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Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

SCHEDULE A - PART 1

OWNED December 31 of Current Year

Location

Showing all Real Estate
5 6

7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
BRICK OFFICE BUILDING.......cciiiiiiiiieisiinciscsi s BEACHWOOD...

0299999. Properties Occupied by the Reporting Entity - Admi

nistrative

0399999. Total - Properties Occupied by the Reporting Entity

Properties Held for the Production of Income

VILLA SANCTA ANNA

........................................................... BEACHWOOD.................. |OH.... [12/31/1953] ... | oo 3,771,669 [ [0 1,333,280 e | e (102,720) | [ Lo e 180,000 [,
0499999. Total - Properties Held for the Production of INCOME..........ccocoiiiiiiiiiiiiiiiiiiiisisicsccssnnes | v, 3,771,669 [ 0 [ . 1,333,280 |...ooooviviiiiinnas (U [ (2 £70) ] P 0 [0 [, [ 180,000 |...ocoviiiiiiiiiinnns 0
9999999, TORAIS. ...t | s 4,761,243 | 0f. . 1,333,281 | 1 I (102,720)] ..o 0 [0 [ 0 f 180,000 | ......cc..cc.. 24,886




Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

EO02, EO3, EO04, EO0S
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Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
4

1 Location

5 6 7 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value (Decrease) by by Foreign Exchange
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
PROM NOTES - HOLY ANGELS PARISH......c.cccooiviiiiiiininnnn, GLOBE. ..ot AZ.iiiinnn, DIOCESE OF TUCSON...

0699999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
9999999. Totals
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Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

SCHEDULE BA - PART 2

ed or Paid in Full During the Year

Showing Other Long-Term Invested Assets SOLD, Transferr
4 5 6

1 Location 7 8 9 10 " 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances|  Consideration Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE
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Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

SCHEDULE D - PART 1

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912810 BZ 0.. [U S Treasury Bond.............ccocveemereemereemmmeeerncreeineneeeseseeonns| e | e 7.875 |MN... [ 11/15/2007 | ......covvveeecrs | o 199,506 200,000 |....ccoovvernnce creeeennn. 199,506 1MA5M1977] ....... 7.937
912810 CE 6.. | U S Treasury NOte.........c...cruuereunnreeecriiieseeseneesseesieneees | evseeee | e 8.750 | MN... | 11/15/2008 | ........ovvvercs | eorrereernes | worrereerernnens 99,504 |.....oocveees 100,000 |..106.2500|..............106,250 11/15/1978| ....... 8.860
912810 CM 8. | U S Treasury Bond.........c..ccocveeerieinrieinssiussssesesssnieseneessene | cssreees | cnene 11.750 | FA.... |02/15/2010 | ..o | o 199,148 200,000 | ..120.4690 240,938 198,528 02/07/1980 | .....11.840
0199999. | U.S. Government - ISSUET ODlIGAtIONS............vuuuurreeseriiirieseriesse e 498,158 500,000 |...XXX...... 546,694 495,901 |.........12,057 |.........48,000 |..........c..215 |0 |0 [ XXX [ XXX..... XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36202ANU 7. |G.N. M. A. Pool 000403 MTLY]|09/20/2015|01/20/2003 [100.000 | ........covrerrere928 [ o933 | 12/127/11985] ....... 9.457
36202A P76.. | G. N. M. A.  Pool 000446 MTLY| 11/20/2022 ..107.3520 1211711992 ....... 7.627
36202A S99.. | G. N. M. A. Pool 000544 MTLY| 12/20/2022 | .. ..106.1610 ... 02/18/1993 | ....... 7.052
36202A TA5..|G. N. M. A. Pool 000545 MTLY| 12/20/2022 | .. ..107.3520 12/30/1992] ....... 7470
36202A TE 7..|G. N. M. A. Pool 000549 MTLY| 05/20/2016 | .....cooovveerns | covrerenne | cvcrvrnereren 9,041 | eriiii009,070 | . 05/29/1986 | ....... 8.941
36202A YU 5. |G.N. M. A. Pool 000723 MTLY| 01/20/2023 | .. 121,526 121,675 |..107.3530 | ... 01/27/1993 | ....... 7.398
36202B ED 3. |G. N. M. A. Pool 001032 MTLY| 04/20/2023 | .. 282,352 282,352 | ..106.1100 04/20/1993 | ....... 6.941
36202B GP 4. |G.N. M. A. Pool 001106 MTLY| 12/20/2018 .114.1410 12/01/1988| ....... 9.808
36202B HT 5..|G. N. M. A. Pool 001142 MTLY| 05/20/2023 ..106.1100] ... 05/25/1993 | ....... 6.914
36202BKZ 7..|G.N. M. A. Pool 001212 MTLY| 06/20/2023 | .. ..106.1100] ... 06/17/1993 | ....... 6.924
36202B NF 8..|G. N. M. A. Pool 001290 MTLY| 11/20/2019 | .. ..110.8270] ... 11/20/1989| ....... 8.701
36202B SE 6..|G. N. M. A. Pool 001417 MTLY| 06/20/2020 | .. .112.0720] ... 06/21/1990 | ....... 9.248
36202B WV 3.|G. N. M. A. Pool 001560 MTLY| 02/20/2021 | .. .110.7520 ... 02/20/1991 | ....... 8.819
36202C BM 4. |G. N. M. A. Pool 001844 MTLY| 05/20/2022 | .. .107.2190] ... 06/18/1992 | ....... 7.851
36202C CE 1. |G.N. M. A. Pool 001869 MTLY| 09/20/2024 | .. ..108.6560 | ... 09/06/1994 | ....... 7.761
36202C EM 1. |G. N. M. A. Pool 001940M MTLY| 12/20/2024 ..110.4450 ... 01/09/1995 | ....... 8.563
36204C DM 0. |G. N. M. A. Pool 365608 MTLY| 08/15/2034 ..106.0000 07/26/1995 | ....... 7.465
36204Q G3 8. |G.N. M. A. Pool 376518 MTLY| 05/15/2024 ..107.8440] ... 05/01/1994 | ....... 7.934
362048 J31...|G. N. M. A. Pool 378382................. MTLY| 08/15/2029 | 02/15/2025 |100.000 708,165 708,165 |..109.1080 |... 02/22/1995 | ....... 8.209
36204W CP 0 |G. N. M. A. Pool 381778X MTLY| 04/15/2024 | .. . 130,900 130,900 |..107.3300 | ... 04/15/1994 | ....... 7.463
36205E WS 1.|G. N. M. A. Pool 388657 MTLY| 07/15/2024 | ......ooovveverrs | o | creriincii 97,384 |..... ..98,049 |..107.8440 | ... 06/17/1994 | ....... 8.097
36205H TG 4. | G. N. M. A. Pool 391251 MTLY| 05/15/2024 | .. , ..107.8440] ... 05/06/1994 | ....... 8.432
36205K MJ 8..| G. N. M. A. Pool 392861 MTLY| 01/15/2025 | .......cvvoeecne | o . ..110.2500 ... 01/24/1995| ....... 8.568
36205L X39.. |G.N. M. A. Pool 394098 MTLY| 11/15/2034 | 04/15/2025 |100.000 486,776 486,776 |..108.0000 525,718 04/04/1995 | ....... 8.209
36205L YN 4..|G.N. M. A. Pool 394117 MTLY| 01/15/2030 | 04/15/2025 |100.000 473,345 473,345 | ..108.4200 513,201 04/18/1995 | ....... 7.961
36205Y PE 6..| G. N. M. A. Pool 404621 MTLY| 11/15/2024 | .......covvocecns | o 114,740 115,840 |..109.5000 | ... . 1172111994 | ...... 8.581
362151 LQ 3.. |G.N. M. A. Pool 150735 MTLY| 06/15/2016 | .. .111.2080 ... 08/22/1986 | ....... 8.811
362153 KP 2.. |G. N. M. A. Pool 152502 MTLY| 01/15/2019 | .. .114.6830 ... 01/01/1989 | .....10.033
362156 VD 0.. | G. N. M. A. Pool 155512 MTLY| 07/15/2016 | .. .111.2080 ... 07/25/1986 | ....... 9.142
36215X UC4. |G.N. M. A. Pool 148279 MTLY| 07/15/2016 | .. .111.2080 ... 05/26/1987 | ....... 9.370
362164 CW 3. |G. N. M. A. Pool 182885 MTLY| 04/15/2017 | .. L111.27700 04/24/1987 | ....... 9.022
362164 DN 2..|G. N. M. A. Pool 182909 MTLY| 02/15/2017 | .. .109.7730] ... 03/03/1987 | ....... 7.758
362165LL 4...|G.N. M. A. Pool 184031 MTLY| 04/15/2023 | .. ..106.7670 ... 04/19/1993 | ....... 6.953
362166 QW 3.|G. N. M. A. Pool 185069 MTLY| 01/15/2022 | .. ..109.5440] ... 05/19/1992 | ....... 8.002
36216ARP 8. |G.N. M. A. Pool 158994 MTLY| 06/15/2016 | .. .111.2080] ... 07/06/1989 | ....... 9.101
36216E JT 1.. |G.N. M. A. Pool 162374 MTLY| 07/15/2016 .110.5340 ... 10/31/1986 | ....... 8.617
36216T 4X 5.. |G.N. M. A. Pool 174638 MTLY| 11/15/2016 ..109.7440] ... 12/22/1986 | ....... 7.874
36216U QH 3. |G. N. M. A. Pool 175156 MTLY| 08/15/2016 | .. .110.5340 ... 09/22/1986 | ....... 8.999
36216W 2U 6. |G. N. M. A. Pool 177287 MTLY| 09/15/2016 | .. ..112.3400 ... 07/17/1987 | ....... 9.533
362174 WR 1. |G. N. M. A. Pool 212256 MTLY| 02/15/2018 | .. .111.2950 ... 03/15/1988 | ....... 9.008
36217D ZV 9..|G. N. M. A. Pool 190756 MTLY| 11/15/2016 | .. ..109.7440] ... 02/18/1987 | ....... 7.944
36217T VZ9..|G.N. M. A. Pool 203232 MTLY| 11/15/2017 | .. ..100.0000] ... 01/28/1988 | ....... 8.715
362181 2G 3.. |G. N. M. A. Pool 238475 MTLY| 11/15/2017 | .. .112.4250] ... 11/15/1987] .....10.120
36218C SY 2. |G.N. M. A. Pool 218435 MTLY| 01/15/2022 | .. ..109.5440 ... 05/19/1992 | ....... 8.002
36218E WK 3.|G. N. M. A. Pool 220350 MTLY| 11/15/2019 | .. ..100.0000] ... 01/15/1991 | ....... 8.606
36218H YE 8. |G.N. M. A. Pool 223109 MTLY| 06/15/2017 L111.2770] . 02/15/1990 | ....... 9.390
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
36218N LR 0..| G. N. M. A, POOI 227236.......coeoeeeeeeeeeeeeeeseeeeseeeeeesene | evreeee | i 9.500 | MTLY| 08/15/2018 ..112.4880] ... 08/15/1989 | ....... 9.382
36218R 6D 9..|G. N. M. A. Pool 230468 RN 9.500 | MTLY| 01/15/2018 | .. 11/23/1988 | ...
36218T VB 1..| G. N. M. A, P00l 232010.......cooereeereinriierierenenireeeiens | cvceeies | crene 10.000 | MTLY|08/15/2018 .114.6410] ... 08/15/1988
36218W NF 4.1 G. N. M. A, P00l 234490..........cooooemrimnriireriireneniseeeiiins | cvcreis | creee 10.500 | MTLY|02/15/2018 .116.0770] ... 02/15/1989
362191 DC9..|G.N. M. A. Pool 263899 8.000 | MTLY|06/15/2020 | .. ..109.7660 | ... 05/19/1992
362194 6C 1.. | G. N. M. A, POOI 267367.........oooreeereeeciecreereneniseeiins | cveeeies | creee 10.000 | MTLY| 12/15/2018 | .. .114.6410] ... 02/15/1989
362198 U4 3.. | G. N. M. A, POl 270703.......veeueeerneeerneeeseeeesseeessneeess | ereneees | eeeeee 9.500 | MTLY| 09/15/2019 | .. .112.5370] ... 10/17/1989
36219U RM 8. [ G. N. M. A, POOI 259792.........oooerveeeereserreeenersesesssnssans | veeees | e 9.000 | MTLY| 07/15/2018 | .. ..111.0000] ... 03/19/1991
362200 4Y 0.. | G. N. M. A, P00l 293430..........omirierriereireneiineeeisenenes | oreeeee | e 9.500 | MTLY| 11/15/2020 | .. .112.5730] ... 11/19/1990
362207 UK 6.. [ G. N. M. A, POOI 299486...........oorveeeerererrrerenererensssesnnsans | veeees | e 9.000 | MTLY| 07/15/2021 .. .111.2130] .. 07/16/1991
362208 7K 0.. [ G. N. M. A. P00l 300898.........ccorrvermrrermerereeeessmeessneeess | wrreees | weeeee 9.000 | MTLY| 06/15/2021 .. . .111.2130 06/18/1991 | ..
362209 MK 1. [ G. N. M. A, POOI 301062.........oooeveeereeeeeeeeneeeeeessesnesaes | eveeees | weeees 9.500 | MTLY| 11/15/2020 | .. SRS DO 11/19/1990 | ...
36220D VB 2. | G. N. M. A, POl 275210........ooereeeereierieecieseneniseenieins | cvceeies | creee 10.000 | MTLY| 05/15/2019 | .. ..114.6830 05/23/1989 | ..
36220E AR 8. | G. N. M. A, POOI 275516.......veeumreerreerneeeseeeesseeessneeess | ereees | weeeee 9.000 | MTLY| 12/15/2019 .111.2880] ... 12/14/1989
36220K EM 1. | G. N. M. A, P00l 280140.........oooroeeeeeereirecenisereiseneees | oreeeee | e 9.500 | MTLY| 10/15/2020 ..112.5000] ... 10/16/1990
36220Q 6F 2.. | G. N. M. A, POl 285370..........ooorveerreierieiereiiseresisenenes | woreeeee | e 9.500 | MTLY| 04/15/2020 | .. ..100.0000] ... 04/17/1990
36220V 3C 1.. [ G. N. M. A, POOI 289795........coooreerreerneeeseeeessseesssseess | rreees | weeeee 9.500 | MTLY| 05/15/2020 | .. .112.5710] ... 06/19/1990
36220X 5C 5.. [ G. N. M. A, P0OI 291643.......oooorvereeereeeereeeessneessnneens | rneees | ereeee 9.500 | MTLY| 09/15/2020 | .. ..112.5000] ... 09/18/1990
36223C VP 0. [G. N. M. A. POOI 304022.........oooeeeeeeeeeeeeeeeeeseeeeesene | evneree | eveend 8.500 | MTLY| 09/15/2021 .. .110.2510] ... 09/17/1991
36223F B4 2.. | G. N. M. A, P00l 306159........coorieerieiereieereiiseneieseneees | oeeeee | e 9.000 | MTLY| 05/15/2021 .. L111.2130] . 05/13/1991
36223F Q7 9..|G. N. M. A. Pool 306578 8.000 | MTLY| 03/15/2022 | .. ..109.5440 ... 04/27/1992
36223N Q2 3. |G.N. M. A. Pool 312873 8.000 | MTLY| 03/15/2022 | .. ..109.5440 ... 03/17/1992
36223N XC 3. |G. N. M. A. Pool 313075 8.000 | MTLY| 08/15/2022 | .. ..109.5440] ... 04/29/1994
36223P RR 2. |G.N. M. A. Pool 313796 8.000 | MTLY| 02/15/2022 | .. ..109.5440 ... 05/19/1992
36223Q EE 3. |G.N. M. A. Pool 314333 8.000 | MTLY| 03/15/2022 | .. .107.8440] ... 04/14/1992
36223R 5V 3.. |G. N. M. A. Pool 315960 8.000 | MTLY|08/15/2022 | .. ..107.8440] ... 04/29/1994
36223R KL 8..|G. N. M. A. Pool 315399 8.000 | MTLY|06/15/2022 | .. .107.8440] ... 06/16/1992
362235 V59.. |G.N. M. A. Pool 316636 8.000 | MTLY| 12/15/2021 .. ..107.8100] ... 12/17/1991
36223X CD 2. |G. N. M. A. Pool 320568 8.000 | MTLY| 02/15/2022 | .. ..109.5440 ... 03/17/1992
36223Y 5C0.. |G. N. M. A. Pool 322243 8.000 | MTLY| 04/15/2022 | .. ..109.5440] ... 04/14/1992
36224AHW 4 | G.N. M. A. Pool 322545 8.000 | MTLY| 02/15/2022 ..109.5440 ... 05/19/1992
36224B 2R 9..|G. N. M. A. Pool 323984 8.000 | MTLY/| 04/15/2022 ..109.5440] ... 04/29/1994
36224C 4R 5.. [ G. N. M. A, POOI 324932........ooooeeveeereeereeeenereensssesnssins | veeves | e 7.000 | MTLY| 05/15/2022 | .. ..106.8170 ... 09/16/1992
36224D P58.. |G. N. M. A. Pool 325444 8.000 | MTLY|03/15/2022 | .. ..109.5440] ... 03/17/1992
36224E RS 4. | G. N. M. A, P00l 326397 .......ccoooreerreereireneiineseiseneies | oveeene | e 7.500 | MTLY| 11/15/2022 | .. ..107.4930 ... 11/18/1992
36224G S58..|G. N. M. A. Pool 328240 8.000 | MTLY|08/15/2022 | .. ..109.5440] ... 04/29/1994
36224H A3 0.. [ G. N. M. A, POOI 328626.........oeoeeeeeeeeeereeeeeeeeseeeeesene | cevnevee | v 7.500 | MTLY| 11/15/2022 | .. ..106.6880 | ... 11/18/1992
36224HMD 5. [ G. N. M. A, POOI 328956..........oeorveeecreeerrreenereenessesnnsaes | veeees | eeeees 7.500 | MTLY| 12/15/2022 | .. ..107.4930 ... 12/16/1992
36224K A2 5.. [ G. N. M. A, POOI 330425.........oooevreeeereeeeeeeenerseeessesnnsins | veeves | eeeees 7.500 | MTLY| 12/20/2022 | .. ..106.1250 ... . 12/30/1992
36224K CW 7 [ G. N. M. A, POOI 330485.........oooeveeeerererrreeneresesesssnssses | veeees | eeees 7.500 | MTLY| 12/15/2022 | .. ..107.4930 ... .38,962 |.... 12/16/1992
36224K N6 2.. | G. N. M. A, P00l 330813....c.oveeureereeereeeeseeeesseeessneeens | ereeeees | wreeeee 7.500 | MTLY| 10/15/2022 | .. . 119,930 ..106.6870] ..............127,950 . 11/18/1992
36224K PH 6. | G. N. M. A. P00l 330824...........oorooereeereerenniiinceeineniies | oveeeee | e 7.500 | MTLY| 10/15/2022 | .......vcvveecns | corrvies 221,668 222,873 |..107.4930 239,573 221,387 11/18/1992
36224L MC 8. | G. N. M. A, POl 331655.......cooumreereeerneeeseeeesneessneesss | weeneees | weeeeee 7.000 | MTLY| 10/15/2022 | .......oocvveeens | corrries 284,443 286,316 |..106.8170 305,835 284,137 10/19/1992
36224M SD 8. | G. N. M. A, POOI 332716....c..veeemeeernreerneeeseneessneessneeens | ereneees | ereeeee 7.000 | MTLY| 10/15/2022 | .. I I 98,227 |...oveeerneens 98,663 |..106.8170|.............. 105,389 |...oocovcnennec 98,170 |.. 10/19/1992
36224M UL 7. | G. N. M. A, POl 332787 .......ccoooreeerieeceireeeiiseseiseneies | eveeeee | e 7.000 | MTLY| 10/15/2022 | .. 215,684 216,375 |..106.8170 231,125 215,631 |.. 10/19/1992
36224P MD 7. [ G. N. M. A, POOI 334356.........oooooeeeeeeeeseeeeeeeeseeeeeesene | evnevee | v 7.000 | MTLY| 11/15/2022 | .. 139,765 142,218 |..106.8170 | ............ 151,913 | .......cccc.. 139,285 |.. 11/18/1992
36224S QV 7. [ G. N. M. A, POOI 337168.......ooeeecreeeereeesreenesesesessesnssaes | veeees | eeeees 7.000 | MTLY| 10/15/2022 | .. . 135,891 137,733 |..105.9370 | ... 145911 | 10/19/1992
36224U MF 1. |G.N. M. A. Pool 338858 JRVTN I 7.500 | MTLY| 11/15/2022 | .. I I 27,691 |..... ..27,820 |..106.6880 | ... 29,680 |.... 11/30/1992
36224V WV 3. G. N. M. A. P00l 340060..........c.crveemrremereiesmnieseriesseneees | esseeee | e 7.500 | MTLY| 12/15/2022 .......coocveeeeee [ ovreriines [ cornerieenieens 56,742 |. ...56,742 | ..106.6870 60,536 |.... 12/16/1992
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities..........cccooccncren. 7,189,239 |. 7,208,632 | ... XXX...... 7,781,982 |.........7,180,038 | ........47678 |.......561,022 | ..cccccc.... 2284 | o0 | e 0 XXX XXX.....
0399999. | Total - U.S. GOVEIMMENL........ououreeureesireseisieseresse s s | cnnesscnees 7,687,397 ..7,708,632 |...XXX......]...........8,328,676 |..........7,675,939 |.........59,735 |.......609,022 |............... 439 [ .o [ o0 XXX .o XXX.....
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15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Louisiana
[546418 AC 8.. [ LA Agricultural Fin Auth SeC ReV........cccovoorrrrrrrreeeerissssee [ [.....8.800 [AO.... 0130 oo K 22,767 [ .ovvcvvccceceirs O O O I 6 ].....6 [09/15/1986] .......8.800 |
\ | LOUISIANG. .vvc. . eeerreeeesssssssseeessesesssssssesessssssssssssssessssssssssssseesssssssssssssssssssecessnsnnas YO S K I Y2 (<74 I |} O ] [ (I 6 | XXX [ XXX..... [ XXX...oo |
Tennessee
[900004 00 3... [Kingsport Long Is Uil Sullivan CO.........ccc.errrreeeeernnssee [ [ 008500 [MS... [12/311994 [ .oovveeversanns | evverrrreeee |eveenesmmssneeesseeennnes Leeeesnnneeresi 20,000 | coveeeeeneenssans | eereeeeessssmmneseeseeeeees | s3I Y DO [ O [ 3.6 [03/01/1955] .......4.500 |
\ [ TBNNESSEE. ....eoveeeeee ettt sesess ettt 0 [ 25,807 | R 3 [ XXX XXX [ XXX
Texas
841514 AU 6.. | Southeast TX Hsg Fin Corp Ser A 49,918 08/25/1986 | ....... 8.600
Texas.............. 49,918 [ I e e R e XXX..... XXX.....
Total States and US..........cccoouvvvvecvcevennan. 98,492 0 0 0 | 21 | XXX XXX..... XXX
1199999, | States, Territories & Pc ions - Issuer Obligations ....98,492 0 0 0 | 21 | XXX XXX..... XXX
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed).........c.cccoccvvrerncrincnns 98,492 0 |0 e 0 | 21 | XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obllgatlons
Nebraska
[079221 AA'5.. [ Bellevue NE Bridge COMMISSION REV.........coscrrrreeeerrnssns [ [......4.000 [MN... [12/31719%4 ] ......cccco0eee | S [ 50,500 [ .orouuerrrreeeensnns | sveeerseesmmsssmsneees | eeseesessssesseeeeeees O I 6 [....6 [11/01/1950] ......4.000 |
\ | INEDTASKA. .vvcc.oeeerceeeeeesssssssessseeessssssesesssssessss s sessessssssesesssssssssssesssesesssnsnas 50,500 | N 6 | XXX [ XXX..... | XXX...oo |
Utah
795693 MW 7 | Salt Lake Co Utah Wir Conser Dist.............ccococomecuenereeenecs oveeree [ e 3.750 | MS... [ 09/01/2003 ..100.5320] ... 09/01/1955] ....... 3.750
795693 NJ 5.. | Salt Lake Co Utah Wir Conser Dist..........c.ccooceennriencreesene | onseree | o 3.750 | MS... | 09/01/2005 .. ..97.7230] ... 09/01/1955 | ....... 3.750
UBBN. . snnsnsessnsssenssssnsssssssssnsnnses | crsesereennnens 09,000 | corereeesreene: 99,000 [t XXX e [ eeersereenenn. 54,169 [ 54,928 [ 688 [ 2,062 |0 |0 | 0 XXX XXX..... XXX.....
Washington
259561 AV 0.. | Douglas Cnty WA P U D Wells Hydro............cccccocvurnurneen. ‘ ........ ‘ ....... 4.000 |MS... |09/01/2018  ........cccccucc. ‘ ............ 09/01/1963 | ....... 3.956
387892 BG 6.. | Grant Cnty WA P.U.D. #2 Ref Rev. JEROTIORITOROTIORS FUPROORS PR 3.850 | AO....| 04/01/2009 | .. 10,055 |. 04/01/1963 | ....... 3.750
WASRINGEON. ...t | crsessne e 20,106 |................20,000 |..XXX......|... 20 051 [ 20,450 | o229 | 785 [ (10) [0 |0 [ XXX XXX..... XXX.....
United States
31358A BX 7..|F. N. M. A. Zero Cpn Debs Strip........c..cooceuerereumereeersereenns ‘ ........ ‘ ................ MATR 02/01/2012] .....covevveenece ‘ .......................... 495338 |........... 1,000,000 | ....66.2300 662,300 211,450 08/19/1992] ....... 8.038
880591 30 0... | Tennessee Vly Auth Pwr Ser 99-D.......c.coovvnnmrinncrieinnnes [ onneree | e 6.750 | MJSD| 06/01/2028 | ........ccooevere | conrrvennec 500,000 500,000 | ..106.7200 533,600 500,000 | .. 06/02/1998 | ....... 6.750
U S 995,338 ...1,195,900 [..cooovoenneee 711,450 |...........2,812 | ........33,750 |..........36,855 | ...cccccecn | o0 XXX XXX..... XXX.....
Total States AN US..... ...ttt | crresnees 1,070,444 |. 1,270,120 |.............837,328 |..........3,729 |.........36,597 |.........36,845 [.....ccccc.0 | s B [ XXX [ ..o XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - IssUer OBlIGatioNS............cuurirreerererseesieresersees e ssesseesseees | sesesseeeas 1,070,444 ..1,270120 |............837,328 | ..........3,729 | .........36,597 |........36,845 | ....cccceceoce..0 | rrerrerence 8 | XXX ... XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Thei
United States
313614 WE 5. [F.N. M. A. Pool 050145 MTLY[ 110172018 | ..o | e | e 1,964 1941 | ...1,964 11/01/1988] ....... 9.246
313614 WL 9. |F.N. M. A. Pool 050151.. MTLY| 12/01/2018 | .. 3,367 |.... 12/01/1988 ....... 9.488
31365P UM 8. |F.N. M. A. Pool 133888.. MTLY| 12/01/2021 .. ..107.5310 41,168 |.... 12/16/1991] ....... 7.925
31368K LD 6.. |[F.N. M. A. Pool 192124.. MTLY| 12/01/2022 .. ..106.1880 53,076 |.... 12/24/11992] ....... 7.323
U S XXX...... 99,575 | 93,555 |81 [ 1,340 [ (D) 0 | 0 XXX XXX..... XXX.....
Total States and US..........ooriuirireriseriserisere s XXX 99,575 [ 93,565 [ 611 [ 7,340 (D) L eiccen0 | 0 XXX XXX..... XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities XXX [0 99,575 | 93,555 |11 [ 7,340 [ (D 0 |0 L XXX XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
United States
312904 VU B.. [F.H.L. M. C. Ser 1017 D.....ccoveveeeeceeecereereeereceeerenesessens | e | e 8.300 | MTLY| 11/15/2020 | .......oocveeres [ oo [ e 80,583 | ..o 80,583 ..102.1870] ... 08/26/1994 | ....... 8.189
312905 Z7 0... [ F. H. L. M. C. Ser 1087 L.....criveereeeeieiereisereineeireneiin | oveeeee | e 8.500 | MTLY| 06/15/2021 .. ..107.6800 | ... 09/29/1994 | ....... 8.524
312906 RX 0.. [F. H. L. M. C. Ser 1119 H.....coveveeeceeeeeseceiseeeiiseens | e | e 7.750 | MTLY| 08/15/2021 ] .. ..104.1250 ... 11/02/1992] ....... 7.716
312906 VS 6.. [F. H. L. M. C. Ser 1122 G.......coooueirercreereceerereineenieneeens | veeeee | e 7.000 | MTLY| 08/15/2021 .. . ..103.0630 ... 06/30/1993 | ....... 6.971
312908 YV 2.. [F.H. L. M. C. Ser 1212 ... | e | e 8.000 | MTLY| 08/15/2021 .. 140,442 142 435 |..100.6500 | ..............143,361 | .............. . 08/05/1994 | ....... 8.132
312909 3W 2. [F. H. L. M. C. Ser 1250 J.......coovvemmmruemcreeceirereueseceineeens | woveeeee | wereene 7.000 | MTLY| 05/15/2022 | .. 332,394 333,064 | ..104.8440 349,197 332232 | . 04/05/1993 | ....... 6.989
312910 3Q 3. [F. H. L. M. C. Ser 1311 Kuwecooeereceieceiiseeniieceiieseeons | e | e 7.000 | MTLY| 07/15/2022 | .. 527,488 531,789 |..105.3700 560,346 526,471 |.. 05/19/1993 | ....... 7.079
312910B6 8.. [F. H. L. M. C. Ser 1312 L......oorieereieiiereisereseeireneiins | e | e 8.000 | MTLY| 07/15/2022 | .. 227,766 229,047 |..107.9700 247,302 227,759 |.. 07/18/1994 | ....... 8.033
312912 AP 3.. |F.H.L. M. C. Ser 1367 KA MTLY| 09/15/2022 | ......ocvveecnes | corverncnns | cerviinens 1,472,888 |.......... 1,477,220 | ..104.7200 | ........... 1,546,944 | .......... 1,468,602 11/09/1993 | ....... 6.536
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31291228 4...|F. H.L. M. C. Ser 1407 PK......cooooorveircrirrrreneinenenenenes | s | e 7.000 | MTLY| 08/15/2021 | ....ceoocveeres [ o [ o 84,612 |..cooveereen. 85,063 |..100.0780 04/13/1993 | ....... 7.027
312913 QRO. [F. H. L. M. C. Ser 1439 L......cooovuriieeiereinereiseeireneiiins | oveeeee | e 7.500 | MTLY| 11/15/2022 | .. . 240,000 240,000 |..113.1400 271,536 240,000 |.. 10/30/1995 | ....... 7437
312913 WW 2 [F.H. L. M. C. SerG-4 D....cooveeeceescreiecreiieeenieseeinens | oveeeee | e 8.000 | MTLY| 12/25/2022 266,653 268,039 |..108.2030 290,027 266,615 12/30/1992] ....... 7.998
312914 B4 5.. [F.H.L. M. C. Ser 1479 J.......ooorvireinceieceinereinecsinseens | oveeeee | e 7.100 | MTLY| 12/15/2020 198,950 198,950 |..101.4690 201,872 198,701 04/14/1993 | ....... 7.065
312914 DQ 4. [F.H.L. M. C. Ser 1459 K.........coomirecriirnerncriisreiiienein | e | e 7.500 | MTLY| 07/15/2021 ] .. I I 59,195 |...coocovrneen. 59481 | oo | e 59,195 | ....cccocv 59,221 |.. 01/29/1993 | ....... 7.520
312914 DS 0.. [F. H. L. M. C. Ser 1459 M........coovcoireieriieceesneniineceinns | woveeeee | e 7.500 | MTLY| 01/15/2023 | .. . 500,000 500,000 |..110.7800 553,900 500,000 | .. 03/21/1994 | ....... 7433
312914 M7 6.. | F. H. L. M. C. Ser 1477 H.....covovoeceecieceiisecereeeiiseens | e | e 7.000 | MTLY| 03/15/2022 | .. 500,000 500,000 |..103.3590 516,797 499,688 | .. 03/30/1993 | ....... 6.937
312914 PE8.. [F.H.L. M. C. Ser 1464 H.........c..cooorviriiirniiiecereeeiseens | e | e 7.500 | MTLY| 05/15/2022 | .. 473,296 473,296 |..101.3440 | ............. 479,655 |.............. 473222 |.. 02/26/1993 | ....... 7437
312914 RO 7.. [F.H.L. M. C. Ser 1481 Ku....oovrooereceereirecriieceiieseions | eveeeee | e 7.250 | MTLY| 06/15/2022 | .. 1,249,545 ..1,254,000 |..102.5160|...........1,285,546 |........... 1,248,648 | .. 03/08/1994 | ....... 7.267
312914 TU B.. [F.H. L. M. C. Ser 1468 M.........ccooconeveemerrieceinneniieceinns | woveeeee | e 7.000 | MTLY| 01/15/2010 .. 500,000 500,000 |..105.2810 526,406 500,000 | .. 02/26/1993 | ....... 6.852
312914 V2 7. [F.H.L.M. C. Ser 1482 H.......coovooueceeceesceiiieceseeeiiieens | e | e 7.000 | MTLY| 08/15/2022 | .. 496,455 500,000 |..103.6410 518,203 494,062 |.. 03/30/1993 | ....... 7.097
3129156F 3...|F. H.L. M. C. Ser 1527 J. 1 [OOSR 7.000 | MTLY| 12/15/2022 | .. 498,429 500,000 |..108.0000 540,000 498,125 |.. 05/28/1993 | ....... 7.009
312915LE9.. |[F.H.L. M. C. Ser 1497 G.... 1 [OOSR 7.000 | MTLY| 01/15/2022 | .. 500,000 500,000 |..103.3280 516,641 499,688 | .. 05/21/1993 | ....... 6.936
312915 T76... | F. H. L. M. C. Ser 1503 PK.....cooorvereeiiereereneisenereneies | wovveeee | e 7.000 | MTLY| 03/15/2022 498,395 500,000 |..103.4530 517,266 498,125 05/28/1993 | ....... 7.011
312915 YW 5. [F.H. L. M. C. Ser 1518 E......coroereciecernceeereiesein | e | e 7.000 | MTLY| 04/15/2022 272,730 273,693 |..101.4060 277,542 272,667 07/30/1993 | ....... 7.011
312916 2M 0. [F. H. L. M. C. Ser 1543 XN......cccoccomerummreenereerienniinceesnns | woveeeee | e 7.000 | MTLY| 07/15/2023 | .. 500,000 500,000 |..104.1250 520,625 499,375 |.. 01/04/1994 | ....... 6.941
312916 4T 3... | F. H. L. M. C. Ser 1547 PL.......ooricieiicniisceiinceiienein | e | e 7.000 | MTLY| 03/15/2023 | .. 2,000,000 2,000,000 |..105.8400........... 2,116,800 |........... 2,000,000 |.. 01/20/1994 | ....... 6.939
312916 AK 5. [F. H. L. M. C. Ser 1508 HA........c..oivvieciiecrereneiineneinns | eoveeeae | e 7.100 | MTLY| 10/15/2022 | .. 500,000 500,000 |..103.8910 519,453 499,688 | .. 05/28/1993 | ....... 7.040
312916 JT 7... [ F. H. L. M. C. Ser G-13 PL.....coooiieericeieceiiisceiieceions | e | e 7.000 | MTLY| 08/25/2022 350,016 352,000 |..105.5310 371,470 349,580 |.. 06/30/1993 | ....... 7.021
312916 NT 2.. [F. H. L. M. C. Ser 1532 C......coooveeieceeeceeierneisecesienenisnens | oveeeee | e 7.000 | MTLY| 02/15/2023 298,460 298,460 | ..103.0800 307,652 298,460 |.. 02/20/1996 | ....... 6.885
312916 XD 6.. |[F. H. L. M. C. Ser 1548 E.......ccooooieceieeerrcriieceiiesiin | e | e 7.000 | MTLY| 05/15/2022 | .......oocveeecs | orerrieacs | woreereenns 1,000,000 |........... 1,000,000 |..102.9000 |........... 1,029,000 |........... 1,000,000 | .. 07/30/1993 | ....... 6.938
312916 YX 1. [F.H. L. M. C. Ser 1546 Y7.....ccooocroceeeceisscniinceiiesein | oveeeee | e 7.000 | MTLY| 12/15/2022 | .. . 500,000 500,000 |..104.4060 522,031 499,375 |.. 07/30/1993 | ....... 6.942
312916 ZQ 5. [F. H. L. M. C. Ser 1562 D........ccoooiereeecreenrrieiecenireneniseens | e | e 7.000 | MTLY| 05/15/2022 | .. 435,241 435,241 |..1101.6410 |............. 442,381 |..ooo 435241 |.. 07/30/1993 | ....... 6.946
3133T05A 8.. [F. H.L. M. C. Ser 1588 QD........ccocvuummreemrrriierienereerenenens | oreeeee | e 6.500 | MTLY| 09/15/2023 | .. 596,606 600,000 |..104.6300 627,780 594,750 | .. 09/30/1993 | ....... 6.566
3133TOAT 1.. |F.H.L.M. C. Ser 1541 H..... e e [ e 7.000 | MTLY| 10/15/2022 | .. 497,417 500,000 |..104.3250 521,625 496,250 | .. 02/25/1994 | ....... 7.053
3133TO FK5.. |[F.H.L. M. C. Ser 1559 F ceerevenesnnessnnenes | seeeees | v 7.000 | MTLY| 09/15/2021 .. 238,712 238,712 |..100.0000 238,712 238414 |.. 08/30/1993 | ....... 6.964
3133T0FM 1. |F. H.L. M. C. Ser 1559 H..... ceeee | e [ e 7.000 | MTLY| 03/15/2022 | .. 922,000 922,000 |..102.1000 941,362 922,000 |.. 08/30/1993 | ....... 6.937
3133T0J7 0... [F. H. L. M. C. Ser 1578 Ku.....vverecreiceinecriieceiieseions | e | e 6.900 | MTLY| 09/15/2023 | .. 3,001,165 3,000,000 |..107.9800 3,239,400 2,996,562 | .. 02/01/1994 | ....... 6.835
3133TOK2 9. [F.H. L. M. C. Ser 1578 N.....covvvoeeceeeceeieeeeseceiieeeeiseens | e | e 7.000 | MTLY| 09/15/2023 | .. 102,572 |..100.0000 | ..............102,572 |.............. 100,265 |.. 07/05/1995 | ....... 7.322
3133TOR22.. [F.H. L. M. C. Ser 1573 Pd......oocuereeeiereeiecriiscneisceeiseens | e | e 7.000 | MTLY| 02/15/2023 | .. I I 995,094 ..1,000,000 |..107.7030|...........1,077,031 |.............. 991,500 |.. 03/01/1994 | ....... 7.066
3133TOX3 3., [F.H.L. M. C. Ser 1572 E......coooriceeiceerncriesceiienein | e | e 7.000 | MTLY| 08/15/2022 | ........ccvveeers | corrrrers 498,831 500,000 |..102.8280 514,141 498,984 09/30/1993 | ....... 6.991
3133TOXZ 2.. [F.H. L. M. C. Ser 1552 H......ccoovoeereecieerreseceireeeiiieens | e | e 6.750 | MTLY| 11/15/2022 | ... | v | woreerienne 1,497,139 |.......... 1,500,000 |..104.3130 |........... 1,564,688 |........... 1,495,000 11/29/11993 | ....... 6.758
3133T0YB4..|F.H.L. M. C. Ser 1552 HB.. . 6.500 | MTLY| 11/15/2022 | .. . 496,236 500,000 |..104.1000 520,500 493,750 |.. 11/23/1993 | ....... 6.606
3133T1 FB 3. [F.H. L. M. C. Ser 1577 PV.....cooouciirceiereireniineneieneins | e | e 6.500 | MTLY| 09/15/2023 | .. . 498,742 500,000 |..106.7190 533,594 498,750 |.. 09/30/1993 | ....... 6.500
3133T1 FC 1. [F.H. L. M. C. Ser 1577 PW......oooiricieceinereineneiineins | oveeeee | e 6.500 | MTLY| 05/15/2023 | .. N 1,000,000 |........... 1,000,000 |..104.5160 |........... 1,045,156 |........... 1,000,000 | .. 10/27/1993 | ....... 6.445
S133TIMAT7. [F.H.L. M. C. Ser 1590 H......ccoovoeuriicieirriiseceireneiiseens | e | e 6.500 | MTLY| 11/15/2022 | .. 500,000 500,000 |..105.2500 526,250 499,844 | .. 10/29/1993 | ....... 6.446
3133T1 W7 3. [F.H.L. M. C. Ser 1608 K.........c.overeumcreiirreermeriirsseiieneeons | oveeeee | e 6.500 | MTLY| 09/15/2022 | .. . 498,588 500,000 |..107.6880 538,438 498,438 | .. 11/30/1993 | ....... 6.506
3133T3PK 8. [F. H.L. M. C. Ser 1652 PL.........ccocooomiemrrrirnereineeiienein | e | e 7.000 | MTLY| 01/15/2024 | .. N 1,000,000 |........... 1,000,000 |..109.4300]...........1,094,300 |........... 1,000,000 | .. 02/16/1994 | ....... 6.940
3133T3 SY 5. [F.H.L. M. C. Ser 1658 D........cvveurveecreiernriiecenieneiissens | oveeees | e 7.000 | MTLY| 12/15/2022 | .. 419,297 419,297 |..102.1410 | .............428,272 | .............. 419,166 |.. 02/09/1994 | ....... 6.951
3133T4 2E5.. [F. H. L. M. C. SerG-30 H.....ccooovveecrecreiirriieceireceiiieens | e | e 7.500 | MTLY| 07/25/2023 | .. 497,826 500,000 |..107.2500 536,250 498,125 |.. 04/01/1994 | ....... 7.486
3133T4LX 2.. [F.H. L. M. C. Ser 1681 Pd......ocuurieerereereciincreiscneiscens | oveeeee | e 7.000 | MTLY| 12/15/2023 | .. . 498,037 500,000 |..108.6880 543,438 497,500 |.. 02/18/1994 | ....... 7.025
31340Y PX 1..|F.H.L.M.C. Ser44 F B I 9.000 | MTLY| 05/15/2020 | .......ocvveecns | corrrrer 344,426 344,426 | ..103.3500 344,426 1172111994 | ...... 8.937
31358E 2N 1.. [F.N. M. A Ser90 103 Ku..ooooueeereeeeeeieciisecreeiseseiecens | oeeeee | e 7.500 | MTLY| 09/25/2020 | .......occvveecrs | corrvien . .108.6870 | ................89,847 | ..cooovcreunnc 82,614 02/12/1993 | ....... 7.342
31358E 5A6.. [F.N. M. A, Ser90 110 H....ooovrccercriiereeseions | e | e 8.750 | MTLY| 09/25/2020 | .......cocvveres | worrcreernes | worrereerernnens 75,561 |..... ..75,561 |..111.0600 | ... 75,466 12/15/1994 | ....... 8.440
31358E TW 6. [F. N. M. A, Ser 90 109 J......veereereiereeieceeeneeiseseios | eveeene | e 7.000 | MTLY| 09/25/2020 | .. 182,169 182,169 |..107.7500 | ... 182,055 06/30/1993 | ....... 6.935
31358E NS 7. [F.N. M. A Ser90 71 Hewoeoocceeceieceeieseions | e | e 8.500 | MTLY| 06/25/2020 | ........oocveeres | worrcreerres | werrereerernnens 35,586 |..... ...35,586 |..111.1900 | ... 35,586 05/12/1995 | ....... 8.284
31358F 4E 6. [F.N. M. A, Ser91 21 oo | e | e 7.000 | MTLY| 03/25/2021 | ....cooocveercs | o | werrereerernnens 90,421 ..90,421 |..1107.5310 | ... 90,421 03/09/1993 | ....... 6.929
31358K F3 7.. [F.N. M. A, Ser91 162 GA........oivecrenceeeeciineceineneees | oveeeee | e 8.250 | MTLY| 12/25/2021 ] .. 146,700 146,700 |..109.5300 | ... ceereennnn. 146,700 | . 08/17/1994 | ....... 8.184
31358M DL 5. [F.N.M.A. Ser92 34G 8.000 | MTLY| 03/25/2022| .. . 193,946 193,946 |..108.0900 209,636 193,946 |.. 06/08/1994 | ....... 7.932
31358MWZ 3 [F.N. M. A, Ser92 49 L......iiiscrereireseiseeeioneeins | eveeees | e 7.000 | MTLY| 04/25/2022 | .. I I— 998,194 |........... 1,000,000 |..108.2970 |........... 1,082,969 | .............. 998,750 |.. 02/06/1996 | ....... 6.960
31358P D20.. [F. N. M. A, Ser92 135 L......ooieecreerceeisceireenieseneiiecins | weveeeee | e 7.500 | MTLY| 08/25/2022 | .. 231,535 231,535 | ..106.5400 246,677 231,535 |.. 11/08/1995 | ....... 7414
31358P HT 7..|F.N. M. A, Ser92 G35 E......ccooecrsceeeeciseceseceies | e | e 7.500 | MTLY| 07/25/2022 646,696 650,293 | ..107.5160 699,167 646,330 03/08/1996 | ....... 7516
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31358P HV 2. |[F.N. M. A. Ser 92 G35 EB 07/25/2022 | ......oovvever | v 225,739 227,603 | ..107.8300 245,424 225,195 ..1,423 12/01/1995] ....... 7.538
31358P MX 2. [F.N.M. A. Ser92 149 H 08/25/2022 | .. . ..1,000,000 |..109.7000|...........1,097,000 |........... 1,000,000 | .. 12/09/1993 | ....... 6.898
31358Q AM 7.|F.N.M. A. Ser92161G 1172512021 | oo | s [ 25,196 [ 025,372 | e . 08/17/1995 | ....... 7.520
31358Q AN 5. [F.N.M. A. Ser92 161 H 09/25/2022 800,000 800,000 |..106.8300 854,640 800,000 02/29/1996 | ....... 7418
31358QBR 5. [F.N.M. A. Ser G92 53 J 09/25/2022 | .. 206,216 207,608 |..107.9370 224,087 205,532 |.. 02/22/1996 | ....... 7.047
31358Q HC 2. |[F.N. M. A. Ser92 159 PL... 09/25/2022 | .. 856,605 861,441 |..106.1000 913,989 856,057 |.. 02/23/1994 | ....... 7.018
31358RBM 4. |F.N. M. A. Ser92 195 C. 10/25/2022 | .. 866,339 867,635 |..105.7190 917,253 866,212 | .. 03/08/1996 | ....... 7.456
31358R G3 1. [F.N. M. A. Ser92214PL... 05/25/2021 222,895 222,895 |..100.5000 224,009 222,825 |.. 01/14/1993 | ....... 7434
31358T 4F 3.. [F.N.M.A. Ser93 21J . 09/25/2022 | 07/25/2007 {100.000 | ... ..1,000,000 |..104.0310|...........1,040,312 |...........1,000,000 |.. 02/15/1996 | ....... 6.480
31358T AK5..|F.N. M. A. Ser93 2PK....coomrimcreinerinens . 02/25/2022 | 12/25/2007 {100.000 ..106.1000] ... 33,956 |...............31,923 | .. 03/13/1996 | ....... 7452
31358T CA5..|F.N.M.A. Ser93G2J . 01/25/2022 | 01/25/2008 {100.000 132,765 132,765 |..101.1900 | ..............134,345 | ... 132,765 |.. 02/06/1996 | ....... 6.874
31358T N5 4.. [F.N.M. A, Ser93 30 PL.......coocvurierrerirriircneiseneeeens . 07/25/2020 498,183 500,000 |..101.8280 509,141 498,750 |.. 06/09/1993 | ....... 6.976
31358U 5D 4.. [F.N. M. A, Ser93 56 PH..........ccoooumcriimerirerirenicnenens . 06/25/2022 | .. . 496,325 500,000 |..103.0000 515,000 494,844 12/20/1993 ......6.814
31358U 5Q 5. [F.N. M. A. Ser93 56 G.....ccoccovvvvemereerneriinens 05/25/2023 | ..o [ crvernereins [ ceverreneiineneissesiiieees | coeeessssesssssessiensess | sesssesessssesss | sssesessessssessssenenes | serssesensss s 05/28/1993 | ..........cuc.c.
31358U RF 5. [F.N.M. A, Ser93 44 PJ........ccoovvummrrimnrrirnnnnens 12/25/2019 500,000 500,000 |..102.9220 514,609 499,688 04/30/1993 | ....... 6.891
31358U ZB 5. |F.N. M. A. Ser93 54 VC.....cccoooooirimcrinerierireniseneens . 06/25/2011 | .. 497,481 500,000 |..108.7810 543,906 496,875 |.. 04/30/1993 | ....... 7.016
31359A6F 1.. |[F.N.M. A. Ser93112D. 12/25/2020 1,996,727 |........... 2,000,000 |..101.7660|............ 2,035,312 ... 1,995,000 | .. 08/16/1993 | ....... 6.975
31359ACL 1. |[F.N.M. A. Ser9366E....... . 02/25/2023 503,997 505,800 |..103.1800 521,885 503,271 |.. 02/21/1996 | ....... 6.977
31359A JEO.. [F.N.M.A. Ser93 82G . 10/25/2022 499,515 500,000 |..105.0000 525,000 497,812 |.. 06/23/1993 | ....... 6.920
31359A K7 3.. [F.N.M.A. Ser93 98K........... . 09/25/2022 | .. 500,000 500,000 |..104.5470 522,734 499,688 | .. 01/05/1994 | ....... 6.899
31359ANR6. |[F.N.M.A. Ser93 83VG 11/25/2008 | .. 500,000 500,000 |..103.5000 517,500 500,000 |.. 06/30/1993 | ....... 6.730
31359BBR 7. |[F.N.M.A. Ser93 103 PJ . 05/25/2022 | .. 1,000,000 |........... 1,000,000 |..102.7810 |........... 1,027,812 | ..coccveeeec 999,688 |.. 11/09/1993 | ....... 6.649
31359B NT 0..[F.N. M. A, Ser93 122 D.....cccooueireercreireirecrerecriecenens . 06/25/2023 | .. 500,000 500,000 |..106.7500 533,750 499,375 |.. 09/30/1993 | ....... 6.407
31359BPD 3. [F.N.M.A. Ser93122L. . 01/25/2023 | .. 1,725,000 . .102.6100] ...........1,770,022 |........... 1,723,750 | .. 10/21/1993 | ....... 6.403
31359B PE 1..|F.N. M. A, Ser93 122 M......cooovoiricrincerereseccsenens . 07/25/2023 | .. ...1,640,447 |. .107.1200] ...........1,767,480 |..........1,634,188 | .. 09/22/1993 | ....... 6.555
31359B TU 1..|F.N. M. A, Ser93 127 J...ovvecvincrncrie . 09/25/2022 | .. ....1,000,000 |. .104.2030 ...........1,042,031 |..............999,375 | .. 02/17/1994 | ....... 6.899
31359D 6L 2. [F.N.M. A. Ser93 178 PK 09/25/2023 | .. ....1,000,000 |. .107.1700] ...........1,071,700 |..............999,375 | .. 09/30/1993 | ....... 6.410
31359D AY 9. [F.N.M.A. Ser93147J . 07/25/2022 | .. 1,000,000 . .103.5470]............1,035,469 |.............. 999,531 |.. 10/28/1993 | ....... 6.405
31359D DW O [F. N. M. A, Ser93 138 Koo, . 11/25/2022 | .. 496,039 500,000 |..104.2810 521,406 494,375 |.. 12/20/1993 | ....... 6.823
31359D GHO. |[F.N. M. A. Ser93139J 11/25/2022 | .. . 3,000,000 3,000,000 |..105.1870........... 3,155,625 |.......... 2,997,500 |.. 01/03/1994 | ....... 6.901
31359D YN 7. |[F.N. M. A. Ser93 G31 PM.......cc.ccoouvueune. 10/25/2022 | ... | e 525,000 525,000 |..106.0300 556,658 525,000 09/30/1993 | ....... 6.408
31359E AR 2. [F.N.M.A. Ser93167J 12/25/2022 . ..104.4060 | ...........1,044,062 |.............. 994,219 12/30/1993 | ....... 6.764
31359E HG 9. [F.N. M. A, Ser93 183 N.....ccoovvuureercreecereceeeceiecenens . 10/25/2023 | .. . ..100.84401 ...........1,310,969 |........... 1,296,500 | .. 10/29/1993 | ....... 6.483
31359F M8 8..|F.N. M. A. Ser93 247 C......cccooomervimrrrirrrrrncrerecrirecennns . 03/25/2023 | .. 281,913 281,913 |..102.4690 288,872 281,913 |.. 121271993 ....... 6.904
31359H D9 2.. [F.N.M. A. Ser94 81PJ . . 07/25/2023 | .. 498,089 500,000 |..106.0620 530,312 498,750 |.. 06/21/1994 | ....... 7.967
31359H JE5.. [F.N. M. A, Ser94 55 H......orrvoericricenecececiennens . 03/25/2024 491,178 500,000 |..108.2810 541,406 485,000 |.. 03/29/1994 | ....... 7.286
S1359H TT 1. |[F.N. M. AL Ser94 75 N . 04/25/2024 371,136 373,833 |..100.1560 374,417 370,094 | .. 02/22/1996 | ....... 7.078
313602 Q23.. [F.N.M.A. Ser89 58G . 09/25/2019 116,486 116,849 |..109.5000 |.............. 127,950 | ... 116,411 |.. 11/13/1992] ....... 7973
313603 LN 0.. [F.N. M. A. Ser89 96 H.......coooooneremcrrirerecreieceienenens . 12/25/2019 .. 277,599 277,599 | ..111.8300 310,439 277,599 | .. 11/02/1994 | ....... 8.907
74434T P4 3.. | Prudential Home Ser 1993-63-A6. . 01/25/2024 | .. 455,094 457,897 |..102.1560 |.............. 467,770 |...oooes 454,462 | .. 12/30/1993 | ....... 6.783
LU — 59,834,412 59,958,179 |.... ..62,983,808 |.........59,774,882 |........348,405 |.....4,180,440 |......123,781 | .....occccee0 | o0 [ XXX XXX..... [ .. XXX.....
Total States AN US..... ... 59,834,412 59,958,179 | ... XXX......[cceerend 62,983,808 |......... 59,774,882 | .........348,405 | ....4,180,440 | ... 123,781 | ....cccocccce0 | il 0 XXX XXX..... [ .. XXX.....
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities............ccoocoseeers| ovneeens 59,834,412 |......... 59,958,179 |...XXX......|......... 62,983,808 |......... 59,774,882 |........348,405 | ...... 4,180,440 |...... 123781 | .coovvvceee 0 | 0 XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities
United States
31359E YT 2..[F.N. M. A. Ser 93 199 PX......ccooovucvmmrurnurrens [ [......6.500 [MTLY] 10/25/2023 ] .......ccc000 S P 1,497,186 .106.9220]............1,603,828 |........... 1,496,562 ..8,125 ...1,065
LU — ....1,497,186 |. XXX 1,603,828 |...........1,496,562 |.. 8,125 |.... ...1,065 |.
Total States and US... v — ....1,497,186 |. XXX... 1,603,828 |...........1,496,562 |.. 8,125 |.... ...1,065 |.
2899999. | Special Revenue & Assessment Obligations - Other Multi-Class Residential Mtg.-Backed Securities.................. ....1,497,186 |. XXX, 1,603,828 |...........1,496 562 | .. 8125 ... ..1,065 |.
3199999. | Total - Special Revenue & Special Assessment Obligations..........ccouirrinriinresscensiesser e v e 62,495,640 XXX 65,957,331 |......... 62,202,327 360,870 161,690

Public Utilities (Unaffiliated) - Issuer Obligations
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United States
001957 AJ 8...|AT & T Corp Debs..........coorvuerreercreerereireneeseceiiseeeieseeens | e | e 8.125 [ JJ..... [ 01/15/2022] ... | o 500,000 500,000 |...98.2500].............. 04/08/1997 | ....... 8.125
001957 AV 1.. |AT & T CORP NOTES...........ooireireinncriinreeieceeiseesieseeeens | coseeees 6.000 | MS... | 03/15/2009 | ........ocveerers | corrrrens 451,759 500,000 |...98.8750].............494,375 10/31/2000| ....... 8.002
017363 AD 4.. | Allegheny Energy Supply Priv NS..........c..oorvemremnemruneens | oveeree | e 7.800 | MS... | 03/15/2011 | ..o | e 2,042,202 2,000,000 | ....64.0000........... 1 280,000 05/11/2001 | ....... 7452
055415 20 2... | Baltimore Gas Elec Cap Tr I TOPIS.........cooovmuruermmeunnens | oveeeee | v 7.160 | MJSD)| 06/30/2038 | .. 500,000 500,000 |..101.2800 506,400 500,000 | .. 07/17/1998 | ....... 7.160
079867 AJ 6... | Bellsouth Telecommunications INC..............ccccoueereencreines | correree | e 6.750 | AO....| 10/15/2033 | .. 545,063 550,000 | ....99.5000 547,250 544,872 | .. 06/03/1998 | ....... 6.820
144141 CE 6.. | Carolina Power & Light Co 18t Mtg...........cooouevvmmmiimnniiens [ o [ e 6.875 | FA.... | 08/15/2023 | .. 499,159 500,000 |..101.8710 509,355 499,085 |.. 05/08/1998 | ....... 6.890
165087 AB 3.. | Chesapeake & Potomac Tel Co Of VA. 5.625 | MS... | 03/01/2007 | .. ..100.4180 03/01/1967 | ....... 5.554
172070 BR 4.. | Cincinnati Gas & Elec 15t Mtg........c...ocveenereienrireneiiiccies [ e [ e 7.200 | AO....| 10/01/2023 | .. ..102.6030 08/10/1998 | ....... 7.001
197648 CA 4..| Columbia Gas Systems Deb Ser C..........coocoeomeeemmreunieens [ covvnes [ cevenns 6.800 | MN... | 11/28/2005 | .. ..103.6550 ... 02/21/1996 | ....... 6.800
197648 CB 2.. | Columbia Gas Systems Deb SerD...........cccccouevemmreureeens [ covvnes [ ceveene 7.050 | MN... | 11/28/2007 | .. ..102.3860 | ... 02/21/1996 | ....... 7.050
197648 CC 0..| Columbia Gas Systems Deb SerE............coocveomcvevmererens [ covvnes [ cevenne 7.320 | MN... | 11/28/2010 .. ..103.9590 ... 02/21/1996 | ....... 7.320
197648 CD 8..| Columbia Gas Systems Deb SerF...........ccc.couceuomereeonnceeas [ covvnes [ cevenns 7.420 | MN... | 11/28/2015 .. ..103.0440] ... 02/21/1996 | ....... 7420
197648 CE 6.. | Columbia Gas Systems Deb Ser G..........cc.coucveovereevmeriiins [ cevevnes [ cevenne 7.620 | MN... | 11/28/2025 | ......ovvvvcecns | e ...98.7940] ... 02/21/1996 | ....... 7.620
209111 84 8... | Consolidated Edison Co Of N Y INC.........cocveemereeerienerens | oveenee | e 7.750 | MJSD)| 03/31/2031 | ...coooveecns | e 300,000 '%00 000 |..100.2400 300,720 300,000 02/29/1996 | ....... 7.750
209111 DE 0.. | Consolidated Edison Co. NY, INC...........coovvemcremmruircriens | e | e 8.125 | MN... | 05/01/2010 | .. 500,000 500,000 |..122.5060 612,530 500,000 | .. 05/15/2000 | ....... 8.125
209111 DF 7.. | Consolidated Edison Co. NY, INC...........coovvemerenmmruireriens | orreree | e 8.125 | MN... | 05/01/2010 1,000,000 |........... 1,000,000 |..122.2260 |........... 1,222,260 |........... 1,000,000 05/15/2000 | ....... 8.125
240019 BC 2.. | Dayton Power & Light 15t Mortgage..............cccueereueieries | vreeee | e 8.150 | JJ..... | 01/15/2026 827,707 795,000 |..101.9760 810,709 834,750 11/14/2001] ....... 7.691
250847 71 2... | Detroit Edison Company QIDS............ccooueremmmuimereeneens | vseeee | werrene 7.625 | MJSD| 03/31/2026 300,000 300,000 |..100.2000 300,600 300,000 02/15/1996 | ....... 7.625
252759 AB 1.. | Diamond State Tel Co 40yr Deb.............oocveemeveereeereneienns | reeeee | e 4.625 |MS... |09/01/2005 | .......cvvomerns | corriirenes | ceereerreniinn 49,971 ..50,000 |..100.2790 | ................50,140 |................ 49,812 09/01/1965 | ....... 4.648
264399 CW 4. | Duke Power Co 15t & Ref MIG.........ooooeoerveeereirecciiicciines [ e | e 6.875 | FA.... | 08/01/2023 | .. 253,826 255,000 |..101.1250 257,869 253,725 |.. 07/08/1998 | ....... 6.917
266224 20 3... | Duquesne Capital Series A (MIPS)... 8.375 | MTLY| 05/31/2044 | .. 250,000 250,000 |..100.6000 251,500 250,000 |.. 05/08/1996 | ....... 8.375
266228 CE 3.. | Duquesne Light Co........c...cvuuureunmmreierieeneineneiseesienenes | evveeee | wereeee 7.550 | JD.... | 06/15/2025 | .. 1,400,000 |........... 1,400,000 |..103.7200 |........... 1,452,080 |........... 1,400,000 | .. 05/14/1999 | ....... 7.550
281023 AC 5.. | EAISON MISSION..........courveireuerceiecreesseneiseneesesssseseseseeees | eeeeee | eeeeee 7.730 | JD.... | 06/15/2009 | .. 504,515 500,000 | ....46.0000 230,000 506,150 | .. 08/04/1999 | ....... 7.551
29265A AS 5.. | ENEIGEN COMP........coorveeureeereneireeesesesesesessesssesssssssssssseneees | weseeee | weeeeee 7.125 | FA.... | 02/15/2028 | .. 1,970,979 |........... 2,000,000 |..103.5300........... 2,070,600 |........... 1,969,640 | .. 04/23/1999 | ....... 7.251
341081 DS 3.. | Florida POWET & Light..........cereeurreerreeesereesseeeessssesesssseess | eeneees | weeeeee 7.000 | MS... | 09/01/2025 | .. 512,113 517,000 |..104.2410 538,926 511,830 | .. 05/13/1999 | ....... 7.084
362320 AU 7.. |G T E Corp Debentures...........cc..reeereemereenereeneninenenes | oveeeee | e 7.830 | MN... | 05/01/2023 | .. 500,000 500,000 |..105.3560 526,780 500,000 | .. 02/28/1997 | ....... 7.830
362320 AZ 6.. |G T E Corporation Debentures.............co..ceeumereenereeernenes | woveeeee | weeend 6.840 | AO....| 04/15/2018 799,522 800,000 |..103.8590 830,872 799,450 | .. 05/08/1998 | ....... 6.846
402479 BM 0. | Gulf Power Co Senior NOtes...............cvweereereruenereeneneens | cereeees | ceceesd 6.100 | JAJO | 09/03/2016 236,999 235,000 |..100.0000 235,000 237,056 |.. 12/11/2002] ....... 6.006
462542 AG 6..| lowa Southern Util Co 15t MEg...........ocveenceerereeneneiecinns | e | s 7.250 | MS... | 09/01/2007 | ....ooocvreecns | corrriees 198,414 200,000 |..102.2800 204,560 196,360 |.. 09/01/1992 | ....... 7.454
476556 BP 9.. | Jersey Central Pwr & Light 15t Mig.........cccooneruimeriunnnrinns | e | s 7.125 | AO....| 10/01/2004 | .......coovvveens | o 299,762 300,000 |..100.3750 301,125 298,848 10/15/1992] ....... 7174
55267Y 20 6.. |[M C | Capital | Series A (QUIPS)...........ccooooummrummcreeineniins | coreeees 8.000 | MJSD)| 06/30/2026 | .........coooeeers | covrrrernn 121,600 500,000 |....24.3200 | .............121,600 |.............. 500,000 05/23/1996 | ....... 8.000
644239 AJ 4...|New England Tel & Tel Co 40yr Debs..........coocveemervemceees | orreree | o 4.625 | JJ..... |07/01/2005 | .....ooovvocrns | e | e 60,063 |....cocovveeen: 60,000 |..100.6250|................60,375 |.......ccc...... 60,487 07/01/1965 | ....... 4.580
644239 BH 7.. |New England Tel & Tel Debs.........c..reveenereenereeieniereeens | oveeeee | e 6.875 | AO....| 10/01/2023 | .. 2,000,000 2,000,000 |..100.6250 | ... 2,000,000 02/11/1999 | ....... 6.875
645767 AH 7.. | New Jersey Bell Telephone Company............ccc.eecuenerens | vvevee | e 4.625 | JD.... |06/01/2005 | .. 100,166 100,000 |..100.3090|..............100,309 |.............. 101,375 06/01/1965 | ....... 4552
650094 AM 7. | New York Tel Co Ref Mtg Ser P..........cocoonceimriunnceiiecies | v | e 4.875 | JJ..... |01/01/20086 | .. ..101.0000] ... ceereenenenn00,500 | . 01/01/1966 | ....... 4818
650094 BW 4. | New York Telephone Co DeDs.............coocceereeereuennceireecns] veeeee | e 7.000 | FA.... | 08/15/2025 | .....oooevveres | worreriines | wormenn T, ..1,250,000 |..100.0000|...........1, 250 000 |...cveeene 1,249,340 | .. 07/29/1998 | ....... 7.004
65463P AJ 6.. | Nipsco Capital Markets INC Med-TrM...........ccccooveeruemeruuns | ovseree | e 7.920 | MS... | 04/03/2017 | .. 500,000 |..110.5900 552,950 500,000 | .. 04/09/1997 | ....... 7.920
665228 BP 6.. | Northern lllincis Gas Co 1t Mtg............oorveeerreeceueeeriiins | v | e 7.375 | AO....| 10/15/2027 | .. .104.4250] ...........1,044,250 |........... 1,047,500 | .. 07/24/2002 | ....... 6.972
668027 AG 0.. | Northwestern Bell Telephone Co Deb.............cooecummcreccncis] v | e 6.250 | JJ..... | 01/01/2007 | .. ....87.5000 43,750 |...............50,000 | .. 01/01/1968 | ....... 6.250
677177 AB 3.. | Ohio Bell Telephone Co 40yr Debs............cocccomereemereeiens | ovreree | e 5.375 | MS... | 03/01/2007 | .....cooerveeans | orereerene | orerrirneeeneni28,000 [ iiiiicee25,000 | oo | orerieeenen25,000 | e 25,000 03/01/1967 | ....... 5.375
69361720 3...|P SE & G Cap Trll Ser B (QUIPS).........cooeemereeceeeceinns | e | e 8.125 | MJSD)| 02/07/2046 | .........cvveeers | corrrie ..102.6000 300,000 02/05/1997 | ....... 8.125
694665 AD 2.. | Pacific Northwest Bell Telephone.............cccveeeeueneuneces | ovsevee | e 4.500 | AO....|04/01/2003 | .......cocvvoeurrs | corrvrinns ...99.0000 .........r....49,500 | ..coooncnec 51,250 04/01/1963 | ....... 4.373
698465 AZ 4.. | Panhandle Eastemn Pipeline Debs..............c..coucvemmerermneies | oveeree | v 7.200 | FA.... | 08/15/2024 | .. 511,054 500,000 |....86.3400|.............431,700 |.............. 511,890 08/14/1998 | ....... 7.000
737679 BX 7.. | Potomac Electric & Power Company............cc.ooecuenereuenns | covseeee | e 6.875 | MS... | 09/01/2023 | ....ooomreeres | woreriirnes | worrerriieen 988,367 |........... 1,000,000 |..101.6500 ... 987,370 08/13/1998 | ....... 6.982
73768E AM 0. | Potomac Elec Power Co Med Trm Note...........ccocuemereunns | covreree | v 7.000 | FA....|01/15/2024 | .. 465,000 465,000 |....99.4400|.............462,396 | .............. 465,000 04/08/1998 | ....... 7.000
744567 DQ 8. | Public Srv Elec & Gas 15t Rfg MIg...........ccourereermereeereuiins | v | e 7.000 | MS... | 09/01/2024 | .. 493,425 500,000 |..102.6250 513,125 492,870 |.. 11/2011997 | ....... 7.120
835415 AH 3.. | Sonat Inc Corporate DEbentUres.............cceuereeenereeeneeees | vseeee | wereene 7.000 | FA.... | 02/01/2018 | ...coorrecs | e | e 1,164,512 ..1,170,000 | ....59.0000|..............690,300 |........... 1,163,822 | .. 03/04/1999 | ....... 7.051
842400 DJ 9.. | Southern Cal Edison Co 15t Ref Mig............ocveeeeeeerruinas | v | e 6.900 | AO....| 10/01/2018 | .. 250,000 250,000 | ....93.0000 232,500 250,000 |.. 07/13/1998 | ....... 6.900
906548 BJ 0.... | Union Elctric CO 18t MHG........c.rveerreernreerneeereneseneeeesnns | wrvreees | ereeeee 7.375 | JD.... | 12/15/2004 | .. 135,000 135,000 |..109.3840 |.............. 147,668 |............. 135,000 |.. 04/25/1994 | ....... 7.375
927804 CL 6.. | Virginia Electric Pwr Co 15t & Ref..........ccooveriumineiircriens | v [ e 7.250 | FA....|02/01/2023 | .. 200,000 200,000 |..100.7500 201,500 200,000 |.. 03/04/1993 | ....... 7.250
927804 CS 1.. | Virginia Elec & Pwr Co 15t Ref Mtg........cooorreenerieerecriiacs | e | o 6.750 | AO....| 10/01/2023 493,109 500,000 |...99.2270|............... 496,135 |......ccoc...c 492,500 04/22/1998 | ....... 6.876
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927804 CV 4.. | Virginia Electric Pwr Co 1st & Ref.... S... | 03/01/2025|03/01/2005|103.480 | ........... 1,642,941 | ......... 1,555,000 |..109.6110 ........... 1,704,451 | ........... 1,651,488 .1PE|05/23/2002 | ....... 7.670
976585 AF 6.. | Wisconsin Bell Incorp Debs A.... | 08/15/2024 250,000 250,000 | ..101.7550 254,388 250,000 |...ccoccee.: \ . .1PE|07/29/1998| ....... 6.750
United States................ oo oo 27,274,830 |......... 27,537,000 | ... XXX...... | corcreee 26,485,281 |......... 27,662,255 |......... 532,328 |...... 1, 871 228 |........ (375,845) | .cocooovcreenen: 0 e 30,222 | XXX |....XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer OBligations............ccueeriuerieuiriiierriisssriisesisssssesssscnesseseesssnsesessss s sssnssssenessssesss | cesesna 27,274,830 |......... 27,537,000 | ... XXX...... | oo 26,485,281 |......... 27,662,255 |......... 532,328 |...... 1,871,228 |........ (375,845) | .cocooovcrienen: 0 e 30,222 | XXX |....XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............ccueriueirrieiscriserii s esesssesesssssnsssssnsssssnssnns | cesesna 27,274,830 |......... 27,537,000 | ... XXX...... | covereee 26,485,281 |......... 27,662,255 |......... 532,328 |...... 1,871,228 |........ (375,845) | .cocooovcreenen: 0 30,222 [ XXX ... XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
001814 AR 3.. | ANR Pipeline Co.......cc.ccouruurmrreerrcrerncnnens ... | 1170172021 2,375,139 2,000,000 |....99.0000]........... 1,980,000 2,386,840 08/16/2001 | ....... 7.720
008117 AD 5.. | Aetna Services Inc.... ... |09/15/2013 | .. . 500,000 500,000 |..109.7540 548,770 500,000 | .. 06/12/1998 | ....... 6.750
008117 AG 8..| Aetna Services INC Debs............cccccuumrruerrereeinerieneciieennens ... | 08/15/2023 | .. N 1,524,648 | ... 1,500,000 |..111.2750 |........... 1,669,125 | ........... 1,526,655 | .. 10/20/1998| ....... 7.098
013104 AC 8.. | Albertson's Inc. Corp Deb..... .... |06/15/2026 | .. . 2,100,183 2,025,000 |..113.2250 2,292,806 2,101,732 |.. 08/27/2001 | ....... 7414
013104 AJ 3... | Albertson's Inc, Senior Corp Nfs....... ... | 02115/2011] .. N 1,029,127 |........... 1,000,000 |..115.0520 |........... 1,150,520 |........... 1,033,500 | .. 04/05/2001 | ....... 7.023
02583Y 20 5.. | American Express Co Cap Tr | QUIPS. MJSD)| 07/16/2028 | .. 500,000 500,000 |..102.4000 512,000 500,000 | .. 07/13/1998 | ....... 7.000
037411 AN 5... | Apache Corp Debs reee | 0200172018 | oo | e 495,569 500,000 |..113.4070 567,035 495,000 01/22/1999 | ....... 7.097
038222 AD 7.. | Applied Material Inc Senior Note eeee | 101512017 | oo | e 3,031,394 3,000,000 |..114.3070..........3,429,210 |........... 3,035,700 04/01/1999 | ....... 7.011
039483 AM 4. | Archer Daniels Midland Corp Debs...........ccc.coucvererrirnenens ... |03/15/2027 | .. 3,548,582 3,000,000 |..120.6500...........3,619,500 |...........3,548,900 12/19/2002] ....... 6.051
042735 AL 4.. | Arrow Electronics Ins Sr Debs ... |06/01/2018 | .. . 2,961,857 3,000,000 |....90.7000...........2,721,000 |...........2,956,795 |.. 10/07/1998 | ....... 7.012
042735 AS 9.. | Arrow Elec Inc Priv Plcmnt Notes..........oocovecreincriinennen. ..110/01/2010 | .. N 1,033,901 ..103.4040] ...........1,034,040 1,040,000 11/03/2000 | ....... 8.543
053332 AA 0.. | Autozone Inc Notes 07/15/2008 | .. 917,854 |. ..109.3380] ...........1,093,380 893,000 08/28/2000 | ....... 8.384
053807 AF 0.. | Avnet Inc Corporate NOtes...........cccccercveemeuernreeeecriieneenns ... | 02/15/2005 | .. 1,507,643 . ...97.0440] ...........1,455,660 |........... 1,513,550 01/18/2001 | ....... 7612
054303 AD 4.. | Avon Products, Inc ... | 08/01/2007 | .. ...955230 |. .112.1900] ...........1,121,900 935,300 04/13/2000 | ....... 7.728
06406J AQ 8..| Bank of N Y Co Sub Retail Med Trm eeee | 02M212018 | oo | s | e 991,369 . ..100.4300] ...........1,004,300 990,000 02/05/1998 | ....... 6.843
066365 BY 2.. | Bankers Trust... .1 03/15/2006 | .. . 198,448 200,000 |..112.4460 224,892 196,164 04/08/1996 | ....... 7.401
06636Q AF 8. | Bankers Trust N Y Med-Trm..... 01/29/2018 | .. N 1,250,000 |........... 1,250,000 |..100.2300 |........... 1,252,875 |.......... 1,250,570 08/18/1998 | ....... 6.996
090065 AA 1.. | Billings Fed Off Blg LP 15t Mig..........coovvuemrreercriirenieens MTLY| 02/15/2015 | .. 560,000 560,000 |..107.1140 599,838 560,000 01/11/1994 | ....... 7.250
093662 AB 0.. | Block Financial Corp ....| 04/15/2007 | .. . 3,013,596 3,000,000 |..115.2370...........3,457,110 3,020,000 04/27/2000 | ....... 8.372
097014 AG 9..| Boeing Capital Corp Glo al Notes... ... | 02/15/2012] .. N 1,063,443 |........... 1,000,000 |..106.5980...........1,065,980 |........... 1,063,710 12/12/2002 ....... 5.602
097023 AM 7. | Boeing Co Corp Debentures..... e [06/15/2025 | ... [ v 2,142,142 2,000,000 |..110.8110 2,216,220 2,142,750 |.. 10/16/2002| ....... 6.638
100599 BK 4.. | Boston Edison Company Debs. ... |03/15/2023 | 03/16/2003 {103.730 830,690 800,000 |..104.5410 836,328 834,880 |.. 11/28/2001] ....... 7.390
117043 AF 6.. | Brunswick Corp. : . eeee [ 1211512008 | ..o [ v [ e 992,130 |........... 1,000,000 |..109.5640|...........1,095,640 |............. 986,610 05/19/1999 | ....... 6.981
125509 AZ 2.. | C 1 G N A Corp Debentures............ccccueeueereerenereneceienens woe | 06/15/2027 | oo | e 2,179,693 2,000,000 |...98.7590...........1,975,180 2,190,000 09/25/1998 | ....... 7.095
126117 AE 0.. | C N A Financial Corp . | 11/15/2023 527,736 500,000 |....83.7820|.............418,910 |............. 530,000 10/05/1998 | ....... 6.751
126117 AH 3..| C N A Financial Corp Note 01/15/2018 | .. N 1,993,059 |.......... 2,000,000 |....88.7000|...........1,774,000 |........... 1,991,980 08/07/1998 | ....... 6.988
134429 AG 4..| Campbell Soup Company Debentures.. ... | 06/01/2021 .. 2,621,680 2,000,000 |..134.4900...........2,689,800 2,622,380 12/17/2002] ....... 6.047
14428T AU 5..| Carpenter Technology Med Term Nits... ....| 04/15/2009 | .. .103.2570]............1,032,570 |.............. 908,000 01/25/2001 | ....... 8.085
14428T BB 6..| Carpenter Tech Ind Med Trm Note... ....| 04/23/2018 | .. ..100.0000]...........1,000,000 |........... 1,000,000 | .. 04/17/1998 | ....... 6.970
149123 BA 8.. | Caterpillar Inc Services Corp Debs... ....| 04/15/2006 | .. 199,967 200,000 |..115.0000 230,000 199,900 |.. 06/04/1991 | ....... 9.006
17134P AA 5..| Christ The King Church Minneapolis ..|04/01/2013 | .. 350,000 350,000 350,000 350,000 |.. 04/05/1993 | ....... 8.250
17142A AA 8..| Church Of St Paul MN Ser 94....... .| 04/01/2014 | .. 366,000 366,000 |.. 366,000 366,000 |.. 03/28/1994 | ....... 7.750
193298 AA 4.. | Cole Taylor Financial Group Sub. 06/15/2001 | .. 200,000 |.. 05/26/1994 | ....... 9.000
200339 AD 1... | Comerica Inc Sub Bank Notes...... eeee [ 1210172013 | oo [ e [ e 931,488 . .110.5470] ... 922,010 |.. 04/26/2000 | ....... 8.081
203417 AC 4.. | Communications Satellite Corp Debs... ....| 04/01/2004 300,000 300,000 |..106.9100 300,000 04/10/1992 | ....... 8.125
204912 AG 4..| Computer Associates Intl Sr Notes...........ccoooocvncriciecrinans ....| 04/15/2008 294,912 315,000 | ....94.7500 298,462 288,382 08/28/2000 | ....... 8.002
209111 DA 8.. | Consolidated Edison Co of NY Inc eaee | 1000172028 | ..o | s | o 987,114 |........... 1,000,000 |..113.0510 |........... 1,130,510 |..ccccveeuece 987,000 |.. 05/09/2002 | ....... 7.009
209111 DJ 9.. | Consolidated Edison Co NY Inc Nts..... ... |09/01/2010 | .. 500,000 500,000 |..119.3200 596,600 500,000 | .. 08/30/2000 | ....... 7.500
216831 AD 9.. | Cooper Tire & Rubber Co Notes... ... [ 12/15/2009| .. . 2,963,251 3,000,000 |..110.7020 3,321,060 2,953,530 |.. 07/06/2000 | ....... 7.983
219350 AG 0..| Corning Inc. Corp Nts................... ... |03/01/2009 | .. N 1,917,312 |........... 2,000,000 | ....85.0000]........... 1,700,000 |........... 1,902,760 | .. .126,000 | ... 07/26/2001 | ....... 7.140
22237L FX5.. | Countrywide Home Loan Inc Ser G.. ... | 08/17/2018 | .. 498,346 500,000 |..100.1400 500,700 498,125 |.. ...35,000 | ... 07/28/1998 | ....... 7.035
231021 AJ 5... | Cummins Engine Company Inc Debs... ... |03/01/2028 | .. 2,421,707 2,500,000 | ....82.0000...........2,050,000 2,418,000 178,125 | ... 01/27/1999 | ....... 7.401
2338E8 CC 1. | Daimlerchrysler North Am Hidg Corp. ....| 10/15/2016 | .. 2,000,000 2,000,000 |..103.4400|...........2,068,800 2,000,000 154,583 | ... 09/26/2001 | ....... 7.500
235811 AH 9.. | Dana Corp..........cocmereererreererenennns 1 03/M15/2008 | ..o | e | e 967,797 |........... 1,000,000 | ....87.0000 870,000 952,000 65,000 | ... 06/29/1999 | ....... 7.253
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235811 AK 2.. [ DANA COMP.....vvvureerriimereieeeeiissssessssssesesssesesessesssssenssens | oneeees 6.500 | MS... | 03/01/2009 457,178 500,000 |....87.0000]..............435,000 |.............. 446,350 10/10/2000] ....... 8.302
23581M AB 6. | Dana Credit Corp Notes.... 8.375 | FA.... | 08/15/2007 | .. : 503,701 500,000 | ....94.5000 ... ceereennnn:005,100 | . 08/30/2000 | ....... 8.180
237194 AA 3.. | Darden Restaurants InC NOtes..............coocuuecriemereeeeneienns | veeeee | e 6.375 | FA.... | 02/01/2008 | .......covvveeecs | orerrierans | woreerienns 1,719,124 | ........... 1,800,000 | ....97.0000 | ... ,746,000 |........... 1,665,496 09/12/2000 | ....... 8.049
237194 AB 1.. | Darden Restaurant Inc Corp Debs...........c...coccvemeruemereeones | covsevee | e 7.125 | FA.... | 02/01/2016 2,054,137 2,057,000 |..112.4100 2,312,274 2,053,675 02/16/1999 | ....... 7.142
24240V AE 1..| Dean Witter DiSCOVEr & CO DEDS.........cveuurrermrrerereerneees | ereees | e 6.750 | AO....| 10/15/2013 | .. 195,755 200,000 |..112.8850 225,770 194,000 02/10/1994 | ....... 7.034
247025 AE 9.. | Dell Computer DEDENtUrEs.............ccoveereuerreeerereessereeeeees | oveeeee | weeeee 7.100 | AO....| 04/15/2028 | .. . 2,235,724 2,000,000 |..111.4300 2,228,600 2,235,920 12/12/2002] ....... 6.173
254063 AX 8... | DIllard's INCOMP........vueucreeereierereieceeieneeesesesssesesesssesesees | weeeeee | wereend 6.625 | JJ..... | 01/15/2018 | .. I 1,475,506 ...86.5000] ...........1,282,500 |........... 1,472,250 01/26/1999 | ....... 6.800
254067 AH 4.. | DIllard's INCOMP........cvveucreeeerreeieeeieceieeseseseesssssesesssssesenees | weseees | weeeeee 7.130 | FA.... | 08/01/2018 | .. N 1,031,405 . ....86.0000 ... 01/26/1999 | ....... 6.800
256605 AB 2.. | Dole Food Company Inc Sr S D B 7.000 | MN... | 05/15/2003 | .. 479,946 480,000 |..100.7500| ... 08/12/1993 | ....... 7.031
257867 AG 6...| Donnelley & Sons Comp DEDS..........c...creeeereermereesereeirines | woveeeee | e 6.625 | AO....| 04/15/2029 | .. 661,856 700,000 |..100.6710 ... 04/11/2002 | ....... 7.085
260543 BJ 1...| Dow Chemical Corp Debentures...............cooceuereenereuereens | ovseeee | wereeee 7.375 | MN... | 11/01/2029 | ... | e [ e 57,341 ..108.2090 ... . 03/01/2002 | ....... 7.021
26439R AH 9. | Duke Capital Corp Global NOtes............cc.rrreemereirenrieiens | rreree | e 8.000 | AO....| 10/01/2019 .. . 2,537,051 ...95.6210 2,211,714 2,540,294 | .. 09/19/2002 | ....... 7.009
26439R AK 2. | Duke Capital Corp Senior NOtes............ccc.rrueereencreerrens | oreeeee | e 6.750 | FA.... | 02/15/2032 .. N 1,939,172 ...78.2510] ...........1,565,020 |........... 1,938,700 | .. 04/10/2002 | ....... 6.996
277432 AB 6.. | Eastman Chemical DEDENUIES.............cveuureerrreeerereesnees | ovreees | werenee 7.250 | JJ..... | O1/15/2024 | ... | s | e 1,005,308 . ..108.0480] ...........1,080,480 |........... 1,005,680 02/04/1999 | ....... 7.201
278058 AW 2. | Eaton Corp DEDENIUTES................evemreuiereeerereesseeeieseneees | eeeeee | e 7.650 | MN... | 11/15/2029 2,988,444 2,778,000 |..118.2460 3,284,874 2,990,690 02/22/2002 | ....... 7.020
285659 AE 8.. | Electronic Data Systems Corp NOtes.............occmceeenceeens | ovveree | v 7.125|AO....| 10/15/2009 | .. . 669,843 660,000 |..103.3670 682,222 669,900 12/12/2002 ....... 6.847
302570 AJ 5... | F P L Group Capital InC Debs...........cccooerrrreemmereencriicciins | v | e 7.375 | JD.... | 06/01/2009 | .. I I— 983,671 |........... 1,000,000 |..110.7010 ...........1,107,010 |............. 978,450 | .. 01/13/2000 | ....... 7.702
31331F AF 8.. | Federal Express Corp Pass-Thru Tr...........cccccueruemereenns | covveeee | v 7.960 | MS... | 03/28/2017 | .. 127,040 127,040 |..119.4700 | ........... 151,774 | .............. 127,040 |.. 04/28/1997 | ....... 7.960
336249 AC 1.. |C V'S Corp 144a Series A-2..........coocvveerrvemereerinerrneeennes | veeeee | e 9.350 | MTLY| 01/10/2023 | .. 2,359,423 2,000,000 |..118.1100 2,362,200 2,365,600 |.. 02/28/2002 | ....... 7.600
345370 AZ 3.. | Ford Motor Company DEDbS.............ccccveureeermmuemereueneneiens | veeeee | e 9.500 | MS... | 09/15/2011] .. 200,000 200,000 |..106.2870 212,574 200,000 |.. 09/18/1991 | ....... 9.500
345397 GS 6.. | Ford Motor Credit Co NOtES............ccoeervueereererieiecriesenes | woveeeee | e 7.500 | JJ..... | 01/15/2003 | .. 299,997 300,000 |..100.0790 300,237 299,478 | .. 01/15/1993 | ....... 7.525
369856 AF 6.. | General Foods Corp Debs SRS DRI PR 7.000 | JD.... | 06/15/2011] .. . 199,841 200,000 |..100.5210 201,042 199,750 |.. 02/16/1994 | ....... 7.013
37042G LX 2.. | General Motors Accep Corp Med NIs...........cccooveruemereecnes | coveeree | e 7.000 | AO....| 04/15/2016 | .. I I— 990,682 |........... 1,000,000 |..100.0000 |........... 1,000,000 |.............. 990,000 |.. 04/18/2001 | ....... 7.110
37042G R5 7. | General Motors Accept Corp SMart.............c.cereueveesenes | ovreree | e 7.500 | JD.... | 12/15/2017 .. 500,000 500,000 |..100.0000 500,000 500,000 | .. 12/16/2002| ....... 7.500
37042G TG 1. | General Motors Accept Corp SMart.............ccoceruurereenenes | evreree | e 7.375 | MTLY| 11/15/2016 . 250,000 250,000 |..101.0000 252,500 250,000 |.. 11/09/2001] ....... 7.375
370442 AQ 8..| General Motors Corp NOtES.............ccvueurrveereenmneserscresines | weveeeee | e 7.000 | JD.... | 06/15/2003 | .. 500,000 500,000 |..101.0610 505,305 500,000 | .. 07/08/1993 | ....... 7.000
370442 AU 9.. | General Motors Corp NOtES.............cvuerrueuereunenesescsenines | woveeeee | e 7.700 | AO....| 04/15/2016 | .. 296,792 300,000 |..102.6620 307,986 296,070 |.. 05/03/1996 | ....... 7.831
37045E AB 4..| General Motors Corp Med-Term Notes............coccuunereuennees | vreree | e 8.875 | MN... | 05/15/2003 | .. 199,950 200,000 |..101.5200 203,040 199,000 |.. 05/15/1991 | ....... 8.944
373712 AC 2.. | Gerber Products Co Notes Debs............cccccreuemeueiereens | oveeeee | e 9.000 | AO....| 10/15/2006 | .. 155,000 155,000 |..118.9710|... 184,405 |............. 155,000 |.. 01/10/1990 | ....... 9.000
382388 AK 2.. | B F Goodrich Company NOtES...........c..rreecreemceeerennii | ovseeee | e 6.450 | AO....| 04/15/2008 | .. ..101.5480 ... 1 015,480 |.............926,750 |.. 10/21/1999 ....... 7.641
382550 AG 6..| GOODYEAR TIRE & RUBBER.........coooneriemeriieriieriions | e | e 8.500 | MS... | 03/15/2007 . ...84.50001 ..............845,000 |........... 1,021,100 07/06/2000 | ....... 8.085
416315 20 8... | Hartford Capital | QIDS............ccooovuerereieriincneenceireneineens | cevvies | e 7.700 | MJSD| 02/28/2016 300,000 300,000 |..100.2000 300,600 300,000 02/21/1996 | ....... 7.700
416592 AC 7.. | Hartford Life Corp Life/Health Ins...........ccccoonmerinerionnces | covves | e 7.650 | JD.... | 06/15/2027 | .. 2,169,437 2,000,000 |..114.3240 2,286,480 2,170,390 08/21/2002 | ....... 6.926
418056 AL 1.. | HaSDIO, INC........oourvecriircreiieceiisecriiseniisessissesssssesesesenees | ceveiee | ceeeens 8.500 | MS... | 03/15/2008 | .......coevvere | worerreras | worerrrerens 997,393 |........... 1,000,000 |..102.0000 |........... 1,020,000 995,730 05/15/2000 | ....... 8.595
42307T AE 8..| HJ Heinz Finance Company NOtes...........c..ccouremmrvemeceins | covvens | ceneesd 6.750 | MS... | 03/15/2032 .. 2,906,908 3,000,000 |..110.4110 3,312,330 2,906,205 05/15/2002 | ....... 7.001
428040 AX 7.. | Hertz Corp Subordinated Notes.............cocccumereunnmreeinenees | covvens | ceceees 7.000 | JJ..... | 07/15/2003 | .. 299,973 300,000 |..102.0000 306,000 299,640 07/19/1993 | ....... 7.017
428040 BJ 7.... | HEMZ COMP......oooreeecreiecreeiceriseceisesesisssssssesesessesssssenssens | seneeees | ceceees 7.000 | JJ..... | 01/15/2028 | .. 697,384 700,000 | ....79.4080 555,856 697,224 05/08/1998 | ....... 7.032
44181E FC 7..| Household Finance Corp Internotes............cccocecouerucmerees | covvens | ceveees 7.500 | MTLY| 02/15/2017 | .. . 470,000 470,000 |..101.2500 | .............475,875 |.............. 470,000 06/14/2002 | ....... 7.500
44181E GU 6. | Household Finance Med-Tm NOtE...........o.ooerrce | oo | oo 7.600 | MTLY| 04/15/2022 | .. N 1,995,078 |........... 2,000,000 |..100.0000|...........2,000,000 |........... 1,995,000 | .. 04/11/2002 | ....... 7.625
44181E HF 8..| Household Finance Corp Sr Med-Trm..........c.ccoocvunereeoneces | covvins | ceveees 7.400 | MTLY| 05/15/2022 | .. 500,000 500,000 |..102.0000 510,000 500,000 | .. 05/02/2002 | ....... 7.400
44181E JN 9.. | Household Finance Corp Sr Med-Trm..........cc.coocvunereeoneces | covvens | ceveees 7.500 | MTLY| 06/15/2022 | .. 500,000 500,000 |..100.0000 500,000 500,000 | .. 06/14/2002 | ....... 7.500
44181E LG 1..| Household Finance Corp Sr Med-Trm..........cccoecvemereoneees | covvens | ceveees 7.750 | MTLY| 09/15/2022 500,000 500,000 |..100.0000 500,000 500,000 09/06/2002 | ....... 7.750
44181E MP 0. | Household Finance Corp Sr Med-Trm..........c..coecvunereoneces | covvins | ceveees 7.850 | MTLY| 10/15/2022 500,000 500,000 |..100.0000 500,000 500,000 10/10/2002] ....... 7.850
442164 BP 3.. | Houston Lighting & POWT.............ccccoomereinnriimeneerecriinens | cevvies | e 7.750 | MS... | 03/15/2023 | .. I 1,018,497 ...99.4500 .............994,500 |.......... 1,019,000 | .. 08/27/2001 | ....... 7570
44643T AA 5... | Huntington Banks SUD NOtE.............vceerrveeenereeeesnneniennns | e | e 6.600 | JD.... | 06/15/2018 | .. I I— 990,342 . ..120.0000] ...........1,200,000 |.............. 989,000 |.. 09/15/1998 | ....... 6.701
450680 BK 8.. | I T T Financial Corp SrDebs..........c..oourvemmcreimerveincniiinns | cevvins | ceceees 8.375 | MS... | 03/01/2007 | .. 199,194 200,000 |..115.6000 231,200 198,000 |.. 03/23/1992 | ....... 8.492
45068H AF 3..| I T T Hartford Group NOtes...........ccc.oueeeereumeriensnerecninns | cevvies | ceceees 7.300 | MN... | 11/01/2015 .. 496,840 500,000 |..107.6250 538,125 496,080 |.. 08/20/1996 | ....... 7.377
451713 AA 9... | lkon Office SOIUtONS.............cccvercreeerereeirceieriereseiessenienns | e | e 6.750 | JD.... | 12/01/2025 | .. 487,740 500,000 | ....69.6940 348,470 486,875 |.. 06/03/1998 | ....... 6.966
456866 AG 7..| Ingersoll Rand Company Debentures...............cccccumemeunns | covvens | ceneees 9.000 | FA.... | 08/15/2021 | .....ooucveeecs | i | woreereenns 1,712,888 1,413,000 |..127.1340|...........1,796,403 |.......... 1,719,847 | .. 02/06/2002 | ....... 6.951
457470 AK 8.. | Inland Steel Co 1st Mtg Ser R.........cc.coocrenerienneunncrinncei | covvies | e 7.900 | JJ..... | 01/15/2007 | .. ...56.0000 | ..........c.....24,200 |..cooonvenen 44,000 01/15/1977 | ....... 7.900
459200 AM 3. | IBM Corp Debentures................ccewerereemereeereceeemesesenseesenns | cevvies | ceceees 7.000 | AO....| 10/30/2025 2,246,645 2,000,000 |..112.6610 2,253,220 2,246,900 12/12/2002] ....... 6.001
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460690 AR 1.. | Interpublic Group Cos Corp Ns...........ccccoerurmmruencreerncenn | covvens | ceceees 7.250 | FA.... | 08/15/2011 | ..o | o 2,011,252 2,000,000 |...91.7230 ... 2,012,380 54,778 |....... 142,181 | ... (916) | covveercreercrriiens | v | e 2 110/03/2001 | ....... 7.161
482584 AL 3.. | K-Mart Notes................... e essnsses e | srenees | seeeens 8.125 | JD.... | 12/01/2006 | .. ...14.0000] ... .(258,000) | . 26,474 | ...... 6 |12/26/1991 ....... 8.125
482584 AP 4.. | K-Mart Corporation Debentures..............cccccuereunmeeenneeens | cevvens | ceveees 7.750 | AO....| 10/01/2012 ...14.0000 ] .....c.ce0r.28,000 | i 198,100 | i | e | e (170,623) | ...oooveecreeenns | v 19,418 |..... 6 110/15/1992] ....... 7.846
48258H AS 9. | K Mart Corp Medium Term Note............coooovemerevnnceeineniis | vevvins | ceveees 8.260 | JD.... | 11/20/2008 | .......oocvveres | worrereerres | worrereerernnens 28,000 |.............. 200,000 |....14.0000 |......cc.......28,000 | ..oooerrccc 198,000 | covoooveoniircies | coveereiiereeieceies | ceeeenae (170,970) | .cveoocvererieenns | e 17,300 6 105/10/1994 | ....... 8.391
492919 AA 3.. | Key Bank Of N'Y Sub Bank Notes............cccouervemnevemnceens | covvens | ceceees 7.500 | MS... | 09/15/2008 | .. 497,483 500,000 |..113.9800 569,900 495,705 |.. ..341 09/05/1996 | ....... 7610
493267 AB 4.. | KeyCorp Subordinated Notes...........cccccoureomerivnenecnnnionns | vevvins | ceveees 7.500 | JD.... | 06/15/2006 | .. 298,912 300,000 |..112.2840 336,852 297,498 07/08/1996 | ....... 7.621
499040 AL 7.. | Knight-Ridder Inc. Corp Deb. 6.875 | MS... | 03/15/2029 | .. 1,140,761 |........... 1,200,000 |..110.9030 |........... 1,330,836 |........... 1,139,760 08/16/2001 | ....... 7.300
505862 AD 4.. | LaFarge Corp Senior Notes...............ccccuuenne. 6.500 | JD.... | 07/15/2008 | .. 480,864 500,000 |..110.3000 551,500 472,650 09/14/1999 | ....... 7.353
529772 AC 9.. | Lexmark Intl INC COMP BONGS..........vvermeeernreereereseeeernneees | ereees | e 6.750 | MN... | 05/15/2008 | .. 472,831 500,000 |..107.4830 464,350 |.. 09/14/2000 | ....... 8.014
540424 AJ 7... | LOBWS COMP....couuereeeceecreeiereescneisesesesseseesssssessssesssssenns | eseess | seeeee 7.000 | AO....| 10/15/2023 | .. 498,849 500,000 |....99.6660 | ..............498,330 |.............. 498,750 04/30/1998 | ....... 7.021
546608 QR 4. | Louisville & Nashville RR SerF............cc.cooriumieinceeinenis | ovreree | e 3.375 | AD....| 04/01/2003 | .......oovreoees | orrrreiees | eereereereriiien 5,003 | ..o 5,000 |...98.5000|......ccccccc.. 4,925 | oo 5282 |.. 1213171969 ....... 3.149
549463 AD 9.. | Lucent Technologies COrp NOtes............ocveeeerreenceeenceiens | veeeee | e 5.500 | MN... | 11/15/2008 | .. 442,274 500,000 | ....47.7500 427,500 |.. 11/30/2000 | ....... 8.001
55262C AE 0. | MBIA Inc Corp Debs................. T [OOSR 7.000 | JD.... | 12/15/2025 | .. 502,348 500,000 |..105.3090 502,500 | .. 11/05/1998 | ....... 6.959
571900 AQ 2.. | Marriott International InC Ser C............coooeuereenmremnnceiinns | evveeee | v 7.875 | MS... | 09/15/2009 1,005,784 .110.2740 | ........... 1,102,740 | ........... 1,007,600 11/24/11999 | ....... 7.763
574599 AN B.. | MASCO COMP.....corveerreerrreierieoseneeseseseeessssessssessssessssns | eeeeeee | seeeeee 7425 | FA... | 08/15/2013 | ... | s | correreiie 972,858 .115.7140] ...........1,157,140 969,900 02/08/2001 | ....... 7.500
580135 BU 4.. | McDonald's Corp Debentures...........c...cceeeereuemmereeneueiens | oveeeee | e 7.050 | MN... | 11/15/2025 | .. 1,758,647 |. ..101.0000] ...........1,767,500 |........... 1,758,750 123,375 | ... 04/25/2002 | ....... 7.006
582834 AK 3.. | MEAD Corp DEDENtUTES.............crruemreveereeeeereesseeesesseeees | eeeeee | e 7.125 | FA.... | 08/01/2025| .. 1,911,879 |. ..103.6210] ...........2,072,420 |..........1,910,060 |.. .142,500 | ... 09/26/2001 | ....... 7.534
585510 CA 6.. | Mellon Financial Corp Sub Debs.. 6.875 | MS... | 03/01/2003 | ......oocrveres | eorrereerres | worrereerernnens 79,997 .100.8170 ................80,654 |........c..c.... 79,890 |.. 03/04/1993 | ....... 6.895
589977 20 6... | Merrill Lynch Pfd Cap Tr [ (TOPFS).......ccooourrueremrereeineens | veeeee | e 7.750 | MJSD| 12/30/2027 | .. 500,000 500,000 |..105.6400 528,200 500,000 | .. 1211171996 | ....... 7.750
590188 EF 1.. | Merrill Lynch & Co INC NOtES.........ooureeecreeeeriiereciiereiies | eoreeeee | e 8.000 | JD.... | 06/01/2007 | .. 695,923 700,000 |..116.3390 814,373 690,015 |.. 06/20/1994 | ....... 8.160
590188 ES 3.. | Merrill Lynch & Company NOtes............cocccomereemerremereunns | evreeee | e 7.000 | AO....| 04/27/2008 | .. 200,000 200,000 |..114.3570 228,714 200,000 05/19/1993 | ...... 7.000
592173 AB 4.. | Met Life Private Placement 144a..........c..ccooooumereinereonns | covnenee | v 7.450 | MN... | 11/01/2023 | .. 2,068,622 2,000,000 |..105.0140]........... 2,100,280 2,069,360 06/24/2002 | ....... 7131
592173 AC 2.. | Metropolitan Life Ins Co SOOI SO PO 7.700 | MN... | 11/01/2015 ] .. 249,226 250,000 |..117.2440 293,110 249,062 05/09/1997 | ....... 7.738
595620 AB 1.. | MidAmerican Energy Co COrp.........c..oucveeereuemreuennmeeennenns | eveeeee | wereend 6.750 | JD.... | 12/30/2031] .. . 1,843,295 .104.0720] ...........1,935,739 |.......... 1,843,260 10/22/2002 ....... 6.821
59562H AJ 7.. | MidAmerican Funding L L C NOtes..........cc..oucvermcveereeriinns | ovreree | e 6.927 | MS... | 03/01/2029 | .. I I— 970,417 . ..105.4540] ...........1,054,540 970,000 11/21/2001] ....... 7179
620806 AH 2.. | Mt Carmel East Prof Off BIAg Ill...........c..cooerueerieneriineci | v | e 7.250 | JJ..... | 07/01/2009 | .. 150,000 150,000 |..100.0000|..............150,000 |.............. 150,000 02/01/1994 | ....... 7.250
626717 AA 0.. | Murphy Oil Corporate NOtes............c..rrveerrumeriuensneiineees | woveeeee | e 7.050 | MN... | 05/01/2029 | .. 2,588,600 2,605,000 |..109.0200 2,839,971 2,588,429 04/25/2002 | ....... 7.105
63538L AA 0.. | National City N'W SUD NOES........c.rveerrreerrreerneeereeeeseees | evreees | weeeee 7.250 | JJ..... | 07/15/2010 | .. 249,267 250,000 |..117.4900 293,725 248,892 08/20/1996 | ....... 7.301
637432 CG 8. | National Rural UHIlIHES............cc.rereeerrierereeceireneiiecsiien | v | e 6.550 | MN... | 11/01/2018 | .. 764,662 795,000 |..102.2500 763,756 |.. 02/14/2002 | ....... 6.951
637844 AE 1.. | Natl Steel Corp 15t Mtg Ser 2006.............c..oeruemereeenereerins| vreree | e 8.375 | FA.... | 08/01/2008 | .......cocveeres | worrrreerres | wereereereriiie 7,565 | ..o 19,459 |....38.8750 | .....cccoeeeeennn 7,565 | oo 19,459 08/01/1976 | ....... 8.375
638585 AN 9.. | Nationsbank Corp Sub St NOtes............cccerrueereincreeirens | veeeee | e 7.750 | FA.... | 08/15/2015 349,647 350,000 |..123.0080.............430,528 |............. 349,562 07/08/1996 | ....... 7.763
63858R EN 7. | NationsBank Corp Med-Trm Ser F..........c..cooccunmmiunnceeiecn] ovvevee | v 7.230 | FA.... | 08/15/2012 499,284 500,000 |..118.1000 590,500 499,055 09/05/1997 | ....... 7.251
638588 BP 3.. | NationsBank Corp Med Trm Sub Note...........ccocoememruenerees | ovreree | e 7.000 | FA.... | 02/10/2023 | .. 1,000,000 ..100.4100] ...........1,004,100 |........... 1,000,000 | .. 01/23/1998 | ....... 7.000
638671 AB 3.. | Nationwide Mutual Ins Series 144A.............cccooomeruomervuonns | covrevee | v 7.500 | FA.... | 02/15/2024 | .. 1,029,851 . ..100.00401 ...........1,000,040 |........... 1,030,000 10/01/2002] ....... 7222
638671 AC 1.. | Nationwide Mutual Ins Series 144A.............cccooomeruommreonns | covrevee | o 8.250 | JD.... | 12/01/2031] .. 3,334,445 3,000,000 |..105.1350 ...........3,154,050 3,335,400 09/19/2002 | ....... 7.318
677412 AD 0.. | Ohio National Life Ins Ser 144A.............cccooooreimmiurnereons| v | e 8.500 | MN... | 05/15/2026 | .. 2,195,289 2,000,000 |..100.0000...........2,000,000 2,195,800 10/31/2002] ....... 7.601
693506 AQ 0..| P P G Industries Inc Debentures................ccoceunmmeunmereeones | ovreree | e 9.000 | MN... | 05/01/2021 .. .4,976,915 . .120.3350]...........5,051,663 |...........4,997,057 02/20/2002 | ....... 7.166
693506 AZ 0.. | P P G Industries Inc Debentures................ccoceunmmeurmcreeines | ovsevee | v 7.400 | FA.... | 08/15/2019 .. ..1,827,700 |. .104.4250] ...........1,785,670 |..........1,828,266 |.. 12/17/2002] ....... 6.731
69362B AG 7. | PSEG Power Senior Corp NIS............oocveereunereeeneeeeineies | oveeeee | e 8.625 | AO....| 04/15/2031] .. 1,137,636 . ..100.9860 ...........1,009,860 1,139,520 | .. 08/20/2001 | ....... 7.451
695115 20 4... | Pacificorp Capital | Ser A (QUIPS).........cc.oeruemmmeuerncriines | v | e 8.250 | MJSD)| 06/30/2036 | .. 500,000 500,000 |..100.4000 502,000 500,000 | .. 06/06/1996 | ....... 8.250
695629 AP 0.. | Paine Webber Group InC SrINOtes..........c...oeeunmreueereeiecns vreree | e 6.500 | MN... | 11/01/2005 | .. 299,965 300,000 |..109.8990 329,697 299,888 |.. 10/27/1993 | ....... 6.505
695629 AQ 8..| Paine Webber Group Inc St NOte............cccveeervveencueieriees | e | e 7.625 | FA.... | 02/15/2014 494,996 500,000 |..120.1300 600,650 493,630 01/16/1997 | ....... 7.761
695629 AR 6.. | Paine Webber Group Inc Senior Note............c..ouvvunnereereens| orreree | o 8.875 | MS... | 03/15/2005 249,693 250,000 |..114.6030 286,508 248,982 03/15/1995 | ....... 8.937
708160 BE 5.. | J C Penney & Co Debentures..............cocueerueceeenereoerens | oveeeee | e 7.125 | MN... | 11/15/2023 | .. 1,981,557 |........... 2,000,000 | ....84.0000]........... 1,680,000 |........... 1,980,560 | .. 05/06/1999 | ....... 7215
708160 BH 8.. | J C Penney & Co NOLES..........ccoueucreemereeeeneiieeeieresieneies | woeeeee | e 7.375 | FA.... | 08/15/2008 | .. 499,856 500,000 |..100.0000 500,000 499,750 |.. 08/23/1996 | ....... 7.381
708160 BQ 8..| J C Penney Company InC Debs...........coocveercreemerremeriiiens | veeeee | o 7.950 | AO....| 04/01/2017 | .. 500,000 500,000 |....90.0000..............450,000 |.............. 500,000 04/14/1997 | ....... 7.950
70816F AD 5..|J C Penny Inc Med-Trm NOte............ccomereemereeimerinncneireens e | e 6.875 | AO....| 10/15/2015 | .. 496,816 500,000 |....85.0000..............425,000 |.............. 496,250 10/23/1998 | ....... 6.951
718507 AY 2.. | Phillips Pete NOtES............covuuereuereeecreescreeiseseiiseceeienens | eveeeee | e 7.200 | MN... | 11/01/2023 | .. 2,063,548 2,000,000 |..103.5000| ... 2,068,400 12/23/1998 | ....... 6.910
718507 AZ 9.. | Phillips Petroleum Co.. SSUTTORPTRTTRRY IPRONR IO 7125 | MS... | 03/15/2028 | .......ooevveres | worreriines | correrriieen 998,110 |........... 1,000,000 |..105.6250 ... 998,000 03/25/1998 | ....... 7141
742718 BF 5.. | Procter & Gamble Corp Debentures............cc..oeceumcreeines | ovsevee | v 7.375 | MS... | 03/01/2023 | .. 2,073,731 2,000,000 |..103.2620 |...........2,065,240 |........... 2,075,000 03/21/2002 | ....... 7.030
743917 AG 1..| Prudential Insurance... cereeeenesenenssesensseeens | eeseenes | cevees 7.650 | JJ..... | 07/01/2007 | .. 250,000 250,000 |..113.3870 283,468 250,000 04/08/1996 | ....... 7.650
743917 AH 9.. | Prudential Insurance NOtes............cc..reeuereenereeinirniinenees | veeeee | o 8.300 | JJ..... | 07/01/2025 2,292,018 2,000,000 |..111.7050 2,234,100 2,293,540 09/18/2002 | ....... 7.002
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750438 AA 1.. | Radioshack Corp Nts cee | OB/15/2011 | oo [ s [ e 1,009,886 ..1,000,000 |..112.5620]...........1,125,620 06/19/2001 | ....... 7216
79549B AR 8. | Salomon Brothers Inc Notes ... |02/01/2003 | .. 100,000 |..100.4110..............100,411 02/08/1993 | ....... 7.599
79549B AS 6.. | Salomon Inc Senior Notes.............cc.orcreenereenereicsiiinecens .| 06/15/2003 | .....oooecns | e 299,917 300,000 |..102.3810 307,143 06/15/1993 | ....... 7.062
79549G CN 4. | Salomon Inc Gen Term Sr Note Ser C..........c.ccoceumreueecns 01/15/2003 | ....oovveccvees [ e 100,000 100,000 |..100.0000..............100,000 02/04/1993 | ....... 7.300
808626 AA 3.. | Science Applications Int................... - [02/01/2008 | ... [ v [ e 971,225 |........... 1,000,000 |..111.4970...........1,114,970 957,100 07/27/1999 | ....... 7440
808626 AE 5.. | Science Applications Int Ser 144A... 07/01/2032 .. 3,009,239 3,000,000 |..107.6020 3,228,060 3,009,250 |......... 108,656 |.... 09/26/2002 | ....... 7.101
812404 AY 7.. | Sears Roebuck Acceptance Notes... eaee | AOMBI2017 | oo | s | e 988,531 |........... 1,000,000 | ....89.1900 891,900 986,700 | ...........14,514 | ... 03/03/1998 | ....... 7.001
824348 AL 0.. | Sherwin-Williams Company Debenture.............cccccounncree. ... | 02/01/2027 | .. 2,080,860 2,000,000 |..110.0480 2,200,960 2,082,000 |..........61,458 |.... 02/06/2002 | ....... 7.025
852060 AC 6.. | Sprint Capital Corp Global Nts ... | 11/15/2008 | .. ...91.0000 910,000 913,880 | .. 7,826 |.... 01/08/2001 | ....... 7.602
852060 AG 7..| Sprint Cap Corp .105/01/2019 | .. ....82.0000 820,000 961,290 | ...........11,500 |.... 05/18/1999 | ....... 7271
852060 AJ 1...| Sprint Capital Corp Global Nts 01/30/2011 | .. . ...95.0000 ] .....coeuece 950,000 |........... 1,000,595 |...........31,983 02/13/2001 | ....... 7616
866810 AF 1.. | Sun Microsystems Inc................... ... | 08/15/2009 | .. . 502,548 500,000 |..107.6380 538,190 503,440 08/05/1999 | ....... 7.551
868536 AJ 2... | Supervalu Inc Corp Notes . . ... |08/01/2009 | .. I I— 993,566 |........... 1,000,000 |..109.8870|...........1,098,870 992,010 09/15/2000 | ....... 8.003
871928 BH 9.. | Tiers Tens Ltr 1998 - LOBWS COIP.........orvuemceermerremcreenens| weveeree | e 7.000 | AO....| 10/15/2023 | .......cocvveeeers | corrriees 500,000 500,000 |....88.1950|.............440,975 |............. 500,000 06/24/1998 | ....... 7.000
872649 BG 2.. | TRW INC.......cocovurerrerrcrincriiiens e [06/01/2009 | ..o [ v 475,431 500,000 |..111.7990 558,995 468,985 07/26/2000 | ....... 8.122
87265C BP 4. |[TRW Inc............ ....| 04/18/2007 | .. 2,041,914 2,000,000 |..100.0000]........... 2,000,000 2,069,400 04/20/1999 | ....... 6.800
881685 BE 0.. | Texaco Capital Incorp Debs..... ... | 08/15/2023 | .. 247,707 250,000 |..104.8030 262,008 247,515 08/07/1998 | ....... 6.959
884999 AW 3. | St Thomas Becket Church G O . ... [12/01/2014 ] .. 1,000,000 |...........1,000,000 |................. e 1,000,000 ... 1,000,000 12/07/1992] ....... 8.750
88738T AA 8..| Timken Company Med Term Notes.............ccocvmereerenriinns | covreree | e 6.875 | FA.... | 05/08/2028 | .. . .102.4500] ...........1,024,500 884,820 11/20/2001] ....... 7.921
891027 AF 1.. | Torchmark Corp Senior Notes...... .| 05/15/2023 | .. 2,921,378 2,700,000 |..111.0650 2,998,755 2,927,592 07/23/2002 | ....... 7.109
891490 AR 5.. | ToscO Corp Debentures............cc.vcreeemeeeneerincreeneniinennns 01/01/2027 | .. 3,640,349 3,000,000 |..100.0000...........3,000,000 |........... 3,641,010 12/10/2002 ....... 6.096
892335 AE0.. | Toys RUs Inc........... ... | 08/01/2011] .. 2,047,082 2,000,000 |..106.0220|............2,120,440 |..........2,052,280 |.. 63,542 08/16/2001 | ....... 7.252
893472 AA 8.. | Transamerica Cap Co Gty Pvt Plcmnt.. . ... [12/01/2026 | .. 1,064,034 |........... 1,000,000 |..100.3390]...........1,003,390 |........... 1,067,740 | .. 6,375 |.... 11/18/1998 | ....... 7.090
893502 BQ 6.. | Transamerica Financial Corp SrNIS..........ccccureemerieneeens | ovreeee | v 7.500 | MS... | 03/15/2004 | .. 200,000 200,000 |..106.0010 212,002 200,000 |.. 4417 | ... 04/11/1994 | ....... 7.500
893570 BM 2. | Transcont Gas Pipeline Corp Debs...........ocoemeveenereenens | ovreree | v 7.250 | JD.... | 12/01/2026 | .. 1,215,302 ....84.0000] ...........1,079,400 1,214,068 | .. 7,764 | ... 09/26/2001 | ....... 7.752
907770 BE 0.. | Union Oil Company of California..............cc.coeeewrmeuenereens | ovseeee | e 7.500 | FA.... | 02/15/2029 | .. 1,011,457 . ..111.0000]...........1,110,000 1,011,950 | ...........28,333 | .... 02/19/1999 | ....... 7.400
918204 AM 0. [ VF COIP....occvvorrrerereeeereiesereesscneesesseessssessssssssssssesssssenss | eeseese | weseend 8.500 | AO....| 10/01/2010 | .. 505,598 500,000 |..121.0000 605,000 506,650 |...........10,625 10/05/2000| ....... 8.301
927804 CN 2.. | Virginia Electric & Power Corp 21 S D 7.500 | JD.... | 06/01/2023 | .. 710,214 700,000 |..103.4780|..............724,346 | ............. 710,500 |............4,375 08/16/2001 | ....... 7.361
962166 AS 3.. | Weyerhauser Company Debentures............c...ooevuerereeenns | covsevee | e 7.125|JJ..... | 07/15/2023 | .. 423,345 420,000 |..107.0800 |.............449,736 |.............. 423612 |..........13,799 10/23/1998 | ....... 7.051
962166 AV 6.. | Weyerhaeuser Company Debs......... ... | 08/01/2017 .. 499,522 500,000 |..107.3860 536,930 499,450 |...........14,479 08/19/1998 | ....... 6.961
963320 AG 1...| Whirlpool Corp Notes... . 103/01/2003 | ..oovevneins | o 200,000 200,000 |..100.8230 201,646 200,000 ...6,000 06/18/1991 | ....... 9.000
963320 AH 9.. | Whirl Pool Corp Debentures..............ccocooueruenereenerineeenens 07/15/2016 | ..ooocreens [ e | s 1,046,962 |........... 1,000,000 |..119.9150 ........... 1,199,150 |........... 1,049,060 |........... 35,736 12/11/2001] ....... 7.201
969133 AG 2.. | Willamette Industries Debs....... ..110/01/2021 | .. 607,721 500,000 |..122.6040 613,020 618,150 10/01/1998| ....... 6.930
969133 AK 3.. | Willamette Industries Incorp Debs............ccccourvernrrirncnnens 07/01/2026 | .. . 754,419 730,000 |..112.6110 822,060 754,820 11/30/2001] ....... 7.544
969133 AM 9. | Willamette Industries Inc Deb . 102/01/2018 | .. N 1,000,000 |........... 1,000,000 |..104.7050 |........... 1,047,050 |........... 1,000,000 01/28/1998 | ....... 7.000
983931 BP 0.. | Xerox Credit Corp Med TrM.........cccoonimrensmrienereesssricsscnees 01/08/2018 395,000 395,000 | ....70.0000 276,500 395,407 |.. 08/18/1998 | ....... 6.990
UNIEA SEALES. ... ....193,399,570 |. . XXX......|.......196,131,922 |....... 194,053,073 |...... 3, 430 875 |...11, 148 728 |.......(578,081)]. ] XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (UnaﬁlllatedL suer Obligations..........cccccccoserecncrinnenes ....193,399,570 |. . XXX......|.......196,131,922 |....... 194,053,073 |...... 3,430,875 |....11,148,728 |........(578,081)]. ...66,019 | XXX ....XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).............occueuereeererreenscreisciisssisserisesiiesseeieseneesesees e e 193,399,570 XXX......]...... 196,131,922 |....... 194,053,073 |...... 3,430,875 |....11,148,728 (578,081) | coveervreennens 66,019 [ XXX ... XXX..... XXX.....
Totals
5499999. | Total - ISSUET OBlIGAtONS..........cvueuecreeeerieierieiserieeriese s | e 222,243,005 |....... 218,330,184 |.... 3,978,989 |....13,104,553 96,268 [ XXX |..... XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMIES...........ouurueerureresierserissiiene e sseessseesecsssesssnessnssens | ceesesennee 7,282,837 |........ 7,302,185 |.... 48,289 |......... 568,362 | ...cceeere223 | o0 | e 0 XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed SECUHIES. ... 59,834,412 59,958,179 |.... 348,405 |...... 4,180,440 |...... 123781 | .coovvvceee 0 | 0 XXX XXX..... XXX
5799999. | Total - Other Multi-Class Residential Mortgage-Backed SECUMIES...........cverrrrersrencienncencnincisnnncenssisesesssesenssssesssnen | conseeennne 1,497,186 [, 1,500,000 | .... 8,125 | ........... 97,500 |.....c....... 1,065 | .ovovveveeeen0 | 0 XXX XXX..... XXX
6099999. | Grand Total - BONGS............ccccrrrereeeceeirereeieceeiseeeeisesesiecesiscesiesssessssssesesssssesssssssssssessssssssssessssssssssssssssssssnessssnnness | 290,801,440 | .. 287,090,548 |.... 4,383,808 ...17,950,855 |......(T91,797)| ....ccccceeee.....0 | .......... 96,268 | XXX ]..... XXX..... XXX.....
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per Increase
Par Share Used Increase (Decrease) by
CUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Public Utilities (Unaffiliated)
United States
154051 20 5... | Central Maine Power Company............cococeurerrnieeceeenens | cevenenenns 200.000 08/16/1946
207597 30 3... | Connecticut Light & Power Company ....500.000 |... 04/03/1962
209111 30 1... | Consolidated Edison Co NY Ser C.... ....500.000 | ... 06/29/1964
240019 40 6... | Dayton Power & Light Co Ser C.... ....100.000 | ... 07/05/1950
266228 20 4... | Duquesne Light Company Ser A...........ccooovvvvicnnnennnne 10/31/1963
266228 30 3... | Duquesne Light CO 3.75%........cveeevrvencencrnrereiiineineinens 12/01/1969
266228 50 1... | Duquesne Light Co 4.10%..... 07/16/1954
266228 60 0... | Duquesne Light Company. 10/20/1952
266228 84 0... | Duquesne Light Company......... 04/24/1998
368802 30 2...| General American Investors Co Inc... .775,500 06/16/1998
40420220 2...|H L & P Capital Trust I Ser A........cccoovvvveeninirinens 211,200 01/30/1997
452092 40 6... | lllinois Power Company...........c.cccoeeeeeerercneennencninnenes | seneneneene 100.000 | 150,00 | e a16.500 | i 1,650 | e 16.500 | o 1,650 11/06/1950
452092 50 5... | lllinois Power Company..... LAT125 L. 11/22/1963
485134 20 9...| Kansas City Power & Light . 01/03/1947
505588 20 2... | Laclede Gas Co Ser C....... 08/26/1963
575634 30 8...| Massachusetts Electric Co.... . 10/09/1962
598363 30 7... | lowa Public Service Company...........cccocveeeeerueerenenenenencns [ ceeinininns 06/05/1950
610202 20 2... |Monongahela Power Co Ser A........ccoovieervicinnnnenes | ceevines 07/06/1965
631005 20 4... | Narragansett Electric Co....... 09/23/1965
649840 20 4...|New York State Elect & Gas.. 03/04/1947
653522 30 0... | Niagara Mohawk Power Corp 04/10/1962
654086 40 4... [NICOR INC.....coovvvvrrrrnne . 03/12/1958
677347 20 5... | Ohio Edison COMPaNy..........ccceverenieieeernnesnreseeceneenas 06/21/1946
694308 80 0... | Pacific Gas & EIeCtriC Co..........oeereerrvreerieniininieereines | v 1,000.000 03/27/1962
709068 30 8... | Pennsylvania Power Co..... ....200.000 | ... 06/16/1958
737679 20 9... | Potomac Electric Power Co... ....500.000 | ... 03/05/1965
744567 40 5... | Public Srvc Electric & Gas..... ....100.000 | ... 07/02/1954
744567 70 2... | Public Srvc Electric & Gas..... verennn:250.000 ... 12/27/1960
744569 30 2... | Public Srvc Elec & Gas SerB.........covvineninininenn: 10/30/1995
745332 20 5... | Puget Sound Power & Light C0 4.70.........ccovvvrrerrircnnne. 06/08/1964
745332 30 4... | Puget Sound Power & Light Co 4.84. 07/05/1962
842400 20 2... | Southern California Edison 4.08%..... 03/23/1962
842400 30 1... | Southern California Edison 4.24%. 11/21/1963
842434 30 0... | Southern California Gas Ser A...... 03/08/1963
87069520 2...|SW E P C O Capital | Trust Ser A.........cccovvvrvrerncrnnenn. 04/30/1997
882850 44 9... | Texas Utilities Elect 1/4 Ser A........cocvevcvenenininnieiens | v 4,000.000 08/04/1993
882850 71 2... | Texas Utilities Electric........... ....500.000 | ... 02/01/1965
889175 20 4... | Toledo Edison Co 4.25%... ....300.000 | ... 02/02/1955
927804 50 0... | Virginia Elect & Power Co..... ....250.000 | ... 08/20/1962
976826 60 2... | Wisconsin Power & Light Co. ceee | wererern.200.000 | ... 09/12/1961
637432 30 3... | Nat'l Rural Utility COrp.......ccvuiuiiniiniinirnnanncscnnenseesees | oveeens 8,000.000 09/15/1997
UNIEA SEALES.....cec b XXX
6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated)..........cocorrrinniiesiniiccc e XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
309593 20 0... [ Farmers Group Capital INC Gtd...........ocrvereercvcvvrerins [ v 12,000.000 303,000 [ .overrrrrrennens 300,000 WPIL..... 09/22/1995
345370 40 7... | Ford Motor Dep Sh 1/2000 Ser B..........cccooverrevneireencenee | coveeene 8,000.000 200,000 | ..ovevvrvernnee 200,000 WP2L..... 10/29/1992
362397 30 9... | Gabelli Equity Trust INC.........ccvveeieienienrieiiereeeeneeseescennes | vevnee 30,000.000 768,000 | oo 750,000 WPiIL..... 06/04/1998
414567 20 6... | Harris Prfd Capital Corp Ser A.........cccoovvvenerenenenen | veees 10,000.000 |... .251,000 .250,000 | ... WPiIL..... 02/05/1998
590188 81 9... | Merrill Lynch & Co Dep 1/400 Ser A.. .....8,000.000 | ... .222,800 .200,000 | ... WPiL...... 10/27/1994
78389A 20 3.. | South Carolina Elec & Gas Trl SerA.. veee | weerr.8,000.000 | ... .200,080 .200,0083 | ... WP2L..... 10/30/1997
883198 20 2... | Textron Capital | TrUSt.........covvevreereireireereneineseinsinsenns | v 12,000.000 |... .302,880 .300,000 | ... WP2L..... 02/06/1996
G7513K 10 3..|Repsol Internat'| Cap Ltd Ser A..........cccovvvvvvvvnrninns | crevnee 10,000.000 233,500 | .ovevrrerrnnens 250,000 .P3U..... 10/16/1997
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SCHEDULE D - PART 2 - SECTION 1

KS Owned December 31 of Current Year

Showing all PREFERRED STOC
5 6

1 2 3 4 7 8 9 Dividends 12 13 14 15
Rate per Increase
Par Share Used Increase (Decrease) by
CUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
16147N 20 8.. | Chase Capital IV Ser D.......covvvevevnirerrceneneineinennes [ e 10,000.000 | ....covevenceneenernnns [ermrenenennnnneine | evereirennenen250,000 | oo 25.090 [ oo 250,900 | ..eovevrreirennees 250,000 | ..voeveevrerereneieineines | e 18,350 12/05/1997
416590 20 6... | Hartford Life Cap | Ser A (TruPS).. ...35,000.000 {... . .887,600 .875,000 | ... 63,000 06/24/1998
89393120 4... | Travelers P & C Capital | Trust.. ...17,900.000 ....450,185 ....447,500 |... ..36,158 04/26/1996
UNIEA SEALES. .. | ensene ..4,069,945 ..4,022,503 ... .307,656 XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............cocovvsvenienreseaesee [ oo ..4,069,945 ..4,022,503 ... .307,656 | .. XXX
6599999. [ Total - Preferred StoCkS. .........ovvvervireiriciisci s ..6,927,844 ..7,258,483 | ... 524,166 |... XXX
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SCHEDULE D - PART 2 - SECTION 2

wned December 31 of Current Year

Showing all COMMON STOCKS O
3 5

1 2 3 6 7 Dividends 10 11 12 13
Rate per Increase
Share Used Increase (Decrease)
CusIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (@) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
020002 10 1........ Allstate COrpOration.............coeeeirueireerireinieeeiseesiseeseeinnees | eeeesseeenaens 23,002.000 |..cccovrernneee 850,844 850,844 | ....cccvvee 198,578 |..cvevveercrerene. 4,830 ...06/30/1995...
16161A 10 8........ Chase Manhattan Corporation. . ..3,417.000 |. ...82,008 |.. ...82,008 |.. ...27,803 |.. 1,180 |.. ...03/12/1993...
UNIEEA SEALES. ... e e s .932,852 .. .932,852 .226,381 6,010
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)....[ ... 932,852 |.. 932,852 [ ..o 226,381 6,010

Common Stocks -

United States

Industrial and Miscellaneous (Unaffiliated)

023840 10 1........ American AnNUity GroUP INC.......cc.evrevreveereenceneeeeseerreineens | eveeeeineinennes 336.000 [..vevererenrnnene 5,779 ...08/12/1987...
053494 100........ Avatar Holdings INC.........cvuevrivriiiireineineineineneeeceeneens ..2,393.000 |.. 55,039 ...12/31/1989...
28369587 2........ El Paso Natural Gas Company............cocueerceeerneneenceeenenn. s 318.000 | ..o 2,213 ... 12/11/1996...
45332010 3........ Income Fund Of America INC..........coeueveeeeerernicieeines ..3,358.320 48,199 ...12/13/2002...
46625H 10 0........ J P MORGAN CHASE & COMPANY.. ..5,550.000 133,200 |.. ...09/01/2001...
501921 100........ LTV COrPOration...........cceeeereereueeeereeneeneeneenssessensenenennens 21,311,000 | e 13 (.. ...10/14/1993...
652228 107........ Newport News Shipbuilding INC...........cccovvrerrenivneninnens | v, 342.000 17,491 ... 12/11/1996...
695257 105........ Pactiv Corporation............... .1,712.000 |.. 37,424 ...01/18/2000...
698057 106........ Pan Am Corp............... ..5,500.000 |..eoeeueeeenreneinireneinns ...09/19/1978...
70727110 2........ Penn Central Corporation.... . ..1,346.000 ...31,052 ...03/09/1979...
812387 108........ Sears Roebuck & Co INCOMP........coevrcvevercicireicireicieis 12,407.000 | .. 297,148 ...03/20/1995...
880349 105........ Tenneco AULOMOtIVE INC...ovvviviiiiien e | e 342.000 [ ..o 1,382 .. ...01/18/2000...

[V I v~ .628,940 )| -

6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)........c.cococoeee | coviiniicnnnns 628,940 )| -

7099999. [ Total - COMMON SOCK......cveieeieirieiiccci e 1,561,792 )| -

Total - Preferred Stock from Section 1 .7,165,497 ).
7199999. | Total - Preferred and COMMON SEOCK. ...........c.oveveerieeerececiceeeeeeeeeeeceeeee | e 8,727,289 (209,627) ..o 0 [ XXX LXK

(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

I1E

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - Public Utilities
United States
402479 BM0.............. [GUIf Power Co Senior NOES.........ccovuiuiuimereeerecrcecececenenenens | covees 12/11/2002.... [PrUAENHAl SECUMHIES. ... .ttt scsecsees s enseeseeees | eeseesassessessessessensesss e esessesesseens | aeaneenssnesessessesseeseeseenennes 237,056 .o 235,000
665228 BP 6.... ... |Northern lllinois Gas Co 1st Mtg.. ....07/24/2002.... |McDonald Investments Inc... 1,047,500 .1,000,000
927804 CV 4............... Virginia Electric Pwr Co 1st & Ref... ....05/23/2002.... | McDonald Investments Inc... 1,651,488 1,555,000
UNIEEA SHAEES. ...ttt nbente fentnt st st st st n e o] ..2,936,044 |.. ..2,790,000 |..
3899999. | TOtal - BONAS = PUDIC UHIHIES. ... evueveertrersers et eeseeseessessesesessenseesessees s s es e e seessesnese | oeeeeeeseaeeseeeeeaseaesemseesaeseeseeseeseeseeseeseeseeseeseeseeseeseEeE e e AeE e R AR R E Lo E Lot n e en e ensns 2,936,044 2,790,000
Bonds - Industrial and Miscellaneous
United States
039483 AM4.............. Archer Daniels Midland Corp DeDbS..........cocrereerrrrereeneenineerenens | coeees 12/19/2002.... TVARIOUS..........comiieieieieicieeeer ettt asissies | oessessessesseeseeses s ases | sttestessessessessensenseesennenns 3,548,900 ..o 3,000,000
097014 AG 9............... | Boeing Capital Corp Global Notes... ....12/12/2002.... | VINING SPARKS.. - e | ..1,063,710 | .. ..1,000,000
097023 AM 7... ... | Boeing Co Corp Debentures............... ....10/16/2002.... | VARIOUS............. e | e | 2,142,750 | .. 2,000,000
134429 AG4...............|Campbell Soup Company Debentures ....12/17/2002.... | National City Bank........... e | e | ..2,622,380 | .. 2,000,000
209111 DA8............... | Consolidated Edison Co of NY Inc...... ....05/09/2002.... |McDonald Investments Inc... o | e et 987,000 | .. 1,000,000
247025 AE 9.... ... | Dell Computer Debentures...... ....12/12/2002.... | National City Bank.... e | e | ..2,235,920 | .. 2,000,000
257867 AG6...............| Donnelley & Sons Corp Debs...... ....04/11/2002.... | First Union Securities... | cee | s 661,500 | ...oeoveeeeereeeeeeeees 700,000
260543 BJ 1..... ....| Dow Chemical Corp Debentures. ....03/01/2002.... | Smith Barney - CHIC.... . cee [t 57,365 | 55,000
26439R AH 9... ... | Duke Capital Corp Global Notes.. ....09/19/2002.... | VARIOUS.........covvvvvvnne. e | e | ..2,540,294 | .. 2,313,000
26439R AK 2... ... | Duke Capital Corp Senior Notes.. ....04/10/2002.... |McDonald Investments Inc... - e | ..1,938,700 | .. 2,000,000
278058 AW 2... ... |Eaton Corp Debentures.................. ....02/22/2002.... |VARIOUS..........ocovvrnne. e | e | ..2,990,690 | .. 2,778,000
285659 AE 8.... ... | Electronic Data Systems Corp Notes.. ....12/12/2002.... i - e | cee | s 669,900 | ...ooovrereriieeeeeee 660,000
336249 AC 1............... |C V S Corp 144a Series A-2............... ....02/28/2002.... | National City Bank.... e | e | ..2,365,600 | .. ..2,000,000 |..
37042GR57... ... | General Motors Accept Corp Smart. ....12/16/2002.... | Advest Inc............ ol cee | et 500,000 | .ooeovereeeeiieeeeeeiees 500,000 | ..
416592 AC 7............... | Hartford Life Corp Life/Health Ins.... ....08/21/2002.... | VARIOUS.. e | e | ..2,170,390 | .. ..2,000,000 |..
42307T AE 8............... |HJ Heinz Finance Company Notes. ....05/15/2002.... | VARIOUS............. e | e | ..2,906,205 | .. ..3,000,000 |..
44181EFC 7............... | Household Finance Corp Internotes.... ....06/14/2002.... | Prudential Securities. e | cee | e 470,000 | .ooeieeeneeeeeeeeeeees 470,000 | .
44181E GU 6... ... |Household Finance Med-Trm Note..... ....04/11/2002.... | VARIOUS.. e | e | ..1,995,000 | .. ..2,000,000 | ..
44181E HF 8...............| Household Finance Corp Sr Med-Trm. ....05/02/2002.... | Advest Inc..... ol coe [ e 500,000 | ..coucereeieeieiieeeieieines 500,000
44181E JN 9............... | Household Finance Corp Sr Med-Trm..... ....06/14/2002.... | Advest Inc..... ol coe [ e 500,000 | ..coucereeieeieiieeeieieines 500,000
44181E LG 1............... | Household Finance Corp Sr Med-Trm..... ....09/06/2002.... | Advest Inc..... ol coe [ e 500,000 | ..coucereeieeieiieeeieieines 500,000
44181E MP 0... ... |Household Finance Corp Sr Med-Trm..... ....10/10/2002.... | Advest Inc............ ol ST TN 500,000 | ..coocereeceeieiieieieineenes 500,000
456866 AG 7............... | Ingersoll Rand Company Debentures.. IO 02/06/2002.... | National City Bank....... e | e | 1,719,847 | . 1,413,000
459200 AM 3... cee | IBM COrp DEDENIUIES. ..ot | ceeeee 12/12/2002..... | McDonald Investments Inc... - e | ..2,246,900 | .. 2,000,000
580135BU 4...............|McDonald's Corp Debentures...... ....04/25/2002.... |Morgan Keegan - TN........ | e | 1,758,750 | .. 1,750,000
592173 AB 4.... ... | Met Life Private Placement 144a. ....06/24/2002.... | National City Bank.... e | ..2,069,360 | .. 2,000,000
595620 AB 1.... ... | MidAmerican Energy Co Corp..... ....10/22/2002.... | VINING SPARKS.. - e | ..1,843,260 | .. 1,860,000
626717 AA Q... . [Murphy Oil Corporate Notes.... ....04/25/2002.... | VARIOUS................. e | ..2,588,429 | .. 2,605,000
637432 CG 8... ... | National Rural Utilities................. ....02/14/2002.... |Morgan Keegan - TN cee | et F (I £ T 795,000
638671 AB 3.... ... | Nationwide Mutual Ins Series 144A. ....10/01/2002.... | VINING SPARKS.. e | ..1,030,000 | .. 1,000,000
638671 AC 1............... |Nationwide Mutual Ins Series 144A. ....09/19/2002.... | National City Bank........... e | e | ..3,335,400 | .. 3,000,000
677412 AD 0............... | Ohio National Life Ins Ser 144A...... ....10/31/2002.... | McDonald Investments Inc... e | e | ..2,195,800 | .. 2,000,000
693506 AQO............... |P P G Industries Inc Debentures..... ....02/20/2002.... |McDonald Investments Inc... o | e | .1,728,386 |.. 1,458,000
693506 AZ 0.... ... |P P G Industries Inc Debentures..... IOV P 12/17/2002.... |VARIOUS.........cccvvvrrnnvn. e | e | ..1,828,266 | .. 1,710,000
742718 BF 5.... ... | Procter & Gamble Corp Debentures OO P 03/21/2002.... | Morgan Keegan - TN | e | ..2,075,000 | .. 2,000,000
743917 AH9............... | Prudential Insurance Notes......... v | e 09/18/2002.... | National City Bank e | e | ..2,293,540 | .. 2,000,000
808626 AE 5.... . | Science Applications Int Ser 144A...... I 09/26/2002.... | VARIOUS..........cccvvvnnnce. e | e | ..3,009,250 | .. 3,000,000
824348 AL 0.... ... | Sherwin-Williams Company Debenture... ....02/06/2002.... |McDonald Investments Inc... - e | ..2,082,000 | .. 2,000,000
891027 AF 1.... ... | Torchmark Corp Senior Notes............ ....07/23/2002.... | National City Bank........... e | e | .1,861,432 | .. 1,700,000
891490 AR 5............... Tosco Corp Debentures...... ....12/10/2002.... | VINING SPARKS.. e | ..3,641,010 | .. ..3,000,000
UNIEA SEAEES. ... ene fensensansensensensenne ....11,936,690 ....66,767,000 | ..
4599999. | Total - Bonds - Industrial & Miscellaneous.. ....71,936,690 ....66,767,000 | ..
6099997. | Total - Bonds - Part 3........cccocvvvcnrnnnnn. ..T4872,734 | .. ....69,557,000 | ..
8099999, | TOAI = BONAS. ... vuctceeeeeesesareeeseeseeseeseeseeseessssesessssseeseeseeseeseeseeseesessesaesessesseeseeeeseeseene | 4eEeEeeeaeeseeeeeaesasseesessessessessesseeseeseeseeseeseeseeseeseEseEseEEEeE e R R AR AR A8 E e E e E oL e o b oL b 4L 4eE e b e e b e b st ententensens | feniensenseseererener e s TA8T2,734 [ .o 69,557,000
Common Stocks - Industrial and Miscellaneous
United States
45332010 3................ Income Fund Of AMEriCa INC.........cvviuriiiniiiincs s [.....12[13/2002....
United States.........occoencniciiciicnicceeens
6899999. | Total - Common Stocks - Industrial & Miscellaneou
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SCHEDULE D - PART 3

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

1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
7099997. | Total - Common Stocks - Part 3

7099999. [ Total - Common Stocks.....................

7199999. | Total - Preferred and Common Stocks...........

7299999. [ Total - Bonds, Preferred and Common Stocks

7113
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SCHEDULE D - PART 4
MED or Otherwise DISPOSED OF During Current Year

Showing all Long-Term Bonds and Stocks SOLD, REDEE
4 5 6

1 2 3 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on

CUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
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Bonds - U.S. Government

36202ANU 7.....[G. N. M. A. Pool 000403 12/23/2002 | PRIN RCPT

36202A P76...... G.N. M. A. Pool 0004486.. ... |12/23/2002 | PRIN RCPT

36202A S99...... G.N. M. A. Pool 000544.. ... |12/23/2002 | PRIN RCPT

36202A TAS..... G.N. M. A. Pool 000545.. ... |12/120/2002 | PRIN RCPT

36202ATE7..... G.N. M. A. Pool 000549.. . 112/23/2002 | PRIN RCPT

36202A YU 5..... G.N. M. A. Pool 000723 12/23/2002 | PRIN RCPT

36202B ED 3..... G.N. M. A. Pool 001032 12/20/2002 | PRIN RCPT

36202B GP 4..... |G.N. M. A. Pool 001106.. ... |12/120/2002 | PRIN RCPT

36202B HT 5..... G.N. M. A. Pool 001142.. ... |12/23/2002 | PRIN RCPT

36202BKZ7..... G.N. M. A. Pool 001212.. ... |12/23/2002 | PRIN RCPT

36202B NF 8..... G.N. M. A. Pool 001290.. . 111/21/2002 | PRIN RCPT

36202B SE6..... G.N. M. A. Pool 001417 12/23/2002 | PRIN RCPT

36202B WV 3.... |G. N. M. A, Pool 001560..........ccceeevrererererrnnee 12/23/2002 | PRIN RCPT

36202C BM 4.... |G.N. M. A. Pool 001844.. ... |12/23/2002 | PRIN RCPT

36202C CE 1..... G.N. M. A. Pool 001869.. ... |12/23/2002 | PRIN RCPT

36202C EM 1.... |G. N. M. A.  Pool 001940M... ... | 11/21/2002 | PRIN RCPT.

36204C DE 8..... |G. N. M. A. Pool 365601.. ... |07/01/2002 | VARIOUS.....

36204C DM O0.... |G. N. M. A. Pool 365608..........c.cccecevrererererrnnes 12/17/2002 | PRIN RCPT....cocveviieicreeecce e

36204Q G3 8..... [G. N. M. A. Pool 376518.........ccccevvvirrrrrcrererne. 12/16/2002 | PRIN RCPT

36204S J3 1...... G.N. M. A. Pool 378382.. ... |12/16/2002 | PRIN RCPT

36204W CP 0.... |G. N. M. A. Pool 381778X... ....[12/17/2002 | PRIN RCPT

36205E WS 1.... |G.N. M. A. Pool 388657.. ... |12/16/2002 | PRIN RCPT

36205H TG 4..... |G.N. M. A. Pool 391251.. ... |12/16/2002 | PRIN RCPT

36205K MJ 8..... G.N. M. A. Pool 392861.........ccceverrierereraee. 12/16/2002 | PRIN RCPT

36205L X3 9...... G.N. M. A. Pool 394098 12/17/2002 | PRIN RCPT....coveviveeeicieecce e

36205L YN 4..... G.N. M. A. Pool 394117.. ... 11211772002 | PRIN RCPT.....coviicieecceeeeeieine

36205Y PEG..... G.N. M. A. Pool 404621.. ... | 12/16/2002 | PRIN RCPT.........

36206B XC 0..... G.N. M. A. Pool 406675.. ... | 01/01/2002 | National City Bank...

362151 LQ 3...... G.N. M. A. Pool 150735.. . 112/16/2002 | PRIN RCPT......... e

362153 KP 2...... G.N. M. A. Pool 152502 12/16/2002 | PRIN RCPT....c.cvcvivecicieeecee e

362156 VD 0..... G.N. M. A. Pool 155512 12/16/2002 | PRIN RCPT....c.cvcvivicirieecce e

36215X UC 4..... |G.N. M. A. Pool 148279.. ... |12/16/2002 | PRIN RCPT.....

362164 CW 3.... |G.N. M. A. Pool 182885.. ... |12/16/2002 | PRIN RCPT.....

362164 DN 2..... G.N. M. A. Pool 182909.. ... |12/16/2002 | PRIN RCPT.....

362165 LL 4...... G.N. M. A. Pool 184031.. . |1 12/16/2002 | PRIN RCPT.

362165ZB 1...... G.N. M. A. Pool 184438 04/15/2002 [VARIOUS.........cooveveveeeceeeeeeeee

362166 QW 3.... |G. N. M. A. Pool 185069 12/16/2002 | PRIN RCPT

36216ARP 8..... G.N. M. A. Pool 158994.. ... |12/16/2002 | PRIN RCPT

36216E JT 1...... G.N. M. A. Pool 162374.. ... |12/16/2002 | PRIN RCPT

36216T 4X 5...... G.N. M. A. Pool 174638.. ... |12/16/2002 | PRIN RCPT

36216U QH 3.... |G. N. M. A. Pool 175156.. . 112/16/2002 | PRIN RCPT

36216W 2U 6.... |G. N. M. A. Pool 177287 12/16/2002 | PRIN RCPT

36217218 9...... G.N. M. A. Pool 210151 06/15/2002 | VARIOUS.........oovevereeceeeeeeee

362174 WR 1.... |G.N. M. A. Pool 212256.. ... | 12/16/2002 | PRIN RCPT.

36217D ZV 9..... G.N. M. A. Pool 190756.. ... |12/16/2002 | PRIN RCPT.....

36217TVZ9...... G.N. M. A. Pool 203232.. ... |03/18/2002 | PRIN RCPT.....

362181 2G 3...... G.N. M. A. Pool 238475.. . 112/16/2002 | PRIN RCPT.....

36218C SY 2..... G.N. M. A. Pool 218435 12/16/2002 | PRIN RCPT....c.cvcvivecicieeecee e

36218E WK 3.... |G. N. M. A. Pool 220350 12/16/2002 | PRIN RCPT....c.cvcveveeerieeceee e

36218H YE 8..... G.N. M. A. Pool 223109.. ... 112/16/2002 | PRIN RCPT.....c.cvevieiereeicreeeerienae

36218M V6 7..... G.N. M. A. Pool 226637.. ... | 01/01/2002 | Smith Barney Harris-CHIC...................

36218N LR 0..... G.N. M. A. Pool 227236.. ... |12/16/2002 | PRIN RCPT.......cceevrerree. .

36218R 6D 9..... G.N. M. A. Pool 230468.. .| 11/01/2002 | Smith Barney Harris-CHIC...................

36218T VB 1..... G.N. M. A. Pool 232010 12/16/2002 | PRIN RCPT....c.cvcvivecrrieeceee e

36218W NF 4.... |G. N. M. A. Pool 234490..........ccceoevrrererererernne. 12/16/2002 | PRIN RCPT....c.cvcviveeerreeceee e
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362191 DC9..... [G. N. M. A. Pool 263899..........ccocvvvvreierrinien. 12/16/2002 | PRIN RCPT ..ot | eovrineinsensensinseneenns | oevveeneenennens 6,110
362194 6C 1...... G.N.M.A. Pool 267367 12/16/2002 | PRIN RCPT
362198 U4 3...... G.N.M.A. Pool 270703.. ... | 12/117/2002 | PRIN RCPT
36219U RM 8.... |G. N. M. A. Pool 259792.. ... | 12/117/2002 | PRIN RCPT
362200 4Y 0...... G.N.M.A. Pool 293439.. ... | 12/117/2002 | PRIN RCPT
362207 UK 6..... G.N.M.A. Pool 299486.. . |12/16/2002 | PRIN RCPT
362208 7K 0...... G.N.M.A. Pool 300698 12/16/2002 | PRIN RCPT
362208 LZ 1...... G.N.M.A. Pool 300144 11/01/2002 | VARIOUS........ooovveiiciireicinciriins
36220D VB 2..... |G. N. M. A. Pool 275210.. ... | 12/16/2002 | PRIN RCPT.
36220E AR 8..... |G. N. M. A.  Pool 275516.. ... | 12/16/2002 | PRIN RCPT.....
36220K EM 1..... |G. N. M. A.  Pool 280140.. ... | 12/16/2002 | PRIN RCPT.....
36220Q 6F 2..... G.N.M.A. Pool 285370.. . |12/16/2002 | PRIN RCPT.....
36220V 3C 1..... G.N.M.A. Pool 289795 12/16/2002 | PRIN RCPT.....c..cviveeeieieicieicieinns
36220X 5C 5..... G.N.M.A. Pool 291643 12/16/2002 | PRIN RCPT
36223C VP 0..... [G. N. M. A.  Pool 304022.. ... | 12/16/2002 | PRIN RCPT
36223F B4 2...... G.N.M.A. Pool 306159.. ... | 12/16/2002 | PRIN RCPT
36223F Q7 9..... G.N.M.A. Pool 306578.. ... | 12/16/2002 | PRIN RCPT
36223N Q2 3..... [G. N. M. A. Pool 312873.. . | 12/16/2002 | PRIN RCPT
36223N XC 3..... |G. N. M. A. Pool 313075 12/16/2002 | PRIN RCPT
36223P RR 2..... [G. N. M. A.  Pool 313796 12/16/2002 | PRIN RCPT
36223Q EE 3..... |G. N. M. A. Pool 314333.. ... | 12/16/2002 | PRIN RCPT
36223R 5V 3..... G.N.M.A. Pool 315960.. ... | 12/16/2002 | PRIN RCPT
36223R KL 8..... G.N.M.A. Pool 315399.. ... | 12/16/2002 | PRIN RCPT
36223S V59...... G.N.M.A. Pool 316636.. . |12/16/2002 | PRIN RCPT
36223X CD 2..... |G. N. M. A.  Pool 320568 12/17/2002 | PRIN RCPT
36223Y 5C 0..... G.N.M.A. Pool 322243 12/16/2002 | PRIN RCPT
36224AHW 4.... |G. N. M. A. Pool 322545.. ... | 12/117/2002 | PRIN RCPT
36224B 2R 9..... G.N.M.A. Pool 323984.. ... | 12/16/2002 | PRIN RCPT
36224C 4R 5..... |G. N. M. A. Pool 324932.. ... | 12/16/2002 | PRIN RCPT
36224D P58..... G.N.M.A. Pool 325444.. . |12/16/2002 | PRIN RCPT
36224E RS 4..... |G. N. M. A. Pool 326397 12/16/2002 | PRIN RCPT
36224G S58..... [G. N. M. A. Pool 328240 12/16/2002 | PRIN RCPT
36224H A3 0..... G.N.M.A. Pool 328626.. ... | 12/16/2002 | PRIN RCPT
36224HMD 5.... |G. N. M. A.  Pool 328956.. ... | 12/16/2002 | PRIN RCPT
36224K A25....... G.N.M.A. Pool 330425.. ... | 12/23/2002 | PRIN RCPT
36224K CW 7.... |G. N. M. A. Pool 330485.. . | 12/16/2002 | PRIN RCPT
36224K N6 2..... G.N.M.A. Pool 330813 12/16/2002 | PRIN RCPT
36224K PH6..... [G. N. M. A. Pool 330824 12/16/2002 | PRIN RCPT
36224L MC 8..... |G. N. M. A.  Pool 331655.. ... | 12/16/2002 | PRIN RCPT
36224M SD 8.... |G. N. M. A. Pool 332716.. ... | 12/117/2002 | PRIN RCPT
36224M UL 7..... |G. N. M. A. Pool 332787.. ... | 12/117/2002 | PRIN RCPT
36224PMD 7.... |G. N. M. A. Pool 334356.. . | 12/16/2002 | PRIN RCPT
36224SQV 7..... |G. N. M. A. Pool 337168 12/16/2002 | PRIN RCPT
36224U MF 1.....|G. N. M. A, Pool 338858..........cocorvvrrvnrirrirrinen. 12/16/2002 | PRIN RCPT.......cviveecieieieieieieins
36224V WV 3.... |G. N. M. A. Pool 340060.. .. 112/16/2002 | PRIN RCPT.......cveveereicicieicireieines
912810 BX5...... U S Treasury Bond................... . 102/15/2002 | CALLED@100.0000000..
0399999. | Total - Bonds - U.S. GOVEINMENL........cciuiieietiiieiieicieisiniseseisesesesesesssesnsnsescsessssssssssnssesssessssssnssesssessssssenessssssnsnsnseeneesenns | aeeeeeend, 193,889 | 0 4,176,747 [ ........ 4,163,871 | ......... 4,176,525
Bonds - Special Revenue and Special Assessment
Utah
[795693 MQ 0..... [ Salt Lake Co Utah Wir Conser Dist..........ccoovence. [01/01/2002 [MATURITY ...ccvocernrrresrssesnneseeseesees [coermermresemnnesennes [ceoeeereenees 10,000 [..cocoovrenee. 10,000 [..ocoovrenee. 10,000 [..ocovrenee. 10,000 .o [ceeneeeremmseeseennes [ceeneeeremmseeseennes [ceeneeeremmseeseennes . [ [ceeoreeremmanesennnnes |
\ L] oo Oos oo oo os oo SO Oy Sos oSO OOy OO OO OO OO O SOUOUUOTUUUOT RO [ 10,000 |..ccoovrnnee. 10,000 |..ccoovrenee. 10,000 |..ccoovrenee. 10,000 | .ovoovrencirnienns [ I [ I [ I [ I [ I 0 ... XXX |
Washington
[387892 BG 6..... [Grant Cnty WA P.U.D. # RefRev......cc.cocvnrunnc. [11/01/2002 | CALLED@100.0000000........co.ocvenrennves [coermermresemnnesennes [ceoeeereenees 15,000 [..oocrrrenees 15,000 [..oovrrrenee. 15,525 [ .ovvrerenes 15,088 | .oovvvcearennes (O] [ceeneeeremmseeseennes [ [CL)] [CL)] P 481 [ |
\ | UVSRINGEON. ...t erseeeeee s e ees s ees s8££ E 48R E et [ 15,000 | ..cocrrrenees 15,000 | ..cocorrenee. 15,525 | .ovvrerenes 15,088 | ..o (O] [ I [ [CL)] I [CL)] P 481 ... XXX........ |
United States
[312904 5D 3.....[F. H.L.M. C. Ser 1041 D....ccovvvrvcrrrrrrrirecrcnen [12/0172002[VARIOUS..........ovorrierrerinrercrircrinnes I [ 39,584 [ .o 26,700 |...ccvonnee. 26,688 |............. 26,700 ..o I I I IS (O (G \
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312904 VU 6..... F.H.L.M.C. Ser1017 D...oeceeceece 12/16/2002 | PRIN RCPT....c.cvcveveicireecrcee e

31290527 0...... F.H.L.M.C. Ser1087 L....oceeverereecrcreeercee. 12/16/2002 | PRIN RCPT

312906 RX0..... F.H.L.M.C. Ser1119H. ... |12/16/2002 | PRIN RCPT

312906 VS 6...... F.H.L.M.C. Ser1122G. ... | 12/16/2002 | PRIN RCPT.

312908 QD 1..... F.H.L.M.C. Ser12101.. ....[10/01/2002 | VARIOUS.....

312908 YV 2...... F.H.L.M.C. Ser1212H. ... | 12/16/2002 | PRIN RCPT.

312909 3W 2..... F.H.L.M.C. Ser1250 J.....ccoooevueueuerereecciennne 12/16/2002 | PRIN RCPT

312909 HF 4...... F.H LM C. Ser1239 ..o 03/01/2002 [ VARIOUS.........oovvereeceeeeeeeee

312910 3Q3...... F.H.L. M. C. Ser1311K. ....| 12/16/2002 | PRIN RCPT. 318,211 |..

312910B6 8...... F.H.L.M.C. Ser13121...... ....[12/16/2002 | PRIN RCPT. 181,638 |..

312911 MP 2..... F.H.L. M. C. Ser1351TD.. ... 102/01/2002 | VARIOUS.....

312911 TJ9...... F.H.L. M. C. Ser 1348 PN.. ... | 11/01/2002 | VARIOUS.....

312911 XL 9...... F.H.L.M.C. Ser1350 H.......c.ccoevervrvrrrrrerernne 04/01/2002 [ VARIOUS.........cooveverereeeeeeeeee

3129124B1...... F.H.LLM.C. Ser1418 C.....coovvvvereereeccrere 03/01/2002 [ VARIOUS.........oovevereeiceeeeeeeee

312912 AP 3...... F.H.L. M. C. Ser 1367 KA... ... | 12/16/2002 | PRIN RCPT.

312912 284...... F.H.L. M. C. Ser 1407 PK... ... |12/16/2002 | PRIN RCPT

312913 WW 2....|F.H.L.M. C. SerG+4 D..... ... | 12/26/2002 | PRIN RCPT

312914 B4 5...... F.H.L. M. C. Ser1479J.. ... |12/16/2002 | PRIN RCPT

312914 DQA4..... F.H LM C. Ser1459K......ocooeereeeiieea 12/16/2002 | PRIN RCPT

312914 PC 2..... F.H.L. M. C. Ser 1464 F 12/01/2002 | VARIOUS........oeveereeereeeeeerevean

312914 PES...... F.H.L.M.C. Ser1464H ... | 12/16/2002 | PRIN RCPT. .

312915 YV 7...... F.H.L.M.C. Ser1518D ... 108/01/2002 |VARIOUS.........coveveriiceeeeeceee

312915 YW 5.....|F. H.L.M. C. Ser 1518 E ....| 12/16/2002 | PRIN RCPT......... .

312916 ML O..... F.H.L.M.C. Ser1530N . 101/01/2002 | Paine Webber Inc...........c.ccccuevevrrennnee.

312916 NT 2...... F.H.L.M.C. Ser1532C 12/16/2002 | PRIN RCPT....c.cvcviveeeirieecce e

312916 ZQ5..... F.H.L.M.C. Ser1562D......ccccceervrvrerrrererne. 12/16/2002 | PRIN RCPT

3133TO FK5...... F.H.L.M.C. Ser1559F..... ....|12/16/2002 | PRIN RCPT .261,288 | ..

3133T0K209...... F.H.L.M.C. Ser1578N..... ... |12/16/2002 | PRIN RCPT .897,428 | ..

3133T3 SY5..... F.H.L.M.C. Ser1658D. ... |12/16/2002 | PRIN RCPT ...80,703 |..

31340Y PX 1..... F.H.L.M.C. Ser44F.... . 112/16/2002 | PRIN RCPT 155,574 | ..

31358E 2N 1..... F.N.MA Ser90 103 Ko 12/26/2002 | PRIN RCPT

31358E 5A6...... F.N.M.AD Ser90 M0 H.wveceec 12/26/2002 | PRIN RCPT

31358E 7W6.....|[F. N. M. A. Ser 90 109 J.. ... | 12/26/2002 | PRIN RCPT

31358ENS 7..... F.N.M.A. Ser90 71H.. ... |12/26/2002 | PRIN RCPT

31358F 4E6...... F.N.M.A. Ser91 21J... ... | 12/26/2002 | PRIN RCPT

31358K F37...... F.N.M.A. Ser91162GA.. ... | 12/26/2002 | PRIN RCPT

31358M DL 5..... [F.N. M. A. Ser92 34 G....cocveveveeecceeee, 12/26/2002 | PRIN RCPT

31358M DM 3.... |[F. N. M. A. Ser92 34 GA.......ccoevvveverereerenee. 09/01/2002 [VARIOUS.........coovevereeicecereeeeee

31358N 4Y 5..... F.N.M.A. Ser92124PJ... ... | 11/01/2002 | VARIOUS.....

31358P C4 7..... F.N.M. A Ser92135J... ... |06/01/2002 | VARIOUS.....

31358P D20..... F.N.M.A. Ser92135L.. ... | 12/26/2002 | PRIN RCPT.

31358P HT 7..... F.N.M.A. Ser92G35E.... ... | 12/26/2002 | PRIN RCPT.....

31358P HV 2..... F.N.M. A Ser92G35EB.........ccccceoerervrvenenenn. 12/26/2002 | PRIN RCPT....cocvcviveiceceecee e

31358P XD 4..... F.N.M.A. Ser92 147 PM......ocvvececceeiee. 10/01/2002 | VARIOUS.........oooverereeereeeeeiereveeae

31358P Z34...... F.N.M.A. Ser92 146 PK... ....|01/01/2002 | Smith Barney - CHIC...

31358Q AM 7.... |[F.N. M. A. Ser92161G..... ... | 12/26/2002 | PRIN RCPT....oooviveiiiceercceie e

31358QBR5.....|[F.N.M. A. SerG9253J..... oo | 12/26/2002 | PRIN RCPT....oovvicceeccee e

31358QHB4.....|F. N. M. A. Ser 92 159 PK... .[11/01/2002 | VARIOUS.........oeviererereeeeeerereea .

31358QHC 2.... |[F. N. M. A. Ser 92 159 PL 12/26/2002 | PRIN RCPT......cocvevieeeceiereiicveeieeens | eereveeiseeenenesiees | eeeeeenn. 138,559 | .0l 138,559 | ...l 137,693 | .. 138,559

31358QJT 3...... F.N.M A Ser92173 Ceceeeeece 01/01/2002 | National City Bank............c.cccceeeerirnns | cevvennernnnneienes | evrnneeeeeec, 812 | 4,812 | 4,807 | 4,812

31358RBM 4.... |[F.N.M. A. Ser92195C..... ....| 12/26/2002 | PRIN RCPT 657,342 |..

31358R G3 1..... F.N.M.A. Ser92214PL... ... | 12/26/2002 | PRIN RCPT 277,105

31358T AK5..... F.N.M.A. Ser93 2PK. ... | 12/26/2002 | PRIN RCPT 467,997

31358T CAS..... F.N.M. A Ser93G2J.. . 112/26/2002 | PRIN RCPT 317,235

31358U TA4..... F.N.M.A Ser93 46P.....ccvvvicceeeeiee 01/01/2002 | Paing Webber INC.........cccccevevecceeeeees | ceeeeeeeeeeeeeeenns | eveeen.500,000 | .............500,000 | ............499,375 | ............ 500,000

31359ACL1..... F.N.M. A Ser9366E....coeveeerereieinnnes 12/26/2002 | PRIN RCPT......cvoveriecceereeieveeieeees | eeeveeieeeeneneniees | eeeeeenn 494,200 | ...........494,200 | ............491,729 | ............ 494,200
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31359B P8 4...... F.NMA Ser93 133 M., 12/01/2002 [ VARIOUS........covvieeriieineininenieeens | coverveeecenenrenenens [ veenen 1,000,000 | oo 1,000,000 |............999,375 | ......... 1,000,000 0
31359F M838..... [F.N. M. A. Ser93247C. .| 12/26/2002 | PRIN RCPT.....ocvrivicreiciecciciene .0
31359H TT 1..... F.N.M.A. Ser9475N... <. 112/26/2002 | PRIN RCPT.....coocvevcrcieieeeicieieinns .0
313602 Q23...... F.N.M. A Ser89 58G.. ... [12/26/2002 [ PRIN RCPT.....c..cviveercicicieicireicines .0
313603 LN O...... F.N.M. A Ser89 96H. ... [12/26/2002 [PRIN RCPT.....c.coriveiriicieeeicieieines .0
313614 WE 5..... [F. N. M. A.  Pool 050145.. 1. |12/26/2002 [PRIN RCPT.....ooevrivreicicieceiceceeins L0
313614 WL 9..... [F.N. M. A. Pool 050151.. 1.1 12/26/2002 [PRIN RCPT.....oocvivericieieiciceeins L0
31365P UM 8.... [F. N. M. A. Pool 133888.. 1. |12/26/2002 [PRIN RCPT.....ooevrivreicicieceiceceeins .0
31368K LD 6..... F.N. M. A. Pool 192124...... 1. |12/26/2002 [PRIN RCPT.....oocvivericieeeiciceeens .0
3837H0 JU 8..... [G. N. M. A. Ser 1995 6AE... ... |07/22/2002 | PRIN RCPT......... .0
3133T4HH 2..... [FH.LM.C. SerG28C..... ... 101/25/2002 | National City Bank... .0
T4434T P4 3...... Prudential Home Ser 1993 .. . [12/26/2002 | PRIN RCPT......... L0
LU 149
Total States and US........cocooiiiiiiiicccne . 61
3199999. [ Total - Bonds - Special ReVENUE & ASSESSIMENL. ... c.cuiuiiiiiecieteieieit ettt sttt sesas st et sesns et e e s seseeee e snsnansees 61
Bonds - Public Utilities
United States
078167 AM 5..... [ Bell Telephone Co Of PA Debentures.................. 12/01/2002 | CALLED@100.8800000 593
165087 AA5...... Chesapeake & Potomac Tel Co Of VA.. ... 112/01/2002 | CALLED@100.0000000.. (30)..
165087 AC 1..... Chesapeake & Potomac Tel Co Of VA.. ... 112/01/2002 | CALLED@100.3200000.. LA24 0
165105 AC 1..... Chesapeake & Potomac Tel Co WA DC.............. [ 12/01/2002 | CALLED@100.3000000.. ..150 |..
197648 BZ 0...... Columbia Gas Systems Deb Ser B....... ... [11728/2002 [MATURITY ..o .0
451794 AJ O...... Ilinois Bell Tel Co 1st Mtg Ser H... ....|01/01/2002 | CALLED@100.0000000.. ~(3)]-
454614 AAG...... Indiana Bell Telephone Co Debs... ... | 06/28/2002 | CALLED@100.0000000.. .(47)|..
624284 AG 0..... Mt States Telephone & Telegraph. ... [06/01/2002 | MATURITY ...cevvrrrrnnns .0
644239 AL9...... New England Tel & Tel Co Debs... ....| 12/01/2002 | CALLED@100.3200000.. 114 |.
650094 AL 9...... New York Tel Co Ref Mtg Ser O....... ... [11/01/2002 | CALLED@100.0000000.. (28)].
842332 AN 8..... Southern Bell Telephone & Tele Deb ....|01/01/2002 | CALLED@100.0000000.. .(54)|.
845335 AH 1..... Southwestern Bell Telephone Debs...... ....|01/01/2002 | CALLED@100.3000000.. 75 |..
845335 AL 2...... Southwestern Bell Telephone Co Deb... ... | 01/01/2002 | CALLED@101.1300000.. 1,699 ..
977130AC7..... Wisconsin Telephone Company Deb.... .102/01/2002 | CALLED@100.0000000.. (6)]..
[ T Y R 2,587 |..
3899999. [ Total - BONdS - PUDIIC UHIHIES. ........ovoveveiii s ssessesnssnesnssnsenssnsnssnsssnessssnssnssnsenessenensenesssesnees | arerserssr: DG0DD0 | wervrerressD35000 | ervrverressD37,739 [ iirerrencD35,963 [ ovvviiviieeeea(09) ] oo 0 [ o0 2887 [ 2,587
Bonds - Industrial and Miscellaneous
United States
06050N AA 3..... [Bank Of AMEiCa. .......ccvereeeeenrenrrrrrnrrerererenns 11/07/2002 | CALLED@100.0000000...........c.veeveeee [ woreereencencencnennans [ eernere 1,000,000 | ........1,000,000 | .........1,000,000 [ .........1,000,000 [....covrirrerreres [eremrerererenens [oerrerremernenennens | ereervenmeneniens | coveereereeneeneens 0
06050N AD 7..... [Bank Of America Corp..........c..ccouu.e. ... [ 11/20/2002 | CALLED@100.0000000...........corvvreres | cerrerrerrerrerrerreneene | weneenen1,000,000 | .........1,000,000 | ............990,000 |..........991,300 |...ccocoeeeen.389 | oo [ [ e 8,700 | .8,700 |..
06406J BQ 7..... Bank of New York Co Med-Trm Ser D.. .... | 11/19/2002 | CALLED@100.0000000..........cocvrrvreere | rrvrerrerrerreereeneenees | 201,000,000 | .........1,000,000 |............997,500 |..........997,800 [ ...ccooererren96 [ [ e 2,200 | .2,200 |..
064213 AN 1..... Bank One Columbus OH Sub Notes..... ....112/01/2002 [MATURITY ...ovvvnne. .0
066046 20 2...... BankAmerica Capital | Ser 1 TOPrS.. ... 103/15/2002 | CALLED@100.0000000.. .0
066050 BP 9...... Bank Of America Corp Sub Debs...... ... |02/01/2002 [MATURITY ....oovorrnnnee .0
06636Q AG 6..... Bankers Trust N Y Med-Trm............. ... 109/13/2002 | CALLED@100.0000000...........ccorveevrmeee | woreereeneerceneanannans [ cernere 1,000,000 | ........1,000,000 | ............998,750 | ..........998,903 | .coovvriirernin27 | oviiiiirvrenens | vrvevivincnniens | v 1,097 i 1,097 |..
073902 AE8...... Bear Stearns Company Inc Sr Note.. ....[02/01/2002 [MATURITY ....ooovvrrrrnn .0
073908 5P 6...... Bear Stearns Co Inc Med Trm Ser B. ... |08/13/2002 | CALLED@100.0000000.. .0
073928 CP 6..... Bear Stearns Co Inc Med Trm.......... .... | 12/26/2002 | CALLED@100.0000000.. .0
073928 DQ 3..... [Bear Stearns Co Inc Ser B Med-Trm. ... |07/27/2002 | CALLED@100.0000000.. .0
090065 AA 1...... Billings Fed Off Blg LP 1st Mtg......... ....|08/15/2002 | CALLED@100.0000000.. .0
1616IN AJ 9...... Chase Manhattan Corp Med-Trm...... ... |03/26/2002 | CALLED@100.0000000.. .0
16161N AL 4..... Chase Manhattan Corp Med-Trm Note. ... | 09/03/2002 | CALLED@100.0000000...........covvrvereee [ corerrerreereerienininne | 201,500,000 | .........1,500,000 | .........1,490,415 | ........1,491,598 |....ccooiriiiii204 | | | v 8,402 | 8,402 | ..
17142A AA 8..... | Church Of St Paul MN Ser %4............... ... |10/01/2002 | CALLED@100.0000000.. .0
191219 AM6..... Coca-Cola Enterprises Incorp Note... ... 102/01/2002 | MATURITY.......ccoeuene. L0
19416Q CD 0.... | Colgate-Palmolive Co Med Trm Ser C.. ... | 12/26/2002 | CALLED@100.0000000.. .0
253849 AG 8..... Digital Equipment Company................. ... [10/15/2002 | MATURITY ..o .0
260683 AX 5...... Dowling Hsg Corp Tax Hsg Rev 95-A... ... |02/28/2002 | CALLED@100.0000000.. .0
260683 AY 3...... Dowling Hsg Corp Tax Hsg Rev 95-A.................. 02/28/2002 | CALLED@100.0000000............coocurvees | cerrerreeneereeneenennns | verrernenen865,000 | eccc...65,000 | .. 85,000 | iiirecrn 85,000 | oo | | eeeeeensneinennes | evenssneenenennes | cevveeenneenennens 0
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

260683 AZ0...... Dowling Hsg Corp Tax Hsg Rev 95-A
260683 BA4...... Dowling Hsg Corp Tax Hsg Rev 95-A...
260683 BB 2...... Dowling Hsg Corp Tax Hsg Rev 95-A...
260683 BC 0..... Dowling Hsg Corp Tax Hsg Rev 95-A...
293215 AAT...... English China Clays Delaware Inc....

33900T AJ7...... Fleet Fin Grp Inc Med-Trm Ser K..

33900T AN 8..... [Fleet Fin Group Sub Med-Trm Ser M
370424 GL1...... General Motors Accept Corp Note....

38141M EC 1.... | Goldman Sachs Group LP............

52517P LH 2..... Lehman Bros Hidg Med-Trm Ser E...

590188 DY 1..... Merrill Lynch & Co Incorp Notes....

59018S VX 9..... [Merrill Lynch & Co....cccvvvvvcicinee
59562U 20 8...... MidAmerica Energy Fin | Ser A QIPS
61688A AN 8..... [J P Morgan & Co Med-Trm Note.......
61688A AR 9..... J P Morgan & Co Inc Med-Trm Ser A

620806 AH 2..... Mt Carmel East Prof Off Bldg IIl....
628956 20 3...... N B Capital Trust | (TOPrS)..........

634902 BE 9...... National City Bank - Cleveland OH...
637844 AE 1...... Nat'l Steel Corp 1st Mtg Ser 2006.....
63858S AZ 2..... NationsBank Sub Met-Trm Ser E Note.
638585 BQ 1..... NationsBank Corp Med-Trm............
81238X KV 2..... Sears Roebuck Accept Med-Term Note
820931 BAO...... Shearson Lehman Bros HIdgs Sr Note..
881685 BA8...... Texaco Capital Corp Notes...............

960402 AP 0...... Westinghouse Electric Corp Notes
843674 EG 3..... Southern RR Equipment Trust #1..
984121 ATO...... Xerox Corporation Notes...........

.................. 02/28/2002 | CALLED@100.0000000
... | 02/28/2002 | CALLED@100.0000000..
... | 02/28/2002 | CALLED@100.0000000..
... | 02/28/2002 | CALLED@100.0000000..
.... | 11/01/2002 [MATURITY ....ocvvvne
... | 04/15/2002 | CALLED@100.0000000..
....|01/08/2002 | CALLED@100.0000000..
....|09/15/2002 |MATURITY........covvvnnee.
... | 10/24/2002 | CALLED@100.0000000..
....|09/17/2002 | CALLED@100.0000000..
.... | 11/01/2002 [MATURITY......c.cvnnve
... |08/07/2002 | CALLED@100.0000000..
... | 03/11/2002 | CALLED@100.0000000..
... [12/15/2002 | CALLED@100.0000000..
... | 12/15/2002 | CALLED@100.0000000..
....|07/01/2002 | CALLED@100.0000000..
....|03/15/2002 | CALLED@100.0000000..
... | 09/25/2002 | CALLED@100.0000000..
... |12/31/2002 | VARIOUS.......................
... | 04/25/2002 | CALLED@100.0000000..
....|09/16/2002 | CALLED@100.0000000..
....|06/10/2002 | MATURITY.................
... [03/01/2002 | MATURITY.................
... [07/15/2002 | CALLED@103.6720000..
... | 06/15/2002 [MATURITY.................
.103/01/2002 | MATURITY..
MATURITY..

| 041512002

496,987

......... 500,000 |..
095,604 | .

...30,541

1,000,000 |...
......... 300,000 | .
1,000,000 |

249516 | .

500,000 | ..

I 2188 | ..

United SEAtES. ... | 20,414,885 | 1......20,437,541 | .......20,378,413 | ....... 20,407,893 |.. O 09341 L9341 | 1,200,455
45999909. | Total - Bonds - Industrial & MISCEIANEOUS............iuiiiiiiiiisisisiisisisis e | ceeaes 20,414,885 | ....... 20,437,541 | ....... 20,378,413 | ....... 20,407,893 |.. O 09341 L9341 | 1,200,455
6099997. [ Total - Bonds - Part 4............cccccennee. v 40,190,275 | ....... 40,181,277 | ....... 40,052,301 | ....... 40,150,298 |.. O 0 ]...29,323 [ .........29,323 | ... 1,980,913
6099999. [Total - Bonds......... e 40,190,275 | ....... 40,181,277 | ....... 40,052,301 | ....... 40,150,298 |.. O i 0].....29,323 | .......... 29,323 | ... 1,980,913

Preferred Stocks - Public Utilities
United States

0304114009...... American Water Works Co Inc........

186108 65 0...... Cleve Elect lllum Ser A 1/20 Ser T
677347 7617...... Ohio Edison Company Class A.....

.................... 11/01/2002 | CALLED@25.0000000
... | 02/01/2002 | CALLED@25.0000000....
. 107/01/2002 | CALLED@25.0000000....

.......... 1,000.000

.10,000.000

| ..~ 10,000.000

United States...........cccccoovvvvvnnns

6199999. | Total - Preferred Stocks - Public Utilities..

6599997. | Total - Preferred Stocks - Part 4......

6599999, [ TOtAl = PrEFEITEA STOCKS. .......c.cvieieieiieeeeeeee ettt ettt e ettt etesessensseseseteseseeensnan )

Common Stocks - Industrial and Miscellaneous
United States

45332010 3...... Income Fund Of America Inc...........

UNIEA SEAES. ...ttt et nen s

0
6899999. | Total - Common Stocks - Industrial & MiSCElIANEOUS.................ooovvevererereieieieeiereeeeeeeeneeceeeeeceeneneienereeeseeeenenenenens | evevevereinenineees [0 | evorereie XKoL el L 0 L 0 e 0 L 0 70 [ 70 XXX...... .0
7099997. [ Total - ComMON SEOCKS = PAMt 4...........c.cvovieiiiieeeieeieeeeeeeeee e eeeeeenensieeeenensnensnsneneneesernenensnsnes | evoverererninsnrness L0 | eovorererse XRKewreew | everereieciiiieca0 L0 Lo 0 e 0 L 0 70 [ 70 XXX...... .0
7099999. [ Total - COMMON SEOCKS.........cvovevieieieieieieieeeeeete e esee e eeieienensnsnsnsnenenenessessseesnsnsnsnsnsnses | cverererereiesnsness [0 | eorerererae XKuereren | evererereeieiiieca0 Lol Lo 0 e 0 L 0 70 [ 70 XXX...... .0
7199999. | Total - Preferred and COMMON SEOCKS. ...........c.cvoveiiiiiiieeereeiieieeeeee e eeee e eeeeesensnensnensenesseenenes | evenenennnD2D,070 [ XXX ] nll....520,500 ........520,500 f oo O | e 0 [0 4570 [l 4570 ] XXX........ 20,144
7299999. [ Total - Bonds, Preferred and COMMON StOCKS..........c.cccuiviviueririiieiiieceecieeieieeseeeeeeeneseieaeeeessssnssssseeesensnnnnnnnns | 0 80,715,345 [ XXX ... 40,572,801 | ......40,670,798 |........80942 | .........0 | .................0 | ..........33,893 | ..........33,893 | ...... 1,980,913 [ ........ 20,144
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

E13, E14, E15, E16, E17, E18, E19, E20, E21, E22
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SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)

2. Preferred StOCKS. ......oovviviicceiceee s | e

3. T AIS v | ettt

........ 290,857,437

............ 7,165,497

........ 298,022,934

296,903,213

...6,927,844

303,831,057

........................................... 6,045,776

............................................. (237,653)

........................................... 5,808,123

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

FAIR MARKET VALUE IS ESTABLISHED BY THE NAIC SECURITIES VALUATION OFFICE WHERE AVAILABLE.

OTHER SOURCES INCLUDE WACHOVIA, NATIONAL CITY INVESTMENTS, SALOMON SMITH BARNEY, ADVEST INC, McDONALD INVESTMENTS, VINING SPARKS AND MORGAN

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
NATIONAL CITY BANK - COMMERCIAL ACCT....... CLEVELAND OH.
NATIONAL CITY BANK - DIVIDEND ACCT............. CLEVELAND OH.....
NATIONAL CITY BANK - PAYROLL ACCT.............. CLEVELAND OH.....
NATIONAL CITY BANK - SHORT-TERM INVMT...... CLEVELAND OH..... N
PETTY CASH...oomieeeeeee e BEACHWOOD OH.....oocvivevieiicecicieeeeeeeeeeeieeeeens | ereveeeieeeeenseens oo

07199999, Total - ODEN DEPOSTONES -ovrrerrerrrerrserrsereerrecreecemereereeermececrmeceecrmereereereecreerecceee | oocrerr JOKerrrrree | e N o 22,645,081 [ XXX
0399999, TOtal CaSh 0N DEDOSI Lo | R P 298,838 [ J — 22,645,087 XXX
0500099 TOMI CaSN.oorooe oo e L P 298,838 [ O — 22,645,087 [ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary....e | 24,676,026 |4. April.....cocovveniviicins | 10,892,237 [7. July...cooviiicecs [, 11,060,825 [10. October................. 18,020,409
2. February... ...17,964,346 .9,869,278 ....14,713,568 [11. November. 25,423,733
3. March.................... 14,258,358 |6. June........cccccovvvinns | v, 8,529,013 [9. September.............. [ecoiiiiiinas 16,662,334 | 12. December............. 22,645,081

E24




Gc3

Annual Statement for the year 2002 of the FII’S'[ CathO“C Slovak LadIeS ASSOC|at|On Of The USA

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

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

(@) Includess..........

cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.

NONE
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