000 ...... 93.000 ....... 184,140 ... 197,500 ......... 3,75 14,198 .. (11,402) ... 4. 11/01/2001 ... 7.876
37934A-AC-4 .. GLOBALIMAGINGSYS.................. ... ... 10.750 FA ... 02/15/2007  02/15/2020 105.380 ....... 164,143 ... 200,000 ..... 100.000 ....... 200,000 ....... 150,000 ......... 8,063 ....... 20,500 ... 9457 4. 01/29/2001 .. 17.632
38821G-AB-7 .. GRANTPRIDECOINC .................. ..ooe oo, 9.625 JD ... 120012007 ... 195,210 ... 200,000 ..... 106.000 ....... 212,000 ....... 194,000 ......... 1,604 ... 19,250 ... TATE 3. 11/09/2001 .. 10.500
41078T-AA-5 .. HANOVEREQUIPMENT ................. ... ... 8.500 MS .. 09/01/2008  09/01/2020 104.250 ....... 195,000 ....... 200,000 ...... 97.500 ....... 195,000 ....... 200,000 ......... 5,667 ....... 18,188 ....... (5,000) ... 4. 08/30/2001 ... 8.500
427056-AY-2 ... HERCULES, INC. ...................... ... ... 11125 MN . MM5/2007 190,559 ....... 200,000 ..... 111500 ....... 223,000 ....... 187,000 ......... 2,781 ... 2,80 ... 2,203 3. 12/01/2000 .. 12.550
448096-AG-2 .. HUSKYOILLTD ... e 8.900 FA ... 08/15/2028 08/15/2020 100.000 ....... 192,569 ... 200,000 ..... 110.457 ... 20,914 ... 192,368 ......... 6,675 ....... 17,800 .......... 107 3. 06/30/2000 ... 9.282
44856L-AJ-5 ... HYATTEQUITIESLLC .................. ... ... 9.250 MN .. 06/15/2006 ............ .. 199,866 ....... 200,000 ... 199,866 ....... 199,776 ......... 2,33 . 18,500 ........... 65 2PE ... 05/12/2000 ... 9.278
45811E-AB-9 .. INTEGRATEDELECSYS ................ ... ... 9.625 FA ... 02/01/2009 02/01/2020 104.690 ....... 184,000 ....... 200,000 ...... 92.000 ....... 184,000 ....... 156,750 ......... 7813 ... 18,750 ... M788 4. 05/24/2000 .. 13.995
486168-AE-7 ... KAUFMAN & BROADHOME .............. ...... ..., 7.750 AO... 10/15/2004 ... ... .. 111,399 ... 115,000 ..... 103.750 ....... 119,313 ... 104,650 ......... 1,857 ... 8,913 ... 3504 3. 06/20/2000 .. 10.382
48666K-AD-1 .. K.B.HOME ... 9.500 FA ... 02/15/2011  02/15/2020 104750 ... 250,000 ....... 250,000 ..... 106.000 ....... 265,000 ....... 250,000 ......... 8,906 ....... 28,750 o 3. 02/08/2001 ... 9.500
(continues)
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52729N-AN-0 .. LEVEL3COMM ... s 11.250 MS .. 03/15/2010  03/15/2020 ... 105.630 ....... 126,000 ....... 200,000 ...... 63.000 ....... 126,000 ....... 193,000 ......... 6,562 ....... 2,50 ... BT 5. 05/12/2000 .. 11.856
52729N-AN-0 .. LEVEL3COMM ... s 11.250 MS .. 03/15/2010  03/15/2020 ... 105.630 ....... 126,000 ....... 200,000 ...... 63.000 ....... 126,000 ....... 192,500 ......... 6,562 ....... 2,50 ... 28,83 5. 05/22/2000 .. 11.901
542312-AB-9 ... LONESTARTECH ...................... .o 9.000 JD ... 06/01/2011 06/01/2020 ... 104.500 ........ 92,000 ....... 100,000 ...... 92.000 ........ 92,000 ....... 100,000 ........... 70 9,000 ........ 8,000 ... 4. 05/29/2001 ... 9.000
552078-AM-9 .. LYONDELL CHEMICALCO .............. ...... ..., 9.875 MN .. 05/01/2007 05/01/2020 ... 104.940 ....... 192,000 ....... 200,000 ...... 96.000 ....... 192,000 ....... 193,000 ......... 3,22 ... 19,750 ... (3,437) oo 3. 06/05/2000 .. 10.995
554273-AB-8 ... MACDERMID, INC. ...................o oo oo, 9.125 JJ ... 07/15/2011  07/15/2020 ... 104.560 ....... 199,146 ... 200,000 ..... 106.750 ....... 213,500 ....... 199,010 ......... 8,365 ....... 19,517 ... 99 3. 06/25/2001 ... 9.200
559079-AE-8 ... MAGELLANHEALTHSVCS .............. ...... ..., 9.375 MN .. 11/15/2007 11/15/2020 ... 104.690 ........ 79,000 ....... 100,000 ...... 79.000 ... 79,000 ....... 100,000 ......... 1172 10,258 ... (21,000) ..o 5. 05/31/2001 ... 9.375
564055-AC-5... MANORCARE .....................o.o i . 8.000 MS .. 03/01/2008 ............ ... 200,000 ....... 200,000 ..... 105.500 ....... 211,000 ....... 200,000 ......... 5383 ... 16,000 . 3. 03/08/2001 ... 8.000
571783-AD-1... MARSH SUPERMARKETS ............... ...... ... 8.875 FA ... 08/01/2007 02/01/2020 ... 104.440 ....... 178,000 ....... 200,000 ...... 89.000 ....... 178,000 ....... 189,000 ......... 7,36 ... 17,750 ... (12,94) ... 4. 04/20/2000 ... 9.949
58503X-AA-5 .. MEDPARTNERS, INC. .................. ... ... 7.375 AO... 10/01/2006 ............ ... 181,216 ... 200,000 ..... 102.000 ....... 204,000 ....... 168,500 ......... 3,688 ... 9750 . 6,653 ... 3. 05/16/2000 .. 10.858
59001A-AB-8 .. MERITAGECORP ..................co coien ool 9.750 JD ... 06/01/2011 06/01/2020 ... 104.880 ....... 100,000 ....... 100,000 ..... 104.500 ....... 104,500 ....... 100,000 ........... 812 ... 9,750 L 3. 05/30/2001 ... 9.750
605056-AB-6 . .. MISSION ENERGY HOLDINGS ........... ...... ... 13.500 JJ ... 07/15/2008 ... 57,500 ....... 250,000 ...... 23.000 ........ 57,500 ........ 60,759 ........ 15,469 ....... 34,99 ... BT 4. 07/02/2001 .. 14.000
638901-AP-3 ... NAVISTARINTLCORP. ...............o. s ool 8.000 FA ... 02/01/2008 02/01/2020 ... 104.000 ....... 162,000 ....... 200,000 ...... 81.000 ....... 162,000 ....... 188,000 ......... 6,667 ....... 16,000 ...... (32,000) ... 4. 04/20/2000 ... 9.088
651639-AD-8... NEWMONTMININGCORP ............... ...... ..., 9.625 MN .. 05/15/2011 ... ... ... 199,493 ... 200,000 ..... 116.830 ....... 233,660 ....... 199,458 ......... 2,156 ... 17,250 ........... 56 o 2. 05/14/2001 ... 9.668
65332V-AV-5 .. NEXTEL COMMUNICATIONS ............ ...... ... 9.375 MN .. 11/15/2009 11/15/2020 ... 104.690 ....... 181,000 ....... 200,000 ...... 90.500 ....... 181,000 ....... 189,250 ......... 2,344 . 18,750 ... 19,862 ... 4. 04/17/2000 .. 10.267
65332V-AV-5 .. NEXTEL COMMUNICATIONS ............ ...... ... 9.375 MN .. 11/15/2009 11/15/2020 ... 104.690 ....... 181,000 ....... 200,000 ...... 90.500 ....... 181,000 ....... 185,000 ......... 2,344 . 18,750 ... 6,137 4. 05/22/2000 .. 10.650
656559-AW-1 .. NORTEK, INC. .................ooooi i 9.125 MS .. 09/01/2007 ............ ... 104560 ....... 190,718 ... 200,000 ..... 102.500 ....... 205,000 ....... 186,000 ......... 6,083 ....... 18,250 ........ 2456 . 4. 05/23/2000 .. 10.520
670509-AG-3 .. NUEVOENERGYCO. ..............o.o coien o0, 9.500 JD ... 06/01/2008 06/01/2020 ... 104.750 ....... 200,000 ....... 200,000 ..... 103.000 ....... 206,000 ....... 196,000 ......... 1,583 ... 19,000 ....... 13,500 4. 04/19/2000 ... 9.860
680665-AD-8. .. OLIN CORPORATION ...............ocoe oien oo 9125 JD ... 21512011 200,000 ....... 200,000 ..... 113.581 ... 21,162 ... 200,000 ........... 760 ... 18,453 2. 12/11/2001 ... 9.125
681904-AD-0... OMNICARE, INC. ....................oo e oo, 5.000 JD ... 12/01/2007 ............ ... 102.500 ....... 166,362 ....... 200,000 ...... 95.375 ... 190,750 ....... 152,250 ... 833 ... 10,000 ........ 8,48 ... 3. 1172012000 ... 9.774
686286-AC-9... ORION POWER HOLDINGS, INC. ........ ...... ... 12.000 MN .. 05/01/2010 ............ 72,000 ... 100,000 ...... 72,000 ... 72,000 ... 101,250 ......... 2,000 ....... 12,000 ...... (29,120) ... 4. 06/06/2000 .. 11.778
686286-AC-9... ORION POWER HOLDINGS, INC. ........ ...... ... 12.000 MN .. 05/01/2010 ............ .. 144,000 ....... 200,000 ...... 72,000 ....... 144,000 ....... 200,000 ......... 4,000 ....... 24,000 ...... (56,000) ... 4. 04/27/2000 .. 11.778
690768-BB-1... OWENSILLINOIS, INC. ................. ... ... 8.100 MN .. 05/15/2007 ............ ... 193,000 ....... 200,000 ...... 96.500 ....... 193,000 ....... 189,560 ......... 2,005 ... 16,200 ........ 8,001 ... 4. 05/03/2000 ... 9.121
706451-AB-7 ... PEMEX PROF FDGMASTERTR .......... ...... ... 9.125 AO... 10/13/2010 ... 79,583 ... 80,000 ..... 114500 ........ 91,600 ........ 79510 ... 1,821 . 7,300 ... 54 2. 10/13/2000 ... 9.220
74819R-AB-2 .. QUEBECORMEDIAINC. ................ ...... ... 11125 JJ ... 07/15/2011  07/15/2020 ... 105.560 ....... 184,250 ....... 200,000 ...... 2125 ... 184,250 ....... 195,588 ........ 10,198 ... 2,806 ...... (11,652) ..o 3. 07/06/2001 .. 11.716
T4956E-AB-4 .. RHDONNELLEYINC .................... oo oo 9.125 JD ... 06/01/2008 06/01/2020 ... 104.560 ....... 192,997 ... 200,000 ..... 100.000 ....... 200,000 ....... 190,000 ......... 1,521 . 18,250 ........ 1837 4. 05/03/2000 .. 10.040
780153-AF-9 ... ROYAL CARIBBEAN CRUISESLTD ....... ...... ... 7.000 AO... 10M15/2007 ... ... 168,139 ... 200,000 ...... 89.000 ....... 178,000 ....... 160,000 ......... 2,917 ... 14,000 ........ 7880 3. 12/11/2001 .. 11.833
78388J-AE-6 ... SBA COMMUNICATIONS ................ ...... ... 10.250 FA ... 02/01/2009 02/01/2020 ... 105.130 ....... 140,400 ....... 260,000 ...... 54.000 ....... 140,400 ....... 260,000 ........ 11,104 ... 26,650 ...... (81,900) ... 5. 02/02/2001 .. 10.250
784005-AD-2... SCINTLSVCS,INC. ..............ooo s ol 9.250 MS .. 09/01/2007 ............ ... 104.640 ....... 120,000 ....... 200,000 ...... 60.000 ....... 120,000 ....... 196,500 ......... 6,167 ....... 18,500 ...... (36,000) ... 4. 11/30/2000 ... 9.603
817320-AL-8 ... SEQUACORP ... i 8.875 AO... 04/01/2008 ............ ... 191,000 ....... 200,000 ...... 95.500 ....... 191,000 ....... 200,000 ......... 4,438 ... 17,750 ... 4,000 3. 04/02/2001 ... 8.875
857555-AH-9. .. STATER BROTHERS HOLDINGS, INC. ... ...... ... 10.750 FA ... 08/15/2006 08/15/2020 ... 105.380 ....... 200,088 ....... 200,000 ..... 101.500 ....... 203,000 ....... 201,000 ......... 8,063 ....... 23,000 ......... (425) ... 4. 04/20/2000 .. 10.632
860370-AD-7... STEWART ENTERPRISES ............... ...... ... 10.750 JJ ... 07/01/2008 07/01/2020 ... 105.380 ....... 200,000 ....... 200,000 ..... 110.500 ....... 201,000 ....... 200,000 ........ 10,750 ... 20619 4. 06/29/2001 .. 10.750
861589-AX-7 ... STONE CONTAINER .................... ..o .o, 9.750 FA ... 02/01/2011  02/01/2020 ... 104.880 ....... 255,000 ....... 255,000 ..... 107.000 ....... 212,850 ... 255,000 ........ 10,705 ... 4863 4. 01/25/2001 ... 9.750
869137-AC-3... SUSQUEHANNAMEDIACO. ............ ...... ... 8.500 MN .. 05/15/2009 05/15/2020 ... 104.250 ....... 197,978 ... 200,000 ..... 103.250 ....... 206,500 ....... 192,000 ......... 2,15 ... 17,000 ........ 3,087 4. 04/20/2000 ... 9.157
869137-AC-3... SUSQUEHANNAMEDIACO .............. ... .. 8.500 MN .. 05/15/2009 05/15/2020 ... 104.250 ....... 148,246 ....... 150,000 ..... 103.250 ....... 154,875 ... 143,250 ......... 1,594 ... 12,750 ... 2,635 4. 06/07/2000 ... 9.904
911363-AD-1... UNITEDRENTALS, INC. ................ ... ..., 8.800 FA ... 08/15/2008 08/15/2020 ... 104.400 ....... 159,500 ....... 200,000 ...... 79.750 ... 159,500 ....... 175,50 ......... 6,600 ....... 17,600 ...... (19,389) ... 4. 04/19/2000 .. 11.086
961238-AG-7 .. WESTPOINT STEVENS, INC. ............ ...... ... 7.875 JD ... 06/15/2005 ... 61,000 ....... 200,000 ...... 31.000 ... 62,000 ........ 4426 ... 656 ....... 15,750 ... 3571 5. 04/20/2000 .. 12.738
00209A-AG-1 .. AT&TWIRELESS ..................... ... ... 8.125 MN .. 05/01/2012 ... ... 38,117 ... 400,000 ..... 100.500 ....... 402,000 ....... 398,000 ......... 547 ... 17,604 ... M 2. 04/16/2002 ... 8.198
01741R-AB-8 .. ALLEGHENY TECHNOLOGIES ........... ...... .... 8.375 JD ... 2M15/2011 .. 197,197 ... 200,000 ..... 1002711 ... 200,542 ... 196,882 ........... 837 ... 16,610 .......... M9 2. 12/18/2001 ... 8.611
018803-AF-3 ... ALLIANT ENERGY RESOURCES ......... ...... ... 9.750 .. 01512013 196,856 ....... 200,000 .. 196,856 ....... 196,848 ........... 1T 8 2PE ... 12/26/2002 .. 10.003
020040-AB-7 ... ALLTRISTACORP ............oooviis s o 9.750 MN .. 05/01/2012 05/01/2020 ... 104.880 ....... 246,33 ... 250,000 L. 246,336 ... 246,00 ......... 4,062 ... 12,661 .......... U6 4z ... 04/24/2002 .. 10.000
02944P-AB-5 .. AMERICAN SEAFOODS ................. ... ... 10.125 AO... 04/15/2010  04/15/2020 ... 105.060 ....... 300,000 ....... 300,000 ... 102.000 ....... 306,000 ....... 300,000 ......... 7,341 4,93 4. 04/18/2002 .. 10.125
902494-AM-5 .. TYSONFOODS, INC. ..............ooo coien oo, 8.250 AO... 10/01/2011 ... 199,347 ... 200,000 ..... 118.231 ... 236,462 ....... 199,304 ... 415 ... 16,454 ... T8 2. 10/02/2001 ... 8.302
087851-AQ-4 .. BEVERLYENTERPRISES ............... ...... ... 9.625 AO... 04/15/2009 ............ ... 262,000 ....... 300,000 ...... 84.000 ....... 262,000 ....... 304,500 ......... 6,016 ....... 28,875 ... (62,501) ... 4. 03/25/2002 ... 9.328
093645-AB-5 . .. BLOCK COMMUNICATIONS ............. ...... ... 9.250 AO... 04/15/2009 04/15/2020 ... 104.630 ....... 250,000 ....... 250,000 ..... 103.250 ....... 258,125 ... 250,000 ......... 6,552 ....... 370 4. 04/18/2002 ... 9.250
122395-AA-4 ... BURNSPHILPCAP ................oo o 9.750 JJ ... 07/15/2012  07/15/2020 ... 104.880 ....... 264,000 ....... 275,000 ...... 96.000 ....... 264,000 ....... 275,000 ........ W07 (11,000) ..o 4. 06/21/2002 ... 9.748
17274R-AB-9 .. CIRCUS & ELDORADO .............ccocev e .. 10.125 MS .. 03/01/2012  03/01/2020 ... 105.060 ....... 197,000 ....... 200,000 ...... 98.500 ....... 197,000 ....... 199,222 ... 6,750 ........ 9,900 ....... (2,223) .o 4. 03/05/2002 .. 10.188
192596-AH-7... COINMACHCORP ................cooo e 9.000 FA ... 02/01/2010 02/01/2020 ... 104.500 ....... 200,000 ....... 200,000 ..... 104.875 ... 209,750 ....... 200,000 ......... 7,50 ... 9,300 L 4. 01/25/2002 ... 9.000
(continues)



8803

J/d

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
200874-AB-7 ... CORUS ENTERTAINMENT .............. ...... ... 8.340 MS .. 03/01/2012 03/01/2020 ... 104.380 ....... 198,483 ... 200,000 ..... 105.875 ... 21,750 ... 198,372 ... 550 ........ 8,458 ... M 4. 03/07/2002 ... 8.462
254394-AE-9 ... DIMON, INC. ... 9.625 AO... 10/15/2011  10/15/2020 ... 104.810 ....... 150,000 ....... 150,000 ..... 105.750 ....... 158,625 ....... 150,000 ......... 3,006 ....... 13,836 o 3. 10/30/2001 ... 9.625
457030-AC-8. .. INGLESMARKETS, INC. ................ ... ..o, 8.875 JD ... 12/01/2011  12/01/2020 ... 104.440 ....... 185,000 ....... 200,000 ...... 92500 ... 185,000 ....... 198,372 ... 1479 ... 17,57 ... (13,361) ... 4. 12/11/2001 ... 9.000
543213-AB-8 ... LONGVIEWFIBRECO .................. ...... ... 10.000 JJ ... 01/15/2009  01/15/2020 ... 105.000 ....... 198,940 ... 200,000 ..... 105.000 ....... 210,000 ....... 198,758 ......... 9,167 ........ 9,444 ... 182 4. 01/25/2002 .. 10.125
70322A-AB-7 .. PATHMARKSTORESINC ............... ...... ... 8.750 FA ... 02/01/2012 02/01/2020 ... 104.380 ....... 184,000 ....... 200,000 ...... 92.000 ....... 184,000 ....... 200,000 ......... 719 .. 8,847 ... (16,000) ... 4. 01/29/2002 ... 8.750
749121-AL-3 ... QWEST COMMUNICATIONS INTLINC ... ...... ... 7.500 MN .. 1/01/2008 ... 243,000 ....... 300,000 ...... 81.000 ....... 243,000 ....... 243,000 ......... 3,750 ... 1,250 o 5. 05/10/2002 .. 12.346
778669-AA-9 ... ROTECHHEALTHCARE ................. ... ..., 9.500 AO... 04/01/2012 04/01/2020 ... 104.750 ....... 500,000 ....... 500,000 ..... 100.125 ... 500,625 ....... 500,000 ........ 1,875 ... U400 4. 03/26/2002 ... 9.500
808188-AF-3 ... SCHULERHOMESINC. ................. ...... ..., 9.375 JJ ... 07/15/2009 07/15/2020 ... 104.690 ....... 200,000 ....... 200,000 ..... 102.000 ....... 204,000 ....... 200,000 ......... 8,504 ... 19,635 L 3. 06/28/2001 ... 9.375
870700-AC-5... SWIFT&CO ... i 8.000 AO... 10/01/2009 10/01/2020 ... 105.060 ....... 187,305 ... 200,000 ...... 94.500 ....... 189,000 ....... 186,960 ......... 4489 M5 4. 09/19/2002 ... 9.282
878483-AA-4 ... TECHNICALOLYMPICUSAINC .......... ...... ... 9.000 JJ ... 07/01/2010 07/01/2020 ... 104.500 ....... 266,750 ....... 275,000 ...... 97.000 ....... 266,750 ....... 275,000 ........ 2,19 8,250) ... 3. 06/25/2002 ... 8.999
879006-AC-8.. .. TEEKAY SHIPPING CORPORATION ...... ...... .... 8.875 J ... 07M5/2011 .. 204,003 ... 200,000 ..... 102.625 ....... 205,250 ....... 204,500 ......... 8,135 ... 18,884 ... (494) ... 3. 12/06/2001 ... 8.525
893830-AG-4 .. TRANSOCEANSEDCO ............ocooe iien oot 6.500 AO... 04/15/2003 ............ ... ... 200,000 ....... 200,000 ..... 101.018 ... 202,06 ....... 197,000 ......... 2,708 ... 13,500 ........ 1825 2PE ... 02/01/2001 ... 7.243
231021-AL-0 ... CUMMINSINC. ... 9.500 JD ... 12/01/2010  12/01/2020 104750 ... 200,000 ....... 200,000 ..... 106.500 ....... 213,000 ....... 200,000 ......... 2 3. 1172012002 ... 9.499
293567-AV-5... ENSERCHCORP ................oooooe s oo 7125 JD ... 06/15/2005 ... 190,519 ....... 200,000 ...... 96.458 ....... 192,916 ... 190,000 ........... 504 ... 715 . 519 2PE... 11/07/2002 ... 9.326
668074-AJ-6 ... NORTHWESTERNCORP ................ ...... ..., 8.750 MS .. 03/15/2012 ... ... ... 399,331 ... 400,000 ... 399,331 ... 399,364 ........ 10,208 ....... 17,694 ... (33) 2PE ... 03/13/2002 ... 8.774
749564-AA-8 ... RHDONNELLEY FINANCE CORPI ....... ...... ... 8.875 JD ... 12/15/2010  12/15/2020 104.440 ... 200,000 ....... 200,000 ..o 200,000 ....... 200,000 ......... L X PP 4z ... 12/03/2002 ... 8.874
858577-AC-3... STENAAB ... 9.625 JD ... 12/01/2012  12/01/2020 104810 ... 200,000 ....... 200,000 ..... 103.250 ....... 206,500 ....... 200,000 ......... 178D 3. 1127/2002 ... 9.625
87971K-AC-1 .. TEMBEC INDUSTRIESINC .............. ...... ... 8.500 FA ... 020112011 ... ... 201,501 ... 200,000 ..... 100.750 ....... 201,500 ....... 201,500 ......... 7,08 PR 3. 12/26/2002 ... 8.368
881609-AL-5 ... TESOROPETECORP ............coovie s ool 9.625 AO... 04/01/2012 04/01/2020 ... 104.810 ....... 195,000 ....... 300,000 ...... 65.000 ....... 195,000 ....... 300,000 ......... 6,016 ....... 13,7% ... (105,000) ... 4. 04/09/2002 ... 9.624
001397-AA-6 ... AIGSUNAMERICA .................ooo e 5.850 FA ... 02/01/2006 ............ ... ... 1,084,001 ..... 1,000,000 ... 1,084,001 ... 1,084,560 ........ U315 (559) ..o 1PE... 12/23/2002 ... 2.981
00184A-AB-1 .. AOLTIMEWARNER .................... ..o oo, 6.750 AO... 0411512011 ... 997,893 ... 1,000,000 ..... 103.991 ... 1,039,910 ....... 997,620 ........ 14,063 ... 67,500 .......... 5 2. 1212012001 ... 6.783
001957-BD-0... AT&TCORP ..o e 8.000 MN .. 11/15/2031 ... 518,630 ....... 500,000 ..... 110.223 ... 551,115 ... 518,655 ......... 5,000 .. (25) o 2. 12/16/2002 ... 7.676
00209A-AE-6 .. AT&TWIRELESS ..................... ... ... 7.875 MS .. 03/01/2011 ... 530,745 ... 500,000 ..... 100.500 ....... 502,500 ....... 533,575 ... 13,125 ... 39,375 ... (2,784) 2. 12/17/2001 ... 6.876
00209T-AB-1 .. AT&TBROADBAND ...............oco0 oien oo, 9.455 MN .. /152022 ... 567,325 ....... 500,000 ..... 116.000 ....... 580,000 ....... 567,405 ......... 5,909 (80) oo 2. 12/16/2002 ... 8.081
012873-AK-1... ALBERTAENERGYLTD ...............o cooen ool 7375 MN 012031 1,178,375 ... 1,000,000 ..... 1M7.313 ... 173,730 ... 1,178,490 ... 12,22 . (15) o 2. 12/16/2002 ... 6.058
013104-AF-1... ALBERTSONS, INC. ................ooo s oo 7.450 FA ... 08/01/2029 ... 547,807 ....... 500,000 ..... 110.443 ... 552,215 ... 547,820 ........ 15,521 (18) oo 2. 12/16/2002 ... 6.676
023551-AH-7... AMERADAHESSCORP ................. .oooe ool 6.650 FA ... 08/15/2011 ... ... ... ... 1,002,945 ... 1,000,000 ..... 109.228 ... 1,092,280 ..... 1,003,360 ........ 24,938 ... 66,500 ......... (#5) 2. 01/08/2002 ... 6.601
035229-CA-9. .. ANHEUSERBUSCHCO ................. ... oo, 5.375 MS .. 09/15/2008 ............ ... 517,385 ... 509,000 ..... 109.058 ....... 555,105 ....... 518,834 ......... 7,980 ... 13,679 ... (1,448) ... 1PE... 06/12/2002 ... 5.010
06423A-AN-3 .. BANKONECORP ...............coooie e o 6.000 FA ... 08/01/2008 ............ ... ... 23,704 ... 250,000 ..... 110.340 ... 215,850 ....... 273,855 ... 6,250 ... (151) o o 12/16/2002 ... 4.084
06423A-AN-3 .. BANKONECORP ................coooe oien oo 6.000 FA ... 08/01/2008 ............ ... ... 355,56 ....... 325,000 ..... 110.340 ... 358,605 ....... 395,791 ... 8,125 ... (194) o o 12/16/2002 ... 4.097
079860-AD-4. .. BELLSOUTHCORP ............coooviiis s ol 6.875 AO... 10/15/2031 ... 551,542 ....... 500,000 ..... 112.088 ....... 560,440 ....... 551,575 ......... 761 (33) o o 12/16/2002 ... 6.109
111021-AD-3. .. BRITISHTELECOMPLC ................. ... ... 8.125 JD ... 12/15/2010 ... . 1,105,089 ..... 1,000,000 ..... 119.890 ... 1,198,900 ..... 1,120,340 ......... 3,385 ... 83,750 ...... 15,211) o 2. 01/18/2002 ... 6.335
125577-AD-8... CITGROUPHOLDINGS ................ ..o o 7125 AO ... 10/15/2004 ... 1,034,433 ... 1,000,000 ..... 105.677 ... 1,056,770 ..... 1,077,555 ........ 14,844 71,250 ... 643) 1PE... 10/11/2001 ... 4.349
172967-AZ-4 ... CITIGROUPINC ..................oo o 7.250 AO ... 10/01/2010 ... 1,069,203 ..... 1,000,000 ..... 116.087 ... 1,160,870 ..... 1,073,420 ........ 18,125 ... 36,250 ....... @27) o 05/23/2002 ... 6.113
210371-AF-7 ... CONSTELLATIONENERGY .............. ...... ..., 7.600 AO... 04/01/2032 ... 1,025,085 ... 1,000,000 ..... 102.211 ... 1,022,110 ... 1,025,100 ........ 15,833 (18) oo 2PE ... 12/16/2002 ... 7.388
20237L-NC-2 .. COUNTRYWIDEFINL ................... .o oo, 3.500 JD ... 12M19/2005 . 996,538 ... 1,000,000 ... 996,538 ....... 996,500 ......... 1458 B 1PE... 12/16/2002 ... 3.624
24240V-AN-1 .. DEANWITTERDISCOVER .............. ...... ... 6.300 J ... 01/15/2006 ... 808,272 ....... 750,000 ..... 108.673 ....... 815,048 ....... 808,950 ........ 20,65 . (678) ..o o 12/17/2002 ... 3.580
251799-AA-0 ... DEVONENERGYCORP ............coot s ool 7.950 AO... 04/15/2032 ... . 1,183,890 ... 1,000,000 ..... 120.221 ... 1,202,210 ... 1,183,990 ........ 16,563 ... (100) .o 2. 12/16/2002 ... 6.532
25468P-BZ-8 .. DISNEYWALT .....................ooo i, 5.375 JD ... 06/01/2007 ... 524,389 ... 500,000 ... 524,389 ....... 524,605 ......... 2,60 (216) .o 2. 12/16/2002 ... 4.154
25746U-AA-7 .. DOMINION RESOURCES, INC. .......... ...... ... 8.125 JD ... 06/15/2010 ............ ... 976,476 ....... 900,000 ..... 116.340 ... 1,047,060 ....... 990,630 ......... 3,047 .. 73125 ... (7,705) .o 2. 02/05/2001 ... 6.600
285659-AD-0. .. ELECTRONIC DATASYSTEMS ........... ...... ..., 6.850 AO... 10/15/2004 ............ ... ... 1,000,194 ... 1,000,000 ..... 102.888 ... 1,028,880 ..... 1,000,700 ........ o 68,500 ......... (M) o 12/09/1999 ... 6.830
337358-BC-8... FIRSTUNCORPNT ...............ooo s ool 6.875 MS .. 09/15/2006 ............ ... 1,101,073 ... 1,000,000 ..... 11.637 ... 1,116,370 ... 1,102,460 ........ 20,052 (1,387) oo o 12/17/2002 ... 2.956
337932-AA5 ... FIRSTENERGY CORP .................. oooes oo 5500 MN .. 11/15/2006 ............ ... 997,971 ... 1,000,000 ..... 100.565 ... 1,005,650 ....... 997,970 ......... 6,875 ... L PR 2. 12/17/2002 ... 5.556
345397-TR-4 ... FORDMOTORCREDIT .............oco0 oien oo 6.875 FA ... 02/01/2006 ............ ... 933,254 ... 1,000,000 ..... 100.175 ... 1,001,750 ....... 930,000 ........ 28646 ... 3,264 2. 10/29/2002 ... 9.412
36962G-UL-6 .. GENERALELECCAPCORP ............. ...... ... 7315 0 01M9/2010 1,062,379 ... 1,000,000 ... 1,062,379 ... 1,080,370 ........ 33,802 ... 73,750 ... (MA01) o 12/29/2000 ... 6.201
370334-AR-5... GENERALMILLSINC ................... .o 5125 FA ... 0211512007 ............ ... 1,027,398 ... 1,000,000 ..... 106.243 ... 1,062,430 ... 1,028,420 ........ 19,2199 (1,022) oo 2PE ... 10/29/2002 ... 4.390
370425-8D-3... GMAC ... 6.125 FA ... 08/28/2007 ............ ... 991,772 ... 1,000,000 ..... 101.187 ... 1,011,870 ... 991,700 ........ 0,47 T2 o 12/16/2002 ... 6.329
(continues)
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49326E-DN-0 .. KEYCORP ...........coooiiiiiiii e 4.625 MN .. 05/16/2006 ............ ... ... 1,040,639 ... 1,000,000 ... 1,040,639 ... 1,041,240 ... 5781 (601) oo 1PE... 12/18/2002 ... 2.843
494550-AP-1. .. KINDERMORGANEN ................... ... ... 5350 FA ... 08/15/2007 ............ ... ... 1,044,445 .. 1,000,000 ... 1,044,445 .. 1,044,790 ........ 20,062 . (345) . 2PE ... 12/16/2002 ... 4.219
52517P-SC-6 .. LEHMANBROSHLDGS ................. ...ooe oo, 6.625 JJ ... 011812012 ... 501,391 ....... 500,000 ... 501,391 ....... 501,490 ........ 14,446 ... 17,29 .......... (99) .o o 05/23/2002 ... 6.581
539830-AL-3 ... LOCKHEEDMARTIN .................... oo oo, 8.200 JD ... 12/01/2009 ... 562,728 ... 500,000 ..... 123.581 ... 617,905 ....... 559,925 ......... M7 41,000 ....... (7,197) o 2. 05/23/2002 ... 6.184
55263E-CD-5 .. MBNACORP ... e 6.250 J .. 01712007 o 517,018 ... 500,000 ... 517,018 ... 517,220 ........ 433 (42) o 2PE ... 12/16/2002 ... 5.300
638671-AA-5 ... NATIONWIDE MUTUALIN ............... ... ... 6.500 FA ... 02/15/2004 ............ ... ... 1,011,135 ... 1,000,000 ..... 103.339 ... 1,033,390 ..... 1,036,590 ........ 6315 ... 32,500 ... (25,455) ... 1PE... 04/18/2002 ... 4.391
713291-AD-4... PEPCOHLDGS .............coooiviis e 7.450 FA ... 08/15/2032 ............ ... 1,083,555 ... 1,000,000 ..... 107.076 ... 1,070,760 ..... 1,083,570 ........ 0,907 (18) oo 2. 12/16/2002 ... 6.791
792860-AE-8 ... STPAULCOSING ... e 7.875 AO... 041512006 ............ ... 1,040,385 ..... 1,000,000 ..... 109.403 ... 1,094,030 ..... 1,068,070 ........ 16,406 ....... 78,750 ... (27,684) ... 2PE ... 03/01/2002 ... 5.471
852060-AJ-1... SPRINT CAPITALCORP ...............o. e ol 7.625 J . 013012011 715,180 ... 1,000,000 ...... 95.000 ....... 950,000 ....... 710,000 ........ I 5180 2. 09/26/2002 .. 13.523
91159H-GC-8 .. USBANKCORP ..o s 5100 .. 07M15/2007 . 794,770 ... 750,000 L. 794,770 ... 795,105 ........ 20738 (335) oo PE... 12/17/2002 ... 3.661
92344G-AL-0 .. VERIZON GLOBALFDG ...........ccoooe oien oo 7.250 0D . 2001120100 515,222 ....... 500,000 ..... 113.653 ....... 568,265 ....... 515,485 ......... 3,000 ... 54,375 ... (263) ..o o 10/24/2002 ... 6.746
925524-AH-3... VIACOMINC ... e 7.875 . 07/3012030 612,660 ....... 500,000 ..... 124483 ... 622,415 ... 612,710 ........ 16,406 ... (50) oo o 12/16/2002 ... 6.165
949746-AA-9 ... WELLS FARGO & COMPANY ............ ...... ..., 6.625 JJ ... 07/15/2004 ... 1,006,914 ... 1,000,000 ..... 106.976 ... 1,069,760 ..... 1,015,040 ........ 30,365 ... 66,250 ....... (4178) o 1PE... 12/29/2000 ... 6.145
962166-BR-4... WEYERHAEUSERCO .................o s o0 7.315 MS .. 03/15/2032 ... .. 1,080,747 ... 1,000,000 ..... 108.453 ... 1,084,530 ... 1,080,780 ........ 2510 (33) 2. 12/16/2002 ... 6.738
87612E-AA-4 .. TARGETCORP ...............ccooooiie e o 7.500 FA ... 02/15/2005 ............ .. 501,065 ....... 500,000 ..... 110.451 ... 552,265 ....... 502,840 ........ 14,062 ... 37,500 ... (929) oo o 06/13/2000 ... 7.350
441812-GH-1 .. HOUSEHOLD FINANCE ................. ...... ... 7.200 0 . 071512006 ... 1,031,912 ... 1,000,000 ..... 108.194 ... 1,081,940 ... 1,045,920 ........ 33,000 ... 72,000 ...... (13,749) ... o 12/19/2001 ... 6.034
617446-DW-6 .. MORGAN STANLEY DEANWITTER ....... ...... ... 7.750 JD ... 06/15/2005 ............ . 1,533,160 ..... 1,500,000 ..... 115711 ... 1,673,565 ..... 1,570,380 ......... 4,844 ... 116,250 ...... (22,715) ... o 12/19/2000 ... 6.527
931142-BE-2... WALMARTSTORES ................ooo0 s ool 6.875 FA ... 08/10/2009 ............ ... ... 997,194 ... 1,000,000 ..... "7.797 177,970 .. 996,080 ........ 26,736 ... 68,750 .......... 503 L 1PE... 08/10/1999 ... 6.930
001957-BJ-7 ... AT&TCORP ... e 6.500 MS .. 03/15/2029 ... ... ... 815,333 ... 1,000,000 ...... 98.000 ....... 980,000 ....... 815,000 ........ 18,9588 . 3 2. 10/24/2002 ... 8.227
013817-AB-7 ... ALCOA, INC. ... 7.315 FA ... 08/01/2010 ............ . 1,071,455 ... 1,000,000 ..... 118.205 ... 1,182,050 ..... 1,082,640 ........ 30,729 ... 73,750 ... (11,185) oo 1PE... 01/23/2002 ... 6.116
907818-CN-6 .. UNIONPACIFIC ... e 6.125 J .. 0115/2012 .. 525,831 ... 500,000 ..... 109.381 ... 546,905 ....... 526,205 ........ 8,036 . (314) 2. 10/24/2002 ... 5.395
962166-BP-8 ... WEYERHAEUSERCO .................o0 oien ool 6.750 MS .. 03/15/2012 ............ ... 627,599 ....... 600,000 ..... 109.034 ... 654,204 ... 628,056 ........ MB12 (57) o 2. 10/22/2002 ... 6.088
962166-BP-8 ... WEYERHAEUSERCO ................ooe oien ool 6.750 MS .. 03/15/2012 ............ ... 394,519 ... 400,000 ..... 109.034 ... 436,136 ... 394,012 ... 7815 ... 13,75 ... 507 2. 03/19/2002 ... 6.960
032479-AC-1... ANADARKO FINANCECORP ............ ...... ..., 6.750 MN .. 05/01/2011 ... 1,018,067 ..... 1,000,000 ..... 112.677 ... 1,126,770 ... 1,020,570 ........ 11,250 ... 67,500 ....... (2,503) ..o 2. 01/10/2002 ... 6.451
20029P-AL-3... COMCAST CABLE COMM ............... ... ..., 6.750 .. 013012011 926,721 ... 1,000,000 ..... 104.048 ... 1,040,480 ....... 925,000 ........ 8,125 121 2. 09/26/2002 ... 7.997
25179S-AC-4 .. DEVONFUNDINGCORP ................ ... ..o, 6.875 MS .. 09/30/2011 ... 706,812 ... 750,000 ... 11386 ... 835,395 ....... 701,430 ... 13,750 ... 51,133 ... 5,283 2. 1212012001 ... 7.833
46625H-AM-2 .. JPMORGANCHASE&CO .............. ...... ..., 5350 MS .. 03/01/2007 ... . 1,990,477 ... 2,000,000 ..... 105.780 ... 2,115,600 ..... 1,987,700 ........ 35,667 ... 5,014 ... 2717 o 03/08/2002 ... 5.492
758940-AB-6 ... REGIONSFINLCORP ...............ooe i ol 7.750 MS .. 09/15/2024 ... ... 1,082,918 ... 1,000,000 ..... 118.498 ... 1,184,980 ... 1,084,400 ........ 2,604 ... 77,50 ... (1,482) .o 1PE... 02/12/2002 ... 7.000
20237L-MY-5 .. COUNTRYWIDE HOME LOANS .......... ...... ... 5625 JJ ... 07/15/2009 ... 1,016,091 ..... 1,000,000 ... 1,016,091 ... 1,016,380 ........ D781 (289) oo o 10/29/2002 ... 5.330
25156P-AB-9 .. DEUTSCHE TELEKOM .................. ... ..., 8.500 JD ... 06/15/2010 ............ ... 1,060,703 ..... 1,000,000 ..... 115173 ... 1,151,730 ... 1,061,740 ......... 3,542 ... 4250 ... (1,087) o 2. 10/24/2002 ... 7.424
70645K-AE-9 .. PEMEXPROJFDG .............coooie coien ool 8.000 MN .. 1/15/2011 ... 1,009,804 ... 1,000,000 ... 1,009,804 ... 1,010,000 ........ 10,000 ....... 40,507 ... 196) .o 2PE ... 09/26/2002 ... 7.842
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 88,633,043 89,761,632 .............. ... 93,155,910 89,735,206 ..... 1,749,566 4,095,813 ... (734,350) oo e
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
22540A-6D-5... CSFIRSTBOSTON ..........ooooiiis s 5260 ALL.. 12/15/2035 ... ... ... 43,74 433,808 ... 433,740 499,922 ... 1,92 ... .64 o 08/31/2001 5.261
337367-AB-2... FULB1998-C2A2 ..o et 6.560 ALL.. 11/18/2035 ... ... ... 53,812 ....... 525,000 ... 535,812 ....... 539,213 ... 2,810 ... 4440 ... (2,357) o o 03/22/2001 6.116
36157N-HT-4 .. GE CAPITALMORTGAGESVCS .......... ...... ... 7.500 ALL .. 06/25/2015 ............ .. 38,153 ... 716 38,153 ... 38,153 ... 40 ... 6,150 . o 06/29/2000 7.665
501773-CS-2... LBCOMLCONDUITMTG .............oe i oo 6.780 ALL.. 04/15/2009 ............ ... 589,512 ....... 550,000 ... 589,512 ....... 598,770 ......... 3,108 ... 3,290 ... (8,410) .o o 11/06/2001 5.320
61745M-ES-8 .. MORGAN STANLEY DEANWITTER ....... ...... ... 6.550 ALL.. 03/15/2030 ............ ... 558,347 ....... 550,000 ... 558,347 ....... 561,516 ......... 3,002 ... 36,05 ... (2,338) ..o o 06/11/2001 6.155
61746W-CG-3.. MORGAN STANLEY DEANWITTER ....... ...... ... 7.798 ALL .. 08/15/2030 ............ .. 15,627 ... 15,637 15,627 ........ 15,621 ... 99 28T o 07/31/2000 7.803
655356-JF-1 ... NASCMTG98-D6AIB .............coooe s ool 6.500 ALL.. 03/15/2030 ............ ... 560,441 ... 550,000 ... 560,441 ....... 560,441 ......... 3,00 ... 36,245 o 04/2412001 6.440
201730-AC-2... COMMMTGASSET ... s 6.640 ALL .. 09/17/2010 ............ ... 748,986 ....... 675,000 ...l 748,986 ... 748,986 ......... 1,868 ... TATO o o 10/24/2002 4.946
61745M-FG-3 .. MORGAN STANLEY CAP ............... cooen ool 6.520 ALL.. 01/15/2008 ............ ... 599,654 ....... 575,000 ... 599,654 ....... 603,301 ......... 3124 3242 (3,647) .o o 02/12/2002 5.533
86358R-XZ-5 .. STRUCTUREDASSETSEC ............o. oot oo 3.450 ALL .. 04/25/2032 ... 903,205 ..... 1,030,394 ... 903,205 ....... 903,205 ......... 2,92 ... 30,245 1PE ... 04/29/2002 4.251
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ..... 4,983,478 ... 4,943,555 ...l 4,983,478 ... 5,069,194 ... ... 2,193 ... 246,108 ...... (16,752) . oo
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Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
40074P-AC-5 .. GUARANTEED EXPORTTRUST .......... ...... ..., 6.550 JD ... 06/15/2004 ............ ... 88,232 ........ 88,232 ... 88,232 ........ 88,232 ........... MW 8,660 ... 1PE... 04/29/1996 ... 6.550
400907-AL-5 ... GUARANTEED EXPORTTRUST .......... ...... ... 8.187 JD ... 12/15/2004 ... 5,821 ... 5,797 5,821 ... 5,821 ... 80 ... 7,989 L 1PE... 12/16/1994 ... 8.350
400907-AL-5 ... GUARANTEED EXPORTTRUST .......... ...... ... 8.187 JD ... 121152004 ... 17,256 ... 16,356 ... 17,256 ........ 17,256 ............ 5 ... 1588 o 1PE... 12/19/1996 ... 8.350
055959-AP-5 ... BM W VEHICLE OWNERTRUST ......... ...... ... 5110 ALL.. 05/25/2006 ............ ... 249,970 ... 250,000 ... 249,970 ... 249,969 ......... 1,073 .. 2,75 8 1PE... 05/18/2001 ... 5.113
17305E-AA-3 .. CITIBANK CR CARDMASTERTR ........ ...... ... 7.050 MS .. 09/15/2005 ............ .. 299,706 ....... 300,000 ... 299,706 ....... 299,478 ... 6,169 ....... 20150 ... M o 09/26/2000 ... 7.091
23383V-AW-0 .. DAIMLERCHRYSLER ................... ..o oo, 5.400 ALL .. 03/06/2006 ............ ... 349,952 ... 350,000 ... 349,952 ... 349,963 ......... 1,575 ... 18,900 ............ 9 o 03/12/2001 ... 5.402
25466K-CN-7 .. DISCOVERCRDMSTRTR .............. ... ..o, 6.850 J ... O7M7/2007 ..o 499,684 ... 500,000 ... 499,684 ... 499,465 ........ 15,698 ... 4250 ... 90 o 121141999 ... 6.867
34527R-DK-6 .. FORD CREDITAUTOOWNERTRUST ... ...... ... 7.370 ALL .. 07/15/2004 ............ 199,995 ... 200,000 ..o 199,995 ... 199,981 ... 1,228 ... W T 1PE... 03/23/2000 ... 7.368
98152D-AH-4 .. WORLD OMNIAUTORECV .............. ...... ... 5510 ALL.. 07/20/2007 ............ ... 349,940 ... 350,000 ... 349,941 ... 349,917 ... 1,607 ... 19,285 ... Mo 1PE... 02/13/2001 ... 5.140
55264T-AC-5 .. MBNACRCARDMASTER ............... ...... ... 5750 ALL.. 10/15/2008 ............ ... 490,572 ... 450,000 ... 490,512 ... 490,641 ... 1078 (69) ..o o 12127/2002 ... 3.989
55264T-AQ-4 .. MBNACRCARDMASTER ............... ...... ... 4.950 ALL .. 06/15/2009 ............ ... 449,743 ... 450,000 ... 449,743 ... 449,701 .. 928 ... 14,850 ... 2 o 04/30/2002 ... 4.960
705220-AF-8 ... PECO ENERGY TRANSTRUST .......... ...... ..., 6.050 MS .. 03/01/2009 ............ ... 401,861 ....... 375,000 L. 401,861 ....... 403,462 ......... 7,562 ... 11,344 . (1,601) oo o 07/29/2002 ... 4.697
163762-AL-1 ... CHEMICALMASTERCR ................ ...... ... MS .. 09/15/2008 ... ......... 535,511 ... 500,000 ... 535,571 ... 535,781 ......... 8,721 (210) oo o 12/17/2002 ... 4.548
17305E-AE-5 .. CITIBANKCRCARD ................ooo oo AO ... 10512007 ... 1,107,187 ... 1,000,000 ... 1,107,187 1,107,969 ........ W35 (781) o o 12/17/2002 ... 4.391
23383V-AC-4 .. DAIMLERCHRYSLER ................... ..o oo, ALL .. 01/06/2005 ........... oo 1,870,680 ..... 1,870,685 .............. ... 1,870,680 1,870,680 ........ 2 MA589 1PE... 03/08/2000 ... 7.227
81234C-BL-4 .. SEARS CREDITACCT ... . ALL .. 1712009 .o 1,979,499 ... 2,000,000 ... 1,979,499 1,970,625 ......... 535 ... 129,000 ........ 394 1PE... 12/10/1999 ... 4.918
03235M-AA-0 .. AMTRAKPENNSTN ... 9.250 ALL .. 06/15/2017 ............ ... 160,808 ....... 153,472 160,808 ....... 160,808 ........... 52 ... 1213 o 10/29/2002 ... 8.665
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ..... 9,103,478 ... 8,906,542 .............. ... 9,103,478 9,09,749 ........ m19 .. 446,352 ... L
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
69361Y-AC-7 .. PSE&GTRANSITION ................. ...... ... 5980 JD ... 06/15/2008 ............ ... 210,957 ... 250,000 ... 210,957 ... 7,04 623 1B7) o 12/17/2002 4.242
69361Y-AE-3 .. PSE&GTRANSITION ................. ...... ... 6.450 MS .. 03/15/2013 ............ ... 282,946 ... 255,000 ... 282,946 ....... 283,050 ........... 685 ... 412 (104) o o 12/13/2002 5.061
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBCUMHIES . e 553,903 ....... 505,000 ... 553,903 ....... 554,144 ... 1,308 ... 412 (241) o
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) .......... ... 103,273,902 ... 104,116,729 .............. .. 107,796,769 ... 104,455,293 ..... 1,850,796 ... 4,752,385 ..... (TA9,742) o
5499999 - Total Bonds - Subtotal - Issuer Obligations .......... ... ... i 178,966,346 ... 177,772,632 .............. .. 184,760,988 ... 181,970,198 ..... 3,216,723 ... 8,528,464 ... (1,045,205) ...
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities ......................................... ... 12,921,306 ... 12,889,223 ... ......... ... 12,921,306 ... 12,921,306 ........ 70,410 ... 883,400
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 8,290,096 ..... 8,210,847 ... ... 8,290,096 8,376,052 ........ 37,926 ... 386,825 ... (16,992) .. o
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities. .................................... ... 9,103,478 ... 8,906,542 .............. ... 9,103,478 9,09,749 ........ m19 .. 446,352 ... L
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ....... 553,903 ....... 505,000 ... 553,903 ....... 554,144 ... ... 1,308 ... 4112 (28)
8099999 - TOTALS ... 209,835,129 ... 208,284,244 .............. ... 215,629,771 ... 212,918,449 .. ... 3,404,096 ... 10,249,173 ... (1,060,837) ...
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Preferred Stocks - Public Utilities (Unaffiliated)
023608-20-1 ....... AMERENCORP ... 20,000.000 ........... 25.00 ... 26.830 ... 536,600 ....26.830 ......... 536,600 ......... 500,000 ..o 33,989 ... 36,600 ... PIL.......... 03/04/2002. . ..
172474-207 ... CINERGYCORP ... 16,000.000 ........... 50.00 ...... 55.400 ......... 886,400 .... 55400 ......... 886,400 ......... 800,000 ... 69,456 ........... 3,200 PA.......... 12/18/2001. . ..
25746U-40-6 . .. ... DOMINION RESOURCESINC ................... ..., 20,000.000 ........... 50.00 ...... 48.560 ......... 971,200 ... 48.560 ......... 971,200 ....... 1,000,000 ... 57,118 ... (28,800) .........oooiiin PL.......... 03/20/2002. . ..
264399-58-5 ... DUKEENERGY CORP ... ..o 40,000.000 ........... 25.00 ... 15,910 ......... 636,400 .... 15910 ......... 636,400 ......... 995,500 ... 82,499 ... (417,600) .................. PL.......... 03/19/2001. ...
69352F-204 . ...... PPLCAPFDGTRI ... 34,000.000 ........... 25.00 ... 18150 ... 617,100 ... 18.150 ......... 617,100 ......... 837,928 ... 65,875 ......... (51,000) ... PL.......... 07/31/2001. ...
78412D-30-7 ... SEMCOENERGYINC. ... e, 30,000.000 ........... 10.00 ... 5360 ... 160,800 ..... 5360 ... 160,800 ......... 300,000 .o 33,000 ........ (113,700) ... PL.......... 06/16/2000. . ..
873168-50-4 ....... TXUCORP ..o 10,000.000 ........... 50.00 ...... 28.600 ......... 286,000 .... 28.600 ......... 286,000 ......... 500,000 ..o 43750 ... (231,400) ... PL.......... 10/16/2001. . ..
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ..................... 4,004,500 ... 4,004,500 ....... 4,933,428 .. 385,687 ........ (802,700) ...\
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
20057R-30-8 . ... COMMERCE CAPTRII ... 5,000.000 ........... 50.00 ...... 55.500 ......... 249,375 ... 55500 ......... 27,500 ......... 49,375 39 RP2A ........ 10/11/2002. . ..
349917-20-3 ... FORTISREGCAPSFND TR ... o 1,000.000 ........ 1,000.00 ... 1,000.000 ....... 1,000,000 . 1,000.000 ....... 1,000,000 ......... 999,720 .. 76,590 ... 280 PIA.......... 03/02/2000. . ..
632525-30-9 ....... NATL AUSTRALIABDLTD ... o, 20,000.000 ........... 25.00 ... 32,550 ... 651,000 .... 32550 ......... 651,000 ......... 500,000 ... 29,531 .. 51,000 ... PIL.......... 09/25/2000. . ..
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... 1,900,375 ... 1,928,500 ....... 1,749,095 109,840 .......... 51,280
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
020039-82-2 ....... ALLTELCORP ... 20,000.000 ........... 50.00 ...... 51330 ... 1,026,600 ... 51.330 ....... 1,026,600 ....... 1,000,000 ... a8 26,600 ... PIL.......... 05/06/2002. . ..
111620-40-7 ... BROADWINGINC ..............cooooiiis . 15,000.000 ........... 50.00 ...... 21.000 ... 169,500 ... 21.000 ......... 315,000 ......... 169,500 ............ 12,6585 ... 50,6256 ......... 21,775 PAL.......... 04/19/2000. . ..
12612V-20-5 ... CNFTRIPFDCY ..o 10,000.000 ........... 50.00 ...... 49790 ... 377,150 ... 49790 L. 497,900 ......... JTAS0 25,000 .. PL.......... 09/29/2000. . ..
126304-40-1 ... CSCHLDGSINC ... 4,000.000 .......... 100.00 ...... 93.000 ......... 372,000 ....93.000 ......... 372,000 ......... 392,000 ... M5 2,050 ... (20,000) ... PAL.......... 04/22/2002. . ..
151313-889 ....... CENDANTCORP ... 20,000.000 ........... 50.00 ...... 2,50 ... 645,000 .... 32250 ......... 645,000 ......... 992,375 77,50 ... (319,400) ... PA.......... 07/2112001. ...
231029-20-8 ....... CUMMINS CAP TR ..o 10,000.000 ........... 50.00 ...... 44625 ... 437,500 ... 44625 ......... 446,250 ......... 437,500 . 35,000 ......... (65,000) ...l PAL.......... 09/25/2001. ...
268939-40-2 ... EVIING . 20,000.000 ........... 50.00 ...... 51250 ....... 1,025,000 ... 51.250 ....... 1,025,000 ......... 869,692 ... 50,000 ......... 155,308 ... PU.......... 09/04/2001. ...
283678-20-9 ....... ELPASOENERGY CAPTR ............oooovis o, 10,000.000 ........... 50.00 ...... 18.200 ......... 182,000 .... 18.200 ......... 182,000 ......... 375,600 .. 17,813 ... (193,600) .................. PAL.......... 06/06/2002. . ..
285661-20-3 ....... ELECTRONIC DATASYSTEMS .................. ... 15,000.000 ........... 50.00 ...... 20910 ... 328,650 ....21.910 ......... 328,650 ......... 328,650 .. ST 18T RPIA ........ 06/26/2001. ...
20476L-85-9 ....... EQUITYRESIDENTL ... 40,000.000 ........... 26.00 ... 24,400 ... 976,000 ... 24.400 ......... 976,000 ......... 882,775 ............ 18,124 .. 68,874 ......... (33,799) ... PL.......... 04/29/2002. . ..
345395-20-6 ....... FORDMTRCOCAPTRII ... 11,500.000 ........... 50.00 ...... 40.850 ......... 469,775 ... 40.850 ......... 469,775 ... 558,060 ............. 9,344 ... 10,562 ......... (88,285) ... RP3L......... 08/13/2002. . ..
370442-73-3 ... GENERALMOTORS ... e, 20,000.000 ........... 25.00 ... 28100 ... 462,000 .... 23100 ......... 462,000 ......... 463,600 ... 12,760 ... (1,600) ... PL.......... 08/12/2002. . ..
460137-30-0 ....... INTLPAPERCAPTR ... oo 23,000.000 ........... 50.00 ...... 46.375 ... 994,750 ... 46.375 ....... 1,066,625 ......... 994,750 L 60,375 RP3L......... 05/09/2000. . ..
524908-86-0 ....... LEHMAN BROTHERSHLDGS. .................. ... 20,000.000 ........... 50.00 ...... 51,000 ....... 1,020,000 .... 51.000 ....... 1,020,000 ....... 1,000,000 ..o 50 (1,000) ... PL.......... 03/31/2000. . ..
582266-80-5 ....... MCLEODUSAING ... 652.000 ........... 18.00 ... 410 978 ... 410 2,680 ... 018 POU.......... 04/18/2002. . ..
651195-30-7 ....... NEWELLFINLTR ... e, 25,000.000 ........... 50.00 ...... B5.12% 1,128,125 ... 45125 ... 1,128,125 ... 951,250 L. 65,625 ......... 203,125 . PL.......... 04/19/2000. . ..
755111-60-6 ....... RAYTHEONCO ..o e, 20,000.000 ........... 50.00 ...... 54.600 ....... 1,092,000 .... 54.600 ....... 1,092,000 ......... 996,250 ... 82,500 ......... (23,000) ... PIL.......... 05/09/2001. ...
75621K-20-5 . ... RECKSON ASSOCSRLTY CORP. ............... ... 33,500.000 ........... 25.00 ... 250 ... 659,447 ... 22.500 ......... 783,750 ... 659,448 ... 63,864 ... PL.......... 05/05/2000. . ..
759351-30-7 ... REINSURANCE GROUP ... 10,000.000 ........... 50.00 ...... 46.850 ......... 468,500 .... 46.850 ......... 468,500 ......... 461,800 ... 14,3715 6,700 ... PL.......... 08/12/2002. . ..
779273-30-9 ... ROUSECO ..o 23,000.000 ........... 50.00 ...... 46.00 ......... 804,721 ... 46.030 ....... 1,058,690 ......... 804,721 ... 17,50 ............ 69,000 ... PL.......... 05/25/2000. . ..
907824-40-3 ....... UNIONPACIFICCAPTR ... 25,000.000 ........... 50.00 ...... 51250 ... 1,028,125 ... 51.250 ....... 1,281,250 ....... 1,028,125 ... 19,530 ... T8125 RP3L......... 04/20/2000. . ..
91528T-20-7 ... UNOCALCAPTR ... oo 23,500.000 ........... 50.00 ...... 51126 ... 1,201,437 ... 51125 ... 1,201,438 ... 1,046,219 . 73,438 ... R PL.......... 04/2712000. . ..
91821D-10-7 ... VALEROENERGYPFD ..o 20,000.000 ........... 25.00 ... 2890 ... 578,000 ....28.900 ......... 578,000 ......... 500,000 ... 38,750 ... (28,200) ...l PL.......... 06/28/2000. . ..
(68603-20-1. ... PARTNERRELTD .......oooiiiiiiiiis 5,000.000 ........... 50.00 ...... 52,440 ... 262,200 ... 52440 ......... 262,200 ......... 250,000 . 17,22 ... (19,300) ... PIU.......... 11/23/2001. ...
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ........................ 15,709,458 ... L 16,659,433 ... 15,540,443 ... 88,028 ......... 1,103,113 ... (141,363) o
6599999 - TOTAL - Preferred SOCKS ... .. ... o 20,704,333 .. 22,682,433 ... 202,96 ... 88,028 ......... 1,598,640 ........ (892,783) .o



013

J/d

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

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
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CusIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
|dentification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Public Utilities (Unaffliated)
025537-10-1........ AMERICAN ELECTRICPOWERINC ... 4,400.000 ........... 120,252 ... .30 120,252 ... 156,138 . 7,680 .. (38,918) ... Lo, 10/30/2002. .. ...
125896-10-0. .. ... CMSENERGY CORP. ... 7,200.000 ... 67,98 ....... 9.440 ... 67,98 ............. 159,785 6,242 ... (91,188) ... Lo, 05/29/2002. . ...
172474-10-8. ... CINERGY CORP. ...\ 2,200.000 ............ 74,184 .. B0 7484 69,175 . 3248 1,568 Lo, 09/19/2002. ...
233331-10-7...... DTE ENERGY 2,800.000 ........... 129,920 ... 46.400 ... 129,90 ... 115,783 ... 1442 4,36 ... 12,488 Lo, 12/131/2001. ...
654086-10-7.. ... NICORINC.......... 3,500.000 ........... 119,105 ... 34.030 ... 119,105 ............. 1292 1610 ... 480 ... (4,399) ... Lo, 08/06/2002. ...
873168-10-8. ... TXUGORP ... 6,700.000 ........... 125,156 ... 18.680 ... 125,156 ............. 103,997 . 837 2159 Lo, 10/30/2002. ...
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated).........................oos 636,585 ... 636,585 ............. 727,850 ... 3,889 ... 26,316 ............... (99,290) .o
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
026874-10-7...... AMERICAN INTERNATIONALGROUP . ... 9,429.000 ........... 545,468 ...... 57.850 ............. 545,468 ............. 430,602 .. 1,333 (170,261) ..o Lo, 09/27/2002. ...
037389-10-3....... AONCORP. ... 3,225.000 ............ 60,920 ...... 18.800 ... 60,920 .............. 58,076 . 194 Lo, 12109/2002. .. ...
060505-10-4. . ... BANKAMER CORP.. ... ..o 3,975.000 ........... 216,541 ... 69.570 ............. 26,541 . UB24 9,569 ... 6,315 Lo, 12104/2001. ...
064057-10-2. ... BANKNEW YORKCOINC ... 4,500.000 ........... 107,820 ...... 2890 ... 107,80 ............. 8,286 ... 817 (40,466) ... Lo, 10/28/2002. ...
125509-10-9. ... CIGNACORP. ... 2,800.000 ........... 115,136 ... “120 115,136 ............. 176,231 ... 94 1,87 (63,163) ... Lo, 1112212002. ...
172967-10-1. ... CITIGROUP ... 19,890.000 ........... 699,929 ...... 3B.190 699,929 ............. 603,392 ... 9,513 ... (247,728) ... Lo, 12/09/2002. .. ...
206197-10-5. ... CONCORDEFSINC. ... 4,500.000 ............ 70,830 ... 15.740 70,80 ... 101,338 (40,068) ... Lo, 09/17/2002. ...
316773-10:0....... FIFTHTHIRDBANCORP ... e 800.000 ............ 46,840 ... 58.550 .............. 46,840 ... 1180 o (320) ..o Lo, 12/31/2002. ...
320272107 FIRSTFRANKLINCORP. ... ..o 18,000.000 ........... 243,000 ... 13.500 . 43,000 ... 60,000 ... 5400 ... 58,500 ... Lo, 02/16/1988. ...
339030-108. . ... FLEET BOSTON FINANCIAL CORP. ... 9,375.000 ........... 27813 ... 24300 .. 21813 87,515 . 1671 8,439 ... (58,714) ... Lo, 12/30/2002. .. ...
461915-10:0. ... INVESTORS FINL SERVICESCORP ... ... 2,600.000 ............ a4 27390 o 98,852 .. 65 . (27,638) ... Lo, 06/06/2002. ...
493267-108. ... KEY CORP. ... 8,800.000 ........... .22 ... 2140 ... 2,28 23,086 . 9,381 .. 6,664 ... Lo, 12/18/2002. ...
534187-10-9. ... LINCOLNNATLCORPIND ... 9,075.000 ........... 286,589 ...... 31580 286,589 ............. 395,909 L TMT (116,935) ... Lo, 11/29/2002. ...
59156R-10-8 . .. .. METLIFEING ... 2,500.000 ............ 67,600 ...... 2700 67,600 .............. 68,942 . 55 (1,342) o Lo, 09/05/2002. ...
693475-10-5. . ... PNCBANK ... 2,400.000 ........... 100,560 ...... 490 ... 100,560 ............. 138,33 2,031 (37,239) ... Lo, 02/06/2002. . ...
750236-10-1...... RADIANGROUPINC ... 6,600.000 ........... 45190 ... A0 45190 ... 269,035 .. 58 (38,280) ... Lo, 1212412001. ...
792860-10-8. . ... STPAULCOMPANIES ... .o 4,250.000 ........... o 34.050 ... Wy 176,183 ... 1,283 21T (25,923) ... Lo, 10/25/2002. .. ...
857477-10-3. ... STATESTRCORP. ... 3,200.000 ........... 124,800 ...... 39.000 ... 124,800 ... 131,621 M6 60 (6,821) ..o Lo, 12127/12002. ...
867914-10-3. ... SUNTRUSTBANK. ..o 1,500.000 ............ 85,380 ...... 56,920 .............. 85,380 .............. 98,970 ... 645 ... (13,590) ... Lo, 10/08/2002. ...
89420G-109 . ... TRAVELERS PROPERTY CASUALTY-A. ... 230.000 ... 3,369 ... 14650 .. 330 1082 T8 Lo, 08/26/2002. . ...
89420G-406 . ... TRAVELERS PROPERTY CASUALTY CORP...........ocoiis i 473.000 ... 6,929 ... 14650 . 6,929 ... 2,360 L 1572 Lo, 08/26/2002. ...
902973-304. . ... USBANCORP. ... 724,000.000 ........ 15,363,280 ...... 200 ... 15,363,280 ........... 4,089,715 ... 191180 559,290 ... 209,960 ... Lo, 02/28/2001. ...
91529Y-10-6 . ... UNUMPROVIDENTCORP ..o 6,600.000 ........... 115,764 ... 17540 ... 115,764 ... 168,753 o 2,139 (52,989) ... Lo, 12/18/2002. .. ...
939322-10-3........ WASHINGTONMUTUALING ... 3,600.000 ........... 124,308 ... 34530 124,308 ... 125469 . 2,916 . (1,161) oo Lo, 04/10/2002. . ...
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ........ 19,365,224 ... . 19,355,224 ... ... 8,060,050 ............. 145,424 ... 624,862 .............. (636,890) ...
Common Stocks - Industrial and Miscellaneous (Unaffliated)
00184A-10-5 ... AOLTIMEWARNERINC ... 15,635.000 ........... 204,818 ... 13100 . 204,819 ... 483,400 . (240,205) ... Lo, 03/18/2002. ...
002824-100. . ... ABBOTT LABORATORIES. ... 5,425.000 ........... 27,000 ... 40.000 ............. 27,000 ... M9 3,627 (57,739) ... Lo, 09/27/2002. ...
009158-106. . ... ARPRODS & CHEMSINC. ... 3,000.000 ........... 128,250 ... 2750 . 128,250 ... 4300 630 ... 2,80 (12,480) ... Lo, 1212412001 ...
013817-10-1...... ALCOAING. ... oo 2,900.000 ............ 66,062 ...... 2780 ... 66,062 ............. 101,648 1,020 (37,033) ... Lo, 12/04/2001. ...
020002-10-1....... ALLSTATE CORP. ... 1,500.000 ............ 55,485 ... 36.990 ... 55485 ... 41,9 M5 891 4,98 Lo, 1721/2001. ...
020039-10-3. . ... ALLTEL CORP. ... 4,200.000 ........... 214,200 ... 51,000 ... 24,200 . 167,783 1470 5109 ... (36,364) ... Lo, 04/25/2002. . ...
021441-10:0. ... ALTERACORP. ... 5,900.000 ............ 74 . 1230 4 135,080 L (52,451) ... Lo, 1212412001 ...
023551-10-4. ... AMERADAHESS CORP ... 1,805.000 ............ 99,365 ...... 55.050 .............. 99,365 ............. 121,84 . 542 1,657 (28,813) ... Lo, 05/31/2002. ...
025816-10-9. ... AMERICANEXPRESS CO ... 6,775.000 ........... 239,496 ... 35.350 . 239,496 ... 305,568 ... 1532 (22,808) ... Lo, 05/23/2002. ...
035229-10-3. ... ANHEUSER BUSCH COMPANIESINC. ... 1,700.000 ............ 82,280 ...... 48,400 ... 82,0 .............. 59,425 95 (17T7) Lo, 09/27/2002. ...
037411-10-5. ... APACHE CORP. ...\ 600.000 ............ 34,194 ... 56,990 .............. 4194 33,783 Mo M Lo, 09/18/2002. ...
055622-10-4. . ... BPPLCADR. ... 4,450.000 ........... 180,893 ...... 40650 ............. 180,893 ............. 184,662 .. 3,809 . (17,857) ..o Lo, 12/13/2002. ...
055921-10-0. . ... BMCSOFTWAREINC ... 3,825.000 ............ 65,446 ... 710 65,446 .............. 12,837 (7,191) o Lo, 03/15/2002. . ...
071813-109...... BAXTERINTLINC. ... 3,000.000 ............ 84,000 ...... 28.000 ... 84,000 .............. 91,661 ... 1746 .. 549 (7,661) ..o Lo, 12/19/2002. .. ...
(continues)
(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues .................., the total § value (included in Column 6) of all such issues $ ...................
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073325-10-2. ... BEASYSINC. ... 4,100.000 ............ 41,021 ... 1470 41,021 39,007 o 558 L 07/08/2002. ...
074002-106. . ... BEARINGPOINTINC ... 4,350.000 ............ 30,015 ... 6.900 ... 30,06 B8, 717 (38,702) ... L 10/07/2002. ...
075896-10-0. . ... BEDBATHANDBEYOND ... 2,300.000 ............ 949 ... 4530 9419 75,078 (7)o L 06/21/2002. . ...
079860-10-2.. ... BELLSOUTHCORP. ... 4,000.000 ........... 103,480 ...... 2810 ... 103,480 ............. M3,957 3120 (49,120) ... L 09/10/1999. ...
090597-10-5. . ... BIOGENINC. ... 1,000.000 ............ 40,060 ...... 40.060 .............. 40,060 .............. 8,974 (8,914) ... L 06/06/2002. ...
090945-106. . ... BIOSITEING ... 600.000 ............ 20412 ... 34.020 .. 200412 18,084 1428 L 12/17/2002. ...
091826-10-7....... BLACKBOX CORPDEL. ... 900.000 ............ 40,30 ... 44800 ... 40,30 ... 44625 .. 45 (4,305) ... L 06/11/2002. ...
097023-105. . ... BOEING COMPANY ... ..o 6,975.000 ........... 230,105 ...... 290 ... 280,105 ... 28,200 .. 3446 (62,138) ... L 03/05/2002. . ...
110122-10-8. ... BRISTOLMYERSSQUIBB ..........coiiiiiiiee 4,400.000 ........... 101,860 ...... 28150 .. 101,860 ............. 383 2,919 (69,523) ... L 1112212002. ...
117043-10-9. ... BRUNSWICK CORP ... ... 4,005.000 ............ 79,937 ... 19.860 ... 79,937 86,248 ... 1822 (12,797) L 08/30/2002. ...
121897-10-4. ... BURLINGTON NORTHERN SANTAFE .................ooo o 4,200.000 ........... 109,242 ... 26010 ............. 109,242 ... 120,498 ... 504 . 1512 (10,584) ... L 12/131/2001. ...
125129-10-6. .. ... CDWCOMPUTERCTRSING ..o 600.000 ............ 26,310 ... 43850 ... 26,310 ... 30,948 L (4,638) ... L 06/06/2002. . ...
12541W-10-0. . ... CHROBINSONWORLDWIDEINC ... 1,600.000 ............ 49,90 ... 31200 4990 ... 53,526 ... 128 165 @747 L 06/07/2002. ...
141597-10-4. ... CARDIO DYNAMICS INTERNATIONALCORP ... o 3,100.000 ............. 9,517 ... 3.000 9517 ... 10,305 828) ... L 06/06/2002. ...
143130-10-2. ... CARMAXING ... 3,100.000 ............ 55,428 ... 17880 ... 55428 ... 71050 (16,531) ..o L 12/11/2002. ...
149123-10-1. ... CATERPILLARINC .. ..o 3,350.000 ........... 153,162 ... B0 153,162 ... 164,294 320 (13,182) ..o L 11719/2002. ...
150921-10-4. ... CELLGENESYSINC ... 900.000 ............ 10,0 ... 1MA50 10,05 ... 2,185 (2,149) .. 06/06/2002. . ...
157085-10-1. ... CERUSCORP ...\ 800.000 ............ 17,200 ... 20500 ... 17,200 ... M0 (13,949) ... L 06/11/2002. ...
163072-10-1. ... CHEESECAKE FACTORY INC ... 1,200.000 ............ 43,380 ... 36.150 ...l 43,380 ...l 43,048 200 L 07/08/2002. ......
166764-10-0. ... CHEVRONTEXACOCORP ... 6,125.000 ........... 407,190 ... 66.480 ............. 407,190 ... 543,856 ... 15,362 . (141671) L 12124/12001. ...
172715R-10-2 ... CISCOSYSTEMSINC. ... 24,300.000 ........... 318,330 ... 13100 .. 318,330 .. Y4231 (93,856) ... L 07/19/2002. . ...
172908-105. .. ... CINTASCORP. ... 1,100.000 ............ 50,325 ... 5750 50,325 ...l 56,980 . (6,655) ... L 06/06/2002. ...
191216-10-0. ... COCA-COLACORP. ...\ 5,200.000 ........... 207,968 ... 43840 ... 27,98 ............. 70,814 2,73 (20,512) ..o L 09/27/2002. . ...
194162-10-3. ... COLGATE PALMOLIVECO. ... 2,200.000 ........... 115,346 ... 52430 ... 115,346 .............. 88,620 ... 1440 . (10,964) ... Ll 11713/2002. ...
20030N-20-0 . ... COMCAST CORP SPECIALCLA . ... 3,000.000 ............ 67,770 ... 250 ... 67,770 ... 106,909 . (39,139) ... L 1112012002 .. ...
200340-10-7...... COMERICAINC. ... 2,600.000 ........... 112,424 ... 43240 12,424 ... 162,221 ... 1,48 2,100 .. (49,803) ... Lo 08/20/2002. . ...
205887-10-2. ... CONAGRAFOODSING ... 4,900.000 ........... 122,549 ... 25010 ............. 122,549 ... 19,070 . 4,667 ... 6,076 ... L 12/26/2001. ...
20825C-10-4 . ... CONOCOPHILLIPS .. ..o 4,969.000 ........... 240,450 ... 48390 ... 240,450 ... 299,265 .. 1,988 .. (58,815) ... L 09/05/2002. . ...
210371-10:0. ... CONSTELLATION ENERGY GROUPINC...........ooois o 1,950.000 ............ 54,249 ... .80 ... 54,249 ... 48,901 .. 48 ... 1,014 2,867 L 09/19/2002. . ...
21988R-10-2 . ... CORPORATE EXECUTIVEBRD CO ... o 1,800.000 ............ 57,45 ...... 31920 57,456 .............. 63,245 5789) L 06/21/2002. ...
20748P-10-5 . .. .. CROSS COUNTRYINC ... 2,500.000 ............ U875 13.950 .. M85 38,475 1,600) ..o L 12109/2002. ...
235851-10-2. ... DANAHERCORP ... o 800.000 ............ 52,560 ...... 65.700 .............. 52,560 ... 53,388 ... 20 B 828) ..o L 12123/2002. ...
244199-10-5. .. .. DEERE & COMPANY .. ... 2,900.000 ........... 132,965 ... 45850 ... 132,965 ... 126,599 ... 638 ... 2,318 6,351 .. L 1212412001 ...
247025-1049. . ... DELL COMPUTERCORP ...t 7,450.000 ........... 199,213 ... 26740 ... 199,213 ... 1100 L (3,218) ..o L 1212412001 ...
248019-10-1...... DELUXECORP ... 2,700.000 ........... 113,670 ... 2100 . 13,670 ............. M2194 2,803 1404 L 12/18/2002. .. ...
260543-10-3. ... DOWCHEMICAL ..o 1,350.000 ............ 40,095 ... 29700 ... 40,095 ... 46,5710 ... 452 809 ... (4.824) ... L 03/15/2002. . ...
260561-10-5. . ... DOWJONES&COINC ... 3,100.000 ........... 134,013 ... 43230 ... 134,013 ... 168,537 2,85 (38,561) ... L 04/11/2002. . ...
263534-109. ... DU PONT EI DE NEMOURS & COMPANY ... o 2,000.000 ............ 84,800 ...... 42400 ... 84,800 .............. 83,360 ... 700 1440 L 10/25/2002. .. ...
264399-106. ... DUKEENERGY CORP ...\ 2,55.000 ............ 49,339 ... 19.540 .. 49,339 ... 97,960 ... 2,280 (49,793) ... L 12104/2001. ...
264411-505. ... .. DUKEREALTY CORP ... 5,000.000 ........... 121,250 ... 25450 ... 121,250 ... M8,284 . 9,080 ... 5,600 ... L 12/131/2001. ...
268648-10-2. ... EMCCORP. ... 4,300.000 ............ 26,402 ... 6.140 ... 26,402 ... 81,180 (31,300) ... L 12124/12001. ...
26874Q-10-0.. ... ENSCO INTERNATIONAL . ... 5,075.000 ........... 149,459 ... .. 29450 ... 149,459 ... 187,482 B4 M7 L 07/05/2002. ...
217461-1049. ... EASTMAN KODAK COMPANY ... 6,000.000 ........... 210,240 ... 3B.040 210,240 ... 187,260 .. 9,564 ... 33,660 ... L 12/131/2001. ...
278058-10-2. ... EATONCORP ... 1,100.000 ............ 85,921 ... 810 85,921 ... 76,023 1430 6,561 ... L 07/19/2002. ...
291011-104. ... EMERSON ELECTRIC COMPANY ... 4,000.000 ........... 203,400 ...... 50.850 ............. 203,400 ... 184,058 . 5001 ... (19,640) ... L 10/08/2002. ...
29382R-10-7 . ... ENTRAVISION COMMUNICATIONS ... 3,800.000 ............ 394 ... 9.980 ... 3924 50,350 (21,428) ... L 06/21/2002. . ...
30161N-10-1 ... EXELONCORP ... 2,650.000 ........... 139,841 ... 52710 ... 139,841 ... 16,081 .. 4185 12,959 L 12104/2001. ...
302182-10:0....... EXPRESSSCRIPTSINCCLA ... 1,400.000 ............ 67,25 ...... 48.040 ... 67,256 .............. T8, T8t (6,505) ... L 07/11/2002. . ...
30231G-10-2. ... EXXONMOBIL CORP......o e 16,500.000 ........... 576,510 ...... 490 576,510 ............. 400814 12,801 (71,940) ... L 11/30/2001. ...
302571-104. ... FPLGROUPING ... 1,775.000 ........... 106,731 ... 60.130 ... 106,731 ... 9,212 2,78 8,711 L 09/19/2002. ...
311900-104. . ... FASTENALCO ... 1,500.000 ............ 56,085 ...... 37390 56,085 .............. BT 082 (1,385) .o L 12/11/2002. ...
313400-30-1.. ... FEDERALHOMELNMTGCORP ... e 4,500.000 ........... 205,725 ... 59.050 ............. 205,725 ... 202,212 o 3420 (26,510) ... L 11713/2002. ...
313586-10-9. ... FEDERAL NATIONAL MORTGAGE ASSOCIATION ............. ...... 10,150.000 ........... 652,950 ...... 64.330 ............. 652,950 ............. 568,753 . 10,822 ... (137,359) ..o L 11/13/2002. ...
(continues)
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320960-10-7.. ... FIRSTHEALTHGROUP CORP ... e 1,000.000 ............ 24,350 ... 24350 ... 24,350 ... 26,810 o (2,460) ... L 11713/2002. ...
33761N-10-9 ... FIRSTSERVICE CORPORATIONVTG ... o, 800.000 ............ 12,864 ... 16.080 ... 12,864 ... 17,005 o @14 L 12/17/2002. ...
337738-108. ... FISERVINC. ... 1,500.000 ............ 50,925 ... 33950 ... 50,925 ...l 62,608 ... (11,683) ... L 12/11/2002. ...
349631-10-1...... FORTUNE BRANDSINC. ... 3,400.000 ........... 158,134 ... 46510 ... 158,134 ... 133,583 2,96 ... 2858 b 12/131/2001. ...
364730-10-1...... GANNETTING. ... 1,500.000 ........... 107,700 ... 71800 107,700 ... 100,073 .. 60 1,004 461 L 09/25/2002. . ...
367829-60-3. ... GATEWAY TRUST ... 7,385.000 ........... 113,956 ... 15430 . 13,951 ... 108,992 o (17,356) ....oooooe L 01/04/1999. ...
369604-10-3. ... GENERAL ELECTRIC COMPANY ... 30,750.000 ........... 748,763 ... 24350 ... 748,763 ... 837,968 ............... 5843 ... 17,609 .............. (397,327) .o L 11713/2002. ...
370442-105. ... GENERALMTRS CORP. ... 6,100.000 ........... 204,846 ... 36.860 ... 24846 ... 60848 . 1429 (14,408) ... L 12/13/2002. ...
371901-109. ... GENTEX CORPORATION ... 2,000.000 ............ 63,280 ...... 31640 63,20 .............. 50,825 e 3,655 L 06/11/2002. ...
373298-10-8. ... GEORGIAPACIFICGROUP ... ..o 7,300.000 ........... 17,98 ... 16.160 ............. 17,98 ... 187,783 1,350 (14,723) L 11104/2002. ...
37733W-10-5. ... GLAXO SMITHKLINEPLC ADR........oos 2,800.000 ........... 104,888 ... 37460 . 104,888 ............. M,946 ... 862 . (7,088) ... L 08/30/2002. ...
38141G-104 ... GOLDMAN SACHSGROUPINC. ... 2,400.000 ........... 163,440 ... 68.100 ............. 163,440 ... 23104 . 1152 (59,160) ... L 1212412001 ...
382388-106. ... GOODRICHBF CO. ... 7,300.000 ........... 133,736 ... 18.320 .. 133,736 ... 153,142 . 1,460 ... 3105 (28,330) ... L 11122/12002. ...
404119-109. . ... HC A - THE HEALTHCARE CORPORATION ..o 3,675.000 ........... 152,513 ... 450 . 152,513 ... 146,299 . 04 6,593 ... L 09/05/2002. . ...
404132-10-2. . ... HCCINSHLDGSINC ... 1,800.000 ............ 44280 ... 24600 ... 4480 ... ar4ed oo Mo B0 (3,184) L 06/11/2002. ...
40426W-10-1. .. .. HRPTPROPERTIES ... 13,700.000 ........... 112,888 ... 8.240 ............. 112,888 ............. 19,561 10,960 ... (5,754) ... L 12/131/2001. ...
406216-10-1...... HALLIBURTON CO ... .o 5,600.000 ........... 104,776 ... 8710 104776 ... 84,135 1,400 14,632 L 08/20/2002. . ...
412822-108. ... HARLEY DAVIDSONINC. ... 3,100.000 ........... 143,220 ... 46.200 ............. 143,220 ... 155,173 106 .. (19,219) ... L 11719/2002. ...
421933-10-2. ... HEALTH MANAGEMENT ASSOCIATION ... o 3,450.000 ............ 61,75 ... 17900 ... 61,75 ... 69,105 ... 51 (1725) o L 12104/2001. ...
42822Q-10-0 . ... HEWITT ASSOCIATESINCCLA ... 600.000 ............ 19,014 ... 3690 . 19,04 B2, TT e 6,242 ... L 07/18/2002. ...
428236-10-3. ... HEWLETTPACKARD .. ... 12,450.000 ........... 216,12 ... 17360 ... 26,12 ... 195,864 ... 996 ... 1,562 14,661 L 09/30/2002. ...
437076-10-2. . ... HOMEDEPOTINC. ...\ 10,850.000 ........... 260,617 ... 2400 ... 260,617 ... 45214 1,64 (170,397) ... L 10/15/2002. .. ...
438516-10-6. . ... HONEYWELL INTERNATIONALINC. ... 12,150.000 ........... 291,600 ...... 24000 ... 291,600 ... 360,403 . T8 (109,403) ... L 10/31/2002. .. ...
457985-208. . ... INTEGRA LIFESCIENCES HOLDINGS CORP ... 1,800.000 ............ KIIA( 17650 ... I 32,799 (1,029) oo L 12/17/2002. ...
458140-10:0. . ... INTELCORP. ...\ 2,775.000 ........... 354,607 ... 15.570 ... 354,607 ... 396,640 ... 1572 (345,339) ... L 07/05/2002. ...
459200-10-1....... INTERNATIONAL BUSINESS MACHINES ... 2,800.000 ........... 27,000 ... 7750 ... 27,000 ... 304,844 1,468 ... (121,688) ... L 12104/2001. ...
460146-10-3. . ... INTERNATIONALPAPER CO ... 1,425.000 ............ 49,832 ... U970 49832 ... 53,637 1.0 (7,667) ..o L 11/15/2001. ...
461202-10-3. . ... INTUITING ..o 1,500.000 ............ 70,380 ... 4690 ... 70,380 ...l B4, 425 5,985 L 06/06/2002. . ...
462846-106. . .. .. [RON MOUNTAIN INCORPORATED ..........oooiiieiii e 1,900.000 ............ 62,719 ... 38.010 .. 62,719 ... 58,340 3321 L 06/07/2002. ...
46625H-10-0 . ... JPMORGAN CHASE & CO.......ooii e 9,150.000 ........... 219,600 ...... 24000 ... 219,600 ...l 306,215 .. 9,78 ... 99,693) ... L 12/18/2002. .. ...
466313-10-3. ... JABILCIRCUIT . 8,300.000 ........... 148,736 ... 1790 ... 148,736 ... 188,383 L 29,156) ... L 06/07/2002. ...
478160-104. . ... JOHNSON & JOHNSON ... ... 9,700.000 ........... 520,987 ...... 53710 ... 520,987 ............. 430,332 L 591 ... 40.678) ... L 09/27/2002. . ...
478366-10-7....... JOHNSON CONTROLSINC. ... 2,3715.000 ........... 190,404 ... 80170 ... 190,404 ... 166,244 ... 855 ... 891 (1,185) oo L 11719/2002. ...
480074-10-3. ... JONES APPARELGROUPINC..........ooos 2,750.000 ............ 97,460 ... B40 97,460 ... 08,698 ... (933) oo L 03/15/2002. . ...
492386-10-7...... KERRMCGEECORP ... 1,525.000 ............ 67,558 ...... 44300 ... 67,558 .............. 92,780 . 686 ... 2,008 ... (18,476) ... L 03/15/2002. . ...
49337W-100. ... KEYSPANCORP........oiiii e 3,400.000 ........... 119,816 ... 3B.240 119,816 ............. M08 6,002 ... 2,006 ... L 12/131/2001. ...
494368-10-3. . ... KIMBERLY CLARK CORP. ... 1,475.000 ............ 70,018 ... 47470 70,018 ... 86,992 ... M3 1741 (18,187) .o L 12104/2001. ...
499064-10-3. . ... KNIGHT TRANSNINC ... oo 2,000.000 ............ 42,000 ...... 20000 ... 42,000 ... 38,017 3,083 L 08/29/2002. ...
500255-10-4. . ... KOHLS CORP. ...\ 2,100.000 ........... 17,495 ... 55,950 ............. M7,495 ... 138,607 . 212 L 12/05/2002. .. ...
50075N-10-4 . ... KRAFTFOODSINCCLA. ... 2,000.000 ............ 7,800 ... 3890 .. 77,800 ... L 00 00 2,625) L 09/04/2002. ...
502161-10-2...... LSILOGICCORP. ...\ 4,175.000 ............ 24090 ... 5710 ... 2400 ... 84,802 (38,827) ... L 11/15/2002. ...
532457-10-8. . ... LILLY ELI & COMPANY ..o 1,000.000 ............ 63,500 ...... 63.500 .............. 63,500 .............. 59,185 0 4315 L 11713/2002. ...
535678-10-6. ... LINEAR TECHNOLOGY CORP ... e 800.000 ............ 2,576 ... 270 ... 20576 .............. 2988 60 ... (1,706) ..o L 07/26/2002. . ...
55261F-10-4. . ... M&TBKCORP. ... 700000 ... 55,545 ... 79.350 ... 55,545 ... 60,662 ... K TR (B,M7) o L 06/06/2002. . ...
552848-10-3. . ... MGIC INVESTMENT CORP. ... 2,400.000 ............ 99,120 ... 4300 99120 ... 139,560 . 0 (49,008) ... Lo 1212412001 ...
565849-10-6. . ... MARATHON OIL CORPORATION ... 4,200.000 ............ 89,418 ... 20290 ... 89,418 ... 120,354 2537 89,418 ... Lo 12/31/2001. ...
571748-10-2. ... MARSH & MCCLENNAN COMPANIESINC. ..................o oo 4,200.000 ........... 194,082 ... 46.210 ... 194,082 ... 132,061 .. 4,32 . (257,208) ... L 03/16/2001. ...
574599-10-6. . ... MASCOCORP ... 9,400.000 ........... 197,870 ... 21050 ... 197,870 ... V2,144 513 ... (32,430) ... L 1212412001 ...
5T772K-10-1 ... MAXIM INTEGRATED PRODUCTSINC.§ ...............ooooo 1,900.000 ............ 62,776 ...... 33.040 ...l 62,776 ............. M09 o B (36,993) ... L 1212412001 ...
577778-10-3. ... MAY DEPARTMENT STORES. ... 6,825.000 ........... 156,839 ...... 2980 ... 156,839 ............. 185,629 ... 21 (34,5656) ... L 1121/12002. ...
580135-10-1...... MCDONALDS CORP. ... 4,000.000 ............ 64,320 ... 16.080 ... 64,320 ... BATI0 o a0 (25,080) ... L 12/11/2002. ...
580645-10-9. ... McGRAWHILLING. ... 2,000.000 ........... 120,880 ...... 60.440 ............. 120,880 ............. 103,757 o 1,166 . (4,500) ... L 09/27/2002. ...
582266-11-0. . ... MCLEODUSAINC ... 1,444,000 ... 505 ... 030 ... 505 ... 18,518 (18,013) ... L 04/18/2002. . ...
(continues)
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583334-10-7....... MEADWESTVACO CORP ...t
584699-10-2. ... MEDIMMUNE . ...
585055-10-6. . ... MEDTRONICINC ... ...
589331-10-7...... MERCK & COMPANY ... ,750.
504918-10-4. . ... MICROSOFT CORP. ...\t 13,525.000
595017-10-4....... MICROCHIP TECHNOLOGYINC ...
617446-44-8. ... .. MORGAN STANLEY DEAN WITTER COMPANY ................ .......
620076-10-9. . ... MOTOROLAING. ...
641069-40-6. . ... NESTLESA .. o
674599-10-5. ... OCCIDENTAL PETROLEUMCORP ...
681919-10-6. . ... OMNICOMGROUPING. ...
68272J-106...... ONESOURCE INFORMATION SVCSINC ...
683757-10-8. ... OPNET TECHNOLOGIES INC. ...
68389X-10-5 . ... ORACLECORP. ...\
686091-10-9. ... OREILLY AUTOMOTIVEINC ...
69344M-10-1. .. .. PMIGROUPING ...
693506-10-7.. ... PPGINDSINC. ...
703412-106. ... PATTERSONDENTALCO. ...t
704326-10-7....... PAYCHEXINC. ... oo
709631-10-5. ... PENTAIRINC ... ,550.
713448-108. ... PEPSICOINC. ... . oo 12,700.000
713755-10-6. ... PERFORMANCE FOOD GROUPCO ...
717081-10-3...... PFIZERINCORPORATED ............coviiiiiiiie
717130-10-2 ... PHARMACIA CORPORATION. ...
717265-10-2. ... PHELPS DODGE CORP...........ooiiiiiiiiie e
718154-10-7....... PHILIP MORRIS COMPANIESINC. ...
T4005P-10-4 . .. .. PRAXAIRINC. ...
742718-1049. ... PROCTOR &GAMBLE ...
T47525-10-3. ... QUALCOMMINC. ...
761152-10-7...... RESMEDING ...
76182K-10-5 . ... R JREYNOLDS TOBACCOHOLDINGS ...............ccooiee o
780257-80-4. . ... ROYAL DUTCH PETROLEUM COMPANY ... o
78387G-10-3 ... SBC COMMUNICATIONSINC. ... 11,275.000
78442P-106 ... .. SLMCORP.... .o
800677-10-6. ... SANGAMOBIOSCIENCESINC ...
803111-10-3...... SARALEECORP. .. oo 3,350.000
806857-10-8. . ... SCHLUMBERGERLTD ...
826170-10-2....... SIEBEL SYSTEMSINC. ...
830928-10-7....... SKILLSOFTPLC . ..o ,886.
832110-10:0...... SMITHINTERNATIONALINC. ... 1,200.000
844730-10-1...... SOUTHTRUSTCORP. ...
852061-10-0...... SPRINTCORP. ...
855244-1049. . ... STARBUCKS .. ...
858912-10-8...... STERICYCLEINC ...
863667-10-1...... STRYKERCORP. ...
866810-10-4. ... SUNMICROSYSTEMSINC. ...
867363-10-3...... SUNGARD DATASYSTEMSINC ...
868536-10-3. ... SUPERVALUING ...
87612E-10-6 . ... TARGET CORPORATION ...
879664-10-0....... TELLABSINC. ...
88033G-100. ... TENETHEALTHCARE CORP ...
883203-10-1...... TEXTRONINC . ...
907818-10-8. ... UNION PACIFIC CORP.IN ...
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

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
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CusIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
|dentification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffliated) (continued)

908068-10-9. . ... UNION PLANTERS CORP .. ... 7,800.000 ........... 219,492 ... 28140 ... 219492 ... 286,516 .. 10,401 (15,184) ... Lo, 12/131/2001. ...
911312-106. ... UNITED PARCEL SERVICEINCCLB ... 1,400.000 ............ 88,312 ... 63.080 .............. 88,312 ... 82,164 ... 26 ... 1,064 2,012 Lo, 03/28/2001. ...
915289-10-2. ... UNOCALCORP. ... 1,650.000 ............ 50,457 ... 30580 .. 50,457 ... 54314 18320 (9,059) ... Lo, 12104/2001. ...
918204-108. . ... VEFCORP. ..o 5,300.000 ........... 191,085 ...... 36.050 ... 191,085 ............. 21,082 . 4,986 ... (15,688) ... Lo, 12/131/2001. ...
91913Y-10-0 ... VALERO REFINING & MARKETING CORP. ..ot i 975.000 ............ 36,017 ... 36.940 ... 36,017 .. 36,783 7 (T67) oo Lo, 07/05/2002. ...
923436-109. ... VERITAS SOFTWARE COMPANY ... 700.000 ... 10,93 ... 15,620 ... 10,94 ... 12,803 (1,729) oo Lo, 07/25/2002. . ...
92343V-10-4 ... .. VERIZON COMMUNICATIONS ... 11,200.000 ........... 434,000 ...... 38750 .. 434,000 ... 524698 ... 14,870 (75,226) ... Lo, 08/06/2002. ...
925524-30-8. . ... VIACOMING ..o 4,150.000 ........... 169,154 ... 40760 ... 169,154 ... 170,249 (179%) Lo, 09/25/2002. . ...
931142-10-3. . ... WALMART STORESINC. ..o 8,800.000 ........... 444,488 ... 50510 ............. 444,488 ... 340 660 ............... 1784 (53,668) ... Lo, 09/27/2002. ...
931422-1049. ... WALGREEN COMPANY ... 7,900.000 ........... 230,601 ... 29190 ... 230,601 ... 4,545 818 . (39,151) ..o Lo, 09/27/2002. ...
950590-109. . ... WENDY'SINTLINCG ... 1,800.000 ............ 48,726 ... 2000 ... 48726 ... 50,017 o M9 (3,780) ..o Lo, 11/15/2001. ...
962166-10-4. ... WEYERHAEUSERCO ..o 2,000.000 ............ 98,420 ... 49210 ... 98,420 ... 107,542 3,200 (9122) ..o Lo, 01/02/2002. . ...
966837-10-6. . ... WHOLE FOODSMKTINC ... 600.000 ............ 31,638 ... 52730 .. 31,638 ... 30,282 o 1,356 Lo, 06/06/2002. ...
969904-10-1....... WILLIAMS SONOMAINC ... .o 2,300.000 ............ 62,445 ... 150 . 62,445 ... 54040 o (21,785) ... Lo, 09/17/2002. ...
972487-10-2. ... WILTEL COMMUNICATIONS GROUPINC ... 4,181.000 ............ 66,018 ...... 15790 66,018 .............. L PR 11,665 ... Lo, 12103/2002. ...
982526-10-5. . ... WRIGLEY WMJRCO ... 2,100.000 ........... 115,248 ... 54880 ............. 115,248 ... 18,408 .. 861 ... (3,160) ... Lo, 06/17/2002. . ...
983024-10:0.. ... WYETH. .o 6,400.000 ........... 239,360 ...... 37400 239,360 ... 01,73 3,04 55141 Lo, 08/28/2002. ...
983919-10-1...... XILINXING. .o 1,900.000 ............ 39,140 ... 20600 ... 39,140 .. 36,503 L 2,637 Lo, 09/17/2002. ...
989207-10-5. . ... ZEBRA TECHNOLOGIES CORP CLA . ... 800.000 ............ 45840 ... 57300 ... 5840 . 024 666 ... Lo, 06/28/2002. ...
GO070K-10-3. ... ACELTD. ... 1,100.000 ............ 204 . 2930 ... 24 37,699 . L1( U (4,590) ... Lo, 06/21/2002. . ...
G24182-100 . ... COOPER INDUSTRIESLTD CLA ... 3,200.000 ........... 116,640 ... 36.450 ... 116,640 ............. 102,433 1120 W7 Lo, 11/04/2002. .. ...
G4776G-10-1. ... INGERSOL RAND COMPANY ... 5,825.000 ........... 250,824 ... 43.080 ... 250,825 ... 253,303 L 2,000 205,00 . Lo, 11/19/2002. ...
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ... ... 26,017,437 ... 26,017,438 .......... 27,961,058 .............. 43,557 ... 396,426 ............ (4,878,649) ... .
Common Stocks - Parent, Subsidiaries, and Affiliates

029704-108. . ... AMERICAN SOUTHERN HOME INSURANCE COMPANY ........ ... 1,000,000.000 ........ 12,873,671 ... 128714 .. 12,874,000 ........... 2,800,000 ... 351,000 .. 939,616 ... A 11/15/1982. ...
030484-10-4. . ... AMERICAN WESTERN HOME INSURANCE COMPANY ......... ..... 200,000.000 ........ 27,538,987 ... 137.695 ... 27,539,000 .......... 12,250,000 ... 560,000 ............... 996,907 ... A 12128/1977.......
401454-108. . ... G.U.1.C. INSURANCE COMPANY ... 10,000.000 ........ 16,816,742 ... 1,681.674 .......... 16,816,740 .......... 12,557,472 o 22,817 A 06/01/1991.......
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates.............................. .. 57,229,400 ... 57,229,740 .......... 2,607,472 911,000 ............. 2,M9,340 o
7099999 - TOTAL - ComMON SEOCKS . . .. ... .o 103,238,646 .............. ... 103,238,988 .......... 64,356,430 ............. 192,870 ........... 1,958,604 ............ (3,465,489) ... ..
7199999 - TOTAL - Preferred and Common StOCKS. .. ... 124,942,979 125,921,421 ... 86,579,396 ............. 280,898 ........... 3,567,244 ... (4,358,272) o
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
312925-WT-1. .. FHLMC DEBENTURE ... o e 08/20/2002. ... FIRST TENNESSEE BANK NA .o o s e 148,93 ... 150,000.00 ...
36201E-NF-3 ... GNMAPITPOOLSB0990 ... .. o 03/2172002. ... PAINEWEBBER ... . o 152,332 .. 150,000.00 ... 542
36201P-YL-3.... GNMAPITPOOLBBIAMS ... e 06/20/2002. ... UBSWARBURGLLC ... ... .o e 203,141 200,000.00 ... 686
36212C-PB-1 ... GNMAPITPOOL 529718 ... o e 05/21/2002. ... MORGAN STANLEY & CO ... ..o e 232,840 ... 225,000.00 ... 875
912810-FP-8 ... U.S. TREASURY BOND ... .. oo 04/2212002. ... SBC CAP MKTS ... e 621,664 ............ 650,000.00 .................. 6,370
912827-Q8-8 . ... U.S. TREASURY NOTES .. ... o 03/14/2002. ... SALOMON SMITHBARNEY .. ... o e e 504,344 ... 550,000.00 ... 2,864
912828-AH-3. ... U.S. TREASURY NOTES ... o 10/11/2002. ... SHEARSON LEHMAN HUTTON ... ..o e 203,218 ... 275,000.00 ... 1,384
912828-Ad-9 ... U.S. TREASURY NOTES ... o 12123/2002. ... GOLDMAN SACHS & CO. .. oo e 1,032,578 ........... 1,000,000.00 ................. 15,574
0399999 - Subtotal - Bonds - U.S. GOVEIMMENS ... ... e 3,269,082 ... 3,200,000.00 ... 28,295
Bonds - States, Territories and Possessions
20772F-XQ-8 .. CONNECTICUT ST e 01/15/2002. ... BELLEHAVENINVESTMENTS ... o s e 1,611,300 ........... 1,500,000.00 .................. 6,875
940858-VQ-3. ... WASHOE CNTY NV SCH DIST ... e 08/13/2002. ... LEHMANBROTHERSINC . ... . o e 1,948,388 ........... 1,725,000.00 .................. 3,163
1799999 - Subtotal - Bonds - States, Teritories aNA POSSESSIONS . ... .. ... ..\ 3,550,688 ........... 3,225,000.00 ............... 10,038
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
196454-BC-5. ... COLORADO DEPT TRANS REV ... i 10/17/2002. ... LEHMANBROTHERS INC ... .. o e 1,864,611 ........... 1,700,000.00 ................. 28,806
31292H-D4-3. ... FHLMC GOLD P/TPOOL CO023 ... ... oo e 03/13/2002.... SHEARSON LEHMAN HUTTON ... e 180,031 ... 175,000.00 ... 408
31292H-N9-1. ... FHLMC GOLD P/TPOOL COT316 ... ..o 03/13/2002. ... SHEARSON LEHMAN HUTTON ... e 446,213 ... 450,000.00 ... 900
31292H-QC-1 ... FHLMC GOLD P/TPOOL CO135T ... 05/13/2002. ... GOLDMAN SACHS & CO. ... e e 634,316 ............. 625,062.00 .................. 1,354
31298G-S7-6.... FHLMC GOLD P/TPOOL CATTAZ ... oo 05/13/2002.... J.P. MORGANSECINC .. ... o e e 335,486 ... 325,000.00 ...l 758
313TIK-KG5 .. ENMAPITPOOL 254195 . .. .o e 1213012002 ... FIRSTBOSTONCORP ... .. e e 1,836,890 ........... 1,775,846.00 .................. 7,868
3M3TAK-MI-T - ENMAPITPOOL 254261 ... e 06/18/2002.... J.P. MORGANSECINC ... ... o i e 282,382 ... 204,999.00 ... 691
313TIK-R2-9. .. ENMAPITPOOL 254405 . ... ..o 07/19/2002. ... SHEARSON LEHMAN HUTTON ..o e 376,348 ... 375,000.00 ... 1,125
3138TN-2W-6 ... FNMAPITPOOLBBI4BY . ... e 03/18/2002.... SALOMON BROTHERS INC ... ... o e 180,249 ... 174,999.00 ... 537
31391F-D9-6.... FNMAPITPOOLBB5328 .. ... .. e 1072172002 ... FIRSTBOSTONCORP ...\ e e 848,268 ............. 825,000.00 ... 2,521
31392B-Q90. ... FNMASERIES 2002-T3CLASS B ... o 02/28/2002.. .. FIRSTBOSTON CORP ... ...t e 2,000,000 ........... 2,000,000.00 ...
31392B-Q90. ... FNMASERIES 2002-T3CLASS B ... o 08/27/2002. ... FIRSTBOSTON CORP ... .. e e e 2,000,000 ........... 2,000,000.00 ... 8,645
38373V-EH-9 ..  GNMAGTDREMIC ... 08/29/2002. ... PAINEWEBBER ... .. . . o 521,875 ... 500,000.00 ... 2,333
38373X-3E-4 ... GNMAGTDREMIC ... 08/08/2002.... SALOMONBROTHERS INC ... .. . e e 512,012 ... 500,000.00 ... 535
437885-AQ9. ... HOMEWOOD ALABRDED ... ... e 01/22/2002. ... STERNEAGEE &LEACHINC ... . o o e 1,002,500 ........... 1,000,000.00 ................. 21,850
46613P-BW-5 ... JEAFLAWTR&SWR SYS REV ..o 1112212002 ... LEGG MASONWOOD WALKERINC ... ... o e 1,446,733 ... 1,320,000.00 ... 9,350
645771-QL-3 ... NEWJERSEY BLDG AUTH ... . 1212312002 ... BOND EXCHANGE ... ... . e e 547,618 ............. 545,000.00 ...
645771-QP-4. ... NEWJERSEY BLDG AUTH ... .o 1212312002 ... BOND EXCHANGE . ... ... e e 457,185 .. 455,000.00 ...
650028-BH-5.... NEW YORK ST TWY AUTH .o o 08/07/2002.... MORGAN STANLEY & CO ... .. oo e 1,534,456 ........... 1,400,000.00 ...
677518-Q2-1. ... OHIO STATE REV ... . e 01/24/2002. ... HUTCHINSON SHOCKEY & HURLEY ... .. o e 1,709,448 ... 1,550,000.00 ................. 13,735
79575D-MF-4 ... SALTRIVERPROJECT ARIZONA ... o o 04/08/2002.... BONDEXCHANGE ... ... o e e 134,715 135,000.00 ...
79575D-MW-7 .. SALTRIVER PROJECT ARIZONA ... o e 04/08/2002.... BONDEXCHANGE ... ... o i e 364,250 ... 365,000.00 ...
821692-QL-7 ... SHELBY TNMBIAOID ... e 06/19/2002. ... BOND EXCHANGE ... . . e e 517,21 ... 490,000.00 ...
821692-QP-8.... SHELBY TNMBIAOID ... e 06/19/2002.... BOND EXCHANGE ... . . o e e 10,56 ...l 10,000.00 ...
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........... .. .. 19,693,379 ... ... 18,920,906.00 ................ 101,416
Bonds - Public Utilities (Unaffiliated)
20854P-AB-5 ... CONSOL ENERGY INC ... .. oo 07/23/2002.... BOND EXCHANGE .. ... . o e e 396,696 ............. 400,000.00 ...
25179M-AB-9 ... DEVON ENERGY CORP ... ..o e 02/08/2002.... SBC CAP MKTS ... e 985,000 ........... 1,000,000.00 ................. 23,788
452092-CG-2 ... ILLINOIS POWER COMPANY o e 05/13/2002.... CHEMICAL SECURITIESINC ... . . i e 219,000 ... 300,000.00 ... 9,250
B9362B-AF-9.... PSE&GPOWER ... . 09/26/2002. ... FIRSTBOSTON CORP ... .. e e 1,032,680 ........... 1,000,000.00 ................. 34,660
843646-AA-8 . ... SOUTHERNPOWER CO ... . ot 06/18/2002.... SALOMONBROTHERS INC ... ... s e 998,500 ........... 1,000,000.00 ...
843646-AC-4. ... SOUTHERNPOWER CO ... .. ot 11312002, ... BOND EXCHANGE ... e e 998,612 ........... 1,000,000.00 ...
3899999 - Subtotal - Bonds - Public Utilities (Unaffiiated) .. ... .. ... 4,690,518 ........... 4,700,000.00 ................. 67,698
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - Industrial and Miscellaneous (Unaffiliated)
001397-AA-6 . ... ATGSUNAMERICA .. ..o 12123/2002. ... LEHMANBROTHERSINC ... oo e 1,084,560 ........... 1,000,000.00 ................. 23,075
001957-BD-0. ... AT&TCORP ... oo 12/16/2002. ... BARCLAYS CAPITALFIXEDINC ... . o e 518,655 ............. 500,000.00 ... 3,660
001957-Bd-7 ... AT&T CORP ... o e 1715/2002. ... BOND EXCHANGE ... e e 815,000 ........... 1,000,000.00 ...
00209A-AG-1 ... ATETWIRELESS SVCS ... o 04/16/2002.... CHEMICAL SECURITIESING ... . . o s e 398,000 ... 400,000.00 ...
00209T-AB-1. ... AT&TBROADBAND . ... i 12/16/2002. ... MORGAN STANLEY & CO ... o e 567,405 ............. 500,000.00 ... 3,677
012873-AK-1. ... ALBERTAENERGY LTD ... o 12/16/2002. ... FIRSTBOSTONCORP ... . e e 1,178,490 ... 1,000,000.00 .................. 9,219
013104-AF-1 ... ALBERTSONS INC. .. ... o 12/16/2002. ... FIRSTBOSTONCORP ... .. oo e 547,820 ............. 500,000.00 ................. 13,969
013817-AB-T ... ALCOAING. ..o 01/23/2002. ... BARCLAY'S DEZOETEWEDDINC ... ... e 1,082,640 ........... 1,000,000.00 ................. 35,236
01741R-AB-8 ... ALLEGHENY TECHNOLOGIES ... ... . oo e 06/11/2002.... BONDEXCHANGE ... ... . i e 196,878 ............. 200,000.00 ...
018803-AF-3 ... ALLIANTENERGY RESOURCES ... ... . i 12126/2002. ... MERRILLLYNCHDEB SEC ... .. e e 196,848 ............. 200,000.00 ...
020040-AA-9 . ... ALLTRISTACORP ... ..o e 04/2412002. ... BASECURITIES ... . e e 246,000 ... 250,000.00 ...
020040-AB-7 ... ALLTRISTACORP ... ... e 12109/2002. ... BOND EXCHANGE ... . e e 246,36 ... 250,000.00 ...
023551-AH-7. ... AMERADAHESS CORP ... . o e 01/08/2002.... MORGAN STANLEY & CO ... ..o e 1,003,360 ........... 1,000,000.00 ................. 26,415
02944P-AB-5 ... AMERICAN SEAFOODS ... ... . it 12102/12002. ... BOND EXCHANGE ... . o e e 300,000 ... 300,000.00 ...
03235M-AA-0 ... AMTRAK PENN STN .. 10/29/2002. ... SPEARLEEDS & KELLOGG .. ... ..ot e 163,122 ... 155,680.00 .................. 5,360
032479-AC-1.... ANADARKO FINANCE CORP ... ... e 01/10/2002. ... MORGAN STANLEY & CO ... .. ot e 1,020,570 ........... 1,000,000.00 ................. 12,563
032511-AS-6 ... ANADARKO PETROLEUMCORP ... o e 02/25/2002. ... CHEMICAL SECURITIESINC ... . s e 323,246 ... 325,000.00 ... 34
035229-CA-9.... ANHEUSERBUSCH COS. ... o e 06/12/2002. ... SPEARLEEDS &KELLOGG . ... ..\ it e 518,834 ... 509,000.00 ................. 6,612
035229-CE-1.... ANHEUSERBUSCH COS. ... . o e 06/27/2002.... CHEMICAL SECURITIESING ... . . e e 402,675 ... 350,000.00 ... 7,438
060505-AW-4 ... BANKOF AMERICA CORP ... .. e 11126/2002. ... MONTGOMERY SECURITIES .. ... e e 448,043 ... 450,000.00 ...
06423A-AN-3 ... BANKONE CORP ... . 1201612002, ... VARIOUS ... 629,646 ............. 575,000.00 ................ 12,938
06423A-AS-2 ... BANKONE CORP ... ... e 10/24/12002. ... BANKERS TRUST COMPANY ..o e 972,346 ... 980,000.00 ...
079860-AD-4 ... BELLSOUTH CORP .. .. ... e 12/16/2002. ... MONTGOMERY SECURITIES ... ... . o e e, 551,575 ... 500,000.00 ................. 5,825
087851-AQ-4.... BEVERLY ENTERPRISES ... ... 03/25/2002. ... BASECURITIES . ... e e 406,000 ............. 400,000.00 ... 17,111
093645-AB-5.... BLOCK COMMUNICATIONS ... ..o e 09/23/2002.... BONDEXCHANGE ... ... o e e 250,000 ... 250,000.00 ...
111021-AD-3. ... BRITISHTELECOMMUNIC ... 01/18/2002.... BASECURITIES ... o e e 1,120,340 ........... 1,000,000.00 .................. 6,979
122395-AA-4 ... BURNS PHILP CAP ... 06/21/2002.... FIRSTBOSTON CORP ... .. e e 275,000 ... 275,000.00 ...
163762-AL-1 ... CHEMICALMASTER CR ... . oo 1211712002, ... CHASE SECURITIESING ... o e e 535,781 ... 500,000.00 ...l 166
166760-AA-6 . ... CHEVRONTEXACO CAPITAL CO ... 09/10/2002. ... VARIOUS .. ... e 48,251 ... 450,000.00 ...
17274R-AB-9 ... CIRCUS &ELDORADOD ... ..ottt 08/28/2002.... BONDEXCHANGE ... ... . i e 199,186 ............. 200,000.00 ...
172967-AZ-4 ... CITIGROUPING o 05/23/2002.... CHEMICAL SECURITIESING ... . . i e 2,146,840 ........... 2,000,000.00 ................. 20,944
17305E-AE-5 ... CITIBANKCR CARD ... e 1211712002, ... CHASE SECURITIESING ... oo e 1,107,969 ... 1,000,000.00 ................. 11,883
192596-AH-7. ... COINMACH CORP .. ... 08/19/2002.... BONDEXCHANGE .. ... . o e e 200,000 ... 200,000.00 ...
20029P-AL-3 ... COMCAST CABLE COMM ... e 09/26/2002.... BROWNALEX &SONS . ... .o e 925,000 ........... 1,000,000.00 ................. 10,500
201730-AC-2. ... COMM MTG ASSET . 10/24/12002. ... BEARSTEARNS &CO ... i e 748,986 ... 675,000.00 .................. 1,619
20825C-AC-8 ... CONOCOPHILLIPS . ... e 10/09/2002. ... BEARSTEARNS & CO ... e 468,550 ............. 475,000.00 ...
210371-AF-7 ... CONSTELLATION ENERGY .. ... e 12/16/2002. ... MORGAN STANLEY & CO ... i e 1,025,100 ........... 1,000,000.00 ................. 15,833
200874-AB-T ... CORUS ENTERTAINMENT .o e 06/26/2002.... BONDEXCHANGE ... ... . i e 198,372 ... 200,000.00 ...
20237TL-MY-5 .. COUNTRYWIDE HOME LOANS ..o e 10/29/2002. ... SPEARLEEDS & KELLOGG .. ...\ i e 1,016,380 ........... 1,000,000.00 ................. 15,156
20237L-NC-2 ... COUNTRYWIDE FINL ... e 12/16/2002. ... LEHMANBROTHERSINC ... oo e e 996,500 ........... 1,000,000.00 ...
231021-AL-0 ... CUMMINS ING. o 1112012002 ... SALOMONBROTHERS INC .. ... e 200,000 ... 200,000.00 ...
24240V-AN-1 ... DEANWITTERDISCOVER ... e 1201712002, ... SBCCAPMKTS .. e 808,950 ............. 750,000.00 ... 19,950
25156P-AB-9 ... DEUTSCHE TELEKOM ... .. o e 1072412002, ... BASECURITIES ... .. . e e 1,061,740 ........... 1,000,000.00 ................. 30,458
251799-AA-0 . ... DEVON ENERGY CORP ... o e 12/16/2002. ... SALOMONBROTHERS INC .. ... .o e 1,183,990 ........... 1,000,000.00 ................. 13,471
25179S-AC-4 ... DEVONFINCORP ... e 03/20/2002.... BONDEXCHANGE .. ... ... i s e 701,529 ... 750,000.00 ...
25468P-BZ-8. ... DISNEY WALT . 12/16/2002. ... BARCLAYS CAPITALFIXEDINC ... o e 524,605 ............ 500,000.00 ... 1,120
263534-BK-4 ... EIDUPONTDENEMOURS ... .. e 202002, .. VARIOUS ..o 450,216 ... 450,000.00 ...
263578-AC-0.... DUANEREADE INC CV ... o 12126/12002. ... MCMAHAN SECURITIES ... . o e e 240,000 ... 500,000.00 ... 2,088
293567-AV-5. ... ENSERCHCORP ... 1107/2002. ... LEHMANBROTHERS INC ... e e 190,000 ............. 200,000.00 ...l 5,621
337358-BC-8.... FIRSTUNION CORP T ... e 12/17/2002. ... MORGAN STANLEY & CO ... o e 1,102,460 ........... 1,000,000.00 ................. 17,569
337932-AA-5 ... FIRSTENERGY CORP ... .. i 12/16/2002. ... MORGAN STANLEY & CO ... o e 997,970 ........... 1,000,000.00 .................. 4,736
345397-TR-4 ... FORDMOTOR CREDIT CO ... ..o 10/29/2002. ... MORGANKEEGAN & CO. INC. ... e e 930,000 ........... 1,000,000.00 ................. 16,806
364725-AB-T ... GANNETT COINC ... e 03/2212002. ... VARIOUS ... ... 398,435 ... 400,000.00 ...l 184
36962G-XZ-2 ... GENERAL ELECTRIC CAPITAL CORP ... e 03/21/2002. ... LEHMANBROTHERSINC ... . s e 21 325,000.00 ...
(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
36962G-ZH-0 ... GENERAL ELECTRIC CAPITAL CORP ... e 09/24/2002. ... LEHMANBROTHERSINC .. ... o e 9,842 ... 100,000.00 ...
370334-AR-5. ... GENERALMILLSINC ... o 10/29/2002. ... FUTURESHARE FINANCIALLLC. ... o i e 1,028,420 ........... 1,000,000.00 ................. 10,535
3T0425-8D-3. ... GMAC .o 12/16/2002. ... MERRILLLYNCHDEB SEC .. ... o e e 991,700 ........... 1,000,000.00 ................. 18,205
410768-AC-9. ... HANOVER COMPRESSOR CO ... .. e 01/22/2002. ... MCMAHAN SECURITIES ... .. o e e 825,000 ........... 1,000,000.00 ................. 16,757
457030-AC-8. ... INGLESMARKETS INC ... .. o e 04/11/2002.... BONDEXCHANGE ... ... . . e e 198,361 ... 200,000.00 ...
46625H-AM-2 ... JPMORGAN CHASE & CO .o 03/08/2002.... CHEMICAL SECURITIESING ... . . o s e 1,987,700 ........... 2,000,000.00 ... 594
483548-AC-T. ... KAMAN CORP .. 171512002, ... MORGAN STANLEY & CO ..o o e 480,000 ............. 500,000.00 ... 5,000
49326E-DN-0 ... KEYCORP ... ..o 12/18/2002. ... CHASE SECURITIESING .. ... o e 1,041,240 ... 1,000,000.00 .................. 4,111
494550-AP-1. ... KINDERMORGAN EN ... o o 12/16/2002. ... FIRSTUNION CAPITALMARKETS . ... o e e 1,044,790 ... 1,000,000.00 ................. 17,388
52517P-SC-6 ... LEHMANBROTHERSHLDGS INC ... ..o e 05/23/2002.... LEHMANBROTHERSINC ... o s e 501,490 ............. 500,000.00 ................. 12,238
539830-AL-3 ... LOCKHEED MARTIN CORP .. ...\ e 05/23/2002. ... SBC CAP MKTS ... 559,925 ... 500,000.00 ................. 19,589
543213-AB-8 . ... LONGVIEW FIBRE CO ... i e 08/01/2002.... BONDEXCHANGE .. ... . o e e 198,806 ............. 200,000.00 ...
55259P-AC-0 ... M&IMARSHALL ..o 08/29/2002. ... VARIOUS .. .. ... o 301,165 ............. 300,000.00 ... 58
55263E-CD-5 ... MBNACORP ... . 12/16/2002. ... LEHMANBROTHERS INC ... ..o e e 517,220 ............. 500,000.00 ................. 12,934
55264T-AC-5 ... MBNACR CARDMASTER ... . . o 1212712002 ... MONTGOMERY SECURITIES ... ... e 490,641 ... 450,000.00 ... 863
55264T-AQ-4 ... MBNACR CARDMASTER . ... o 04/30/2002. ... MERRILLLYNCHDEB SEC .. ... .o o e 449,700 . 450,000.00 ...l 928
B1745M-FG-3 ... MORGAN STANLEY CAP .. o e 02/12/2002. ... MORGAN STANLEY & CO .. ... oo e 603,301 ............. 575,000.00 ... 1,145
638671-AA-5 ... NATIONWIDE MUTUAL IN .o e 04/18/2002.... MERRILLLYNCHDEB SEC . ... .. o e e 1,036,590 ........... 1,000,000.00 ................. 11,375
668074-AH-0.... NORTHWESTERN CORP ... ... e 03/13/2002.... FIRSTBOSTON CORP ... ... e e 399,364 ... 400,000.00 ...
668074-Ad-6 ... NORTHWESTERN CORP ... .. . o e 10/29/2002. ... BOND EXCHANGE ... . o e e 399,289 ... 400,000.00 ...
B9361Y-AC-7 ... PSE& GTRANSITION ... 12/17/2002. ... CHASE SECURITIESINC ... .o e 71,04 250,000.00 ... 83
B9361Y-AE-3 ... PSE& G TRANSITION ... i 12/13/2002. ... SHEARSON LEHMAN HUTTON ... e 283,050 ... 255,000.00 ... 4,021
70322A-AA-9 .. PATHMARK STORES ... . o e 05/08/2002.... BONDEXCHANGE ... ... .. o i e 200,000 ... 200,000.00 ...
70322A-AA-9 .. PATHMARK STORES .. .. .. o 01/29/2002. ... MONTGOMERY SECURITIES ... . s e 200,000 ... 200,000.00 ...
705220-AF-8 ... PECOENERGY TRANS TRUST ... . e 07/29/2002. ... FIRST CHICAGO CAPMKTSINC ... o e 403,462 ............. 375,000.00 ... 9,327
T0B845J-AE-2 ... PEMEXPROJFDG .. ... e 09/26/2002. ... SBC CAP MKTS .. e e 1,010,000 ........... 1,000,000.00 ................. 29,111
713291-AD-4 ... PEPCOHLDGS ... .. .. e 12/16/2002. ... BEARSTEARNS &CO ... o e 1,083,570 ........... 1,000,000.00 ................. 20,694
713409-AC-4 . ... PEPSIBOTTLING GROUP ... .o 03/04/2002. ... SBC CAP MKTS ... e 410,35 ... 375,000.00 ... 219
718507-BQ-8. ... PHILLIPSPETECO ... ... 10/22/2002. ... BARCLAYS CAPITALFIXEDINC ... . o e 1,389,649 ........... 1,140,000.00 ................. 40,731
742718-BW-8 ... PROCTOR & GAMBLE COMPANY ... e 06/11/2002. ... VARIOUS .. .. ... 398,617 ... 400,000.00 ...
T49121-AL-3 ... QWEST COMMUNICATIONS INTLINC ... e 05/10/2002. ... BASECURITIES . ... e e 43,000 ... 300,000.00 ... 563
749564-AA-8 . ... RHDONNELLEY FINANCE CORP | ... e 12/03/2002. ... SALOMONBROTHERSINC .. .. ... e 200,000 ... 200,000.00 ...
758940-AB-6 ... REGIONS FINANCE CORP ... . e 02/12/2002. ... MORGANKEEGAN &CO. INC. .. . s e 1,084,400 ........... 1,000,000.00 ................. 31,646
778669-AA-9 . ... ROTECH HEALTHCARE ... o 03/26/2002. ... SBC CAP MKTS .. e 500,000 ............. 500,000.00 ...
792860-AE-8 . ... STPAULCOSING ... ..o e 03/01/2002.... MORGANKEEGAN &CO. INC. .. . o e 1,068,070 ........... 1,000,000.00 ................. 29,750
852080-Ad-1 ... SPRINT CAPITAL CORP ... . e 09/26/2002.... BASECURITIES .. ... . e e 710,000 ........... 1,000,000.00 ................. 11,861
B5857T-AC-3. ... STENA AB L 112712002, ... CHEMICAL SECURITIES INC .. e e e, 200,000 ... 200,000.00 ...
86358R-XZ-5 ... STRUCTURED ASSET SEC .. ...\t 04/29/2002. ... LEHMANBROTHERSINC ... .. . i e 1,025,870 ........... 1,186,068.00 .................. 2,692
B70700-AC-5. ... SWIFT&CO ... e 09/19/2002. ... SALOMONBROTHERS INC ... ... o e 186,960 ............. 200,000.00 ...
878483-AA-4 ... TECHNICAL OLYMPICUSAINC ... e 06/25/2002.... SALOMONBROTHERS INC ... ... s e 275,000 ... 275,000.00 ...
87971K-AC-1 ... TEMBECINDUSTRIES INC ... . o e 12126/2002. ... SCOTIAMCLEOD INC ... ... oo e 201,50 ............. 200,000.00 ... 6,847
881609-AK-7 ... TESOROPETE CORP .. ... it e 04/09/2002. ... LEHMANBROTHERSINC ... . o i e 300,000 ... 300,000.00 ...
881609-AL-5 ... TESOROPETE CORP .. ... it 1072172002, ... BOND EXCHANGE ... e e 299,982 ... 300,000.00 ...
902494-Ad-2 ... TYSONFOODS INC. ... ..o 05/06/2002.... BOND EXCHANGE ... ... o e e 199,274 ... 200,000.00 ...
90333W-AAG ... U S BANKNA o 05/31/2002. ... SBC CAP MKTS .. 411,608 ... 400,000.00 ... 8,500
907818-CN-6.... UNIONPACIFIC CORP ... ..o e 10/24/2002. ... MORGAN STANLEY & CO ... oo e 526,205 ............. 500,000.00 ... 8,422
91159H-GC-8 ... USBANKCORP ... .o 12/17/2002. ... FIRSTUNION CAPITALMARKETS . .. ..o e 795,105 ... 750,000.00 ... 21,144
92344G-AL-0 ... VERIZONGLOBALFDG ... o 1072412002, ... BASECURITIES ... . . e 1,546,455 ........... 1,500,000.00 ................. 43,198
92344G-AM-8 ... VERIZON GLOBALFDG ... o 03/04/2002. ... FIRSTCHICAGO CAPMKTSINC ... . s e 398,167 ............. 350,000.00 ... 7,007
925524-AH-3. ... VIACOMING ... o o 12/16/2002. ... BNP PARIBAS SECURITIES BOND ... .. oo e e 612,710 ... 500,000.00 ................. 14,875
962166-BD-5.... WEYERHAEUSER CO ... .. . e 0311212002 ... VARIOUS .. ... 325,453 ... 325,000.00 ...
962166-BE-3 ... WEYERHAEUSER CO ... ..o e 03/19/2002. ... DONALDSON LUFKIN & JENRETTE ... . e e 394,012 . 400,000.00 ...l 525
962166-BM-5 ... WEYERHAEUSER CO ... .. i 10/15/2002. ... BOND EXCHANGE ... . e e 325,395 ... 325,000.00 ...
962166-BP-8 ... WEYERHAEUSER CO ... .. i 10/15/2002. ... BOND EXCHANGE ... e e 394,019 . 400,000.00 ...
(continues)
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962166-BP-8 ... WEYERHAEUSER CO ... ... i e 10/22/12002. ... FIRSTUNION CAPITALMARKETS ... ..o e e e, 628,056 ............. 600,000.00 .................. 4,163
962166-BR-4.... WEYERHAEUSER CO ... .. i e 12/16/2002. ... MERRILLLYNCHDEB SEC ... o e 1,080,780 ........... 1,000,000.00 ................. 18,642
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o o 67,327,858 .......... 65,825,748.00 ................ 823,956
8099997 - SUBtOtAl - BOMS - Part 3 . . 98,540,555 .......... 95,871,654.00 .............. 1,031,403
6099998 - Summary Item from Part 510 BONAS ... .. ... 47,749,602 .......... 48,320,000.00 ................ 546,648
8099999 - SUBIOtAl - BONAS . .. ... 146,290,157 ......... 144,191,654.00 .............. 1,578,051
Preferred Stocks - Public Utilities (Unaffiliated)
023608-20-1 ... AMEREN CORP ... .o e 03/04/2002.... GOLDMAN SACHS ... . o i 20,000.000 ................ 500,000 .o
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ... ... .o o 500,000 ...
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
20057R-30-8 ... COMMERCE CAP TRII ... o 10/11/2002. ... MERRILLLYNCH ... o 5,000.000 ... 29,315
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... ... .. o o 209375
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
020039-82-2 ... ALLTEL CORP .. o 05/06/2002.... MONTGOMERY SECURITIES ... ... 20,000.000 .............. 1,000,000 ..o
126304-40-1 ... CSCHLDGSING ... ..o 04/22/2002. ... MONTGOMERY SECURITIES ... ... 4,000.000 ...l 392,000 L
25746U-40-6 ... DOMINION RESOURCES INC ... ..o 03/20/2002. ... SALOMON SMITHBARNEY ... ... oo 20,000.000 .............. 1,000,000 .o
283678-20-9 ... ELPASOENERGY CAP TR ... e 06/06/2002.... PRUDENTIALBACHE ... ... ... i 10,000.000 ...l 375,800 .
20476L-85-0 ... EQUITY RESIDENTL ... .o 04/29/2002. ... MCMAHAN SECURITIESCOLP ... ... oo 4,000.000 ... 99,000 L.
345395-20-6 ... FORDMTRCO CAPTRII .o e 08/13/2002.... VARIOUS ... ... i 11,500.000 ................ 558,000 ...
370442-73-3 ... GENERALMOTORS ... .. e / .. MCMAHAN SECURITIESCOLP .........ooi e . 20,000,000 00 463,600 ...
582266-80-5 .... MCLEODUSAINC .....................oooioit. 12002.... STOCKMERGER ..... ..o . 652,000 . 103,322
759351-30-7 ... REINSURANCE GROUP ... o 08/12/2002. ... MCMAHAN SECURITIESCOLP ... ..o 10,000.000 ...l 461,800 ..o
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. .. .. .o o o 4.453,382
8599997 - SUBtOtal - Prefermed St0CKS - Part 3 .. . 5,202,757 o
6599998 - Summary ltem from Part 5 for Prefermet St0CKS . . ... 800,000 ...
6599999 - SUBIOMAl - Prefermed SIOCKS . ... .. 6,002,757 ..
Common Stocks - Public Utilities (Unaffiliated)
125896-10-0 ... CMSENERGY CORP. ... o i 05/29/2002. ... SALOMON SMITHBARNEY ... ..o 2,200.000 ... 39,008 L.
T2474-10-8 ... CINERGY CORP. ..o 09/19/2002.... SALOMON SMITHBARNEY ... . ..o 600.000 ................. 19,128
873168-10-8 ... TXUGORP ..o 10/30/2002. ... SALOMON SMITHBARNEY ... .. oo 6,700.000 ................ 103,997 L
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .. .. ... . o 162,131
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
026874-10-7 ... AMERICAN INTERNATIONAL GROUP ... ... e 09/27/2002.... SALOMON SMITHBARNEY ... ... 1,900.000 ... MT926
037389-10-3 ... AON CORP ... . i 12/09/2002. ... SALOMON SMITHBARNEY ... ... i 3,225.000 ... 58,976 .
064057-10-2 ... BANKNEWYORK COINC ... oo e 10/28/2002. ... SALOMON SMITHBARNEY ... .. .o 4,500.000 ... 8,285
125500109 ... CIGNACORP. ... 1112212002 ... SALOMON SMITHBARNEY ... .. . 1,500.000 ... 57,854
17123241041 ...  CHUBBGROUP ... 03/25/2002. ... SALOMON SMITHBARNEY ... . ...ooooiii e 825.000 ... 58,324
172967-10-1 ... CITIGROUP ... 1212012002 ... SALOMON SMITHBARNEY ... ... 5,875.000 ................ 235,193
208197-10-5 ... CONCORD EFSINC. ... .. i e 09/17/2002.... SALOMON SMITHBARNEY ... .. ..o 3,600.000 ...l 81,396 L
316773-10-0 ... FIFTHTHIRDBANCORP ... . . . i 1213112002, ... VARIOUS ... 800.000 ... T80 o
339030-10-8 ... FLEETBOSTON FINANCIAL CORP. ... . o e 1213012002 ... SALOMON SMITHBARNEY ... o 4,600.000 ................ 12,239
461915-10-0 ... INVESTORS FINL SERVICES CORP .. ... .o 06/17/2002.... VARIOUS ... ... i 2,600.000 ... 98,852 L
493267-10-8 ... KEY CORP. .. 12/18/2002. ... SALOMON SMITHBARNEY ... .. o e 400.000 ... 10,112
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534187-10-9 ... LINCOLNNATL CORPIND ... oo / ~.. SALOMON SMITHBARNEY ... oo e 6,690.000 ................ 84,763
B93475-10-5 ... PNC BANK .. 12002.... SALOMON SMITHBARNEY ... ... o i 2,675.000 ... 154,722
792860-10-8 ... STPAUL COMPANIES ... . 12002.... SALOMON SMITHBARNEY ... ..o i 2,475.000 ... 92,588 L
B57477-10-3 ... STATE STR CORP. ... . e 12/127/2002. ... SALOMON SMITHBARNEY ... . 3,200.000 ...l 131,620 L
867914-10-3 ... SUNTRUST BANK ... . 12002.... SALOMON SMITHBARNEY ... ..o i 1,500.000 ... 98,970 L
91529Y-10-6 ... UN UM PROVIDENT CORP 12002.... SALOMON SMITHBARNEY ... ..o i 6,600.000 ................ 188,753 L
939322-10-3 ... WASHINGTONMUTUALINC ... o e 04/10/2002.... SALOMON SMITHBARNEY ... .. o 3,600.000 ...l 125469
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) ... ... . o 2,083,202
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00184A-10-5 ... AOLTIMEWARNERINC ... . i 03/18/2002.... SALOMON SMITHBARNEY ... ..o 8,785.000 ................ 25138
002824-10-0 ... ABBOTT LABORATORIES ... . .o 09/27/2002.... SALOMON SMITHBARNEY ... ..o 2,175.000 ... 93,552 L
008190-10-0 ... AFFILIATED COMPUTER SVCSINC CLA ..o e 02/25/2002. ... STOCK SPLIT .. ... e 200,000 o
020002-10-1 ... ALLSTATE CORP. ... e e 10/25/2002. ... SALOMON SMITHBARNEY ... .. oo e 850.000 ... 31T
020039-10-3 ... ALLTEL CORP. ... . . 04/25/2002. ... SALOMON SMITHBARNEY ... ..o 1,100.000 ... 59,200 L.
023551-10-4 ... AMERADAHESS CORP ... . o ot e 05/31/2002.... SALOMON SMITHBARNEY ... ..o 1,030.000 ...l TO740
025537-10-1 ... AMERICANELECTRICPOWERINC ... . . o 10/30/2002. ... SALOMON SMITHBARNEY ... .. i 1,600.000 ................. 31,286 o
025816-10-9 ... AMERICANEXPRESS CO ... ...\t e 05/23/2002.... SALOMON SMITHBARNEY ... ..o 5,400.000 ................ 205,811
026609-10-7 ... AMERICAN HOME PRODUCTS CORP. ... ...\ i 01/08/2002.... SALOMON SMITHBARNEY .........oooiiii e 125.000 ... 1821
035229-10-3 ... ANHEUSER BUSCH COMPANIES INC. ... . o e 09/27/2002.... SALOMON SMITHBARNEY ... ..o 2,650.000 ... 126,742
037411-10-5 ... APACHE CORP. ... o i i 09/18/2002.... SALOMON SMITHBARNEY ... ..o 600.000 ... 33,783
037604-10-5 ... APOLLOGROUPINC CLA ..o 04/26/2002. ... STOCK SPLIT .. ..o 400,000 o
055472-10-4 ... BISYSGROUPINC ... . e 06/06/2002.. .. VARIOUS ......... .. i 900.000 ...l 13,884
055622-10-4 ... BP PLC AD R o i 12/13/2002. ... SALOMON SMITHBARNEY .. ... . e 1,400.000 ... 56,894 .
055921-10-0 ... BMCSOFTWAREINC ... .. o e 03/15/2002.... SALOMON SMITHBARNEY ... ..o 3,825.000 ... 12,837
071813-10-9 ... BAXTERINTLING ..o 1201912002, ... VARIOUS ... 3,000.000 ... 91,660 .
073325-10-2 ... BEASYSING. .. o 07/08/2002.... VARIOUS ... o i 5,800.000 ................. TA004
074002-10-6 ... BEARINGPOINTING ... ... i e 10/07/2002. ... STOCKMERGER ... 4,350.000 ... B8, 717
075896-10-0 ... BEDBATHAND BEYOND ... oo 06/21/2002.... SALOMON SMITHBARNEY ... ..o 1,300.000 ... 45536 .
086516-10-1 ... BESTBUY CO. INC. ... . i 05/13/2002.... STOCK SPLIT .. ... e 200,000 o
090597-10-5 ... BIOGENINC. ... oo 06/06/2002.... SALOMON SMITHBARNEY ... ..o 1,000.000 ...l 8974
090945-10-6 ... BIOSITEINC . ... o i 12/17/2002. ... SALOMON SMITHBARNEY ... . o 600.000 ................. 18,984
091826-10-7 ... BLACKBOX CORP DEL ... ..o 06/11/2002.... SALOMON SMITHBARNEY ... ..o 900.000 ...l Q4625
097023-10-5 ... BOEING COMPANY .. e 03/05/2002.... SALOMON SMITHBARNEY ... ..o 4,700.000 ... 204,050 L
110122-10-8 ... BRISTOLMYERSSQUIBB ... .. e 11/22/2002. ... SALOMON SMITHBARNEY ... e 4,400.000 ... 71,383
17043-10-9 ... BRUNSWICK CORP ... 08/30/2002.... SALOMON SMITHBARNEY ... ... 2,300.000 ... 50 0T
125129-106 .... CDWCOMPUTERCTRSING ... .o 06/06/2002.... SALOMON SMITHBARNEY ... . ... 600.000 ... 30,948
12541W-10-0.... CHROBINSONWORLDWIDE INC ... .. o 06/21/2002.... SALOMON SMITHBARNEY ... ... 2,100.000 ... T0413
141597-10-4 ... CARDIO DYNAMICS INTERNATIONAL CORP ...\ oo 06/06/2002.... SALOMON SMITHBARNEY ... ..o 3,100.000 ...l 10,345
143130102 ... CARMAXING .o 1211112002, ... VARIOUS ... o 3,100.000 ...l 71959
149123-10-1 ... CATERPILLARING ... 11719/2002. ... SALOMON SMITHBARNEY ... .. . 1,050.000 ...l 46,188 .
150921-10-4 ... CELLGENESYSINC .. ... o 06/06/2002.... SALOMON SMITHBARNEY ... ..o 900.000 ...l 2084
156708-10-9 ... CEPHALONINC ... . o 05/08/2002.... VARIOUS ........ ..o i 300000 ... 18,226 o
157085-10-1 ... CERUSCORP ... e 06/11/2002.... SALOMON SMITHBARNEY ... ... 800.000 ... MY
163072-10-1 ... CHEESECAKE FACTORY INC ... ..o e 07/08/2002.... SALOMON SMITHBARNEY ... ..o 1,900.000 ...l 69,676 ... .
172715R-10-2 ... CISCOSYSTEMSINC. ... o 07/19/2002.... VARIOUS ... . o e 10,100.000 ................ 156,765 .
172908-10-5 ... CINTAS CORP ... o 06/06/2002.... SALOMON SMITHBARNEY ... ..o 1,100.000 ... 56,980 L.
191216-10-0 ... COCA-COLACORP. ...\ i 09/27/2002.... SALOMON SMITHBARNEY ... ... 3,000.000 ...l METE0 o
194162-10-3 ... COLGATE PALMOLIVE CO ... oo 11713/2002. ... SALOMON SMITHBARNEY ... o 200000 ... 10,810 o
20030N-20-0 ... COMCAST CORP SPECIAL CLA ... o e 1112012002, ... STOCKMERGER ... 3,000.000 ...l 106,909 L
200340-10-7 ... COMERICAING ... o 08/20/2002.... SALOMON SMITHBARNEY ... ... 2,600.000 ... 162,221 o
208251-50-4 ... CONOCOINC ... o e 07/05/2002.... SALOMON SMITHBARNEY .........ooi s 6,325.000 ................ 180,346 ...
20825C-10-4 ... CONOCOPHILLIPS . ... o e 09/05/2002.... STOCKMERGER . ... ... ... 4,969.000 ................ 299,283 o
210371-10-0 ... CONSTELLATIONENERGY GROUP INC ... . e 09/19/2002.... SALOMON SMITHBARNEY ... ..o oo 600.000 ................. 15,500 o
(continues)
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21988R-10-2 ... CORPORATE EXECUTIVEBRD CO ...\ttt 06/21/2002.... SALOMON SMITHBARNEY ... ... 1,800.000 ... 63,245
20748P-10-5 ... CROSS COUNTRY INC . ... e 12/09/2002. ... SALOMON SMITHBARNEY ... . .o 2,500.000 ... 36,475 o
235851-10-2 ... DANAHER CORP ... .. e 12/23/2002. ... SALOMON SMITHBARNEY ... . o 800.000 ... 53,388
244199-10-5 ... DEERE & COMPANY .o 08/06/2002.... SALOMON SMITHBARNEY ... ..o 1,075.000 ... B4
247025-10-9 ... DELLCOMPUTER CORP ... oo 02/06/2002.... SALOMON SMITHBARNEY .........oooiiii e 375.000 ... 10,264 o
248019-10-1 ... DELUXE CORP ... 12/18/2002. ... SALOMON SMITHBARNEY ... .. o e 500.000 ... 20,790 L
260543-10-3 ... DOW CHEMICAL ... ..o e 03/15/2002. ... SALOMON SMITHBARNEY ... ....oooiiii e 575.000 ... 18,739
260561-10-5 ... DOWJONES & COINC ... ..o o e 04/11/2002. ... SALOMON SMITHBARNEY ... ....ooooii e 900.000 ...l 52,188
263534-10-9 ... DU PONT EI DE NEMOURS & COMPANY ... ... e 10/25/2002. ... SALOMON SMITHBARNEY .. ... . o 2,000.000 ... 83,360 L.
26874Q-10-0 ... ENSCOINTERNATIONAL .. ..o 07/05/2002.... SALOMON SMITHBARNEY ....... ..o 5,075.000 ... 17482
217432-10-0 ... EASTMAN CHEMICAL CO ..o 02/06/2002.... SALOMON SMITHBARNEY ... ..o 1,875.000 ... 75,189 o
218058-10-2 ... EATONCORP ... e 07/19/2002. ... SALOMON SMITHBARNEY ... ..o 615.000 ... 3011
285512-10-9 ... ELECTRONICARTSINC ... . o e 05/17/2002.... BLAIRWM. ... o 100.000 ...l 6,251
291011-10-4 ... EMERSON ELECTRIC COMPANY ... o e 10/08/2002. ... SALOMON SMITHBARNEY ... ... oo e 975.000 ... 50,593 L
29382R-10-7 ... ENTRAVISION COMMUNICATIONS ... .. e 06/21/2002.... SALOMON SMITHBARNEY ... ..o 3,800.000 ...l 59,352 L
302182-10-0 ... EXPRESS SCRIPTSINC CLA ..o e 07/11/2002. ... SALOMON SMITHBARNEY ... ... 1,400.000 ... T8,781
30231G-10-2 ... EXXONMOBIL CORP. ... e 05/31/2002.... SALOMON SMITHBARNEY ... ... 1,150.000 ...l 45,954
302571-10-4 ... FPLGROUPING ... 09/19/2002.... SALOMON SMITHBARNEY ... ..o 825.000 ... 43,886 ...
311900-10-4 ... FASTENALCO ... 12/11/2002. ... SALOMON SMITHBARNEY .. ... .o 2,100.000 ... 81,322
313400-30-1 ... FEDERALHOMELNMTG CORP ... .. i e 11713/2002. ... SALOMON SMITHBARNEY .. ... o e 500.000 ... 30,635 L
313586-10-9 ... FEDERAL NATIONAL MORTGAGE ASSOCIATION ... ... o 11713/2002. ... SALOMON SMITHBARNEY ... .. . 1,725.000 ... 120,405 o
320960-10-7 ... FIRSTHEALTHGROUP CORP ... .. . i e 11713/2002. ... SALOMON SMITHBARNEY .. ... . 1,000.000 ...l 6,810 o
33761N-10-9 ... FIRSTSERVICE CORPORATION VTG ... 12/17/2002. ... SALOMON SMITHBARNEY .. ... o e 800.000 ... 17,005 o
337738-10-8 ... FISERVINC. ... 12/11/2002. ... SALOMON SMITHBARNEY ... ... 1,500.000 ... 62,608 ...
345370-86-0 ... FORDMOTOR COMPANY .. o e e 01/08/2002.... SALOMON SMITHBARNEY ...........ooiiii e 455.000 ... 7,562 o
364730-10-1 ... GANNETTINC. ... o e 09/25/2002. ... SALOMON SMITHBARNEY ... . ...ooooi e 300000 ... 2040 o
369604-10-3 ... GENERAL ELECTRIC COMPANY ... i e 11713/2002. ... SALOMON SMITHBARNEY ... . 9,800.000 ................ 306,415 L
370442-10-5 ... GENERALMTRS CORP ... . e 12/13/2002. ... SALOMON SMITHBARNEY ... ... 6,775.000 ................ 284,575
371901-10-9 ... GENTEX CORPORATION . ... oo 06/11/2002.... SALOMON SMITHBARNEY ... ..o 2,000.000 ... 59,625 L
373298-10-8 ... GEORGIAPACIFICGROUP .. ... . e 10412002, ... VARIOUS ... 9,800.000 ... 209,451
375658-10-3 ... GILEAD SCIENCES INC. ... . . . o 05/06/2002.... VARIOUS ........ ... i 1,100.000 ...l 23,002
37733W-10-5. ... GLAXOSMITHKLINE PLC AD R ..o e 08/30/2002.... SALOMON SMITHBARNEY ..........oiii s 2,800.000 ...l MLU6
382388-10-6 ... GOODRICHBF CO. .. .. o 1112212002 ... SALOMON SMITHBARNEY .. ... o 2,700.000 ... 39,614
401698-10-5 ... GUIDANT CORP. ... ...\ e 04/03/2002.... VARIOUS ... o 400.000 ... 17,062 oo
404119-10-9 ... HCA-THE HEALTHCARE CORPORATION ... .. i 09/05/2002.... SALOMON SMITHBARNEY ... ....oooiii e 500.000 ...l 23,555
404132-10-2 ... HCCINSHLDGS INC ... . e 06/11/2002.... SALOMON SMITHBARNEY ... ..o 1,800.000 ... ATABA
406216-10-1 ... HALLIBURTON CO .. ...\ 08/20/2002. ... SALOMON SMITHBARNEY ... ..o 7,900.000 ...l 18,690 ...
412822-10-8 ... HARLEY DAVIDSONINC. ... o o 11719/2002. ... SALOMON SMITHBARNEY .. ... 2,600.000 ... 135,285 L
42822Q-100 ... HEWITT ASSOCIATES INC CL A oo 07/18/2002. ... VARIOUS ... ... o 600.000 ................. 12,718
428236-10-3 ... HEWLETT PACKARD ... . i e 09/30/2002. ... SALOMON SMITHBARNEY ... .. ..o 10,950.000 ................ 152,593 L
437076-10-2 ... HOMEDEPOTINC. ... ..o o e 10/15/2002. ... SALOMON SMITHBARNEY ... . i 5,050.000 ................ 135,156 .
438516-10-6 ... HONEYWELL INTERNATIONAL INC. ... oo 10/31/2002. ... SALOMON SMITHBARNEY ... . .o 2,695.000 ... 83,452
441815-10-7 ... HOUSEHOLD INTLINC . ..o 01/08/2002.... SALOMON SMITHBARNEY .........oooii e 125.000 ... T
449295-10-4 .. 1COS CORP .. ..o 02/11/2002. ... LEHMANBROTHERSINC ... . .o 100.000 ... 4498
449370-10-5 ... IDEC PHARMACEUTICALS CORP. .. .. . . o 05/06/2002.... MCDONALD & CO. .......\oiiii e 100.000 ... L PP
457985-20-8 ... INTEGRALIFESCIENCES HOLDINGS CORP ... .. oottt 12/17/2002. ... SALOMON SMITHBARNEY ... .. . 1,800.000 ... 32,799
458140-10-0 ... INTEL CORP. ... e e 07/05/2002.... SALOMON SMITHBARNEY ... ... 2,5715.000 ... 69,037 .
460146-10-3 ... INTERNATIONALPAPER CO ... oo e 06/20/2002. ... SALOMON SMITHBARNEY ... ...t 825.000 ... 35,863 L
460690-10-0 ... INTERPUBLICGROUP COSINC ... .. i e 02/06/2002.... SALOMON SMITHBARNEY ... ... 360.000 ... 10,472
461202-10-3 .. INTUITING .o e 06/11/2002.... SALOMON SMITHBARNEY ... ... 2,100.000 ... 90,379 L
462846-10-6 ... IRON MOUNTAIN INCORPORATED ...\ .ot 06/21/2002.... SALOMON SMITHBARNEY ... ... 2,500.000 ... 76,910 .
46625H-10-0 ... JPMORGAN CHASE & CO ...\ i 12/18/2002. ... SALOMON SMITHBARNEY ... ... i 1,750.000 ...l 50,519 L
466313-10-3 ... JABIL CIRCUIT ... 06/07/2002.... SALOMON SMITHBARNEY ...........ooiiii s 5,600.000 ................ 886 .
478160-10-4 ... JOHNSON & JOHNSON ... o 09/27/2002.... SALOMON SMITHBARNEY ... ..o 2,800.000 ...l 183,87
(continues)
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478366-10-7 ... JOHNSON CONTROLSINC. ..o e 11719/2002. ... SALOMON SMITHBARNEY ... . 1,700.000 ... 137,082 L
480074-10-3 ... JONESAPPAREL GROUP INC ... .. . i e 04/24/2002. ... SALOMON SMITHBARNEY ... ..o 3,650.000 ... 132,531
48265R-10-9 ... KPMG CONSULTING INC ... o e 02/06/2002.... SALOMON SMITHBARNEY ... ... 2,015.000 ... 36,205 L
492386-10-7 ... KERRMCGEE CORP ... .. i e 03/15/2002.... SALOMON SMITHBARNEY ... ..o 650.000 ... 38,084 L
499064-10-3 ... KNIGHTTRANSNING ... i e 08/29/2002. ... SALOMON SMITHBARNEY ..........oiiii s 2,000.000 ... 38,917
500255-10-4 ... KOHLS CORP. ... . . e 12/05/2002. ... SALOMON SMITHBARNEY ... ... i 2,100.000 ...l 138,606 ...
50078N-10-4 ... KRAFTFOODS INC CL A ..o e 09/04/2002.... SALOMON SMITHBARNEY ... ..o 2,000.000 ... 80,485 L
502161-10-2 ... LSILOGIC CORP. ...\ e 11715/2002. ... SALOMON SMITHBARNEY ... .. o 3,700.000 ...l 55,944
502424-10-4 ... L-3 COMMUNICATIONS HLDGS INC ... ... 05/21/2002. ... STOCK SPLIT ... .. e 400,000 o
50540R-40-9 . ... LABORATORY CRP OF AMERICAHLDGS ... ... o e 05/28/2002.... STOCK SPLIT ... .. o 300,000 o
532457-10-8 ... LILLY ELI& COMPANY ..o e 11713/2002. ... SALOMON SMITHBARNEY ... ..o 1,000.000 ...l 59,185 L
535678-10-6 ... LINEAR TECHNOLOGY CORP ... .. i e 07/26/2002.... VARIOUS ... ..o i 1,600.000 ................. 59,032 L
548661-10-7 ... LOWES COMPANIES INC. .. o o 01/08/2002.... SALOMON SMITHBARNEY ... . ... 355.000 ... 15,954
55261F-10-4 ... ME&TBKCORP ... . 06/06/2002.... SALOMON SMITHBARNEY ... ..o 700000 ... 60,662 ...
565011-10-3 ... MANUGISTICS GROUP INC ... ... 01/03/2002.... VARIOUS ... o i 500.000 ...l 10,585 o
565849-10-6 ... MARATHON OIL CORPORATION ... .. o e 01/08/2002.... SALOMON SMITHBARNEY ... ..o 250000 ... 1310
571748-10-2 ... MARSH & MCCLENNAN COMPANIES INC. ... o 07/10/2002.... STOCK SPLIT ... .o o 2,100,000 oo
577778-10-3 ... MAY DEPARTMENT STORES ... o 1112112002 ... SALOMON SMITHBARNEY ... .. o 4,600.000 ................ 100,114
580135-10-1 ... MCDONALDS CORP. ... . e 12/11/2002. ... SALOMON SMITHBARNEY ... . 2,000.000 ... 36,460 L
580645-10-9 ... MCGRAWHILL INC. ... e 09/27/2002.... SALOMON SMITHBARNEY ... ..o 1,500.000 ...l 94,890 L
582266-11-0 ... MCLEODUSAINC WT .. ..o e e 04/18/2002.... STOCKMERGER ... . ... . i i 1,444,000 ... 18,518
583334-10-7 ... MEADWESTVACO CORP ... ot 08/21/2002.... VARIOUS .. .. .. oo 7,949.000 ... 21071
584699-10-2 ... MEDIMMUNE ... o . 1201212002, ... VARIOUS ... 500.000 ...l 318
58551A-10-8 ... MELLONFINANCIAL CORP .. ... . e 01/08/2002.... SALOMON SMITHBARNEY ...........ooiiii e 200000 ... TB42
589331-10-7 ... MERCK & COMPANY ... e 03/15/2002.... SALOMON SMITHBARNEY ... ... 2,800.000 ...l 165,316 ..o
59156R-10-8 ... METLIFE INC ..o 09/05/2002.... SALOMON SMITHBARNEY ... ..o 2,500.000 ... 68,942
594793-10-1 ... MICRELINC. ... o o 01/30/2002.... SALOMON SMITHBARNEY ... ....o.ooiiii e 300000 ... TA03
594918-10-4 ... MICROSOFT CORP. ... .\ i e 03/15/2002.... SALOMON SMITHBARNEY ... ..o 700000 ... 3778
595017-10-4 ... MICROCHIP TECHNOLOGY INC ... ..o e 06/21/2002.... VARIOUS ... o i 1,650.000 ................. 48,642
599902-10-3 ... MILLENNIUM PHARMACEUTICALS INC. ... . o 02/15/2002. ... FIRSTBOSTON CORP ... ...t e 300000 ... 6,461
617446-44-8 ... MORGAN STANLEY DEAN WITTER COMPANY ... o 09/10/2002.... SALOMON SMITHBARNEY ... ... 4,300.000 ... 194,374
637071-10-1 ... NATIONAL-OILWELL INC. .. o 01/30/2002.... SALOMON SMITHBARNEY ... . ..o 300000 ... 5,660 ..
B41089-40-6 ... NESTLE QA ..o 11713/2002. ... SALOMON SMITHBARNEY .. ... .o 1,000.000 ...l 55,950 L
654086-10-7 ... NICORINC ... . e e 08/06/2002.... SALOMON SMITHBARNEY ... ..o 1,400.000 ... 36,080 L.
655042-10-9 ... NOBLE DRILLING CORP. .. ... . .\ e 01/29/2002. ... SALOMON SMITHBARNEY ... ....ooiiii e 300000 ... 8,817
656568-10-2 ... NORTEL NETWORKS CORPORATION ... ...\ 02/06/2002.... SALOMON SMITHBARNEY ... ..o 3,425.000 ... 79T
681919-10-6 ... OMNICOM GROUP INC. ... .. . i e 07/25/2002. ... SALOMON SMITHBARNEY ... ... 1,000.000 ...l 48,040
68272J-10-6 .... ONESOURCE INFORMATION SVCSINC ... .o 06/12/2002.... SALOMON SMITHBARNEY ... ... 1,700.000 ... T 5TT
683757-10-8 ... OPNETTECHNOLOGIESINC ... ... oo e 06/21/2002.... SALOMON SMITHBARNEY ... ... 4,200.000 ... 39,047
B8389X-10-5 ... ORACLE CORP. .. ..\ i 03/15/2002.... SALOMON SMITHBARNEY ... ... 3,000.000 ... 43,290 o
686091-10-9 ... OREILLY AUTOMOTIVEING ... ... e 06/21/2002.... SALOMON SMITHBARNEY ... ..o 2,200.000 ... 68,641
B9344M-10-1. ... PMIGROUPING o 06/18/2002.... STOCK SPLIT ... ... oo 2,200.000 L
693506-10-7 ... PPGINDSING ... . o 12/31/2002. ... SALOMON SMITHBARNEY ... ... 1,300.000 ...l 64,362 .
701094-10-4 ... PARKERHANNIFINCORP ... . oo 04/12/2002. ... SALOMON SMITHBARNEY ... ..o 1,050.000 ...l B0
703412-10-6 ... PATTERSONDENTAL CO ..o 06/21/2002.... SALOMON SMITHBARNEY ... ... 1,500.000 ...l 76,006 ...
704326-10-7 ... PAYCHEXING. o o 07/26/2002.... SALOMON SMITHBARNEY ... ... 3,100.000 ... 94,020 L
708160-10-6 ... PENNEY JCCOMPANY INC. . o e 03/27/2002.... SALOMON SMITHBARNEY ... ..o 1,300.000 ... 05716 o
709631-10-5 ... PENTAIRING ... o 11/29/2002. ... SALOMON SMITHBARNEY ... .. .o 2,550.000 ...l 102,454
T13448-10-8 ... PEPSICOINC. .. . o 10/03/2002. ... SALOMON SMITHBARNEY ... .. .o 2,400.000 ... 86,880 ...
713755-10-6 ... PERFORMANCE FOOD GROUP CO ...\ 06/07/2002.... SALOMON SMITHBARNEY ...........ooiiii s 1,600.000 ................. 57,860 .o
717081-10-3 ... PFIZERINCORPORATED ... ...\t e 09/27/2002.... SALOMON SMITHBARNEY ... ... 4,350.000 ... 134,366 .
71713U-10-2 ... PHARMACIA CORPORATION .. ... e 03/15/2002. ... SALOMON SMITHBARNEY ... ..ot 540.000 ... 2,091
717265-10-2 ... PHELPSDODGE CORP. ... .. ot e 10/22/2002. ... SALOMON SMITHBARNEY ... ... 3,200.000 ... 82,809 L.
718154-10-7 ... PHILIPMORRIS COMPANIES INC. ... o e 03/15/2002.... SALOMON SMITHBARNEY ... ..o 280000 ... W8
(continues)
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742718-10-9 ... PROCTOR & GAMBLE ... o o i e 09/27/2002.... SALOMON SMITHBARNEY ... ..o 1,200.000 ... 108,768 .
74369L-10-3 ... PROTEINDESIGNLABS INC ..o e 03/19/2002.... OPPENHEIMER ... . .. . i 1,500.000 ...l 26,941
T47525-10-3 ... QUALCOMMING. . o 05/07/2002. ... VARIOUS ... ... i 1,100.000 ...l 34501
761152-10-7 ... RESMEDINC ... o 11/07/2002. ... SALOMON SMITHBARNEY ... . o e 500.000 ... 16,880 .
76182K-10-5 ... RJREYNOLDS TOBACCO HOLDINGS ... ... o e 1112212002 ... SALOMON SMITHBARNEY ... 3,300.000 ...l 2,157
779382-10-0 ... ROWAN COMPANIES INC. ... . o e 01/29/2002. ... SALOMON SMITHBARNEY ... ....oooiiii e 400.000 ...l 6,819
780257-80-4 ... ROYAL DUTCH PETROLEUM COMPANY ... e 10/31/2002. ... SALOMON SMITHBARNEY .. ... oo 1,500.000 ... 63,592
TOAAP-10-6 ... SLMCORP .o 07/09/2002.... VARIOUS ... ... oo 700000 ... 59, 51T
T84635-10-4 .. SPXCORP ... 1101/2002. ... STOCK SPLIT ... B00.000 ..o
800677-10-6 ... SANGAMOBIOSCIENCES INC ... ..o e 06/11/2002.... SALOMON SMITHBARNEY ... . ..o 1,900.000 ...l 10,944
826170-10-2 ... SIEBEL SYSTEMSING. ... o i 03/15/2002.... VARIOUS .. ... . o 2,300.000 ... 81,080 L.
830928-10-7 ... SKILLSOFTPLC ... ..o 1112112002, ... SECURITY NAME CHANGE ... ... e 3,886.000 ... 12,915
832110-10-0 ... SMITHINTERNATIONAL INC. ... o e 07/09/2002.... VARIOUS .. ... .. o i 800.000 ... 10,105
835470-10-5 ... SONICWALLINC o o e 01/02/2002. ... TROSTER SINGER STEVENS/ROTHSCH ... 200000 ... 3705
844730-10-1 ... SOUTHTRUST CORP ... . e 08/20/2002. ... SALOMON SMITHBARNEY ... ... 5,500.000 ................ 3,979
852061-10-0 ... SPRINT CORP. ... . o 02/19/2002. ... SALOMON SMITHBARNEY ... ..o 8,100.000 ................ 3,930
855244-10-9 ... STARBUCKS ... .. o 06/21/2002.... VARIOUS ... . o i 2,700.000 ... 64,298
858912-10-8 ... STERICYCLEINC ... . 06/06/2002.... SALOMON SMITHBARNEY ... ... 600.000 ................. 20618 .
863667-10-1 ... STRYKER CORP ... ... i e 06/06/2002.... SALOMON SMITHBARNEY ... ...t 800.000 ... 42552
866810-10-4 ... SUNMICROSYSTEMS INC. ... . o e 02/06/2002.... SALOMON SMITHBARNEY ... ... 1,825.000 ... 20,401
867363-10-3 ... SUNGARD DATASYSTEMSING .. ... e 06/07/2002.... SALOMON SMITHBARNEY ... ..ot 900.000 ...l .30
868536-10-3 ... SUPERVALUING .. ... . 1112212002 ... SALOMON SMITHBARNEY ... .. o 4,800.000 ... 87,292
872540-10-9 ... TIX COMPANIES .. . 05/13/2002.... VARIOUS ... . o i 1,300.000 ...l 1507
87612E-10-6 ... TARGET CORPORATION ... o 11713/2002. ... SALOMON SMITHBARNEY ... .. . 3,855.000 ... 187468
879664-10-0 ... TELLABSINC. .. . .o 1212412002 ... SALOMON SMITHBARNEY ... . o 1,800.000 ... 13,300
88033G-10-0 ... TENETHEALTHCARE CORP .. ... o i e 07/01/2002.... STOCK SPLIT ... o s 103000000 o
883203-10-1 ... TEXTRONINC ... . o e 02/06/2002.... SALOMON SMITHBARNEY ... ..o 200000 ... 0,218
89420G-10-9 ... TRAVELERS PROPERTY CASUALT - A ..o e 08/26/2002.... STOCK SPINOFF ... .. . e 669.000 ... 7085
89420G-40-6 . ... TRAVELERS PROPERTY CASUALTY CORP ... .. it 08/26/2002.... STOCK SPINOFF . ... .. .o s 1,375.000 ... 15,861
907818-10-8 ... UNIONPACIFIC CORP.N ... o e 01/08/2002.... SALOMON SMITHBARNEY ... . ...ooioiii e 185.000 ... 10,720
908068-10-9 ... UNIONPLANTERS CORP ... ... .\ 06/10/2002.... STOCK SPLIT ... . oo 2,600,000 .
91913Y-10-0 ... VALERO REFINING & MARKETING CORP. ... .. i 07/05/2002.... SALOMON SMITHBARNEY ... ... 2,450.000 ... 92430 o
923436-10-9 ... VERITAS SOFTWARE COMPANY ... o e 07/25/2002. ... SALOMON SMITHBARNEY ... ..o 700000 ... 12,663 .
92343V-10-4 . ... VERIZON COMMUNICATIONS ... o e 08/06/2002.... SALOMON SMITHBARNEY ...........oiiiiii s 2,800.000 ...l 10,563 L
925624-30-8 ... VIACOMING ... . o i 09/25/2002. ... SALOMON SMITHBARNEY ... ... 1,950.000 ...l 83,817
931142-10-3 ... WALMART STORESINC. ... o o 09/27/2002.... SALOMON SMITHBARNEY ... ..o 2,000.000 ...l 106,816 ...
931422-10-9 ... WALGREEN COMPANY ..o 09/27/2002. ... SALOMON SMITHBARNEY ... ... 2,500.000 ... 87,988 .
962166-10-4 ... WEYERHAEUSER CO ... .. i e 01/02/2002.... SALOMON SMITHBARNEY ... ... 2,000.000 ...l 107,542
966837-10-6 ... WHOLE FOODSMKTINC ... . e 06/06/2002.... SALOMON SMITHBARNEY ... ..o 600.000 ................. 30,282 L
969904-10-1 ... WILLIAMS SONOMAINC ... ..o e 09/17/2002. ... VARIOUS ... . o 1,700.000 ...l 32,750 L
972487-10-2 ... WILTEL COMMUNICATIONS GROUP INC ... 12/03/2002. ... STOCKDISTRIBUTION ... ...t 4,181.000 ... 54,354
98157D-10-6 ... WORLDCOM INC ... e 04/25/2002. ... SALOMON SMITHBARNEY ....... ..o 14,475.000 ... TO449
98157D-30-4 ... WORLDCOMINC GAMCI GROUP ... .. e 01/08/2002.... SALOMON SMITHBARNEY ... .. . o 15.000 01
982526-10-5 ... WRIGLEY WMUR CO ... e 06/17/2002.... SALOMON SMITHBARNEY ... ..o 2,100.000 ... 18,409 o
983024-10-0 ... WYETH o 08/28/2002.... VARIOUS ........ ... i 5,425.000 ................ 194,615
983919-10-1 .. XILINXING. . 09/17/2002.... SALOMON SMITHBARNEY ... . ... 1,900.000 ...l 36,503 L
989207-10-5 ... ZEBRATECHNOLOGIES CORP CLA .. . e 06/28/2002.... SALOMON SMITHBARNEY ... ... 1,100.000 ...l 62,080 ..
GOOTOK-10-3. ... ACELTD ..o 06/21/2002.... SALOMON SMITHBARNEY ... ..o 1,300.000 ...l 4561
G24182-10-0 ... COOPERINDUSTRIESLTD CLA ... o e 11/04/2002. ... SALOMON SMITHBARNEY ... 3,200.000 ...l 102,433
G4776G-10-1 ... INGERSOL RAND COMPANY ... e 11719/2002. ... SALOMON SMITHBARNEY .. ... o 2,500.000 ...l MT930
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... ... o 12,969,483 .
7099997 - Subtotal - COMMON SHOCKS - Part 3 .. ... 15,214816 .
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7099998 - Summary Item from Part 5 for CommMON S0CKS . ... .. 2,832,224
7099999 - Subtotal - COMMON SHOCKS . .. . ... 18,047,040 ...
7199999 - Subtotal - Preferred and CommOn St0CKS . ... ... .. 24,049,797
7009000 - TOT AL o 170,339,954 . 1,578,051
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31359M-DT-7 FEDERALNATLMTGASSNNT ................. 01/10/2002  SALOMON SMITHBARNEY ............ocoo oo 4,155,020 .. 4,000,000.00 ..... 3,847,500 ...... 3,985,217 ... 133 219,803 ........ 219,803 ........ 54,306 ...............
31359M-EM-1 FEDERAL NATLMTGASSNNT ................. 02/2772002  VARIOUS ... ... .o 2,925,994 .. 4,825,000.00 ..... 2,103,723 ... 2,762,933 ... 4,605 o 163,061 ........ 163,061 ........ 81,498 ...............
31359M-EX-7 FEDERALNATLMTGASSNNT ................. 02/27/2002  SALOMON SMITHBARNEY ............ooot o 3,205,785 .. 3,000,000.00 ..... 2,971,406 ...... 2,983,843 ... T30 21,942 ... 21,942 ... 104,000 ...
36202D-AN-1 GNMAIIP/TPOOL2713 ... 1212012002 PAYDOWN ... e 106,921 ... 106,921.00 ....... 103,864 ........ 106,921 .......... 3008
36202D-J8-5 GNMAIIP/TPOOL2987 ...............coeee 1212012002 PAYDOWN ... e 161,713 ... 161,713.00 ....... 161,208 ........ 181,713 05 e
36202D-LV-1 GNMAIIP/TPOOL3040....................... 1212012002 PAYDOWN ... e 262,742 ... 262,742.00 ....... 204,941 ... 262,742 ... (2,090) o
36205Y-F9-8 GNMAP/TPOOL404392....................... 12/16/2002  PAYDOWN ... e 225,016 ... 225,016.00 ....... 21195 ... 25,016 ......... (2,180 o
36206P-UR-9 GNMAP/TPOOL417392....................... 12/16/2002  PAYDOWN ... e 140,218 ... 140,218.00 ....... 143,854 ... 140,218 ... (3,830) ..
36206V-JP-3 GNMAP/TPOOL422470....................... 12/16/2002  PAYDOWN ... e 100,213 ... 100,213.00 ....... 100,589 ........ 100,213 ... (370 o
36207F-LH-2 GNMAP/TPOOL 430628....................... 12/16/2002  PAYDOWN ... e 657,017 ... 657,017.00 ....... 657,223 ........ 657,017 .......... (208) .
36210B-EN-1 GNMAP/TPOOL 487141, ...................... 1211612002 PAYDOWN ... 179,364 ... 179,364.00 ....... 170,998 ........ 179,364 .......... 8,305 e
36210V-PS-4 GNMAP/TPOOL503633....................... 12/16/2002  PAYDOWN ... e 338,105 ... 338,105.00 ....... 330,709 ... 338,105 .......... 1308 o
36212C-PB-1 GNMAP/TPOOL529718....................... 12/16/2002  PAYDOWN . .....oi e e 2,826 ... 23,826.00 ........ 24,65 ... 28,86 ... (B20) o
36201E-NF-3 GNMAP/TPOOL580990. ...................... 12/16/2002  PAYDOWN ... e 34,454 ... 34,454.00 ........ 34,990 ... 34,454 ... (53] .
36201E-NF-3 GNMAP/TPOOL580990. ...................... 12/16/2002  PAYDOWN ... e 139,270 ... 139,270.00 ....... 143,763 ... 139,210 ......... (B A94) L
36201P-YL-3 GNMAP/TPOOL58%15....................... 12/16/2002  PAYDOWN ... e 2174 .. 217400 ... 2507 . 2174 (33) o
36225A-C8-1 GNMAP/TPOOL780095....................... 12/16/2002  PAYDOWN . ... e 44,99 ... 44,999.00 ........ 48,402 ... 4499 ... (B A04) o
912810-DE-5 U.S. TREASURYBOND ...................o.e. 03/08/2002  SALOMON SMITHBARNEY ............oooe oo 2,232,187 .. 2,000,000.00 ..... 2,285,703 ... 2,123,067 ........ (14,744) 109,120 ........ 109,120 ....... 124,157
912827-2P-6  U.S. TREASURYNOTES ...................... 04/01/2002  MATURITY ... e 2,450,000 .. 2,450,000.00 ..... 2,469,906 ...... 2,450,000 ......... (1780) e e 81,156 ...
912827-2P-6  U.S. TREASURYNOTES ...................... 03/18/2002  SALOMON SMITHBARNEY ............oooi oo 1,551,624 .. 1,550,000.00 ..... 1,506,719 ...... 1,550,135 .......... (338) .o 1,489 ... 1,489 ... 176
912827-2Y-7 U.S. TREASURYNOTES ...................... 07/01/2002  MATURITY ... e 3,300,000 .. 3,300,000.00 ..... 3,300,000 ...... 3,300,000 . e 103,125 ...
912827-2Y-7 U.S. TREASURYNOTES ...................... 06/18/2002 MORGAN STANLEY &CO..........oooiiis o 701,422 ... 700,000.00 ....... 700,000 ........ 700,000 . 142 ... 142 ... 20042 ...
912827-3G5 U.S. TREASURYNOTES ...................... 08/31/2002  MATURITY ... e 4,000,000 .. 4,000,000.00 ..... 3,999,375 ... 4,000,000 ........... D 250,000 ...
912827-4B-5 U.S. TREASURYNOTES ...................... 11/01/2002  SALOMON SMITHBARNEY ................ oo 1,015,313 .. 1,000,000.00 ..... 1,022,813 ... 1,004,697 ......... (9.419) o 10,616 ......... 10,616 ........ 50,83 ...
912827-Q8-8 U.S. TREASURYNOTES ...................... 03/04/2002 SALOMON SMITHBARNEY .............oo o 600,961 ... 550,000.00 ....... 547,414 ... 540,159 ... 2 51,802 ......... 51,802 ........ 2810 ...
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS. .. ... ... e 28,573,338 . 29,810,032.00 .... 27,808,457 ..... 21,794,083 ........ (17,868) ... 79,255 ... 779,255 ... 947,488 ...
Bonds - States, Territories and Possessions
087365-LU-4 BETHLEHEM PAAREASCHDIST ............... 04/29/2002  GOLDMAN SACHS&CO.........ocooviiis i 1,100,150 .. 1,000,000.00 ..... 1,110,200 ...... 1,064,915 ... 5108) ..o 35,285 ... 35,23 ... 39,667 ...
167560-FW-6 CHICAGO ILL MET WTR RECLAMATION .......... 08/07/2002 PAINEWEBBER .................cooooiin o 1,129,380 .. 1,000,000.00 ..... 1,120,760 ...... 1,085,450 ......... 5,809) . 43930 ... 43,90 ... 43,050 ...
167484-HD-9 CHICAGOILLINOIS ........................... 12/13/2002 AGEDWARDS&SONSINC...........oooov o 1,085,960 .. 1,000,000.00 ..... 1,032,070 ...... 1,016,449 ......... 3AT8) 69,511 ......... 69,511 ........ 72,500 ...
180846-7Q-4 CLARKCYNEVADA........................... 12/13/2002  PAINEWEBBER ....... ... 1,112,830 .. 1,000,000.00 ..... 1,082,850 ...... 1,040,642 ......... (8,963) ..o 72,188 ... 72,188 ... 61417
234649-5G-2 DALLASCTYTXSERB...............oooiiit. 12/13/2002  PAINEWEBBER ... ..o 1,075,090 .. 1,000,000.00 ..... 1,000,000 ...... 1,000,000 . 75,00 ... 75,00 ... 70372
372627-BG-3 GEORGETOWNCNTYSC...................... 03/13/2002  SALOMON SMITHBARNEY .............coo oo o 1,961,000 .. 2,000,000.00 ..... 1,950,040 ...... 1,953,677 ........... B85 7,33 7,33 ... 63,208 ...............
567643-MT-5 MARIETTAGASERA ......................... 03/13/2002  SALOMON SMITHBARNEY .............co0 oo 2,089,600 .. 2,000,000.00 ..... 1,943,240 ... 1,950,891 ........... 840 138,710 ........ 138,710 ........ 61,667 ...............
592041-LM-7 METROGOVTTN. ..., 12/13/2002 BEARSTEARNS&CO.......coooviiiiiii s 1,606,875 .. 1,500,000.00 ..... 1,509,615 ...... 1,507,514 ... 1,088) Lo 99,361 ......... 99,361 ........ 81,000 ...............
604128-W7-9 MINNESOTASTATE..................ooiiit. 1201312002 NFSC.......oo i 1,104,100 .. 1,000,000.00 ..... 1,024,840 ... 1,018,140 ......... 3,086) o 85,90 ......... 85,960 ........ 55,833 ...l
641459-TH-9  NEVADASTATECAP IMPT ..................... 12/13/2002  GOLDMAN SACHS & CO. .........ooiiit o 1,115,240 .. 1,000,000.00 ..... 1,031,350 ...... 1,022,611 ......... (3,552) Lo 92,629 ... 92,629 ... 70,583 ...
645771-JB-3 NEWJERSEYBLDGOID....................... 12/23/2002  BONDEXCHANGE ...... ... i 1,004,803 .. 1,000,000.00 ..... 1,004,803 ...... 1004, 803 e
1799999 - Subtotal - Bonds - States, Territories and POSSESSIONS . .. .. ... oo 14,385,028 . 13,500,000.00 .... 13,809,768 ..... 13,665,092 ........ (29,837) oo 79,937 ... 719,937 ... 619,297 ...
Bonds - Political Subdivisions of States
602244-22-7  MILWAUKEE CNTY WISUNLTDTAX ............ 12/01/2002  CALLED @100 ...t e 500,000 ... 500,000.00 ....... 507,545 ........ 500,000 ......... ) o 21,000 ...
2499999 - Subtotal - Bonds - Political Subdivisions of States. ... ... ..o 500,000 ... 500,000.00 ....... 507,545 ........ 500,000 ......... ) o 21,000 ...
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
016248-2N-5  ALIEF TEXAS INDPT SCHDIST ................. 03/19/2002 DEANWITTERREYNOLDSINC ............. ..o o, 399,776 ... 400,000.00 ....... 390,472 ... 392,819 ... L R 6,957 ... 6,957 ........ 10,98 ..
052474-LY-7 AUSTINTXUTILS ..., 03/13/2002  SALOMON SMITHBARNEY ............oooo oo 2,036,300 .. 2,000,000.00 ..... 2,028,060 ...... 2,005,182 .......... (489) ... M8 M8 31,958
241063-AA-4  DEKALB PRIVATEHOSPITAL. .................. 1701/2002  MATURITY ..o e 1,000,000 .. 1,000,000.00 ..... 1,032,510 ...... 1,000,000 ......... (8488 . 52,500 ...l
31392B-Q9-0 FNMAGTDREMIC .......................0. 06/07/2002  FIRSTALBANY CORP ..........ooiiiit e o 2,000,000 .. 2,000,000.00 ..... 2,000,000 ...... 2,000,000 . e
3133TV-6H-4 FHLMC2359REMIC........................... 12/16/2002  PAYDOWN ... e 157,708 ... 157,708.00 ....... 161,060 ........ 157,708 ......... (3,350) o
31292G-7TH-3 FHLMC GOLD P/T POOL C008%................ 12/16/2002  PAYDOWN ... e 313,870 ... 313,870.00 ....... 313,823 ... 33,870 ... A0
31292H-D4-3 FHLMC GOLD P/TPOOL C01023................ 12/16/2002  PAYDOWN ... e 79,654 ... 79,654.00 ........ 81,944 ... 79,654 ... (2,290) .
(continues)
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Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions (continued)
31292H-D6-8 FHLMC GOLD P/TPOOL C01025................ 12/16/2002  PAYDOWN ..o e 69,375 ..... 69,375.00 ........ 69,440 ......... 69,375 ........... (05) e
31292H-N9-1 FHLMC GOLD P/T POOL CO1316................ 12/16/2002  PAYDOWN ..o e 41,897 ... 41,897.00 ........ 4549 o 4897 AT
31292H-QC-1 FHLMC GOLD P/T POOL CO1351................ 1210212002 PAYDOWN . ...t e 103,135 ... 103,135.00 ....... 104,661 ........ 103,135 ... (10526) .
31293K-7A-8  FHLMC GOLD P/TPOOL C22689................ 1211612002 PAYDOWN ... 17,752 ... 117,752.00 ....... 2,729 ... M52 B0
312938-DX-4 FHLMC GOLDP/TPOOL C28218................ 12/16/2002  PAYDOWN ... e 259,638 ... 259,638.00 ....... 259,598 ... 259,638 ............ Bl
31293Y-BX-3 FHLMC GOLD P/TPOOL C32754................ 1211612002 PAYDOWN ... 291,598 ... 291,598.00 ....... 205,46 ... 291598 ... 8,178
31298F-U3-4 FHLMC GOLD P/TPOOL C46902................ 12/16/2002  PAYDOWN ..o e 56,751 ..... 56,751.00 ........ 56,680 ......... 56,751 ............ T0 e
3128GJ-QR-1 FHLMC GOLD P/T POOL E82264................ 12/16/2002  PAYDOWN . ...t e 303,240 ... 303,240.00 ....... 304,851 ... 303,240 ... (1 BT) o
31283G-MN-4 FHLMC GOLD P/T POOL G00365 ............... 12/16/2002  PAYDOWN ... e 76,607 ... 76,607.00 ........ 78,283 ... 76,607 ......... (1878 e
31368H-T4-5 FNMAP/TPOOL190571....................... 1212612002 PAYDOWN ... e 103,552 ... 103,552.00 ....... 100,118 ........ 103,552 ... I PSR
31369W-4L-0 FNMAP/TPOOL 223227 ....................... 1212612002 PAYDOWN ... e 309 ... 309.00 ..., 01 300 L B
31371F-MU-3 FNMAP/TPOOL 250671....................... 1212612002 PAYDOWN ... oo e 106,340 ... 106,340.00 ....... 107,970 ... 106,340 ......... (182 ) o
31371K-MJ-7 FNMAP/TPOOL 254261....................... 12102/12002  PAYDOWN ... e 41,020 ... 41,020.00 ........ 42,366 ... 4,00 ... (1308 o
31371K-R2-9 FNMAP/TPOOL254405....................... 1210212002 PAYDOWN ... e 19,560 ..... 19,560.00 ........ 19,630 ......... 19,560 ........... (T e
31373T-TN-0 FNMAP/TPOOL 303057 ................oeie 1212612002 PAYDOWN ... oo e 170,549 ... 170,549.00 ....... 172,73 ... 170,549 ......... (2,180 .
31374F-YB-9 FNMAP/TPOOL313106....................... 1212612002 PAYDOWN ... oo e 111,657 ... 111,657.00 ....... 106,719 ........ 111,657 ... B8
31375H-YM-0 FNMAP/TPOOL 335616....................... 1212612002 PAYDOWN ... oo e 307,049 ... 307,049.00 ....... 290,353 ... 307,049 ... 18,808 o e
31379K-MY-6 FNMAP/TPOOL421675....................... 12126/2002  PAYDOWN ... oo e 200,277 ... 200,277.00 ....... 202,02 ... 200,217 ... (0] o
31384H-7K-3 FNMAP/TPOOL524798....................... 12/16/2002  PAYDOWN ... e 319,945 ... 319,945.00 ....... 307,146 ... 319,945 ... 2,700 e
31384U-4E-1 FNMAP/TPOOL534621. ... .................. 1212612002 PAYDOWN ... e 206,562 ... 226,562.00 ....... 28,519 ... 206,562 ......... (2,008 o
31384V-18-5 FNMAP/TPOOLS35275....................... 1212612002 PAYDOWN ... oo e 254,613 ... 254,613.00 ....... 252,943 ... 264613 ... BT
31384V-ZC-9 FNMAP/TPOOL535439....................... 1212612002 PAYDOWN . .....oi i e 98,976 ..... 98,976.00 ....... 100,105 ......... 98,976 ......... (080 o e
31384V-2A-9 FNMAP/TPOOL 535469 ....................... 12126/2002  PAYDOWN ..o e 90,895 ..... 90,895.00 ........ 85,228 ......... 90,8% .......... D87
31385E-WT-2 FNMAP/TPOOL 542558 ....................... 1212612002 PAYDOWN . .....oi i e 94,002 ..... 94,002.00 ........ 92,768 ... 94,002 .......... 2 o
31385R-52-9 FNMAP/TPOOL 550864 ....................... 12126/2002  PAYDOWN ... e 83,708 ..... 83,708.00 ........ 83,238 ......... 83,708 ........... AT
31387N-2W-6 FNMAP/TPOOL589489....................... 12/16/2002  PAYDOWN ... e 206,263 ... 206,263.00 ....... 209,168 ........ 206,263 ......... (2,908) ..o
31391F-D9-6 FNMAP/TPOOL665328....................... 1210212002 PAYDOWN . ... e 20,156 ..... 20,156.00 ........ 20724 ... 20,156 .......... (588 . e
341596-FU-3 FLORIDASTBRDOID.................oeeat 12/13/2002  SALOMON SMITHBARNEY ................ oo o 1,062,410 .. 1,000,000.00 ....... 966,680 ........ 979,308 .......... 249 83,102 ......... 83,102 ........ 67,063 ...............
455167-VL-7  INDIANA UNIVERSITYREV .................... 08/07/2002  GRIFFEN COUVIC STEPHENS&THOMPS ... ................ ... ... 549,330 ... 500,000.00 ....... 495,020 ... 496,852 ........... 118 52,478 ... 52,478 ... 895
514014-BX-6 LANCASTERNESDOID ....................... 1171212002 CALLED @100 ... e 1,030,000 .. 1,000,000.00 ....... 993,790 ........ 998,422 ........... T 31578 3,578 60,288 ...............
594614-HU-6 MISTBLDGAUTHREV........................ 08/07/2002 PAINEWEBBER ... 1,098,190 .. 1,000,000.00 ..... 1,062,230 ...... 1,039,250 ......... (4,029) ..o 58,940 ......... 58,940 ........ 40,55 ...............
639683-A7-6  NEBRASKA PUBLIC POWERDISREV ........... 01/01/2002  CALLED @102 ...t e 510,000 ... 500,000.00 ....... 526,165 ........ 503,374 ... (9) oo 6,626 .......... 6,626 ........ 18,250
681793-ZX-6  OMAHANEBPUBPWRDIST ................... 12/13/2002  GOLDMAN SACHS & CO. ...t s 873,064 ... 800,000.00 ....... 816,616 ........ 809,122 ......... (2,529) .o 63,942 ......... 63,942 ... 50,00 ...
79575D-BP-4 SALT RIVER PROJECTARIZONA ............... 04/08/2002 BONDEXCHANGE ................cocoiii i e, 498,945 ... 500,000.00 ....... 497,600 ........ A8, 085 e
841531-AR-7  SE WISCONSIN PRO BASEBALLPK............. 08/07/2002 GOLDMAN SACHS&CO..........cooviiiis i 1,588,706 .. 1,400,000.00 ..... 1,572,242 ... 1,507,623 ........ 10,902) oo 81,083 ......... 81,083 ........ 51878 ...
812642-K9-6  SEATTLE WASHINGTONMUNRV .............. 12/13/2002 BEARSTEARNS&CO.........coooiiiiiit s 1,058,210 .. 1,000,000.00 ..... 1,021,500 ...... 1,014,670 ......... 10532) o 43540 ... 43540 ... 72,500 ...
821686-NC-2 SHELBY CTYTNPUBA ....................... 12/13/2002  CHASE SECURITIESINC. ..............ooo oo 2,252,680 .. 2,000,000.00 ..... 2,107,040 ...... 2,084,000 ........ (10,890) ... 168,680 ........ 168,680 ....... 132,000 ...
821692-PC-8 SHELBY CTY TNHE&HREV .................. 06/19/2002 BONDEXCHANGE ...............coooiin i e, 527,783 ... 500,000.00 ....... 543,520 ........ 0T T8
882854-BH-4 TEXAS WATERDEVBOARD ................... 12/13/2002  U.S. BANKASSETMGMT ... s 1,067,600 .. 1,000,000.00 ..... 1,022,690 ...... 1,017,028 ......... (2,507) oo 50,572 ......... 50,572 ........ 7T ..
914063-ZE-5 UNIVARIZONA ..., 06/01/2002  CALLED @102 ...t e 510,000 ... 500,000.00 ....... 499,268 ........ 499,505 ........... 198 10,495 ... 10,495 ... 15,313
914331-DN-0° UNIVERSITY ILLINOIS ... 12/20/2002  SALOMON SMITHBARNEY .............ooo oo 1,089,400 .. 1,000,000.00 ..... 1,105,630 ...... 1,095,654 ......... (7,649) ..o (6,254) ......... (6,254) ........ 74097
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUbAIVISIONS . ... ... 23,479,052 . 22,426,658.00 .... 22,973,260 ..... 22,816,195 ........ (10,579) oo 662,857 ........ 662,857 ....... 783,323
Bonds - Public Utilities (Unaffiliated)
010392-DM-7  ALABAMA POWER COMPANY .................. 12/13/2002  SALOMON SMITHBARNEY ... oo 1,033,040 .. 1,000,000.00 ....... 998,710 ........ 999,748 ........... 0 33,22 ... 38,292 ... 57,661 ...............
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ................o o 1,033,040 .. 1,000,000.00 ....... 998,710 ........ 999,748 ........... U0 33,292 ... 33,292 ... 57,661 ...............
Bonds - Industrial and Miscellaneous (Unaffiliated)
006848-BE-4  ADELPHIA COMMUNICATIONS CORP ............ 09/30/2002  BOND IMPAIRMENT . ... ..o o o e 18,677 ........ 18,677 e (118,677) ....... (M18,677) ..o
01741R-AA-0° ALLEGHENY TECHNOLOGIES. ................. 06/11/2002 BONDEXCHANGE ................coooiis o 196,878 ... 200,000.00 ....... 196,878 ........ 108,878 e
020040-AA-9 ALLTRISTACORP...............ccccooiiii.s. 12/09/2002 BONDEXCHANGE ... ... ... i 246,336 ... 250,000.00 ....... 246,36 ... 28,338
035229-CH-4  ANHEUSER BUSCH COMPANIES ............... 06/27/2002  CHEMICAL SECURITIESINC .............oo oo 286,803 ... 275,000.00 ....... 23,045 ... 3195 . Th o 13,608 ......... 13,608 ........ 11,50 .o

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
046003-JS-9  ASSOCIATES CORPORATION.................. 10/15/2002  SPEARLEEDS &KELLOGG ................ oo oo 2,076,740 .. 2,000,000.00 ..... 1,953,190 ...... 1,986,031 .......... 9,948 90,709 ......... 90,709 ....... 109,888 ...
046003-JY-6  ASSOCIATES CORPORATION.................. 10/15/2002  SPEARLEEDS & KELLOGG ................ cooiiiiiis oo 1,554,975 .. 1,500,000.00 ..... 1,456,845 ...... 1,480,635 ......... 10,652 o 74340 ... 74340 ... 96,250 ...
00209A-AE-6 AT&TWIRELESSSVCSINC .................... 05/01/2002  MORGAN STANLEY &CO............ooon oo 494,610 ... 500,000.00 ....... 533,575 ... 532,504 ... (886) ... (37,984) ........ (37,984) ........ 26,250 ...
048825-BH-5  ATLANTIC RICHFIELD COMPANY ............... 12/13/2002  SALOMON SMITHBARNEY ................ oo 1,014,090 .. 1,000,000.00 ....... 982,480 ........ 998,145 .......... 4466 . 15,945 ... 15,945 ... 64,442 ...
055654-AA-5 BSCHISSUANCESLTD ...t 08/13/2002 GOLDMAN SACHS&CO...........ooovis i e, 314,922 ... 300,000.00 ....... 309,328 ... 308,323 .......... (5B9) .. 6,59 ... 6,59 ........ 792
06423A-AM-5 BANKONECORP ..., 10/16/2002  FIRST CHICAGO CAPMKTSINC............ ... 2,185,400 .. 2,000,000.00 ..... 2,002,860 ...... 2,001,746 .......... (516) ..o 183,654 ........ 183,654 ....... 157,083 ...l
06423A-AS-2 BANKONECORP ................cooiiiin, 12/13/2002  BARCLAYS CAPITALFIXEDINC ............ .o 991,535 .. 1,000,000.00 ....... 972,346 ........ 972,444 L 08 19,000 ... 19,000 ... 7,003
08172M-EM-4 BENEFICIAL CORPORATION ................... 02/01/2002  MATURITY ... e 1,000,000 .. 1,000,000.00 ..... 1,005,960 ...... 1,000,000 .......... (188) o 10,490 ..
087851-AQ-4 BEVERLYENTERPRISES ...................... 04/23/2002 BASECURITIES ... ... s 103,500 ... 100,000.00 ....... 101,500 ........ 101,476 ........... (4) 2,004 ... 2,004 ... 5,001 ...
125577-AD-8  CITGROUPHOLDINGS. ...................... 02/11/2002  FIRSTALBANY CORP ..ot s 917,500 .. 1,000,000.00 ..... 1,077,555 ... 1,069,315 ......... (2,761) oo (151,815) ....... (151,815) ........ 2,98 ...
156700-AB-2 CENTURYTELINC. ........................... 10/15/2002  CALLED @100 ... oo e 150,000 ... 150,000.00 ....... 149,940 ... 150,000 o e 11,625 ...
172967-AZ-4  CITIGROUPINC ....................oo 12/13/2002  CHASE SECURITIESINC. ..............ooo oo 1,132,850 .. 1,000,000.00 ..... 1,073,420 ... 1,069,550 ......... (3,870) ..o 63,300 ......... 63,300 ........ 50,750 ...
208251-AC-2 CONOCOINC. ..., 10/22/2002  PRUDENTIALBACHE. ...............coooo v 1,046,400 .. 1,000,000.00 ....... 968,930 ........ 986,122 .......... 700 60,278 ......... 60,278 ........ 60,147 ...l
210805-CQ-8 CONTINENTALAIRLINES ...................... 12/16/2002  PAYDOWN . ... o e 10,591 ... 10,591.00 ........ 10,778 ... 10,591 ... (187 o
21666W-CB-4 COOPER INDUSTRIESINC .................... 02/01/2002  FIRSTALBANY CORP ..ot e 956,250 .. 1,000,000.00 ....... 997,090 ........ 999,211 ... Bl (43,021) ........ (43,021) ........ 2438 ...
228227-AJ-3  CROWNCASTLEINTL.................oo. 03/25/2002  BASECURITIES ... . ... i e, 174,325 ... 190,000.00 ....... 190,000 ........ 190,000 .......... 215 (15,675) ........ (15,675) ........ 13,216 ..
22540A-6D-5 CSFIRSTBOSTON ...........cccooiiiinins, 12/16/2002  PAYDOWN ..o e 50,571 ... 50,571.00 ........ 50,563 ......... B0, DTt B
23383V-AC-4 DAIMLERCHRYSLER ......................... 12106/2002  PAYDOWN ... e 129,315 ... 129,315.00 ....... 129,315 ... 120,300 e
25179S-AA-8 DEVON FUNDINGCORP....................... 03/20/2002 BONDEXCHANGE ..................cooo i e, 701,529 ... 750,000.00 ....... 701,529 ... 101,500 e
285659-AD-0  ELECTRONICDATASYS ...................... 12/13/2002  SALOMON SMITHBARNEY ..............o. oo 1,015,250 .. 1,000,000.00 ..... 1,000,700 ...... 1,000,220 .......... (M3) o 15,030 ... 15,030 ........ 79,536 ...
313549-AL-1  FEDERALMOGULCORP. ..................... 12/16/2002 BEARSTEARNS&CO........ooiiiiiie s 7,15 ... 50,000.00 ........ 10,000 ......... 10,000 ......... 36,894 (2,875) ......... (2,875) .......... 04
313549-AL-1  FEDERALMOGULCORP. ..................... 09/30/2002  BOND IMPAIRMENT . ... o e e e 33,644 ... 33,644 (33,644) ........ (33,644) ...
345397-TR-4  FORD MOTOR CREDITCORP .................. 12/13/2002 MERRILLLYNCHDEBSEC .............co oo o 1,949,500 .. 2,000,000.00 ..... 1,996,760 ...... 1,997,399 ... 574 (47,899) ........ (47,899) ....... 8797
36157N-HT-4 GE CAPITALMORTGAGESVCS ................ 1212612002 PAYDOWN ..o e 76,851 ... 76,851.00 ........ 75,733 76,851 ... D8
36962G-RT-3 GENERALELEC CAPCORP.................... 020172002 MATURITY ... e 1,000,000 .. 1,000,000.00 ..... 1,000,000 ...... 1,000,000 o e e 19,569 ...
36962G-WF-7 GENERAL ELEC CAPCORP.................... 09/23/2002  VARIOUS ... ... .o 283,028 ... 275,000.00 ....... 24114 24795 .. L RS 8,233 ... 8,233 ... 8,005 ...
37183F-AA-5 GENISISHEALTHVENT ....................... 10/01/2002  CALLED @100 . ......oviii e e 2,000 ...... 2,000.00 ......... 1975 119 o 2 {7 I
373298-BS-6  GEORGIAPACIFICCORP...................e. 01/23/2002  SALOMONBROS ... ... e 127,500 ... 150,000.00 ....... 150,175 ........ 150,148 ............ (T) e (22,648) ........ (22,648) ......... 2,81
37931K-AL-5 GLOBALCROSSING ................ooooviiit, 03/27/2002 BEARSTEARNS&CO ... s 9,000 ... 300,000.00 ....... 207,444 . 207,745 ... 0,745 (288,745) ....... (288,745) ...
40074P-AC-5 GUARANTEED EXPORTTRUST ................ 1211612002 PAYDOWN ... e 5340 ... 5,340.00 ......... 5,63 ... 5340 ... (204 L
400907-AL-5  GUARANTEED EXPORTTRUST ................ 12/16/2002  PAYDOWN ... ... e 116,301 .... 116,301.00 ....... 116,319 ........ 116,301 ........... (18] o
441812-GH-1 HOUSEHOLD FINANCE CORPORATION . ... . 1212412002 SBCCAPMKTS ... o 1,072,880 .. 1,000,000.00 ....... 988,190 ........ 992,863 .......... 1037 80,017 ......... 80,017 ....... 103,800 ...
457030-AB-0  INGLESMARKETSINC ........................ 04/11/2002  BONDEXCHANGE ................coooiin o e, 198,361 ... 200,000.00 ....... 198,361 ........ 198,361 .......... BT
483548-AC-7 KAMANCORP ..., 03/15/2002  CALLED @100 .. .. ..ot e 32,000 ..... 32,000.00 ........ 29,96 ......... 32,000 L 90 ...
521865-AC-9 LEARCORP................cccoiiiiiiiiiis, 08/26/2002 MONTGOMERY SECURITIES............... ..o e, 205,000 ... 200,000.00 ....... 192,000 ........ 194,751 ... 1,069 L 10,249 ... 10,249 ... 12,46 ...
548661-CA-3 LOWES COMPANIESINC. ..................... 10/16/2002  CHEMICAL SECURITIESINC ............... oo 1,212,700 .. 1,000,000.00 ..... 1,049,390 ...... 1,041,649 ... 3AT9) 171,051 ... 171,051 ... 72,188 .
549463-AB-3 LUCENT TECHNOLOGIES ..................... 02/25/2002 BEARSTEARNS&CO ... o 208,750 ... 250,000.00 ....... 22,630 ... 25,314 ... 20565 (26,564) ........ (26,564) ........ 1076 .
552078-AM-9 LYONDELL CHEMICALCO. .................... 12/24/12002  FIRSTBOSTON CORP ...ttt e 190,000 ... 200,000.00 ....... 196,500 ........ 198,604 ........... 878 (8,604) ......... (8,604) ........ 22,658 ...
559222-AG-9 MAGNAINTLINCCV.......................... 06/11/2002  CONVERTEDTOSTOCK ..........coovis i e, 911,029 .. 1,000,000.00 ....... 868,750 ........ 911,029 ......... 12,80 316 ...
571748-AB-8  MARSH & MCLENNAN COMPANIES ............. 10/15/2002  SPEARLEEDS &KELLOGG ..............c. coviiiiiis oo 1,065,530 .. 1,000,000.00 ....... 996,140 ........ 998,573 ........... 57 66,957 ......... 66,957 ........ 55,208 ...............
582266-AC-6 MCLEODUSAINC........................o.... 04/18/2002 STOCKEXCHANGE ...................co i e, 165,500 ... 200,000.00 ....... 165,500 ........ 167,104 ... 130,620 ... (1,604) ......... (1,604) ...
59832W-AE-9 MIDWEST GENERATION. ...................... 09/18/2002  FIRSTALBANY CORP ..o e 108,000 ... 150,000.00 ....... 150,000 ........ 150,000 ..o e (42,000) ........ (42,000) ........ 15,08 ..
605056-AB-6  MISSION ENERGY HOLDINGS ................. 1213172002 BOND IMPAIRMENT .. .o s e 187,466 ........ 17466 . (187,466) ....... (187,466) ...
610202-BG-7 MONONGAHELAPOWER ...................... 10/10/2002  FIRSTBOSTON CORP ...\t e 214,719 ... 300,000.00 ....... 299,724 ... 29,7711 ] AP (25,053) ........ (25,053) ........ 15,321
61746W-CG-3 MORGAN STANLEY DEANWITTER ............. 12/16/2002  PAYDOWN ... ... e 44791 ... 44797.00 ... 44768 ... 4797 PP
652228-AF-4  NEWPORT NEWS SHIPBUILDING ............... 02/04/2002 MONTGOMERY SECURITIES............... oo e, 209,500 ... 200,000.00 ....... 201,000 ........ 200,000 L 9,500 .......... 9,500 ......... 32
668074-AH-0  NORTHWESTERNCORP ...................... 10/29/2002  BONDEXCHANGE ........ ... s 399,289 ... 400,000.00 ....... 399,289 ... 300,280 e
70322A-AA-9 PATHMARKSTORES.......................... 05/08/2002 BONDEXCHANGE ..ot i e, 199,274 ... 200,000.00 ....... 199,274 ... 100, 2T e
716597-AA-7  PETROLEUM GEO-SVCS ..................... 08/09/2002  VARIOUS ... ... i 400,400 .. 1,000,000.00 ....... 993,240 ........ 996,282 ........... 305 (595,882) ....... (595,882) ........ 63,763 ...............
718507-BQ-8 PHILLIPSPETROLEUM ........................ 12/13/2002  VARIOUS ........ ..o 1,690,937 .. 1,365,000.00 ..... 1,644,034 ... 1,636,818 ......... (5,803) .. 54,119 ... 54,119 ... 72,035 ...
723787-AC-1  PIONEER NATURAL RESOURCE CO. ........... 04/12/2002  CHEMICAL SECURITIESINC ............... oo 222,000 ... 200,000.00 ....... 199,294 ... 199,385 ............ B 2614 ... .. 2614 ... 10,213
727524-AK-6  PLAQUEMINESLAPORT ...................... 12/24/2002  SALOMON SMITHBARNEY ....... ... oo 950,000 .. 1,000,000.00 ..... 1,000,000 ...... 1,000,000 . e (50,000) ........ (50,000) ........ 65,972 ...
742718-BK-4 PROCTOR & GAMBLE COMPANY ............... 12/13/2002  SALOMON SMITHBARNEY ... oo 1,028,550 .. 1,000,000.00 ....... 999,160 ........ 999,779 ... 16 8,771 28,711 65,333 ...
(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
835415-A-9  SONATINC. ..., 10/11/2002  BASECURITIES ... . ..o s 500,000 .. 1,000,000.00 ..... 1,057,880 ...... 1,051,146 ......... (3,379) oo (551,146) ....... (551,146) ........ 94,465 ...
843646-AA-8  SOUTHERNPOWERCO ....................... 11/13/2002  BONDEXCHANGE ... ... s 998,618 .. 1,000,000.00 ....... 998,618 ........ 008,818 e
843646-AC-4 SOUTHERNPOWERCO ....................... 12/13/2002  SBCCAPMKTS ... o 1,039,210 .. 1,000,000.00 ....... 998,590 ........ 998,632 ............ 4 40,578 ......... 40,578 ... 30,382
845743-BG-7 SOUTHWESTERNPUB ........................ 09/03/2002  VARIOUS ... ..o i 86,663 .... 100,000.00 ........ 99,728 ... 99,768 ............ K (P (13,105) ........ (13,105) ......... 4,355
852060-AJ-1  SPRINT CAP CORPORATION .................. 06/12/2002  VARIOUS ... ... ..o i 956,275 .. 1,000,000.00 ..... 1,035,490 ...... 1,034,145 ... (1,280) ..o (77,870) ........ (77,870) ........ 61,742 ...
86358R-XZ-5 STRUCTUREDASSETSEC .................... 12126/12002  PAYDOWN ... ... e 139,938 ... 139,938.00 ....... 122,665 ........ 139,938 ......... TS e
87971M-AB-9 TELUSCORP................ccoooiiiiiiin, 09/13/2002 RAYMOND JAMES & ASSOCINC. .......... ..o e, 192,500 ... 250,000.00 ....... 250,556 ........ 260,416 ... (T) o (57,916) ........ (57,916) ........ 14,687 ..
87970C-AA-4 TEMBEC FINANCECORP ...................... 02/21/2002  SBCCAPMKTS ... . i e 413,000 ... 400,000.00 ....... 402,250 ........ 400,000 .o 13,000 ......... 13,000 ........ 15,470 ...
881609-AK-7 TESOROPETECORP ......................... 10/21/2002  BONDEXCHANGE ....... ... s 299,932 ... 300,000.00 ....... 299,932 ... 200,032 e
902118-AX-6  TYCO INTERNATIONALGROUP ................ 07/22/2002  VARIOUS ....... .. ..o 154,750 ... 200,000.00 ....... 199,348 ........ 199,493 ... B3 (44,743) ... (44,743) ... M,34
902494-AJ-2 TYSONFOODSINC. ............oooiiiiint, 05/06/2002 BONDEXCHANGE ................coooiii i e, 200,000 ... 200,000.00 ....... 200,000 ........ 200,000 .
912912-AM-4 USWESTCAPFDGINC ....................... 07/15/2002  MATURITY ... e 250,000 ... 250,000.00 ....... 253,995 ... 250,000 .......... (1) o 15,313
92344G-AK-2 VERIZON GLOBALFUNDING ................... 03/04/2002  FIRST CHICAGO CAPMKTSINC............ oo e, 265,288 ... 250,000.00 ....... 265,513 ... 24,419 ... (197) oo 10,869 ......... 10,869 ......... 4,39
92344G-AL-0 VERIZON GLOBALFUNDING ................... 12/13/2002  VARIOUS ... ... 3,225,220 .. 3,000,000.00 ..... 3,150,090 ...... 3,147,258 ... (2,449) ..o 792 ......... 77,92 ... 43500 ...
925524-AJ-9 VIACOMINC ..o, 12/13/2002  HSBCSECURITIES ... ... s 1,168,900 .. 1,000,000.00 ..... 1,064,610 ...... 1,058,925 ......... (5,528) ... 109,975 ... 109,975 ... 105,447 ..l
949746-AA-9  WELLS FARGO COMPANY ..................... 12/13/2002  GOLDMAN SACHS & CO. ...t s 535,700 ... 500,000.00 ....... 507,520 ........ 503,544 ......... (2,002) ..o 32,156 ... 32,156 ........ 46,743 L
961238-AG-7 WESTPOINT STEVENS ........................ 09/30/2002  BOND IMPAIRMENT . ... ..o o e e 122,514 ... 122,514 ... 115,003 .. (122,574) ....... (122,574) ..o
962166-BD-5 WEYERHAEUSERCO ......................... 10/15/2002  BONDEXCHANGE ....... ... s 325,395 ... 325,000.00 ....... 325,395 ... 308,305 e
962166-BE-3 WEYERHAEUSERCO ......................... 10/15/2002  BONDEXCHANGE ........ ... i 394,079 ... 400,000.00 ....... 394,019 ... 30,070 L
969455-AB-0  WILLIAMS COMMUNICATIONS GROUP ......... 12/03/2002  BOND CONVERSION . .........coiiii o 54,354 ... 400,000.00 ........ 40,308 ......... 40,000 ........... (64) oo 14,354 .. 14,364
969455-AB-0  WILLIAMS COMMUNICATIONS GROUP ......... 09/30/2002  BOND IMPAIRMENT ... ..o e e 360,192 ... 360,192 ........ 26,256 . (360,192) ....... (360,192) ...
970620-AC-4 WILLIS CORROON CORP. ..................... 03/28/2002 MONTGOMERY SECURITIES............... .o 211,000 ... 200,000.00 ....... 161,000 ........ 177,809 .......... 2,600 o 33192 3192 11,850 ...
98155K-AH-5 WORLDCOMINC. .................coooiiit, 05/15/2002  GOLDMAN SACHS&CO..........coviiis o 112,000 .... 200,000.00 ....... 193,974 ... 195,738 ... 40 o (83,738) ........ (83,738) ......... 9,600 ...
98157D-AK-2 WORLDCOMINC. ...............coooii 05/14/2002  VARIOUS ... ... o i 414,349 .. 1,000,000.00 ..... 1,037,430 ... 1,037,223 ... (34) o (622,874) ....... (622,874) ........ 40,952 ...
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated).......... ... ... 43,053,402 . 44,437,704.00 .... 45,231,651 ..... 45,359,519 ........ 885,476 ... (2,306,119) ..... (2,306,119) ..... 2,109,508 ...............
6099997 - Subtotal - BONds - Part 4 ... ... o 111,023,860  111,674,394.00 ... 111,329,391 ... 111,134,637 ........ 796,621 (110,778) ....... (110,778) ..... 4,544,217
6099998 - Summary Item from Part 51or BONGS. ... ..o 47,415,125 . 48,320,000.00 .... 47,749,602 ..... 47,585,322 ... (164,290) ... (170,200 ....... (170,200) ..... 1,529,405 ...
6099999 - SUBLOtAl - BOMGS . ... 158,438,985  159,994,394.00 ... 159,078,993 .... 158,719,959 ........ 632,331 (280,978) ....... (280,978) ..... 6,073,682 ...............
Preferred Stocks - Public Utilities (Unaffiliated)
629377-201  NRGENERGYINC ........................... 12/18/2002  VARIOUS ... 30,000.000 ....... 179,995 ... 749,600 ........ 749,600 ........ 21900 (569,606) ....... (569,606) .............oo il 36,563
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ............. ... o 179,995 ... 749,600 ........ 749,600 ........ 21900 (569,606) ....... (569,606) ................ i 36,563
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
03674B-20-3 ANTHEMINC........................... 09/26/2002 GOLDMANSACHS ..............ococoiiis oot 7,500.000 ....... 596,532 ...l 375,000 ........ 375,000 ....... (105,000) ... 215382 ... 21582 17,687
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated). ... ... 596,532 ...l 375,000 ........ 375,000 ....... (105,000) ... 21,882 ... 21,582 17,687
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
11161P-20-5  BROADWING COMMUNICATIONS 12.5% PFD ... 12/16/2002 VARIOUS ......................cccoin oo, 200.000 ........ 1,500 191,750 ... 191,750 ... 178,750 o (180,251) ....... (180,251) ... 12,500
111620-40-7  BROADWINGINC ... 0973072002 IMPAIRMENT ... e e 568,275 ........ 508,275 e (568,275) ....... (568,275) ...
196878-40-9 COLTECCAPTR ..., 03/13/2002  JEFFERIES&COINC 019 ................. .... 26,000.000 ....... 981,485 ...l 996,032 ........ 996,032 ......... 66,532 . (14,547) ... (14,547) .. 17,063
25746U-20-8 DOMINIONRESINC..................oooi.. 03/19/2002  MCMAHAN SECURITIES COLP ............ .... 12,500.000 ....... TR0 625,000 ........ 625,000 ....... (121,500) ..o 98,014 ......... 98,014 ... 14,844
285661-20-3 ELECTRONIC DATASYSTEMSpfd.............. 1213112002 STOCK IMPAIRMENT . ... s e e 41,30 ... 421,350 L (421,350) ....... (421,350) ...
582266-80-5 MCLEODUSAINCPFD ........................ 0973072002 IMPAIRMENT ..o e e e 102,344 ... 102,344 (102,344) ....... (102,344) ..o
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ...................c 1,715,999 . 2,904,751 ... 2,904,751 ... 128,782 (1,188,753) ..... (1,188,753) ... 44,407
6599997 - Subtotal - Preferred Stocks - Part 4. ... ... . o 2,492,506 ... 4,009,351 ... 4,009,351 ........ 20,682 ... (1,53,827) ..... (1,536,827) ... 98,657
6599998 - Summary Item from Part 5 for Preferred StOCKS. ... ... oo 285,833 800,000 ........ 800,000 ... e (564,167) ....... (564,167) ... 60,544
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6599999 - Subtotal - Prefermed SIOCKS. . ... ... 2,728,359 ... 4,829,351 ... 4,829,351 ... 20,682 .. (2,100,994) ..... (2,100,994) ... 159,201
Common Stocks - Public Utilities (Unaffiliated)
172474-10-8  CINERGYCORP. ..., 11/19/2002  SALOMON SMITHBARNEY ................ ..... 2,250.000 ........ 69,235 ... 72,013 .. 72,013 ... (3,205) ..o (7m ... (2,770) 3,322
28336L-10-9  EL PASO ENERGY CORP ... . SALOMON SMITHBARNEY ................ ... 3,525.000 ........ 65,572 ... M1,351 11,351 (45,898) ... (45,778) ........ (45,778) ... 2,098
842587-10-7  SOUTHERN COMPANY ........................ SALOMON SMITHBARNEY ................ ..., 3,700.000 ........ 89,352 ... 86,504 ......... 86,504 ......... (T,291) oo 2,848 ... 2,848
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) ........... .. ... 24159 269,868 ........ 269,868 ........ (56,3%4) ... (45,707) ........ (45,707) ... 5,420
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
001055-10-2 AFLACINC....................ccociiiiii., 01/03/2002  SALOMON SMITHBARNEY ................ ..... 5,300.000 ....... 133,503 . 157,437 ... 157,437 ... .69 o (23,934) ........ (23,934) ...
026874-10-7  AMERICAN INTERNATIONAL GROUP ........... 12/09/2002  SALOMON SMITHBARNEY ................ ..... 3,625.000 ....... 286,323 199,385 ........ 199,385 ........ (88,439) ... 36,937 ... 36,937 512
03674B-10-4 ANTHEMINC ... .......................... 06/14/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 44933 24,91 ... 24,91 ... (4,769) ..o 2,002 ......... 20,002 .
060505-10-4 BANKAMERCORP.................coooiviin. 12/30/2002  SALOMON SMITHBARNEY ................ ..... 1,900.000 ....... 181,926 .. 118,907 ... 118,907 .......... (699) ... 13,019 ... 13,019 4,574
171232-10-1  CHUBBGROUP...................coooiin, 09/05/2002  SALOMON SMITHBARNEY ................ ..... 1,700.000 ....... 14486 ... 18,741 ... 18,741 ... A (4,255) ......... (4,255) ... 1,601
172967-10-1  CITIGROUP ... 08/26/2002 VARIOUS ... 4,900.000 ....... 251,006 ... 190,646 ........ 190,646 ........ (B1,716) oo 60,418 ......... 60,418 ... 2,358
206197-10-5 CONCORDEFSINC. .......................... 05/13/2002  VARIOUS .................cccooiiii 1,200.000 ........ 40,189 . 2,08 ... 2,78 ... (11,855) o 12,388 ... 12,388
339030-10-8  FLEET BOSTON FINANCIALCORP.............. 05/31/2002  SALOMON SMITHBARNEY ................ ....... 450.000 ........ 15,804 .. 16,907 ......... 16,907 ... 482 (1,103) ......... (1,103) oo 405
493267-10-8 KEYCORP. ...............cccooiiiiiiiiis, 08/06/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ........ 38,684 ... 36,240 ... 36,240 ... (20) oo 2,444 2444 1,599
534187-10-9  LINCOLNNATLCORPIND ..................... 10/25/2002  SALOMON SMITHBARNEY ................ ..... 1,725.000 ........ 54,887 ... 78,788 ... 78,788 ... (2,073) oo (23,901) ........ (23,901) ... 1,397
693475-10-5 PNCBANK ................cocoiiiiiiii, 05/31/2002  SALOMON SMITHBARNEY ................ ..... 3,400.000 ....... 195,786 ...l 199,311 ... 199,311 ... 6,763 . (3,526) ......... (3,526) ... 2,817
872275-10-2  TCFFINANCIALCORP ........................ 06/06/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 25,380 2,030 ... 2,030 ... (1,959) .o 3,30 .. 3,30 37
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ................................................. ... 1,282,947 .. 1,191,106 ... 1,191,105 ... (126,925) ... ... 91,839 ... 91,839 .. 15,694
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824-10-0  ABBOTT LABORATORIES...................... 09/27/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ........ 83,637 ... 81,483 ... 81,483 ........ (30,017) oo 2,154 2,184 1,337
00724F-10-1  ADOBE SYSTEMSINC......................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ 39,359 36,045 ... 36,046 ... 1,890 L 334 33 27
007903-10-7  ADVANCED MICRODEVICESINC .............. 02/21/2002  LEHMANBROTHERSINC.................. ..... 1,900.000 ........ 2,75 34676 ... 34676 ... 4542 (6,920) ......... (6,920) ...
008190-10-0  AFFILIATED COMPUTER SVCS INCCLA ........ 06/06/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 39 24,008 ... 24,008 ... (T741) o 7,840 .. T840
009158-10-6  AIRPRODS &CHEMSINC. .................... 08/23/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 53,450 .. 56,520 ......... 56,520 ........... 28 (3,070) ......... (3,070) ... 912
013817-10-1  ALCOAINC.... ..., 06/17/2002  SALOMON SMITHBARNEY ................ ..... 5,025.000 ....... 21 199,382 ... 199,382 ... 00742 (25111) ........ (B511) 1,769
018490-10-2 ALLERGANINC. ..o, 05/15/2002  SALOMON SMITHBARNEY ................ ....... 900.000 ........ 57,014 ... 54,659 ... 54,659 ........ (12,885) ..o 2,36 ... 2,356 63
020002-10-1  ALLSTATECORP. ...........cocoviiiiiiins, 12/09/2002  SALOMON SMITHBARNEY ................ ..... 2,040.000 ........ T6447 70,42 ... 70,42 ... (2,059) ... 6,005 .......... 6,005 ... 1,211
020753-10-9  ALPHAINDSINC ..................coooiiit. 01/14/2002 WEISELPARTNERLLP.................... ..., 600.000 ........ 10,671 2345 2345 8,265 . (10,673) ........ (10,673) oo
023551-10-4  AMERADAHESSCORP ....................... 09/30/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ....... 129,861 ... 21,141 21,141 (3,859) ..o 8,720 .......... 8,720 ... 1,835
025816-10-9  AMERICANEXPRESSCO ...................... 12/09/2002  SALOMON SMITHBARNEY ................ ..... 1,125.000 ........ 42,006 ..o 8741 8741 (3,786) ..o (6,741) ......... 6,741) .o 254
026609-10-7  AMERICAN HOME PRODUCTS CORP. .......... 03/11/2002  SPINOFF ... ..o 1,200.000 ........ 18,018 . 18,018 ......... 18,018 ........ (5B, 371) e 730
03073E-10-5 AMERISOURCEBERGENCORP ................ 06/06/2002  SALOMON SMITHBARNEY ................ ....... 400.000 ........ 30,358 24,900 ... 2490 ... (520) ..o 5458 ... 5458 .. 20
032511-10-7  ANADARKOPETECORP. ..................... 07/05/2002  SALOMON SMITHBARNEY ................ ..... 2,425.000 ....... 126,339 ... 140,599 ........ 140,599 ... 2,789 (14,260) ........ 14,200) . 251
035229-10-3  ANHEUSER BUSCH COMPANIESINC. .......... 12/11/2002  SALOMON SMITHBARNEY ................ ..... 3,150.000 ....... 160,947 . 115,835 ... ... 115,835 ... (26,313) ..o L A R L 1,695
037604-10-5 APOLLOGROUPINCCLA..................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ M3 32,363 ... 32,383 ... (3,645) ... 8,950 ... 8,950 ..
038020-10-3  APPLERA CORPORATION APPLIED BIOSYS . ... 05/01/2002  SALOMON SMITHBARNEY ................ ....... 900.000 ........ 16,861 ... B4 B4 (1,929) oo 16,553) ........ 16,553) . 38
03822W-10-9  APPLIED MICRO CIRCUITSCORP. ............. 11/29/2002  SALOMON SMITHBARNEY ................ ..... 3,400.000 ........ 13,64 36,82 ... 36,82 ... (1,666) ... (23,181) ........ (23,181) o
053015-10-3  AUTOMATIC DATAPROCESSING................ 08/28/2002  SALOMON SMITHBARNEY ................ ..... 4,800.000 ....... 184,254 275,904 ... 275,904 ... (6,816) ... (91,650) ........ (91,650) ... 1,104
055472-10-4  BISYSGROUPINC.................coooiiit, 10/22/2002  SALOMON SMITHBARNEY ................ ..... 1,400.000 ........ 4975 50 750 (8,369) ..o (12,535) ........ (12,835) .o
055482-10-3 BJSERVICES ...............coooiiiiiiiin, 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,300.000 ........ 324 44679 ... 44679 ... 2494 2,645 ... 2,645
055921-10-0 BMCSOFTWAREINC ........................ 04/24/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ........ 2,230 25,015 ... 25,015 ... 459 (1,776) ......... (1776) oo
057224-10-7  BAKERHUGHESINC. ......................... 05/23/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 2409 20810 ... 20810 ......... (1,072) oo 600 ........... 600 ... 138
068306-10-9 BARRLABSINC ..., 02/11/2002  SALOMON SMITHBARNEY ................ ....... 400.000 ........ 26,733 28,373 ... 28,373 ... (3,370) o (1,642) ......... (1,642) .o
071813-10-9  BAXTERINTLINC............................. 09/19/2002  SALOMON SMITHBARNEY ................ ..... 1,375.000 ........ 51,003 ... 66,719 ......... 66,719 ......... (7,023) .o (15,716) ........ (15,716) ..o 251
073325-10-2 BEASYSINC. ................oooii 04/30/2002  BLARWM. .................coooiin 1,700.000 ........ 17,957 U797 U797 2,292 (16,840) ........ (16,840) ...
073902-10-8 BEARSTEARNSCOSINC ..................... 06/06/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 35243 34,260 ... 34,260 .......... (924) oo 983 . 983 180
086516-10-1  BESTBUYCO.INC. ..., 06/06/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 26,801 2,761 ... 2,761 ... (7,031) oo 4,040 ... 4,000
090613-10-0 BIOMETINC. ..., 01/25/2002 LEHMANBROTHERSINC.................. ..... 1,300.000 ........ 39,354 38,309 ... 38,309 ... (1,881) oo 1,044 1,04
097023-10-5 BOEING COMPANY ..., 02/06/2002  SALOMON SMITHBARNEY ................ ..... 1,250.000 ........ 51137 43,688 ......... 43,688 ......... (4,818) o 7449 TA449 617
(continues)
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110122-10-8  BRISTOLMYERSSQUBB ..................... 08/05/2002 SALOMON SMITHBARNEY ................ ..... 2,300.000 ........ 50,73 .. 129,805 ... 129,895 ......... 12,50 o (79,162) ........ (79,162) ..o 1,557
111320-10-7  BROADCOMCORP..............cooooeiin, 06/06/2002 VARIOUS .................cccooiiiiiis 1,000.000 ........ 26,954 44614 ... 44614 ... ST (17,658) ........ (17,658) ..o
115637-20-9  BROWNFORMANCORP....................... 08/30/2002  SALOMON SMITHBARNEY ................ ..... 1,900.000 ....... 11813 120,207 ..., 120,207 ... 1267 o 17,606 ......... 17,606 ... 1,330
117043-10-9  BRUNSWICKCORP ....................oo. 04/25/2002  SALOMON SMITHBARNEY ................ ..... 2,100.000 ........ 55,364 ... 38,126 ... 38,126 ... (7,569) ..o 17,287 ... 287 690
12541W-10-0 CHROBINSON WORLDWIDEINC .............. 07/09/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 16,245 .. 16,887 ......... 16,887 .......... (858) ..o (643) .......... (643) ..o 51
141665-10-9 CAREEREDCORP ....................ooo.. 06/06/2002 VARIOUS .................cccooiiiiiis 1,300.000 ........ 51674 .o 33,293 ... 33,293 ... (1,270) oo 64,81 ... 481
156708-10-9  CEPHALONINC .............................. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 700.000 ........ 36,381 45,078 ... 45,078 ... (3,382) Lo (8,697) ......... (8,697) ...
156782-10-4  CERNERCORP......................ocooo. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 26,730 23,050 ......... 23,050 ......... (1,915) oo 3,680 .......... 3,680
163072-10-1  CHEESECAKE FACTORYINC .................. 08/21/2002  SALOMON SMITHBARNEY ................ ....... 700.000 ........ 2,951 26,628 ... 26,628 ... 122 (4,677) ......... (4677) oo
166764-10-0  CHEVRONTEXACOCORP ..................... 05/31/2002  SALOMON SMITHBARNEY ................ ..... 1,625.000 ....... 3139 140,823 ... 140,823 ......... (4794) 2,317 2,37 4,073
172737-10-8  CIRCUIT CITY STORESINC. ................... 03/15/2002  VARIOUS .................cccoiiiiis 1,800.000 ........ 4509 40,006 ......... 40,006 ......... (6,706) ...\ (5,496) ......... (5,496) ... kil
17275R-10-2 CISCOSYSTEMSINC. ........................ 10/08/2002  SALOMON SMITHBARNEY ................ ..... 7,375.000 ........ 90,786 ... 100,308 ........ 100,308 ........ (34,99) ... (9,522) ......... (9,522) ...
191216-10-0  COCA-COLACORP. ..o, 09/27/2002  SALOMON SMITHBARNEY ................ ..... 4,500.000 ....... 216,803 ... 184,685 ........ 184,685 ........ (27,490) ... 219 RMY 2,347
200300-200 COMCAST CORPCLASPL .................... 1172012002  STOCKMERGER ......................... ... 3,000.000 ....... 106,909 ... 106,909 ........ 106,909 ......... (10001) o
203668-10-8 COMMUNITY HEALTHCARE ................... 03/12/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 16,816 ... 284 ... 284 003 (4,507) ......... e
205862-40-2  COMVERSE TECHNOLOGY .................... 03/13/2002 OPPENHEIMER........................... ... 1,500.000 ........ 22669 ... 36,059 ... 36,059 ... 2,504 (13,389) ........ (13,389) ..o
208251-50-4 CONOCOINC ..., 09/05/2002 STOCKMERGER .....................oc0 ... 10,625.000 ....... 299,284 299,284 ... 299,284 ... (2,782) o 4,332
20825C-10-4  CONOCOPHILLIPS ............................ 09/11/2002  CASHINLIEUOFFRACTIONS ............. oo B 19 10 (3) .o (3) oo
210371-10-0  CONSTELLATION ENERGY GROUPINC........... 01/08/2002  SALOMON SMITHBARNEY ................ ....... 300.000 ......... 8,145 . 7489 ... 7489 ... [T6) ..o 656 ........... 656 .. 156
212485-106  CONVERGYSCORP................coooiiie. 04/04/2002  VARIOUS ................ccooiiiiiiii 700.000 ........ 20,093 6484 ... 14,824 ... (1819) o (4,731) ... (4731)
225447101 CREEINC...................ooooiiii, 02/11/2002  SALOMON SMITHBARNEY ................ ....... 900.000 ........ 15,143 25,405 ... 25,405 ... (1,909) oo (10,262) ........ (10,262) ..o
228227-10-4  CROWNCASTLEINC.................ooii 02/04/2002  SALOMON SMITHBARNEY ................ ..... 3,300.000 ........ 2318 80,851 ......... 80,851 ......... 45,606 ... (59,477) ........ (59,477) ...
244199-10-5 DEERE & COMPANY .......................... 12/31/2002  SALOMON SMITHBARNEY ................ ..... 4,675.000 ....... 23,705 198,278 ........ 198,278 ......... (3,881) .o 2425 ... 2425 3,738
247025-10-9  DELL COMPUTERCORP ...................... 05/09/2002  SALOMON SMITHBARNEY ................ ....... 825.000 ........ 20,714 2301 2311 (124) o (1,657) ......... (1,657) .o
248019-10-1  DELUXECORP ..., 09/23/2002  SALOMON SMITHBARNEY ................ ..... 3,600.000 ....... 164,598 ... 149,569 ........ 149,569 ... (M9) o 15,08 ... 15,08 3,763
260543-10-3 DOWCHEMICAL ...................coooiine, 02/06/2002  SALOMON SMITHBARNEY ................ ..... 3,060.000 ........ 924 110,078 ........ 110,078 .......... 7,050 o (18,854) ........ (18,854) ... 1,829
264399-10-6  DUKEENERGY CORP...................co.... 11/15/2002  SALOMON SMITHBARNEY ................ ..... 2,375.000 ........ 54,044 94,33 ... 94,33 ... 1,092 (40,291) ........ (40,291) ... 2,106
268648-10-2 EMCCORP. ..............occoooiiiiiiiin, 06/25/2002  SALOMON SMITHBARNEY ................ ..... 2,050.000 ........ 13,448 85,859 ......... 85,859 ......... 58,307 (712,411) ........ (T2,41) o
26875P-10-1 EOGRESOURCESINC. ....................... 06/06/2002  SALOMON SMITHBARNEY ................ ....... 900.000 ........ B9 R M (2,827) oo 32 3AT2 72
270321-10-2  EARTHLINKINC ... 01/22/2002  VARIOUS .................cccoiiiiis 2,600.000 ........ 26,636 ... 3243 . 3,243 5,601 o (10,607) ........ (10,607) ..o
217432-100  EASTMAN CHEMICALCO...................... 10/25/2002  SALOMON SMITHBARNEY ................ ..... 4,875.000 ....... 205826 ... 192,444 ... 192,444 25 13,382 ... 13,382 2,475
217461-10-9  EASTMAN KODAK COMPANY .................. 10/30/2002  SALOMON SMITHBARNEY ................ ..... 1,800.000 ........ 58,634 ...l 56,178 ......... 56,178 .......... 3204 2,456 ... 2,456 . 2,866
281760-10-8 EDWARDSAGINC. ....................oo.... 09/10/2002  SALOMON SMITHBARNEY ................ ..... 2,700.000 ........ 96,362 ... "7,38 ... "7,328 ... (1,931) o (20,966) ........ (20,966) ..............o i 1,296
285512-10-9  ELECTRONICARTSINC ....................... 06/06/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 3,954 30,8% ... 30,8% ... 604 1119 M9
285661-10-4  ELECTRONIC DATASYSTEMSCORP ........... 03/15/2002  SALOMON SMITHBARNEY ................ ..... 1,400.000 ........ 81,770 .. 93,243 ... 93,243 ... (2,728) o (5.,411) ......... (BAT1) o 94
291011-10-4  EMERSON ELECTRIC COMPANY ............... 11/29/2002  SALOMON SMITHBARNEY ................ ..... 2,005.000 ....... M7890 .. 108,946 ........ 108,946 ......... (6,962) ..o 8,945 ... 8,945 ... 2,532
292475-2099  EMULEXCORP. ..o, 03/12/2002  VARIOUS ................cccooiiiiiiis 900.000 ........ 30,108 2,52 ... 21,528 ... (8,036) ... 2,585 ... 2,585
3016N-10-1 EXELONCORP...............coooiiiiiiin, 09/19/2002  SALOMON SMITHBARNEY ................ ....... 700.000 ........ 3T 30,675 ... 30,675 ... (2,844) 694 ... 694 . 1,106
30231G-10-2 EXXONMOBIL CORP..............oooiii 07/05/2002  SALOMON SMITHBARNEY ................ ..... 5,475.000 ....... 22,388 28,722 ... 28,722 ... 2,79 3,666 .......... 3,666 ... 4,218
302571-10-4  FPLGROUPINC ................ccooiiiiit, 01/08/2002  SALOMON SMITHBARNEY ................ ....... 100.000 ......... 5,639 .. 5,637 ... 5,637 ... 01 2 2 153
311900-10-4  FASTENALCO ..., 07/29/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 20,97 28,339 ... 28,339 ... (542) Lo (2,412) ......... (2,812) .
313400-30-1 FEDERALHOMELNMTGCORP................ 12/05/2002  SALOMON SMITHBARNEY ................ ..... 2,100.000 ....... 21211 135,018 ........ 135,018 ......... (2,320) ..o (13,748) ........ (13,748) ... 1,596
313586-10-9  FEDERAL NATIONAL MORTGAGE ASSOCIATION 04/08/2002  SALOMON SMITHBARNEY ................ ..... 1,325.000 ....... 106,180 ... 70,021 .. 70,021 .. (35,200) ..o 36,160 ......... 36,160 ... 1,413
320960-10-7  FIRSTHEALTHGROUPCORP ................. 03/13/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ W3 15,5% ... 15,58 ... 692 (1,183) ... (1,183) oo
337738108 FISERVINC. ... 01/28/2002 MORGAN STANLEY&CO.................o ool 900.000 ........ I815 U0 M0 (399 o 3,646 ... 3,646 .
345370-86-0 FORD MOTOR COMPANY ..................... 07/12/2002  SALOMON SMITHBARNEY ................ .... 10,107.000 ....... 158,473 .. 164,689 ........ 164,689 .......... 5,308 L (6,216) ......... (6,216) ... 1,789
345838-10-6  FORESTLABSINC................ocooiiiin. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 700.000 ........ 53,429 . 46,804 ... 46,894 ........ (10,469) ... 6,53 ... 6,53 .
349631-10-1  FORTUNE BRANDSINC. ...................... 08/06/2002  SALOMON SMITHBARNEY ................ ..... 1,350.000 ........ 72,365 .o 53,249 ... 53,249 ... (198) .. 19,116 ... 19,116 1177
364730-10-1  GANNETTINC. ..., 03/15/2002  SALOMON SMITHBARNEY ................ ....... 425.000 ........ 31,635 28,159 ... 28,159 ... M) 3476 ... 3416 284
370334-10-4  GENERALMILLSINC. ......................... 01/08/2002  SALOMON SMITHBARNEY ................ ..... 1,425.000 ........ 72,61 50,942 ... 50,942 ........ (372) oo 2319 . 239
370442-10-5 GENERALMTRSCORP........................ 07/19/2002  SALOMON SMITHBARNEY ................ ....... 675.000 ........ 31,636 8721 8721 (1,594) Lo (12,090) ........ (12,090) ... 158
373298-10-8 GEORGIAPACIFICGROUP .................... 11/22/2002  SALOMON SMITHBARNEY ................ ..... 2,500.000 ........ 48,453 . nm nm . (5,042) ... (23,264) ........ (23,264) ................ .. 462
375558-10-3  GILEAD SCIENCESINC. ....................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ........ 51620 .. 4485 ... 4485 ... (4,529) ..o 6,668 .......... 6,668 ...
(continues)
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382388-106  GOODRICHBFCO. ...............cooiiit, 06/06/2002  STOCKSPINOFF ................ooooiiiis i 4738 4,78 4,78 BT
401698-10-5 GUIDANTCORP. ............ccooiiiiiiint, 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,700.000 ........ 70,829 63,711 ... 63,711 ... (18,091) oo M8 T8
406216-10-1  HALLIBURTONCO ....................o.cco.e. 12/18/2002  SALOMON SMITHBARNEY ................ ..... 2,300.000 ........ 45498 . 34,55 ... 34,55 ... 6,009 .. 10,943 ... 10,943 575
421933-10-2  HEALTH MANAGEMENT ASSOCIATION ......... 06/13/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 2,072 8,072 ... 6,072 ... 1,992 1,000 ... 1,000 . 18
428236-10-3 HEWLETTPACKARD.......................... 12/18/2002  SALOMON SMITHBARNEY ................ ..... 1,900.000 ........ 32,56 28,196 ... 28,196 ... 2,280 9,089 ... 9,089 .. 238
43357B-10-4  HISPANIC BROADCASTING CORPORATION ... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ........ 36,706 ... 37459 37459 . (792) Lo (754) ... (TB4) oo
438516-10-6  HONEYWELL INTERNATIONALINC. ............ 09/17/2002  SALOMON SMITHBARNEY ................ ..... 3,200.000 ....... 102,189 . 106,980 ........ 106,980 ......... (3,461) .o (4,791 ... @4791) 2,050
441815-10-7  HOUSEHOLDINTLINC ........................ 01/17/2002  SALOMON SMITHBARNEY ................ ..... 1,425.000 ........ 76,184 82,784 ... 82,784 ... K] PR (6,600) ......... (6,600) ... 286
443510-20-1  HUBBELLINC ...................ccoooiiiit. 11/04/2002  SALOMON SMITHBARNEY ................ ..... 4,300.000 ....... .07 119,451 ... 119,451 ... (6,883) ..o 256 ... 20566 ... 3,993
448924-10-0  ICN PHARMACEUTICALSINC .................. 03/15/2002  SALOMON SMITHBARNEY ................ ..... 1,000.000 ........ 8,145 33541 33541 PP (5,39) ......... (5,395) ... 75
449295-10-4 ICOSCORP ..., 05/06/2002 SBCCAPMKTS ..............cooooiiiis it 500.000 ........ 12,664 ... 20,123 ... 20,123 ... (7,351) o (7,459) ......... (7,459) ...
449370-10-5  IDEC PHARMACEUTICALSCORP. .............. 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ 44601 7143 7143 . (2,930) ..o (26,835) ........ (26,835) ...
458140-10-0 INTELCORP. ..., 07/19/2002  SALOMON SMITHBARNEY ................ ..... 3,875.000 ....... 2,615 ... 118,428 ........ 118,428 ......... (7,822) .o (5,814) ......... (5,814) ..o 267
459200-10-1  INTERNATIONAL BUSINESS MACHINES . ........ 02/06/2002  SALOMON SMITHBARNEY ................ ....... 350.000 ........ 642 39,941 39,941 . (2,395) ... (2,299 ......... (2,299 ... 184
460146-10-3  INTERNATIONALPAPERCO ................... 12/23/2002  SALOMON SMITHBARNEY ................ ..... 1,225.000 ........ 4497 o 51,333 ... 51,333 ... (671) oo (6,365) ......... (6,365) ... 872
460690-10-0  INTERPUBLIC GROUPCOSINC ................ 09/25/2002  SALOMON SMITHBARNEY ................ ..... 8,600.000 ....... 210,668 ... 284221 ... 28421 ... (19,863) ... (23,551) ........ (23,851) ... 1,168
461202-10-3 INTUITINC ..., 1210212002 VARIOUS ... 1,200.000 ........ 54,681 ... 46,39 ......... 46,39 ......... (5,226) ... 8,284 ... 8,284 .
46185R-10-0 INVITROGENCORP...................ooo.e. 01/09/2002 WEISELPARTNERLLP.................... ..., 300.000 ........ 700 19,425 ... 19,425 ... 846 (1,724) ... (1724) oo
462846-10-6  IRON MOUNTAIN INCORPORATED ............. 11/22/12002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 19,5719 18,561 ......... 18,51 .......... 1049 1,018 ... 1018 o
46625H-10-0 JPMORGANCHASE&CO..................... 08/20/2002  SALOMON SMITHBARNEY ................ ..... 5,800.000 ....... 156,466 ... 28,410 ... 28,410 ... 362 (81,943) ........ (81,943) ... 6,167
466313-10-3 JABILCIRCUIT ..., 12/31/2002  SALOMON SMITHBARNEY ................ ..... 2,300.000 ........ 43,336 54,215 ... 54,215 ... 3,679 (10,940) ........ (10,940) ...
478160-10-4  JOHNSON & JOHNSON........................ 09/27/2002  SALOMON SMITHBARNEY ................ ..... 4,000.000 ....... 21565 ... 156,077 ........ 156,077 ........ (80,322) ..o 65,488 ......... 65,488 ... 2,458
480074-10-3  JONES APPARELGROUPINC.................. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 900.000 ........ 36,107 33,833 ... 33,833 ... (306) ..o 2,214 .. 2,214
482480-100 KLA-TENCORCORP. ....................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ 60,670 ... 48,873 ... 48,873 ... (5,643) ... 7% ... MT%
48265R-10-9  KPMG CONSULTINGINC ...................... 10/07/2002  STOCKMERGER ......................... ... 4,350.000 ........ 68,717 ... 68,717 ......... 68,717 ......... (5,180 . e
492386-10-7  KERRMCGEECORP ....................o.... 01/08/2002  SALOMON SMITHBARNEY ................ ....... 175.000 ......... 9,33 414 414 1825 (2,080) ......... (2,080) ... 231
502161-10-2 LSILOGICCORP. ...............ccoooiviie. 05/21/2002  VARIOUS ...............cociii 7,525.000 ....... 16,159 ... 135,701 ... 135,701 ... 16,432 (19,539) ........ (19,839) ..o
502424-10-4  L-3 COMMUNICATIONSHLDGSINC.............. 06/07/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 46,681 ... 34,357 . 34,357 ... 1,642) o 12,324 ... 12,34
50540R-40-9  LABORATORY CRP OF AMERICAHLDGS ....... 06/06/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 29,389 290 ... 2590 ... 1,664 3,469 ... 3469
512807-10-8  LAM RESEARCH CORPORATIONS .............. 06/06/2002 SALOMON SMITHBARNEY ................ ..... 1,700.000 ........ 63T “ATr “ATT 1704 3,540) ... 3,540)
512815-10-1 LAMARADVERTISING......................... 06/06/2002 VARIOUS ... 1,000.000 ........ 4862 38421 . 38,421 ... 3 913) 343 3435
524651-106  LEGATOSYSINC....................coooiit. 04/03/2002  VARIOUS ................occcoiiiiis 1,800.000 ........ 18,729 ... 26,000 ......... 26,000 .......... 2,655 9,213) ... 9,213) o
535678-10-6  LINEAR TECHNOLOGY CORP.................. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 8,743 35,044 ... 35,044 . 1706) o (6,301) ......... 6,301) ... 60
548661-10-7  LOWES COMPANIESINC. ..................... 03/15/2002  SALOMON SMITHBARNEY ................ ..... 2,675.000 ....... M1,264 103,975 ... 103,975 ... (19,850) ...t 13,289 ... 13,280 . 53
555904-10-1  MACROVISIONCORP ...................oo.e. 06/06/2002 VARIOUS .................cccooiiiiiis 1,000.000 ........ 19,402 . 35,98 ... 35,98 ... T8 16,536) ........ 16,536) .o
564055-10-1 MANORCAREINC ............................ 01/24/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ 2444 3824 38,24 .. T3 11,780) ... (1,780) oo
565011-10-3 MANUGISTICS GROUPINC .................... 06/06/2002 VARIOUS .................cccooiiiiiis 1,600.000 ........ 13,888 ... 3,367 31,967 (2,357) Lo (17.417) ... AT
565849-10-6  MARATHON OIL CORPORATION ............... 04/08/2002  SALOMON SMITHBARNEY ................ ..... 3,550.000 ....... 101,391 100,189 ........ 100,189 ....... 132,181) L 1,22 ... 122 2,144
571748-10-2  MARSH & MCCLENNAN COMPANIESINC. ... 05/08/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ....... 207,818 .. 136,709 ........ 136,709 ........ MTA6 o 108 .. 08 2,058
577778-10-3 MAY DEPARTMENT STORES................... 07/30/2002  SALOMON SMITHBARNEY ................ ..... 1,000.000 ........ 28,829 . M6 M6 2,265) L (5,886) ......... 5886) ... 470
580031-10-2 MCDATACORP .................coooiiit. 03/11/2002  REGIONAL OPERATIONS GROUP .......... ..... 2,200.000 ........ M3 35,283 ... 35,283 ... (19,959) .. (903) .......... (903) oo
580645-10-9  McGRAWHILLINC. ........................... 09/27/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ........ 94647 54,361 ... 54,361 ........ (37,08) ..o 40,286 ......... 4086 ... 874
58155Q-10-3 MCKESSONHBOCINC. ....................... 03/08/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 19,069 .. 24,700 24,700 . 2,260 (5,633) ......... (5,633) ... 72
583334-10-7  MEADWESTVACOCORP ...................... 04/30/2002  SALOMON SMITHBARNEY ................ ..... 4,349.000 ....... 132,851 126,201 ... 126,221 ... 1703 7,624 .. 7624 1,594
584699-10-2 MEDIMMUNE................................. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 15,819 20,79 ......... 20,79 ......... (2,319) .o (4,976) ......... (4,976) ...
585055-10-6  MEDTRONICINC .......................o..... 12/31/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 54,891 59,136 ......... 59,136 ......... (2,316) .o (4,245) ... (4,245) ... 288
58551A-10-8 MELLON FINANCIALCORP .................... 07/12/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ........ 62,000 ... 75,21 . 75,21 . (138) oo (13,200) ........ (13,200) ..o 456
589331-10-7  MERCK & COMPANY .......................... 12/13/2002  SALOMON SMITHBARNEY ................ ..... 3,600.000 ....... 196,836 ... 230,220 ... 20,220 ......... 200912 (33,384) ........ (33,384) ... 4,668
589405-10-9  MERCURY INTERACTIVECORP. ............... 05/06/2002  VARIOUS ... ..o 900.000 ........ 6,713 28,365 ... 28,365 ......... (2,216) .o (1,652) ......... (1,652) ..o
594793-10-1  MICRELINC. ....................oo, 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 8915 36,951 ... 36,951 ... 5,041 (13,035) ........ (13,038) oo
594918-10-4 MICROSOFT CORP. ................cocoeine. 02/06/2002  SALOMON SMITHBARNEY ................ ....... 525.000 ........ 33615 34,268 ... 34,268 .......... (512) oo (653) .......... (653) ..o
599902-10-3  MILLENNIUM PHARMACEUTICALSINC. ......... 05/17/2002  VARIOUS .................ccoooiiii 1,300.000 ........ 2971 34,808 ... 34,808 ... 383 (12,837) ........ (12,837) oo
617446-44-8  MORGAN STANLEY DEAN WITTER COMPANY ... 09/20/2002  SALOMON SMITHBARNEY ................ ..... 3,725.000 ....... 167,022 . 200,960 ........ 200,960 ......... (4,648) ... (33,938) ........ (33,938) ... 2,180
(continues)
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620076-10-9 MOTOROLAINC. ..................oooiiiit. 03/15/2002  SALOMON SMITHBARNEY ................ ..... 2,975.000 ........ MO 51,408 ... 51,408 .......... 6,725 (9.431) ......... (9431) oo 381
626717-10-2  MURPHY OILCORP........................... 08/20/2002  SALOMON SMITHBARNEY ................ ..... 1,500.000 ....... 12130 .o 120,673 ........ 120,673 ......... (5,387) oo 6,647 .......... 6,647 ... 1,725
629568-10-6  NABORSINDUSTRIES......................... 06/27/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ 420643 36,148 ... 36,148 ... (1,615) oo 6,495 ... 6,495 ...
637071-10-1  NATIONAL-OILWELLINC. ..................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,300.000 ........ 3486 4709 ... 4709 ... 18,440 (13,223) ........ (13,228) ..o
637640-10-3  NATIONAL SEMICONDUCTORCORP ........... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 3B,758 36,033 ... 36,033 ... (915) oo 25) (275)
640938-10-6 NETWORK ASSOCIATES ...................... 05/01/2002  VARIOUS ... 1,100.000 ........ 2,013 2412 . 2412 ... (3,024) . (3,398) ......... (3,398) ...
64115P-10-2 NETIQCORP ...t 02/15/2002  VARIOUS ....... ... 900.000 ........ 2122 30,862 ... 30,852 ... (882) ..o (8,729) ......... (8,729) ...
64120L-10-4 NETWORK APPLIANCEINC. ................... 05/20/2002  VARIOUS .................cccoiiii 1,700.000 ........ .05 30,286 ......... 30,286 ......... (6,893) ... (3,181) ......... (3,181) oo
654086-10-7 NICORINC...................coociiiiiin, 11/22/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 443 33,109 33,109 . (203) Lo (8,670) ......... (8,670) ... 1,102
655042-10-9  NOBLEDRILLINGCORP. ...................... 05/02/2002  STOCKEXCHANGE....................... ..... 1,100.000 ........ 48549 .. 40,884 ... 40,884 .......... AT15 7,664 ... 7,664
656568-10-2 NORTEL NETWORKS CORPORATION............ 07/05/2002  SALOMON SMITHBARNEY ................ ..... 8,275.000 ........ 13,943 59,214 ... 59,214 ... (17B4) o 45,211) ... (5,271) oo
666807-10-2 NORTHROP GRUMMANCORP ................. 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,600.000 ....... 164,06 ... 151,338 ... 151,338 ... (9,988) ... 12,757 ... 12,057 240
670008-10-1 NOVELLUSSYSINC. ......................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,200.000 ........ 48920 .. 52,216 ......... 52,16 .......... 493 (3,356) ......... (3,356) ...
67066G-10-4 NVIDIACORP ..................ccccciiiiiis, 03/18/2002 VARIOUS ................ccccoiiiiiiiis i 700.000 ........ 40,101 8114 8,114 (28,716) ..o 21,988 ... 288
674599-10-5 OCCIDENTAL PETROLEUMCORP .............. 10/30/2002  SALOMON SMITHBARNEY ................ ..... 1,100.000 ........ T4 8,773 ... 8,773 ... (0) oo 2,951 ... 2,951 825
681919-10-6  OMNICOM GROUPINC. ....................... 11/25/2002  SALOMON SMITHBARNEY ................ ....... 600.000 ........ 545 28,84 ... 28,824 ... 974 8,720 .......... 8,720 ... 120
701094-10-4  PARKER HANNIFINCORP ..................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 2,350.000 ....... 18,448 ... 102,149 ... 102,149 ... (8,545) ... 16,29 ... 16,29 423
703412-10-6  PATTERSONDENTALCO..................o.e. 11/08/2002  SALOMON SMITHBARNEY ................ ....... 500.000 ........ 25,609 ... 2552 ... 2552 ... (2,218) .o 87 87
704326-10-7 PAYCHEXINC. ........................o. 12/03/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 2510 21,004 ... 21,004 .. (683) .. (3,694) ......... (3,694) ... 176
708160-10-6  PENNEY JCCOMPANYINC. ................... 11/21/2002  SALOMON SMITHBARNEY ................ ..... 6,000.000 ....... 136,566 ...l 148,126 ........ 148,126 ......... (5,880) ... (11,560) ........ (11,560) ..o 2,837
712713106 PEOPLESOFTINC. ...............ooooiiiit, 04/16/2002  VARIOUS .................cccooiiii 1,300.000 ........ 29392 55,312 ... 55,312 ... 3,051 (25,920) ........ (25,920) ...
71366Q-10-1 PEREGRINE SYSTEMSINC. ................... 01/02/2002  CANTOR FITZGERALD&CO ............... ....... 200.000 ......... 2,636 ... M M WD @ @) o
717081-10-3 PFIZERINCORPORATED ...................... 09/27/2002  SALOMON SMITHBARNEY ................ ..... 6,000.000 ....... 180,220 ... 254,667 ........ 254,667 ......... 15,567 (74,447) ... (T4,447) . 2,652
71713U-10-2  PHARMACIA CORPORATION................... 08/19/2002  STOCKSPINOFF ... ... i 5,308 ... 5368 .......... 5,368 .......... 4000 o
73172K-10-4  POLYCOMINC ..o, 06/06/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ M8 28,106 ......... 28,106 ......... (4,150) ..o (8,922) ......... (8,922) ...
739363-10-9  POWERWAVE TECHNOLOGIESINC ............ 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,700.000 ........ 18,877 2,019 ... 32,019 ... 2,643 (15,142) ........ (15,142) ..o
74005P-10-4 PRAXARINC. ..., 08/23/2002  SALOMON SMITHBARNEY ................ ..... 1,700.000 ........ 90,461 ... 91,288 ......... 91,288 ......... (2,637) .o 827 .......... 827) ..o 1,109
742718-109  PROCTOR&GAMBLE ......................... 09/27/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ....... 182,40 .. 108,367 ........ 108,367 ........ (49,895) ... 73873 ... 3813 2,203
74369L-10-3 PROTEINDESIGNLABSINC ................... 05/08/2002 VARIOUS ................occcooiiiiiis 2,300.000 ........ 39,702 51,146 ... 51,146 ... (2,084) .o (11,444) ... (1,444) o
744573-10-6  PUBLIC SERVICE ENTERPRISEGRP ........... 10/15/2002  SALOMON SMITHBARNEY ................ ..... 2,800.000 ........ 70,327 116,592 ........ 116,592 ......... (1,540) .o (46,265) ........ (46,265) ... 4,536
749941-100 RFMICRODEVICES .......................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,600.000 ........ 25,391 3851 B85 TA3 (13,119) ........ (13,119) oo
750438-10-3  RADIOSHACKCORP ..., 03/05/2002  SALOMON SMITHBARNEY ................ ..... 4,200.000 ....... 15,907 .. 128,999 ... 128,999 ... 2,518 (13,090) ........ (13,090) ..o
76026T-20-5 REPSOLSA. ... ..., 04/10/2002  SALOMON SMITHBARNEY ................ ..... 8,600.000 ....... 109,567 .. 120,027 ........ 120,027 ......... (4931) (10,459) ........ (10,459) ... 1,606
769320-10-2  RIVERSTONE NETWORKSINC ................. 02/12/2002  WEISELPARTNERLLP.................... ... 1,100.000 ........ 10,805 17,842 ... 17,842 ... (M8) L (6,948) ......... (6,948) ...
779382-10-0 ROWAN COMPANIESINC. ..................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,900.000 ........ 46,097 .. 32,308 ... 32,308 ... (3,565) .. 13,789 ... 13,789 475
78387G-10-3  SBC COMMUNICATIONS INC. ................. 07/05/2002  SALOMON SMITHBARNEY ................ ..... 1,425.000 ........ 47,067 ..o 41,368 ... 41,368 ... (14,449) ... 5700 .......... 5,700 .o 1,415
78442P-10-6 SLMCORP.............cooiiiii, 06/12/2002  SALOMON SMITHBARNEY ................ ....... 400.000 ........ 3,627 2,844 .. 2,844 . 2,563 o 4783 4783 123
784635-10-4  SPXCORP................occoiiiiiiiii, 11/19/2002  SALOMON SMITHBARNEY ................ ..... 2,200.000 ....... 166,627 ... 206,082 ........ 206,082 ........ (12,956) ...\ (39,457) ........ (39,457) ...
786514-20-8  SAFEWAYINC.......................... 10/22/2002  SALOMON SMITHBARNEY ................ ..... 3,600.000 ........ 81,144 150,048 ........ 150,048 .......... (252) oo (68,904) ........ (68,904) ...
790849-10-3 STJUDEMEDINC ....................oooi.t. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 400.000 ........ 33403 26,069 ... 26,069 ......... (4,991) oo 7,38 T334
800907-10-7  SANMINIACORP. ..o, 11/29/2002  VARIOUS ... 11,600.000 ........ 51442 247,554 ... 247,554 ... 18,714 (196,114) ....... (196,114) ...
803111-10-3 SARALEECORP. ............................ 10/03/2002  SALOMON SMITHBARNEY ................ ..... 2,800.000 ........ 52,465 ...l 63,137 ... 63,137 ... 84 (10,673) ........ (10,673) ..o 1,533
806857-10-8 SCHLUMBERGERLTD ........................ 02/06/2002  SALOMON SMITHBARNEY ................ ....... 275.000 ........ 15,480 ... 13,504 ... 13,504 ... (1,518) o 1,885 ... 1,885 199
812387-10-8 SEARSROEBUCK&CO ....................... 01/29/2002  SALOMON SMITHBARNEY ................ ..... 2,500.000 ....... 1973 17,56 ........ 17,56 ......... (1574) Lo 0,447 W47
826170-10-2  SIEBELSYSTEMSINC......................... 04/09/2002 GOLDMANSACHS ................ocooie oot 1,300.000 ........ 36,791 2,91 2,91 ... (4,083) ... 449 ... 4499
832110-10-0  SMITH INTERNATIONALINC. .................. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 100.000 ......... 6,984 ... 511 ... 511 ... 26,809 . 1872 .. 1872
835470-10-5  SONICWALLINC..................ci, 04/08/2002  TROSTER SINGER STEVENS/ROTHSCH.... ..... 1,300.000 ........ W42 24,164 ... 24,164 ... (985) .. (9,923) ......... (9,923) ..o
855244-10-9  STARBUCKS ..., 09/05/2002  VARIOUS ................occcoiiiiiiis 2,200.000 ........ 46,438 ... 52,412 ... 52412 ... (56) .o (5,974) ......... (5,974) ...
863667-10-1 STRYKERCORP........................co.... 11/12/2002  SALOMON SMITHBARNEY ................ ....... 200.000 ........ 13,000 . 10,638 ......... 10,638 ... 2,080 2,43 ... 2432
866810-10-4 SUNMICROSYSTEMSINC. .................... 11/01/2002  VARIOUS ... 3,100.000 ......... 8,152 . 17,465 ......... 17,465 ........ (20,865) ... 9,312) ......... (9312) oo
867363-10-3 SUNGARD DATASYSTEMSINC ................ 04/23/2002  SALOMON SMITHBARNEY ................ ....... 200.000 ......... 5310 5875 ... 5875 ... 80 (565) .......... (565) ...
868536-10-3 SUPERVALUINC ............................. 05/29/2002  SALOMON SMITHBARNEY ................ ..... 2,600.000 ........ 70,523 56,904 ......... 56,904 .......... (609) ..o 13,620 ......... 13,620 978
872540-10-9  TUXCOMPANIES ..., 06/06/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ........ 2,021 34,39 ... 34,39 ... (5,103) .o 7,605 ... 7,605 9
(continues)
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87612E-10-6  TARGET CORPORATION ...................... 07/30/2002  SALOMON SMITHBARNEY ................ ..... 1,900.000 ........ 60,570 ... AT AT (6,558) ... (14,247) ... (14,247) ... 336
882508-10-4 TEXASINSTRUMENTS ........................ 09/27/2002  SALOMON SMITHBARNEY ................ ..... 8,300.000 ....... 207,98 ... 164,280 ........ 164,280 ........ (68,120) ... 8716 ... B76 305
883203-10-1  TEXTRONINC.....................ooo... 11/29/2002  SALOMON SMITHBARNEY ................ ..... 2,150.000 ........ 96,279 ... 83,00 ......... 83,00 ......... (7,085) ..o 13,249 ... 13,249 1,861
89420G-109 TRAVELERS PROPERTY CASUALT-A.......... 09/26/2002  VARIOUS ... 439.000 ......... 5,749 5992 ... 5992 ... 1515 (244) ... (244) o
89420G-40-6 TRAVELERS PROPERTY CASUALTY CORP....... 09/26/2002  VARIOUS ................occooiiiii 902.000 ........ 11,960 ... 13,301 ... 13,301 .. 2,998 (1,341) ... (1341)
902911106 USTINC ..............coiiiii, 02/15/2002  SALOMON SMITHBARNEY ................ ..... 3,400.000 ....... M7 19,374 ... 19,374 ... M4 (5,007) ......... (5,007) ...
90390U-10-2  USAEDUCATIONINC ...................o..e. 06/12/2002 NAMECHANGE .......................oo oo 400.000 ........ 844 2,844 . 2,844 .. (T8 o 80
907818-10-8  UNIONPACIFICCORP.N ...................... 03/28/2002  SALOMON SMITHBARNEY ................ ....... 725.000 ........ 44014 39,814 ... 39814 ... (1,686) ... 4,200 ... 4200 653
914906-10-2  UNIVISION COMMUNICATIONSINC. ............ 06/06/2002  SALOMON SMITHBARNEY ................ ....... 800.000 ........ 387 31,904 . 31,904 . [B4) ... () (7)o
918204108 V-FCORP................oooiiiiiii, 10/30/2002  SALOMON SMITHBARNEY ................ ....... 700.000 ........ 26,564 .. 2,819 ... 2819 .. L R (1,315) ......... (1,315) oo 659
91913Y-10-0  VALERO REFINING & MARKETING CORP......... .. 12/13/2002  SALOMON SMITHBARNEY ................ ..... 2,075.000 ........ 78501 80,392 ......... 80,392 .......... 1818 (1,891) ......... (1,891) .o 374
92343E-10-2 VERISIGNINC. ... 01/10/2002  VARIOUS ................ccccoiiiiiiis 1,000.000 ........ 34,664 .. 47597 47597 9,557 (12,933) ........ (12,933) ...
92343V-10-4  VERIZON COMMUNICATIONS .................. 11/22/2002  SALOMON SMITHBARNEY ................ ..... 1,675.000 ........ 67,585 ... 81,940 ......... 81,940 .......... 2443 (14,354) ........ (14,354) ... 2,24
925524-30-8 VIACOMINC ...................ccccoiiiit, 01/08/2002  SALOMON SMITHBARNEY ................ ....... 350.000 ........ 15,005 . 15,082 ......... 15,082 .......... (372) o (56) ........... (56) .o
928497-10-6  VITESSE SEMICONDUCTORCORP. ............ 11/01/2002  VARIOUS ... 5,800.000 ......... 4761 78776 ... 73776 ... 1,682 (69,015) ........ (69,015) ...
931142-10-3 WALMARTSTORESINC. ..................... 09/27/2002  SALOMON SMITHBARNEY ................ ..... 2,000.000 ....... 106,836 ... 78,243 ... 78,243 ... (36,857) o 28,593 ... 2859 406
931422-10-9  WALGREEN COMPANY........................ 09/27/2002  SALOMON SMITHBARNEY ................ ..... 2,500.000 ........ 81,747 ... 33,002 ... 33,002 ... (51,148) ..o 54746 ......... 54746 ... 2
941848-10-3 WATERSCORP...................ococooii... 03/26/2002  SALOMON SMITHBARNEY ................ ..... 1,000.000 ........ 29,364 34423 34,423 .. (4,327) oo (5,059) ......... (5,059) ...
94973H-10-8  WELLPOINT HEALTHNETWORK ............... 02/21/2002  SALOMON SMITHBARNEY ................ ....... 300.000 ........ 38,075 MA49 U9 (637) .o 3,656 ... 3,656 .
950590-10-9  WENDY'SINTLINC ......................o.... 10/03/2002  SALOMON SMITHBARNEY ................ ..... 1,425.000 ........ 46,676 ................ ... 40,048 ... 40,048 ... (1519) oo 6,628 .......... 6,628 ... 2
961548-10-4 WESTVACOCORPDEL ....................... 01/30/2002  VARIOUS ................occcooiiiiiis 6,350.000 ....... 174,585 ... 174,560 ........ 174,560 ......... (6,006) ... 2% B 473
963320-10-6  WHIRLPOOL CORP. ..., 01/31/2002  SALOMON SMITHBARNEY ................ ..... 1,700.000 ....... 123478 119,369 ........ 119,369 ......... (5,292) ... 4109 ... 4109
969904-10-1  WILLIAMS SONOMAINC ....................... 05/13/2002  SALOMON SMITHBARNEY ................ ... 200.000 ........ M4 M Mo 011 463 ... 4634
98157D-10-6  WORLDCOMINC ..................ccooiiit. 07/10/2002  VARIOUS ..................cccooiiiin ol 23,400.000 ........ 14,885 204,309 ... 204,309 ... 219 (189,424) ....... (189,424) ...
98157D-30-4 WORLDCOM INC GAMCIGROUP .............. 03/15/2002  SALOMON SMITHBARNEY ................ ....... 175.000 ......... 1319 2,007 ... 2,007 ... (136) ..o (778) ... (T78) oo 96
983024100 WYETH.............ooiiii, 09/04/2002  SALOMON SMITHBARNEY ................ ..... 1,000.000 ........ 44079 13,265 ......... 13,265 ... (M7,512) o 30,814 ... 0814 412
984332-106  YAHOOINC. ..., 05/23/2002 PACIFICCRESTSEC..............ooiois oot 1,600.000 ........ 2,09 25,039 ... 25,039 ... (3,345) ..o 2,110 ... 210
989207-10-5 ZEBRATECHNOLOGIESCORPCLA............ 11/14/2002  SALOMON SMITHBARNEY ................ ....... 300.000 ........ 19,064 ... 171% ... 171% ... 250 1,98 ... 198
98956P-10-2  ZIMMERHLDGSINC .......................... 06/06/2002  SALOMON SMITHBARNEY ................ ..... 1,300.000 ........ 43882 . 818 878 (1,824) oo 6,003 .......... 6,003 ...
GO070K-10-3 ACELTD...........cooiiiiiiiiiiii, 08/20/2002  SALOMON SMITHBARNEY ................ ....... 200.000 ......... 6,588 ... 6,862 .......... 6,862 .......... (835) ..o 03) ... @13) 63
(G3930E-10-1 GLOBALSANTAFE CORPORATION ............. 06/06/2002  SALOMON SMITHBARNEY ................ ....... 931.000 ........ 0,11 1.4 ... 214,425 ... (2,128) .o 5686 .......... 5,680 ... 60
G4776G-10-1 INGERSOL RAND COMPANY ................... 08/06/2002  SALOMON SMITHBARNEY ................ ..... 1,375.000 ........ 50,887 ... 72,109 ... 72,109 ... (196,507) .o (21,222) ........ (20,222) ..o 639
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..................... 13,426,380 ... 14,421,911 ... 14,421,911 .. (910,950) ... (995,521) ....... (995,521) ... 127,689
7099997 - Subtotal - Common Stocks - Part 4 ... ... o 14,933,486 ... 15,882,884 ..... 15,882,884 ... (1,004,269) ... (949,389) ....... (949,389) ... 148,803
7099998 - Summary Item from Part 5 for Common StOCKS. . .. .. ... ..o 2,296,324 ... 2,832,224 ... 2,832,204 (535,889) ....... (535,889) ... 9,892
7099999 - Subtotal - ComMMON STOCKS ... ... 17,229,810 ... 18,715,108 ..... 18,715,108 ..... (1,004,269) ... (1,485,278) ..... (1,485,278) ................ ... 158,695
7199999 - Subtotal - Preferred and CommON SEOCKS . . .. ... ... .o 19,958,169 ................ ... 23,544,459 .. ... 23,544,459 ... .. (853,587) ..o (3,586,272) ..... (3,586,272) ... 317,8%
7099900 - TOTALS. 178,397,154 ... 182,623,452 ... 182,264,418 ....... (221,256) ... (3,867,250) ..... (3,867,250) ..... 6,073,682 ...... 317,8%
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Bonds - U.S. Governments
912827-6L-1 U.S. TREASURYNOTES ............... 03/28/2002 SALOMON SMITHBARNEY ....... 09/30/2002 MATURITY ... o 300,000.000 ....... 306,070 ....... 300,000 ....... 300,000 ........ (6,070) .o 18,000 ......... 8,852
912827-6V-9 U.S. TREASURYNOTES ............... 03/13/2002 SALOMON SMITHBARNEY ....... 05/29/2002 VARIOUS ...................cooie 13,150,000.000 .... 13,388,102 .... 13,307,493 .... 13,269,301 ...... (18,801) .o 38,192 ... 38,192 ... 546,000 ....... 248,648
912827-6X-5 U.S. TREASURYNOTES ............... 10/11/2002 MERRILL LYNCHDEB SEC ....... 11/01/2002 SALOMON SMITHBARNEY ........... . 2,000,000.000 ..... 2,163,438 ... 2,141,563 ... 2,160,963 ........ (2478) (19,401) ....... (19,401) ........ Q1 37,452
912827-71B-2 U.S. TREASURYNOTES ............... 10/08/2002 FIRSTBOSTONCORP ........... 11/01/2002 SALOMON SMITHBARNEY ........... .1,000,000.000 ..... 1,103,750 ..... 1,078,281 ... 1,103,001 .......... (659) ... (24,810) ....... (24,810) ........ 10,58 ... 7,337
912828-AN-0 U.S. TREASURYNOTES ............... 12/20/2002 BARCLAYS CAPITALFIXED INC ... 12/26/2002 BEAR STEARNS&CO ............... . 1,000,000.000 ..... 1,001,875 ... 1,006,055 ..... 1,001,867 ............ (8) o 418 ... 418 ... 3,38 ... 2,901
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS ... .. ... e 17,450,000.000 .... 17,963,235 .... 17,833,392 .... 17,835,222 ...... (128,012) ..o (1,831) ........ (1,831) ... 620,817 ....... 305,190
Bonds - Public Utilities (Unaffiliated)
20854P-AA-7 CONSOLENERGYINC ................. 03/07/2002 SALOMON BROTHERSINC ... .. 07/23/2002 BONDEXCHANGE ................... ... 400,000.000 ....... 396,705 ....... 396,705 ....... 308,705 e
98388M-AA-5 XCELENERGYINC .................... 01/10/2002 SALOMON BROTHERSINC ... 07/31/2002 FIRSTALBANYCORP ................ . 1,000,000.000 ..... 1,016,750 ....... 597,400 ..... 1,015,936 .......... (B13) o (418,537) ...... (418,537) ........ 4755 ... 7,583
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) .......... ... . 1,400,000.000 ..... 1,413,455 ... 994,105 ... 1,412,641 L (813) o (418,537) ...... (418,537) ........ 4755 ... 7,583
Bonds - Industrial and Miscellaneous (Unaffiliated)
001957-AW-9 AT&TCORP .................ooooee. 10/24/2002 BEAR STEARNS&CO ........... 11/15/2002 BOND EXCHANGE ................... . 1,000,000.000 ....... 815,000 ....... 815,000 ....... 815,000 . e 7,042
00130H-AD-7 AESCORP ........................... 03/06/2002 RW PRESSPRICH & CO. INC. ... 03/06/2002 BEAR STEARNS&CO ............... . 3,000,000.000 ..... 1,372,500 ..... 1,380,000 ..... 372,500 o 7,50 ... 7,50 ... 43,563 ... 43,563
026351-BC-9  AMERICAN GENLCORP ............... 09/05/2002 MORGAN STANLEY &CO ........ 12/13/2002 MORGAN STANLEY &CO ............ .1,000,000.000 ..... 1,158,330 ..... 1,169,050 ..... 1,153,857 ........ [AT3) 15,193 ... 15,193 ... BMT 5,000
02944P-AA-7  AMERICAN SEAFOODS ................ 04/18/2002 BASECURITIES ................. 12/02/2002 BONDEXCHANGE ................... ... 300,000.000 ....... 300,000 ....... 300,000 ....... 300,000 o e
093645-AA-7  BLOCK COMMUNICATIONS ............ 04/18/2002 BASECURITIES ................. 09/23/2002 BONDEXCHANGE ................... ... 250,000.000 ....... 250,000 ....... 250,000 ....... 250,000 o
097014-AD-6  BOEING CAPITALCORP ............... 05/23/2002 SBC CAPMKTS ................. 1212412002 SBCCAPMKTS ..................... ... 500,000.000 ....... 496,165 ....... 510,495 ... 496,366 ........... 01 9129 . 19129 .. .84 ... 6,947
17274R-AA-1 CIRCUS & ELDORADO ................. 03/05/2002 BASECURITIES ................. 08/28/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 199,222 ... 199,186 ....... 190,180 o e e e
192596-AF-1 COINMACHCORP ..................... 01/25/2002 BROWN ALEX&SONS ........... 08/19/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 200,000 ....... 200,000 ....... 200,000 o e
200874-AA-9  CORUS ENTERTAINMENT ............. 03/07/2002 MERRILL LYNCHDEB SEC ....... 06/26/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 198,372 ... 198,372 ... 108,37
246688-AE-5 DELHAIZEAMERINC .................. 03/19/2002 BARCLAYS CAPITAL FIXEDINC ... 10/08/2002 SALOMONBROS .................... . 1,000,000.000 ..... 1,074,830 ... 810,000 ..... 1,071,495 ... (3,336) o (261,495) ...... (261,495) ........ 79,670 ........ 34,531
254394-AE-9 DIMONINC. .......................... 01/24/2002 BOND EXCHANGE ............... 01/24/2002 BONDEXCHANGE ................... ... 150,000.000 ....... 150,000 ....... 150,000 ....... 150,000 o e e
33738M-AE-1 FIRSTUNIONCORP ................... 10/24/2002 FIRST UNION CAPITAL MARKETS . 12/13/2002 BEAR STEARNS&CO ............... . 1,500,000.000 ..... 1,728,130 ... 1,783,005 ..... 172,76 ... (5,404) ..o 60,279 ........ 60,279 ........ 56,875 ........ 24,592
438516-AL-0  HONEYWELLINTLINC ................. 03/01/2002 BARCLAYS CAPITAL FIXEDINC ... 10/11/2002 BARCLAYS CAPITALFIXEDINC ... ... . 1,500,000.000 ..... 1,572,870 ... 1,635,135 ... 1,560,453 ....... (12,417) o 74,682 ... 74682 ... 105,416 ........ 35,139
465410-BA-5 ITALY ... 03/01/2002 GOLDMAN SACHS &CO. ........ 03/13/2002 GOLDMAN, SACHS &CO. ........... . 2,640,000.000 ..... 2,637,175 ... 2,569,116 ..... 2,637,182 ... B (68,066) ....... (68,066) ......... 4,950
46625H-AP-5 JP MORGAN CHASE&CO ............. 05/30/2002 CHEMICAL SECURITIESINC ... 12/24/2002 MORGAN STANLEY &CO ............ . 1,850,000.000 ..... 1,841,731 ... 1,943,814 ... 1,842,492 ... TO1 101,322 ... 101,322 ... 55,038 ...
543213-AA-0 LONGVIEWFIBRECO ................. 01/25/2002 BASECURITIES ................. 08/01/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 198,758 ....... 198,806 ....... 108,806 . e
56032E-AC-7 MAILWELLICORP .................... 03/13/2002 FIRSTBOSTONCORP ........... 03/13/2002 FIRSTALBANYCORP ................ ... 200,000.000 ....... 200,000 ....... 204,000 ....... 200,000 L 4,000 ......... 4,000
565849-AA-4  MARATHONOILCORP ................. 03/04/2002 BASECURITIES ................. 12/13/2002 SALOMON SMITHBARNEY ........... .2,000,000.000 ..... 1,999,340 ... 2,097,060 ..... 1,999,204 ... (136) oo 97,856 ........ 97,856 ........ 94,938 ...
669827-FK-8 NOVA SCOTIAPROVINCE .............. 02/26/2002 MERRILL LYNCHDEB SEC ....... 12/13/2002 CHASE SECURITIES, INC. ........... . 1,000,000.000 ....... 995,870 ..... 1,084,810 ....... 996,05 ........... 158 88,785 ........ 88,785 ........ 5840 ...
706448-BK-2  PEMEXFINANCELTD ................. 02/15/2002 LEHMAN BROTHERSINC ........ 12/24/2002 MORGAN STANLEY &CO ............ . 1,000,000.000 ..... 1,122,650 ..... 1,181,420 ... 1,113,852 ... (8,798) ..o 67,568 ........ 67,568 ........ 77,508 ...
716604-AA-1  PETROLEUM HELICOPTER ............. 04/23/2002 SBC CAPMKTS ................. 04/23/2002 MONTGOMERY SECURITIES ......... . 1,000,000.000 ..... 1,000,000 ..... 1,030,000 ..... 1,000,000 Lo e 30,000 ........ 30,000
786514-BE-8  SAFEWAYINC. ....................... 07/16/2002 BASECURITIES ................. 12/13/2002 GOLDMAN, SACHS&CO. ........... .2,130,000.000 ..... 2,125,889 ... 2,174,411 .. 2,126,102 ........... P PR 48,308 ........ 48,308 ........ L
78387G-AD-5 SBC COMMUNICATIONS ............... 02/20/2002 SPEAR LEEDS & KELLOGG . ... 03/13/2002 SPEAR, LEEDS & KELLOGG .......... . 2,000,000.000 ..... 2,041,900 ... 2,011,340 ... 2,041,724 . (176) o (30,384) ....... (30,384) ........ 61,806 ........ 53,819
808188-AF-3 SCHULERHOMESINC ................. 01/03/2002 BOND EXCHANGE ............... 01/03/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 200,000 ....... 200,000 ....... 200,000 o
812404-BH-3 SEARSROEBUCK ..................... 03/14/2002 BEAR STEARNS&CO ........... 12/13/2002 GOLDMAN, SACHS &CO. ........... .1,000,000.000 ..... 1,011,440 ... 935,000 ..... 1,010,706 .......... (T34) (75,706) ....... (75,706) ........ 55,875 ......... 5,437
879006-AC-8 TEEKAY SHIPPINGCORP .............. 03/22/2002 BOND EXCHANGE ............... 03/22/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 204,497 ... 204,497 ... 20 0T
88033G-AD-2 TENET HEALTHCARECOR ............. 01/24/2002 BARING SECURITIESINC. ....... 08/06/2002 CALLED@100 ...................... . 1,000,000.000 ....... 985,000 ..... 1,000,000 ....... 986,851 ......... 1851 13,149 ... 13,149 ... 40,833 ......... 8,833
893830-AG-4 TRANSOCEANSEDCO ................. 03/02/2002 BOND EXCHANGE ............... 03/07/2002 BONDEXCHANGE ................... ... 200,000.000 ....... 198,175 ... 198,175 ... 08, 17 o
907818-BA-5  UNIONPACIFICCORP ................. 07/22/2002 FIRSTBOSTONCORP ........... 12/24/2002 GOLDMAN, SACHS&CO. ........... ... 550,000.000 ....... 607,668 ....... 633,831 ....... 604,329 ........ (3,338) .o 29502 ... 29502 ... 25,808 ... 8,972
949746-CL-3 WELLS FARGO COMPANY ............. 09/05/2002 CHEMICAL SECURITIESINC ... 12/13/2002 HSBC SECURITIES .................. . 1,500,000.000 ..... 1,487,400 ..... 1,521,105 ... 1,487,559 ... 150 33,546 ... 33,546 ... 2097 .
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... 29,470,000.000 .... 28,372,912 .... 28,587,628 .... 28,337,459 ....... (35,465) ... 250,168 ....... 250,168 ....... 861,036 ....... 233,875
6099998 - Subtotal - BONAS ... ... 48,320,000.000 .... 47,749,602 .... 47,415,125 ... 47,585,322 ...... (164,290) ... (170,200 ...... (170,200 ..... 1,529,405 ....... 546,648
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
969457-88-6  WILLIAMSCOSINC .................... 01/14/2002 MERRILL LYNCH PIERC FENN & SMITH 12/30/2002 MERRILLLYNCH .................... ... 32,000.000 ....... 800,000 ....... 235,833 ... 800,000 .. (564,167) ...... (564,167) ........ 60,544 ...
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ........ ... . o 800,000 ....... 235,833 ... 800,000 ..o (564,167) ...... (564,167) ........ 60,544 ...
6599998 - Subtotal - Preferred StOCKS ... ... 800,000 ....... 235,833 ... 800,000 .. (564,167) ...... (564,167) ........ 60,544 ...
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703481-10-1 PATTERSON-UTIENERGYINC ....... 03/27/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 900.000 ........ 23,839 ... 26,090 ... 23,830 2,52 .. 2,252
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) . ... .. . ..o 23,839 ... 26,090 ... 23,830 2,252 ... 2,252
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
665859-10-4 NORTHERNTRCORP ................. 06/06/2002 SALOMON SMITH BARNEY ....... 07/09/2002 SALOMON SMITHBARNEY ........... ....... 800.000 ........ a4 o 31,208 ... Y24 (10,021) ....... (10,021) ... 136 .
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ........ .. ... “n224 oo 31,203 ... 224 (10,021) ....... (10,021) ........... 136 .
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001765-10-6 AMRCORPDEL ....................... 03/28/2002 SALOMON SMITHBARNEY ....... 09/25/2002 SALOMON SMITHBARNEY ........... ..... 2,400.000 ........ 62,151 ... 11,86 ... 82,151 (50,295) ....... (50,298) ...
002896-20-7 ABERCROMBIE &FITCH ............... 05/10/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,000.000 ........ 32,664 ... 28,29 ... 32,664 (4,366) ........ (4,366) ...
00339B-10-7 ABGENIXINC. ........................ 05/10/2002 SALOMON SMITHBARNEY ....... 05/10/2002 VARIOUS ... 900.000 ........ 2670 ... 11,697 ... 2670 o (10,974) ....... (10,974) ...
007094-10-5  ADMINISTAFFINC ..................... 06/06/2002 SALOMON SMITHBARNEY ....... 08/28/2002 SALOMON SMITHBARNEY ........... ..... 2,900.000 ........ 37,565 ... 8,178 ... 31,565 (29,387) ....... (29,387) ...
00751Y-10-6  ADVANCE AUTOPARTSINC ........... 03/12/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 600.000 ........ 25513 ... 34,933 ... 25,578 9,361 ... 9,361
00826T-10-8  AFFYMETRIXINC CAPSTK ............. 05/06/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,200.000 ........ 32,30 ... 2,167 ... 32,300 L (5,133) ........ (5,133) Lo
00845V-10-0 AGERE SYSTEMSINCCLA ............ 06/06/2002 STOCK SPINOFF ................ 07/05/2002 SALOMON SMITHBARNEY ........... ....... 121.000 ... 549 ... 180 DA (369) .......... (369) ..o
00845V-20-9  AGERE SYSTEMSINCCLB ............ 06/06/2002 STOCK SPINOFF ................ 07/05/2002 SALOMON SMITHBARNEY ........... ..... 2,989.000 ........ 13,498 ... 4513 ... 13,408 (8,984) ........ (8,984) ...
036115-10-3  ANNTAYLOR STORESCORP ........... 05/21/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 900.000 ........ 21,9 ... 64824 ... 2,294 (2,470) ........ (2,470) ...
037833-10-0 APPLE COMPUTERS .................. 05/23/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,300.000 ........ 2,148 .. 2973 ... M8 (2,435) ........ (2,435) ...
101137-10-7  BOSTON SCIENTIFICCORP ............ 05/24/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,500.000 ........ 3B,749 ... 40,53 ... 35,749 4,785 ... 4785
111621-10-8  BROCADE COMMUNICATIONS SYSINC . 05/13/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,500.000 ........ 43,786 ... 271 3786 . (16,075) ....... (16,075) .o
115236-10-1  BROWN&BROWNINC ................ 04/12/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,000.000 ........ 32,654 ... 4430 ... 32,654 1T 1T 8
156880-10-6 CERTEGYINC ........................ 06/07/2002 SALOMON SMITHBARNEY ....... 10/31/2002 SALOMON SMITHBARNEY ........... ....... 700.000 ........ 30,664 ... 15,603 ........ 30,664 L (15,061) ....... (15,061) ..o
16117M-10-7  CHARTER COMMUNICATIONS INCDEL . 06/06/2002 SALOMON SMITH BARNEY ....... 07/08/2002 SALOMON SMITHBARNEY ........... ..... 4,100.000 ........ 2,17 ... 15,621 ... 26,117 (10,495) ....... (10,495) ...
172737-306  CIRCUIT CITY STORESINC ............ 09/19/2002 SALOMON SMITHBARNEY ....... 10/01/2002 STOCKMERGER .................... ... 2,800.000 ........ 65,896 ........ 65,896 ........ B0, 800 . e
189754-10-4  COACHINC ........................... 03/05/2002 SALOMON SMITH BARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 500.000 ........ 24,671 ... 25319 ... 4 BT1 648 ... B48
205638-10-9 COMPUWARE ........................ 01/09/2002 PRUDENTIAL SECURITIES INC ... 04/09/2002 GOLDMANSACHS ................... ..... 2,200.000 ........ 27,892 ... 17,754 ... 892 o (10,139) ....... (10,139) oo
207142-10-0 CONEXANTSYSINC. ................. 01/23/2002 VARIOUS ....................... 05/17/2002 GERARD, KLAUER ,MATTISON&CO .. ..... 2,000.000 ........ 26,613 ... 16,504 ... 26,613 (10,110) ....... (10,110) oo
208255-10-5  CROWN CORK & SEALINC ............. 05/22/2002 BROWN ALEX&SONS ........... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 2,500.000 ........ 25,006 ... 19,599 ... 25,005 L (5,405) ........ (5,405) ...
251893-10-3 DEVRYINCDEL ...................... 06/07/2002 SALOMON SMITHBARNEY ....... 07/08/2002 SALOMON SMITHBARNEY ........... ..... 2,200.000 ........ 57,081 ... 49,787 ... BT 08T L (7,293) ........ (7,293) oo
29355X-10-7 ENPROINDSINC ..................... 06/06/2002 STOCK SPINOFF ................ 06/12/2002 SALOMON SMITHBARNEY ........... ....... 920.000 ......... 4,78 . 537 ... 438 588 ... 588
302125-10-9 EXPEDIAINCCLA .................... 02/15/2002 VARIOUS ....................... 05/23/2002 VARIOUS ... 600.000 ........ 21,350 ... 43,307 ... 21,350 o 15,957 ... 15,957
303726-10-3  FAIRCHILD SEMICONDUCTOR INTLINC . 03/19/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,200.000 ........ 34,962 ... 20411 . 34,962 (5,490) ........ (5,490) ...
33832D-10-6  FIVE STAR QUALITY CARE-WI ....... .. 01/02/2002 STOCK SPINOFF ................ 01/23/2002 SALOMON SMITHBARNEY ........... ....... 137.000 ........... 995 ... 1,08 . 005 [ 3
344849-10-4  FOOTLOCKERINC .................... 03/12/2002 SALOMON SMITHBARNEY ....... 05/10/2002 SALOMON SMITHBARNEY ........... ..... 1,500.000 ........ 2712 ... 2,49 ... 25,112 (3,461) ........ (3,461) .o
360921-10-0  FURNITURE BRANDSINTLINC ......... 05/24/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 600.000 ........ 8720 2,032 ... 120 (2,689) ........ (2,689) ...
372917-10-4  GENZYMECORP. ..................... 02/11/2002 VARIOUS ....................... 05/16/2002 VARIOUS .................ocoooii 1,000.000 ........ .90 .. 37519 AT010 (10,451) ....... (10,451) .o
413086-10-9  HARMAN INTERNATIONAL INDUSTRIES . 05/14/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 400.000 ........ 2716 ... 21,886 ........ 2776 o (889) .......... (889) ............. T o
421924-10-1  HEALTHSOUTHCORP. ................ 06/13/2002 SALOMON SMITHBARNEY ....... 09/05/2002 SALOMON SMITHBARNEY ........... ..... 4,175.000 ........ 59,119 ... 2461 ... 50,119 (36,658) ....... (36,658) ...
432848-10-9  HILTONHOTELSCORP ................ 04/25/2002 SALOMON SMITHBARNEY ....... 08/30/2002 SALOMON SMITHBARNEY ........... ..... 3,25.000 ........ 51,087 ... 39,528 ... 51087 (11,559) ....... (11,559) ............ 66 ...
441451-10-1  HOTEL RESERVATIONS NETWORK INC . 04/29/2002 SALOMON SMITHBARNEY ....... 06/11/2002 NAMECHANGE ..................... ... 400.000 ........ 24,39 ... 439 ... 2 0 e
441477108  HOTELS.COMCLA ................... 06/11/2002 STOCK SPINOFF ................ 06/11/2002 SALOMON SMITHBARNEY ........... ....... 400.000 ........ 24,39 ... 20,531 ... 2329 (3,798) ........ (3,798) ...
444903-10-8  HUMAN GENOME SCIENCESINC. ...... 02/08/2002 ROBERTSON COLMAN & STEPHENS . 05/07/2002 VARIOUS ......................ocoo o 900.000 ........ 25,140 ... 14,061 ... B0 (11,088) ....... (11,088) ..o
460254-10-5  INTERNATIONAL RECTIFIER CORP ... 04/17/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 500.000 ........ 22,000 ... 20669 ... 22,000 L 669 ... 669 ..
495582-10-8  KING PHARMACEUTICALS ............. 02/21/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 800.000 ........ 26,078 ... 21,290 ... 26,078 (4,788) ........ (4,788) ..o
524908-10-0 LEHMANBROSHLDGSINC. ........... 05/07/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 500.000 ........ 30,879 ... 29919 ... 30,879 L (%0) .......... (960) ............ b
549463-10-7  LUCENT TECHNOLOGIESINC .......... 02/06/2002 SALOMON SMITHBARNEY ....... 06/06/2002 STOCK SPINOFF ...............oooov v 14,047 14,047 AT
549463-10-7  LUCENT TECHNOLOGIESINC .......... 02/06/2002 SALOMON SMITH BARNEY ....... 07/05/2002 SALOMON SMITHBARNEY ........... .... 11,300.000 ........ 62,899 ........ 17,621 ... 62,899 (45,211) ....... (45,211) .o
559222-40-1 MAGNA INTERNATIONAL .............. 06/11/2002 STOCK CONVERSION ........... 06/12/2002 CASH IN LIEU OF FRACTIONS ........ .... 13,648.000 ....... 911,030 ... 755,645 ... 91,080 o (155,385) ...... (155,385) ......... 9,280 ...l
56418H-10-0 MANPOWERINCWIS .................. 05/24/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 600.000 ........ 25,386 ... 4751 .. 25,380 L e (636) .......... (636) ............ 60 ...
571903-20-2 MARRIOTTINTLINCNEW .............. 03/07/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 700.000 ........ 2912 ... 21,94 ... 29,125 (1,161) ........ (1,161) ... b
608554-20-0 MOLEXINCCLA ...................... 06/06/2002 SALOMON SMITHBARNEY ....... 09/19/2002 SALOMON SMITHBARNEY ........... ..... 2,100.000 ........ 66,171 ... 52,312 ... B8, 171 (13,798) ....... (13,798) ............ B o
61166W-10-1 MONSANTOCONEW .................. 08/19/2002 STOCK SPINOFF ................ 09/05/2002 SALOMON SMITHBARNEY ........... ....... 371.000 ......... 5369 ... 6,85 ......... 5,300 1,488 ... 1488
(continues)
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671040-10-3  OSI PHARMACEUTICALSINC ........... 02/08/2002 ADAMS HARKNESS & HILL INC ... 05/01/2002 ADAMS HARKNESS & HILL, INC ...... ....... 600.000 ........ 2,446 ... 17,18 ........ VA6 (6,337) ........ (6,337) oo
720279-10-8  PIER 1IMPORTSINC .................. 03/05/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,700.000 ........ 31,309 .. 33,826 ... 3309 o 2517 2517 L
731572-10-3  POLORALPHLAURENCORP ........... 05/14/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 900.000 ........ 24,631 ... 2841 .. 24,831 (1,790) ........ (1,790) .o
747277-10-1 QLOGICCORP ....................... 05/13/2002 ROBERTSON COLMAN & STEPHENS . 06/06/2002 SALOMON SMITHBARNEY ........... ....... 600.000 ........ 21,38 ... 26,56 ........ 21,338 (783) ... (TB3) oo
75040P-40-5 RADIOONEINCCLD .................. 04/15/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,200.000 ........ 26,264 ... 2979 ... 26,264 o (285) .......... (285) ...
75409P-20-2 RATIONAL SOFTWARECORP .......... 01/14/2002 SOUNDVIEW FINANCIAL CORP ... 03/20/2002 U.S. BANKASSETMGMT ............ ..... 1,300.000 ........ 29215 ... 20,95 ... 29,215 (7,260) ........ (7,260) ..o
758766-10-9  REGAL ENTERTAINMENT GROUP ...... 05/24/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,100.000 ........ 25,642 ... 25,708 ........ 25,642 66 ............ B6 .
770323-10-3  ROBERT HALF INTERNATIONAL ........ 03/18/2002 SALOMON SMITHBARNEY ....... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,100.000 ........ 817 .. 26,212 ... 3 T (6,665) ........ (6,665) ...
816850-10-1 SEMTECHCORP ...................... 06/11/2002 SALOMON SMITHBARNEY ....... 08/09/2002 SALOMON SMITHBARNEY ........... ..... 1,200.000 ........ 38,02 ... 2134 ... 38,002 (15,958) ....... (15,958) ..o
83170A-20-6  SMARTFORCE PUBLIC LIMITEDCOADR ... 10/21/2002 SALOMON SMITHBARNEY ....... 11/21/2002 SECURITY NAME CHANGE ........... ..... 3,886.000 ........ 12,915 ... 12,915 ... 2,05 e
832696-40-5  JM SMUCKER CO/THE-NEW COMWI ... 06/06/2002 STOCK SPINOFF ................ 09/04/2002 SALOMON SMITHBARNEY ........... ........ 69.000 ........... 875 ... 2,50 ... 875 1,645 ... 1,645 . "o
832727-10-1  SMURFIT-STONE CONTAINER CORP. ... 05/21/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,700.000 ........ 30,390 ... 2,488 ... 30,390 L (2,902) ........ (2,902) oo
854616-10-9 STANLEYWKS ........................ 03/18/2002 SALOMON SMITHBARNEY ....... 05/16/2002 SALOMON SMITHBARNEY ........... ....... 500.000 ........ 248710 ... 2045 ... 810 (2,824) ........ (2,824) ............ U o
855030-10-2 STAPLESINC. ........................ 06/06/2002 VARIOUS ....................... 09/25/2002 SALOMON SMITHBARNEY ........... ..... 1,400.000 ........ 28,53 ... 18,829 ... 28,538 (9,703) ........ (9,703) ..o
880770-10-2 TERADYNEINC. ...................... 04/26/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ....... 800.000 ........ 28,365 ... 2431 28,305 L (6,934) ........ (6,934) ...
88633P-20-3 TICKETMASTER....................... 05/06/2002 VARIOUS ....................... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,200.000 ........ 26,003 ... 2,09 26,003 o 1,788 ... 1788
902984-10-3 USANETWORKSINC. ................. 02/01/2002 SBC CAPMKTS ................. 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,100.000 ........ 2542 28,764 ... 32,542 (3,778) ........ (3,778) oo
92532F-10-0  VERTEX PHARMACEUTICALS INC ... 03/18/2002 GOLDMANSACHS ............... 05/01/2002 MONTGOMERY SECURITIES ......... ..... 1,000.000 ........ 26,553 ... 234 ... 26,558 (4,179) ........ [@A79)
(65422-10-0 NOBLE DRILLINGCORP. .............. 05/02/2002 RECEIPTINKIND ............... 06/06/2002 SALOMON SMITHBARNEY ........... ..... 1,100.000 ........ 48,549 ... 45,528 ... 48,549 (3,021) ........ (3,021) oo
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ......... . ... 2,767,161 ... 2,239,031 ... 2,067,161 (528,120) ...... (528,120) ......... 9,756 ...
7099998 - Subtotal - COMMON SEOCKS . . ... .. .. 2,832,224 ... 2,296,324 ... 2,832,204 (535,889) ...... (535,889) ......... 9,892 ...
7199999 - Subtotal - Preferred and CommMON SEOCKS ... ... ... ..o 3,632,224 ... 2,582,157 ... 3,632,204 (1,100,056) .... (1,100,056) ........ 7043%6 ...
7099990 - TOT AL o 51,381,826 ... 49,947,282 ... 51,217,546 ...... (164,290) ... (1,270,256) .... (1,270,256) ..... 1,599,841 ... 546,648



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 8 9
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
CusIP Name of Subsidiary, Controlled or Identification | Procedures | with Holding of Such Intangible Book/Adjusted Number % of
|dentification Affiliated Company Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
03048#-10-4 ... American Western HomeInsCo ........... 30912 ... Coree e No Lo 27,538,987 ... 200,000.000 ............. 100.000
029704-10-8 ... American Southern Home Ins Co ........... 41998 ... oo NO oo 12,873,671 ...1,000,000.000 ............. 100.000
401454-10-8 ... GUIC Insurance Company ................ 38652 ........ oo NO Lo 16,816,742 ...... 10,000.000 ............. 100.000
1099999 - Subtotal - Common Stocks - U.S. Property and Casualty Insurer .......... ... . ... 57,220,400 ...
1699999 - Subtotal - COMMON STOCKS .. ... ... e 57,229,400 ...
1799990 - TOTALS o 57,020,400 ...

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: § 136,302,118

2. Total amount of intangible assets nonadmitted $ 9,804,574

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CusIp Name of Company Listed in Section 1 Column 6, Number % of
|dentification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding
Common Stocks
02756#-10-8 ... Modern Life Insurance Co of Arizona, Inc .................... American Western Home Insurance Company ................. ... .. 10,000.000 ......... 100.000

0299999 - Subtotal - Common Stocks

E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31

CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective

|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of

cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest
U.S. Governments - Issuer Obligations
313588-AP-0 FNMADISCNT ... 12/13/2002  Paine Webber, Inc..................... MAT....... 01/14/2003...... .... 20,976,107 ... 21,000,000 .... 20,976,107 ........ 2,893 T 1.327
313384-AF-6 FHLBDISCNTS ... 12/26/2002  Paine Webber, Inc....................oo MAT....... 01/06/2003...... ..... 9,895,603 ... 9,900,000 ..... 9,895,603 ......... 4307 T 1.606
0199999 - U.S. Governments - Issuer OblIGAtions . .. ... .. .. . o 0,871,710 30,900,000 .... 30,871,710 ........ 28,290 L
0399999 - Subtotal - U.S. GOvernmeNt BONAS. . ... .. ... 0,871,710 30,900,000 .... 30,871,710 ........ 28,290 L
5499999 - Total Bonds - Subtotal - Issuer OblGations. .. ... ... ... . 0,871,710 30,900,000 .... 30,871,710 ........ 28,290 L
6099999 - TOTAL - BOMGS. . ... 0,871,710 30,900,000 .... 30,871,710 ........ 28,290 L
Exempt Money Market Mutual Funds
31846V-71-6 Treasury Obligations Class A................ 12/31/2002  First American Funds ..................... o 12/31/2003...... ..... 9475700 . 9,475,700 ......... 6,803 ... 100,995 ... T
38142H-40-8 ILA - Treasury Obligations Portfolio. .......... 12/31/2002  Goldman Sachs MM Trust ................. oo 12/31/2003...... ..... 6,700,000 ... 6,700,000 .......... 01 55 . T
7799999 - Subtotal - Exempt Money Market Mutual FUNGS. . ... ... .o o 16,175,700 . 16,175,700 ......... 719 ... 101,520 ...
Class One Money Market Mutual Funds
589978-10-5 ML Funds For Inst Secs-Premier Fund..... ... 12/31/2002  MerrillLynch Funds. ... 12/31/2003...... ..... 143,262 1,443,262 ......... 1,148 2,106 T
7899999 - Subtotal - Class One Money Market Mutual FUNDS ... ... ... o e 143,262 1,443,262 ......... 1,148 105
8099990 - TOTALS. . 48,490,672 . 48,490,672 ........ 36,632 ... 124,625

(a) Includes $ .................. other than accrual of discount and amortization of premium.



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE

Pages E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,

the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONS . 258,325,802 | ... 210,962,731 | ... 12,636,929
2. Preferred Stocks ... 20,704,334 | . 20,682,432 | . 978,098
3oTotals o 280,030,136 | ... 293,645,163 | ... 13,615,027

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

The market values were obtained from Interactive Data Services, Inc. and Merrill Lynch Securities Pricing Service.

E23
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *
Open Depositories
USBank ..o Cincinnati, Ohio .. Commercial ACCOUNT ... oo et e e e 1,339,315 ...
Fifth Third Bank ........................ Cincinnati, Ohio . . Lock BOX ACCOUNT ...\ oue e et e e e 21318
Wells FargoBank ................................ Des Moines, lowa Commercial Account 05
USBank ... Cincinnati, Ohio .. Outstanding A/P CheckS ......... ... i s e (1,254,620) ......
USBank ... Cincinnati, Ohio .. Claim Check Payable Account ............................... oo . ..(5,550,083) ...
USBank ... Cincinnati, Ohio .. Claim Check Payable Account ... i i (324T89)
USBank ... Cincinnati, Ohio .. Claim Check Payable Account ... i .. (58,845) L
USBank ... Cincinnati, Ohio .. Outstanding D Bil Checks ... ... ... . (367,532)
USBank ... Cincinnati, Ohio .. Outstanding D Bill Checks ............. ... . (2,988,433) L
First Century Bank ............................... Bluefield, West Virginia Certificate of Deposit ................................ ... 1780 .27 200 .....100,000 ...
0199998 - Depositsin ........... 67 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open
DEPOSIOMIES ... ... e e e 825,493 ...
0199999 - TOTAL - Open DEPOSIOMIES ... ... ... 2141 207 ..(5,657,528) ......
0399999 - TOTAL Cash 0N DEPOSIE ... ... e 2741 207 ...(5,657,528) ......
0599999 - TOTAL CaSh ... e e e 2741 207 ...(5,657,528) ......
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

fodanuary | (4,238,922) 4. April ... (1,149,858) | 7.duly ... (2,408,456) [10. October ..........| ........... (5,091,063)

2. February ...........| (7,118,744)| 5. May .............. (4,721,722)| 8. August ............] .. (3,054,729) [11. November ........| ........... (4,366,133)

3.March ... (9,160,658)| 6. June ..............| ... 492,036 | 9. September .........{ ............ (4,219,830) [12. December ........| ........... (5,657,528)

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Modern Home Insurance Company

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
Arkansas
AR00001 B .......... US TREASURY BOND, 11.875% DUE 11/15/03 ........... BANK OF AMERICA, RSD, INS CODE 23-83-200() (4) . . . ... oot 100,000 ............ 103,492 ........... 109,125
AR00002 B .......... US TREASURY NOTES, 6.25% DUE 02/15/03 ............ BANK OF AMERICA, RSD, INS CODE 23-83-200() (4) - . - -+ oot e e e e e 250,000 ... 89,711 251,485
ARIIY - ATKANSES ... 350,000 ... 353,263 ... 360,610
Georgia
GA00001 B .......... US TREASURY NOTES, 7.25% DUE 08/15/04 ............ WACHOVIA BANK, RSD, INS CODE 33-3-0 ... e e 50,000 ............. 52,739 ... 54,688
GA999T - GBOTGIA . ..ottt 50,000 ............. 5,739 ... 54,688
Louisiana
LA0000T B .......... US TREASURY NOTES, 7.25% DUE 05/15/04 ............ BANK ONE, INS CODE 22. 1021 . ..o e e 100,000 ............ 101,587 ... 108,031
LAG9999 - LOUISIANG . ... ..ot 100,000 ............ 101,537 ... 108,031
Massachusetts
MA00001T B .......... US TREASURY NOTES, 6.25% DUE 02/15/07 ............ STATE TREASURER, RSD, RULE 1075 ... e e 100,000 ............ 100,388 ........... 114,719
MA00002 B .......... US TREASURY NOTES, 7.25% DUE 05/15/04 ............ STATE TREASURER, RSD, RULE 1070 .. e e 500,000 ............ 507,686 ........... 540,155
MAD999 - MASSACHUSEIES .. ... 600,000 ............ 608,074 ........... 654,874
New Mexico
NM00001 B .......... US TREASURY NOTES, 6.25% DUE 02/15/07 ............ WELLS FARGO BANK, RSD, INS CODE 50A-5-10 ..o 125,000 ............ 125,485 ........... 143,399
NM00002 B .......... US TREASURY NOTES, 6.25% DUE 02/15/03 ............ WELLS FARGO BANK, RSD, INS CODE 50A-5-10 ..o e e e 200,000 ... 199,817 ... 201,188
NMBIGIT - NEW MEXICO .. .o 325,000 ... 325,302 ... 344,587
North Carolina
NCO000t B .......... US TREASURY NOTES, 6.25% DUE 02/15/07 ............ WACHOVIABANK, RSD, INS CODE B8-7.5 .. .o e e e 200,000 ... 200,777 .. 229,438
NCO9999 - NOTN GANONING .. ... 200,000 ... 20,777 . 229,438
Oregon
OR00001 B .......... WASHINGTON ST GOB 5.35% DUE 07/01/06 ............. USBANK, RSD, INS CODE T31-16(2) ...ttt et e e e 300,000 ... 299,263 ... 324,330
ORI - OMBYON . .ttt 300,000 ... 299,263 ... 324,330
Virginia
VA00001 B .......... US TREASURY NOTES, 6.25% DUE 02/15/03 ............ SUNTRUST BANK, RSD, GEN LAW TTL 38,2 CHAP 10 AR T 7 e e e e 100,000 ... 99,909 ........... 100,594
VAG9999 - VINGINIA . . 100,000 ...l 99,909 ........... 100,594
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... ... o e 2,025,000 .......... 2,040,864 ......... 2,177,152
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
ZZ200001 B .......... US TREASURY NOTES, 6.25% DUE 02/15/03 ............ USBANK, RSD, INS CODE 3030.08 ... ... e e e e 100,000 ... 99,909 ........... 100,594
7700002 B .......... WASHINGTON ST GOB, 5.35% DUE 07/01/06 ............ USBANK, RSD, INS CODE 3030.08 ... ... oo e e 100,000 ... 99,754 ... 108,110
7700003 B .......... US TREASURY NOTES, 6.875% DUE 05/15/06 ........... USBANK, RSD, INS CODE 3030.08 ... ... e e e 100,000 ............ 101,162 ... 115,063
7700004 B .......... US TREASURY NOTES, 6.25% DUE 02/15/03 ............ USBANK, RSD, INS CODE 3030.08 ... ... e e e 1,050,000 .......... 1,097,121 ... 1,170,134
7700005 B .......... US TREASURY BOND, 11.875% DUE 11/15/03 ........... USBANK, RSD, INS CODE 3030.08 ... ... e e e e 200,000 ... 206,985 ........... 218,250
7700006 B .......... US TREASURY NOTES, 7.25% DUE 05/15/04 ............ USBANK, RSD, INS CODE 3030.08 ... ... e e e 450,000 ... 456,917 ... 486,140
ZZ00007 B .......... US TREASURY NOTES, 7.25% DUE 08/15/04 ............ US BANK, RSD, INS CODE 3030, 08 ... ..o e e e 500,000 ............ 57,390 ... 546,875
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... . o e 2,500,000 .......... 2,589,238 ......... 2,745,166
0099990 - TOT AL . 4,525,000 .......... 4,630,102 ......... 4,922,318
(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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