FRATERNAL ORDERS - ASSOCIATION EDITION

O
ANNUAL STATEMENT

For the Year Ended December 31, 2002
of the Condition and Affairs of the

First Catholic Slovak Union of the USA & Canada

NAIC Group Code.....0000 ,0000
(Current Period) (Prior Period)

NAIC Company Code..... 56340 Employer's ID Number..... 34-0220550

Organized under the Laws of Ohio State of Domicile or Port of Entry Ohio

Country of Domicile  United States of America

Incorporated.....January 1, 1892

Commenced Business.....October 1, 1890

Statutory Home Office 6611 Rockside Road ..... Independence ..... OH ..... 44131

(Street and Number) (City or Town, State and Zip Code)
Main Administrative Office 6611 Rockside Road ..... Independence ..... OH ..... 44131 216-642-9406

(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Mail Address 6611 Rockside Road ..... Independence ..... OH ..... 44131

(Street and Number or P. O. Box) (City or Town, State and Zip Code)
Primary Location of Books and Records 6611 Rockside Road ..... Independence ..... OH ..... 44131 216-642-9406

(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Internet Website Address
Statement Contact Kenneth Anthony Arendt 216-642-9406

(Name) (Area Code) (Telephone Number) (Extension)

FCSU@AOL.COM 216-642-4310

(E-Mail Address) (Fax Number)
Policyowner RelationsContact 6611 RocksideRoad....... Independence..... OH.... 44131 216-642-9406

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

OFFICERS
President ..... Thomas Michael Hricik Treasurer ..... George Francis Matta
Secretary ..... Kenneth Anthony Arendt Actuary ..... Edward Cowman
VICE PRESIDENTS
Andrew Harcar Sr.
DIRECTORS OR TRUSTEES

Thomas Michael Hricik Andrew Harcar Sr. Kenneth Anthony Arendt George Francis Matta

Damian Nasta
Regis Brekosky
Paul Ritz

Peter Polando Msgr.
Joseph John Krajsa
Rudolph  Glogovsky
Anthony Makovsky

Joseph Senko
Henry Hassay
Michael Dobis

Joseph Minarovich
George Sprock
Veronica Dougherty

State of........Ohio
County of.....Cuyahoga

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

(Signature) (Signature) (Signature)
Thomas_Michael Hricik Kenneth Anthony Arendt George Francis Matta
(Printed Name) (Printed Name) (Printed Name)
President Secretary Treasurer

Subscribed and sworn to before me this

a. Isthis an original filing? ~ Yes[X]  No[ ]

b. Ifno: 1. State the amendment number
2. Date filed.....

3. Number of pages attached.....



T03

Annua\Statementfortheyear20020ftheFirSt CathO“C Slovak UnlOﬂ Of the USA & Canada

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
1 Location 4 5 6 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
OFFICE SPACE INDEPENDENCE............. OHIO |01/01/1987[01/01/1987{............ 2,390,000 [.oooveroecereriirrirene [ v 1,563,047 |.......... 2,479,000 |..ccocvenns (54,375) [ voreeeverreerneriinnes [ | veeenemsseesnesnneins | eeesnesesssiseesnesnee | ceeneeessesssenesssennes
LEASEHOLD IMPROVEMENTS INDEPENDENCE............. OHIO |VARIOUS. [VARIOUS. |............328,228 [ ....ccooivinninniiinns | 6,687
0299999. Properties Occupied by the Reporting Entity - Administrative..........cocoirnsininnnninniescinicinsscsissinninnins | o2, 718,228 |0 | 1,569,734
0399999. Total - Properties Occupied by the Reporting ENfity..... ..o
Properties Held for the Production of Income
LAND ESTATES.......oiiiierierinerieeeiseessenieesssseesessesssssnens MIDDLETOWN PA.... [01/01/1910 | VARIOUS.
PRINTERY BUILDING & LAND... MIDDLETOWN... PA.... [01/01/1975|01/01/1975].....
LAND ESTATES.......ccocrmmrrrrennn. MIDDLETOWN... PA.... [01/01/1986 [ 01/01/1986 | ....
LAND IMPROVEMENT ESTATES.. MIDDLETOWN... PA.... [01/01/1975(01/01/1975] ....
ESTATE BUILDINGS.......ccoviiieneriiiessiesnsnessenessessenessesana MIDDLETOWN... PA.... [01/01/1965|01/01/1965] ....
0499999. Total - Properties Held for the Production 0f INCOME. ...
Properties Held for Sale
LAND ESTATES... ..ot sssssssnssenessnssens [MIDDLETOWN................ [PA.... ]01/01/1986]01/01/1986] .............. RPN I I 562,675 |...cc..o.. 1,000,000
0599999. Total - Properties Held for Sale [T P I 562,675 | ........... 1,000,000
9999999, TOAIS......cveovvreveecereeereeeeere ettt sene s nnnens | aneeeens 5,478,792 |..oocovvirvvcinn0 | e 3,305,921 | ........... 7,264,000
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

EO02, EO3



03

Annua\Statementfortheyear20020ftheFirSt CathO“C Slovak UnlOﬂ Of the USA & Canada

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 1
2 3 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in Good Standing

Residential Mortgages - Insured or Guaranteed

Mount Pleasant 09/01/1995 | ...oovverrrrcerrcrenne 8.000
E. Millsboro 08/01/1996 | ....oovevevrerreercrenne 8.500
Youngstown... . veerenen.07/01/1992 ....8.500
Binghamton.... 05/01/1992 ....8.500
Canfield 06/01/1992 ....8.500
Duquesne... 09/01/1992 ....9.000

Ambridge....
...01/01/1999 ...

01/01/1995 | ..o 7.100
09/30/1998 |......coocvvvinirnnnenas 8.000

0499999. Total - Mortgages in Glz.).(.)d Standing - Commercial Mortgages - Insured or Guaranteed
0799999. Total - Mortgages in Good Standing
9999999. Totals

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Mortgages Closed by Repayment
1036....overcercrirerereeenne YONKERS .....oreireierirersereeesseeneesssesennes New York.. |RESIDENTIAL [..... 02/01/1993... [ v 31712 | s (9,804)
999, CARTERET [\ RESIDENTIAL. {..... 09/01/1985... [ vvervverrrerrnenn 18,291 | s (1,150)
1033 WEST MIFFLIN .... PA... . |RESIDENTIAL. |..... 09/01/19%4... |.. .
0199999. Total - Mortgages Closed by REPAYMENL.......c.iiiiiiiiiiiiiiies ittt
9999999, TOtalS......cooovereeeerererer e
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Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

EO6, EO7
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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

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

08/12/1993 ] ....... 6.150
02/20/199 | ....... 7.000
08/30/2002 ....... 6.220
09/30/2002 ....... 6.500
08/30/2002 ....... 6.470
08/30/2002 ....... 6.460
09/30/2002| ....... 6.460
01/27/1987 | ....... 7.960
02/23/1987 | ....... 8.020
02/25/1987 | ....... 8.050
04/27/1987 | ....... 9.200
02/23/1987 | ....... 8.020
05/26/1987 | ....... 9.270

..101.3400 ...
..101.1200

312906-2P-4.. | FHLMC REMIC SERIES 1136-H.........coooooooericriincrnecns [ v [ 6.000 | MNTH 09/15/2021
312914-WY-6. | FHLMC REMIC 14750..........cooooncrerereeerereercniirncniiieceiniees | eveeees | e 7.000 | MNTH 02/15/2008
31392E-KK-5. | FNMA CMO 2002-58 BC.........oooerveecrrerereenceiereiseniiins | weveeees | e 6.250 | MO... | 08/25/2032
31392E-KU-3. | FHLMC CMO 2002-58 BL...........ooveomrreerereecriiereseseneienns | woveeees | e 6.500 | MO... | 09/25/2032
31392R-ZT-1. | FHLMC CMO 2002 2489 LD...........oereerereercrirererireceiinns | woveeees | e 6.500 | MO... | 06/15/2031
31392T-M2-0. | FHLMC CMO 2002 - 2488 EE............cooooereeeceereriircniins | wreeees | e 6.500 | MO... | 08/15/2032
31392T-M2-0. | FHLMC CMO 2002 - 2488 EE............oooomereiecrrerircniins [ eereeees | e 6.500 | MO... | 08/15/2032
362050-FX-9.. | GOVERNMENT NAT'L MTG ASSOC POOL #21782....... | cccccvee | e 8.000 | MNTH 11/15/2007
36217A-2A-7..| GOVERNMENT NAT'L MTG ASSOC POOL #188069..... | ........ | ....... 8.000 | MNTH 01/15/2017
36217G-L9-6..| GOVERNMENT NAT'L MTG ASSOC POOL #193052..... | ........ | ..ecce. 8.000 | MNTH 01/15/2017
36217N-YH-9. | GOVERNMENT NAT'L MTG ASSOC POOL #198812..... | ........ | cccee 9.000 | MNTH 02/15/2017
36217P-DU-8. | GOVERNMENT NAT'L MTG ASSOC POOL #199115..... | ...ccce. | oueve 8.000 | MNTH 01/15/2017
36217T-TB-5..| GOVERNMENT NAT'L MTG ASSOC POOL #203146..... | ....c.c. | e 9.000 | MNTH 05/15/2017

..106.1800
..106.5600 ...
..106.5600 ...
..109.1500 ...
..106.5600 ...
..109.1500

0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities....

A.462.737 |...

0399999. | Total - U.S. Government..

States, Territories & Possessions (Direc
United States

803

651333-DR-4. [NEWFOUNDLAND - PROV OF .....coosvveirivmererresvisseresnns: | oervies | evrens 8.650 | AO-22 10/22/2022 ..139.0870]... ...139,087 11/04/1992] ....... 8.670
669827-DP-9..| NOVA SCOTIA - PROVINCE OF USS........coovmveivieriinens | oerres | v 8.250 | JJ-30 | 07/30/2022 .134.7880 ... 269,576 |.... 10/16/1992| ....... 8.390
669827-DP-9..| NOVA SCOTIA - PROVINCE OF USS........coovmveivierinens | veries | v 8.250 | JJ-30 | 07/30/2022 .134.7880 ... 134,788 11/04/1992| ....... 8.390
669827-DQ-7. [NOVA SCOTIA PROVINCE CDA DEBENTURES............ | coveeves | cvvnes 7.250 | JJ-27 | 07/27/2013 .121.72001... 243,440 07/2711993 ] ....... 7.200
669827-DQ-7. | NOVA SCOTIA PROVINCE CDA DEBENTURES... JJ-27 107/27/2013 .121.7200 ...243,440 07/30/11993 ] ....... 7.250
[V XXX...... 1,030,331 [.............796,094 | ..........29,106 |..........62,400 | ..ccoccoece. 112 [0 [0 XXX XXX..... [ .. XXX.....

Total States and US..... L XXX... 1,030,331 [.............796,094 | ..........29,106 |..........62,400 | ..ccccooece. 12 [0 [0 XXX XXX..... [..XXX.....

1199999. | States, Territories & Pc ions - Issuer Obligations.... . . XXX, 1,030,331 |.... . eeen29,106 ... 82,400 | 112 0 | O XXX XXX..... XXX
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed) 797,262 800,000 |...XXX...... 1,030,331 | 796,094 |..........29,106 | .........62,400 | .....c.ccc.... 112 | ervvvvviirccl0 | 0 XXX XXX..... XXX

Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
United States

02/03/1993 ] ....... 8.040

448814-ED-1..|HYDRO QUEBEC ...253,820 198,972

................. ‘ ‘.......8.000 FA-01/02/01/2013 //‘ ceveennn. 199,496 200,000 |..126.9100]...
1

683078-FY-0..| ONTARIO HYDRO ..7.450 | MS-3103/31/2013|/ /.. ..123.2660 123,266 | .... ..94,854 | .. 06/21/1994 ] ....... 7.850
[V XXX 377,086 |.... 293,826 [.........9,133 | ... 23450 [ .o 340 |0 [ o0 XXX XXX..... [ .. XXX.....
Total States and US. XXX... 377,086 |.... 293,826 [.........9,133 | ... 23450 [ .o 340 |0 [ o0 XXX XXX..... [ .. XXX.....
1899999. | Political Subdivisions g XXX 377,086 |.... .293826 |..........9133 | .......23450 | ..............340 | oooriivieieen 0 | 0 XXX XXX..... XXX
2499999. | Total - Political Subdivisions of States Territories & P« ions (Direct and Guaranteed) XXX...... ...377,086 293,826 |..........9,133 | ... 23,450 | ...cc.c......340 [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 - Issuer Obllgatlons
United States

011831-PU-2..| ALASKA STATE HOUSING FIN CORP SERD.......cocoowe. [ overres [ o 7.100 [ JD-01]12/01/2023 |/ [..coooveees | s | e 199,171 [ .o 200,000 |..104.1590]............... 208,318 |....cccevenee 198,800 | ............. 1,167 | .o 7,900 [ AT | e s .1PE|11/04/1993] ....... 7.140
011831-PU-2..| ALASKA STATE HOUSING FIN CORP SERD.......ooevvuee | vvrves | o 7.100 | JD-01| 12/01/2023 100,000 |..104.1590 ... . . 11116/1993 | ....... 7.240
24919P-DX-9. | DENVER CO CTY & CNTY SCH DIST.......oommreererirerenes | v | o 7.250 | JD-15| 12/15/2018 .100,000 |..102.54001... 07171997 | ....... 7.370
31362Y-TB-8. | FEDERAL NATIONAL MORTGAGE ASSOC. #075246... MNTH 05/01/2019 .3,367 |..114.4300 ... 05/02/1989| .....10.170
60415M-HG-2 | MINNESOTA H.F.A. MTG SER-G.... JJ-01{01/01/2012 70,000 |..109.2240 | ... 08/09/1995 | ....... 8.050
645915-20-8...|N.J. ECONOM DEVELOP AUTH. QU... |02/15/2029 ....25.6900 07/01/1997 | ....... 7.600

ULS ittt nnessnsnnsesnnensssnsennsnnsessnnnes | ceonneeens s DBD, 908 | ovrernerrneneD 13,307 | e KKK vrrer | errererneren:D97,569 [ i 568,502 | oo 5,172 | 43,099 | 194 [0 | 0 XXX XXX..... [ .. XXX.....
Total States and US.........ccoiiiiciisiseiniscscis e sess s enssssssensssnssssssssssssnsssssssssssnssssssessesssnsnee: | seessersnnss 009,900 | wereerenersD 13,007 | ceree XXXevrere | cevernernenn. 597,569 | ... 568,502 [ v 5,172 |10 43,099 [ 194 |0 |0 XXX XXX..... XXX
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations...........occovorersrisrsssrissesssisssssssssssssssenssesssssssssssenes | eosesneienss: 209,908 |1 573,367 | .. XXX..... ] eoveee..... 597,569 |..............568,502 [ ............ 5172 [ 043,099 [ 194 [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

United States
31358P-NW-3 [FNMA REMIC TR 92-138 P CMO.... e [..ee.7.500 [MNTH 08/25/2022]/ [..coevvveccss [ eorrveerians | ervverrnrrneens ...12,064
USs.... . 12,064 |....
Total States and . 12,064 | ....
3099999. | Special Revenue & Assessment Obligations - Other Multi- Class Residential Mtg.-Backed/Asset-Backed Securities... 1, . 12,064 |....

3199999. | Total - Special Revenue & Special Assessment Obligations.
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
Public Utilities (Unaffiliated) - Issuer Obligations
United States
041033-CD-1. | ARKANSAS POWER & LIGHT CO 1ST MTG.....ccovvvvrveee | overrne | even 7.000 | AO-01/10/01/2023| 10/01/1999(104.230 ...97.2440]... ...1,745 11/17/1993] ....... 7.280
048303-BC-4..| ATLANTIC CITY ELECTRIC CO 1ST MTG....c.ovvvevererrs | v | v 7.000 | MS-0109/01/2023 |/ /.coovvueven | cevrrerns ..100.1350 ... 2,321 01/211199%4 | ....... 7.110
048303-BC-4..| ATLANTIC CITY ELECTRIC CO 1ST MTG......ovvvevererrs | v | e 7.000 | MS-0109/01/2023 |/ /..coovvoeeen | cevrvernns ..100.1350 ... 11/14/1997] .......7.190
055415-20-2...| BGE CAPITAL TRUST I....covvevvrrrrirs 06/30/2038 | 06/15/2003 | . ...25.3200 ... 07/13/1998 | ...
055415-20-2...| BGE CAPITAL TRUST I.....cccvvvvnneene . 06/30/2038 | 06/15/2003 | .25.000 | ... ...25.3200 ... 08/04/1998 | ...
059165-BW-9.| BALTIMORE GAS AND ELECTRIC CO......ccovveevrirmrrneens | v | evvns 7.500 | MS-0103/01/2023 | 03/01/1999 |104.980 | ... ..103.5960 ... 03/12/1993 | ..
059165-BW-9.| BALTIMORE GAS AND ELECTRIC CO......ccoovveverirmrrneees | v | evvs 7.500 | MS-0103/01/2023 | 03/01/1999 |104.980 | ... ..103.5960 ... 04/29/11993 | ....... 7.500
079867-AG-2. | BELLSOUTH TELECOMMUNICATIONS.........ocomeremvrerees | v | cers 7.500 | JD-15|06/15/2033| 06/15/2003 | 104.750 ..105.2500 ... 031711997 ....... 7.790
079867-AG-2. | BELLSOUTH TELECOMMUNICATIONS..........ocomevemvrerees | ovvere | cerns 7.500 | JD-15|06/15/2033 | 06/15/2003 | 104.750 ..105.2500 ... 08/03/2000 ....... 7.960
079867-AK-3..| BELLSOUTH TELECOMMUNICATION........coorvveivemerirens | wovvere | eees 7.625 | MN-18 05/15/2035| 05/15/2005 |103.660 | ... ..105.0000 ... 031711997 ....... 7.800
100599-BK-4..| BOSTON EDISON CO......vvvrrererrrrerenneeseeisessesssenseens | severeee | eoveees 7.800 | MS-15 03/15/2023 | 03/16/2003 |103.730 | ... ..104.5410 ... 03/17/1993 ] ....... 7.830
100599-BK-4..| BOSTON EDISON CO.......vvvreererrrirenneeseresesssessseesseens | severeee | woneees 7.800 | MS-18 03/15/2023 | 03/16/2003 |103.730 | ... ..104.5410 ... 06/21/1999 | ....... 7.840
144141-CE-6..| CAROLINA POWER AND LIGHT......ccouviveirecereenenireees | vevereee | e 6.875 | FA-15/08/15/2023 | 08/15/2013 |100.000 | ... .101.8710 ... 04/07/1999 | ....... 6.980
165087-AQ-0. | CHESAPEAKE & POTOMAC TEL CO OF VIRG......ccccovet | vevernee | woveens 7.250 | AO-15 04/15/2024 | 04/15/2003 |103.170 | ... ..102.6040 ... 12/04/2002 ....... 7.060
165087-AS-6..| CHESAPEAKE AND POTOMAC TELEPHONE CO......... | cccovee | woveees 7.000 | JJ-15|07/15/2025|07/15/2003 |102.930 | ... ..101.0180 ... 06/03/1999 | ....... 7.070
172070-BR-4..| CINCINNATI GAS & ELECTRIC. ......coovveeeevrerernereneeinns | vevereee | e 7.200 | AO-0110/01/2023| 10/01/2003 |100.000 | ... ..102.6030 ... 10/07/1993 | ....... 7.210
172070-BR-4..| CINCINNATI GAS & ELECTRIC.......covvveeerernermserireeines | vevereee | e 7.200 | AO-0110/01/2023| 10/01/2003 |100.000 | ... ..102.6030 ... 11/16/1993 | ....... 7.280
172070-BR-4..| CINCINNATI GAS & ELECTRIC.......covveeeeerernereeeneeinns | vevereee | woveens 7.200 | AO-0110/01/2023| 10/01/2003 |100.000 | ... ..102.6030 ... 01/13/1994 | ....... 7.200
172070-BR-4..| CINCINNATI GAS & ELECTRIC.......covveeeeerenernerinerinns | vevereee | e 7.200 | AO-0110/01/2023| 10/01/2003 |100.000 | ... ..102.6030 ... 06/03/1999 | ....... 7.350
197648-CD-8. | COLUMBIA GAS SYSTEM......covvureereriereerneceeeesensseesns | severeee | woveees 7.420 | MN-2€ 11/28/2015| 11/28/2005|102.120 | ... ..103.0440 ... 01/22/2002] ....... 7.360
197648-CD-8. | COLUMBIA GAS SYSTEM......covvureeerirerneerneceseesensseesens | severeee | woveees 7.420 | MN-2€ 11/28/2015| 11/28/2005 |102.120 | ... ..103.0440 ... 05/13/2002] ....... 7420
197648-CD-8. | COLUMBIA GAS SYSTEM......ovvuieeeriereerneeeeeesensseeens | severeee | woveees 7.420 | MN-2€ 11/28/2015| 11/28/2005|102.120 | ... ..103.0440 ... 06/28/2002] ....... 7420
197648-CD-8. | COLUMBIA GAS SYSTEM......coovureeerirnerneeinecesensensseesns | severeee | woveees 7.420 | MN-2€ 11/28/2015| 11/28/2005 |102.120 | ... ..103.0440 ... 10/10/2002| ....... 7.350
197648-CD-8. | COLUMBIA GAS SYSTEM......evvurvereriremneerneceseesensseesens | severeee | woneens 7.420 | MN-2€ 11/28/2015| 11/28/2005|102.120 | ... ..103.0440 ... 12/02/2002| ....... 7420
197648-CE-6..| COLUMBIA GAS SYSTEM INC.......coomivmerririrneiereneeieens| severeee | woveens 7.620 | MN-2¢ 11/28/2025| 11/28/2005|103.610 ...98.7940 ... 01/03/2000 ....... 8.110
197648-CE-6..| COLUMBIA GAS SYSTEM INC.......coomivmerririrneiereneeieens| severeee | woveens 7.620 | MN-2¢ 11/28/2025| 11/28/2005|103.610 ...98.7940 ... 09/20/2000 ....... 8.090
197648-CE-6..| COLUMBIA GAS SYSTEM INC.......coomivmerririrneiereneeieens| severeee | woveens 7.620 | MN-2€ 11/28/2025| 11/28/2005|103.610 | ... ...98.7940 ... 10/16/2000 ....... 8.430
197648-CE-6..| COLUMBIA GAS SYSTEM INC......cooivmerrirereeinerenerieens| severeee | woveees 7.620 | MN-2€ 11/28/2025| 11/28/2005 |103.610 | ... ...98.7940 ... 09/06/2001 | ....... 7.390
202795-FH-8..| COMMONWEALTH EDISON CO 1ST MTG.....ccoovvenereens | v | evvs 8.000 | AO-1504/15/2023 | 04/15/2003 |103.660 | ... ..105.0180 ... 06/16/1993 | ....... 8.000
202795-FM-7. | COMMONWEALTH EDISON 1ST MTG.....ccouvveerinerneees | v | v 7.500 | JJ-01|07/01/2013 |/ /.eooerreeen | e . .119.8470 ... 07/07/1993 | ....... 7.590
209111-CE-1..| CONSOLIDATED EDISON CO DEBS.......cccouvmvemeevernn| v | v 7.500 | JD-15|06/15/2023 | 06/15/2003 |103.870 | ... ..104.6320 ... 09/18/2000 ....... 7.920
209111-CF-8..| CON EDISON.......coorrurercrmreireerneesenieessssessenssenssssessenes | wveenne | eeeenns 7.125 | FA-15|02/15/2029| 02/15/2004 |103.640 | ... ..104.7400 ... 07/24/11998 | ....... 7.020
210615-CF-5..| CONSUMERS POWER CO......cccovvureerenerneeinseiseens | woveene | eeenns 7.375 | MS-18 09/15/2023 | 09/05/2003 |103.690 | ... ...96.8400 ... 09/28/1993 ] ....... 7.560
210615-CF-5..| CONSUMERS POWER CO......cccovvureerenerneeinseiseens | woveene | eeenns 7.375 | MS-18 09/15/2023 | 09/05/2003 |103.690 | ... ...96.8400 ... 11/04/1993 | ....... 7.390
210615-CF-5..| CONSUMERS POWER CO......cccovvurmeerennerneeinseeseens | woveene | eeronns 7.375 | MS-18 09/15/2023 | 09/05/2003 |103.690 | ... ...96.8400 ... 111711993 ....... 7.580
210615-CF-5..| CONSUMERS POWER CO......c.ovvermeenrenerneeinseenees | woveene | eerenns 7.375 | MS-15 09/15/2023 | 09/05/2003 | 103.690 ...96.8400 ... 12/22/1993] ....... 7470
24710X-AV-0. | DELMARVA PWR & LT CO NTS......ccoiveiremerenineeenennns | veene | eevnd 6.810 | AO-09 01/09/2018 |/ /..oovvrvees | o ..113.2000 ... 01/29/2002] ....... 7.140
250847-CT-5..| DETROIT EDISON CO......cvvuueererirrercerneeneniseesseeseneens | veenne | eeenns 7.740 | JD-01|06/01/2018|/ /.. ..105.9600 ... 06/08/1994 | ....... 7.980
250847-CT-5..| DETROIT EDISON CO......vvvueerermrremcernenmenesessseeseneens | veenne | eeeenns 7.740 | JD-01|06/01/2018 |/ /..coovveeren | cevrrirnes ..105.9600 ... 07/13/1199%4 | ....... 8.070
257206-20-1...| DOMINION CNG CAP TRUST......ccovrerermeeenerenerseenneeens | wveene | eernns 7.800 | QU... | 10/31/2041| 10/23/2006 | . ...25.9400 ... 10/23/2001| ....... 7.800
264399-CW-4.| DUKE POWER CO 1ST MTG BONDS........cooevueereeeneenns | wveene | eevnd 6.875 | FA-01/08/01/2023 | 08/01/1999 |103.000 | ... .101.1250 ... 11/16/1993] ....... 7.030
264399-CW-4.| DUKE POWER CO 1ST MTG BONDS........cooevueimeeneinns | wveenne | eevnd 6.875 | FA-01/08/01/2023 | 08/01/1999 103.000 | ... .101.1250 ... 12/14/2001 | ....... 6.990
26439R-AF-3. | DUKE CAPITAL CORP.......evvuererrererieeeerenernseeissessens | wveene | cenenns 7.500 | AO-0110/01/2009 |/ /..coovvoever | cevrvrrns ..101.6650 ... 12/17/2002 ....... 7.460
26439R-AH-9. | DUKE CAPITAL CORP......ovvuecerirermeeeerenerseeinsessenns | wveenne | eeenns 8.000 | AO-0110/01/2019 |/ /.. ...95.6210... 07/30/2002] ....... 8.820
26439R-AH-9. | DUKE CAPITAL CORP.......ovveecemeerermeeeerenereeineesnsens | wveenne | eeenns 8.000 | AO-0110/01/2019 |/ /.. ...95.6210... 10/10/2002 ....... 8.000
26439R-AH-9. | DUKE CAPITAL CORP.......vvveecerrirerieeeerenereeineessens | wveenne | eeenns 8.000 | AO-0110/01/2019 |/ /.. ...95.6210... 11/07/2002 ....... 8.270
266228-CE-3..| DUQUESNE LIGHT CO.......oeoureremreerinererereseneesneeeseens | eveenne | eernns 7.550 | JD-15|06/15/2025|/ |.. ..103.7200 ... 07/01/1993 ] ....... 7.610
266228-CE-3..| DUQUESNE LIGHT CO.......oeoureremreerinererereseneesneeeseens | eveenne | eernns 7.550 | JD-15|06/15/2025|/ /.. ..103.7200 ... 06/28/2001 | ....... 7.590
266228-CE-3..| DUQUESNE LIGHT CO.......oecorvrerrerermeeeereneneeeneeinees | woveenne | eeenns 7.550 | JD-15|06/15/2025|/ |.. ..103.7200 ... 03/06/2002] ....... 7.350
287119-AH-4..| ELIZABETHTOWN WATER CO DEB........cccovvvmmvireeeveins | oveene | cevens 8.000 | MS-0109/01/2022 |/ [...ovvvrvvers | o ..104.5660 |... 09/2111992] ....... 8.070
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293561-AU-0..| ENRON CORPORATION.......covvueerrriremmeernsrirnensssesneees. | wveene | eevnns 7.000 | FA-15]08/15/2023 |/ /..coovvverever | cevenerrnns | vevirnerrnnnennnnd,500 | .. 75,000 | oo 6.0000 ... 08/25/1993 ] ....... 7.130
293561-AU-0..| ENRON CORPORATION.......covvueerrrereermeernerirnersseesneees. | wveenne | eernns 7.000 | FA-15]08/15/2023 |/ /..covvverever | cevenerrnns | vevernerrnenennnn 1,500 | ... 125,000 | ..o 6.0000 ... 09/01/1993 ] ....... 7.070
341081-DS-3..| FLORIDA POWER & LIGHT CO 1ST MTG....ccccovvemrvneee | v | v 7.000 | MS-0109/01/2025| 09/01/2004 |103.500 | ... .104.2410 ... 09/28/1993 ....... 7.000
341081-DS-3..| FLORIDA POWER & LIGHT CO 1ST MTG....ccccovvvmrrneee | wveere | eers 7.000 | MS-0109/01/2025| 09/01/2004 |103.500 | ... .104.2410 ... 09/29/11993 | ....... 7.000
341081-DS-3..| FLORIDA POWER & LIGHT CO 1ST MTG....ccccovvemrrneee | v | v 7.000 | MS-0109/01/2025| 09/01/2004 |103.500 | ... .104.2410 ... 05/19/11999 | ....... 7.040
442164-BP-3..|HOUSTON LIGHTING AND POWER COMPANY........ccoc. | vovenee | woreens 7.750 | MS-18 03/15/2023 | 03/15/2003 |103.770 | ... ...99.4500 ... 08/20/1999 | ....... 7.780
442164-BQ-1. |HOUSTON LIGHTING AND PWR CO.....cccovvverermereerernens| vevernee | weveeen 7.500 | JJ-01|07/01/2023|07/01/2003 |103.510 | ... 9777201 .. 08/18/1999 ....... 7.750
442164-BQ-1. |HOUSTON LIGHTING AND PWR CO.....cccovverrmerererernens| vevenee | weveees 7.500 | JJ-01|07/01/2023|07/01/2003 |103.510 | ... 9777201 .. 07/17/2001 | ....... 7.500
442164-BQ-1. |HOUSTON LIGHTING AND PWR CO.....cccoovverermererarernens| veveeee | e 7.500 | JJ-01|07/01/2023|07/01/2003 |103.510 | ... 9777201 .. 07/31/2001 | ....... 7.500
451794-AR-2..| ILLINOIS BELL TELE CO......cccovrrermrerinrenenneeensniseineees | ceveenee | weveees 7.250 | MS-15 03/15/2024 | 03/15/2003|103.190 .103.7610 ... 02/27/1998 ....... 7.070
452092-BQ-1. | ILLINOIS POWER CO.....cccomrmmeerrirerrerereeinseesenisessssenne | sevenee | woveees 7.500 | JJ-15|07/15/2025 |/ /..coovvvereren | cevrvrirns ...86.1250 ... 07/30/11993 ] ....... 7.500
452092-CG-2. | ILLINOIS POWER CO.....ccoomrmmeerrererrereeeenseesenisessssenne | severnee | weneees 7.500 | JD-15|06/15/2009 |/ /.. ....82.0000 ... 12/17/2001| ....... 7430
452092-CG-2. | ILLINOIS POWER CO......ccomvvmeerrererrereeeinseessenssessssenne | severnee | weneees 7.500 | JD-15|06/15/2009 |/ /...oovvvoever | cevrrrrrns ....82.0000 ... 12/21/2001] ....... 7.460
476556-BR-5..| JERSEY CENTRAL POWER AND LIGHT......cccvvcerneirnenns | vevvnee | e 7.500 | MN-0105/01/2023 | 04/27/2003 |103.330 | ... ..102.7500 ... 04/29/11993 | ....... 7.540
476556-BR-5..| JERSEY CENTRAL POWER AND LIGHT......cccvvcvnevrnenns | cevvnee | e 7.500 | MN-0105/01/2023 | 04/27/2003 |103.330 | ... ..102.7500 ... 06/16/1993 | ....... 7570
476556-BR-5..| JERSEY CENTRAL POWER AND LIGHT......cccvvcveirnenns | vevvnee | e 7.500 | MN-0105/01/2023 | 04/27/2003 |103.330 | ... ..102.7500 ... 06/17/1993 ] ....... 7.500
476556-BS-3..| JERSEY CENTRAL P & L....ccvvvurerrercererieeiseeineesseieeens | cevernee | e 6.750 | MN-0111/01/2025 | 10/27/2003 |102.820 | ... ...97.7500 ... 02/27/1998 ....... 6.970
594185-AT-7..| MICHIGAN BELL TEL CO....cocovvrerrerereermeerneeieeineesneees | wveenne | eernns 7.500 | FA-15| 02/15/2023 | 02/15/2003 |103.480 | ... ..104.0060 ... 03/28/2002] ....... 7.290
605400-AX-8..| MISSISSIPPI POWER & LIGHT CO.....cccovvererrerireeeneins | v | e 7.700 | JJ-15|07/15/2023 | .coovvereeen | e .102.1240 ... 08/02/1993 ....... 7.700
637432-CU-7. | NATL RURALUTILITIES NTS Y SO I 7.250 |MS-0103/01/2012 |/ .coovvreven | e .114.6920 ... 03/12/2002] ....... 7.120
644239-BH-7..| NEW ENGLAND TELEPHONE AND TELEGRAPH CO... | .. | 1o 6.875 | AO-01/10/01/2023 | 10/01/2003 |102.750 | ... ..100.6250 ... 10/05/1993 | ....... 6.970
644239-BH-7..| NEW ENGLAND TELEPHONE AND TELEGRAPH CO... | ...c.c.. | coouues 6.875 | AO-01/10/01/2023 | 10/01/2003 |102.750 | ... ..100.6250 ... 08/30/2002] ....... 7.280
645767-AZ-7..|NEW JERSEY BELL TELEPHONE CO DEBS.........cccooceee| ovvenne | cevn 7.250 | MS-0103/01/2023 |/ /.coovveeeen | cevrerrns ..103.0180 ... 06/16/1993 ....... 7.270
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocoosvermerirmerneens | ovvene | v 7.000 | FA-15|08/15/2025|/ |.. ..100.0000 ... 02/24/11994 | ....... 7.180
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocoovvemerirmeineens | ovvene | e 7.000 | FA-15|08/15/2025|/ |.. ...195,345 | ..100.0000 ... 10/16/1997 ....... 7.210
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocosvemerirmeineens | ovvene | eevs 7.000 | FA-15|08/15/2025|/ |.. 97,984 |. ..100.0000 ... 1111411997 ....... 7.180
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocosvenerimrrneens | ovvene | eeins 7.000 | FA-15|08/15/2025 |/ /..covvruever | cevrvrrrns ..100.0000 ... 03/02/1998 ....... 7.020
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocosvernerirmeerneens | v | v 7.000 | FA-15|08/15/2025 |/ /..covvruever | cevrvrrrns ..100.0000 ... 05/04/1998 | ....... 7.120
650094-BW-4.| NEW YORK TELEPHONE CO. DEB..........coocoovvemerirmerrneens | oveene | e 7.000 | FA-15|08/15/2025 |/ /..covvverever | covrvrernns ..100.0000 ... 06/25/1998 | ....... 7.000
650094-CC-7. | NEW YORK TELEPHONE CO......cccovvvrirmernerinenseeeseeens | veenne | eeenns 7.250 | FA-15|02/15/2024 | 02/15/2014 |100.000 | ... ..103.2500 ... 03/16/1994 | ....... 7510
650094-CC-7. | NEW YORK TELEPHONE CO.......ccovverirmeenereneineerneeens | veene | eeenns 7.250 | FA-15|02/15/2024 | 02/15/2014 |100.000 | ... ..103.2500 ... 10/31/1997 ....... 7.250
650094-CC-7. | NEW YORK TELEPHONE CO.......ccovvemirmeinerenenneeeneeens | veene | eeenns 7.250 | FA-15|02/15/2024 | 02/15/2014 |100.000 | ... ..103.2500 ... 04/05/1999 | ....... 7.140
650094-CC-7. | NEW YORK TELEPHONE CO.......ccoovverrmernerinenneennenens | veenne | e 7.250 | FA-15|02/15/2024 | 02/15/2014 |100.000 | ... ..103.2500 ... 08/14/2002] ....... 7.730
665789-AL-7.. |NORTHERN STS PWR CO WIS........oovererimmmmeernecinnrirens | oveene | eevnns 7.250 | MS-0103/01/2023 | 03/01/2003 |102.840 | ... ...98.3150 ... 06/10/1999 | ....... 7.330
665789-AL-7.. | NORTHERN STS PWR CO WIS........oovureremmrrmeeneererirens | ovvene | eevnns 7.250 | MS-0103/01/2023 | 03/01/2003 |102.840 | ... ...98.3150 ... 121272001 ....... 7.250
677415-76-2...| OHIO POWER CO......ovverrerermeieceneenenisesessessensesssnes. | veenne | eeeonns 7.375 |JD-30|/ /.ccvorrrunnee [ T DO ...25.1200 ... 04/29/11998 | ....... 7.380
67741M-AK-0.| OHIO POWER COMPANY........ccvvvmmrmeernermenineesseeseniens | veenne | eeenns 7.375 | AO-01/10/01/2023| 10/01/2003|103.690 ...93.3400 ... 06/15/1999 | ....... 7.560
68233D-AE-7.| ONCOR ELECTRIC DELIVERY........ccoveererrirmseerneennninee | eveene | eeenns 7.000 | MS-0109/01/2022 |/ /..coovvvoerer | cevrrerns ...93.2410|... 12/17/2002] ....... 7.530
69362B-AM-4.| PSEG POWER COMPANY ......cvvviririrermeernerireessneesseeens | wveenne | eenend 6.950 | JD-01/06/01/2012 |/ [.eoovvvrvvese | o ..101.5300 ... 12/17/2002] ....... 6.890
694032-AQ-6. | PACIFIC BELL........ccoueerereecereerieeieeeseiesesseessessenines | eveenne | eeeenns 7.500 | FA-01|02/01/2033|02/01/2003 |102.090 | ... ..102.0900 ... 03/18/1997 | ....... 7.880
694032-AW-3.| PACIFIC BELLS DEBS.........cconreeeeeeierireeisrinerineeinsees. | wveenne | eeeend 6.875 | FA-15/08/15/2023 | 08/05/2003 |101.570 | ... ..102.0910 ... 08/18/1993 ] ....... 7.140
694032-AW-3.| PACIFIC BELLS DEBS..........cconteeeceererireeiseesenineeensnes. | veenne | cevend 6.875 | FA-15/08/15/2023 | 08/05/2003 |101.570 | ... ..102.0910 ... 12/02/1993 ....... 7.160
694308-EG-8. | PACIFIC GAS & ELECTRIC CO. 1ST REF 92D......ccovvvees | v | cvvn 8.250 | JD-01| 11/01/2022 | 12/01/2002 |103.440 | ... ...97.0000 ... 11/04/1992| ....... 8.340
694308-EM-5. | PACIFIC GAS AND ELECTRIC CO.....ccouvvrereeeeveerneninens | wveene | eeenns 7.250 | JD-01|03/01/2026 | 05/31/2004 |102.020 | ... ...94.5000 ... 04/08/1993 | ....... 7.540
694308-EM-5. | PACIFIC GAS AND ELECTRIC CO....ccouvvvrereeeevrernerinens | eveene | eeenns 7.250 | JD-01|03/01/2026 | 05/31/2004 |102.020 | ... ...94.5000 ... 04/30/1993 | ....... 7.330
694308-EY-9..| PACIFIC GAS & ELECTRIC CO......oevuererenermenereeirneenns | veenne | cevnd 6.750 | JD-01| 10/01/2023 | 10/01/2013 {100.000 | ... ...94.5000 ... 10/05/1993 ....... 6.880
694308-EY-9..| PACIFIC GAS & ELECTRIC CO......oevueveremerreeireeineenn | veenne | cevnnd 6.750 | JD-01| 10/01/2023 | 10/01/2013 {100.000 | ... ...94.5000 ... 12/02/1993 ....... 7.070
694308-EY-9..| PACIFIC GAS & ELECTRIC CO......oevueveremerreeireeineenn | veenne | cevnnd 6.750 | JD-01| 10/01/2023 | 10/01/2013 {100.000 | ... ...94.5000 ... 01/2111994 | ....... 6.970
694308-EY-9..| PACIFIC GAS & ELECTRIC CO......oevueverernermerireeenneenns | veenne | cevnd 6.750 | JD-01/ 10/01/2023 | 10/01/2013 {100.000 | ... ...94.5000 ... 02/04/1998 ....... 6.980
694325-AD-3..| PACIFIC GAS TRANSMISSION.......covvvmrireremeerermeennneens | veenne | eevnes 7.800 | JD-01|06/01/2025| 06/01/2015|100.000 | ... ....60.2000 ... 02/28/1997 | ....... 7.790
709051-BY-1..| PENNSYLVANIA POWER & LIGHT CO 1ST MTG.....cocc. | ovverne | cevnnns 6.750 | AO-01/ 10/01/2023 | 10/01/2003 |102.860 | ... ..100.9370 ... 12/01/1993 ....... 7.060
709068-AW-0.| PENN POWER CO......coovveerirrereriereseenerieninsessseeseninee | eoveene | eerenns 7.625 | JJ-01|07/01/2023 |/ /.coovvreeen | e .101.0720 ... 07/15/11993 ] ....... 7.630
737679-BW-9.| POTOMAC EDISON POWER CO 1ST MTG.......cceneriens | v | cevs 7.250 | JJ-01|07/01/2023 |/ .cooerreren | cevrvvirns ..103.4330 ... 07/1511993 ] ....... 7.340
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737679-BW-9.| POTOMAC EDISON POWER CO 1ST MTG.......cccmermnens | wverre | cev 7.250 | JJ-01]07/01/2023 |/ /.coovrreeen | e ..103.4330 ... ...3,635 .1PE|03/06/1998] ....... 7.200
737679-CB-4..| POTOMAC ELECTRIC POWER CO. 1ST MTG......oocvnene | ovvrre | cevn 6.875 | AO-15/10/15/2024 |/ [...ovvvrvvess | o .101.6770 ... 1,714 | ... .APE|02/18/1994 ....... 6.990
73768E-AM-0.| POTOMAC ELECTRIC POWER SOOI USRI DO 7.000 | FA-15|01/15/2024 | 01/15/2004 |102.750 | ... ...95.1600 ... 5,830 |.... ..2PE | 04/22/1998| ....... 7.000
73768E-AM-0.| POTOMAC ELECTRIC POWER.........oocvevemreeiseineninens | wveene | eeinns 7.000 | FA-15|01/15/2024 | 01/15/2004 |102.750 | ... ...95.1600 ... 2,915 | ... ..2PE | 05/07/1998 ....... 7.000
743263-AD-7..| PROGRESS ENERGY........cccvvvurrreernerierinensneesnsnisennens | eveenne | eeeenns 7.100 | MS-0103/01/2011|/ /.. .110.2100 ... 7,061 |.... 10/21/2002 ....... 7.160
744533-AW-0.| PUBLIC SERVICE OKLAHOMA 1ST MTG.....c.cvvvmveereeens | v | cers 7.375 | AO-0104/01/2023 |/ ..coovvereven | v | veversrireeinn ..103.2760 ... 1,839 |.... 06/16/1993 | ....... 7.380
744567-DQ-8. | PUBLIC SERVICE ELECTRIC & GAS CO NOTES.......... | coveeee | cevnnes 7.000 | MS-0109/01/2024 | 09/01/2003 |102.740 | ... ...197,856 |. ..102.6250 ... 09/28/1993 ] ....... 7.110
744567-DQ-8. | PUBLIC SERVICE ELECTRIC & GAS CO NOTES.......... | covceee | cevns 7.000 | MS-0109/01/2024 | 09/01/2003 |102.740 | ... 196,260 |. .102.6250 ... 03/16/1994 | ....... 7.400
744567-DQ-8. | PUBLIC SERVICE ELECTRIC & GAS CO NOTES. [ ST D 7.000 | MS-0109/01/2024 | 09/01/2003 |102.740 | ... 95,457 |. ..102.6250 ... 03/18/1994 | ....... 7490
744567-DQ-8. | PUBLIC SERVICE ELECTRIC & GAS CO NOTES.......... | covveee | cevne 7.000 | MS-0109/01/2024|09/01/2003 |102.740 | .....cevnvnnee 95,903 .102.6250 ... 09/1511997 | ....... 7.370
744567-DQ-8. | PUBLIC SERVICE ELECTRIC & GAS CO NOTES.......... | covceee | cevnnee 7.000 | MS-0109/01/2024|09/01/2003 |102.740 | .....vevnvnnes 99,623 .102.6250 ... 03/02/1998 ....... 7.030
744567-DU-9. | PUBLIC SERVICE ELECTRIC & GAS CO......ovvvvevrvrirens | v | cevs 7.375 |MS-0103/01/2014 |/ /.coovrrere | e 99,135 ..103.2500 ... 03/16/1994 | ....... 7490
744567-DU-9. | PUBLIC SERVICE ELECTRIC & GAS CO......oovvvvevevrirens | v | cvvs 7.375 |MS-0103/01/2014 |/ /.. 96,689 ..103.2500 ... 04/14/1994 | ....... 7.860
744567-DU-9. | PUBLIC SERVICE ELECTRIC & GAS CO......ovcevveeevrirens | v | evvs 7.375 |MS-0103/01/2014 |/ /.. 198,651 ..103.2500 ... 03/25/1996 | ....... 7.460
744567-DU-9. | PUBLIC SERVICE ELECTRIC & GAS CO......ovvvvrvvevrirees | v | v 7.375 |MS-0103/01/2014 |/ /.coovveeven | v | vevererirecinn 97,055 ..103.2500 ... 07/29/11996 | ....... 7.720
744567-DU-9. | PUBLIC SERVICE ELECTRIC & GAS CO......ovvvveervrirens | ovvene | v 7.375 |MS-0103/01/2014 |/ /.. 201,477 ..103.2500 ... 06/10/1999 | ....... 7.300
842400-DG-5. | SOUTHERN CALIF EDISON CO.....covvemevrereeeeseerneninens | veene | eeenns 7.125 |JJ-15|07/15/2025|07/15/2003 |102.090 | ... 201,749 ...93.0000 ... 01/27/1998 ....... 7.050
842400-DG-5. | SOUTHERN CALIF EDISON CO.....covveuerrereeeeseerseninens | wveenne | eeenns 7.125 | JJ-15|07/15/2025|07/15/2003 |102.090 | ... 96,928 ...93.0000 ... 06/21/1999 | ....... 7.390
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......cooovevereeevrirens | v | cev 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 99,137 ...93.0000 ... 10/01/1993 ....... 7.000
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......cooovvverecevrerens | v | evvd 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 98,505 ...93.0000 ... 10/06/1993 | ....... 7.070
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......cooveverecenrerens | ovvene | cevn 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 98,432 ...93.0000 ... 12/02/1993 ....... 7.080
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO.......coovveerecevrerens | ovvene | cevnd 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 98,338 ...93.0000 ... 12/02/1993 ....... 7.090
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......cooveeerecevrerees | v | eevd 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 98,738 ...93.0000 ... 12/22/1993] ....... 7.040
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......coooveverecevrirens | oveene | cevd 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 198,355 ...93.0000 ... 01/13/1994 | ....... 6.990
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO......cooovvverecevrirens | oveenne | eeend 6.900 | AO-0110/01/2018 [ 10/01/1999 |103.390 | .....cvvvvece 99,319 ...93.0000 ... 01/21/1994 | ....... 6.980
842400-DJ-9.. | SOUTHERN CALIFORNIA EDISON CO.......cooveverecevrirens | oveene | cevnd 6.900 | AO-0110/01/2018 | 10/01/1999 {103.390 | ... 286,643 ...93.0000 ... 03/13/1996 | ....... 7.390
842434-BM-3. | SOUTHERN CALIFORNIA GAS.......coovveevenereeineeeseeans | ovvene | cevnnd 6.875 | MN-0111/01/2025 | 11/01/2003 [101.960 | ........cc0vnvecn. 9,754 ...99.0000 ... 02/04/1998 ....... 7.090
842434-BM-3. | SOUTHERN CALIFORNIA GAS.......coovvevenereeineeisennns | oveene | eeennd 6.875 | MN-0111/01/2025 | 11/01/2003 [101.960 | .............. 222,195 ....99.0000 ... 02/27/1998 ....... 6.980
845335-BM-9. | SOUTHWESTERN BELL TELEPHONE...........ccconvvimiuniees | v | e 7.625 | MS-0103/01/2023 | 03/01/2003 |103.740 | ... 299,692 ..104.4160 ... 03/08/1993 ] ....... 7.640
845335-BQ-0. | SOUTHWESTERN BELL TEL CO.......ovververnerreeereeeneens | wveene | evenns 7.000 | JJ-01{07/01/2015 |/ f.eoorvveeren | v | veversrireeinn 99,285 .120.1690 ... 03/16/1994 | ....... 7.090
872375-AC-4..| TECO ENERGY INC.......vvvrirrreciirinerneeeseinereeiseeesenns | wveenne | eeeenns 7.200 | MN-0105/01/2011 |/ /.coovvreeen | e .200,000 ....85.5000 ... 09/17/2002] ....... 7.200
882850-BZ-2..| TEXAS UTILITIES CO.....vorvereererieeeeerneenenenseesseeseneees | veenne | cevnns 7.875 |MS-0103/01/2023 | 03/01/2003 |103.840 | ... 199,748 ..103.4940 ... 03/18/1993 ] ....... 7.890
882850-CQ-1. | TEXAS UTILITIES CO 1ST MORTGAGE BONDS........... | covveeee | cevnnee 7.625 | JJ-01|07/01/2025| 06/30/2004 |102.690 | ... 100,000 .101.7530 ... 07/2211993 ] ....... 7.630
882850-CQ-1. | TEXAS UTILITIES CO 1ST MORTGAGE BONDS........... | cooveree | cevunee 7.625 | JJ-01|07/01/2025| 06/30/2004 |102.690 | ... .100,000 .101.7530 ... 07/2211993 ] ....... 7.630
882850-CQ-1. | TEXAS UTILITIES CO 1ST MORTGAGE BONDS........... | cooveee | cevnnee 7.625 | JJ-01|07/01/2025| 06/30/2004 |102.690 | ... .200,000 .101.7530 ... 08/02/1993 ....... 7.630
882850-CU-2. | TEXAS UTILITIES ELECTRIC CO 1ST MTG BDS......cccc. | covvvre | cvvnnee 7.375 | AO-0110/01/2025 |/ /..coovvereren | v | vevererireeinn 99,822 ..100.6040 ... 11/16/1993 ....... 7.390
893526-72-3...| TRANSCANADA PIPELINE..........ccoomirreererimerenineeiseins | eveenne | e 8.250 | AO-01 10/01/2047 |/ /.. .200,000 ...25.5700... 10/01/1998 ....... 8.250
906548-EQ-1. | UNION ELECTRIC 1ST MTG BONDS.........cccovvermermeeereeens | woveene | cvinns 7.000 | JJ-15{01/15/2024 | [...coovvvnvee | v | v 200,000 ..104.8100 ... 01/2411994 | ....... 7.000
912920-AB-1..| US WEST COMMUNICATIONS........ccovveererremmmernneersniens | oveenne | eernes 7.500 | JD-15{06/15/2023 |/ [...covvvmrvee | veververrens | veernrireens 100,000 ....719.5000... 09/1511997 | ....... 7.500
912920-AC-9..| US WEST TELECOM INC.......cocomirmrrcernerreneneerseeseniens | veenne | cerend 6.875 | MS-1509/15/2033 | 07/15/2003 |101.950 | ... 294,719 ....77.0000 ... 01/27/1998 | ....... 7.020
912920-AC-9..| US WEST TELECOM INC.......coomirmrrcernerneneseenseeseniens | veenne | eernnd 6.875 | MS-1509/15/2033 | 07/15/2003 |101.950 | ... .98,258 ....77.0000 ... 07/24/11998 ....... 7.020
912920-AC-9..| US WEST TELECOM INC.......coomirmrrcernerneneseenseeseniens | veenne | eernnd 6.875 | MS-1509/15/2033 | 07/15/2003 |101.950 | ... 98,514 ....77.0000 ... 08/18/1998 | ....... 7.000
912920-AC-9..| US WEST TELECOM INC........coomivmrerernermenineesseeseniens | veenne | ceeend 6.875 | MS-1509/15/2033 | 07/15/2003 |101.950 | ... 98,514 ...77.0000 ... 08/18/1998 | .......7.000
927804-CG-7. | VIRGINIA ELECTRIC AND POWER CO.....ccoovvveerermrrneee: | oveene | evvns 7.250 | FA-01|02/01/2023 | 02/01/2003 |100.440 | ... .293,668 ...99.4030 ... 03/01/1993 ... .
927804-CG-7. | VIRGINIA ELECTRIC AND POWER CO.....ccoovvveerermrrneee: | oveene | evvns 7.250 | FA-01|02/01/2023 | 02/01/2003 |100.440 | ... .246,030 ...99.4030 ... 04/12/1993 ] .......7.430
927804-CG-7. | VIRGINIA ELECTRIC AND POWER CO.....ccovvveerimerneee: | oveene | evens 7.250 | FA-01|02/01/2023 | 02/01/2003 |100.440 | ... 199,046 ...99.4030 ... 06/16/1993 ....... 7.300
927804-CG-7. | VIRGINIA ELECTRIC AND POWER CO.....ccovvveerimerneees | oveere | evens 7.250 | FA-01|02/01/2023|02/01/2003 |100.440 | .......oonc.e. 97,495 ...99.4030 ... 06/21/1999 ....... 7470
927804-CN-2. | VIRGINIA ELECTRIC & POWER CO. 1ST MTG.....ccovews | ovvvrne | cvvs 7.500 | JD-01| 06/01/2023 | 06/01/2003 |103.160 | ... 198,436 ..103.4780 ... 06/15/1993 | ....... 7.590
927804-CN-2. | VIRGINIA ELECTRIC & POWER CO. 1ST MTG.....ccovews | ovvvrne | cvvs 7.500 | JD-01| 06/01/2023 | 06/01/2003 |103.160 | ... 197,730 ..103.4780 ... 06/15/1999 | ....... 7.600
927804-CN-2. | VIRGINIA ELECTRIC & POWER CO. 1ST MTG......ccovewt | ovverne | cev 7.500 | JD-01|06/01/2023 | 06/01/2003 |103.160 | ... 197,898 ..103.4780 ... 06/16/1999 | ....... 7.590
927804-CS-1..| VIRGINIA ELECTRIC & POWER CO 1ST REF MTG....... | ccoceoee | cevunes 6.750 | AO-01/10/01/2023 |/ [.coovvvrvveens | o 96,356 ...99.2270 ... 12/02/1993 ....... 7.130
927804-CS-1..| VIRGINIA ELECTRIC & POWER CO 1ST REF MTG....... | ccovcee | cevunes 6.750 | AO-01 10/01/2023 |/ [.coovvrveene | o | e 97,618 ...99.2270 ... 03/13/1998 | ....... 6.960
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927804-CT-9..| VIRGINIA ELEC AND POWER CO.......ooeourvvenvremerneeeneeen | oveenne | v 7.000 | JJ-01{01/01/2024|01/01/2004 |102.820 ..100.9850] .............201,970 |.....ccco..c.. 200,000 ..7,019 .APE|03/17/1998] ....... 7.000
927804-CV-4..| VIRGINIA ELECTRIC & POWER.........ccovvvmerirecennrirnernens | eveene | cevnns 8.250 | MS-0103/01/2025 | 03/01/2005 |103.480 | ... ..109.6100 ... ..200,000 | .. 5470 |.... ..2PE | 06/16/2000 ....... 8.250
976656-BH-0..| WISCONSIN ELECTRIC PWR CO......ccorvvererrrrireeineenns | oveene | eevnns 7.050 | FA-01|08/01/2024 |/ /..coovvvuever | cevrvvrrns ..102.4880 ... . ..200,000 | .. 5872 |.... .1PE|12/21/2001] ....... 7.050
976656-BH-0..| WISCONSIN ELECTRIC PWR CO.. ..7.050 | FA-01] 08/01/2024 ..102.4880 ...204,976 | .... ..200,000 | .. L5872 |... .APE|12/27/2001] ....... 7.050
United States.... XXX .23,334,344 |.........23,567,032 | ........491,483 XXX .o XXX XXX.....
3299999. | Public Utilities (U . XXX .23,334,344 |........23,567,032 | ........491,483 XXX .o XXX XXX.....
3899999. | Total - Public Utilities (Unaffiliated) XXX e 23,334,344 |......... 23,567,032 | ......... 491,483 XXX .o XXX XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
001957-AJ-8.. | AT&T CORP . 101/15/2022{01/15/2001(103.210 ...98.2500 06/12/2001
001957-AJ-8.. | AT&T CORP .101/15/2022|01/15/2001|103.210 ...98.2500 ... 04/30/2002
001957-AK-5..| AT&T CORP.. 07/15/2024 | 07/15/2002103.970 | ... ...98.1250 ... 06/16/2000
001957-AK-5..| AT&T CORP.. 07/15/2024 | 07/15/2002103.970 | ... ...98.1250 ... 07/24/2000
001957-AK-5..| AT&T CORP.. 07/15/2024 | 07/15/2002103.970 | ... ...98.1250 ... 07/25/2000
001957-AL-3.. |AT & T CORP.......ootvrririeererieeineeisesieesssesssesssnissssnens | eneenne | ceenns 8.625 | JD-01/12/01/2031 | 12/01/2001 {105.560 | ... ...99.6250 ... 01/08/2001
001957-AV-1..| AT&T CORP GLOBAL BONDS.........ccoomermeernerirnemrneerseeens | wveenne | ceennd 6.000 | MS-1503/15/2009 ...98.8750 ... 04/30/2002
001957-AW-9. | AT&T .....orrtrrereeierieeisseeiereeeseessesseessesssssssssessssesssnes. | sesenne | eesend 6.500 | MS-=103/15/2029 ...87.2500 ... 05/02/2001
001957-AW-9. | AT&T .....orrrrrerecierieeiiseeiereeeseessesseessesssssssssessssessnnes. | sneenns | cesend 6.500 | MS-=103/15/2029 ...87.2500 ... 08/20/2001
001957-AW-9. | AT&T .....corvvriereeierieeiiseetereeeseessesseessesssssssssessssesssnes. | sneenne | cesend 6.500 | MS-=103/15/2029 ...87.2500 ... 12/11/2001
001957-AZ-2.. | AT&T CORP.......ccovtvrrririeeierinnineeisesseessesssesssssesssssnens | sveenne | ceienns 7.300 | MN-18 11/15/2011 ..109.3010 ... 04/22/2002
001957-BA-6..| AT&T CORP NOTES.........ovvureererierrcernenmenssessseeseniens | veenne | ceeens 8.000 | MN-1§ 11/15/2031 .110.2230 ... 11/26/2001
001957-BC-2..| AMERICAN TELEPHONE & TELEGRA........cooovceveeverrees | v | v 7.300 | MN-18 11/15/2011 ..109.3010 ... 05/30/2002
001957-BC-2..| AMERICAN TELEPHONE & TELEGRA........coovveveinvrrees | v | v 7.300 | MN-18 11/15/2011 |1 [oeoreerecen | s | e ..109.3010 ... 06/11/2002
00209A-AE-6. | AT&T WIRELESS SVCS INC.......ovvvrererneernerieeineernenens | eveene | e 7.875 |MS-0103/01/2011 ..100.5000 ... 12/04/2002
00209A-AE-6. | AT&T WIRELESS SVCS INC.......ocvoevereirmeernerieeineennenens | eveene | eevnns 7.875 |MS-0103/01/2011 |/ [.eooeveeven | v | vevererireeinns ..100.5000 ... 12/17/2002
00209A-AG-1. | AT&T WIRELESS SERVICES..........cccoseenerierieeeneenerinens | ovvene | eevnns 8.125 | MN-0105/01/2012 ..100.5000 ... 12/17/2002
00209A-AH-9. | AT&T WIRELESS SVC INC GLOBAL........cccovvverereeereeens | v | e 7.500 | MN-01 05/01/2007 ..103.0000 ... 06/10/2002
008117-30-1...| AETNA INC FA-31/08/31/2041 ....26.1900 ... 06/18/2001
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 11/24/1993
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 12/02/1993
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 12/22/1993
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 01/21/1994
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 04/15/1994
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 07/28/1994
008140-AE-5..| AETNA LIFE & CASUALTY CO... MS-1§ 09/15/2013 ..109.7500 ... 06/26/1995
008175-AF-8..| AETNA INCORPORATED.... FA-15| 08/15/2023 .111.2700 ... 10/23/1997
008175-AF-8..| AETNA INCORPORATED.... FA-15| 08/15/2023 .111.2700 ... 03/24/1998
008175-AF-8..| AETNA INCORPORATED FA-15| 08/15/2023 .111.2700 ... 05/04/1998
008175-AJ-0.. | AETNA SERVICES INC.... FA-15| 08/15/2026 ..116.2900 ... 10/05/1999
008175-AJ-0.. | AETNA SERVICES INC FA-15| 08/15/2026 ..116.2900 ... 11/30/1999
00817Y-20-7.. | AETNA INC......cocovrrerrerrirenerneeisnenersseinssessesssnsnessnees | eneeens | eee0ee8.500 | ovienne 08/31/2041 ...26.1900 ... 06/18/2001
00817Y-AB-4. | AETNA INC............... MS-01 03/01/2011 .112.3620 ... 05/25/2001 | ..
010392-64-5...| ALABAMA POWER CO.....ccovvrrmrirrimeererineineesnenesesnes | veeens | aeesnensneinees | cveeeees [ ...25.0000 ... 12/09/1997] ...
017364-AG-5. | ALLEGHENY GENERATING DEBENTURES.......cccoooonuet | ovvene | cevn 6.875 | MS-0109/01/2023 ....85.9560 ... 12/02/1993 | ..
018803-AE-6..| ALLIANT ENERGY RESOURCES... 12/01/2011 ...100,000 |. . ...97.8600 ... 06/28/2002
020002-AC-5..| ALLSTATE CORP DEBS.. 06/15/2013 94,997 |. .100,000 |..120.4160] ... 09/22/1994 | ..
02261W-AB-5 | ALZA CORP..........cocvurenn. .| 07/28/2020 07/28/2003 | .60.280 | ... 4304 |. .6,000 |...77.7500 ... 02/07/2001 ...
02583Y-20-5.. | AMERICAN EXPRESS CO CAP TR .. 07/28/2028 | 07/16/2003100.000 | ... ...200,000 |. .200,000 | ....25.6000] ... 07/16/1998 | ..
02583Y-20-5.. | AMERICAN EXPRESS CO CAP TR .. 07/28/2028 | 07/16/2003 100.000 | ... . .100,000 | ....25.6000] ... 07/16/1998
025932-AA-2..| AMERICAN FINL GROUP INC OHIO.. 12/15/2007 |/ /.. ...95.5000 ... 12/29/1999
025932-AA-2..| AMERICAN FINL GROUP INC OHIO.. 12/15/2007 |/ /.. ...95.5000 ... 01/03/2000
025932-AB-0..| AMERICAN FINANCIAL GROUP INC.. 04/15/2009 |/ /.. ...93.2500 ... 04/29/1999
025932-AB-0..| AMERICAN FINANCIAL GROUP INC 04/15/2009 |/ [.eoovveevens | e ...93.2500 ... 07/17/2001
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030367-AA-4..| AMERICAN UTD LIFE INS CO.... MS-3([ 03/30/2026 | / /....oovvereee | cevernerrnee | s 194,975 .200,000 |....99.0470] ... .1PE| 05/25/2001] ....... 7.970
032511-AP-2..| ANADARKO PETE CORP........ MS-07 03/07/2020 | 03/07/2003 | .55.440 5,570 |. .8,000 |...61.1250 ... ..2PE | 06/29/2000 ...
035229-AX-1..| ANHEUSER BUSCH CO DEBS... JJ-01107/01/2023 |/ /.o | e 199,965 |. .100,000 |..105.0130]... 07/01/1993 ..
037388-AE-5..| AON CAP A.......cocovvrimerrerrecinenns JJ-01101/01/2027 |/ [.coorvee | e ...100,000 |. .100,000 | ....84.2620 ... 03/28/2001
03760A-AE-1. | APOGENT TECHNOLOGIES INC....... AO-15 10/15/2021 | 10/20/2004 |100.000 ..3,851 |. 4,000 |..102.8750 ... 08/05/2002
039483-AK-8..| ARCHER DANIELS MIDLAND CO DE| MS-01 03/01/2013 |/ /.eecvorverece | v ...100,000 |. 00,000 |..118.3260 ... 06/16/1993
041237-AC-2..| ARKLA INC........oovvrrcrrrirecirens JD-15|12/15/2006 |/ /.. 99,785 |. 100,000 |....92.5590... 07/01/1992
041237-AC-2..| ARKLA INC........ocoovvrrrcrnnne JD-15|12/15/2006 |/ /.. 99,785 |. 100,000 |....92.5590... 07/09/1992
042735-AL-4.. | ARROW ELECTRONICS INC.. JD-01|06/01/2018 |/ /.. ...197,920 |. ...90.7000 ... 04/07/1999
042735-AL-4.. | ARROW ELECTRONICS INC JD-01|06/01/2018 |/ /oo | e ...90.7000 ... 07/28/1999
042735-AL-4.. | ARROW ELECTRONICS INC JD-01|06/01/2018 |/ /..coovvrvven | e ...90.7000 ... 12/13/2001
046003-JU-4.. | ASSOCIATES CORP.... MN-0111/01/2018|/ /.. .113.3130 ... 06/10/1999
046003-JU-4.. | ASSOCIATES CORP. MN-0111/01/2018|/ /.. .113.3130 ... 08/03/1999
055450-AG-5. | BHP FINANCE LTD.. MS-0103/01/2016 |/ /.. .115.1030 ... 02/06/1998
055450-AG-5. | BHP FINANCE LTD.. MS-0103/01/2016 |/ /.. .115.1030 ... 04/23/1998
05576H-AA-3. | BT TRUST..... JD-01|12/01/2026 |/ /.. ..109.4010 ... 06/24/1997
055843-AA-4..| BT PFD CAPI USTII. FA-25|02/25/2027 |/ |.. ..107.8050 ... 09/15/1997
055843-AA-4..| BT PFD CAPITAL TRUST II. FA-25|02/25/2027 |/ |.. ..107.8050 ... 03/25/2002
055843-AA-4..| BT PFD CAPITAL TRUST Il.......cconnven. . FA-25|02/25/2027 |/ |.. ..107.8050 ... 03/26/2002
059438-AB-7..| BANC ONE CORPORATION SUB NOTES........ccovemvvene | vvverne [ cerne 10.000 | FA-15| 08/15/2010 |/ /.. .132.2990 ... 08/29/1990
059438-AH-4..| BANC ONE CORP............ AO-1510/15/2026 |/ /....vvvreves | v ..120.6030 ... 04/01/1997
06050N-AX-3. | BANK OF AMER CORP... JD-16|06/16/2015 | 06/16/2003 |100.000 | ... ..102.2900 ... 06/16/2000
06050N-AX-3. | BANK OF AMER CORP... JD-16|06/16/2015 | 06/16/2003 |100.000 | ... ..102.2900 07/17/2000
06050X-BA-0. | BANK AMERICA CORP........... MN-14 05/15/2026 | 05/15/2006|100.000| ..............101,836 | ..............100,000 |......ccoccore.c. 08/30/2002
064057-AP-7..| BANK NEW YORK INC SUB NTS JD-15|12/15/2004 |/ /..coovvvrvve | e . ..111.8800 01/19/1995
065912-AA-5..| BANKAMERICA INSTL CAP B. JD-31|12/31/2026 | 12/31/2007 |103.770 | ... ..109.4630 ... 01/08/2001
065912-AA-5..| BANKAMERICA INSTL CAP B JD-31|12/31/2026 | 12/31/2007 |103.770 ..109.4630 ... 02/14/2001
065912-AA-5..| BANKAMERICA INSTL CAP B JD-31|12/31/2026 | 12/31/2007 |103.770 ..109.4630 ... 03/28/2001
065912-AA-5..| BANKAMERICA INSTL CAP B. JD-31|12/31/2026 | 12/31/2007 |103.770 | ... ..109.4630 ... 04/12/2001
065912-AA-5..| BANKAMERICA INSTL CAP B. JD-31|12/31/2026 | 12/31/2007 |103.770 | ... ..109.4630 ... 05/03/2001
066048-AA-7..| BANKAMERICA CAP II............ JD-15| 12/15/2026 | 06/15/1997 |100.000 | ... .112.9460 ... 10/02/2000
066050-CC-7. | BANKAMERICA CORP SUB NT.. JD-15|06/15/2004 |/ /...oovvvovve | e ..107.9930 ... 01/19/1995
066365-BX-4..| BANKERS TRUST N.Y. CORP.... MN-1%11/15/2015|/ /.. .117.8350 ... 03/25/1996
066365-BX-4..| BANKERS TRUST N.Y. CORP MN-1%11/15/2015|/ /.. .117.8350 ... 07/29/1996
066365-DC-8. | BANKERS TRUST CO..... AO-1510/15/2011 |/ /.. .112.7280 ... 10/13/1998
066365-DC-8. | BANKERS TRUST CO. AO-1510/15/2011 |/ /.. .112.7280 ... 11/03/1998
066365-DC-8. | BANKERS TRUST CO. AO-1510/15/2011 [/ [eeorverevens | v .112.7280 ... 11/03/1998
06636Q-AF-8. | BANKERS TRUST NY JJ-29|01/29/2018 | 01/29/2002 |100.000 ..100.2300 ... 01/29/1998
06636Q-AF-8. | BANKERS TRUST NY JJ-29|01/29/2018 | 01/29/2002 |100.000 ..100.2300 ... 01/29/1998
06636Q-AF-8. | BANKERS TRUST NY.. JJ-29|01/29/2018 | 01/29/2002 |100.000 | ... ..100.2300 ... 02/02/1998
06636Q-AF-8. | BANKERS TRUST NY.. JJ-29|01/29/2018 | 01/29/2002 |100.000 | ... ..100.2300 ... 12/09/1998
068056-AE-0..| BARNETT CAP |....... JD-01| 12/01/2026 | 12/01/2006 |104.300 | ... .112.3590 ... 09/07/1999
068056-AE-0..| BARNETT CAP ... JD-01| 12/01/2026 | 12/01/2006 |104.300 | ... .112.3590 ... 10/24/2000
068056-AE-0..| BARNETT CAP ... JD-01| 12/01/2026 | 12/01/2006 |104.300 | ... .112.3590 ... 01/01/2001
068056-AE-0..| BARNETT CAP |....... | JD-01| 12/01/2026 | 12/01/2006 |104.300 | ... .112.3590 ... 06/12/2001
07383J-20-9...| BEAR STEARNS CAPITAL TRUST Il...cvouveerernerreerneeens | v | v 7.500 | QU... | 12/15/2028 |/ [..corvvrrrerer | cevrrirns ...25.7300 ... 12/16/1998
073928-FL-2.. | BEAR STEARNS SERB.............. MNTH 11/23/2018|/ /.. ...98.5600 ... 11/25/1998
073928-FL-2.. | BEAR STEARNS SER B.. MNTH 11/23/2018 |/ /...ceoreerece | v ...98.5600 ... 12/01/1998
073928-GF-4. | BEAR STEARNS CO INC. JJ-2501/25/2019 | 01/25/2001 |100.000 | ... ...98.9100 ... 01/26/1999
073928-GF-4. | BEAR STEARNS CO INC. JJ-2501/25/2019 | 01/25/2001 |100.000 | ... ...98.9100 ... 01/27/1999
073928-HD-8. | BEAR STEARNS COS INC.. FA-26|02/26/2019{02/26/2002|100.000 ... ...98.8300 ... 12/27/1999
073928-RF-2..| BEAR STEARNS COS INC MNTH 08/24/2015 | 08/24/2003|100.000 ..100.7400 ... 08/24/2000
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078167-BD-4..| BELL TEL CO PA.......cooieecireeineeneeieeissensseesenisesnnens | eveene | ceinns 7.700 | JJ-15|01/15/2023 ..103.3490 ... L1721 01/14/2000 ....... 7.970
093662-AB-0..| BLOCK FINANCIAL CORP..........cooomirmrernreminneeineeineins | wveenne | cerens 8.500 | AO-15 04/15/2007 .115.2370 ... 4,238 |.... 05/15/2000 ....... 8.590
093662-AB-0..| BLOCK FINANCIAL CORP..........cocomirmrenrememeeineeineins | wveene | cernns 8.500 | AO-15 04/15/2007 .115.2370 ... 2,119 |.... 05/24/2000 ....... 8.590
097383-AN-3..| BOISE CASCADE CORPORATION.........conmeumiererirmerneens | veenne | eerns 9.450 | MN-0111/01/2009 ..109.8760 ... 1,553 |.... 01/13/1993 ] ....... 9.450
099599-AJ-1.. |BORDEN INC DEBS...........ooeuurereirerermeeenseenenneeinseinens | eveene | eerenns 7.875 | FA-15|02/15/2023 ....60.0000 ... 01/211199%4 | ....... 7.880
099724-AD-8..| BORG WARNER AUTOMOTIVE INC......ccoveremeeieermerinens | v | eevnns 8.000 | AO-0110/01/2019 . 1125130 ... 10/16/2000 ....... 8.580
101137-AA-5..|BOSTON SCIENTIFIC CORP........evureeeerirrinerenerieeieenns | vevereee | weveens 6.625 | MS-1503/15/2005 .200,000 |..107.4660 ... 02/05/1999 | ....... 6.750
109641-AC-4..| BRINKER INTL INC......oovmreeecineineiineeisnieerseeisesinennens | severeee | eeveees 2.292 | AO-10 10/10/2021 .6,000 |....68.8750 ... 10/22/2002| ....... 3.530
117043-AG-4. | BRUNSWICK CORP.........ovvrrererrrieerineeienesenssessseniens | severeee | woneens 7.125 | FA-01|08/01/2027 .200,000 | ....95.3810] ... 12/08/1998| ....... 7170
117043-AG-4. | BRUNSWICK CORP.........vvrreererrrieernneerseriseisesinsninees | seveneee | woneens 7.125 | FA-01|08/01/2027 100,000 |....95.3810... 12/14/1998 | ....... 7.130
121899-CD-8. | BURLINGTON NORTHERN RAILROAD CO MTG SRK..| .ccovee | weuuc 6.550 | JJ-01|01/01/2020 100,000 |..100.0000... 09/03/1993 ....... 6.830
124845-AF-5.. | CBS INC. SR. NOTES.......cccostermeimerreeisrineneessesineinens | severeee | weveens 7.125 |MN-01 11/01/2023 A .110.2240 ... 03/01/1994 | ....... 7.200
125509-AG-4. | CIGNA CORPORATION.......ccoivmeeriremmensseeenseesenssenens | severeee | weveees 8.300 | JJ-15|01/15/2023 ...99.6100 ... 01/11/1993 ] ....... 8.360
125509-AH-2..| CIGNA CORPORATION NOTES........ccovvvmremeenneeienineens | vevereee | woveens 7.650 | MS-01 03/01/2023 ...94.6980 ... 04/07/1993 | ....... 7.770
125563-AC-0..| CIT CAP TR 1..ooieecririeieeinecisenisesisesessssesssessssssssssnens | seveseee | eoveens 7.700 | FA-15|02/15/2027 ...92.4330 ... 12/16/1999 ....... 8.120
125577-AD-8..| CIT GROUP INC NOTES........coermrreerrermnmineenneeseninenns | severeee | woveees 7.125 | AO-15 10/15/2004 .105.6770 ... 03/12/2002] ....... 7.090
12557W-AC-5 | CIT GROUP INC INTERNOTES.........oeueeeeerenmerineeinens| severeee | weveens 7.800 | MN-18 11/15/2012| 11/15/2004 11/15/2002 ....... 7.800
12557W-AF-8 | CIT GROUP INC INTERNOTES.........veueeeirenenmereneeenens| severeee | woveens 7.250 | MN-18 11/15/2012| 11/15/2004 [ 11/21/2002] ....... 7.250
126117-AE-0..| CNA FINANCIAL CORP DEBS.........cccconevmmmimernerienineens | veveeee | woveens 7.250 | MN-1811/15/2023 |/ .cooerrreren | e ...83.7820 111711993 ....... 7.270
126117-AE-0..| CNA FINANCIAL CORP DEBS.........cocconevmrimernnerienineens | vevereee | woveens 7.250 | MN-1511/15/2023 |/ /.. ...83.7820 ... 12/02/1993 ....... 7.320
126117-AE-0..| CNA FINANCIAL CORP DEBS.........ccccosevmmrumerinerieninenns | vevereee | woveens 7.250 | MN-1511/15/2023 |/ /.. ...83.7820 ... 02/18/1994 | ....... 7.330
126117-AE-0..| CNA FINANCIAL CORP DEBS.........cocconevmrimernnerienineens | vevereee | woveens 7.250 | MN-1511/15/2023 |/ |.. ...83.7820 ... 03/06/1998 ....... 7.250
126117-AE-0..| CNA FINANCIAL CORP DEBS.........ccccovivmmurmerrnerieninenns | severeee | woveens 7.250 | MN-1511/15/2023 |/ /.. ...83.7820 ... 09/08/1998 | ....... 7.230
126117-AE-0..| CNA FINANCIAL CORP DEBS.........cccconevmrimerenerieninenns | cevereee | woveens 7.250 | MN-1511/15/2023 |/ /.. ...83.7820 ... 03/23/1999 ....... 7.250
126117-AF-7.. | CNA FINANCIAL NOTES.......coconseenerrineeiseeserineeiseene | seveeee | wneens 6.750 | MN-1511/15/2006 |/ /.. ...99.8030 ... 04/15/2002] ....... 6.820
126117-AG-5. | CNA FINANCIAL CORP.........rvrerernerrrrireeiseeserinseisnenns | severeee | weveens 6.450 | JJ-15|01/15/2008 |/ /.. ..97.9140|... 04/15/2002] ....... 6.750
126117-AH-3..| CNA FINANCIAL. .......cvvoermnicerneeneeireeiiseessenieessesssensens | seveneee | woveens 6.950 | JJ-15 | 01/15/2018 |/ [.eoovvvrvvens | o ...88.7000 ... 02/06/1998 | ....... 7.010
126117-AH-3..| CNA FINANCIAL. .......cvvoermnicerneeneeireeiiseessenieessesssensens | seveneee | woveens 6.950 | JJ-15 | 01/15/2018 |/ [.eoovvvrvveens | o ...88.7000 ... 02/13/1998 ....... 7.020
126117-AH-3..| CNA FINANCIAL. ......cvvrermrricernecnerireeiseesensesssssssensens | severeee | eoneens 6.950 | JJ-15|01/15/2018 |/ /.. ...88.7000 ... 05/04/1998 | ....... 7.080
126117-AH-3..| CNA FINANCIAL.......cvvoermrrrcerneeierireeiiseesseniesssesssensens | severeee | coveens 6.950 | JJ-15|01/15/2018 |/ /.. ...88.7000 ... 09/03/1998 ....... 7.020
126117-AH-3..| CNA FINANCIAL........ccvoermmicernernerireeeiseessersessssssseniens | severeee | eoveens 6.950 | JJ-15|01/15/2018 |/ /.. ...88.7000 ... 03/28/2001 | ....... 7.780
126117-AJ-9.. | CNA FINANCIAL NOTES.........cooovvemererimeeneeserisessnene | severeee | wneens 6.500 | AO-1504/15/2005 |/ /.. ...99.9160 ... 09/06/2002] ....... 6.500
126117-AK-6..| CNA FINANCIAL CORP NOTES.......cccovermrmreeeneenenireeen | severeee | weveens 6.600 | JD-15|12/15/2008 |/ [...ovvvrvvees | o ...97.2240|... 04/30/2002] ....... 6.920
12615P-20-5.. | CPL CAPITAL L..ooviovireiceineeieeieeeiseeienisesseessesssssnees | seveneee | eoveees 8.000 | ......... 04/30/2037 | 04/30/2002 | . ...25.1300 ... 05/14/1997 | ....... 8.000
126168-AB-9..| CRA FINANCE USA.......cooviiirineierineeiseeneninseissenns | seveeee | eveens 7.125 | JD-01|12/01/2013 |/ /oo | e ..108.9000 ... 03/08/1999 ....... 7.130
126408-AM-5. | CSX CORPORATION DEB........c.ovvuueerermerineeineeienineens | severeee | woveees 8.625 | MN-1505/15/2022 |/ /.. .127.2380 ... 05/29/11992| ....... 8.630
136380-AB-8..| CANADIAN NATL RY CO FING PASS THRU TRS. 1 SO O 7.195|JJ-02 | 01/02/2016 |/ /.. .101.7500 ... 12/30/1999 ....... 7.760
143658-AF-9.. | CARNIVAL CRUISE LINES.......ccooturerirenereeeneeineinens | vevereee | woveens 7.200 | AO-0110/01/2023 |/ /.coovveeeen | cevrrerns ...90.6250 ... 11/16/1993 ....... 7.300
143658-AN-2..| CARNIVAL CORP ONV DEBS..........ooceevremereineeineennns | veveeee | e 2.000 | AO-1504/15/2021 | 04/15/2008 |100.000 ..104.7500 ... 06/21/2002] ....... 1.940
151313-AF-0.. | CENDANT CORP CV.....coooorrmrirenererireeiseeserinsssseens | severeee | wveens 1.367 | FA-13]02/13/2021|02/13/2004 | .65.550| ... ...63.1250 ... 08/02/2001 | ....... 1.780
151313-AF-0.. | CENDANT CORP CV.....cooooirmrirenererinseiseeneninseissens | severeee | eveens 1.367 | FA-13]02/13/2021|02/13/2004 | .65.550| ... ...63.1250 ... 02/13/2002] ....... 2.060
161477-AA-2..| CHASE CAPITAL L...ovvrireiecerneeerireeeseesessesiseesneniees | seveneee | eoveens 7.670 | JD-01| 12/01/2006 | 12/01/2006 |103.840 | ... ..102.5640 ... 09/1211997 | ....... 7.740
161477-AA-2..| CHASE CAPITAL L...ctveriieicerneeerireeeseeisensesisessnennens | severeee | woveens 7.670 | JD-01| 12/01/2006 | 12/01/2006 |103.840 | ... ..102.5640 ... 02/06/2002] ....... 7.390
161477-AA-2..| CHASE CAPITAL L..tvooiieeecerneeerireeiseeienissssessseniees | seveneee | woveees 7.670 | JD-01| 12/01/2006 | 12/01/2006 |103.840 | ... ..102.5640 ... 04/16/2002] ....... 7.540
16147N-20-8.. | CHASE CAPITAL IV....ooiriireirecineieeireeesseenenseeissens | severeee | eveees 7.340 | JD-06| 12/06/2027 |/ /..coovvreerer | cevrvvrrens ...25.0900 ... 12/05/1997 | ....... 7.340
16147N-20-8.. | CHASE CAPITAL IV....ccoiviirmeireceneieeneciseesennseisnens | severeee | eveens 7.340 | JD-06| 12/06/2027 |/ /..coovvvorever | cevrvverns ...25.0900 ... 12/05/1997 | ....... 7.340
16161N-BH-2. | CHASE MANHATTAN CORP.........ccovvveirerireeeseenerireeis | severeee | woneees 8.150 | MNTH 06/01/2015 | 06/01/2003 {100.000 ..102.1400 ... 05/24/2000 ....... 8.150
163714-AF-5.. | CHEMICAL BANK SUBORDINATED NOTES........coccvven| vovenee | vt 6.700 | FA-15|08/15/2008 |/ /....vvvrvvee | o . .113.4550 ... 07/13/199%4 | ....... 7.520
165069-AS-4..| CHES & POT TEL MD......ovverceerrerieeeseinenneessesissesseess | severeee | weveees 7.150 | MN-0105/01/2023 | 05/01/2013 |100.000 | ... ..107.8060 ... 05/14/2002] ....... 7.200
165069-AS-4..| CHES & POT TEL MD......ovvoreeerrerieeeseesermeeesesinnssseess | severeee | weveens 7.150 | MN-0105/01/2023 | 05/01/2013 |100.000 | ... ..107.8060 ... 10/16/2002 ....... 7.150
171196-AP-3..| CHRYSLER CORP.......ovvrreerecirierieeiseinerseeisesisennees | severeee | woveens 7.450 | MS-0103/01/2027 |/ |.coovrreeen | e ..108.3960 ... 12/13/2000] ....... 7.850
171196-AP-3..| CHRYSLER CORP.......covrieirecieineiireeiseisersenisesisennees | svvereee | eoveees 7.450 |MS-0103/01/2027 |/ /.. ..108.3960 ... 01/18/2001 | ....... 8.020
171196-AP-3..| CHRYSLER CORP.......ovvieirecirinerineeisriseiseeisesiseinees | severeee | woveees 7.450 | MS-0103/01/2027 |/ |.coovvreerer | cevrvverens ..108.3960 ... 03/16/2001 | ....... 7.920
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171196-AP-3..| CHRYSLER CORP. MS-01 03/01/2027 ..108.3960 ... ...4,939 ..2PE | 06/28/2001] ....... 7.560
171196-AP-3..| CHRYSLER CORP... MS-01 03/01/2027 ..108.3960 ... 4,149 | ... ..2PE|07/31/2001] ....... 7470
17248R-AG-1.| CINGULAR WIRELESS.... JD-15| 12/15/2031 ..106.1950 ... 1,757 |.... 09/18/2002] ....... 7.720
172909-AG-8. | CIRCUS CIRCUS ENTERPRISE. FA-01|02/01/2006 ..102.0000 ... 5372 |.... 11/23/1998 | ....... 6.860
172909-AG-8. | CIRCUS CIRCUS ENTERPRISE. FA-01|02/01/2006 ..102.0000 ... 12/08/1998| ....... 7.010
17305G-AA-8. | CITIGROUP CAP Il TR..... JD-01|12/01/2036 | 12/01/2006 ..104.5000 ... 11/12/1999 ....... 7.990
17306K-20-9.. | CITICORP CAPITALV..... | QU... | 11/15/2023 | 11/15/2003 | . ...25.8500 ... 11/20/1998| ....... 7.000
191219-AP-9..| COCA COLA ENTERPRISES DEB........cccoveuvererinerneens | vevereee | woveens 8.500 | FA-01|02/01/2022 .129.3840 ... 05/06/1992| ....... 8.680
191219-AP-9..| COCA COLA ENTERPRISES DEB.........cccoveumeererenerneens | vevereee | woveens 8.500 | FA-01|02/01/2022 .129.3840 ... 05/15/1992] ....... 8.580
191219-AP-9..| COCA COLA ENTERPRISES DEB........ccccoveveerncenernnens | vevereee | e 8.500 | FA-01|02/01/2022 .129.3840 ... 07/01/1992] ....... 8.440
191219-AQ-7. | COCA COLA ENTERPRISES........ccovvemerimrineeneeienirneens | vevereee | woveens 8.000 | MS-1509/15/2022 .124.1180 ... 09/22/1992] ....... 8.010
196878-40-9...| COLTEC CAP TR......covcervrerncn. AO-15 04/15/2028 ....28.9580 ... 06/13/2000 ....... 5.250
197677-AL-1.. | COLUMBIA HCA HEALTHCARE..... | JJ-0107/01/2007 ..106.1760 ... 1111411997 ....... 7.140
204912-AF-6..| COMPUTER ASSOCIATES INTL INC.....ccoovvveecerenerinens | v | eevd 6.375 | AO-15 04/15/2005 ...97.0000 ... 11/08/2002| ....... 6.540
210795-AB-6..| CONTINENTAL AIR LINES 1ST PR SEC EQ CTF....c.oooee | ovvere [ ceene 10.000 | MS-15 03/15/2092 ....30.0000 ... 07/21/1989| .....10.400
211177-AG-5. | CONTINENTAL CABLEVISION........ccoomiveeremererireeeneenns | vvene | eeenns 9.000 | MS-0109/01/2008 .114.0150 ... 08/06/2002 ....... 8.800
216831-AB-3..| COOPER TIRE & RUBR CO......c.vevurriermeeenerineiseeineeen. | eveene | ceenns 8.280 | MS-1503/15/2027 ..103.1880 ... 05/02/2001 | ....... 8.900
216831-AB-3..| COOPER TIRE & RUBR CO......ccvvvuvrirermeeenerineiseeineees. | evvene | cevnns 8.280 | MS-1503/15/2027 ..103.1880 ... 06/12/2001 | ....... 8.460
216831-AB-3..| COOPER TIRE & RUBR CO......ccovvvurrirermeeenerineiseeineeen. | eveenne | cevens 8.280 | MS-1503/15/2027 ..103.1880 ... 06/28/2001 | ....... 8.500
216831-AB-3..| COOPER TIRE & RUBR CO......c.vvvuvriermeeenerineiseeeneeen. | eveene | eeeens 8.280 | MS-1503/15/2027 ..103.1880 ... 08/20/2001 | ....... 8.490
216831-AB-3..| COOPER TIRE & RUBR CO......ccvevuvreermeeensrineiseeineeen. | eveene | e 8.280 | MS-1503/15/2027 ..103.1880 ... 09/06/2001 | ....... 8.400
216831-AB-3..| COOPER TIRE & RUBR CO......ccvvvuvrirermeeinerineiseeeneeen. | eveenne | ceenns 8.280 | MS-1503/15/2027 ..103.1880 ... 09/10/2001 | ....... 8.500
216831-AE-7..| COOPER TIRE & RUBR CO......ccvvvvrrerermeeensrineiseeeneeen. | eveene | cevnns 8.000 | JD-15| 12/15/2019 ..108.3680 ... 01/03/2000 ....... 8.170
216831-AE-7..| COOPER TIRE & RUBR CO......ccvvverrirerieeinsrineineeineeen. | eveene | cevnns 8.000 | JD-15| 12/15/2019 ..108.3680 ... 02/21/2001 | ....... 8.740
216831-AE-7..| COOPER TIRE & RUBR CO......ccvvvurirermeeenerineineeeneeen. | eveene | eevens 8.000 | JD-15| 12/15/2019 ..108.3680 ... 03/16/2001 | ....... 8.000
216831-AE-7..| COOPER TIRE & RUBR CO......ccvvvuvrirereeensrineiseeeneeen. | wveenne | ceeens 8.000 | JD-15| 12/15/2019 ..108.3680 ... 04/17/2001 | ....... 8.190
219350-AE-5..| CORNING INC DEBS MS-1§ 09/15/2013 ....77.0000 ... 03/12/2002] ....... 7.610
219350-AG-0. | CORNING INC MS-01 03/01/2009 200,000 | ....85.0000] ... 08/20/2001 | ....... 6.660
222371-AA-4..| COUNTRYWIDE CAP |I.... JD-15|12/15/2026 | 12/15/2003 |103.000 | ... 99,533 .100,000 |..110.4320]... 06/13/2001 | ....... 8.040
222372-AE-4..| COUNTRYWIDE CREDIT INDS CV S/D.. FA-18|02/08/2031{02/08/2006|100.000 | ... . .6,000 |....80.7500 ... 08/27/2001 | ....... 1.630
222372-AE-4..| COUNTRYWIDE CREDIT INDS CV S/D.. FA-18|02/08/2031{02/08/2006|100.000 | ... .3,000 |....80.7500 ... 05/15/2002] ....... 1.570
22237L-FX-5..| COUNTRYWIDE HOME LOAN CR.. FA-17|08/17/2018|08/17/2000|100.000 | ... ...200 000 |. .200,000 |..100.3800]... 08/17/1998 ....... 7.000
22237L-GL-0..| COUNTRYWIDE HOME LOAN.... MNTH 10/30/2018 | 10/30/2001|100.000 ... .15,000 |. ..100.2000 ... 11/18/1998| ....... 7.000
22237L-GN-6. | COUNTRYWIDE HOME LOAN.... AO-30 10/30/2018 | 10/30/2001100.000 | ... ..100.3900 ... 11/18/1998 | ....... 7.000
22237L-GN-6. | COUNTRYWIDE HOME LOAN.... AO-30 10/30/2018 | 10/30/2001|100.000 | ... ..100.3900 ... 03/26/1999 | ....... 7.000
22237L-GU-0. | COUNTRYWIDE HOME LOAN.... JD-18|12/18/2018 | 12/18/2003 |100.000 | ... ..102.1400 ... 12/18/1998| ....... 7.000
22237L-GU-0. | COUNTRYWIDE HOME LOAN.... JD-18|12/18/2018 | 12/18/2003 |100.000 | ... ..102.1400 ... 12/18/1998| ....... 7.000
22237L-GU-0. | COUNTRYWIDE HOME LOAN JD-18| 12/18/2018 | 12/18/2003 |100.000 ..102.1400 ... 12/18/1998 ....... 7.000
22237L-HG-0. | COUNTRYWIDE HOME CREDIT........otvererereerermeeernenne MN-2( 05/20/2019 | 05/20/2004 |100.000 ..101.0900 ... 05/25/1999 | ....... 7.050
22237L-HM-7.| COUNTRYWIDE HOME LOANS INC.. FA-12|08/12/2019{08/12/2003|100.000 | ... ..102.8100 ... 08/12/1999 | ....... 8.000
22237L-HM-7.| COUNTRYWIDE HOME LOANS INC.. FA-12|08/12/2019{08/12/2003|100.000 | ... ..102.8100 ... 08/25/1999 | ....... 8.000
22237L-HP-0..| COUNTRYWIDE HOME LOANS INC.. MS-23 09/23/2019{09/23/2004|100.000 | ... ..106.5300 ... 09/30/1999 | ....... 8.000
22237L-JM-5..| COUNTRYWIDE HOME LOANS.. MNTH 08/18/2015|08/18/2003|100.000 ... ..102.8600 ... 08/18/2000 ....... 8.000
22404Q-AF-5.| COX COMMUNICATIONS . JJ-15101/15/2018 |/ /.o | e ..104.2900 ... 04/15/2002] ....... 7.400
224050-AE-4..| COX ENTERPRISES INC. JJ-15|07/15/2027 |/ /.. ..101.5360 ... 06/28/2001 | ....... 7.830
231021-AJ-5.. | CUMMINS ENGINE INC... MS-1103/01/2028 |/ [...coorvereee | v ....82.0000 ... 01/2911999 ....... 7.140
2338E8-CC-1.| DAIMLERCHRYSLER.. AO-15 10/15/2016 | 10/15/2004 ..103.4400 ... 10/04/2001 | ....... 7.500
2338E8-CC-1.| DAIMLERCHRYSLER.. AO-15 10/15/2016 | 10/15/2004 |100.000 | ... ..103.4400 ... 10/04/2001 | ....... 7.500
2338E8-CC-1.| DAIMLERCHRYSLER.........cccovcvmrrererinrirnes . AO-15 10/15/2016 | 10/15/2004 |100.000 | ... ..103.4400 ... 10/04/2001 | ....... 7.500
2338E8-CT-4. | DAIMLERCHRYSLER NORTH AMER NOTES........ccooveee. | ovvenne | cer 7.750 | MN-18 11/15/2016 | 11/15/2004 |100.000 | ... ..104.5700 ... 11/01/2001] ....... 7.750
2338E8-CT-4. | DAIMLERCHRYSLER NORTH AMER NOTES........cccoveee. | ovvere | cevns 7.750 | MN-18 11/15/2016 | 11/15/2004 |100.000 | ... ..104.5700 ... 11/01/2001] ....... 7.750
2338E8-DY-2. | DAIMLERCHRYSLER NA HLDG CORP...........ovcemermvrrns | woveene | cevns 7.750 | JD-15| 12/15/2016 | 12/15/2004|100.000 ..104.3900 ... 12/20/2001 ....... 7.750
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2338E8-DY-2. | DAIMLERCHRYSLER NA HLDG CORP..........ooccverrvrrns | ovvine | e 7.750 | JD-15|12/15/2016 | 12/15/2004|100.000 ..104.3900 ... 1,274 ..2PE|12/20/2001] ....... 7.750
2338E8-EG-0. | DAIMLERCHRYSLER NORTH AMER HLDG CORP....... | ccocceee | cevnnee 7.750 | JJ-15|01/15/2017|01/15/2005 |100.000] ..............100,000 |..............100,000 |........c........ 3,886 | .... 01/18/2002] ....... 7.750
235811-AL-0.. | DANA CORPORATION........ovurrrerrrrirermeesserieesneessenes. | wveenne | eeeenns 7.000 | MS-0103/01/2029 |/ /..coovvvoever | cevrrerns ....710.5000 4641 |.... 05/03/1999 | ....... 7.050
237194-AB-1..| DARDEN RESTAURANTS INC DEBS........ccoonmeumecnnrrne | woveenne | e 7.125 |FA-01|02/01/2016 |/ /.. .112.4100 ... 5934 |.... 08/07/2001 | ....... 7.400
239753-BR-6..| DAYTON HUDSON CORP DEB..........coocoovvemerreireeeneens | v | evenns 7.875 | JD-15|06/15/2023 |/ |.. .105.3270 ... 1,295 |.... 06/16/1993 ....... 7910
239753-BS-4..| DAYTON HUDSON CORP DEBENTURES.........ccccouuunens | woveene | cers 7.650 | FA-01|08/01/2023 |/ /.. ..105.6920 ... 3,186 | ... 12/02/1993 ....... 7.650
24240V-AE-1. | DEAN WITTER DISCOVER & CO DEB........cocooveumeeneiens | ovvene | cevn 6.750 | AO-15 10/15/2013 |/ /.. .112.8850 ... 111711993 ....... 6.920
24240V-AE-1. | DEAN WITTER DISCOVER & CO DEB........cocoovevmeeneiens | v | cevn 6.750 | AO-15 10/15/2013 |/ /.. .112.8850 ... 12/02/1993 ....... 7.000
24240V-AE-1. | DEAN WITTER DISCOVER & CO DEB........cocoovermeeneiens | v | cev 6.750 | AO-1510/15/2013 |/ /.. .112.8850 ... 12/02/1993 ....... 6.980
24240V-AE-1. | DEAN WITTER DISCOVER & CO DEB........coocoovevmeeneiens | v | cevd 6.750 | AO-15 10/15/2013 |/ [eeovvreeene | v [ e .112.8850 ... 12/23/1993] ....... 6.940
24240V-AE-1. | DEAN WITTER DISCOVER & CO DEB........cocoovermmeeneiens | ovvere | ceed 6.750 | AO-15 10/15/2013 |/ Leeovvrvene | v [ e .112.8850 ... 03/17/11994 | ....... 7.340
244199-AU-9..| DEERE & COMPANY. ........ovvuurerrmrmmeernenmenisesssessenines | wveene | ceenns 8.500 | JJ-09 | 01/09/2022 |/ /.. ...196,761 |. .200,000 |..114.1250] ... 05/05/1992| ....... 8.720
247361-AD-0..| DELTA AIR LINES INC......ccoovirmrierenernerireeiseeseniseninsnes | eveenne | eeenns 9.000 | MN-1505/15/2016 |/ /.. 199,937 |. 100,000 |....65.0000... 06/24/1992| ....... 9.010
247361-AD-0..| DELTA AIR LINES INC......ccoovirmeierenererireeiseenenienensnes | eveenne | evenns 9.000 | MN-1505/15/2016 |/ /.. 199,989 |. .100,000 | ....65.0000] ... 07/01/1992] ....... 9.000
247361-AD-0..| DELTA AIR LINES INC......ccoovermrierenererireeeseesenieeensnes | wveene | eeeenns 9.000 | MN-1805/15/2016 |/ /..covvvrvvees | o ...100,139 |. .100,000 | ....65.0000] ... 08/01/1992] ....... 8.980
25179M-AA-1.| DEVON ENERGY CORP........oocvremirmerenrenereenneesnenns | eveenne | cernnd 4.900 | FA-15/08/15/2008 | 08/15/2000 |104.000 | ... .3,000 |....99.2500 ... 09/08/1999 | ....... 4.910
25179M-AA-1.| DEVON ENERGY CORP PSRRI USRI IOV 4.900 | FA-15/08/15/2008 | 08/15/2000 |104.000 | ... ...99.2500 ... 09/10/1999 | ....... 4.830
25271C-AE-2. | DIAMOND OFFSHORE DRILLING INC......ccoovvereimreereiens | v | v 1.500 | AO-15 04/15/2031 | 04/15/2008|100.000 | ... ...91.5000 ... 05/17/2002] ....... 1.550
260540-AE-9..| DOW CAPITAL B.V. GTD SFD........ovtumreerreenereeeneeeneens | wveene | eevens 8.700 | MN-1505/15/2022 | 05/15/2002 |103.130 | ... .103.7780 ... 05/29/11992| ....... 8.700
260543-BE-2..| DOW CHEMICAL CORP...........oeceurerrerirermeeinsrineiseenneees | wveene | ceienns 7.375 |MS-0103/01/2023 |/ /..coovvreeren | cevrveirnns ..109.3900 ... 03/03/1993 ....... 7.450
260543-BE-2..| DOW CHEMICAL CORP...........oeeeuerrrrimerneeinsrineineeineees | wveene | ceenns 7.375 |MS-0103/01/2023 |/ /.. ..109.3900 ... 06/17/1993 ] ....... 7410
260543-BF-9..| DOW CHEMICAL CO......ocoommrverrerrerieeiseesssriessseesneees | wveene | eeennd 6.850 | FA-15|08/15/2013 |/ [..oovvvrvvens | o ..102.2500 ... 08/17/1993 ] ....... 6.880
264393-20-8...| DUKE CAP FINANCE TR L..couvvrrirrceineeneniseesseeseenines | eveenne | eevnns 7.375 | QU... | 03/31/2038 | 06/03/2003 ....24.9500 ... 06/01/1998 | ....... 7.380
264396-20-1...| DUKE ENERGY CAP TR L...ccoeveureerieeeeneneneesneeineens | eveene | eeeenns 7.200 09/30/2037 | 09/30/2002100.000 | ... ....24.9000 ... 12/08/1997 | ....... 7.200
264396-20-1...| DUKE ENERGY CAP TR L...ccoueceurierieeeeceneneeineeinenns | eveenne | eeeenns 7200 |.........| 09/30/2037 | 09/30/2002 |100.000 | ... ....24.9000 ... 12/08/1997 | ....... 7.200
264396-20-1...| DUKE ENERGY CAP TR L...ccoeceureerierescenerneeineeineens | eoveenne | cevenns 7.200 09/30/2037 | 09/30/2002100.000 | ... ....24.9000 ... 12/08/1997 | ....... 7.200
26439R-AC-0. | DUKE CAPITAL CORP......vvveecemeerermeeeerenerseeinsessens | evvenne | eeennd 6.750 07/15/2018 |/ [eeorvveeeess | e ...89.3420 ... 11/08/2002| ....... 7.590
268766-AM-4. | EOP OPERATING........cccoevmmreercereerenireessseessenssesssseessenens | woveenne | eeenns 7.250 | FA-15/02/15/2018 |/ /.coovvveeeen | cevrvrirns ..106.4980 ... 05/11/1999 | ....... 7.380
26884A-AE-3. | ERP OPERATING.........oocuueeerirerneeenerienssensseesssnisensnens | eveenne | ceenns 7.125 | AO-1510/15/2017 |/ |.. .105.7760 ... 04/22/11999 | ....... 7.150
285659-AE-8..| ELECTRONIC DATA SYSTEMS CORP......covvvmrrereeeveins | v | v 7.125 | AO-1510/15/2009|/ /.. .102.7850 ... 11/20/2002| ....... 7.200
292845-AE-4..| ENGELHARD CORP NOTE..........coccmiriemeeensrinenseenneeen. | wveenne | ceeend 6.950 | JD-01/06/01/2028 |/ /.. ...93.3590 ... 12/22/1998 ....... 6.990
292845-AE-4..| ENGELHARD CORP NOTE..........coccmirimereeinerineiseenneeen. | wveenne | ceeend 6.950 | JD-01|06/01/2028 |/ /.. ...93.3590 ... 01/06/1999 | ....... 7.020
292845-AE-4..| ENGELHARD CORP NOTE..........coccmirirereeinsrinenneenneeen. | eveenne | eeeend 6.950 | JD-01/06/01/2028 |/ [...ovorvvees | o ...93.3590 02/1711999 | ....... 7.100
29364P-AA-1. | ENTERGY NEW ORLEANS INC.......ccoirimireernenieeineen: | veene | eeenns 7.000 | QU... | 07/15/2008| 10/15/2000 |100.000] ..............100,000 |..............100,000 |........c........ 071711998 ....... 7.000
29390B-20-1.. | ENTERPRISE CAPITAL TRUST lll...ccoucevevimenencernecnenirens | v | v 7250 ......... 06/30/2047 | 06/30/2003 | . ....22.7500 07/13/1998 ....... 7.250
29444G-AJ-6. | EQUITABLE COS INC DEBS..........ooeuveernermereeeerneeserinens | ovvene | eeenns 7.000 | AO-01/04/01/2028 |/ /..coovvoreeer | cevrreernns ..105.6330 ... 12/21/2001] ....... 7.110
294550-20-7...| EQUITABLE RESOURCES CAP TR......commeueenerimeeneens | ovvenne | eeenns 7.350 | QU... | 04/15/2038|/ /.. ...25.0750 ... 04/23/1998 | ....... 7.350
319963-AD-6..| FIRST DATA CORP.....covvrrrrrecerirnerineeessenenseesssesseessens | veenne | cernns 2.000 | MS-0103/01/2008 |/ /..covvvrvveee | o ..110.0000 ... 03/29/2001 | ....... 1.970
337357-AA-5..| FIRST UN CAP ONE........cccimeirenerrerirneinneeinerisesneesnenes. | eveenne | eeienns 7.935 | JJ-15|01/15/2027|01/15/2007 ..108.4840 ... 12/13/2000] ....... 8.880
337358-AW-5.| FIRST UNION BANCORP SUB NOTES.........cooceveemerinens | wveene | eeens 8.000 | FA-15/08/15/2009 |/ /....vvvrvveene | o . ..108.9250 ... 09/22/11994 | ....... 8.130
337363-AE-5..| FIRST UNION INSTL CAPITAL l....couevrerimiereerneriennneens | veenne | eevees 8.040 | JD-01| 12/01/2026 | 12/01/2006 |104.020 | ... .112.7620 ... 12/02/1999 ....... 8.190
337363-AE-5..| FIRST UNION INSTL CAPITAL l....couevrerimeeneerncnienineens | veene | eevns 8.040 | JD-01| 12/01/2026 | 12/01/2006 |104.020 | ... .112.7620 ... 1211711999 ....... 8.280
337363-AE-5..| FIRST UNION INSTL CAPITAL l....couevrrreerereernenieeineens | veenne | eevns 8.040 | JD-01|12/01/2026 | 12/01/2006 |104.020 | ... .112.7620 ... 01/08/2001 | ....... 8.600
337363-AE-5..| FIRST UNION INSTL CAPITAL l....couevrrreerereernenieeineens | veenne | eevns 8.040 | JD-01| 12/01/2026 | 12/01/2006 |104.020 | ... .112.7620 ... 04/12/2001 | ....... 7.980
337363-AE-5..| FIRST UNION INSTL CAPITAL l....couevrrenrereernenieeineens | veenne | eevns 8.040 | JD-01| 12/01/2026 | 12/01/2006 |104.020 | ... .112.7620 ... 05/31/2001 | ....... 8.040
33738M-AB-7.| FIRST UN NATL BKNC.......vvoeeererrerirneineeineeieeineenneeen | eveene | cevnnd 6.500 | JD-01|12/01/2028 |/ [..oovvvrvveens | o . ..106.2500 ... 09/25/2000 ....... 7.830
338899-AA-5..| FLEET CAPITAL TRUST Il...oucvmmeeeierermerireeerneenerieeeseens | veenne | eeenns 7.920 | JD-15|12/11/2026 | 12/15/2006 |103.910 | ... ..103.0690 ... 05/28/1997 | ....... 8.120
338899-AA-5..| FLEET CAPITAL TRUST Il..couvmmeiiereererereeenseennenieesseens | veenne | ceenns 7.920 | JD-15|12/11/2026 | 12/15/2006 |103.910 | ... ..103.0690 ... 06/23/1997 | ....... 7.920
345220-AB-3..| FORD CAPITAL B V DEB.......oocoveeererensrinereeineeeneinn | veene | ceenns 9.500 | JD-01/06/01/2010 |/ /.eoovvervees | o ..109.5820 ... 08/29/1990 | ....... 9.820
345220-AB-3..| FORD CAPITAL B V DEB.......oocoveeererensrinereeineeeneinn | veene | ceenns 9.500 | JD-01|06/01/2010 |/ /.. ..109.5820 ... 11/26/1990] .....10.080
345220-AB-3..| FORD CAPITAL B V DEB.......ccooovvimirererscernerneeineeenennn | veene | ceinns 9.500 | JD-01|06/01/2010 |/ /.. ..109.5820 ... 08/05/1991 | ....... 9.550
345277-AB-3..| FORD HOLDINGS INC......cccvermmrerrernermerieeiseesneniensnees | wveenne | eeenns 9.375 | MS-0103/01/2020 |/ /.. ..104.5230 ... 0711711991 ....... 9.680
345370-AZ-3..| FORD MOTOR CO. DEB........coocovvermeeesrenereeenseesneenns | veenne | ceenns 9.500 | MS-1809/15/2011 |/ [.eeovvvrevess | o ..106.2870 ... 0911711991 ....... 9.510
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345370-BX-7..| FORD MOTOR CO....ccocoumrvrrrmrerermerineernersenssesssessensens | ovvenne | eeeend 6.500 | FA-01/08/01/2018 ...81.4890 ... ..5414 ..1,079 .2PE|12/11/2001] ....... 7.110
345370-BX-7..| FORD MOTOR CO....ccocoomrvrmrrmrerermernreesneesenssesssessensens | oveenne | eeeend 6.500 | FA-01/08/01/2018 ...81.4890 ... . 5414 | ... ..2PE | 02/06/2002] ....... 7.260
345370-BY-5..| FORD MOTOR CO BONDS.........occovrerermeeeerirneiseeeneeens | woveenne | eerend 6.625 | AO-01/ 10/01/2028 . ...719.7330 ... 1,652 |.... ..2PE | 04/22/2002] ....... 7.840
345370-CA-6..| FORD MOTOR CO GLOBAL NOTES.........cccouvermemrmeeereeens | oveere | eeenns 7.450 | JJ-16 | 07/16/2031 .200,000 | ....86.9870]... ..2PE|10/12/2001] ....... 7.650
345395-20-6...| FORD MOTOR COMPANY CAP TR l...cvveurvrerrrecenrirens | v | eev 6.500 |QU... |/ /... 4,171 | ...40.8500 ... .3 101/25/2002] ....... 6.500
345395-20-6...| FORD MOTOR COMPANY CAP TR l...ccveurvrererecevrirens | v | v 6.500 |QU... |/ /... ...40.8500 ... 08/30/2002] ....... 6.500
345395-20-6...| FORD MOTOR COMPANY CAP TR l...cvveurvrererecenrirens | v | eev 6.500 |QU... |/ /... ...40.8500 ... 12/10/2002 ....... 0.150
345397-TY-9..| FORD MOTOR CREDIT CO NOTES.........coocovvvemermrerreeens | ovvene | e 7.250 | AO-25 10/25/2011 ...97.1680 ... 10/31/2001 ....... 7.250
345397-TY-9..| FORD MOTOR CREDIT CO NOTES.........coccoovvemermreereeens | oveene | v 7.250 | AO-25 10/25/2011 ...97.1680 ... 03/20/2002| ....... 7.320
345397-TY-9..| FORD MOTOR CREDIT CO NOTES........coccoovvemermreereeens | oveene | e 7.250 | AO-25 10/25/2011 ...97.1680 ... 03/26/2002] ....... 7.310
345397-TY-9..| FORD MOTOR CREDIT CO NOTES........coccooveemermreereeens | ovvere | v 7.250 | AO-25 10/25/2011 ...97.1680 ... 09/23/2002] ....... 7450
345397-TY-9..| FORD MOTOR CREDIT CO NOTES.........coccoovvemermreeneeens | oveene | v 7.250 | AO-25 10/25/2011 ...97.1680 ... 12/02/2002 ....... 7.540
356903-AB-0..| FREEPORT MCMORAN........cccomermeenerirnememineeesnesennens | eveenne | eeenns 7.000 | FA-15|02/15/2008 ....66.0000 ... 01/05/1999 ....... 7.100
36158F-AB-6. | GE GLOBAL INS HLDG..........ccooeumeeeerineennennneeieninennnens | eveenne | cernnd 6.450 | MS-0103/01/2019 ...99.8420 ... 10/24/2002 ....... 6.580
362320-AU-7..| GTE CORP DEBENTURES..........ccontumeeirenermenineeeneenns | veenne | ceenns 7.830 | MN-0105/02/2023 | 05/01/2003 |103.920 | ... ..105.3560 ... 07/22/2002] ....... 7.950
362320-AU-7..| GTE CORP DEBENTURES.........cccontumeirenerenineeineenns | veenne | cevnns 7.830 | MN-0105/02/2023 | 05/01/2003 |103.920 | ... ..105.3560 ... 10/11/2002 ....... 7.630
362320-AW-3.| GTE CORP DEBENTURES..........ccostumeenremenenineeenneenns | veenne | cevnns 7.900 | FA-01|02/01/2027 | 02/01/2007 |103.950 | ... ..108.0870 ... 04/10/2002] ....... 7.600
362320-AZ-6.. | GTE CORP.......coovirmrirircimeeireeenseessesisesssssessessesssssssenes | sneenns | cesoend 6.840 | AO-15/04/15/2018 |/ I.......o...... ..103.8590 ... 06/24/2002] ....... 7.150
362320-AZ-6.. | GTE CORP........ovtrmrirernciierireeisseessesisesssssessessesssssssenss. | sveenne | cesonnd 6.840 | AO-1504/15/2018 |/ /.. ..103.8590 ... 06/28/2002] ....... 7.390
362320-AZ-6.. | GTE CORP.......covtrmrireneierireeesseesesiessssessensesssssssenss. | sneenns | cesnnd 6.840 | AO-1504/15/2018 |/ /.. ..103.8590 ... 07/22/2002] ....... 7420
362320-AZ-6.. | GTE CORP.......ccvtrmrirennerierireeesseisenisesssssessensesssssssenss | sneenne | ceeend 6.840 | AO-1504/15/2018 |/ /.. ..103.8590 ... 07/30/2002] ....... 7.740
362320-AZ-6.. | GTE CORP.......ccvtrmrirerneimerireeinseesesisesssssessessessssessenss | sneenne | ceeend 6.840 | AO-1504/15/2018 |/ /.. ..103.8590 ... 08/14/2002] ....... 7.700
362320-BA-0..| GTE CORP........cvtrmrirerneimerireeerseesenisesssssessessesssssssenss | sveenn | ceeend 6.940 | AO-1504/15/2028 |/ /.. ...97.5000 ... 04/15/2002] ....... 7.050
364760-AA-6..| GAP INC NOTES........c.ovveererereeinecineisenisesiensssensesssnes. | wveenn | eeeend 6.900 | MS-1509/15/2007 |/ /.. ...81.2450 ... 12/14/2001 | ....... 7.460
364760-AA-6..| GAP INC NOTES.......cooveirerereeeeceeinenisesesnssensesssnes. | eveenne | eenend 6.900 | MS-1509/15/2007 |/ /.....coun..c.. ...81.2450 ... 12/21/2001] ....... 8.070
369622-51-9...| GENERAL ELECTRIC CAPITAL......ccoveeeeriemeneerneereriens | oveenne | cevend 6.100 | MN-15 11/15/2032 | 11/15/2007 | . ...25.3850 ... 11/15/2002 ....... 6.100
36962G-WW-0| GENERAL ELECTRIC CAP CORP........ccorvvemvrirmrrneeereeen | eveene | cevnd 6.000 | MO... | 11/28/2016 | 11/28/2002 ..100.1800 ... 08/23/2002] ....... 6.010
369856-AF-6..| GENERAL FOODS CORP DEBS..........cocvmmeeeenerieeineens | oveenne | cevnns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 04/07/1993 | ....... 7.240
369856-AF-6..| GENERAL FOODS CORP DEBS..........coconmeeeeerieeineens | ovvene | eeinns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 06/07/1993 ....... 7420
369856-AF-6..| GENERAL FOODS CORP DEBS..........coeommieeeerieeineens | oveene | eeenns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 06/16/1993 | ....... 7.250
369856-AF-6..| GENERAL FOODS CORP DEBS..........coeommieeeerieeineens | oveene | eeenns 7.000 | JD-15|06/15/2011 ..100.5210 ... 07/01/1993 ] ....... 7.250
369856-AF-6..| GENERAL FOODS CORP DEBS..........oeumieeeerieeineens | ovvenne | eevnns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 08/02/1993 ....... 7.140
369856-AF-6..| GENERAL FOODS CORP DEBS..........oeumieeeerieeineens | ovvenne | eevnns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 09/02/1993 ....... 7.000
369856-AF-6..| GENERAL FOODS CORP DEBS........c.coeunmieeernerieeineens | ovvenne | eevnns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 03/25/1994 | ....... 7.320
369856-AF-6..| GENERAL FOODS CORP DEBS..........coconmeeeeerieeineens | oveenne | cevnns 7.000 | JD-15| 06/15/2011 ..100.5210 ... 08/28/1998 | ....... 7.000
369856-AF-6..| GENERAL FOODS CORP DEBS..........cooommieeererieeineens | oveenne | eevnns 7.000 | JD-15|06/15/2011 ..100.5210 ... 08/20/1999 | ....... 7.360
37042F-6Q-6. | GENERAL MOTORS ACCEP CORRP........coccomvvemrrmeeereeens | wveene | e 7.550 | JD-15|12/15/2014 ..100.7700 ... 12/10/1999 ....... 7.550
37042G-BX-3.| GENERAL MOTORS ACCEPTANCE CORP.......coccoovverees | ovvene | cevs 8.000 | MNTH 06/15/2015 | 06/15/2003 |100.000 ..101.3500 ... 06/20/2000 ....... 8.000
37042G-C3-8. | GENERAL MOTORS ACCEPT CORRP........oouueerrecrerirees | oveene | cevns 7.125 |MO... | 08/15/2012|08/15/2004 | 100.000 ..100.0900 ... 08/20/2002] ....... 7.130
37042G-C7-9. | GENERAL MOTORS ACCEPT.........ccovvveererirecesriseninens | wveenne | eeenns 7.250 | FA-15|08/15/2012| 08/15/2004 |100.000 | ... ..100.7400 ... 08/27/2002] ....... 7.250
37042G-C8-7. | GENERAL MOTORS ACCEPT CORP.........cooumeerrecrerirens | oveene | cevns 7.500 | FA-15| 08/15/2017 | 08/15/2005|100.000 | ... ..101.8600 ... 08/27/2002] ....... 7.500
37042G-E9-3. | GENERAL MOTORS ACCEPTANCE CORP.......coccoovverees | ovvere | cvvs 7.250 |MO... | 09/15/2017 | 09/15/2006 |100.000 | ... ..100.4400 ... 09/17/2002] ....... 7.250
37042G-SP-2.| GENERAL MOTORS ACCEPTANCE CORP.......ccccoovvurees | ovvene | cevs 7.400 | AO-1510/15/2016 | 10/15/2004 |100.000 | ... ..100.5500 ... 10/23/2001| ....... 7.400
37042G-SU-1.| GENERAL MOTORS ACCEPTANCE...........cconueeveemerinens | v | cevnns 7.000 | MO... | 10/15/2011| 10/15/2003 |100.000 | ... ..100.0500 ... 10/30/2001 ....... 7.000
37042G-SV-9.| GENERAL MOTORS ACCEPTANCE CORP........coccoovverees | ovvere | cvvs 7.550 | AO-1510/15/2016 | 10/15/2004 |100.000 | ... ..101.3600 ... 10/30/2001 ....... 7.550
37042G-SV-9.| GENERAL MOTORS ACCEPTANCE CORP.......coccoovverees | v | cvv 7.550 | AO-1510/15/2016 | 10/15/2004 |100.000 | ... ..101.3600 ... 08/23/2002] ....... 7.590
37042G-UM-6 | GENERAL MOTORS ACCEPTANCE CORRP........ccccoovvereer | ovvrre | cevs 7.250 |MNTH 12/15/2011 |/ /oo | e ..101.0400 ... 12/18/2001| ....... 7.250
37042G-UM-6 | GENERAL MOTORS ACCEPTANCE CORRP.......ccccoovvrees | oveere | cvvs 7.250 |MNTH 12/15/2011 |/ [.eooeveee | e ..101.0400 12/18/2001 | ....... 7.250
37042G-UY-0.| GENERAL MOTORS ACCEPT CORP SMARTNOTES....| ..cccce. | coeuuee 7.750 | JJ-15{01/15/2017|01/15/2005|100.000 . 01/18/2002] ....... 7.750
37042G-WA-0 | GENERAL MOTORS ACCEPT CORP......c.coooumeemeeevrirens | ovvene | e 7.400 | MS-1503/15/2017 |/ |.. .500,000 | .. 03/05/2002] ....... 7.400
370442-74-1...| GENERAL MOTORS 4.50%SER A.......ccovvvmmmmmeenernerinens | ovvene | cevnd 4500 |QU... |/ /... 7,645 | .. 03/06/2002 ....... 4.500
370442-74-1...| GENERAL MOTORS 4.50%SER A.......ccovevmmmmeeneenerirens | ovvene | cevnd 4.500 | QU... |/ Lo [ Lo s 03/11/2002] ....... 4.500
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370442-AR-6..| GENERAL MOTORS DEBS..........cccovveermeernerieenneennenens | oveene | e 7.400 | MS-0109/01/2025 |/ /..coovvvoever | cevrrirns ...94.3490 ... ..2PE|10/12/2001] ....... 7.400
370442-AR-6..| GENERAL MOTORS DEBS..........ccomvviermeernerieeineerneeens | veenne | eeenns 7.400 | MS-0109/01/2025 |/ /..coovvvoeven | cevrvrrrnns ...94.3490 ... 10/19/2001 ....... 7.440
370442-AV-7..| GENERAL MOTORS CORP........ooveirmrerernerneneneeessennns | veenne | eernns 8.100 | JD-15/06/15/2024 | 06/15/2008 |103.090 | ... ...95.0360 ... 07/17/2000 ....... 8.140
373298-BH-0..| GEORGIA PACIFIC CORP..........oocoirmmrinrineneeineeesenens | veenne | ceenns 9.125 | JJ-01 | 07/01/2022 | 07/01/2002 |103.560 | ... ....87.0000 ... 07/30/11992] ....... 9.150
373298-BH-0..| GEORGIA PACIFIC CORP...........cocomirmmreeremereenneeesennns | veenne | ceinns 9.125 | JJ-01 | 07/01/2022 | 07/01/2002 |103.560 | ... ....87.0000 ... 09/02/1992| ....... 8.940
382550-AH-4..| GOODYEAR TIRE & RUBBER..........c.cocconvvimeieineeineinn | v | e 7.857 | FA-15/08/15/2011 |/ /.cooovvrreven | e ....74.8880 ... 12/13/2001] ....... 8.300
382550-AH-4..| GOODYEAR TIRE & RUBBER..........c.cooconvremererinecineinn | v | v 7.857 | FA-15/08/15/2011 |/ |.ccoovvoreren | e ....74.8880 ... 12/13/2001] ....... 8.300
40426W-AH-4 | HRPT PROPERTIES TRUST ......c.ootvirirernenmeneeserneesenes | sevvrnee | weveees 7.875 | MNTH 04/15/2009 | 04/15/2002|100.000 ..99.7110|... 03/24/1999 | ....... 7.880
40426W-AH-4 | HRPT PROPERTIES TRUST .......ovtvierirenermeeeesernensenes | severnee | weveees 7.875 | MNTH 04/15/2009 | 04/15/2002 ..99.7110|... 05/04/1999 | ....... 7.880
40621P-AE-9. | HALLIBUTRON CO MED TERM NOTES.......ccovvvmevirmrerns| vevernee | woreees 5.625 | JD-01| 12/01/2008 ....96.0000 ... 12/21/2001] ....... 6.280
40621P-AE-9. | HALLIBUTRON CO MED TERM NOTES.......ccovvumerirerenns| vevernee | woreees 5.625 | JD-01| 12/01/2008 ....96.0000 ... 121272001 ....... 6.280
40621P-AF-6. | HALLIBURTON CO.......ccorvverirrerirerrneerermeesssesnesssnsenens | seveseee | coneees 6.000 | FA-01|08/01/2006 ..102.0000 ... 01/18/2002] ....... 6.670
40621P-AF-6. | HALLIBURTON CO.......ccorvverirrerirerneeserseessessnesssesseees | severeee | weneees 6.000 | FA-01|08/01/2006 ..102.0000 ... 03/05/2002] ....... 6.280
40621P-AF-6. | HALLIBURTON CO.......ccorvveuirrrrirenneenermsesssessesssnsenees | seveseee | weneees 6.000 | FA-01|08/01/2006 ..102.0000 ... 04/15/2002] ....... 6.340
41020V-AA-9. | JOHN HANCOCK MUTUAL LIFE INSUR CO.......ovvumvvenes | covernee | v 7.375 | FA-15|02/15/2024 ..104.2280 ... 11/07/2002 ....... 6.890
428040-BJ-7.. |HERTZ CORP.......oevvucereriernceineeiseieeeiseesenissssssesensnees | sevennee | ceneees 7.000 | JJ-15|01/15/2028 ....719.4080 ... 02/05/1998 ....... 7.140
428040-BJ-7.. |[HERTZ CORP......eovurererierceeneeiseieeesseesenissssssssensnees | sevennee | soneees 7.000 | JJ-15|01/15/2028 ....719.4080 ... 04/21/1998 ....... 7.000
428040-BM-0. | HERTZ CORPORATION SR NOTE..........ocuneererermermneeenes | vevernee | e 6.500 | MN-1505/15/2006 ...96.9270 ... 09/17/2002] ....... 6.630
428040-BQ-1. | HERTZ CORPORATION........otvurrererrreereereeeserieessseeses | severeee | weveees 7.400 | MS-0103/01/2011 ...94.5590 ... 12/13/2001] ....... 7470
428040-BQ-1. | HERTZ CORPORATION........otvurrereerreeeereeeserseesseeses | severnee | weveees 7.400 | MS-0103/01/2011 ...94.5590 ... 12/14/2001 | ....... 7470
428040-BQ-1. | HERTZ CORPORATION........ovvurrererrrereerneenerisessseeses | severeee | weveees 7.400 | MS-0103/01/2011 ...94.5590 ... 04/22/2002] ....... 7.530
432848-AH-2..| HILTON HOTELS CORP.......cccooverrrireeirernermeeissesnennenes | severnee | weveees 7.950 | AO-15 04/15/2007 ..103.8800 ... 10/26/1998| ....... 7.970
432848-AH-2..| HILTON HOTELS CORP.......cccovevrrieeerernermeriesesneesenes | severnee | weveees 7.950 | AO-15 04/15/2007 ..103.8890 ... 12/03/1999 ....... 8.260
432848-AQ-2. | HILTON HOTELS CORP......cccovrvrrieeerernermeeeesessennenes | severeee | weveees 7.000 | JJ-15 | 07/15/2004 ..101.1660 ... 03/08/1999 | ....... 7.040
432848-AS-8.. | HILTON HOTELS CORP.......cccorvermrrieerernenmeeissinsennenns | severnee | weveees 7.500 | JD-15|12/15/2017 ...94.1880 ... 04/07/1998 ....... 7.670
432848-AS-8.. | HILTON HOTELS CORP........cccoovermrireeenrernermeeessernennenes | severnee | weveees 7.500 | JD-15|12/15/2017 ...94.1880 ... 04/25/11998 | ....... 7.650
432848-AS-8.. | HILTON HOTELS CORP......cccorvermrireeerernenmeniesesnensenns | severnee | woveees 7.500 | JD-15|12/15/2017 ...94.1880 ... 05/08/1998 | ....... 7.700
432848-AS-8.. | HILTON HOTELS CORP.......ccoovvrrireeerernenmeeessessennenes | severnee | weveees 7.500 | JD-15|12/15/2017 ...94.1880 ... 12/03/1998 ....... 7.740
44106M-AC-6.| HOSPITALITY PROPERTIES TR.....covvveeeeereermeeeeriees | cevernee | weveees 8.500 | MNTH 01/15/2009 | 12/15/2002 {100.000 | ... ..100.1250 ... 12/18/1998| ....... 8.500
44106M-AC-6.| HOSPITALITY PROPERTIES TR......ovcveeeeererenmeeeenenes | cevernee | weveees 8.500 | MNTH 01/15/2009 | 12/15/2002 {100.000 | ... ..100.1250 ... 12/29/1998| ....... 8.500
441812-GL-2.. | HOUSEHOLD FINANCE CORRP........coocorvremermmrinrerneennnns | cevenee | weveees 8.000 | MN-0905/09/2005 |/ /....vvvrvvee | o ..108.0020 ... 10/30/2002 ....... 8.250
44181E-EL-8.. | HOUSEHOLD FIN CORP BE...........cooonreireieneenerirneineene | vevenee | weveees 7.100 | JD-15] 12/15/2011 |/ [.ceoovrreeen | e ..102.9600 ... 121272001 ....... 7.100
44181E-ES-3. |HOUSEHOLD FINANCE CORP INTERNOTES........ccccoovs| vovernee | woreens 7.000 | MO... | 01/15/2017|01/15/2005 |100.000 | ... ..100.1500 ... 01/31/2002] ....... 7.000
44181E-EV-6. |HOUSEHOLD FINANCE CORP INTERNOTES........coccooss| vovernee | woreens 7.250 | FA-15|02/15/2017 | 02/15/2005 |100.000 | ... ...99.6500 ... 02/07/2002] ....... 7.250
44181E-EY-0. |HOUSEHOLD FIN CORP INTERNOTES.......ccoovvvereerenns| vevernee | woreeen 7.400 | FA-15|02/15/2017 | 02/15/2005 |100.000 | ... ..102.7000 ... 02/14/2002] ....... 7.400
44181E-FB-9. | HOUSEHOLD FINANCE CORP BE..........cccosvererierneeene | cevernee | woveees 7.250 |MO... | 02/15/2012| 02/15/2004 |100.000 | ... ..101.7800 ... 02/22/2002] ....... 7.250
44181E-FC-7. |HOUSEHOLD FINANCE CORP SENIOR........cocnmeumeeenes | vevernee | woreeen 7.500 | MO... | 02/15/2017 | 02/15/2005 |100.000 | ... ..101.1900 ... 02/22/2002] ....... 7.500
44181E-FK-9. | HOUSEHOLD FIN CORP INTERNOTES.......c.cocomerererenns| vevernee | woreees 7.000 | MO... | 03/15/2012|/ |.ccoverrerer | e ..100.0500 ... 03/07/2002] ....... 7.000
44181E-FL-7.. |HOUSEHOLD FINANCE CORP INTERNOTES........ccccoovs| vovernee | woveens 7.250 |MO... | 03/15/2017|03/15/2005|100.000 ..102.2800 ... 03/28/2002] ....... 7.250
44181E-FM-5. | HOUSEHOLD FIN CORP INTERNOTES.......cccvvomevermrenns| vevenee | o 7.500 | MO... | 03/15/2022|03/15/2007 |100.000 | ... ..102.6300 ... 03/07/2002] ....... 7.500
44181E-FR-4. |HOUSEHOLD FIN INTERNOTES..........ccooueuneererinenneeenes | cevenee | weveees 7.350 |MO... | 03/15/2017 | 03/15/2005 |100.000 | ... ..100.3100 ... 03/14/2002] ....... 7.350
44181E-FX-1. |HOUSEHOLD FIN CORP INTERNOTES.......cccovumerirerenns| vevenee | o 7.350 |MO... | 03/15/2017 | 03/15/2017 |100.000 | ... ..100.3100 ... 03/21/2002] ....... 7.350
44181E-FX-1. |HOUSEHOLD FIN CORP INTERNOTES.......ccovvverirererns| vevenee | woreees 7.350 |MO... | 03/15/2017 | 03/15/2017 |100.000 | ... ..100.3100 ... 03/21/2002] ....... 7.350
44181E-GC-6.| HOUSEHOLD FIN CORP...........covvrrrirerirenenmerersserneenens | vevenee | weveees 7.400 |MO... | 03/15/2017|03/15/2005 |100.000 | ... ..101.1800 ... 03/28/2002] ....... 7.400
44181E-JG-4. |HOUSEHOLD FIN CORP INTERNOTES.......cccovvverierens| vevernee | woveees 7.250 |MO... | 06/15/2017 | 06/15/2005 |100.000 | ... ...99.6400 ... 06/13/2002] ....... 7.250
44181E-JH-2.. | HOUSEHOLD FINANCE CORRP........coccovremermmrinrernernnens | cevenee | weveees 7.500 | MO... | 06/15/2022| 06/15/2007 |100.000 | ... ...96.7600 ... 06/13/2002] ....... 7.500
44181E-LG-1. |HOUSEHOLD FINANACE CORP SENIOR MED NOTE...| ........ | coeee. 7.750 |MO... | 09/15/2022 | 09/15/2007 |100.000 | ... ..104.8600 ... 09/12/2002] ....... 7.750
44643T-AA-5. | HUNTINGTON BANKS........cooomrrmeierernereeineeeeeiseisesen | sevenee | weneees 6.600 | JD-15|06/15/2018 |/ [..covvvrvvees | o . .107.4700 ... 121272001 ....... 6.940
449223-AC-0.. | IBP INC.......oreriveeicrineiseeineeieniseeiseesesessssssesssssesesnees | seveseee | seneees 7.125 | FA-01| 02/02/2026 | 02/01/2006 |103.310 | ... ..101.3460 ... 03/19/11999 ....... 7.180
449223-AC-0.. | IBP INC.......ooverirrcererieeineeineeieniseeiseesssssesssesssssssesnens | seveseee | seneees 7.125 | FA-01| 02/02/2026 | 02/01/2006 |103.310 | ... ..101.3460 ... 04/05/1999 | ....... 7.160
451713-AA-9.. | IKON OFFICE SOLUTIONS........ovoermreeerineerenieeinseenes | severnee | weneees 6.750 | JD-01|12/01/2025 |/ [..oovvvrvvens | o ...69.6940 ... 07/12/11998 ....... 6.980
451713-AA-9.. | IKON OFFICE SOLUTIONS........ovoermreeerineerenieeinseenes | severnee | weneees 6.750 | JD-01|12/01/2025|/ /.. ...69.6940 ... 08/04/1998 | ....... 7.120
451713-AA-9.. | IKON OFFICE SOLUTIONS........ovenermreeeimneererieeinseennes | severnee | weveees 6.750 | JD-01|12/01/2025 |/ [..oovvvrvvens | o ...69.6940 ... 12/21/1998 ....... 7.500
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456837-30-1... | ING GROUP NV......oovvmieiiriiriereeiecieeiseisecisseeesseeens MS-1E/ oo 12/15/2007 | .25.000 ...25.2500 ... LATT4 1211212002 ....... 7.200
457470-AK-8..| INLAND STEEL CO. 1ST MTGE R.. JJ-1501/15/2007 | 01/15/1999 100.000 | ... ....55.0000 ... 01/251977 ....... 7.900
460146-AD-5..| INTERNATIONAL PAPER CO..... MN-1811/15/2012 |/ .o | v ...91.5000 ... 03/17/1994 | ....... 6.410
460146-AP-8.. | INTERNATIONAL PAPER CO. MN-0111/01/2023 |/ /.. .105.2910 ... 08/28/1998 | ....... 7.070
460146-AP-8.. | INTERNATIONAL PAPER CO. MN-0111/01/2023 |/ /...coorverece | v .105.2910 ... 09/09/1998 | ....... 7170
46623P-AA-2. | JPM CAPITAL TRUST I.... JJ-1501/15/2027|01/15/2007 ..101.6940 ... 10/24/1997 | ....... 7.540
46623P-AA-2. | JPM CAPITAL TRUST | JJ-1501/15/2027 | 01/15/2007 |103.770 | ... .101.6940 ... 111211997 ....... 7470
46623P-AA-2. | JPM CAPITAL TRUST | JJ-1501/15/2027 | 01/15/2007 |103.770 | ... ..101.6940 ... 06/21/1999 | ....... 7.780
46623P-AA-2. | JPM CAPITAL TRUST | JJ-1501/15/2027 | 01/15/2007 |103.770 | ... .101.6940 ... 10/03/2001 ....... 7420
46623P-AA-2. | JPM CAPITAL TRUST I.... JJ-15|01/15/2027 | 01/15/2007 |103.770 ..101.6940 ... 03/26/2002] ....... 7.620
46623P-AA-2. | JPM CAPITAL TRUST I.... JJ-1501/15/2027 | 01/15/2007 |103.770 ..101.6940 ... 04/16/2002] ....... 7.500
46623P-AA-2. | JPM CAPITAL TRUST | JJ-1501/15/2027 | 01/15/2007 |103.770 | ... .101.6940 ... 10/24/2002 ....... 7.710
46623P-AA-2. | JPM CAPITAL TRUST I.... JJ-1501/15/2027 | 01/15/2007 |103.770 | ... ..101.6940 ... 12/04/2002 ....... 7.500
470349-AJ-0.. | JAMES RIVER CORP VA DEB MN-1811/15/2023 |/ /...coorveerece | e ...14.4200... 11/23/1993 ] ....... 7.770
470349-AJ-0.. | JAMES RIVER CORP VA DEB.... MN-1811/15/2023 |/ [...coorvvereee | v ...14.4200... 01/13/1994 | ......7.750
480081-AD-0..| JONES APPAREL GROUP INC... . 02/01/2021 | 02/01/2004 ...54.8750 ... 06/27/2002 ...
482584-AM-1. | K MART CORP DEB......... . JJ-01101/01/2022 |/ /..o | e ....14.0000 ... 07/07/1992] .......8.
482584-AP-4..| K MART CORP. DEBS.........cosveurenermrireeineenneniseessnenne | sevenee | weneees 7.750 | AO-01/10/01/2012|/ /.. ....14.0000 ... 03/25/1994 | ....... 7.670
482584-AP-4..| K MART CORP. DEBS.........c.osmeerenerrrireeinsensenisensssene | sevenee | weneees 7.750 | AO-01/10/01/2012|/ /.. ....14.0000 ... 04/14/1994 | ....... 8.020
492386-AD-9..| KERR MCGEE CORP.. MN-0111/01/20111/ /.. ..100.5730 ... 06/12/1992] ....... 8.030
492386-AD-9..| KERR MCGEE CORP.. MN-0111/01/20111/ /.. ..100.5730 ... 06/16/1993 | ....... 7.330
492386-AD-9..| KERR MCGEE CORP.. MN-0111/01/20111/ /.. ..100.5730 ... 08/02/1993 ....... 7.110
492386-AD-9..| KERR MCGEE CORP.. MN-0111/01/20111/ /.. ..100.5730 ... 09/03/1993 ....... 7.000
492386-AD-9..| KERR MCGEE CORP...... MN-01 11/01/2011 |/ oo | v ..100.5730 ... 12/30/1999 ....... 7.690
493265-AC-6..| KEY CORP INSTL CAP A JD-01|12/01/2026 | 12/01/2006 |103. .107.2240 ... 06/28/2001 | ....... 7.790
493265-AC-6..| KEY CORP INSTL CAP A.... . . JD-01| 12/01/2026 | 12/01/2006 |103.910 .107.2240 ... 07/31/2001 | ....... 7.770
50730K-AD-9. | LAIDLAW INC. DEBENTURES........c.coocomeveminecenreneninens | eveenne | eevnns 8.250 | MN-1805/15/2023 |/ [...ovvvrvvens | o ...49.3750 ... 05/20/11993 | ....... 8.250
526055-AG-3. | LENFEST COMMUNICATIONS........ccoomimmmeenerernermeeeneeens | wveenne | eeenns 7.625 | FA-15/02/15/2008 |/ /..coovvvoeeer | cevrvrerns ..103.6040 ... 06/28/2002] ....... 7.710
527288-AH-7..| LEUCADIA NATIONAL CORP SENIOR NOTE.........cccovveet | oveere | cevns 7.750 | FA-15|08/15/2013 |/ /.. . ..101.0000 ... 11/16/1993| ....... 7.770
527288-AH-7..| LEUCADIA NATIONAL CORP SENIOR NOTE.........cccoveeet | woveere | cevns 7.750 | FA-15|08/15/2013 |/ /.. ...100,000 |. ..101.0000 ... 12/22/1993] ....... 7.750
530512-AB-8..| LIBERTY FINL COS INC.......ccovvvervrerrerrnene MN-1%11/15/2028|/ /.. 97,891 |. ....76.0780 ... 08/20/1999 | ....... 8.020
530512-AB-8..| LIBERTY FINL COS INC.. MN-1811/15/2028 | / [...coovverece | v 95734 |. ...76.0780 ... 12/27/1999 ....... 8.230
530715-AL-5.. | LIBERTY MEDIA CORP... FA-15|02/15/2030 | 02/15/2004|100.000 | ... ..6,981 |. ...51.6250 ... 11/14/2000 ....... 5.570
53079Q-AB-3. | LIBERTY MUTUAL INS.... . MN-14 05/15/2025 | 05/15/2004|100.000 | ... ..197,199 |. ....86.6080 ... 01/22/2001 | ....... 8.630
53079Q-AC-1.| LIBERTY MUTUAL NOTES........cccoueenerrerirmeeneernenieesseens | veenne | eernns 7.875 | AO-1510/15/2026 |/ /...oovvvvever | cevrvrrrns ...80.5280 ... 08/14/2001 | ....... 7.980
532716-AF-4..| LIMITED INC MS-1£ 03/15/2023 |/ /.. ..102.9100 ... 06/14/1993 ....... 7.610
532716-AF-4..| LIMITED INC. MS-1£ 03/15/2023 |/ /.. ..102.9100 ... 06/15/1993 | ....... 7.580
532716-AF-4..| LIMITED INC MS-1803/15/2023 | / [...ceoeveece | ceververrnee | reeereeireens ..102.9100 ... 03/28/2001 | ....... 8.410
532716-AF-4..| LIMITED INC MS-18 03/15/2023 | / [..ocvorverece | v | rvrererieeens ..102.9100 ... 07/31/2001 | ....... 7.920
532716-AF-4..| LIMITED INC. MS-1£ 03/15/2023 |/ /.. ..102.9100 ... 03/05/2002] ....... 7.890
532716-AF-4..| LIMITED INC. MS-1£ 03/15/2023 |/ /.. ..102.9100 ... 10/18/2002 ....... 7.540
532716-AF-4..| LIMITED INC MS-1£ 03/15/2023 |/ /.. ..102.9100 ... 11/08/2002| ....... 7.520
534187-AL-3.. | LINCOLN NATIONAL CORP MS-15 03/15/2018 |/ /...voreerece | v ..106.1510 ... 07/28/1999 ....... 7.530
540424-AG-3. | LOEW'S CORPORATION.... JD-01|06/01/2023 | 06/01/2003 |103.810 | ... 95,586 .101.5150 ... 04/02/1997 | ....... 8.090
540424-AG-3. | LOEW'S CORPORATION JD-01|06/01/2023 | 06/01/2003 |103.810 | ... 96,724 .101.5150 ... 05/23/11997 | ....... 7.970
540424-AG-3. | LOEW'S CORPORATION JD-01|06/01/2023 | 06/01/2003 |103.810 | ... 96,151 .101.5150 ... 05/29/11997 | ....... 8.030
540424-AG-3. | LOEW'S CORPORATION JD-01|06/01/2023 | 06/01/2003 |103.810 | ... 198,195 .101.5150 ... 071011997 ....... 7.710
540424-AG-3. | LOEW'S CORPORATION.........c.cvevennee JD-01|06/01/2023 | 06/01/2003 |103.810 | ... 189,436 .101.5150 ... 12/20/1999 ....... 8.120
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... AO-1510/15/2023 |/ [..eovvvrevens | v 196,922 ....99.6660 ... 10/20/1993 | ....... 7.160
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... AO-1510/15/2023 |/ /.. 210,727 ....99.6660 ... 11/04/1993 | ....... 7.210
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... AO-1510/15/2023 |/ /.. 97,442 ....99.6660 ... 11/10/1993 ....... 7.270
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES AO-1510/15/2023 |/ [.eorvverevene | woverreens | s 96,207 ....99.6660 |... 12/02/1993 ....... 7410
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540424-AJ-7.. | LOEWS CORPORATION DEBENTURES 10/15/2023 ....99.6660 ... ..1,745 APE|01/21/1994] ....... 7.260
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 ..194,701 |. ....99.6660 ... 3,490 | ... .1PE|02/02/1994 ....... 7.280
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 97,739 |. ....99.6660 ... 1,745 | ... .APE|02/18/1994 ....... 7.240
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 94532 |. ....99.6660 ... 1,745 | ... .1PE|03/16/1994 ....... 7.610
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 90,019 |. ....99.6660 ... .1PE|06/21/1994 ....... 8.190
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 .96,567 |. ....99.6660 ... .APE|10/16/1997] ....... 7310
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 . . ....99.6660 ... .APE|01/27/1998] ....... 7.000
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 |/ oo | v | s . .40, ....99.6660 ... LAPE|01/11/1999 ... 7.000
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES... 10/15/2023 ....99.6660 ... APE|01/11/1999] ... 7.000
540424-AJ-7.. | LOEWS CORPORATION DEBENTURES | 10/15/2023 |/ [.evorvveveee | e | v ....99.6660 ... .1PE|10/31/2001] ....... 7.240
543859-AH-5..| LORAL CORPORATION DEBENTURES.........ccoocvummmuneees | oveene | cvis 7.000 | MS-1809/15/2023 |/ /..coovvereren | cvvrnerrnene | vevererireeinn ....99.6660 ... .1PE|10/28/1993] ....... 7.020
548661-CG-0. | LOWES COMPANIES CONV....... 10/19/2021 ...94.5000 ... .1PE|05/13/2002] ....... 9.170
54866N-BP-3. | LOWES COMPANIES.............. 09/01/2027 .111.9900 ... . 06/16/2000 | ....... 7.900
549463-AB-3..| LUCENT TECHNOLOGIES INC... 07/15/2006 . .100, ...56.7500 ... ..1,031 01/08/2001 | ....... 7.560
552673-AQ-8. | MCI COMMUNICATION CORP 03/15/2024 ...147,000 |. .300,000 | ....49.0000] ... .(144,245)|. 08/21/2000 ....... 8.000
552673-AQ-8. | MCI COMMUNICATION CORP 03/15/2024 149,000 |. 100,000 |....49.0000... (51,000)| . 01/18/2002] ....... 7.750
552673-AS-4..| MCI COMMUNCIATIONS CORP. 03/23/2025 49,000 |. .100,000 | ....49.0000] ... (48,471)]. 08/03/2000 ....... 7.960
553538-20-8...| MSDW CAP TRUST I........... ... |02/28/2038 ...200,000 |. .200,000 | ....25.2300 ... . 03/12/1998 .......7.100
56418H-AC-4.| MANPOWER INC CV............... .| 08/17/2021 L4294 |, .7,000 |....61.0000 ... 09/12/2002 ...
573275-AN-4..| MARTIN MARIETTA CORP DEBS... 04/15/2013 ...100,000 |. .100,000 |..117.3080]... 06/16/1993 | ..
580169-AM-2. | MCDONNELL DOUGLAS CORP. 04/01/2012 ...100,637 |. .100,000 |..125.2250... 06/24/1992
582834-AK-3..| MEAD CORPORATION 08/01/2025 ...194,626 |. .200,000 |..103.6210]... 10/02/1997
585055-AB-2..| MEDTRONIC INC CV... 09/15/2021 | 09/15/2006 |100.630 | ... ...6,090 |. .6,000 |..104.7500 ... 09/19/2002
58551G-AA-3.| MELLON CAPITAL I. 12/01/2026 | 12/01/2026|103.860 | ... .96,568 |. .100,000 |..107.2190]... 04/23/1997
58551G-AA-3.| MELLON CAPITAL I. 12/01/2026 | 12/01/2026|103.860 | ... 99,414 |. A .107.2190 ... 06/26/1997
58551G-AA-3.| MELLON CAPITAL I. 12/01/2026 | 12/01/2026|103.860 | ... 199,589 |. .107.2190 ... 09/12/1997
58551H-AA-1.| MELLON CAP I 01/15/2027 | 01/15/2007 |104.000 | .............. 192,095 .110.3920 ... 04/28/2000
58551H-AA-1.| MELLON CAP I 01/15/2027 | 01/15/2007 |104.000 | ................ 41,694 .110.3920 ... 12/30/2002
590188-EF-1..| MERRILL LYNCH AND COMPANY NOTES 06/01/2007 ...199,544 |. .116.3390 ... 05/20/1994
590188-ES-3..| MERRILL LYNCH AND CO......cccovvemerenne 04/27/2008 99,789 |. .114.3570 ... 03/16/1994
590188-ES-3..| MERRILL LYNCH AND CO.. 04/27/2008 196,322 |. .114.3570 ... 07/13/1994
590188-ES-3..| MERRILL LYNCH AND CO.. 04/27/2008 96,690 .114.3570 ... 07/28/1994
590188-ES-3..| MERRILL LYNCH AND CO.. 04/27/2008 95,063 .114.3570 ... 01/19/1995
590188-JF-6.. | MERRILL LYNCH & CO INC 07/15/2018 109,357 ..107.0880 ... 10/19/1998
590188-JN-9.. | MERRILL LYNCH & CO... 11/15/2018 195,731 .110.3160 ... 06/03/1999
590188-JN-9.. | MERRILL LYNCH & CO... 11512018 |/ oo | e [ e 95,368 .110.3160 ... 08/20/1999
59021C-20-3..| ML CAPITAL TRUST I..... 03/30/2007 .300,000 ...27.0100 ... 02/06/1997
59021F-20-6.. | MERRILL LYNCH CAP TR Ill [ 100,000 ....26.2300 ... 01/16/1998
59021F-20-6.. | MERRILL LYNCH CAP TRIII... /1. 100,000 ....26.2300 ... 01/16/1998
59021K-20-5.. | MERRILL LYNCH TRUST V.....ootvuiererineineenernsnineinees | wveeens | evvnnensneeinees | cvveeees /1. ...| 09/30/2008 | .25.000 ....26.2300 ... 11/03/1998| ...
617446-AR-0..| MORGAN STANLEY GROUP INC... 10/15/2023| 10/15/2003 ..104.3630 ... 05/05/1998 | ..
617446-AU-3..| MORGAN STANLEY GROUP INC. DEBS... 02/01/2024 |/ [..oovveevess | v ..106.7190 ... 03/17/1994
617446-AS8...| MORGAN STANLEY GROUP INC. DEB. 10/01/2013|/ /.. . . ..114.0100 ... 06/26/1995
620076-AH-2.. MOTOROLA INC........covcevvrrne 05/15/2025/ |.. ..187,594 |. .200,000 | ....90.7500] ... 03/16/2001
620076-AJ-8.. | MOTOROLA INC.. 09/27/2013|09/27/1999 | .73.170 4384 |, .5,000 |....76.0000 ... 02/08/1999 | ...
620076-AR-0..| MOTOROLA INC.. 111512010 |/ oo | v ...186,571 |. .195,000 |..102.3750] ... 05/01/2001 | ..
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. A .102.3750 ... 05/02/2001
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. .102.3750 ... 05/25/2001
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. .102.3750 ... 06/12/2001
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. .102.3750 ... 06/28/2001
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. .102.3750 ... 06/28/2001
620076-AR-0..| MOTOROLA INC.. 11/15/20101/ /.. .102.3750 ... 07/17/2001
620076-AR-0..] MOTOROLA INC......ccovieuerrrieeieernermeeiseesseesenssesssnnens | erevenns 111512010 |/ oo | v .102.3750 ... 08/07/2001
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620076-AR-0..] MOTOROLA INC......cvouvererrmremeerneenenieeisseesseniessssesnenes. | wovvene | eerenns 7.625 | MN-1811/15/2010 |/ /.eoovrreeee | e .102.3750 ... ...1,253 ..2PE|10/03/2001] ....... 7.530
620076-AR-0..] MOTOROLA INC......covuveeermrrreeerneerenieessseesseniesssssessenes. | wveenn | eeeenns 7.625 |MN-1511/15/20101/ /.. .102.3750 ... 2,507 | ... ..2PE | 03/05/2002] ....... 7.790
628958-AB-6..| NB CAPITAL TRUST Il......ovveuerermerecerneneniseesseeseniens | veenne | ceenns 7.830 | JD-15|12/15/2026 |/ |.. ..110.9660 ... 1,287 08/20/1999 | ..
637432-40-2...| NATIONAL RURAL UTIL COOP.. 09/15/2047 |/ [.oorvvoeveess | v ....24.9800 ... 09/02/1998 | ...
63858S-BP-3. | NATIONSBANK CORP..... 02/10/2023 | 02/11/2002100.000 | ... ..100.4100 ... 02/11/1998 ....... 7.000
638671-AB-3..| NATIONWIDE MUT INS CO. 02/15/2024 | 02/15/2004 |103.270 | ... ..100.0000 ... 12/22/2000] ....... 8.390
638671-AB-3..| NATIONWIDE MUT INS CO. 02/15/2024 | 02/15/2004 |103.270 | ... ..100.0000 ... 02/13/2001 | ....... 8.290
638671-AB-3..| NATIONWIDE MUT INS CO. 02/15/2024 | 02/15/2004 |103.270 | ... ..100.0000 ... 03/28/2001 | ....... 8.130
638671-AB-3..| NATIONWIDE MUT INS CO. 02/15/2024 | 02/15/2004 |103.270 | ... ..100.0000 ... 02/20/2002] ....... 7.710
638671-AB-3..| NATIONWIDE MUT INS CO 02/15/2024 | 02/15/2004 |103.270 | .............. ..100.0000 ... 03/20/2002] ....... 7.730
638671-AB-3..| NATIONWIDE MUT INS CO 02/15/2024 | 02/15/2004 |103.270 | .............. ..100.0000 ... 04/30/2002] ....... 7.770
640204-AB-9..| NEIMAN MARCUS GROUP INC.. 06/01/2028 |/ [..oovverevess | e ..100.9890 ... 11/17/1998 | ....... 7.240
640204-AB-9..| NEIMAN MARCUS GROUP INC.. 06/01/2028 |/ [..oovvorevee | v [ e ..100.9890 ... 12/09/1998| ....... 7.200
640204-AB-9..| NEIMAN MARCUS GROUP INC.. 06/01/2028 |/ /.. ..100.9890 ... 01/13/1999| ..
651195-30-7...| NEWELL FINL TR 1...... /1. L ..45.1250 ... 02/05/1999 | ...
651195-30-7... NEWELL FINL TR 1.. /1. /1. .983 |. ...45.1250 ... 05/22/2000| ...
652482-AZ-3..| NEWS AMERICA INC CONV... 02/28/2021 | 02/28/2006 | . 4893 |. ...51.6250 ... 08/08/2001 | ...
65473Q-AG-8 | NISOURCE FINANACE CORP MN-1811/15/2003 | / /...cvoreerece | v ...500,000 |. ..100.7890 ... 10/17/2002 | ..
65473Q-AG-8 | NISOURCE FINANACE CORP........c.coocemermemireeeseinerinens | wveene | cernns 7.500 | MN-15 11/15/2003 |/ /.. ..500,000 ..100.7890 ... 10/18/2002 ....... 7.500
65473Q-AG-8 | NISOURCE FINANACE CORP..........coocomermmineeenseineninens | wvvene | eeenns 7.500 | MN-15 11/15/2003 |/ /.. .500,000 ..100.7890 ... 10/31/2002 ....... 7.500
654894-AE-4..| NOBLE AFFILIATES INC. SR. NOTES........coonseeneemvrrens | v | cevns 7.250 | AO-1510/15/2023 |/ .coomvvereren | v | vevirerireeinn 99,166 .102.2590 ... 10/21/1993 ....... 7.340
655664-AH-3..| NORDSTROM INC DEBS..........ovvveerecenermenireeesriseniens | wveenne | eeennd 6.950 | MS-1503/15/2028 |/ /.. .296,486 ..101.6620 ... 10/11/2002 ....... 7.030
656569-AA-8..| NORTEL NETWORKS LTD......ovvvrererermereeensneesenieesneens | veenne | eeeend 6.125 | FA-15/02/15/2006 |/ /.. 190,991 ...67.0000 ... 08/14/2001 | ....... 6.580
665810-AB-3..| NORTHERN TELECOM CAP CORP...........coevermrerremerrens | oveene | cevnns 7.875 | JD-15|06/15/2026 |/ /.. 193,585 ...51.0000 ... 04/12/2001 | ....... 8.160
665815-AH-9..| NORTHERN TELECOM LTD........coosvuereeerneereneeeesnernennnens | eveenne | ceeend 6.875 | MS-0109/01/2023 |/ /.. 171,460 ...51.0000 ... 05/02/2001 | ....... 8.140
668027-AT-2..| NORTHWESTERN BELL TEL CO... 1 SO O 7.880 | MN-0105/01/2030|/ /.. 197,031 ...81.5000 ... 05/25/2001 | ....... 8.010
669771-AS-6..| NOVA ALBERTA CORP DEB..........cocomeervremereeineeeneinns | ovvene | evinns 7.875 | AO-0104/01/2023 |/ /..eoovvveeee | vevereeerene | veerenirens 100,000 .116.1130 ... 06/16/1993 ....... 7.880
674599-BM-6. | OCCIDENTAL PETROLEUM CORRP........ocoomrvmerrrecrerirens | oveene | e 7.200 | AO-1 {04/01/2028 |/ [..coovvvevee | veverreerne | veernrireens 196,998 .112.4080 ... 01/05/1999 | ....... 7.330
674599-BM-6. | OCCIDENTAL PETROLEUM CORRP.......ocoorrrmerrrecrvrirens | ovvene | v 7.200 | AO-1 | 04/01/2028|/ /.. .387,845 .112.4080 ... 01/13/1999 ....... 7.460
674599-BM-6. | OCCIDENTAL PETROLEUM CORRP.......ocoorrvmerrrecrvrirens | veene | v 7.200 | AO-1 | 04/01/2028 |/ /..coovvereren | cvvrrevrnene | vevererireeinn 97,641 .112.4080 ... 02/03/1999 | ....... 7.400
B9334W-AC-5 | PHH CORP......ovvtcereirerirecieeserisessssensessessssssssssssnies | wveenn | ceionns 7.350 | JD-15| 06/15/0209 | 06/15/2004 .200,000 ...99.4840 ... 06/13/2002] ....... 7.350
69334W-AD-3 | PHH CORP INTERNOTES.........cccoueenermerimeerneenneniennnees: | veenne | eernns 7.850 | JD-15| 06/15/2012| 06/15/2004 |100.000 | ... .200,000 ...99.4640 ... 06/13/2002] ....... 7.850
69334W-AM-3| PHH CORP INTERNOTES.........cccoueeeererimeenneernenieenneen: | veenne | ceeens 8.000 | JD-15/06/15/2017 | 06/15/2005 {100.000 | ... .300,000 ...99.3590 ... 06/27/2002] ....... 8.000
B9334W-AY-7 | PHH CORP.......ovvtrerererireciseenerisessssensesessssssssesssnsnes | wveenne | ceeonns 7.000 | FA-26| 08/15/2009 |/ /...oovvvoever | covrrerrns [T 69,915 ...99.1000 ... 11/08/2002 ....... 7.010
69334W-BH-3 | PHH CORP INTERNOTES.........cccoueenerrrrimeirneernenieennees: | veenne | cernns 7.700 | MS-18 09/15/2017 | 09/15/2005 |100.000 | ... .200,000 ...99.3500 ... 09/06/2002] ....... 7.700
69334W-BR-1| PHH CORP INTERNOTES.........cccouvevermrimeirneerneniennnees: | veenne | eernns 7.500 | MS-18 09/15/2017 | 09/15/2005 |100.000 | ... .300,000 ...98.8500 ... 09/19/2002] ....... 7.500
69334W-BV-2 | PHH CORP INTERNOTES.........cccoveeeemerimernneennenieesnees: | veenne | eeinns 7.500 | MS-18 09/15/2017 | 09/15/2005 |100.000 | ... .300,000 ..100.1000 ... 09/26/2002] ....... 7.500
69347C-AA-8. | PNC INSTITUTE CAPITAL 144A........oooeveenecnsrrnennens | oveene | eeinns 7.950 | JD-15(12/15/2026 | 12/15/2006100.000 | .............. 297,423 ..105.6780 ... 06/21/1999 | ....... 8.030
69347C-AA-8. | PNC INSTITUTE CAPITAL 144A........oocoveenecnnrrneinens | oveene | v 7.950 | JD-15(12/15/2026 | 12/15/2006100.000 | .............. 173,614 ..105.6780 ... 03/19/2002] ....... 8.020
69348L-M8-9..| PNC MORTGAGE SECURITIES CORP.........coocevvemerirens | v | ceed 6.750 | MNTH 09/25/2028 ..101.9900 ... 09/02/1998 ....... 6.890
693506-AZ-0..| PPG INDUSTRIES INC.......ccovrerermeeeeeinnmnensneeeseeeeninens | wveenne | eeenns 7.400 | FA-15|08/15/2019 ..107.5670 ... 07/16/2001 | ....... 7410
695629-AQ-8. | PAINE WEBBER GROUP SR NOTES..........coonueuneemvrirens | v | evvs 7.625 | FA-15|02/15/2014 ..120.1300 ... 02/18/1994 | ....... 7.590
695629-AQ-8. | PAINE WEBBER GROUP SR NOTES..........coonueumeenvrirens | oveene | evvns 7.625 | FA-15|02/15/2014 ..120.1300 ... 03/16/1994 | ....... 7.820
698465-AZ-4..| PANHANDLE EASTERN PIPE LINE CO......c.coocovvemernens | ovvene | e 7.200 | FA-15|08/15/2024 ....86.3400 ... 03/12/11999 ....... 7.200
699216-AK-3..| PARAMOUNT COMMUNICATIONS INC SR DEB........c... | ovveee | cevnnee 7.500 | JJ-15|07/15/2023 ..105.0830 ... 08/02/1993 ....... 7510
699216-AK-3..| PARAMOUNT COMMUNICATIONS INC SR DEB.........c... | ovveee | cevnnes 7.500 | JJ-15|07/15/2023 ..105.0830 ... 09/28/1993 ] ....... 7.500
699490-AA-6..| PARIBAS NEW YORK BRANCH........c.ovverenerrrrineeeneins | eveene | cevnd 6.950 | JJ-22 | 07/22/2013 ..113.8900 ... 10/13/1998| ....... 7.390
708160-BB-1..|J. C. PENNEY INC......cocoiirirreciirinernecineninenseeiseesnens | eveenne | ceeens 8.250 | FA-15|08/15/2022 ....85.0000 ... 09/09/1992| ....... 8.180
708160-BE-5..| J C PENNEY & CO.....ccoovvemrirrereriereeenenneniseessessenines | wveene | eeeenns 7.125 | MN-15 11/15/2023 ....84.0000 ... 02/26/1999 | ....... 7.130
708160-BE-5..| J C PENNEY & CO.....ccoovvemrirrereriereeenenneniseessessenines | wveene | eeeenns 7.125 | MN-15 11/15/2023 ....84.0000 ... 04/05/1999 | ....... 7.200
708160-BE-5..| J C PENNEY & CO.....ccoovvemrirrereriereeenenneniseessessenines | wveene | eeeenns 7.125 | MN-15 11/15/2023 ....84.0000 ... 05/06/1999 | ....... 7.350
708160-BE-5..| J C PENNEY & CO....cccoovvimrvrerermeeeerneneninsesssessenines | wveens | cerenns 7.125 | MN-15 11/15/2023 ....84.0000 ... 05/10/11999 | ....... 7.200
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708160-BE-5..| J C PENNEY & CO 111512023 |/ .o | v ....84.0000 ... AT 05/11/1999 ....... 7.380
708160-BH-8..| J C PENNEY CO INC... 08/15/2008 |/ /.. ..100.0000 ... 3,071 |.... 1211711999 ....... 7.850
708160-BQ-8. | J C PENNEY CO INC... 04/01/2017 |/ ovoeverevess | e ....90.0000 ... 5,946 | ... 122111999 ....... 8.550
708160-BR-6..| PENNEY J C INC...... 04/01/2027 | 04/01/2007 |102.840 ....87.0000 ... 06/16/1999 | ....... 8.060
709903-BB-3..| PENNZOIL COMPANY..... . 11/15/2009|/ /.. ..125.8950 ... 11/27/1989] .....10.150
713278-AD-1..| PEP BOYS MANNY MOE SSTOTRTUSRRRRRION IV DR 7.000 | JD-01|06/01/2005|/ /.. ...96.2500 ... 12/29/1999 ....... 7510
713278-AD-1..| PEP BOYS MANNY MOE & JACK.......ccovevmmmncencererirens | oveene | v 7.000 | JD-01|06/01/2005|/ /.. ...96.2500 ... 01/03/2000 ....... 7.530
71644E-AF-9. | PETRO CANADA........ccconvvrrrnnnee 11/15/2028|/ |.. ..102.5550 ... 03/08/1999 | ....... 7.370
716597-AC-3..| PETROLEUM GEO SERVICES... 03/30/2028 |/ /.. ....26.0000 ... 02/02/1999 | ....... 7420
717265-AK-8..| PHELPS DODGE CORP NOTES 06/01/2011 |/ oo | v | o ..103.4630 ... 06/28/2001 | ....... 8.330
718154-BW-6. | PHILIP MORRIS COS. INC 10/01/2004 |/ [.ovveoeeeece | v | e ..106.1700 ... 06/21/1994 | ....... 7.580
718448-AB-9..| PHILIPS ELECTRONICS INC...... . 08/15/2013 |/ [ovorvvereveas | e .111.5620 ... 11/24/1993 | ....... 7.270
718507-AX-4..| PHILLIPS PETROLEUM CO DEBS.........ccocomevmeeneeineirnn | v | v 7.920 | AO-15 04/15/2023 | 04/15/2003|103.960 100,000 ..103.6250 ... 04/29/11993 | ....... 7.920
718507-AX-4..| PHILLIPS PETROLEUM CO DEBS.........ccocomevreineeineennn | v | v 7.920 | AO-15 04/15/2023| 04/15/2003 |103.960 | .......crnvenee 99,496 ..103.6250 ... 05/29/11997 | ....... 7.970
718507-AY-2..| PHILLIPS PETROLEUM CO DEB........cccovvvmrmnceneinerinens | oveene | v 7.200 | MN-0111/01/2023 |/ /.coovrreeen | e .200,000 ..103.5000 ... 11/01/1993 ....... 7.200
718507-AY-2..| PHILLIPS PETROLEUM CO DEB........ccovvvmreeneernnrirens | oveene | e 7.200 | MN-0111/01/2023 |/ /.. 199,240 ..103.5000 ... 11/04/1993 | ....... 7.240
718507-AY-2..| PHILLIPS PETROLEUM CO DEB........cccovvvmrmnceneinerinens | oveene | v 7.200 | MN-01 11/01/2023 |/ .cooveereven | cvvrnevrene | veversrireeinn 97,711 ..103.5000 ... 11/16/1993| ....... 7.450
718507-AY-2..| PHILLIPS PETROLEUM CO DEB........cccovvvrremeeneirerirens | v | v 7.200 | MN-0111/01/2023 |/ /.coovvrreren | e .190,489 ..103.5000 ... 02/05/1998 | ....... 7.030
718507-AZ-9.. | PHILLIPS PETROLEUM CO......cocoveeererniermneceseieennens | veenne | eeenns 7.125 | MS-15 03/14/2028 | 02/15/2008 .199,171 ..105.6250 ... 03/24/1998 | ....... 7.160
740434-73-3...| PREFERRED PLUS TR MSD-1......cccovvcennrrnne 04/01/2032 | 04/01/2007 | . ...25.1000 ... 05/29/2002] ....... 7.050
740434-83-2...| PREFERRED PLUS TR ALL-1 ALLMERICA FIN 02/03/2027 ....10.5000 ... 12/20/2001| ....... 8.000
742718-BF-5..| PROCTER & GAMBLE CO.. 03/01/2023 ..103.2620 ... 06/17/1993 ] ....... 7.380
743315-AF-0..| PROGRESSIVE CORP. NOTES.. 10/01/2013 1145880 ... 03/17/11994 | ....... 7.320
743315-AF-0..| PROGRESSIVE CORP. NOTES.. 10/01/2013 .114.5880 ... 04/15/1994 | ....... 7.760
743315-AF-0..| PROGRESSIVE CORP. NOTES.. 10/01/2013 1145880 ... 06/26/1995] ....... 7.220
743315-AJ-2.. | PROGRESSIVE CORP............ 03/01/2029 ..107.0820 ... 04/15/2002] ....... 7.010
743862-AD-6..| PROVIDENT COS INC DEBS 07/15/2018 ....88.6880 ... 12/06/2001 | ....... 7.190
743862-AD-6..| PROVIDENT COS INC DEBS.. 07/15/2018 ....88.6880 ... 08/08/2002] ....... 7410
744593-AK-0..| STEERS-HLT-1-A TRUST.... 04/15/2007 ....96.0000 ... 10/15/1998| ....... 7.010
74913E-AH-3. | QWEST CAPITAL FUNDING... 02/15/2011 ....64.0000 ... 121272001 ....... 7.380
753035-AC-8..| RANK GROUP FINANCE PLC. 01/15/2018 ...95.4330 ... 06/04/1998 ....... 7.130
754603-AB-4..| RAYCHEM CORP................ 10/15/2008 ...96.3270 ... 02/06/2002] ....... 7.320
767754-AD-6..| RITE AID CORP SR DEBS.. 08/15/2013 ...72.2500 ... 01/211199%4 | ....... 7.010
767754-AD-6..| RITE AID CORP SR DEBS.. 08/15/2013 ...72.2500 ... 01/28/1994 | ....... 7.100
767754-AD-6..| RITE AID CORP SR DEBS...... 08/15/2013 ...72.2500 ... 02/18/1994 | ....... 7.090
78412D-AE-9. | SEMCO ENERGY INC SR NOTES.. 06/30/2016 ...96.5350 ... 12/21/2001] ....... 8.110
784646-20-0...| SSBH CAP | TRUST..... 01/28/2038 ....25.0600 ... 01/28/1998 ....... 7.200
79549G-GL-4.| SALOMON INC 06/15/2003 ..102.3600 ... 06/17/1993 ] ....... 7.040
809877-AU-7..| SCOTT PAPER CO DEBS.........coomvveriererieriscernerineinens 08/15/2013 | 08/15/2003102.160 | .............. 197,065 ..103.9040 ... 08/20/1993 | ....... 7.200
809877-AU-7..| SCOTT PAPER CO DEBS... 08/15/2013 | 08/15/2003 |102.160 | ................ 97,615 ..103.9040 ... 12/02/1993 ....... 7.330
812387-BA-5..| SEARS ROEBUCK AND CO 1012011 |/ oo | v .250,000 ..106.4150 ... 11/13/1991] ...... 9.380
812387-BA-5..| SEARS ROEBUCK AND CO.... 11/01/20111/ /.. .150,000 ..106.4150 ... 11/13/1991] ....... 9.380
812387-BA-5..| SEARS ROEBUCK AND CO.... 1012011 |/ oo | e 403,434 ..106.4150 ... 12/12/1991] ....... 9.180
812404-20-0...| SEARS ROEBUCK ACCPT CORP.. 03/01/2038 | 03/01/2003 | . .200,000 ...23.9500 ... 03/03/1998 ....... 7.000
812404-20-0...| SEARS ROEBUCK ACCPT CORP...... 03/01/2038 | 03/01/2003 | . .200,000 ...23.9500 ... 06/08/1998 | ....... 7.000
812404-AX-9..| SEARS ROEBUCK ACCEPTANCE CORP.. 10/15/2027 |/ .o | v 197,934 ...89.0820 ... 12/21/2001] ....... 7.580
812404-AX-9..| SEARS ROEBUCK ACCEPTANCE CORP.. 10/15/2027 | oo | v [ e 76,530 ...89.0820 ... 12/05/2002 ....... 8.330
812404-AY-7..| SEARS ROEBUCK ACCEP CORP...... 10/15/2017|/ |.. 198,768 ...89.1900 ... 05/10/11999 | ....... 6.930
812404-AY-7..| SEARS ROEBUCK ACCEP CORP.. 10/15/2017|/ |.. 180,125 ...89.1900 ... 01/03/2000 ....... 7.840
812404-AY-7..| SEARS ROEBUCK ACCEP CORP.. 10/15/2017|/ |.. 197,801 ...89.1900 ... 09/06/2001 | ....... 6.960
812404-AY-7..| SEARS ROEBUCK ACCEP CORP.. 10/15/2017|/ |.. 191,799 ...89.1900 ... 12/02/2002 ....... 7170
812404-BG-5. | SEARS ROEBUCK & CO......... 02/01/20111/ 1. 186,922 ...96.4870 ... 10/30/2002 ....... 7510
812404-BG-5. | SEARS ROEBUCK & CO 02/01/2011 |1 oo | v | o 192,167 ...96.4870 ... 11/20/2002 ....... 7.290
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
8124JF-AD-8. | SEARS ROEBUCK ACCEPTANCE INTERNOTES.......... | ccoceee | cevnnee 7.250 | JD-15|12/15/2009 | 12/15/2004 |100.000 ..101.9800 ... ..1,192 ..2PE|12/19/2002] ....... 7.250
8124JF-AK-2..| SEARS ROEBUCK & CO......c.ovverrvercrirerrncenne 01/15/2008 |/ [..oovvereress | e . .200, ...97.0270 ... 7,019 |.... ..2PE | 12/30/2002] ....... 7.000
852060-AG-7. | SPRINT CAP CORP COMPANY GTY. 05/01/20191/ /.. ....82.0000 ... 2,268 |........... . . ..2PE | 08/14/2001] ....... 7.250
852060-AG-7. | SPRINT CAP CORP COMPANY GTY. 05/01/2019 1/ /.. ....82.0000 ... 1,134 |.... . . . . 08/15/2001 | ....... 7.260
852060-AH-5..| SPRINT CAPITAL CORP. 01/30/2006 |/ /.. ...99.0000 ... 7,145 | ... . . 03/12/2002] ....... 7.340
852060-AJ-1.. | SPRINT CAPITAL CORP. 01/30/20111/ 1. . . ...95.0000 ... 3,823 |.... . 517 . . 05/14/2002] ....... 8.130
852060-AJ-1.. | SPRINT CAPITAL CORP. 01/30/2011 |/ [evoveevas | e . . , ...95.0000 ... . 06/10/2002] ....... 7.880

04/05/2002 ....... 0.320
1212711999 ....... 8.310
01/08/2001| ....... 8.260
10/03/2001] ....... 7.700
06/20/2002 | ...
08/06/2002 | ..

860831-30-4...| STILWELL FINANCIAL INC.
86787Y-AA-1. | SUNTRUST CAP Il.......
86787Y-AA-1. | SUNTRUST CAP Il
86787Y-AA-1. | SUNTRUST CAP Il
868536-AP-8..| SUPERVALU INC............
872287-AC-1..| TCI COMMUNICATIONS INC......

. | 04/15/2032 | 04/05/2007 | .25.000 | ...
06/15/2027 | 06/15/2007 {103.920 | ...
06/15/2027 | 06/15/2007 {103.920
06/15/2027 | 06/15/2007 {103.920
. | 11/02/2031 10/01/2006 | .32.750 | ...
08/01/2015 |/ /..o | o

4,000 |....25.0500 ...
.300,000 |..111.2410]...
100,000 |..111.2410]...
. .111.2410) ...
..13,000 |....28.3750 ...
.100,000 |..115.0990]...

872287-AF-4..| TCI COMMUNICATIONS INC DEBS... 02/15/2026 |/ /.. .100,000 |..101.4300]... 04/22/2002
872375-20-9...| TECO ENERGY EQUITY SEC UNITS. 01/15/2005|/ /.. .200,000 | ....19.9000]... 01/15/2002
872649-AQ-1. | TRWINC... 01/15/2028 |/ .. .200,000 |..103.8620... 06/03/1999
872649-AQ-1. | TRWINC... 01/15/2028 |/ |1.. .100,000 |..103.8620... 06/15/1999
879240-AN-9..| TELE COMMUNICATIONS INC... 02/01/2012|/ /.. .100,000 |..120.2020 ... 08/06/2002
879403-AD-5..| TELEFONOS DE MEXICO SA DE... 06/15/2004 |/ /....ooevvees | v .3,000 |..117.0000 ... 12/13/2002
879868-AE-7..| TEMPLE INLAND INC..................... 09/15/2022 | 09/15/2002 . .100,000 |..103.5080]... 08/07/2001
880451-AT-6.. | TENNESSEE GAS PIPELINE DEBS... 04/01/2017 |/ /.o | e ..181,704 |. .180,000 | ....83.5000] ... 04/15/2002

10/18/2001
09/21/2000

88163V-AB-5. | TEVA PHARMACEUTICAL INDS CV...
88168L-CS-3..| TEXACO CAPITAL INC................

10/15/2005 |/ /...oovveene | v
12/29/2022 | 04/15/2003|104.160 | ...

..4,064 |.
...200,000 |.

.4,000 |..107.0000 ...
.200,000 |..105.6700]...

88168L-CS-3..| TEXACO CAPITAL INC 12/29/2022 | 04/15/2003|104.160 | ... ...100,000 |. .100,000 |..105.6700]... 10/16/2000 ..
887364-AE-7..| TIMES MIRROR CO. 04/15/2017 | 04/15/2002 | .49.450 | ... ..4,678 .7,000 |...68.3750 ... 04/20/2001 | ...
892335-AG-5. [ TOYSRUS... 08/01/2008 |/ /...ooorevveene | o 199,298 .200,000 |...99.7170]... 04/30/2002 | ..

892335-AH-3..| TOYSR US... 08/01/2011 [/ /.o v [ e 194,786 . 200,000 | ....99.0300]... 08/08/2002

892335-AH-3..| TOYSR US... 08/01/2011 [/ /.o v [ e 192,417 200,000 | ....99.0300]... 08/23/2002
892335-AH-3..| TOYSR US... 08/01/2011 |/ /.. .200,000 | ....99.0300]... 12/17/2002
893502-AH-7..| TRANS AMERICA FINANCIAL CORP DEBS.. 03/15/2011 |/ /.. .100,000 |..100.2030... 07/15/1993
893502-BQ-6. | TRANSAMERICA FINANCIAL CORP.. 03/15/2004 |/ /.. .100,000 |..106.0010]... 07/28/1994
893937-AA-0..| CITIGROUP CAPITAL Il.................. 12/04/2036|/ |.. . .100,000 |..108.4400... 07/15/1997
902118-BA-5..| TYCO INTERNATIONAL GROUP 08/01/2003 |/ /..o | v ...292,587 |. .300,000 | ....98.50001... 04/22/2002 | ..
902124-AC-0..| TYCO INTL LTD....... 11/17/2020{ 11/17/2007 | .82.340 L1315 . .9,000 |...71.6250 ... 01/17/2001 | ...
902905-AL-2.. | USX CORP. DEB.. 05/15/2022 |/ /..o | o ...100,000 |. .100,000 |..126.9650 ... 06/16/1992| .
902905-AL-2.. | USX CORP. DEB...... 05/15/2022 |/ |1.. A ..126.9650 ... 07/01/1992
902905-AM-0. | USX MARATHON GROUP DEBS 01/15/2013 |/ /.. . . 1256170 ... 10/19/1992
902905-AQ-1. | USX CORPORATION DEBENTURES 07/15/2023 |/ |.............. .114.0590 ... 07/15/1993
902905-AQ-1. | USX CORPORATION DEBENTURES 07/1512023 |/ |.............. 1 .114.0590 ... 07/21/1993
903290-AD-6..| USF&G CORPORATION.. 03/03/2009 | 03/03/1999 | . . 9 . 17.3750 ... 02/10/1999| ...
905572-AB-9..| UNION CARBIDE DEBS... 08/01/2022 |/ |.............. . . , ..103.0000 ... 11/08/2002 ..
905572-AD-5..| UNION CARBIDE CHEMS & PLST.. 04/01/2023 |/ /.. ..104.0680 ... 04/16/2002
905572-AD-5..| UNION CARBIDE CHEMS & PLST.. 04/01/2023 |/ 1.. ..104.0680 ... 06/21/2002
905581-AV-6..| UNION CARBIDE CORP.......... 04/01/2009 |/ /.. .102.5270 ... 07/31/2002
905581-AV-6..| UNION CARBIDE CORP.. 04/01/2009 |/ /.. . .102.5270 ... 08/08/2002
91019P-CE-0. | UNITED DOM REALTY 02/19/2003 |/ |.............. . .300, ..100.6300 ... 02/19/1999
911684-20-7...| U.S. CELLULAR....... 11/01/2032| 11/07/2007 | .. . .51, ...25.9500 ... 11/07/2002
911684-20-7...| U.S. CELLULAR............... 11/01/2032| 11/07/2007 | .. . .300, ...25.9500 ... 11/07/2002
912912-AQ-5. | US WEST CAP FUNDING INC 07/15/2028 |/ |.............. . .200, ...55.0000 ... 09/01/1998

08/07/2001
08/14/2001
01/22/2002

912912-AR-3..|U S WEST CAP FDG INC....
912912-AR-3..|U S WEST CAP FDG INC.... .
912912-AR-3..|U S WEST CAP FDG INC.......ccoooimreircrireriircniincrirenenens

MN-1811/15/2018|/ /..
MN-1§11/15/2018
MN-1§ 11/15/2018

...53.0000 ...
. ...53.0000 ...
[ ...53.0000 ...
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
912920-AL-9.. | U.S. WEST COMMUNICATIONS.........ccorermmmmerrneernnirens | ovvene | v 7.200 | MN-1( 11/10/2026 100,000 |....78.0000... 10/16/1997 ....... 7.250
912920-AL-9.. | U.S. WEST COMMUNICATIONS.........oeooreremmmmerrreensnirens | oveenne | eeenns 7.200 | MN-1( 11/10/2026 .200,000 | ....78.0000 ... 10/19/2001 ....... 7.650
913903-AL-4.. | UNIVERSAL HEALTH SVCS CONV......ccovvvervrimereenneeen | eveene | cevns 0.426 | JD-23| 06/23/2020 .6,000 |....63.5000 ... 11/04/2002 ....... 0.620
91529Y-AD-8. | UNUMPROVIDENT CORP............... JD-15|06/15/2032 .200,000 | ....84.2660| ... 10/10/2002 ....... 7.560
91821D-10-7..| VEC TR | - VALERO ENERGY CORP. MN-1¢ 08/18/2003 ....28.9000 ... 09/10/2001] .......0.230
918866-AH-7..| VALASSIS COMM CONV............. QU... | 06/06/2021 .7,000 |....57.0000 ... 04/09/2002 ...
92344G-AT-3. | VERIZON GLOBAL FDG CORP.. MS-01 09/01/2012 .200,000 |..115.0540]... 09/06/2002 ..
92928W-AB-1 | WMC FINANCE USA LIMITED DEB MN-1%11/15/2013 1 .115.7010 ... 11/17/1993
929767-AA-9..| WACHOVIA CAPITAL TRUST I........... | JJ-15|01/15/2027 ..104.5440 ... 05/30/1997
960402-AQ-8. | WESTINGHOUSE ELECTRIC CORP DEB........cccomuumeees | woveere | cevs 8.625 | FA-01/08/01/2012 ..126.1640 ... 08/10/1992
960402-AQ-8. | WESTINGHOUSE ELECTRIC CORP DEB........ccccomuumeees | oveere | cevs 8.625 | FA-01/08/01/2012 ..126.1640 ... 10/02/1992
960402-AQ-8. | WESTINGHOUSE ELECTRIC CORP DEB........cccccvmuumeees | ovvene | cvvns 8.625 | FA-01/08/01/2012 ..126.1640 ... 01/14/1993
960402-AQ-8. | WESTINGHOUSE ELECTRIC CORP DEB.........cccomuuneees | overne | cevs 8.625 | FA-01/08/01/2012 ..126.1640 ... 02/18/1993
961548-AP-9..| WESTVACO CORP SINKING FUND DEB.........ccccrmuumeees | ovvere | cves 7.000 | FA-15|08/15/2023 ..104.0000 ... 11/16/1993
962166-AS-3..| WEYERHAEUSER CO DEBS...... JJ-1507/15/2023 ..107.0800 ... 08/02/1993
977385-AG-8. | WITCO CHEMICAL CORP... AO0-0104/01/2023 ...72.6820 ... 04/02/1997
977385-AK-9..| WITCO CORP... FA-1.102/01/2026 ....68.8500 ... 01/26/1999
977385-AK-9..| WITCO CORP... FA-1.102/01/2026 ....68.8500 ... 02/05/1999
98157D-AJ-5..| WORLDCOM INC. MN-14 05/15/2011 ....23.5000... 07/17/2001
98157D-AJ-5..| WORLDCOM INC. MN-14 05/15/2011 ...23.5000 ... 07/17/2001
98157D-AJ-5..| WORLDCOM INC. MN-14 05/15/2011 ....23.5000... 07/31/2001
98157D-AJ-5..| WORLDCOM INC..... MN-14 05/15/2011 ...23.5000 ... 09/11/2001
983931-BP-0..| XEROX CREDIT CO| JJ-08 |01/08/2018|01/08/2000 ....80.0000 ... 01/09/1998
983931-BP-0..| XEROX CREDIT CORP.... | JJ-08|01/08/2018|01/08/2000 ....80.0000 ... 01/22/1998
989822-AA-9..| ZURICH REINSURANCE SR NOTES.........cconvemerirmeineee | wovvene | eeenns 7.125 | AO-1510/15/2023|/ /......ccone... ...82.1880 ... 09/06/2001
860831-30-4...| STILWELL FIN 7.875% PINE..........coovvemerrienermerrncernenens | oveene | evrnns 7.875 | AO-15 04/15/2032/ /......cccnn... ...25.0500 ... 03/28/2002 ..
U75000-AG-1.| ROCHE HLDGS INC CONV.......cocvumimniererimnisseessessnens | ceneens | seeesnessnenns QU... | 07/25/202107/25/2007 | . ....50.0000 ... 08/21/2002] ........ccenuc.
United States. XXX (807,761)] ..cocvrvvrreennn0 [ ..ee....30,759 | XXX ..... XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.. XXX (807,761)] ..coooerereenn0 | ........30,759 | XXX ... XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Comm Mortgage-Backed Securities
United States
36157L-GA-0. | GENERAL ELECTRIC CMO 98-11/A9.......c.ovvmceverrerree | oveerne | evvns 8.000 | MNTH 06/30/2028 |/ /.....coovvveee | cvvvernern [ eerrernnnn 173,885 [ 0.200,000 [ oo | v 173,885 [ 199,000 06/26/1998] ....... 8.040
74434U-DS-0. | PRUDENTIAL HOME MTGE SER 94-21-A8.......ccccovvumveee. | covverne | cvvnns 7.800 | MNTH 05/25/2024 ...98.2500 ... ..31,579 |.. 02/28/1996 | ....... 7.860
760972-J2-6... | RESIDENTIAL FUNDING S-20........ccovveumevemieceinernennnens | wveenne | eeenns 7.000 | MNTH 09/25/2028 ...98.9600 ... .200,000 10/07/1998| ....... 7.000
760972-P2-9.. | RESIDENTIAL FUNDING MTG S-21.....cvvvmevirmeeveenennens | wveene | eeenns 7.500 | MNTH 09/25/2028 ...98.2100 ... .200,000 10/08/1998| ....... 7.500
760972-WM-7 | RESIDENTIAL FDG MTG SECS INC S/13......ccovvemernens | v | v 7.000 | MNTH 06/25/2028 ..100.8400 ... 177,017 07/27/1998 | ....... 7.000
760972-WN-5.| RESIDENTIAL FUNDING MORTGAGE INC S/13... ..8.000 | MNTH 06/25/2028 ....95.4000 ...99,500 07/13/1998 ] ....... 8.040
UNQtEd SEALES. ...ttt snnssnsssnssnsssnenssnsennens | ceseneeers s QO304 | wenerernnnn: 908,834 | KKK i | 907,096 | ....cocererenees0 | e 64,713 [iiiiiiiennB7 |0 [0 XXX XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed SECUrtiES.........covrrrerrriniinnnsesssiisnisninns | eernnnnenn.882,074 |............908,834 [ ... XXX...... 907,096 | ....ccoveveeeeel0 et BAT13 | e BT [0 | 0 XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)..........coverririnrisiesisisissiisissessssssssesssssssssssensssssesssssssssenssssssnsenssssensns | eenenee 102,97 7,089 |.......105,907 414 ... XXX...... 103,582,431 |.....1,888,424 |.....6,598,838 | .......(807,694)]| ................0 | ........30,759 | XXX ..... XXX..... XXX
Totals
5499999. | Total - Issuer Obligations. 127,900,789 | ......2,423,318 |......8,206,956 | ........(833,435) | ...cecovevvennn0 | ... 39,601 | XXX ..o XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities L 1447238 [0 83,168 [ (A7) 0 [0 L XXX XXX..... XXX.....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities 907,096 | ...coooeiieennec0 [ 84713 [ o7 [0 [0 XXX XXX..... XXX.....
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Se . . L1928 [0 [ 5495 26 [0 [0 XXX XXX..... XXX.....
6099999, | Grand TOtAl = BONGS........cuuruuueeeurereeeseeeeesseessessseeseeseessees sttt enssnes | erbies 129,536,669 |....... 132 928 248 |.... 130,267,050 |......2,423,318 |......8,320,333 |........(833,359) | ....0.coeeorveene0 | enn.39,501 | XXX | ... XXX..... XXX.....
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SCHEDULE D - PART 2 - SECTION 1

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 10 11 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Public Utilities (Unaffiliated)
United States
010392-62-9.. [ ALABAMA POWER CO.......coovrvrerererreerncrisrisceineres | weneeens 8,000.000 .P1L...... 04/23/1998
037735-78-4.. | APPALACHIAN POWER CO......ccoovvrerrrirnveenerrnrernciinee | oo 8,000.000 WP2L..... 04/22/1998
26439F-20-1.. [ DUKE CAPITAL FINANCING TRUST lll....oovvvvrvvvviiree | oo 8,000.000 WP2L..... 08/18/1999
266224-20-3.. |DUQUESNE CAPITAL SERIES A........oooovviinircincienee | v 8,000.000 .P3L...... 05/14/1996
266228-84-0.. |DUQUESNE LIGHT CO......ccoeverrrrrireinriniisrieiiieies | v 8,000.000 WP2L..... 06/02/1998
266228-84-0.. |DUQUESNE LIGHT CO......ccoevumrrrrirenrinrisrieiieies | v 8,000.000 WP2L..... 04/29/1998
266228-84-0.. |DUQUESNE LIGHT CO......ccovvumrrrrirenincisrieiieies | v 8,000.000 WP2L..... 04/29/1998
927804-61-7.. | VIRGINIA ELEC AND POWER CO LP2L...... 06/18/1998
UNited SEALES. ... XXX L XXX
6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated)..............occcoovcvnveeneee. XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
208219-20-4.. [CONNOHIO.......ccovvrrerrerreriererernseessseeesserseessennne | ceneeens 1,000.000 .P1L...... 01/01/1947
001823-20-2.. [ANZ......cooievrerirrirecieerirseeissnseessesssensssssssssnsnns | s 8,000.000 WP1iL...... 09/23/1998
001824-10-1.. [ANZ EXCHANGEABLE PFD TR Il....coovvvnerreveinnrncins | e 3,800.000 WP1iL...... 11/19/1998
00371Q-20-2.. | ABN AMRO CAPITAL FDG TRUST L....ovvevrvrinrinricnies | v 8,000.000 WP1iL...... 08/17/1998
023139-30-6.. [ AMBAC FINANCIAL GROUP.........ocomvvenvrrmrrrrcrirnciinee | oo 8,000.000 WP1iL...... 04/06/1998
13321L-30-6.. | CAMECO CORP.........ccorvvrerrrirrrenceiesrirseesssrnseessninnes | ceennee 10,000.000 WP2L..... 10/14/1998
285661-20-3.. [ELECTRONIC DATA SYSTEMS CORP........coccvmveenenn WP1iL...... 04/24/2002
285661-20-3.. [ELECTRONIC DATA SYSTEMS CORP... WP1iL...... 04/12/2002
285661-20-3.. [ELECTRONIC DATA SYSTEMS CORP... WP1iL...... 07/26/2002
294741-50-9.. |EQUITY OFFICE PPTYS TR.....coiiiiierierirerircrineineis WP2L..... 12/23/1999
294741-50-9.. |EQUITY OFFICE PPTYS TR....coviviierierirerircrineineis WP2L..... 05/24/2000
294741-87-1.. |EQUITY OFFICE.........ccccovvunnn. WP2L..... 07/29/2002
29476L-85-9.. |EQUITY RESIDENTIAL PPTY....coiviirnirrinrinrinriennes WP2L..... 06/16/2000
29476L-85-9.. |EQUITY RESIDENTIAL PPTY....coiviirnirrinrinrinriennes WP2L..... 03/30/2001
362397-30-9.. | GABELLI EQUITY TRUST INC.. WP1iL...... 06/09/1998
460140-20-5.. |INT'L PAPER CAPITAL.......cooovvvemrrrnererneernenrsceinenineee | cvveeenee 8,000.000 .P3L...... 09/24/1998
49446R-30-7.. |KIMCO REALTY CORP..... R (P 4,000.000 WP2L..... 09/23/1993
49446R-30-7.. | KIMCO REALTY CORP.......cccmmrrmrerrerrmnrrinerisernseeiineee | cveeeenne 4,000.000 WP2L..... 10/29/1993
59021G-20-4.. [ M/L CAPITAL TRUST IV...covvvoririrerrnrenernscessernseeinnne | e 8,000.000 WP1iL...... 06/19/1998
59021G-20-4.. [ M/L CAPITAL TRUST IV...osvvorirrerrvrenerrscessernnieinnne | oo 4,000.000 WP1iL...... 06/19/1998
59021G-20-4.. [ M/L CAPITAL TRUST IV...covvvoirrrrrnremerrscensernsieinnne | oo 8,000.000 WP1iL...... 06/19/1998
628714-20-6.. [NAB........coorrererirrirneenerireeeieereesisssessesssessssesnnnssinee | oo 8,000.000 WP1iL...... 09/29/1998
628714-20-6.. [NAB.......ccoorvrerrrrrecencrircciens WP1iL...... 09/29/1998
632525-30-9.. | NATIONAL AUSTRALIA BANK.. WP1iL...... 11/15/2001
632525-30-9.. [ NATIONAL AUSTRALIA BANK...... WP1iL...... 02/05/1999
744320-20-1.. |PRUDENTIAL FINANCIAL INC 6.75%.. WPIL...... 02/14/2002
744320-20-1.. |PRUDENTIAL FINANCIAL INC 6.75%.. WPIL...... 06/11/2002
87425E-40-0.. | TALISMAN ENERGY INC.......covvoveerrmerirerereersnerenenns WP2L..... 02/05/1999
89420G-30-7..| TRAVELERS PROPERTY CASUALTYNOTE WP2L..... 03/26/2002
939322-84-8.. [ WASHINGTON MUTUAL INC PREF INC EQ SECS....... .P2L...... 02/13/2002
939322-84-8.. [ WASHINGTON MUTUAL INC PREF INC EQ SECS....... .P2L...... 04/23/2002
939322-84-8.. [ WASHINGTON MUTUAL INC PREF INC EQ SECS....... .P2L...... 08/14/2001
G7513K-10-3. [REPSOL INT'L CAPITAL LTD....coovvvrmrrrererrrneciscrries | oo 8,000.000 .P3L...... 11/03/1997
(G98255-20-4.. [ XL CAPITAL LTD....covmverrcererisrrenceinereseeesenssnssnenne | ceneeens 8,000.000 WP1iL...... 08/14/2002
(G98255-20-4.. [ XL CAPITAL LTD... 8,000.000 LPiL...... 08/14/2002
United States XXX XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........coooverrrrsiinisiennenes XXX [ XXX
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SCHEDULE D - PART 2 - SECTION 1
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 10 11 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
[ 6599999, | TOtal - Prefermetd STOCKS. ... rrverrrererreeserresareeessaeeeseseeesseeeesssseessseeesssseesssseeesssseessseeesssssessssseeesassesssseessasseeeas | 5,184,925 ... XXX.......... | 5,256,277 [ .cccoovvrecnn. 5,184,925 .o 6,043 [ 375,077 [ o [ I 0 J..XXX. T.XXX......
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
000000-00-2........ [V [
000912-10-5. L. ...02/08/2001...
006847-10-7. L. ...03/28/2001...
05534B-10-9 L. ...02/16/1998...
05534B-10-9........ L. ...01/26/2000...
151313-10-3........ L. ...05/04/1998...
225756-10-5........ |CRESCENT REAL ESTATE EQUITIES CO L. ...02/18/1999...
294945-48-0........ |UTS ETF STRATEGIC 10 DOW 02-B..... L. ...06/28/2002...
441078-10-2........ |HOST MARRIOTT CORP................ L. ...10/19/1993...
46625H-10-0....... JP MORGAN CHASE & CO. L. ...09/17/2002...
501921-10-0........ LTV STEEL CORP........... L. ...08/04/1993...
50730K-50-3........ |LAIDLAW INC......covevererirrrrrcrisrirseceseriseeseneeenessssns L. ...02/16/1998...
50730K-50-3........ |LAIDLAW INC......cooveverrrirrerrncrineinecesenisseesseneeesesessnes L. ...09/01/1999...
549463-10-7........ |LUCENT TECHNOLOGIES INC.. L. ...10/16/2000...
656568-10-2........ INORTEL NETWORKS CORP.. L. ...05/08/2000...
78080N-20-7 ROYCE GLOBAL TRUST INC.......occcurvvvrnnee L. 111211997
89420G-10-9....... TRAVELERS PROPERTY CASUALTY CORP L. ...03/27/2002...
902973-30-4........ U.S. BANCORP............ [ ...05/26/1999...
United States XXX
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).. XXX...o.eo
7099999. [ Total - ComMON STOCK. ......orveiiiiiiniisiisiiriesreisenesene s XXX..oone
Total - Preferred Stock from Section 1. XXX..oone
7199999. [ Total - Preferred and Common SEOCK. ..o XXX........

(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total § value (included in Column 6) of all such issues §............... 0.
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SCHEDULE D - PART 3

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

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
001957-AZ-2............... ATET CORP.....otvvicercrirrerieeessesseessensssesssessssssssessssnssssssssnee | ceenns 04/22/2002.... [WACHOVIA/FIRST UNION SECURITIE
31392E-KK-5.... FNMA CMO 2002-58 BC........ccoumvermermeericeireesssceeseressessssernssennne | oeeees 08/30/2002.... | SALOMON SMITH BARNEY
31392E-KU-3... FHLMC CMO 2002-58 BL........oocverrrereeierireeerneineeeseeisssenseerenes | oeeeed 09/30/2002.... | SALOMON SMITH BARNEY....
31392R-ZT-1 FHLMC CMO 2002 2489 LD........ovveerverirircerceineceseeisssenseriens | e 08/30/2002.... | SALOMON SMITH BARNEY....
31392T-M2-0 FHLMC CMO 2002 - 2488 EE..........ccovvvererirerncerscrrsceiscrrssennee | e 08/30/2002.... | SALOMON SMITH BARNEY....

31392T-M2-0

FHLMC CMO 2002 - 2488 EE..

. | SALOMON SMITH BARNEY

0399999. | Total - Bonds - U.S. Government

Bonds - Public Utilities

United States
165087-AQ-0.............. CHESAPEAKE & POTOMAC TEL CO OF VIRG........ccccooveverrerriieree [ reree 12/04/2002.... | SALOMON SMITH BARNEY .........ccoermrirreerreicereieeeeee e
197648-CD-8 COLUMBIA GAS SYSTEM.....coovereereereeeceereeeseeeereeessesseseniens | oeid 01/22/2002.... [WACHOVIA/FIRST UNION SECURITIE..
197648-CD-8 COLUMBIA GAS SYSTEM.....coovereerierreeceieeeeeseeeeieeessesssseniens | ovid 05/13/2002.... [WACHOVIA/FIRST UNION SECURITIE..
197648-CD-8 COLUMBIA GAS SYSTEM.....coovereereerreeceeeeeeeeeeeeeeessesseseniens | ovid 06/28/2002.... [ WACHOVIA/FIRST UNION SECURITIE..
197648-CD-8 COLUMBIA GAS SYSTEM.....cooveveeeerreeeeeeeeseeeeseeessessesieniens | ovi 10/10/2002.... | WACHOVIA/FIRST UNION SECURITIE..
197648-CD-8 COLUMBIA GAS SYSTEM......coovereeeerreecereeeeeeeeseieeessesseseniens | evi 12/02/2002.... |SALOMON SMITH BARNEY............
24710X-AV-0 DELMARVA PWR & LT CONTS......oooeeeeecteeceeeesseeeeseeeieniens [ oo 01/29/2002.... [PAINE WEBBER..............
26439R-AF-3.... DUKE CAPITAL CORP.........coveertereeeeeeseseeeteeseeseesesssessessessesnees [ oo 12/17/2002.... |MERRILL LYNCH.
26439R-AH-9... DUKE CAPITAL CORP........eoverrtrrereeeeeseeeteeseeseesesessesessesnesnees | eenee 07/30/2002.... [PAINE WEBBER...........ccccoeerrrnnnee.
26439R-AH-9... DUKE CAPITAL CORP........evveeertereereeeseeeeeteeeeeseevesssessessesseenees [ oo 10/10/2002.... | WACHOVIA/FIRST UNION SECURITIE..
26439R-AH-9... ... |DUKE CAPITAL CORP......cooveereereetereresesieeiseiessessessesssssesensennes | ereene 11/07/2002.... | WACHOVIA/FIRST UNION SECURITIE..
266228-CE-3.... ... IDUQUESNE LIGHT CO.....ooovriieesicsescseeeseesesseisenies | v 03/06/2002.... | WACHOVIA/FIRST UNION SECURITIE..
594185-AT-7 . [MICHIGAN BELL TEL CO....coooeeeeereeeeeeeecveeeeeeeeseseeieeesreenenes | e 03/28/2002.... [ WACHOVIA/FIRST UNION SECURITIE..
637432-CU-7 ... |NATL RURALUTILITIES NTS.....comieiereeeeeeeeiceeeieseeeeseiesiieneenes [ et 03/12/2002.... [PAINE WEBBER.........ccccoeveverrerrreirinnnae
644239-BH-7 . INEW ENGLAND TELEPHONE AND TELEGRAPH CO.......cccccoceeeee [ 08/30/2002.... [ WACHOVIA/FIRST UNION SECURITIE..
650094-CC-7.... NEW YORK TELEPHONE CO.......coeveeereeeicerereeeeeeeeeeeereesenies | e 08/14/2002.... PAINE WEBBER.......
68233D-AE-7... ... | ONCOR ELECTRIC DELIVERY........coevereeeeeereerveriereesesseeieenee | v 12/17/2002.... |PAINE WEBBER...
69362B-AM-4... ... |PSEG POWER COMPANY........cooevermreernereeiieieesesssseeeesissiesieseens | evi 12/17/2002.... |PAINE WEBBER...
743263-AD-7.... . |[PROGRESS ENERGY........oovieirerereeeeteeteeeceeseseseeiessessssensns | e 10/21/2002.... |MERRILL LYNCH..........ccccovernnneee.

872375-AC-4...........

TECO ENERGY INC

.09/17/2002....

WACHOVIA/FIRST UNION SECURITIE..

UNIEEA SEAEES.....v.vevee et enenenee v
3899999. | Total - Bonds - PUbIC ULIIHES.............ccevveverereereereeeeeeeeee e
Bonds - Industrial and Miscellaneous
United States
001957-AJ-8. vie JAT&T CORP.....oveeteee ettt saessss s sssessenisnine | creens 04/30/2002.... [WACHOVIA/FIRST UNION SECURITIE..
001957-AV-1 ... |AT&T CORP GLOBAL BONDS........c.coooeeereeierereeeeeeeeieeiierieniens | e 04/30/2002.... [SALOMON SMITH BARNEY................
001957-BC-2 ... |AMERICAN TELEPHONE & TELEGRA..........ocooeeeeeeeeeieieieees [ 05/30/2002.... [SALOMON SMITH BARNEY....
001957-BC-2 . |AMERICAN TELEPHONE & TELEGRA..........cccoooeerrcerereriveeeeees | e 06/11/2002.... [SALOMON SMITH BARNEY....
00209A-AE-6 AT&T WIRELESS SVCS INC......oveeereeeeeeeeeeeeeeeeeveenreeneens | evi 12/04/2002.... | SALOMON SMITH BARNEY.....
00209A-AE-6... oo |AT&T WIRELESS SVCS INC.....ooveeereeeeieeeceeeeeeeeeeeesveeieiienes | e 12/17/2002.... |MERRILL LYNCH.....
00209A-AG-1... ... |AT&T WIRELESS SERVICES.........ccooivereieeseeeeeceeeeseseeeeeees | e 12/17/2002.... |MERRILL LYNCH.................
00209A-AH-9... ... |AT&T WIRELESS SVC INC GLOBAL.......ccevverereeeeeeeeieierceeieees | e 06/10/2002.... [ SALOMON SMITH BARNEY
018803-AE-6.... . |ALLIANT ENERGY RESOURCES..........cccooeverererecceeeeeesereneee | e 06/28/2002.... [MERRILL LYNCH.................
03760A-AE-1............. |APOGENT TECHNOLOGIES INC........ccocoveeeervererereceeeeveeeieeneee [ e 08/05/2002.... [SSB CALAMOS....................
055843-AA-4.... «.. |BT PFD CAPITAL TRUST oo eeeseeeeerseieeseniens | eeiaad 03/25/2002.... [ SALOMON SMITH BARNEY....
055843-AA-4.... . |BT PFD CAPITAL TRUST Il..ouieeeeeeieeeeceeeiee e eseeeeeeseeienenes | e 03/26/2002.... [ SALOMON SMITH BARNEY....
06050X-BA-0 ... |BANKAMERICA CORP.........cooeeeereerreiierereeesseseeeereesessssensnens | et 08/30/2002.... [MERRILL LYNCH.................
109641-AC-4 wor | BRINKER INTL INC.....ooece et esesseresieees | e 10/22/2002.... | SSB CALAMOS.....................
125577-AD-8.... . [CIT GROUP INC NOTES......cooeerereeeeteeieeeceresesseeesesessssenens | e 03/12/2002.... [SALOMON SMITH BARNEY................
12557W-AC-5.. ... |CIT GROUP INC INTERNOTES........cooosveeeeverereereeeeseseisiieniens | eviee 11/15/2002.... | WACHOVIA/FIRST UNION SECURITIE..
12557W-AF-8... ... |CIT GROUP INC INTERNOTES.......coosiererrrvererreerereeseseieereenes | e 11/21/2002.... | WACHOVIA/FIRST UNION SECURITIE..
126117-AF-7.... . |CNA FINANCIAL NOTES........oooeeerereeeeeeeeeeseeeeesesesesesressisnies | e 04/15/2002.... [SALOMON SMITH BARNEY................
126117-AG-5 ... |CNA FINANCIAL CORP........oovvrrrrererrerseieeieeseeeesessseesiessesneniens [ et 04/15/2002.... [SALOMON SMITH BARNEY................
126117-AJ9............... CNA FINANCIAL NOTES.......ooveoereeeeeeieeieeeeeseseseeseeesseeseeseniens | eevd 09/06/2002.... [ WACHOVIA/FIRST UNION SECURITIE.........cooovmeereerereeecireienans
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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
126117-AK-6............... CNA FINANCIAL CORP NOTES..........osveeneermrrreeerernneesncesmneinee | oeeend 04/30/2002.... | SALOMON SMITH BARNEY........ccoorrurrmiricerermeseesseseesseseenns
143658-AN-2.... ... |CARNIVAL CORP ONV DEBS...........coccoommrrrmrrimreinnrrnsrsssenseineees | oeeens 06/21/2002.... |SSB CALAMOS....................
151313-AF-0.... ... | CENDANT CORP CV.....osvvrrrrinrerrrnneeenenirnsesseensssssessssrnsseinns | oeeeed 02/13/2002.... |SSB CALAMOS....................
161477-AA-2.... vie | CHASE CAPITAL Luevvcvoeeireeieeierineceinerissesnesssseressssssesssesnsenne | e 02/06/2002.... | SALOMON SMITH BARNEY
161477-AA-2.... vie | CHASE CAPITAL Luevveoeeirreeeeeieriecesnerissesssesssenissesssssssessssenne | e 04/16/2002.... [MERRILL LYNCH.......ccooovvvrrerrcrincnnne
165069-AS-4.... vie |CHES & POT TEL MD....cosvvomvireireeenieeensennesesseesseessseissneinee | e 05/14/2002.... | WACHOVIA/FIRST UNION SECURITIE..
165069-AS-4.... vie |CHES & POT TEL MD....cosvvvrrireieeeriesersenneeesseesseessseissneinee i 10/16/2002.... | WACHOVIA/FIRST UNION SECURITIE..
17248R-AG-1... w.e |CINGULAR WIRELESS.........ovvveererinernerinseinceiserssessceinnenes | e 09/18/2002.... [PAINE WEBBER........c.ccoovvrrrvrerenne.
204912-AF-6.... . | COMPUTER ASSOCIATES INTL INC.....cccovvvvnerirnrrrnccrnerrsceinees | 11/08/2002.... | SALOMON SMITH BARNEY
211177-AG-5 ... | CONTINENTAL CABLEVISION.......ccoomrrervrermerirerenceneninseesnninnee | e 08/06/2002.... [MERRILL LYNCH.................
219350-AE-5.... ... |CORNING INC DEBS........cooverireiremenirenerserneeesssesneesssssssneinee | e 03/12/2002.... | SALOMON SMITH BARNEY
222372-AEA4.... . | COUNTRYWIDE CREDIT INDS CV S/D.....covverrrrrerimrrisccrscrrneee [ everne 05/15/2002.... [SSB CALAMOS..........ccccrvvvennces
22404Q-AF-5... ... |COX COMMUNICATIONS I.....coomvoririnrierinrienens VR 04/15/2002.... | SALOMON SMITH BARNEY
2338E8-EG-0... . | DAIMLERCHRYSLER NORTH AMER HLDG CORRP........cccouvrmmrere | 01/18/2002.... [ADVEST INC......ocorvvvervrrrnnes
25271C-AE-2... DIAMOND OFFSHORE DRILLING INC........oocnirrmmrncrrncrrnriine | e 05/17/2002.... |SSB CALAMOS....................
26439R-AC-0... ... | DUKE CAPITAL CORP.......coevveerrirrirnrernerinsrerssesseesssenissesseensens | oeeeen 11/08/2002.... | SALOMON SMITH BARNEY....
285659-AE-8.... ... |ELECTRONIC DATA SYSTEMS CORP........cocvormrrrmcrirmerrsrciniriraee | 11/20/2002.... | SALOMON SMITH BARNEY
345370-BX-7.... ve |FORD MOTOR CO....covvvernrirrireeinrenseniesessesssssesseessesssssssneninee | e 02/06/2002.... [PAINE WEBBER........c.ccoocvmrrnerenne.
345370-BY-5 ... |FORD MOTOR CO BONDS..........cccomrreerirerireeinermnenesssesnesneeeine | e 04/22/2002.... | WACHOVIA/FIRST UNION SECURITIE..
345395-20-6. ... |FORD MOTOR COMPANY CAP TR Il...o.corrrevrenerrmeriricenrinsees e 01/25/2002.... |SSB CALAMOS....
345395-20-6. ... |FORD MOTOR COMPANY CAP TR Il...o.eorrreveemerrnerrscernirneees | e 08/30/2002.... |SSB CALAMOS....
345395-20-6. ... |FORD MOTOR COMPANY CAP TR Il...o.corrrevrenerrnererscernirneees | v 12/10/2002.... | SSB CALAMOS..........ovvverrerrermreeerenns
345397-TY-9 ... |FORD MOTOR CREDIT CO NOTES.......cocrmmrrrrermrrmncrrmcrrseennee | v 03/20/2002.... | WACHOVIA/FIRST UNION SECURITIE..
345397-TY-9.... ... |FORD MOTOR CREDIT CO NOTES.......cocrmmrrrerrmmrmncrimcrrseeinn | e 03/26/2002.... | WACHOVIA/FIRST UNION SECURITIE..
345397-TY-9.... ... |FORD MOTOR CREDIT CO NOTES.......ccocrmmrrmerrmmrnnecincrrireinee | e 09/23/2002.... | SALOMON SMITH BARNEY....
345397-TY-9.... ... |FORD MOTOR CREDIT CO NOTES.......cccrmmrrmerrmmrnrcrimerrscennee | oveees 12/02/2002.... | SALOMON SMITH BARNEY................
36158F-AB-6 woe | GE GLOBAL INS HLDG.....ccoorereerecererirneeeneriserisseessrnseessneins | oeeees 10/24/2002.... | WACHOVIA/FIRST UNION SECURITIE..
362320-AU-7 ... |GTE CORP DEBENTURES..........covverrrerrinerimrrneessersnsessernnene | oeeend 07/22/2002.... | WACHOVIA/FIRST UNION SECURITIE..
362320-AU-7.... ... |GTE CORP DEBENTURES..........coovemmrrrrinerinenneessensnsessersnene | oeeees 10/11/2002.... | SALOMON SMITH BARNEY........c.cccnveen.
362320-AW-3... ... |GTE CORP DEBENTURES........cocosvevrmirmrerncrirenneeiinersseeiseiinee | e 04/10/2002.... | WACHOVIA/FIRST UNION SECURITIE..
362320-AZ-6.... vt |GTE CORP.......reiriceiecinrenneeeserissessesisssisssssesisssssssnnsnene | oeeeed 06/24/2002.... |PAINE WEBBER..........coocomevmrrnnceeinenne
362320-AZ-6.... et |GTE CORP......veieiceiccinreineeiseriseessesissnsssessesissssssnnnsnese | oneeed 06/28/2002.... | WACHOVIA/FIRST UNION SECURITIE..
362320-AZ-6.... et |GTE CORP......veieiceiccinreineeiseriseessesissnsssessesissssssnnnsnese | oneeed 07/22/2002.... | PAINE WEBBER.......
362320-AZ-6.... et |GTE CORP......veieiceiccinreineeiseriseessesissnsssessesissssssnnnsnese | oneeed 07/30/2002.... |PAINE WEBBER.......
362320-AZ-6.... et |GTE CORP......veieiceiccinreineeiseriseessesissnsssessesissssssnnnsnese | oneeed 08/14/2002.... | WACHOVIA/FIRST UNION SECURITIE..
362320-BA-0 vt |GTE CORP....otertecie e sesisssessessessssessssssssssssnnsseens | e 04/15/2002.... | SALOMON SMITH BARNEY................
369622-51-9..... ... |GENERAL ELECTRIC CAPITAL......ovvverivrrmrrireceirnermsenersnessnineees | oeeees 11/15/2002.... |MERRILL LYNCH........ovvrivirririrerirnnns
36962G-WW-0. . | GENERAL ELECTRIC CAP CORP.. O B 08/23/2002.... | WACHOVIA/FIRST UNION SECURITIE..
37042G-C3-8... GENERAL MOTORS ACCEPT CORP........oeceomrermrrceincrenerneeeins | e 08/20/2002.... | SALOMON SMITH BARNEY................
37042G-C7-9... GENERAL MOTORS ACCEPT.......covvvierirrcenerserisceinernssesseiine | oeeend 08/27/2002.... [MERRILL LYNCH.......cccoovvvrirrciincnnne
37042G-C8-7... GENERAL MOTORS ACCEPT CORP........oeceomrermrrceincrenerneeeins | e 08/27/2002.... | WACHOVIA/FIRST UNION SECURITIE..
37042G-E9-3.............. |GENERAL MOTORS ACCEPTANCE CORP........ccocoommvrmrrmmirriiins | et 09/17/2002.... [ SALOMON SMITH BARNEY.........cccovvvene.
37042G-SV-9... ... | GENERAL MOTORS ACCEPTANCE CORP........cccoormvrrmrrmmrrirrins | reend 08/23/2002.... | WACHOVIA/FIRST UNION SECURITIE..
37042G-UY-O0... ... | GENERAL MOTORS ACCEPT CORP SMARTNOTES........ccccccmuvers | 01/18/2002.... |ADVEST INC......ccovvvervriecincrieceeenens
37042G-WA-0.. ... | GENERAL MOTORS ACCEPT CORP........cocvvrrremerrmrrrscrrnerrnrens | reend 03/05/2002.... | SALOMON SMITH BARNEY....
370442-74-1. ... | GENERAL MOTORS 4.50%SER A........ccoorivmrrerneinisirenreriseionee | e 03/11/2002.... | SSB CALAMOS....................
370442-74-1. ... | GENERAL MOTORS 4.50%SER A........cconevmrrerneinisirenrerneinee | e 03/06/2002.... | SSB CALAMOS....................
40621P-AF-6 coe [HALLIBURTON CO....cvvrrrricrirerirecenerinsessesssseisesesssnssssseens | oeeeed 01/18/2002.... | SALOMON SMITH BARNEY....
40621P-AF-6 coe [HALLIBURTON CO....cvvrrrricrirerirecenerinsessesssseisesesssnssssseens | oeeeed 03/05/2002.... | SALOMON SMITH BARNEY....
40621P-AF-6 . |HALLIBURTON CO.....coorirrireriereecinsrinseessssssssesssessesnsseeens | e 04/15/2002.... | SALOMON SMITH BARNEY....
41020V-AA-9.... JOHN HANCOCK MUTUAL LIFE INSUR CO.....cccrvvvervvrrmcrrierraee | reees 11/07/2002.... |ADVEST INC......ovvvvrerrrecrncrirnerisceenne
428040-BM-0... ... |HERTZ CORPORATION SR NOTE.........cccmmmrmrrmmrnecmcrrnreineees [ ceerne 09/17/2002.... | WACHOVIA/FIRST UNION SECURITIE..
428040-BQ-1.............. HERTZ CORPORATION......c.ovirinrinrinnieninriseieriserisesssrssiinnes | cevene 04/22/2002.... | WACHOVIA/FIRST UNION SECURITIE........cccorimminrinririierinene
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441812-GL-2............... HOUSEHOLD FINANCE CORP........oocumeremerimrrncrirserrscerserneeees | oveees 10/30/2002.... | WACHOVIA/FIRST UNION SECURITIE.........coccrmmeimerrmrrrnvciineinee v | vseensernssnnnsensssnennnnns 1940000 | 200,000 | oo 7,600
44181E-ES-3 HOUSEHOLD FINANCE CORP INTERNOTES.........coouvemeeimmrineee | eeens 01/31/2002.... | WACHOVIA/FIRST UNION SECURITIE.. .
44181E-EV-6 HOUSEHOLD FINANCE CORP INTERNOTES.........coouveneeimmirineee | reens 02/07/2002.... | WACHOVIA/FIRST UNION SECURITIE..
44181E-EY-0 ... |HOUSEHOLD FIN CORP INTERNOTES.........ccccomvvermmrrmerrncrrnreins | 02/14/2002.... | SALOMON SMITH BARNEY................
44181E-FB-9 . |HOUSEHOLD FINANCE CORP BE.........cccouuvemeeemermenirseenirnereine | 02/22/2002.... |MERRILL LYNCH.
44181E-FC-7 ... |HOUSEHOLD FINANCE CORP SENIOR........cccmmermmermmremmerrerrnne | 02/22/2002.... [ADVEST INC......ocovvvvervrrrnnee
44181E-FK-9 ... [HOUSEHOLD FIN CORP INTERNOTES........ [ I 03/07/2002.... | SALOMON SMITH BARNEY................
44181E-FL-7.... . |HOUSEHOLD FINANCE CORP INTERNOTES........ccccomemmrrmrrine | 03/28/2002.... | WACHOVIA/FIRST UNION SECURITIE..
44181E-FM-5... HOUSEHOLD FIN CORP INTERNOTES........cccoomvermeemmerriceriniinee | 03/07/2002.... [MERRILL LYNCH.......cccovvvrmrrrrenne.
44181E-FR-4 ... |HOUSEHOLD FIN INTERNOTES........ccccommrrmrermmmrmeernernnnrnernne | 03/14/2002.... |PAINE WEBBER......
44181E-FX-1 ... |HOUSEHOLD FIN CORP INTERNOTES........ccconvvemmrrmmrrnnrrineinee e 03/21/2002.... | SALOMON SMITH B
44181E-FX-1.... ... |HOUSEHOLD FIN CORP INTERNOTES........ccccruvemmrrmmrrmnrriniinee e 03/21/2002.... [MERRILL LYNCH.................
44181E-GC-6... ... |HOUSEHOLD FIN CORP.....cccoovrirremerirernerieeesseesneesssesssneinee | e 03/28/2002.... [MERRILL LYNCH.................
44181E-JG-4.... ... |HOUSEHOLD FIN CORP INTERNOTES........ccccruvemmrrmmrrmnrriniinee e 06/13/2002.... | SALOMON SMITH BARNEY
44181E-JH-2.... . |HOUSEHOLD FINANCE CORP...... IR o 06/13/2002.... |ADVEST INC....
44181E-LG-1 ... |HOUSEHOLD FINANACE CORP S SRR B 09/12/2002.... |ADVEST INC....
456837-30-1. JING GROUP NV | 12/12/2002.... |MERRILL LYNCH.................
46623P-AA-2 JPM CAPITAL TRUST L.coueieererererneceineeinsessesssensssssenssnnnne | oeeend 03/26/2002.... | SALOMON SMITH BARNEY
46623P-AA-2 JPM CAPITAL TRUST L.coueieererererneceineeinsessesssensssssenssnnnne | oeeend 04/16/2002.... [MERRILL LYNCH.......cc.covvvennce
46623P-AA-2 JPM CAPITAL TRUST L.coovirieirrerceineceinceineesseeesenseesseenseninne | oeeees 10/24/2002.... | SALOMON SMITH BARNEY....
46623P-AA-2 v | JPM CAPITAL TRUST Luvcooevireeereriserieceneriseneseeisseressesisscnnseees e 12/04/2002.... | SALOMON SMITH BARNEY....
480081-AD-0 . | JONES APPAREL GROUP INC.........covvvervverrirneeesernnnceseersneineee | 06/27/2002.... |SSB CALAMOS....................
526055-AG-3 ... |LENFEST COMMUNICATIONS........cccoovvrmmermrermmmneersennnnesserenee | e 06/28/2002.... |MERRILL LYNCH.
532716-AF-4.... e JLIMITED INC...oviicierirseeeeieeeisseesesisssesssessessssessssssseien | oeeeed 03/05/2002.... |ADVEST INC......ccovvverrrirrcinerieceeenens
532716-AF-4.... e JLIMITED INC...oiiecierisceieeiseeesseseniseseseessessssensssssseies | oeeeen 10/18/2002.... | WACHOVIA/FIRST UNION SECURITIE..
532716-AF-4.... LIMITED INC..ooeiceriecireeiessieeisessseessesisseesssnssssssssene e 11/08/2002.... | SALOMON SMITH BARNEY................
548661-CG-0... LOWES COMPANIES CONV.......vvverrrreceerimeeinerinserinseeissinneees | oeeeed 05/13/2002.... |SSB CALAMOS....................
552673-AQ-8.... MCI COMMUNICATION CORRP.......cooevverrririrnirnernireriersenserinens | e 01/18/2002.... |MERRILL LYNCH.
56418H-AC-4... coe IMANPOWER INC CV...coovvrrrirererrnecenerirnsesncessrsesissnnsseines | e 09/12/2002.... |SSB CALAMOS....
585055-AB-2.... . [MEDTRONIC INC CV.....coovvviirirerneieeriseressesseessesissessssnsseins | evenne 09/19/2002.... [SSB CALAMOS.........cccomvverreriecernnenne
58551H-AA-1... vt |MELLON CAP Il..iiiviieirnerireceieeiessisseeseesseesssessssesssssssssninees | ceenne 12/30/2002.... | WACHOVIA/FIRST UNION SECURITIE..
620076-AR-0.... coe IMOTOROLA INC.....coovirrirerierinereseeiserisessseessssisssesssesnsssene | oeeens 03/05/2002.... |MERRILL LYNCH.......ccovvvimriinerieeeerinenns
638671-AB-3.... ... |NATIONWIDE MUT INS CO...cooevrrvvrmrrmcrrereeenineeesseniseesnserneees | e 02/20/2002.... | WACHOVIA/FIRST UNION SECURITIE..
638671-AB-3.... <. |NATIONWIDE MUT INS CO...covevvrvvrmrrmcrieresenneeessensseesnerrneees | e 03/20/2002.... | WACHOVIA/FIRST UNION SECURITIE..
638671-AB-3.... <. |NATIONWIDE MUT INS CO...covevvrvvrmrrmcrieresenneeessensseesnerrneees | e 04/30/2002.... | WACHOVIA/FIRST UNION SECURITIE..
65473Q-AG-8... ... [NISOURCE FINANACE CORP.......c.cvvuirririnirnirnnieriserserscrneiens | e 10/17/2002.... | SALOMON SMITH BARNEY................
65473Q-AG-8... ... [NISOURCE FINANACE CORP.......c.ovvurerriririrnirnnieriierserscrneiens | s 10/18/2002.... | SALOMON SMITH BARNEY....
65473Q-AG-8... ... [NISOURCE FINANACE CORP.......c.ovvurerriririrnirnnieriierserscrneiens | s 10/31/2002.... | SALOMON SMITH BARNEY....
655664-AH-3.... . INORDSTROM INC DEBS........ccoomeumerimerieeenerisseesseensernsseiens | 10/11/2002.... | SALOMON SMITH BARNEY................
69334W-AC-5.. PHH CORP.....covtireieierierineesseesneeisssssssisesisssssssssesssssnsnees | oeeeed 06/13/2002.... | WACHOVIA/FIRST UNION SECURITIE..
69334W-AD-3.. ... |PHH CORP INTI SRR DR 06/13/2002.... | WACHOVIA/FIRST UNION SECURITIE..
69334W-AM-3.. . |PHH CORP INTERNOTES........ocomeeeermeeenerirssnincessserirseesssineee | v 06/27/2002.... | SALOMON SMITH BARNEY................
69334W-AY-7... PHH CORP.....covvtrvierieerineeineessecsnenissssnssisesisssssensesssesssnnes | oeeees 11/08/2002.... |MERRILL LYNCH........oovvriverrirrerernnns
69334W-BH-3.. PHH CORP INTERNOTES........c..vveeereerirseeenerisseinssesssrnseesseine | oeeeed 09/06/2002.... | WACHOVIA/FIRST UNION SECURITIE..
69334W-BR-1.. PHH CORP INTERNOTES.........osveeeeeerireeieriseeesnesssrnseesneine | oeeeed 09/19/2002.... | SALOMON SMITH BARNEY....
69334W-BV-2... PHH CORP INTERNOTES.........osveeeeeerireeieriseeesnesssrnseesneine | oeeeed 09/26/2002.... | SALOMON SMITH BARNEY
69347C-AA-8... ... |PNC INSTITUTE CAPITAL 144A........oocvinrrrerncinerrnseisceiine | e 03/19/2002.... |PAINE WEBBER..............
740434-73-3. . |PREFERRED PLUS TR MSD-1.....covereiriecenerinererseennernsseiens | e 05/29/2002.... |MERRILL LYNCH.............
743315-AJ-2. ... |PROGRESSIVE CORP.........cccomvrmmrriirerrerinnressnerssesssssessesnesssenss | e 04/15/2002.... | SALOMON SMITH BARNEY................
743862-AD-6 ... |PROVIDENT COS INC DEBS........cccoomvemerirrreserrmsenscennernseeinnne | e 08/08/2002.... | WACHOVIA/FIRST UNION SECURITIE..
754603-AB-4.... ... |IRAYCHEM CORP........cccorvvrermrrirarrinns VR PO 02/06/2002.... [MERRILL LYNCH......ccccovvvrmerrcrinennne
812404-AX-9.... ... | SEARS ROEBUCK ACCEPTANCE CORP.......c.cccommermmrrmnerimiinenes e 12/05/2002.... | SALOMON SMITH BARNEY................
812404-AY-7.... ... |SEARS ROEBUCK ACCEP CORP.........cccovvvemerimrrrmerinsrenerneeeinne | 12/02/2002.... | WACHOVIA/FIRST UNION SECURITIE..
812404-BG-5............. SEARS ROEBUCK & CO.....vvuevimreireierieeessensesssssesssesnssenene | oeeees 10/30/2002.... | WACHOVIA/FIRST UNION SECURITIE........cccommvrrercerreerecnenne
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812404-BG-5.............. SEARS ROEBUCK & CO.....cocververeieeeecieeiceeeeseesesseesseereesieneens | evi 11/20/2002.... | WACHOVIA/FIRST UNION SECURITIE.........coooeieieeccceieiieiieies [ ereerieiesesseee s sessssesiessesniens | eeevessessessesisseesessessessnes 192,000 oo 200,000 | oo 4,239
8124JF-AD-8 .. | SEARS ROEBUCK ACCEPTANCE INTERNOTES. A P 12/19/2002.... | WACHOVIA/FIRST UNION SECURITIE.. ..200,000 .. ..200,000 ..
8124JF-AK-2 ... |SEARS ROEBUCK & CO......ooveererererccreereciveieesessevesesssesissieneens | eei 12/30/2002.... |MERRILL LYNCH........cccooeiveirvrrerennae 200,000 200,000
852060-AH-5 . | SPRINT CAPITAL CORP. VR 03/12/2002.... [MERRILL LYNCH..... 194,212 200,000
852060-AJ-1. SPRINT CAPITAL CORP..... VR 05/14/2002.... [MERRILL LYNCH......oiiieiieeeeeeeeeesteecetesessevesiesseesessssniiees | eesteeieeiessesssssssessss s sssssssssessinnee | cestesssssssessessesssseesssssessas 93,800 100,000
852060-AJ-1. w.. |SPRINT CAPITAL CORP........ovmeeteeeeeeeeieeeeeeeresee e eesessesenisnens | et 06/10/2002.... [MERRILL LYNCH......oiiieieeeeeeeeeeeteeiceesesssvesiessessessssniees | esteeieeiessesesssssessss s sesssssssessinnes | cestessssssssessessesssssesssssessas 95,812 oo 99,000
860831-30-4. wor | STILWELL FINANCIAL INC.......ooovcreieeeereeeeeerceveeeeeeeeieenes [ e 04/05/2002.... [MERRILL LYNCH. 100,000 ..4,000
868536-AP-8 v | SUPERVALU INC.......ooeiece e vesesee e esessesieneniens | eeiad 06/20/2002.... [SSB CALAMOS........coooieeeeeeiererereeesteeiseiessesssssessesssssessissnnenins | eevesiseessissessessesssessessssssessssssnses | oevesssssessessiesessessss s nes 4070 [ 13,000
872287-AC-1.... ... | TCI COMMUNICATIONS INC......ovveeeererieerereeeeeeeeveereeveseneeens | e 08/06/2002.... [MERRILL LYNCH................. 96,460 100,000
872287-AF-4 ... | TCI COMMUNICATIONS INC DEBS... R D 04/22/2002.... [ SALOMON SMITH BARNEY.......ccorieiceteeeceicereseeeeteseeeiesisssnienss | ereeieeiissesssssssesssssessssssssssessinnee | estesssssssessessessssessssssessans 99,625 100,000
872375-20-9. ... |TECO ENERGY EQUITY SEC UNITS.......cccooevererevieieieeiieiiieee [ 01/15/2002.... MERRILL LYNCH................. 200,000 200,000
879240-AN-9 ... | TELE COMMUNICATIONS INC.....coovereereeeerieereeseeeeerieienienes | e 08/06/2002.... [MERRILL LYNCH......ooieiieiceeeeeeteeteeceiesesssvesieeseesesessnsieee | esveeieeiessesssssssesssssesssssssssssssinnes | estesssssssessessesssssssssssessas 95,400 100,000
879403-AD-5 ... |TELEFONOS DE MEXICO SADE........ccooveeevereereecseseeeeeeerienes | e 12/13/12002.... |SSB CALAMOS........ooeieieeeeeeeteeiieeeseetestesteesessssessssssssesssssnens | eovessessessessssssssssssssssesssessssssssensens | eviessessessesssssssessessessssensans 3525 | e 3,000
880451-AT-6 . | TENNESSEE GAS PIPELINE DEBS...........coooeeeeeereecevceeveeeieene | e 04/15/2002.... [ WACHOVIA/FIRST UNION SECURITIE.. 181,800 180,000
892335-AG-5 e [TOYSRUS...ooeeeeeeeeeeeteeee e sesaesiee s sssiesisniennenns | et 04/30/2002.... [SALOMON SMITH BARNEY................ 199,064 200,000
892335-AH-3 i [TOYSRUS. .ot vesss e ssssensnsennenns | e 08/08/2002.... [ WACHOVIA/FIRST UNION SECURITIE.. 194,500 200,000
892335-AH-3 .. |TOYSRUS.. U D 08/23/2002.... [ WACHOVIA/FIRST UNION SECURITIE.. 192,000 200,000
892335-AH-3 oo [TOYSRUS....oooiierccceees U D 12/17/2002.... | WACHOVIA/FIRST UNION SECURITIE.. .200,000 200,000
902118-BA-5.... ... |TYCO INTERNATIONAL GROUP........cocosvereerervercerereeseeeieenes | e 04/22/2002.... [SALOMON SMITH BARNEY................... .292,587 300,000
905572-AB-9.... ... |UNION CARBIDE DEBS..........cccosmeermrereeeervcreereereesesssssienienneens | eei 11/08/2002.... | WACHOVIA/FIRST UNION SECURITIE.........cooieeeeecicecieiieiieies [ et sesestesiesnieniens [ creevesessessee s ssesseeas 49,250 [ 50,000
905572-AD-5 ... |UNION CARBIDE CHEMS & PLST......coeveieereeevereereeeeseicieees | e 04/16/2002.... PAINE WEBBER....... .223,003 224,000
905572-AD-5 ... |UNION CARBIDE CHEMS & PLST......coeveeeeeereveeereeeeseicieees | e 06/21/2002.... [PAINE WEBBER....... .202,520 200,000
905581-AV-6.... ... |UNION CARBIDE CORP.........cccosvmrrrerrererereeeeseeereesessenenenens | eeid 07/31/2002.... [WACHOVIA/FIRST UNION SECURITIE.........coioieiceerceeciriieieies [ eeeeieeieeieseesesesies e sssssssesessinnes | eetessisssssessessessssssssssenans 88,875 | 90,000
905581-AV-6 ... |UNION CARBIDE CORP.........ccosvmrvrrrererereeeeseeereesessesenenens | e 08/08/2002.... [ WACHOVIA/FIRST UNION SECURITIE.. 198,500 200,000
911684-20-7. ... |U.S. CELLULAR... U 11/07/2002.... | WACHOVIA/FIRST UNION SECURITIE.. 300,000 300,000
911684-20-7. ... |US. CELLULAR............... U 11/07/2002.... |MERRILL LYNCH.........ooiieieieeiteeieeeeeeeeeeteeee e sssssssiesiissessiens | eveeieesiesiessesses e ssessssssssessesniens | evessessessessessesssseesssssessseas 51,250 [ 51,250
912912-AR-3 .|[USWEST CAP FDG INC................ VR 01/22/2002.... [ SALOMON SMITH BARNEY 92,959 100,000
913903-AL-4.... UNIVERSAL HEALTH SVCS CONV......oovvrrereeeeeeeeeeceeeveereniens [ oo 11/04/2002.... |SSB CALAMOS.........ooioieeeeeeeteiieeesesesiesteesessssessssssssesssssnens | cvvessessessisssssssssssesssssesssesssssssessons | cvvessessessesssssssessessassssensans 4,007 [ oo 6,000
91529Y-AD-8... ... |UNUMPROVIDENT CORP.............. VR 10/10/2002.... | WACHOVIA/FIRST UNION SECURITIE........cooovereeeeecceiceiierienes [ v veeseeeeeseieens [ e 195,000 |...... ...200,000
918866-AH-7.... ... |VALASSIS COMM CONV........ SV 04/09/2002.... [SSB CALAMOS.........cooooveieeeeceeeeceieeteeesesvesieeseesesssiessssssssessinniss | eeeereesesssessesseesessessssessessessienees | ovone L3939 ... ..7,000
92344G-AT-3... ... |VERIZON GLOBAL FDG CORP.. TR D 09/06/2002.... [ WACHOVIA/FIRST UNION SECURITIE.. 202,000 200,000
860831-30-4..... ... | STILWELL FIN 7.875% PINE... e 03/28/2002.... | WACHOVIA/FIRST UNION SECURITIE.. 100,000 100,000
U75000-AG-1........... ROCHE HLDGS INC CONV 08/21/2002.... [SSB CALAMOS.........oooeveeveeeeeeeeeeeeeereeeeeeeeeereercereeerresresnieniee | eeveerieeeeenresseesesesieerensesseessneniee | eeveereseseesseeseesessssessenseres 4280 | oo 8,000
United States............cccoevererrererrenee. e ..27,403,447 ..27,798,835
4599999. | Total - Bonds - Industrial & Miscellaneous... .27 403,447 ..27,798,835
6099997. | Total - Bonds - Part 3.............oue.......... ..32,746,444 ..33,177,835
6099998. [ Total - Bonds - Summary Item from Part 5.. . JE o — [ 9,000
6099999, [ TOMAI = BONGS...........cvoeveeveeeeeeeeeteveeveeeeeeteetee e veeveeeeeetestee e veeseestestesseeseeseessessensssseseesss  eteesessssssessossossssssesssssesssssassssssesssssesssnssessessessessssssasssesssssssnsssessessesssssassssessessenssssenssesessessonssesanssessos | evseereersesessessersosseseens 32,746,444 ... 33,186,835
Preferred Stocks - Industrial and Miscellaneous
United States
285661-20-3 ELECTRONIC DATA SYSTEMS CORP.........cccooovevmrvrveenreerieriens | e 04/12/2002.... [SSB CALAMOS.........ooooveeieeeeteeeeete e seesses et ssseeneas
285661-20-3. ... |ELECTRONIC DATA SYSTEMS CORP.........ccccoerverereeveveierierees e 04/24/2002.... |SSB CALAMOS....
285661-20-3. ... |ELECTRONIC DATA SYSTEMS CORP. R D 07/26/2002.... [SSB CALAMOS....................
294741-87-1. ... |EQUITY OFFICE........ccooveirierirrierirnes v e 07/29/2002.... [ SALOMON SMITH BARNEY
744320-20-1. ... |PRUDENTIAL FINANCIAL INC 6.75%.......ccoovvrrererrieriesieiesiieee | e 02/14/2002.... | SSB CALAMOS....
744320-20-1. ... |PRUDENTIAL FINANCIAL INC 6.75%.......ccoovvrrererrieriesieiesiieee | e 06/11/2002.... | SSB CALAMOS....
89420G-30-7 ... | TRAVELERS PROPERTY CASUALTYNOTES......cccoovrvervriireeees | e 03/26/2002.... |SSB CALAMOS....
939322-84-8. ... |WASHINGTON MUTUAL INC PREF INC EQ SECS........cccovvomrvnes [t 02/13/2002.... [SSB CALAMOS....
939322-84-8. ... |WASHINGTON MUTUAL INC PREF INC EQ SECS... R 04/23/2002.... | SSB CALAMOS.....................
(G98255-20-4.... . | XL CAPITALLTD..... VR 08/14/2002.... [SALOMON SMITH BARNEY....
(598255-20-4 XL CAPITAL LTD. MERRILL LYNCH.............

UNIEEA SEAEES.....cvovvveve ettt

6399999. | Total - Preferred Stocks - Industrial & MisCellaneous................c.veeveeeveererveercrieerenan
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6599997. | Total - Preferred Stocks - Part 3

..................................... 622,314 25,786.00 | ..ol

6599998. | Total - Preferred Stocks - Summary Item from Part 5.. SO oo 2,333

6599999. | Total - Preferred SOCKS............c..vveveeveereeeeeeeerereveeeeeeee e veesee e eneeeaee e 624,647
Common Stocks - Industrial and Miscellaneous
United States
294945-48-0................ UTS ETF STRATEGIC 10 DOW 02-B........oooveerverereeeeeeeeeeeereee | e 06/28/2002.... [ SALOMON SMITH BARNEY. ......cooeierererereeereeeeeereessiesresiseiieee | eeveseesseesessessse e 95,744,000 [.oveeveereeereereiee e 94,787
46625H-10-0 w.. |JP MORGAN CHASE & CO.....ooeveeeetecrreereseeseeevesresvsssneeiens | et 09/17/2002.... [SALOMON SMITH BARNEY.... 3,000.000 |.
89420G-10-9.... ... | TRAVELERS PROPERTY CASUALTY CORP R 03/27/2002.... [SALOMON SMITH BARNEY.... SV 8,000.000
94973H-10-8............... WELLPOINT HEALTH NETWORKS INC.... 10/31/2002.... |SSB CALAMOS................. ettt eee et renenaeees 81.560

United States..........oveovevevveereeeeeeeee, . .. ..

6899999. [ Total - Common Stocks - Industrial & Miscellaneo

7099997 | Total - Common Stocks - Par 3.

7099998. | Total - Common Stocks - Summary ltem from Part 5..

7099999. [ Total - Common Stocks

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

V113

7299999. [ Total - Bonds, Preferred and Common St
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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
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Bonds - U.S. Government

312906-2P-4...... FHLMC REMIC SERIES 1136-H .. 101/15/2002 | MATURED...
312914-WY-6.... |[FHLMC REMIC 14750.... 01/15/2002 [MATURED..........cecoverrernee.
31359V-Y4-9..... FNMA REMIC 25HH... 09/25/2002 [ PRUDENTIAL SECURITIES
31359V-Y4-9..... FNMA REMIC 25HH... 10/25/2002 | PRUDENTIAL SECURITIES....
31359V-Y4-9..... FNMA REMIC 25HH... 11/25/2002 | PRUDENTIAL SECURITIES....
31359V-Y4-9..... FNMA REMIC 25HH... 12/26/2002 | PRUDENTIAL SECURITIES....
31359V-Y4-9..... FNMA REMIC 25HH... . [12/26/2002 | PRUDENTIAL SECURITIES
313920-X7-0...... FNMA CMO 2001 41 TB....oocvereereeeeeeeee 01/25/2002 [MATURED..........cecoeereernnee.
362050-FX-9...... GOVERNMENT NAT'L MTG ASSOC POOL #2174 01/15/2002 | MATURED...
362067-DM-9..... | GOVERNMENT NAT'L MTG ASSOC POOL #3700 01/15/2002 | MATURED...
36217A-2A-7..... GOVERNMENT NAT'L MTG ASSOC POOL #188( 01/15/2002 | MATURED...
36217G-L9-6..... GOVERNMENT NAT'L MTG ASSOC POOL #193( 01/15/2002 | MATURED...
36217N-YH-9..... | GOVERNMENT NAT'L MTG ASSOC POOL #1984 01/15/2002 | MATURED...
36217P-DU-8..... | GOVERNMENT NAT'L MTG ASSOC POOL #199101/15/2002 | MATURED...
36217T-TB-5..... GOVERNMENT NAT'L MTG ASSOC POOL #203101/15/2002 | MATURED...
0399999. [ Total - Bonds - U.S. Government................coucevevveercerrerrerererenrernne.

Bonds - States, Territories and Possessions

United States
110709-BH-4..... BRITISH COLUMBIA - PROVINCE OF
110709-BH-4..... BRITISH COLUMBIA - PROVINCE OF.
642866-DX-2..... NEW BRUNSWICK - PROVINCE OF.... 12/30/2002 | RBC DOMINION..
683234-HE-1..... PROVINCE OF ONTARIO................. . |12/30/2002 | RBC DOMINION..
[V
Total States and US..........cccocveverervveinen

1799999. | Total - Bonds - States, Territories & Possessions

Bonds - Political Subdivisions of States

Canada
683078-FT-1...... ONTARIO HYDRO CAN$
683078-FT-1...... ONTARIO HYDRO CANS..

10,980 |........11 .. . e e 213
41,884 o e .
.27,000
.39,000
.68,000
.32,000
.34,000
...200,000

. ....500457

05/23/2002 | PRUDENTIAL SECURITIES
05/23/2002 | PRUDENTIAL SECURITIES

100,000
100,000
100,000
150,000
450,000
s 450,000
............ 458,483 |............450,000

02/06/2002 | PRUDENTIAL SECURITIES................
02/06/2002 | RBC DOMINION........ccooosmvnniiiniinnies | oo

100,000
150,000
250,000
250,000

............ 100,000

2499999. [ Total - Bonds - Political SUDIVISIONS..........vu ittt sttt
Bonds - Special Revenue and Special Assessment
United States

31362Y-TB-8..... [FEDERAL NATIONAL MORTGAGE ASSOC. #07401/25/2002 |MATURED..........cecimermrrrreerncrrnrenne | verermeessseeesernseees | ceemrennessineeena /D | ceereerseesennens 75

60415M-HG-2.... [MINNESOTA H.F.A. MTG SER-G 01/02/2002 | MERRILL LYNCH ...15,000

60415M-HG-2.... [MINNESOTA H.F.A. MTG SER-G. 05/31/2002 [ PAINE WEBBER.. oo 5,000 i 5,000

31358P-NW-3.... [FNMA REMIC TR 92-138 P CMO.. . |01/25/2002 [MATURED....... [V ISR 123,144
625 [SUUUOOOOOO v XX I I I 143,219
Total States and US........ccocoviviniiicciene e . 143,219

3199999. [ Total - Bonds - Special Revenue & ASSESSIMENL. ... rueruiieireereieeereeesssessessesseeesensssessessesesssnssnssnssessessensensenssnessssssseneniens | easessessens 143,219 |......... 143,219 141,832 142,147
Bonds - Public Utilities
United States

010392-CR-7..... [ ALABAMA POWER CO. 1ST MTG. BONDS....... 07/09/2002 [ BROKER 0B.........vvomereercrirrennrcrisrrinne | eereseeeseesinsrinseees | sevesneeenns 103,440 |...cooonee. 100,000 101,395 100,964

010392-CR-7..... [ALABAMA POWER CO. 1ST MTG. BONDS....... 07/09/2002 | BROKER 06......... ..103,440 | ........... 100,000

010392-CV-8..... [ALABAMA POWER COMPANY 1ST MORTGAGE(07/09/2002 | MERRILL LYNCH.........cocoonsvemmrimrinnn [ eerrreerrscinnninnees | verernen 103,410 | e 100,000

010392-CV-8..... | ALABAMA POWER COMPANY 1ST MORTGAGE(07/09/2002 | BROKER 11.......ovvvmvreverrrmmrincrrncrinne | evvrneernseennnninnees | wvvenneenn 103,410 | e 100,000

010392-CV-8..... [ALABAMA POWER COMPANY 1ST MORTGAGE(07/09/2002 | BROKER 06..........covvceereremmrrnerrncrrne | eevereeerseenneninseees | wvvereerenni 208,820 | oo 200,000

010392-CW-6.... | ALABAMA POWER CO 1ST MTG BONDS......... 07/09/2002 | SALOMON SMITH BARNEY.......cccce. [ errmmrennermmninecns | cvrrennn 103,640 | e, 100,000

010392-CW-6.... | ALABAMA POWER CO 1ST MTG BONDS......... 07/09/2002 | SALOMON SMITH BARNEY... .100,000

078167-AM-5..... [BELL TELEPHONE CO. OF PA. DEB................. 03/08/2002 | BROKER 99.........cconvrvenrenne ...25,000

165069-AF-2...... CHESAPEAKE & POTOMAC TELE. MARYLAND [03/01/2002 | BROKER 99........cccoovvummrvimmrmmeinncinee | evvvveemneensenneins | evrinenneni25,235 | i 25,000
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165069-AF-2...... CHESAPEAKE & POTOMAC TELE. MARYLAND [03/01/2002 | BROKER 99........cccconeenmermmmernernneninne [ eerrneeensennneineeins | evvrireeennni25,235 | iiiir025,000 {124,838 | 24,959 | T [ e foiienn 276 [ 276
165105-AC-1..... CHESAPEAKE & POTOMAC TELE. WASH.D.C. [03/18/2002 | BROKER 99.........cccomvvrmermmmrincrrnerinne | eeerireeeinsernseinsens | evveirneennni28,075 | iiii0025,000 | 1ve000025,000 | oiiiir0025,000 [ oo [ e [ o785 [ 75
202795-EQ-9..... |COMMONWEALTH EDISON.......cccovvuvricrirerines 03/21/2002 [MERRILL LYNCH........oovvvvvvrmmerrerinns [ eerrineeeivsensneineeens | cveeennni 207,680 1 ............200,000 | ............ 199,250 | ........... 199,482 | oo [ [ e 8,198 | 8,198
202795-FB-1...... COMMONWEALTH EDISON CO. 1ST MTG SER {09/16/2002 | PRUDENTIAL SECURITIES.........ccccce. [ vvrrmmeimmeimmminecns | werrrenni 208,850 | oveenvcne. 200,000 ... 199,700 [ .o 199,792 [ o [ [ [l 7,058 | 7,058
202795-FB-1...... COMMONWEALTH EDISON CO. 1ST MTG SER {09/16/2002 | BROKER 06...........csecererermrrrncrrnirrne [ vermneevscenserinsens | werennenn 103,425 | e 100,000 |.corereee99,590 | i 99,717 | i s e | 3,708 ] 3,708
202795-FB-1...... COMMONWEALTH EDISON CO. 1ST MTG SER {09/16/2002 | BROKER 06..... 100,000 |..oooreerrn98,816 [ iiiiin99,182 | 27 [ vcinciine [ errerinnineine [ 4,243 4,243
252759-AC-9..... [DIAMOND STATE TELE. CO. DEB........... 03/18/2002 [ BROKER 99..... 25,000 [.oirieni25,338 [ iiiiini25,025 [ oo (1) [ e [l 73 73
266228-BY-0..... DUQUESNE LIGHT CO. 1ST MTG. BOND 08/05/2002 | PAINE WEBBER.. o |- . . A o e 8,136 |..... 8,136
266228-BY-O0..... DUQUESNE LIGHT CO. 1ST MTG. BONDS....... 08/05/2002 [BROKER 06......... oo 207, s , ...200, , . o e 7,892 ... 7,892
266228-BY-0..... DUQUESNE LIGHT CO. 1ST MTG. BONDS....... 08/05/2002 | PAINE WEBBER.. oo 207, s , ...201, , . . o e .6,363 |..... 6,363
341081-DF-1..... FLORIDA POWER AND LIGHT CO. DEBS... 12/09/2002 | BROKER 06......... U I (1< X R , ...100, , . . o e 22,993 |..... 2,993
341081-DK-0..... [FLORIDA POWER AND LIGHT CO... 12/09/2002 | MERRILL LYNCH.... oo | o307, R , ...298, , . o e 8,647 |..... 8,647
341081-DK-0..... [FLORIDA POWER AND LIGHT CO... 12/09/2002 | PAINE WEBBER...... o - , . . ..197, , . o e 6,791 ... 6,791
546387-AQ-4..... |LOUISIANA POWER & LIGHT CO. 1ST 01/02/2002 [ MERRILL LYNCH 25,000 |..ceiieni25,000 [ .iiiririni25,000 [ oo e [ [ [, 0
546387-AR-2..... [LOUISIANA POWER & LIGHT CO. 1ST .. [11/01/2002 | BROKER 99........cccomvvrerenn. ...25,000 .0
645767-AP-9..... NEW JERSEY BELL TEL DEBS.......cccccovvvvnerenn. 03/06/2002 | SALOMON SMITH BARNEY... o - .100,000 |........... 100,875 | .00 100,508 | covoovvrvveenccn(9) [ovrrveervvrriniine [verrevivsrineeins [ 894 |, ...594
804787-AS-8..... SAVANNAH ELECTRIC & POWER CO 1ST MTG [ 12/09/2002 | BROKER 11......... U I X R 174,000 | .o 171,430 | e 172,135 | 81 | e | 1,537 ] 7,537
84533T-HC-3..... [SOUTHWESTERN BELL......c..ovvvrerercrrrrecercens 12/30/2002 | MERRILL LYNCH.... U I X R 174,000 | .o 171,569 | i 172,091 | 97 s e v 1,909 ] 1,909
84533T-HC-3..... [SOUTHWESTERN BELL......c.oovvvrerecrirerrrcnens 12/30/2002 | MERRILL LYNCH.... .100,000 |...........100,000 [ ...iveseci100,000 [ ovorvviivirririns [ rvrmmerirvvinneiins [ ovrermerrneeineiins | vereneenseninenins | cevneesneeinensd 0
84533T-HC-3..... [SOUTHWESTERN BELL......c..ovvvrerercrrrrecercens 12/30/2002 | MERRILL LYNCH.... 22,000 [.ooirren21,692 {21,759 [ 12 [ e [ 241 [ 241
84533T-HC-3..... [SOUTHWESTERN BELL... 12/30/2002 | MERRILL LYNCH.... .10 ..
United States..... oo 105,826 [ ..o 241,883
3899999. [ Total - Bonds - PUDIIC ULIIIHES. .. ... rverecerrierssiessiiseressressnessseesssnssenessssssnsssssssssnssssssssesssssnsssssssssnssssssssssssnssssssssnonsenes | eeenenen 349 1,490 ] 1.0....3,355,000 1.........3,341,330 |........3,345,625 [.......... 443 [0 [0 1105826 [ ......... 105,826 |......... 241,883
Bonds - Industrial and Miscellaneous
United States
008140-AB-1..... AETNA LIFE & CASUALTY CO....cccovvvrrmrrerrennn. 04/12/2002 [ CALLED. ......coorvrrerrrrerrnrerscresnrinees [ verrseesseensernseens | eereneeennni200,0000 | i
008140-AB-1..... AETNA LIFE & CASUALTY CO....cccovvvvrrrirrennn. 04/12/2002 [ CALLED.........coorvvrecererinrrrrcrnceinees [ evernseenseennninsens | ceveneennn 143,400 | i,
008140-AB-1..... AETNA LIFE & CASUALTY CO....cccovvvvrrrirrennn. 04/12/2002 [ CALLED........... .187,000
008190-AF-7...... AFFILIATED COMPUTER SVCS CONV... 02/04/2002 [ SSB CALAMOS........oovvvvmvrrmrrnceinnn [ errrnerernerrseeinerins | evnrerneeernen8,086 | 5,000
020002-20-0...... ALLSTATE CORP.......vvvrirrerrrrreceierieerenerennns 05/22/2002 | MERRILL LYNCH .200,000
02261W-AB-5.... [ALZA CORP......ccoveverrircinerirseeescrins 03/08/2002 [ SSB CALAMOS........ovvvvnvrrmrrrnccinen [ errrveeenerrseeinenins | evnreineeennend, 108 | 6,000
025816-AH-2..... [AMERICAN EXPRESS COMPANY DEB... 05/15/2002 | BROKER 11.....coovvvvcevcrrmnencrinnninne [ eeerrseenseennninsens | weveneenn 103,938 | i 100,000
025816-AH-2..... [AMERICAN EXPRESS COMPANY DEB... 05/15/2002 | PRUDENTIAL SECURITIES .200,000
042735-AY-6..... [ARROW ELECTRONIC..........coucvennce 06/17/2002  SSB CALAMOS...........ccccn... ...10,000
053499-AA-7..... [AVAYAINC CONV......... 03/22/2002 [ SSB CALAMOS.........oovvvemvrermrrnccinen [ errrineeencrnseeineeins | vnrenneeerneni 2,800 | 7,000
055839-20-3...... BT PREF CAP TRUST I. ... |02/28/2002 | MERRILL LYNCH........ .200,000
06406J-BH-7..... BANK OF NEW YORK......c.rvverrrreeeerereenienens 06/24/2002 | EVEREN SECURITIES........cccoovvimnee [ errimmeerveinnninecns | werereen 100,000 | e 100,000
06406J-BL-8...... BANK OF NEW YORK........... 09/16/2002 | SALOMON SMITH BARNEY... .200,000
066320-YP-1..... BANKERS TRUST NEW YORK. 04/28/2002 [ CALLED........comvvverercrirciins ...50,000
06636Q-AG-6.... |BANKERS TRUST N Y CORP... . 109/13/2002 | SALOMON SMITH BARNEY... .200,000
06636Q-AG-6.... |BANKERS TRUST N Y CORP........coouvvruirircrines 09/13/2002 | MCDONALD & COMPANY.......cccovvvinee [ errmmeerneernnrinnces | werrennn 100,000 | v 100,000
06636Q-AG-6.... |BANKERS TRUST N Y CORP.........cecovvriirireranes 09/13/2002 | PRUDENTIAL SECURITIES.......ccoocee [ errmmeeirnrrmnninecns | werereeni 200,000 | e 200,000
073908-3P-8...... BEAR STEARNS CO INC...... 08/24/2002 | PRUDENTIAL SECURITIES........cccoocee [ evrmmeecrnrrnnninecns | werereenni 200,000 | e 200,000
073928-DQ-3..... |BEAR STEARNS................ 07/27/2002 | PRUDENTIAL SECURITIES.......ccccocee [ errmmeeinnrrnnninecns | werereen 100,000 | e 100,000
073928-LR-2...... BEAR STEARNS COS INC 02/16/2002 | PRUDENTIAL SECURITIES.......cccccee [ errmmennrrmnrinncns | werereen 100,000 | oo 100,000
073928-LR-2...... BEAR STEARNS COS INC 02/16/2002 | ADVEST INC......covvvrrrrcrrmerrncrinnens [ eeernseevseernnninsens | eeeereennni 200,000 | ivvoncenes 200,000
124845-AG-3..... |CBS INC. DEB 06/01/2002 | PRUDENTIAL SECURITIES........ccoocee [ vrrmmeernrimniinncns | verereen 104,140 | i 100,000
173034-FK-0...... CITICORP.....cceerierercireerirerenes e [02/01/2002 | PAINE WEBBER.........cooconvvmmiinniines | vrrrmrerncenncrinnees | veeeeenni250,000 | oveenvcne. 250,000
22237L-FN-7..... COUNTRYWIDE HOME LOAN CORP................ 07/10/2002 | MCDONALD & COMPANY ......cccovvvinee [ errmmeerncrnnnrinncns | wererernnni 200,000 | nevcnee 200,000
239753-BP-0..... DAYTON HUDSON CORP NOTES... .. [12/02/2002 | BROKER 06...........cccnncn. .100,000
284129-AC-7..... |[ELAN FINANCE CORP.....cccoovtrirrerirerncririrennns 04/05/2002 | SSB CALAMOS.........onvveeererrrrrrerinens
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284129-AC-7..... [ELAN FINANCE CORP......ccoovtrirrerrrereerirerenns 04/05/2002 [ SSB CALAMOS........oovvvvmvrrmrrnccinen [ errrneeenerrseeinerins | evnrenneeenncn 2831 | 5,000

313309-AH-9..... [FEDERAL EXPRESS CORP. .. |04/01/2002 [ MATURED....... .100,000

317492-AC-0..... [FINANCIAL FED CORP........ccomvvvrmerererrrrernenens 04/30/2002 [ SSB CALAMOS........omvvemvremrrrnccinen [ errrnerenerrseeinerins | vvreineeernen,862 | 5,000

319963-AD-6..... [FIRST DATA CORP........... oo |04/22/2002 | SSB CALAMOS..........cvovvirnreincrrncrins | errnernerinecincrinnne [ eevineennen2, 318 [, 2,000

33900T-AN-8..... [FLEET FINL GROUP INC........oovvvrrerererrrrrrrnens 01/09/2002 | SALOMON SMITH BARNEY... .200,000 .

359416-AH-7..... [FRUIT OF THE LOOM INC DEBS............ccoonnc.. 07/17/2002 | BROKER 11.....coorrrecrcrrnneincrinnrinne [ eeernneenseennsiinsens | eveeernernnni 38,960 | covernenne 100,000 .(60,306) | ..

359416-AH-7..... [FRUIT OF THE LOOM INC DEBS..... 07/17/2002 | BROKER 11.....oovrvcvncrrmneincrrnnrinne [ eeerreeenseennninnens | evvvrnennnn /1,931 | 200,000 (119,463) | ..

37042F-6J-2...... GENERAL MOTORS ACCEPT CORP.. 08/15/2002 | SALOMON SMITH BARNEY.......cccce. [ errrmmrerncrmnninncns | werereenni 200,000 | v 200,000

37042F-6J-2...... GENERAL MOTORS ACCEPT CORP.. 08/15/2002 | SALOMON SMITH BARNEY.......cccce. [ vrrrmmeenncrmmninecns | eerereenni 200,000 | e 200,000

38141M-EC-1.... [GOLDMAN SACHS........c.coocvurerenne 10/24/2002 | PAINE WEBBER.............. .250,000

428236-AC-7..... |HEWLETT PACKARD CO. 04/10/2002 [ SSB CALAMOS........oovvvvmvrermrrnccinnn [ errrinerernerrseeineeins | evnrenneeennen LA8T | 3,000

428236-AC-7..... |HEWLETT PACKARD CO..... 04/10/2002 [ SSB CALAMOS..........c.ccconn.. 11,000

524908-AT-7...... LEHMAN BROTHERS HLDG 05/15/2002 | SALOMON SMITH BARNEY... .100,000

52517P-FM-8..... |LEHMAN BROTHERS HOLDINGS INC 01/28/2002 | PRUDENTIAL SECURITIES.... .600,000

548661-CF-2..... LOWES COMPANIES CONV.... 05/13/2002 | SSB CALAMOS..........cccccnu.. ...10,000

55262C-AC-4..... [MBIA INC. DEB NOTES............. 10/01/2002 | PRUDENTIAL SECURITIES .100,000

574599-AW-6.... [MASCO CORP CONV SR NOTES.... 11/20/2002 | SSB CALAMOS... ...11,000

577778-AV-5..... MAY DEPARTMENT STORES CO........ 10/01/2002 | MERRILL LYNCH .100,000

580169-AL-4...... MCDONNELL DOUGLAS CORP NOTES. 04/01/2002 [ CALLED........coovvvrrecerernrrrrcrnrrineees [ eeernseenseernnninsens | eeeeneennn 100,000 | ovinnccne. 100,000 .98,

580169-AL-4...... MCDONNELL DOUGLAS CORP NOTES. 04/01/2002 [ CALLED.........coovvvrecerernrnscenceineees | eevrnseenseernnnninsens | eeveneennn 100,000 | iveievcne. 100,000 ...100,000

580169-AL-4...... MCDONNELL DOUGLAS CORP NOTES. 04/01/2002 [MATURED..........ccrnvverrrennes .100,000 .99,750

59018S-VX-9..... [MERRILL LYNCH & CO INC.. 08/07/2002 | PRUDENTIAL SECURITIES ..78,000 74,513

61688A-AN-8..... [J P MORGAN & CO....... 12/16/2002 | MERRILL LYNCH................ 200,000

63858S-BH-1..... [NATIONSBANK.......... 02/15/2002 [MERRILL LYNCH................ .75,000

638585-BQ-1..... INATIONSBANK CORP.............. 09/16/2002 [ SALOMON SMITH BARNEY... 200,000

666807-40-9...... NORTHROP GRUMMAN CORP 7.25%.... 10/22/2002 | SSB CALAMOS..........coovvmrmmrrnirnicnne [ errerrervernninniinn [ evverireeeeen 3,378 | i 30

671400-AL-3...... OAK INDUSTRIES INC CV SUB NOTES.. 06/05/2002 [ SSB CALAMOS........oovvevmevermrrnccinnn [ errrineeenerrseeinerins | evnrenneeennen 1,300 | 2,000

693406-20-9...... PLC CAPITAL TRUST L...corrrrrrennn. . |10/25/2002 [ MERRILL LYNCH 175,000

69344M-AE-1.... [PMI GROUP INC CONV.......ovvvrrrerrrrneriricirs 09/26/2002 [ SSB CALAMOS........oovvvvmvrermrrnccinen [ errrveeenerrseeinerins vy 1100 | 4,000

69366F-20-8...... PWG CAPITAL TRUST Il.cooeereerecereeiecriceenns 03/01/2002 [MERRILL LYNCH................ 200,000

69563C-BG-1.... [PAINE WEBBER GROUP INC. MED TRM SUB N102/19/2002 | PRUDENTIAL SECURITIES.......cccocee | eerrmmecnncrmnninnces | verereenni 200,000 | e 200,000

699216-AG-2..... [PARAMOUNT COMMUNICATIONS INC SENIOR [01/15/2002 | BROKER 20.........cconveemerermmrrincrrnerinne | eevereerrseennninseees | wevereeenn 100,000 | civvenvcnee 100,000

699216-AH-0..... [PARAMOUNT COMMUNICATIONS INC. SR DEB(08/01/2002 | PRUDENTIAL SECURITIES.......c.ccocee | vrrmmerimnemmninnces | wererenn 310,401 | oo 300,000

699216-AH-0..... [PARAMOUNT COMMUNICATIONS INC. SR DEB(08/01/2002 | PRUDENTIAL SECURITIES.......c.ccocee | vrrmmermnvimmminnces | werrnenni 208,934 | i, 200,000

699216-AH-0..... [PARAMOUNT COMMUNICATIONS INC. SR DEB(08/01/2002 | MCDONALD & COMPANY ......cccovvvinee | cervmmerrncemmerineces | werernenni 208,934 | e 200,000

75952F-20-5...... RELIASTAR FINANCING Il 07/15/2002 [MERRILL LYNCH........ovvvnivrmrrinncinnn [ errrneerseinnninnens | verereenni 200,000 | e 200,000

79548G-AL-1..... SALOMON SMITH BARNEY..... .. 101/28/2002 | SALOMON SMITH BARNEY........ccccoce | ermmrrrmmrinerrnmeinee [ reeerennn400,000 | ..o 400,000

820931-BA-0..... [SHEARSON LEHMAN HUTTON HOLDINGS...... 03/01/2002 | BROKER 11......coovvvrerrrrenne .100,000

834182-AL-1...... SOLECTRON CORP CONV.......ocoomerererrrecercnes 01/29/2002 | SSB CALAMOS... ..15,000

861012-AB-8..... MICROELECTRON NV.............. 05/07/2002 [ SSB CALAMOS........ovvvvmvrrmrrnceinen [ errrrneeernerrneeinerins | evnrenneenneni2y891 | 3,000

879403-AD-5..... [ TELEFONOS DE MEXICO SA DE. 04/19/2002 | SSB CALAMOS... 3,000

883556-AH-5..... [THERMO ELECTRON CORP............ 09/10/2002 | SSB CALAMOS... 5,000

92344G-AN-6.... [VERIZON GLOBAL FDG CORP CONV. 09/13/2002 | SSB CALAMOS... 5,000

92344G-AN-6.... [VERIZON GLOBAL FDG CORP CONV. 09/13/2002 | SSB CALAMOS... 7,000

94973H-AA-6..... [WELLPOINT HEALTH NETWORK INC. 10/31/2002 | SSB CALAMOS... 3,000

94973H-AA-6..... [WELLPOINT HEALTH NETWORK INC. 10/31/2002 [ SSB CALAMOS..........occovvrerrrnerrnenns [ e [ v 2,367 [ 3,000

949740-BV-5..... [WELLS FARGO & CO.... 05/15/2002 | BROKER 06.........coooecererirmrenncrrnernne [ eeermeeerseenneninsens | weeneennn 100,000 | overevcne. 100,000

949740-BV-5..... [WELLS FARGO & CO........ 05/15/2002 [MERRILL LYNCH........ovvvnivrrnrrnncinnn [ evrrrneenseinnninsens | wereneenn 100,000 | e 100,000

960402-AP-0..... [WESTINGHOUSE ELECTRIC CORP NT 06/17/2002 [MATURED........coocconsvvmmrrnirmnerineeinne | everinneerseernnsiinsens | weerernni300,000 | coveonccne. 300,000

063671-AR-2..... [BANK OF MONTREAL SERIES 17....... .. 112/30/2002 | RBC DOMINION......cccovvvrmrcrmcrrmriinee | ervrrneeevcernneinene [ vveennnn. 154,485 [ i, 150,000

064149-AQ-0..... |BANK OF NOVA SCOTIADEBS.........cccccovvumreneee 12/30/2002 | RBC DOMINION.. v e 103,287 | 100,000

136069-BA-8..... | CANADIAN IMPERIAL BANK OF COMMERCE S\ 12/30/2002 | RBC DOMINION...........ouvvmvrrmerimncins [ | 212,894 | e 200,000
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SCHEDULE D - PART 4
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
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year

633067-AL-7...... NATIONAL BANK OF CANADA SUB. DEBS....... 12/30/2002 | RBC DOMINION..........cocvverirrririnenas
884903-AD-7..... [THE THOMSON CORPORATION. 09/25/2002 | RBC DOMINION..
884903-AE-5..... [THOMSON CORP 12/30/2002 | RBC DOMINION..
74434U-DS-0..... [PRUDENTIAL HOME MTGE SER 94-21-A8........ [03/25/2002 | MATURED.......
760972-WM-7.... [RESIDENTIAL FDG MTG SECS INC S/13.... 12/26/2002 | MATURED... [V PSR

22,983

United S5 i ~..10.126.028 10,046.579 | ......10,086,206

4599999, Total - Bonds - INAUSTTAl & MISCRANEOUS ..o | 10.126.028 |...... 10,246,579 | ... 10,086.206 | ......10,056,444

6099997. | Total - BONAS = PAIt 4..........oveeeeeeeeeeeeeeeeeee et eee e eetes e vees s issessneensenssssessssssnsenssnssniennseneens | veerens 14,958,635 14,974,255 | ....... 14,782,168 14,771,946
6099998. [ Total - Bonds - Summary Iltem from Part 5 T 7,991 [ 9,000
6099999, [ TOAl = BONGS.........eovveeveveeeeeeeetee ettt sees st sessnsen s sse e seesssssensesssessessesssssenssnssesnsessenense | voerens 14,966,626 | ....... 14,983,255
Preferred Stocks - Public Utilities
United States
25746U-20-8...... DOMINION RES INC VA....
United States....................

6199999. | Total - Preferred Stocks - Public Utilities

Preferred Stocks - Industrial and Miscellaneous
United States

59156R-20-7...... METLIFE CAP TRUST L....cccooiriiririicirneens 08/15/2002 [ SSB CALAMOS..........cocoomrrmriinciienis | i 45.000
74460D-82-8...... PUBLIC STORAGE INC PFD 8%...... 10/07/2002 | SALOMON SMITH BARNEY ... ...8,000.000
950588-20-2...... WENDYS FING 15.00% SER A CONV.. 03/27/2002 [ SSB CALAMOS...................

950588-20-2...... WENDYS FING 15.00% SER A CONV.. 03/27/2002 | SSB CALAMOS...

United States.....

XA

£399999.| Total - Preferred ' .

6599997. | Total - Preferred Stocks - Part4..............................

6599998 | Total - Preferred Stocks - Summary ltem from Part 5

6599999, [ TOtAl - Prefermead STOCKS. .........v.cveivveeveeeeeieeteetet ettt aens et e tensessnses e sseeseesnees

Common Stocks - Industrial and Miscellaneous
United States

294712-21-1...... UTS DOW 01-01Qu..coviriririrceieeeseeiieens 06/28/2002 | SALOMON SMITH BARNEY............. [ ... 93,607.000
29471T-96+4...... S & P 2001 04/30/2002 | CALLED.........cccooovvvivirnnnnee. [ 98,333.000

UNIEA STAIES.......cvoee ettt s et es e sae e sses s aessensetessesetessesssessaesnesseenses

6899999. | Total - Common Stocks - Industrial & MISCEIIANEOUS................c.oveevereeveerieereeieetereeeeveeeseteeee et enenieneeseneas

7099997. | Total - Common Stocks - Part4.................................

7099998. | Total - Common Stocks - Summary Item from Part 5

7099999. | Total - Common Stocks..............................

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

403,640

7299999, | Total - Bonds, Preferred and Common Stocks..... T ~..15.183,932
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

CUSIP
|dentifi-
cation

Date

7

5 6

Disposal

Description

Acquired

Name of Vendor

Date

Name of Purchaser

7
Par Value
(Bonds)
or Number of
Shares
(Stocks)

9

Consideration

10

Book/Adjusted
Carrying Value
at Disposal
Date

1

Increase
(Decrease)
by
Adjustment

12
Increase
(Decrease)
by Foreign
Exchange
Adjustment

13
Foreign
Exchange
Gain
(Loss) on
Disposal

14

Realized
Gain
(Loss) on
Disposal

15

Total
Gain
(Loss) on
Disposal

16

Interest and
Dividends
Received

During Year

17

Paid for
Accrued
Interest and
Dividends

Bonds - Industrial and Miscellaneous

United States

126408-GA-5.....
681919-AK-2.....

CSXCORP CVDEBS.........ccooumririrnrincnns
OMNICOM GROUP INC

05/02/2002
04/08/2002

SSB CALAMOS

SSB CALAMOS...

12/16/2002 [ SSB CALAMOS

06/20/2002 | SSB CALAMOS

.............. 4,195
3,796

United States

7,991

4599999.

Total - Bonds - Industrial & Miscellaneous.

6099998.

Total - Bonds......

Preferred Stocks - Industrial and

United States

373298-80-1......

GEORGIA PACIFIC CORP PREM

United States

6399999.

Total - Preferred Stocks - Industrial & Miscellaneous....

6599998.

S S

Common Stocks
United States

- Industrial and Miscellaneous

94973H-10-8......
94973H-10-8......

WELLPOINT HEALTH NETWORKS INC.........
WELLPOINT HEALTH NETWORKS INC..

10/31/2002
10/31/2002

SSB CALAMOS

SSB CALAMOS...

10/31/2002 [ SSB CALAMOS

11/05/2002 [ SSB CALAMOS

United States

6899999.

Total - Common Stocks - Industrial & Miscellaneous.

7099998.

Total - Common Stocks............ccovvvererrvrercrennne.

7199999.

Total - Preferred and Common Stocks.......

7299999.

Total - Bonds, Preferred and COMMON SEOCKS............cc.cciueiuivieeieeieieieeseteteeetet et es st es s senae s sssa s sassaanas
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible| Total Amount 8 9
CUSIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks
Other Affiliates
....................... Jednota, INC.......oooveeeecccesccescessccescseicssniiens eveessisssiisssiissnes Jones I .........100.0
1599999. | Total - Common Stocks - Other Affiliates .. L0 . 121, e XK [ XXX.......
1699999. | Total - Common Stocks........c.ccccueuee. . .. L0 . . o e XXX.......
1799999. | Total - Preferred and CommOn SOCK..............cvueveevecrereririrniininireiserrerserneineeeseeesnirsnsensnncenncnneennienniees | evoneioneionnineens | vorneene 121,202 et XXX | XXX.......
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding
Common Stocks
Jednota Communications, INC.........ccccocrenrureeeneenceneen. Jednota, Inc
Jednota General, Inc........... ... |Jednota, Inc....
Jednota Press, Inc....... Jednota, Inc.... .
Jednota Properties, Inc .| Jednota, INC..eeieiiie s
0299999. [ Total - CommON STOCK. ......cu e

0399999. [ Total - Preferred and Common Stock

E1l4
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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

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 (+)
1o BONGS. .ot | et 129,529,698 | ..oooveeieiirrereeeis 129,809,292 | .ooocvercrieriereeeie e 279,594
2. Preferred StOCKS. ..ot | s 5,184,925 | oo 5,256,277 | 71,352
3. TOtAIS. oot | serssssses s 134,714,623 | oo 135,065,569 | ..o 350,946

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

SVO CD ROM

TRADE PUBLICATIONS

BROKERS

E23
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SCHEDULE E - PART 1 - CASH

1 2 3 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

KEY BANK - General Acent ........ccccoocveiiieriiccnen. CLEVELAND OH.......covvvriiriiceiienicscesesisesinens
KEY BANK - FCSU Corp Center. CLEVELAND OH.....
KEY BANK - Money Market.... CLEVELAND OH.....

KEY BANK Sweep Accnt.... CLEVELAND OH.....
KEY BANK - Youth Fund CLEVELAND OH.....
MERRILL LYNCH PITTSBURGH PA ...
SALOMON SMITH BARNEY - Calamos Acent ......... PITTSBURGH PA ...

SALOMON SMITH BARNEY .......ccccccovunnnnnnn. .. PITTSBURGHPA ...

PRUDENTIAL SECURITIES..........ccooovnvivmriinrincnns PITTSBURGH PA ..

RBC DOMINION .......cooooriirinieriissienieniens ONTARIO, CANADA .. .
ROYAL TRUST........ovvieiiiriissciinissenssierisissiis ONTARIO, CANADA .........cooooirreinieienirieienns
BANK OF MONTREAL ... TORONTO ONTARIO CANADA........cccooovvvrrreniann.

PETTY CASH ..... CLEVELAND OH.......cccoeeevnuues

0199999. Total - Open Dep e

IR R A T O o TN LY oY o — .

0599999. Total Cash

............... 6 579,411

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

1.January.....oeeee | o, 7,663,257 |4 APl | i 3,859,179 10. October......coeeevecee | ceveereieeinn. 5,751,599
2. February.. ..8,311,553 |5. May.. . 11. November.... . ...4,675,076
3.March......coeeveeees | e 5,083,441 |6. June 12. December............. | oo 6,579,411

E24
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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

(@) Includes§..........

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

NONE




	1 - Title (Jurat) Page
	E01 - Sch. A-Pt. 1
	E02, E03 - Sch. A-Pt. 2
	E02, E03 - Sch. A-Pt. 3
	E04 - Sch. B-Pt. 1
	E05 - Sch. B-Pt. 2
	E06, E07 - Sch. BA-Pt. 1
	E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E08.3 - Sch. D-Pt. 1
	E08.4 - Sch. D-Pt. 1
	E08.5 - Sch. D-Pt. 1
	E08.6 - Sch. D-Pt. 1
	E08.7 - Sch. D-Pt. 1
	E08.8 - Sch. D-Pt. 1
	E08.9 - Sch. D-Pt. 1
	E08.10 - Sch. D-Pt. 1
	E08.11 - Sch. D-Pt. 1
	E08.12 - Sch. D-Pt. 1
	E08.13 - Sch. D-Pt. 1
	E08.14 - Sch. D-Pt. 1
	E08.15 - Sch. D-Pt. 1
	E08.16 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E09.1 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E11.2 - Sch. D-Pt. 3
	E11.3 - Sch. D-Pt. 3
	E11.4 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E12.3 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DA-Pt. 1
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

