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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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
Home Office Building, 1876 Waycross Road............cccccccevnee. Forest Park........cccccoceenee. OH....[10/01/1958 | ......cvvvrrvrer [ e 30,627,808 |.....ooevvereenrerernerarns | e 10,488,645 |......... 10,488,645 |.......... (1,079,702) |..veovevevecenererrerens [ eerreereeneeneeneeneeneenees [ e 761,287 |........... 3,341,939 |........... 1,012,901
1880 Building, 1880 Waycross Road.........ccocveviieninininiinnne, Forest Park.......cccccoeneenne. OH....[01/01/1989 ..o e 17,041,828 | .o [ 11,749,692 |......... 11,749,692 |............ [CRYALVA] [T NI PRI 41,622 |........... 1,603,921
0299999. Properties Occupied by the Reporting Entity - AdMINIStrative. .........ovveviiiinisisseeec s | coneeens 47,669,636 ..o 0. 22,238,337 | ......... 22,238,337 | .......... (1,517,054) [.ovvviiiinnns [ 0 [ 802,909 | ........... 4,945,860
0399999. Total - Properties Occupied by the Reporting ENtity.........ccocivoiiiiiiisisi s ssessesnesnes | oeeeenes 47,669,636 |.....ocovoeiiriinnes 0. 22,238,337 | ......... 22,238,337 | .......... (1,517,054) [..ovovviciiinns [ 0 802,909 | ........... 4,945,860
Properties Held for the Production of Income
6th Avenue between 11th and 12th Streets..........ccccccviinnnee Huntington.........cccccoveeee. WV... 106/01/1954 | ..o [ ereeeenen352,253 | e | 31,103 | 31103 [ [ e | e | e 8,014

~|01/01/1954

Chillicothe Avenue North City Limits....... .. | Portsmouth .|OH.. .5,291
Northwest 32nd Avenue & 71st Street .. | Miami......... .|FL..... 01/01/1956 8,775

7th Avenue and 11th Street. ..o Huntington.. WV... [01/01/1984]. .8,500
0499999. Total - Properties Held for the Production of INCOME...........ooiiiiiiiiiiiiciiicicccesecccessssnsesssssesesnnnns | cennenes 1, 143,068 [0 [ .334,616 | 334,616 |0 |0 |0 [ 0 30,580
Properties Held for Sale

Lots 1 - 2 Ottercreek SUbdiViSion............cccovcrerrrerernreenn. Forest Park........cccccoceenee. OH....|[01/01/199%4 [ ..o [ 90,030 [.oveveereereenerneeneenees [ 90,030 iiiiiirieii90,030 | [ [ | e | e
Allan Con 1 Lot 14 Kagawong Lake.............cocoeeerurrnnccnnnns (0716214 o SN CN....101/01/1994 | ..o | e 11,500 [.eovovienrnenceenns e 11,500 | 11,5000 e [ [ [ [

40 West 4th Street...........ovevvervieecerccecseeee e Dayton.......cccoevvecereeniennen. OH....|02/09/1996 [ ......ccocrerrer [ cerrernee 11,618,536 |.covvvevvrerererens [eeeeeenn8,814,070 | ... ..8,814,070 | .oveeoie o (T76,662) | oo [ [ .. 366,441 | 1,974,778
Anderson Center.. .. |Anderson.... |IN..... 06/30/1997 ..1,702,594 ..159,997
1500 Lakeshore. .......coververriraninieriennees ..| Columbus... OH....|10/01/1999]. ...5,332,353 .611,070 |....
0599999. Total - Properties Held fOr SAle. ... .. i snesnssnes | ceseenees 18,755,013 ,567, 020434 | ........... 2,745,845
9999999, TOAIS. ...ttt eneien | oeniies 68,167,717 |..oevverrcerrnn. 0f..... 36,457,938 | ......... 36,457,938 | ......... (4,084,925)|........coucrnnne. [ 0f..... 1,823,343 | ........... 7,722,285 | ........... 3,647,644




Annual Statement for the year 2002 of the The Union Central Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
3 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

c03

NONE
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Annual Statement for the year 2002 ofthe The Union Central Life Insurance Company

SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,
Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changes in Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
Golden Bay Medical, 2017 First Avenue............ [San Diego................ [CA....]04/12/2002. [ Planned Parenthood of San Diego.... [........ 1,884,443 | ........... [PLEETE)) T 40,960 {........ 1,826,682 |........ 1,876,736 | [ o 50,054 | ........... 50,054 | .......... 57,357 [ oo 45,681
0199999. Total = Property SOId. ... ..ttt ettt | neees 1,884,443 | ........... (27,368) [ oo [ 40,960 {........ 1,826,682 |........ 1,876,736 | ..o [ 50,054 | ........... 50,054 | ............ 57,357 [ oo 45,681
9999999, TOAIS. ...ttt eneniens | eneees 1,884,443 | ........... (27,368) oo 0 . . 40,960 {........ 1,826,682 |........ 1,876,736 | ..o 0 . . 50,054 | ........... 50,054 | ............ 57,357 | ..ccce.e.. 45,681
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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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
Commercial Mortgages - All Other
NEW YORK 09/01/1987
..|BISMARCK.... ..08/01/1977
..06/14/1988
..05/07/2000
. ..04/25/2000
..|HOUSTON. ..05/25/2000
..|HOLLISTER... ..05/18/2000
..|EL PASO.... ..05/09/2000
..06/01/2000
07/31/2000 05/24/2000
10/24/2000 08/21/2000
..|ALBUQUERQUE... ....08/30/2000 ... ..07/25/2000
..|OTAY MESA. ....11/01/2000 ... ..10/03/2000
11/14/2000 10/05/2000
11/30/2000 10/02/2000
....12/14/2000 ... ..11/03/2000
....12/01/2000 ... ..10/10/2000
..09/20/2000
..01/05/2001
....12/01/2000 ... ..09/27/2000
....01/10/2001 ... ..11/30/2000
....12/22/2000 ... ..12/06/2000
02/15/2001 12/27/2000
03/12/2001 02/01/2001
..01/15/2001
..01/10/2001
02/07/2001 01/19/2001
02/14/2001 10/09/2000
..01/16/2001
..02/05/2001
..03/01/2000
..01/05/2001
..01/12/2001
..03/05/2001
..12/08/2000
..03/14/2001
..03/14/2001
..03/23/2001
..04/05/2001
05/21/2001 04/05/2001
05/24/2001 04/16/2001
....06/12/2001 | ... ..04/15/2001
....06/05/2001 | ... ..04/27/2001
06/06/2001 04/20/2001
06/19/2001 05/08/2001
..06/21/2001
..05/08/2001
..06/15/2001
..06/12/2001
..05/01/2001

06/01/2001




Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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

T'¥03

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
NEW ALBANY 07/30/2001 | ..o 8.030 [ .o 1,583,603 | ..o [ e | e 2,340,000 |........... 07/01/2001
..|SAN DIEGO ....09/19/2001].... .7.875 ..08/17/2001

SALT LAKE CITY oo X

09/14/2001 | ... 7.500 08/06/2001
SALT LAKE CITY ..o 09/06/2001 7.770 06/21/2001
..|SAN CARLCS.... ....09/20/2001].... .1.750 ..08/01/2001

....10/01/2001]....
. |UT.. . ....10/01/2001]....
..|HOUSTON............ | TX. . ....10/18/2001]....
..|R PALOS VERDE.. ....10/18/2001]....
..|ALBUQUERQUE... ....10/12/2001] ...
..|LOS LUNAS... ...01/11/2002] ...
..|CARSON... ....10/09/2001]....
.. | WAIPAHU.. . |HL.. ....12/13/2001] ...
..................................................................... 09/28/2001
............................................................ 11/15/2001
.|TEMPE.............. . |AZ.. . ....10/30/2001]....
..|LOS ANGELES.. . ... 1211720011 ...
LASVEGAS.......ccooooiiiiiicscsesiee s

..7.400
.7.820
.1.370
.1.750
.1.250
..7.050
..7.450
..7.500
7.450
6.980
..7.600
.1.625

..09/15/2001
..08/06/2001
..08/31/2001
..08/20/2001
..09/20/2001
..01/15/2002
..08/09/2001
..10/26/2001
08/29/2001
10/03/2001
..10/09/2001
..08/29/2001

01/28/2002 7.250 02/08/2001

ANAHEIM HILLS.....oooiiiicccccccs 01/17/2002 7.200 11/12/2001
..|WEST COVINA.. .1.270 ..02/08/2002
..|MIRALOMA... ..7.300 ..11/21/2001

.1.170
.1.250
.1.125
. |ML.. i .7.190
.......... . |FL... . ..7.350
. . o ..7.850
.......... . |UT.. . .1.625

................................................................ 05/31/2002 7.625
..................................................................... 08/08/2002 7.550
..7.350
..7.500

..03/28/2002
..03/28/2002
..12/03/2001
..03/20/2002
..04/22/2002
..04/04/2002
..05/15/2002
04/29/2002
06/07/2002
..08/09/2002
..06/27/2002

.| ALBUQUERQUE... .
GRANDVIEW. oo

08/29/2002 7.330 07/11/2002

COLD SPRING.......ccooeuiiiiiiriniisisisicsceeein 11/06/2002 7.380 06/19/2002

..| WOODBRIDGE..... .6.750 ..07/24/2002
..|PORTOLA VALLEY... ..|CA.. o .7.210 ..07/24/2002
..|LOS ANGELES..... .. |CA.. o .1.250 ..07/29/2002
..07/25/2002

..|LONG BEACH....... .. |CA.. o .7.000 ... ...1,490, A
..|ALBUQUERQUE... ..|NM. .6.450 | ... ...2,053, ...5,480,000 ..08/16/2002
..|ANNANDALE..... .| VA. .1.250 | ... ...1,525, ...2,310,000 ..05/31/2002
... 1172072002 .. .6.850 | ... ...2,130, ...3,920,000 ..10/01/2002
... 1172072002 .. .6.850 | ... ..1,570, ...2,910,000 ..10/04/2002
... 1172072002 .. .6.850 | ... , ...1,650,000 ..09/17/2002
10/10/2002 6.875 263,727 [ oo | | 3,570,000 |........... 08/23/2002
10/10/2002 6.875 1955,021 [ oo [ | 3,325,000 |........... 08/25/2002
....10/16/2002] .. .7.000 ... ...1,696, ...2,650,000 ..10/07/2002
....10/03/2002] .. .6.625 | ... ..2,120, ...3,130,000 ..09/11/2002
11/27/2002 6.500 891,105 [ | | 3,840,000 |........... 10/28/2002
11/27/2002 6.500 A7, 1,570,000 |........... 10/28/2002
....12/16/2002] .. .6.625 | ... ...1,065, ...1,500,000 ..10/30/2002
... 11/26/2002] .. ..6.350 ..11/26/2002
....10/29/2002] ...

202158....

.| ALBUQUERQUE...
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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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
202159.....ccvvererrerreeneneeneenensennness | CHESTER et 12/18/2002 | ......cvvvvvrerrenene8500 | o, 1,040,000 | ...eocvueeneceeeeeneenceneieienieenees | ettt | s 1,400,000 |........... 11/04/2002
202160.... ....11/26/2002 | ... ...2,100,000 ...5,100,000 ..10/20/2002
202162.......cvevreirerereineneeneneennenns | DALLAS . ....12/09/2002 | ... ...1,515,000 ...4,630,000 ..10/25/2002
202163.... . ....12/12/2002| ... ...1,600,000 ...3,620,000 ..10/24/2002
202164.... ..|YUBACITY.... ....12/19/2002| ... ...2,900,000 ...5,120,000 ..11/07/2002
202165.... ..|PHOENIX... .. 1112172002 ... ...1,696,481 ...2,300,000 ..10/24/2002
202166.... ..|PHOENIX... .. 1112172002 ... ...1,047,827 ...1,850,000 ..10/24/2002
202170.... ..|CARSON.... ....12/17/2002| ... ..11/19/2002
202173.... ..| OAKLAND PARK... ....12/19/2002| ... ..12/04/2002
202181..cceeeeeeeirereineineeneeneenennnes | DALLAS ....12/19/2002 | ... ..11/12/2002
235414.... ....06/25/1986 | ... ..06/01/1986
235424........cocoovvinenineninininnenes [ REDWOOD CITY oo 01/26/1987 11/04/1986
235448........cocrenenenininincniennnnns | SALT LAKE CITY e 04/11/1988 01/01/1988
235452.... ..|PHOENIX........c0.... ....04/04/1988 ... ..03/01/1988
235467.... ..| WOODLAND HILLS.. . ....04/19/1988 ... ..09/01/1987
235472 DIAMOND BAR........coieiiiiieiiineineiseeseeneiseneesseesseeens 10/03/1988 11/03/1988
235477 INDIANAPOLIS.......cooiiiiiiieeeee i 10/04/1988 05/16/1988
235487.... ..| SAN FRANCISCO. 08/29/1988 ..08/29/1988
235492.... ..|STOCKTON.......... ....09/27/1988 ... ..07/01/1988
235519.... ..| SALT LAKE CITY.. ....07/06/1989 ... ..06/01/1989
235536.... ..|REDWOOD CITY.. ....12/27/1989 ... ..11/04/1986
235540.... ....10/19/1989 ... ..09/19/1989
235571.... ....02/21/1990 ... ..02/02/1990
235579.... ....03/02/1990 ... ..11/03/1990
235601 07/03/1990 04/23/1990
235602 06/26/1990 04/26/1990
235605.... ....07/31/1990 ... ..06/18/1990
235608.... ....12/21/1990 ... ..11/20/1990
235618 10/29/1990 10/09/1990
235625 11/30/1990 09/01/1990
235627.... 01/30/1991 ..01/18/1991
235628.... 01/23/1991 ..09/01/1990
235641.... . 05/21/1991 ..03/30/1991
235648.... ..|LOS ANGELES.. 05/01/2001 ..05/20/1991
235649.... ..|LOCKPORT........... 09/27/1991 ..09/10/1991
940103.... ..|SALT LAKE CITY. 08/09/1994 ..07/01/1994
940104.... ..| WALNUT CREEK.. 09/30/1994 ..07/15/1994
940108........coevrerrerrerereireeneneeneene | MURRAY .o ....01/25/1995 ... ..06/11/1994
940109.... ...11/30/1994 | ... .10/17/1994
940110.....c.ccvrevrerreereereereneneneennne. | GLENDALE........ ... 11/30/1994 | ... ..09/30/1994
940112.... ....12/01/1994 | ... .11/01/1994
940113...ceererereereneeneeneennenes | WALNUT CREEK ... 12/07/1994 11/10/1994
940114.....cocvirerenenenenennncnenens [ CONCORD .ot 12/08/1994 11/08/1994
940115.... ..08/03/1994
940116.... . ..12/28/1994
940117 01/17/1995 12/02/1994
940118 02/10/1995 01/23/1995
940119.... 01/24/1995 ..12/120/1994
940121.... 01/18/1995 .11/07/1994
950101.... 10/26/1995 ..10/01/1995
950103.... ....04/11/1995] ... ..03/06/1995
950104.... .. 1112211995 ... ..08/15/1995

950105

04/26/1995

03/30/1995
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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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
04/13/1995] ..o 9.375 | oo 1,298,831 | ..o [ e | e 2,160,002 |........... 03/20/1995
....05/01/1995] ... .9.750 ..04/07/1995
1211411995 ..o 9.000 02/27/1995
07/19/1995 8.750 04/13/1995
..|CHEEKTOWAGA.. .9.125 ..06/06/1995
..|RIO RANCHO.... .9.125 ..07/01/1996
..|SAN ANTONIO.. .9.125 ..04/11/1995
.. | WESTLAKE... ..8.750 ..01/06/1995
.9.125 ..05/05/1995
..9.250 ..06/20/1996
. ..8.820 ..06/12/1995
..| TALLAHASSEE. ..9.250 ..06/15/1995
..|VANCOUVER.... . ..8.625 ..06/09/1995
07/07/1995 9.000 06/12/1995
07/11/1995 8.875 06/13/1995
..9.000 ..05/24/1995
..8.750 ..06/01/1995
07/20/1995 8.750 06/01/1995
07/19/1995 8.750 05/24/1995
..8.500 ..07/10/1995
..8.875 ..11/01/1995
..8.250 ..06/19/1995
. ..8.375 ..05/01/1995
..|SALT LAKE CITY.. ..8.500 ..01/08/1996
..|SAN ANTONIO.. ..8.500 ..06/20/1995
..| CINCINNATI.. ..8.500 ..06/07/1995
..8.500 ..08/02/1995
. .8.125 ..08/18/1995
08/07/1995 7.500 11/01/1991
09/07/1995 8.000 07/31/1995
....10/18/1995] .. .8.125 ..05/03/1995
....02/15/1996 .. ..8.500 ..07/05/1995
01/09/1996 8.375 10/10/1995
10/19/1995 8.250 08/17/1995
....11/06/1995] .. ..8.250 ..09/14/1995
....10/25/1995] .. .8.375 ..09/28/1995
....10/25/1995] .. ..8.375 ..09/14/1995
....10/19/1995] .. ..8.375 ..10/11/1995
... 11/14/1995] ... ..8.500 ..10/05/1995
....11/06/1995] .. ..8.375 ..10/10/1995
...12/111/1995] ... ..8.500 ..08/22/1995
. .. 11/13/1995] .. ..8.375 ..10/16/1995
..|SOUTH BEND... ....07/30/1996 ... ..8.500 ..07/16/1996
LILLINGTON 02/15/1996 8.250 02/01/1996
CHEYENNE 12/20/1995 8.375 2,200,000 |........... 09/01/1995
..|ALBUQUERQUE... 1111471996 ... .8.375 ...1,887,705 ..10/01/1996
..|MONTEREY ....07/01/1995] ... ..8.000 | ... ...4,633, ...7,000,000 ..07/07/1995
ALBUQUERQUE 11/30/1995( ..o 8.000 | .o 1,227,852 | ..o | e | e 4,107,143 |........... 10/04/1995
MONTEREY 07/01/1995] ..o 4.000 1,889,464 7,000,000 |........... 07/07/1995
..| SANTA MONICA... ....12/07/1995] .. .8.125 ...2,339,701 ...5,502,360 ..11/16/1995
. ....11/30/1995] .. ..8.250 ...1,556,794 ...2,790,000 ..11/01/1995
950174.... .| BILLINGS... ....04/30/1996 ... 8.500 ...1,343,547 2,125,000 03/26/1996
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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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
11/29/1995 | ..o 8125 | 549,238 | [ | e 1,724,258 |........... 11/20/1995
... 11/29/11995] ... .8.125 ..11/20/1995
11/30/1995 | ..o 8.250 [ .o 145,139 | [ | . 315,000 ] 11/01/1995
11/30/1995 8.250 [ .o 1TB1,394 | e | 03,138,750 | 11/01/1995
....12/18/1995] ... ..8.250 ..10/06/1995
....01/24/1996 ... ..8.250 ..06/22/1995
....12/19/1995] .. ..8.250 ..12/15/1995
..8.250 ..11/10/1995
..8.875 ..12/06/1995
..8.875 ..12/07/1995
..8.250 .12/22/1995
..8.250 ..12/18/1995
. ..8.250 ..2,613, ..01/05/1996
02/07/1996 8.125 1,558,831 | ..o [ e | v 2,811 01/05/1996
07/25/1996 8.125 LT e [ e | . 1,785,689 | 07/02/1996
..8.000 ..06/01/1995
..8.250 ..12/08/1995
02/26/1996 8.000 01/19/1996
02/08/1996 8.000 10/19/1995
..| WOODINVILLE.. ..8.000 ..02/04/1996
..| WOODINVILLE.. ..8.000 ..02/04/1996
..|PRESCOTT ..8.750 ..02/06/1996
..|BELLEVUE.... ..8.000 ..07/27/1995
..8.250 ..09/02/1996
.7.875 ..06/03/1996
..8.000 ..02/26/1996
..8.000 ..03/29/1996
. ..8.000 ..02/07/1996
05/02/1996 7.875 03/04/1996
04/17/1996 8.000 03/27/1996
.7.875 ..02/06/1996
..8.000 ..04/01/1996
05/29/1996 7.875 12/13/1995
12/20/1996 8.250 11/18/1996
.7.750 ..12/01/1995
..7.625 ..03/07/1996
.7.750 ..04/08/1996
.7.875 ..03/06/1996
.7.750 ..04/15/1996
. .7.875 ..04/10/1996
..|ATLANTA... .7.875 ..04/09/1996
..|RALEIGH... ..8.250 ..05/09/1996
..|HAMILTON.... . ..8.375 ..04/12/1996
CINCINNATI 07/30/1996 8.250 02/23/1996
ANN ARBOR 07/24/1996 8.625 06/10/1996
..|SAN ANTONIO.. ..8.500 ..05/13/1996
..8.625 ..05/24/1996
07/24/1996 8.625 , 114, 04/19/1996
07/08/1996 8.500 [ .o 59B,AB0 | ... [ e | e 1,800,000 |........... 06/14/1996
..8.500 ....95,000 ..06/11/1996
..8.625 ..269,000 ..01/02/1996
960140.... ....07/23/1996 ... ..9.250 ..450,000 06/01/1996
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960141 AUSTIN e 02/26/1997 09/20/1996
960142.... FLORENCE... ....06/21/1996 | ... ..01/17/1996
960143.... HOUSTON..... 08/06/1996 ..06/26/1996
960146.... LITTLE ROCK... 08/15/1996 ..07/19/1996
960148.... AUSTIN............. 08/16/1996 ..07/17/1996
960149.... SALT LAKE CITY.. 07/31/1996 ..06/04/1996
960150.... NEWAYGO........ 09/05/1996 ..08/15/1996
960152.... ..|POCATELLO. ....12/03/1996 | ... ..04/15/1996
960153.... ..|RICHMOND... ....11/01/1996 | ... ..09/19/1996
960155.... ..|PORTLAND... ....02/03/1998 ... ..07/15/1997
960156.... ..|PHOENIX... ....09/11/1996 | ... ..08/14/1996
960157 TEMPE......co et 09/11/1996 08/13/1996
960160 AMES......ooie e 10/11/1996 09/09/1996
960161.... ..|RICHMOND... ....09/20/1996 | ... ..08/28/1996
960162.... ..|BEAVERTON..... . ....11/08/1996 | ... ..02/22/1996
960163 NORTH BRANCH. ..ot 12/13/1996 10/31/1996
960164 GREENWOOD.........coiuieniiieniieeeeinceeneieeseensessesnenees 01/30/1997 01/01/1997
960166.... ..|BROOK PARK... ....11/25/1996 | ... ..10/02/1996
960167.... ..|LOS ANGELES...... ....10/31/1996 | ... ..08/25/1996
960169.... ..|PORT SALERNO... ....09/30/1996 | ... ..01/05/1996
960170........cveverrerrerreereeneeneeneneenns | FLINT ....12/19/1996 | ... ..01/06/1996
960171.... ....12/09/1996 | ... ..10/19/1996
960172.....cccvvereirereeneneenenennnnnes | LUBBOCK........ ....12/09/1996 | ... ..11/13/1996
960173.... ....12/20/1996 | ... ..11/20/1996
960175.....ceveeereereereenerneeneeneennenns | ORANGE e 01/21/1997 10/18/1996
960177 12/12/1996 11/04/1996
960178.... ....12/20/1996 | ... ..12/01/1996
960179.... ....12/19/1996 | ... .11/14/1996
960180 12/16/1996 10/29/1996
960181 12/23/1996 11/11/1996
960182.... ....12/16/1996 | ... ..11/07/1996
960183.... 12/18/1996 ..11/25/1996
960185.... 01/22/1997 ..01/02/1997
960186.... 02/06/1997 ..12/02/1996
960187.... . 02/27/1997 ..09/01/1996
960188.... ..| ST CLAIR SHORES.. 08/22/1997 ..03/11/1997
960191.... ..| SANTA CLARITA.. 02/24/1997 ..09/06/1996
960192.... ..|NEW HOPE....... 01/30/1997 .12/127/1996
960193.... ..|ALBUQUERQUE.... 05/15/1997 ..12/13/1996
960194.... ..|ALBUQUERQUE.... 03/18/1997 ..01/20/1997
960195.... ....02/26/1997 | ... ..01/20/1997
960198 03/14/1997 05/01/1997
960199 03/26/1997 01/30/1997
970101.... ....03/20/1997 | ... ..01/14/1997
970102.... ....04/03/1997 | ... ..03/03/1997
970103 05/30/1997 05/12/1997
970104 03/25/1997 12/17/1996
970105.... 04/07/1997 ..05/01/1997
970106.... . 03/19/1997 ..03/04/1997
970107.... ..|ROCHESTER.... 03/13/1997 ..02/120/1997
970108.... ..|LOS ANGELES.. 03/17/1997 ..01/27/1997
970109.... ..|EDEN PRAIRIE. 04/01/1997 ..02/17/1997
970110 ORLANDO......cooiieiciieieeieire et 03/14/1997 | ..oovvrirererenB.375 | e 011,895 | o | e | s 2,119,048 02/28/1997
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04/16/1997 | .o 8.375 [ o 781,335 | [ | e 1,840,816 |........... 03/31/1997
....04/29/11997| ... ..8.500 ..04/01/1997
05/01/1997 | v 8.500 04/15/1997
04/15/1997 8.250 03/13/1997
.7.150 ..03/28/1997
..8.250 ..05/02/1997
..8.750 ..08/01/1996
..8.500 ..03/04/1997
. ..8.250 ..03/31/1997
..| CINCINNATI.. ..8.080 ..03/17/1997
..|OXFORD... ..8.080 ..03/07/1997
..|EDINA.... ..8.375 ..04/01/1997
................. . ..8.250 ..05/01/1997
05/19/1997 8.375 05/01/1997
...................................................................... 07/09/1997 8.625 05/28/1997
..|ALBUQUERQUE... .8.875 ..05/23/1997
..|LAKE OSWEGO........ ..8.875 ..04/04/1997
08/01/1997 8.875 06/02/1997
.......................................................................... 06/25/1997 8.750 05/29/1997
..8.875 ..06/19/1997
..|VENTURA..... ..8.875 ..06/19/1997
..| TALLAHASSEE. ..8.875 ..03/06/1997
..| TALLAHASSEE. ..8.875 ..02/121/1997
..|ISSAQUAH........ ..8.625 ..07/10/1997
..| CINCINNATI.. ..8.500 ..08/15/1997
..|ATLANTA... ..8.500 ..08/13/1997
..8.000 ..07/25/1997
......... . ..8.875 ...2,629, ..07/21/1997
............................................................... 07/31/1997 8.400 rerrteeee s [ | 2,890,000 | ...........07/15/1997
............................................................. 08/14/1997 8.125 rereeeee s [ | s 1,623,500 | ...........07/08/1997
.8.125 ..01/13/1999
..8.625 ..03/21/1997
................................................................. 09/15/1997 8.000 08/13/1997
..................................................................... 11/04/1997 8.125 06/01/1997
....10/07/1997].... ..8.250 ..08/25/1997
............. ....10/07/1997].... .8.375 ..08/14/1997
....10/09/1997 ... ..8.000 ..09/11/1997
..... ....10/10/1997].... ..8.000 ..09/12/1997
. ....10/09/1997].... .7.875 ..09/02/1997
..|EDEN PRAIRIE. ....09/117/1997] ... .7.875 ..08/25/1997
..|MCKINNEY.... 11131997 ..8.000 .10/17/1997
..|OREGON CITY.. ....10/03/1997|.... ..8.000 ..09/11/1997
... 11/25/1997] ... .8.125 ..08/08/1997
.............................................................. 10/22/1997 8.000 10/01/1997
...................................................................... 01/07/1998 8.250 07/28/1997
..|INDIANAPOLIS.. ....10/15/1997] ... .7.875 ..09/15/1997
..|LITTLE CANADA... 111201997 ..8.000 ..09/03/1997
WESTFIELD.....oovviiiiieiceeeeeseeeesesee e 10/29/1997 7.875 10/10/1997
TUCSON......cvtitiireieeeie e 11/26/1997 7.900 11/06/1997
..|MANSFIELD.. ....12/19/11997] ... ..8.150 ..02/15/2001
..|EL PASO.... ... 111251997 ... .8.125 ..10/28/1997
970178.... ..|ONTARIO... ... 11/25/1997] ... 8.125 .10/27/1997
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10/31/1997 [ oo 8.000 10/10/1997
.. 1211171997 ] ... ..8.000 .12/01/1997
121111997 [ oo 8.000 11/10/1997
12/11/1997 8.000 10/30/1997
.. 1211171997 ] ... .7.875 . 11/19/1997
. 11714119971 . .7.875 ..08/11/1997
..|FARIBAULT... ...12/19/11997] ... .7.875 111211997
..|DANVILLE..... ....12/18/1997] ... .8.125 ..12/04/1997
..|ASHLAND.. ....12/01/1997] ... .7.875 .11/25/1997
..|ORLANDO..... ....12/23/1997] ... .8.125 ..06/20/1997
..|SOCASTEE... ....01/08/1998] ... .7.875 .11/26/1997
..| CINCINNATI.. ...12/22/1997] ... ..7.500 ..12/08/1997
.. 1211171997 ] ... .7.700 111211997
12/08/1997 7.500 10/28/1997
12/18/1997 7.750 10/27/1997
....03/04/1998] ... .7.875 ..04/129/1997
....12/18/1997] ... ..8.000 .11/25/1997
01/22/1998 8.125 12/30/1997
01/22/1998 8.125 12/27/1997
. .8.125 ..12/28/1997
..|CHESAPEAKE... ..7.950 .12/19/1997
..|CHESAPEAKE... .7.750 ..07/31/1997
...... ..7.625 . 1213111997
..|LINCOLN....... ..8.000 ..07/06/1998
..|BIRMINGHAM... .7.750 ..01/14/1998
..|BUFFALO.. ..7.625 ..02/01/1998
...... ..7.550 .12/19/1997
....... . .7.750 ..02/26/1998
........................................................................................................................................ 09/29/1997 7.875 04/01/1988
.............................................................................................................................................. 02/17/1998 7.625 01/22/1998
.7.750 ..01/16/1998
..7.625 ..02/05/1998
...................................................................................................................................... 01/15/1998 7.625 12/17/1997
............................................................................................................................... 02/27/1998 7.625 01/22/1998
..7.500 ..02/25/1998
..7.250 ..03/02/1998
..7.250 ..05/03/1998
.7.875 ..01/05/1998
..7.500 ..03/04/1998
.7.750 ..03/17/1998
..7.625 ...45,977 ..01/30/1998
.1.375 ..368,134 ..11/20/1995
. ..7.625 ...1,063,036 ..04/15/1998
........... 05/22/1998 7.500 05/13/1998
........... 04/30/1998 7.250 03/31/1998
.1.375 ..04/09/1998
..7.450 ..01/12/1998
........... 04/30/1998 7.500 03/03/1998
........... 04/30/1998 7.125 03/05/1998
.1.375 ..05/12/1998
. ..7.500 .11/25/1997
980129.... ..| SANTA MONICA... ....06/04/1998] ... 7.500 02/11/1998
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980130 EL CAJON ...t 05/14/1998 ..o 7500 | ooirrcerenenenenn80,704 | i e | sensenssensesenenennenens 199,000 | i 05/04/1998
980131.... BILLINGS... .1.375 ..05/08/1998
980132.... MIAMI........ .7.750 1172111997
980134.... MURRAY ..04/28/1998
980136.... MUNCIE ..05/21/1998
980137.... VENICE ..04/03/1998
980138.... VENICE..... ..04/03/1998
980140.... HOUSTON. ..04/127/1998
980141.... ..|BEAUMONT.............. ..06/15/1998
980143.... ..| STEAMBOAT SPRGS... ..05/05/1998
980144.... ..|HUNTINGTN BEACH . ..04/07/1998
980146 CHATSWORTH. ...t 06/09/1998 02/05/1998
980147 BAINBRIDGE.........ccvviiiniiiiiiniineineeieeeeseeeisee i 05/29/1998 05/12/1998
980148.... .| INDIANAPOLIS.. .12/11/1998
980153.... BEND............ . ..05/15/1998
980155 LINCOLN. ... 06/17/1999 06/29/1999
980156 BURLINGTON.....ccooviimiiimeireneieineesceneennesssenseeeeseens 09/02/1998 05/18/1998
980157.... ..|OMAHA......... ..08/06/1998
980158.... ..|MANSFIELD.. ..06/08/1998
980162.... ..|PORTLAND... ..07/08/1998
980163.... ..|FT. MYERS... ..06/06/1998
980164.... ..|CORONA... ..06/08/1998
980165.... ROSWELL..... .12/01/1997
980167.... MONTPELIER... ....11/16/1998 ... . 11/17/1998
980168 ORLANDO. ....cooiiiiieieeieie et 09/17/1998 04/07/1998
980169.......oveeeeeeiereeeeceeeeeenne COLUMBUS.....ccouriiieeieei et 09/03/1998 07/20/1998
980170.... ..08/05/1998
980172.... ..04/01/1998
980174 ... AVALON. ...t 10/05/1998 08/16/1998
980175.....ceeverreeeeneeneeneenenencnenenns | INDIANAPOLIS ..o 10/15/1998 10/20/1998
980176........coreereereeneereenencneannennenns | EL PASO....... ....11/16/1998 ... . 11/17/1998
980177....cvvverrererereneneneennennnee | IRVING.L..... ....09/28/1998 ... ..09/04/1998
980179.... ....11/06/1998 | ... ..11/10/1998
980180.......cveverreereereeneenerncnerannnn | NEWTON...... ....12/01/1998 ... ..12/02/1998
980181.... ....12/01/1998 ... ..12/03/1998
980182.... ..|BOONE.......... ....12/01/1998 ... ..12/03/1998
980183.... ..|LAS VEGAS... ....10/29/1998 ... ..10/29/1998
980184.... ..|LAS VEGAS... ....10/29/1998 ... ..10/19/1998
980185.... ..|HENDERSON ... 11/24/1998 ... ..12/02/1998
980186.... ..|LAS VEGAS....... ....10/29/1998 ... ..10/29/1998
980187.... ..|BOULDER CITY.... ....10/29/1998 ... ..10/29/1998
980193 12/02/1998 12/03/1998
980196 11/17/1998 11/18/1998
980197.... ....12/03/1998 ... ..12/08/1998
980198.... ....12/03/1998 ... .12/11/1998
980199 12/09/1998 12/21/1998
980201 12/08/1998 12/11/1998
980202.... ....11/25/1998 ... ..08/10/1998
980204.... ....12/16/1998 ... .12/17/1998
980205.... ..12/23/1998
980208.... ..07/22/1999
980209.... ....12/16/1998 ... .12/22/1998
980210 12/21/1998 12/28/1998
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06/11/1999] ..o 7375 | 820,802 | s [ | e 1,000,000 |........... 06/25/1999
....03/08/1999 ... ..7.250 ..03/09/1999
02/12/11999] ..o 7.250 02/19/1999
02/12/1999 7.250 02/17/1999
....12/17/1998] ... .7.125 .12/22/1998
.1.375 ..02/11/1999
..7.250 ..02/16/1999
. ..6.950 ..01/21/1999
..|SALT LAKE CITY.. .7.750 ..01/12/1999
..|LOUISVILLE...... .7.125 ..02/13/1999
..|CHARLOTTE. .1.375 ..08/06/1999
..|AURORA... ..7.250 ..02/26/1999
.1.375 ..02/26/1999
02/04/1999 7.125 02/12/1999
03/05/1999 7.375 03/09/1999
..7.250 ..03/03/1999
.1.375 ..02/12/1999
02/01/1999 7.250 02/08/1999
02/23/1999 7.125 02/26/1999
.1.375 ..03/04/1999
.7.750 ..09/23/1999
..7.500 ..03/30/1999
..7.500 ..03/31/1999
.7.125 ..03/04/1999
..7.250 ..03/03/1999
.1.375 ..04/08/1999
.1.375 ..04/08/1999
. .7.125 ..04/08/1999
05/04/1999 7.250 05/04/1999
03/15/1999 7.000 03/22/1999
.7.125 ..04/122/1999
.7.250 ..05/03/1999
05/12/1999 7.375 04/28/1999
05/12/1999 7.375 05/14/1999
..7.500 ..04/30/1999
..7.500 ..06/03/1999
.1.375 ..04/20/1999
..7.625 ..06/11/1999
.7.250 ..06/01/1999
..7.500 ..05/17/1999
..7.500 ..07/22/1999
..7.500 ..06/11/1999
..7.500 ..06/11/1999
10/31/2000 8.560 08/30/2000
07/01/1999 7.250 07/29/1999
.7.250 ..07/29/1999
..7.500 ..07/22/1999
06/17/1999 7.750 06/29/1999
06/24/1999 7.375 07/22/1999
.1.375 ..06/25/1999
.1.375 ..05/27/1999
990151.... ....07/08/1999] ... .1.375 08/06/1999
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07/1211999] ..o 7375 | e FTATBT s [ | e 2,100,000 |........... 10/18/1999
....07/08/1999 ... ..7.500 ...2,550,000 ..08/06/1999
07/02/1999] ..o 7625 | oo 1,721,385 s [ | e 2,675,000 |........... 07/29/1999
02/17/2000 7.750 3,200,000 |........... 02/01/2000
..|ESCONDIDO. ..7.500 ...3,300,000 ..08/06/1999
..|SAN DIEGO....... ..7.500 ...3,000,000 ..10/18/1999
..|FORT MYERS... ..7.625 ...2,150,000 ..08/06/1999
..... .7.750 ...1,800,000 ..08/06/1999
..7.625 ...4,100,000 ..08/06/1999
..|DENVER........... .7.670 ..08/10/1999
..|ALBUQUERQUE... ..8.000 ..07/29/1999
..| CORAL SPRINGS. .7.750 ..08/09/1999
..|SAN RAFAEL.... . ..7.625 ..08/18/1999
RIVERSIDE. ..ot 08/17/1999 7.875 07/06/1999
RICHMOND.....ccoovutiiiiiiseiee et 08/13/1999 7.875 08/18/1999
..| CORAL SPRINGS. ..8.000 ..08/31/1999
..|CLINTON TWP...... .8.125 ..09/14/1999
...................................................................... 09/01/1999 8.125 09/03/1999
................................................................. 09/27/1999 8.125 10/05/1999
..|KISSIMMEE... .8.125 ..10/07/1999
..|KISSIMMEE... .8.125 ..10/07/1999
....10/01/1999] ... .7.875 ..08/31/1999
....11/03/1999] .. .7.750 ..11/04/1999
. ....10/12/1999] ... .7.750 ..10/21/1999
..|PALM DESERT. ....09/15/1999 .. .8.125 ..09/16/1999
..|LAUDERHILL. ....10/01/1999] ... .8.125 ..09/08/1999
..|LAS VEGAS... ....10/12/1999] ... ..8.000 ..10/21/1999
..|LAS VEGAS... ....10/12/1999] ... ..8.000 ..10/21/1999
10/12/1999 8.000 10/21/1999
10/04/1999 8.000 10/08/1999
....10/27/1999] .. ..8.250 ..10/28/1999
....10/27/1999] .. ..8.250 ..10/28/1999
10/18/1999 8.375 10/21/1999
10/13/1999 8.125 10/21/1999
..|SAN DIEGO... ....10/28/1999 ... .8.125 ..10/29/1999
..|ALTADENA.... ....11/30/1999 .. .8.125 ..11/30/1999
..|BELLBROOK. ....12/03/1999 ... ..8.250 ..12/08/1999
..|LATHRUP VILLAGE.. 1171211999 .. ..8.000 .11/12/1999
...... ....11/30/1999] ... ..8.250 ..11/30/1999
........... ....12/14/1999] ... ..8.250 .12/121/1999
....... .. 1171911999 .. ..8.250 .11/22/1999
....12/14/1999] ... ..8.625 .12/121/1999
....... ....02/15/2000] ... ..8.250 ..11/03/1999
12/15/1999 8.250 12/22/1999
12/15/1999 8.250 12/27/1999
....12/21/1999] ... ..7.500 .12/127/1999
....12/16/1999 ... ..8.500 .12/127/1999
12/16/1999 8.125 12/27/1999
............................................................ 02/29/2000 8.500 02/01/2000
........ ..8.250 ..11/30/1999
..|NAPLES........ ..8.250 ..11/30/1999
990217.... ..|SANTA TERESA... ....01/26/2000] ... .8.000 .12/127/1999
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990219, CHESTER. ..ot | VA [ [ e 02/28/2000] ..o 8.250 [ .ovvvererrrieieen826,991 | s | 0,996,000 | 01/25/2000
..|PORTLAND... o ....02/04/2000] ... ..8.250 ..01/01/2000
PORTLAND.....ccvvvverrrereeeeecencnnenenennennennenenneenees | MEuiiiine | e 01/31/2000] ..o 8.375 [ oo 2,068,983 | .o s | en.8,635,000 | 01/03/2000
PORTLAND.....covvvverrrereeeeecencnnensenennenennenenneenees |MEuiiiiiiieen | e, 01/31/2000] ..o 8.375 [ oo 2,057,196 | s | 4,525,000 . 12/15/1999
MILLINGTON .11/01/2001]... .8.125 ..08/06/1990
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. e ettt ereleteteroeereEetereeeseiereritieseieierieeieiesiririeeeseririneeararineeaes ,157,606, L XXX
0799999. Total - Mortgages in Good Standing..........occeeeerniieisisisiiccisieiececeias Lo e eteteteroreeieteereieeieseresieieseseserisesesetareneretesersnnrneenessnsennseneranseneneserensnsenesensnsnrerenessrsnne | eossrsrnnnerennnesed 18,918,248 [ it 0 |0 | 1,157,606,304 XXX
LT T T T PO L X I T e I O 1 1,157,606,304 |............ XXX.........
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

S03

1 Location 5 6 7 8 9 10 11 12 13
2 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Mortgages Closed by Repayment
235557 ... CORVALLIS......ooieieeeeeecc e 01/09/1990.... | .ceovvvrrcrrcrnee 1,118,953
SALT LAKE CITY ..o 04/30/1991...
ROSEBURG..... 09/11/1995... |..
... |SALEM............. 01/12/199%... |..
....|CATTARAUGUS.. 12/20/1995... | ..
..|HOUSTON.... 02/27/1997... |. . .
BOSTON... 11/04/1997... | . .2, .2,
TYLER...... 09/16/1997... |.. . .
SAN DIEGO.. 11/06/1997... | ..
VERNON. ...ttt 04/07/1998...
ORONO......comiiiiieinte et 05/14/1998...
..|NEWPORT BEACH.. 11/09/1998... | ..
PORTLAND........c.ccc.... 10/30/1998... |.
0199999. Total - Mortgages Closed by REPAYMENL.........ciiiiiiiieiaisiiiitiie ceetaiititr ettt se sttt
Mortgages Sold
CHANHASSEN 07/27/2000...
..|SANTA BARBARA... 07/06/2000... |.
09/27/2000... |.
....|CHARLOTTE.... 10/24/2000... | ..
..|IDAHO FALLS.. 10/19/2000... | .
10/17/2000... | .
11/13/2000... | .
12/20/2000... | .
12/21/2000... | .
02/06/2001... |.
01/16/2001... |.
04/10/2001...
04/10/2001...
04/26/2001... |.
06/06/2001... |..
06/14/2001...
07/06/2001...
06/15/2001... |.
07/26/2001... |..
08/02/2001... |.
08/28/2001... |..
08/29/2001... |.
10/04/2001... | .
10/11/2001... | .
08/31/2001...
10/31/2001...
10/31/2001... | .
11/27/2001... | .
11/27/2001...
11/14/2001...
11/15/2001... | . ...1,800,000 |..
....|SOUTH OGDEN... 12/12/2001... | . ...3,600,000 |..
....|PARK CITY 01/31/2002... |..
....|BARTLETT 12/10/2001... | ..
..|ALBUQUERQUE.. 01/10/2002... |..
BURBANK 03/14/2002...
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SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 5 6 7 8 9 10 11 12 13

Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
..... 03/18/2002... | ..vocevrrcrrrrnrerereieirees [ [ | ennnnnn.2,954,353 | iie.n.. 3,218,936
..... 04/22/2002... | ..ccovvevvrveerererrererenens [ [ | e 1,184,337 | 1,317,679
..... 05/08/2002... | ..vovevrerrerrererrerrerreinens [ e | e 1,235,924

... INORTH HOLLYWOOD....
~NORTH HOLLYWOOD. .

.. |FARMINGTON.
| SAN ANTONIO...
| BEAVERTON...

.| SAN ANTONIO.
~|ROCHESTER...

. |ELPASO..
~|ELPasO.

....|ALBUQUERQUE..

....|ALBUQUEQUE

....|ALBUQUERQUE..
..|ALBUQUERQUE..

CULVER CITY

....|ALBUQUERQUE..
....|WESTLAND
..|OAK PARK...

..|.....06/13/2002... | ..
..|.....06/28/2002... | ..
..|.....06/07/2002... | ..
..|.....08/02/2002... | ..
..|.....08/02/2002... | ..
.|.....09/17/2002... |..
10/07/2002... | ..
10/02/2002... | ..

... 09/06/2002... | . .
................... 1.268,848

02/01/1994...
07/28/1989...
09/28/1989... |.
11/17/1989... |.
11/30/1989...
06/30/1995...
06/01/199... |..
04/26/1990... |.
08/07/1990... |..
01/24/1991... |.
01/07/1991... |..
01/23/2001... |.
11/15/1993... |.
06/21/1994... |.
11/15/1995... |.
11/26/1996...
07/11/1996...
08/08/1996... |..
11/25/199%... | ..
01/09/1998...
07/01/1998...
02/17/1998... |.
02/12/1998... |.
02/18/1998... |..
02/18/1998... |..
02/17/1998... |.
02/17/1998... |.
02/17/1998... |.
02/18/1998... |..
02/17/1998... |.
03/19/1998...
03/30/1998...
07/31/1998... |.
04/17/1998... |.
05/28/1998...
04/23/1998...
06/08/1998... |.
06/15/1998... |.
07/29/1998... | ..

2302667 | .

................... 1,159,242

..668,536 |..

L 1.074171

...1,815,981
...1,464,762
................... 2,225,739
................... 1,084,473

1999838 |.

..623,363 |..

20,757 | ..

................... 1,146,394

..658,916 |..
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SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

Loan Number

Location

5

Date
Acquired

6

Book Value/Recorded

Investment
Excluding Accrued
Interest Prior Year

7

Increase
(Decrease)
by Adjustment

8
Increase (Decrease)
by Foreign
Exchange
Adjustment

9

Book Value/Recorded

Investment Excluding
Accrued Interest
at Disposition

10

Consideration
Received

11
Foreign
Exchange
Profit (Loss)
on Sale

12

Realized
Profit (Loss)
on Sale

13

Total
Profit (Loss)
on Sale

....|MESQUITE...
....|SANTA FE....
....| CHANHASSEN.
....| JUNO BEACH..
..| CINCINNATI....

..|INDIANAPOLIS....
| TRIANGLE....

....|CLINTON TWP.
..|BOULDER....

.| VENTURA....
| GARNER..

SANTA BARBARA
SANTA BARBARA

LOS ANGELES........
....| VANCOUVER...
....| KANNAPOLIS......
....| SANTA BARBARA...
....|HOLLISTER.........
..|HAMPTON....

07/14/1998...
08/05/1998...
06/25/1998...

09/09/1998... |.
08/12/1998... |..
08/13/1998... |..
09/29/1998... |.
11/09/1998... | ..
11/09/1998... | ..
11/09/1998... |.
12117/1998... | ..
02/10/1999... |.

01/14/1999...
12/09/1998...

12/2111998... |.
01/14/1999... |..

12/31/1998...
01/13/1999...

03/09/1999... |.
03/01/1999... |.
03/05/1999... |.
03/03/1999... |.
06/17/1999... |.
03/18/1999... |.
04/01/1999... |.
04/26/1999... |..
07/22/1999... |.

04/28/1999...
05/13/1999...

05/14/1999... |..
06/11/1999... |.

06/30/1999...
06/30/1999...

07/01/1999... |..
06/29/1999... |.
07/22/1999... |.
07/16/1999... |.
07/01/1999... |..
08/05/1999... |..
07/27/1999... |.
07/29/1999... |.
01/19/2000... |..

12/16/1999...
02/03/2000...

0299999. Total - Mortgages Sold

9999999, TOMIS oo S
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 Location 4 5 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)

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

and Description City State Vendor Acquired Less Encumbrances Adjustment Adjustment
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans
INtEreSt ONlY SHP......rveeeveeveesreesrceseeeseesreeeeenreesreseeesesessreenes | [Various............ [Interest Only Strip = ING.......ovveeoveoeeee oo (0170172007 ... oo Leeeeeeesceeeeeereesecesneens | cveerressrceseessreesrenns
0599999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of MOrgage LOANS. ... ...oiuiiiiiiriiiiiieessiici st sesssisnsnssesesssnsnssssesssnsssnsessnsssnse | eersrsnseeesssssesnsesssnnd | eosnnneesissnnnnssensnnns0 | ororisieissninissianas
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Other

Various Doughty HanSoN & CO0.........ocveururirricicinrnceeees e 10/10/1995

Doughty Hanson & Co.......c.cviruririnrniecessneee e
Cigna Mezzanine Partners III, L.P...... .
Morgan Stanley Capital Partners Ill, L.P.
Phoenix Equity Partners II..................
Francisco Partners, L.P.........cccccoevinvininn.
Doughty Hanson & Co. Funds I, L.P. Number 3... .
EQT Northern Europe US No. 2 Patnership..........cccocouoviiininn.

... | Various..
... | Various..
... | Various..
... | Various..

. | Various..

Various

... | Cigna Mezzanine Partners IIl, L.P.......
... |Morgan Stanley Capital Partners IlI, L.P.
... | Phoenix Equity Partners Il...................
... | Francisco Partners, L.P...........ccccooviirninniniieincsis

. | Doughty Hanson & Co. Funds II, L.P. Number 3.

EQT Northern Europe US No. 2 Patnership

... | 12/15/1992
... | 05/30/1994
. 104/07/1997

06/12/2000

... | 12/18/2000
. 102/16/2001

1099999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlyi

ng Characteristics of Other

Any Other Class of Admitted Asset

Summit Investment Partners, LLC............cccccoovcencnicnicnneees | CINCINNALIL .o OH...cooovvvnne Summit Investment Partners, LLC............cccooeviviinicnniee 01/01/1998..... | o TEBTA | [ . 582,449 | 510,935 [ ..o
Payday of America, LLC........cccoiimrirrrrceeseneeece s Payday of America, LLC.........ccoerriniirieenncceee e 01/01/1999....[ oo AT, 402,734 | [ 00000000 2,263,629 [ o (15,139,105) [ ..evveeeeeirereereinieirinenas
Promissory note from MyBenefitsSource.com... . . [MyBenefitSource.com...... . 101/01/2001

Promissory note from Price Raffel Associates, Inc....

Price Raffel Associates, Inc.

- 093012002

1499999. Total - Any Other Class of Admitted Asset

(14.628.170)] ..

9999999. Totals

(16,483,637)
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Mineral Rights
Mineral RIGhtS..........ovveeeeereesrceereeseesreesressessreseenns [Various.....oo.cooveereesrceenrns [Various Various. .......ccoooorveerreerrcesrcesrceescesseceneenrrens, (0170171989 ..o feeeceerceeseeseceseceesieess Jeemessreeseiesnressresseens |ooosresmsesssesssesssessses |arsessresssesesenes R T 3,100 [oooieeeca 3,100
0399999, TOtal = MINEIAI RIGNES. .. ...ttt sttt sttt e oeeeeseE e e R seE s EEseE sttt ettt ettt ensensensenens | crensensensensensensennenns [ [ [ [ KR . [ 3,100 .o 3,100

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans

Interest Only StP........ovveesreeeeeseesreeseceeeeerreesresneans | [Various Various. ........ccooooerreerreeercesrcesrcessceeseceseenrren,

0599999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans.

.0

Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Other

Doughty Hanson & Co.......ccvviecernneeicisrecens Various Various| Various 10/10/1995
Cigna Mezzanine Partners III, L.P...... . | Various... ..| Various| Various.. ...112/15/1992] ..
Morgan Stanley Capital Partners Ill, L.P. .. | Various... ..| Various| Various.. ...105/30/199%4 | ..
Phoenix Equity Partners Il.................. ..| Various... ..| Various| Various.. ...|04/07/1997 | ..
Seaboard Capital Partners, L.P... . | Various... ..| Various| Various.. ..102/02/1998 ..
The Global Convergence Fund, L.P.......ccccoooviennen Various Various| Various 03/17/1998
Francisco Partners, L.P........cccccccoenirinvcnincnicee Various Various| Various 06/12/2000
Doughty Hanson & Co. Funds Il, L.P. Number 3......... | Various... ..| Various| Various.. ..112/18/2000 ..
EQT Northern Europe US No. 2 Patnership................ Various Various| Various 02/16/2001{ ..

................. 955,932
2,187,941

6,752,065 |...
3142489 | .
1190794 |

1099999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Other.........ccccooooviiiinnnns

Any Other Class of Admitted Assets

MyBenefits SoUrce.com.........ouverriicieessicccieias [Norcross. ...oovooeveeveerra.

1499999. Total - Any Other Class of Admitted Assets.............

03

9999999. Totals.......cooimiiiiiiciiiiccs
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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 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest

U.S. Government - Issuer Obligations

912810-BZ-0.. | US Treasury Bd
912827-Y5-5.. | US Treasury Nt
912828-AR-1.. | US Treasury Nb........occneeesrenerinninenisssissssssessssessssessneens

[ O 7.875 | MN... [ 11/15/2007 250,000 250,000 250,000 267,148
07/15/2006 | .. 2,919,030 2,900,000 | .. 2,919,030 2,930,133
. 112/31/2004 | .. 23,588,005 |......... 23,500,000 23,588,005 |......... 23,588,125

05/28/1996 | ....... 6.555
05/17/2000 | ....... 6.788
12/31/2002] ....... 1.559

0199999. | U.S. Government - ISSUET OBlIGatioNS........c.ccuurrerirrrireeiessresseeesseeeseceseesssne s sensssssssseens 26,757,035 26,650,000 |.... 26,757,035 |......... 26,785,406

U.S. Government - Single Class Mortgage-BackedlAsset-'é

36202B-UQ-6. | GNMA 11 1497 .........ooresererecereeeeseeesescesiseneisenes | crereies | e 10.500 | MTLY| 10/20/2020
36214W-DV-4 | GNMA 118116.........coocreceeereirereiecneiesesesesesisessisesiin | cvereies | creee 13.500 | MTLY| 08/15/2014 | ..
36214W-XZ-3 | GNMA 11 118696... IO 13.000 | MTLY| 12/20/2014 | ..
36219S-WM-7 | GNMA 258152.........cooocreiceiereisenciecseiesesesseesesessisssesn | cneeeies | creee 10.500 | MTLY|08/15/2018
362208-HD-1. | GNMA 286528.............ccooecveireeerereieeneiesesesseesessssissseins | cneeeies | creee 11.000 | MTLY| 05/15/2005
36221K-H2-1.. | GNMA GPM 908349.........cooorereeeerieisniisisseiisssnisssssessseseees | eeseeee | eeene 9.750 | MTLY| 12/15/2016

10/19/1990] ....... 9.742
02/06/1986 | .....10.765
12/07/1984/ .....13.170
08/06/1990 | ....... 9.518
10117/1990| ....... 9.568
12/31/1990] ....... 9.697

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

0399999 | Tofal - U.S. GOVEIMMENE. —orooooosoooo oo 1....26936.771 26,825,837 .. XXX.. 26,936,771

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Tennessee

586120-BK-2.. | Ind Dev Bd Cty Memphis Ser 70 SF Nts........ccccovvrrncrennnes | [.....10.360 [FMAN] 08/01/2015] I S PO 4,879,629 .4,346,423 ..100.0000]..........4,346,423 | ........... 5,131,887 375,823
I — . ...4,879,629 |. 4,346,423 | ... 4,346,423 |..........5,131,887 | .. 375,823 |...
L S N VL T — ...4,879,629 |. 4,346,423 | ... 4,346,423 |..........5,131,887 | .. 375,823 |...

2599999. | Special Revenue & Assessment Obligations - Issuer Obligations 4,879,629 4,346,423 | ... ....4,346,423 5,131 ,887 375,823

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Thei
United States

313401-JJ-1... |[FHLMC 170023
31340M-VW-2 | FHLMC 181529.....
31342M-BJ-1. | FHLMC TPM 730041
31342M-C2-7. | FHLMC TPM 730089....
31342M-C9-2. | FHLMC TPM 730096
31342M-CK-7. | FHLMC TPM 730074
31342M-CM-3 | FHLMC TPM 730076....
31342M-DJ-9. | FHLMC TPM 730105
31343C-EC-4. |[FHLMC 271931.....
31347X-T3-8.. | FHLMC 539570.....
31350Q-R4-7. | FHLMC TPM 735007....
31350Q-RY-1. | FHLMC TPM 735003....
31350Q-SC-8. | FHLMC TPM 735015....
31350Q-SM-6 | FHLMC TPM 735024
313627-BY-6..| FNMA 80155.
31363C-MD-8 | FNMA 84956.
31363T-SS-2. | FNMA 98629.
31369H-2U-5. | FNMA 211487
31385J-CQ-9. | FNCI PL 545579.
31388K-H3-9.. | FNCL PL 606950
31388W-W9-3 | FNCI PL 617272.
313899-99-9...|FNCI TBA......
31389L-5E-5.. | FNARM PL 62

MTLY]|02/01/2010
MTLY| 08/01/2010 ..
MTLY| 04/01/2005 | ..
MTLY| 05/01/2005 | ..
MTLY| 07/01/2005
MTLY| 05/01/2005
MTLY| 06/01/2005 | ..
MTLY| 07/01/2005 | ..
MTLY| 10/01/2010 | ..
MTLY| 09/01/2019 | ..
MTLY| 01/01/2005 | ..
MTLY| 12/01/2004 | ..
MTLY| 06/01/2005 | ..
MTLY| 01/01/2006 | ..
MTLY| 08/01/2010 | ..
MTLY| 11/01/2004

01/15/1985] .....12.631
01/15/1985| .....12.787
05/17/1990 | ....... 9.887
04/20/1990 | .....10.038
05/18/1990 | ....... 9.932
04/20/1990 | .....10.038
05/17/1990 | ....... 9.887
05/25/1990 | ....... 9.825
01/27/1989 | .....10.084
09/06/1989 | ....... 9.732
11/15/1990 | ....... 9.475
12/07/1989 ....... 9.162
05/21/1990 | ....... 9.909
03/21/1991 | ....... 8.739
12/07/1989 ....... 9.221
06/06/1990 | ....... 9.552
MTLY| 07/01/2005 07/17/1990 | ....... 9.442
MTLY| 04/01/2023 | .. . .93 . ..1102/18/1993 ....... 7.250
MTLY| 03/01/2017 | .. . . 8,925,221 , . ...1103/15/2002] ....... 5.955
MTLY| 10/01/2031 .. .2 . cevenerenniens | e 21,421,080 1. 27,416,521 . ..1(10/11/2001] ....... 5.839
MTLY| 01/01/2017 .. ..30,596,115 |. 000 30,697,704 | .. 517, . . ...1101/30/2002] ....... 5.666
MTLY| 11/01/2017 | .. ...135,745,623 | .......134,000, cevnnseenniens [ 000 135,745,623 | ... 135,737,813 |.. . ...1112/05/2002 ....... 4.727
MTLY| 07/01/2032 | .. ..32,289,933 |. .32,268,096 | .. . ...1109/03/2002 ....... 4.019
31389P-LB-4.. |FNCI PL 631322. MTLY| 02/01/2017 | .. ..35,198,873 |. .35,196,077 | .. . ...1103/06/2002| ....... 5.730
31389Y-4A-6.. | FNCI PL 639917. MTLY| 11/01/2017 .. .16,207,500 | ...........6 .933 |. . 12/05/2002] ....... 4.727

US oo e 284598.613 |.. XXX... ...087.018,465 | . 526, 611 . XK [ XK [ KKK

Total States and US..........orriiriscrissi s ..284,598,613 |... XXX... ,069,969 |....... 287,018,465 ] . 20 XXX XXX [ KX

2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities..... - e 284,598,613 |...XXX......].......287,069,969 |....... 287,018,465 XXX ] XXX [ XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of overnments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
United States

[31359T-7K-8.. | FNR 99-20 A3 T, [ ]..90.140 | MTLY] 0425/2029 021282004 100.000 609,482 | 553,680 | \ 609,482 | 690,543 ..o 8318 [....... 469,602 [ ... 55,802 [ p— (.1 ]017221999] ...78.737]
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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 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
31393F-VF-0..|[FHR 2534 BE..........ccooconsriunsniinsciiscniennns g |.......5.500 | MTLY|07/15/2028 | 03/15/2012]100.000 | ......... 25,219,798 |........ 24,145,000 | ...coooovcriiees | o 25,219,798 |......... 25,216,434 |......... 110,665 12/30/2002] ....... 4.838
[U 2T 25,829,280 |. XXX... ..25,829,280 |.........25,906,977 |........118,983 |........469,602 |.........59,165 |......ccccccc0 | v 0 [ XXX e XXX..... XXX.....
Total States AN US..... ... 25,829,280 |. XXX... ..25,829,280 |.........25,906,977 |........118,983 |........469,602 |.........59,165 |......ccceccc0 | o0 [ XXX [ XXX..... XXX.....
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities 25,829,280 |. XXX, ..25,829,280 |.........25,906,977 |........118,983 | ........469,602 | ..........59,165 | .....cccceocec..0 | orerrcren 0 | XXX . XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment Obligations..........ccoocuieeererinerensceserennnens 317,778,878 |....... 313,643,716 | ... XXX......|....... 317,245,672 |....... 318,057,329 |...... 1456 280 |.....6,371,783 |........ 76,436 | ....ccccocceee.0 | cvveeee 0 | XXX XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
20033W-AC-2 | Commonwealth Edison Trust Pfds...........c..coocvevemruermereens | oveeree [ v 8.500 | JJ..... | 01/15/2027 ..5,000,000 ....5,384,000 |........... 4,998,070 |.........195,972 | ......... 425,000 | ..o [ .2PE|01/2711997 | ....... 8.504
202795-HE-3.. | Commnwith Ed Co Nt ceeee | e [ e 6.150 | MS... | 03/15/2012] .. ..6,750,000 7,131,950 |..........7,135,015 | .. 11/26/2002| ....... 5.356
250847-DR-8. | Detroit Edison Nt. e B 5.050 | AO....| 10/01/2005 750,000 |....ocoovveenane ceeverenenenn 149,223 10/02/2001] ....... 5.091
250847-DS-6.. | Detroit Edison N............cc.coervurncrerncneennns B I 6.125 | AO....| 10/01/2010 ..6,000,000 |...oocvooueriins [ e 6,036,805 |.......... 6,041,370 10/02/2001] ....... 6.025
250847-DT-4.. | Detroit Edison Nt. 5.200 | AO....| 10/15/2012] .. 3,993,043 ..4,000,000 | .. 3,993,043 3,992,960 10/16/2002| ....... 5.223
264399-DW-3. | Duke Energy Corp Ni...........oocumcreirmmreiiereesensiessesesienes | weeeeee | weeend 6.250 | JJ..... | 01/15/2012] .. ...4,987,389 |...........5,000,000 |................. ceereennn4,987,389 4,986,400 01/09/2002 | ....... 6.287
271790-AD-9.. | East Coast Power SeC N...........cc.nuruumreuerncreeineneesereines | veeeee | e 7.066 | MJSD)| 03/31/2012 .. I 4,608,607 ..4,680,000 |....81.1120 3,796,042 |..........4,588,786 | .. 01/21/2000 | ....... 7.405
29364M-AA-8. | Entergy Louisiana 1st Mtg 6.500 | MS... | 03/01/2008 | .. . 5,000,000 5,000,000 |..102.9040 5,145,200 |...........5,000,000 |.. 03/19/1998 | ....... 6.500
302570-AN-6.. | FPL Group Capital INC Ni.........covveereermreerreeeneeeeseeeesssees | rreees | weeeed 6.125 | MN... | 05/15/2007 | .. I 9,953,574 |........ 10,000,000 |....cccovvvunecee 9,953,574 |...........9,939,000 |.. ererer812,500 | .. 05/08/2001 | ....... 6.248
58983*DY-2.. | US West Comm/Meridian Tr Ser B S¢ SF Nt oo | o 8.750 | JJ..... | 01/01/2012] .. 4812,758 |.........4,812,758 | .. 4,812,758 4,812,758 |........210,558 | ......... 421,116 | ... 11/20/11991] ....... 8.750
60467P-AM-6. | Mirant AMErCas Ni..........ccccreerrreermrressreeeeeeessesessnessan | ereees | eeeeeee 7.200 | AO....| 10/01/2008 | .. ...826,515 | ...........1,500,000 ...712,500 810,000 54,000 |... 09/24/2002 | .....21.030
629377-AD-4.. |NRG Energy INC St NE...........ocrvecreerreiieeeeseceiiesiisesein | oveeeee | e 7.500 | JD.... | 06/15/2007 | .. 1,100,000 |...........5,000,000 |................. 1,100,000 |........... 1,100,000 | ..o | e 187,500 |..... (4,041,039) |. 04/23/1998 | ....... 6.871
653522-BX-9.. | Niagara Mowhawk PWr 1St Mtg............cccouereeeicrirereiiiecns | e | e 9.750 | MN... | 11/01/2005 | .. I 9,732,319 ..9,000,000 .10,532,700 |.........10,662,700 |.. 877,500 |........(228,500) | . 09/10/1998 | ....... 6.553
677730-AA-1.. | Ohio Valley Electric Nt........... 5.940 |FA.... |02/12/2006 | .. . 5,000,000 5,000,000 5,000,000 |...........5,000,000 |.. .190,575 | ... . 12/18/2001] ....... 5.940
693304-AB-3.. | PECO ENEIGY NE.....oooovveeeeieeeieeieeseeeeeessssseescssssssesesssnns | cevesens | e 5.950 | MN... | 11/01/2011] .. ...4,993,025 |...........5,000,000 |.. 4,993,025 |..........4,992,730 |.. 148,750 | ... 10/16/2002| ....... 5.971
69362B-AF-9. | PSEG POWET Nb.......ovoeeeeeoceeeeeeeecseceseseessseesssesessseenssns | eeeees | eeeenes 7.750 | AO....| 04/15/2011] .. ...4,486,604 |...........4,500,000 |.. 4,486,604 |..........4,484,699 |.. .348,750 | ... 12/14/2001] ....... 7.799
697927-AA-9.. | Panda-Rosemary 1st Mtg SF Nt | o | o 8.625 | FMAN 02/15/2016 | . I 4,093,216 .4,093.216 |.. ...4,093,216 4,093,216 | .. 351,518 | ... 07/26/1996 | ....... 8.717
T4451P-AA-1. | Pub Serv NC INC NE...........oiioirieriiecireeeiseceiseceiisereions | eveeeee | e 6.625 | FA.... | 02/15/2011] .. . 5,360,854 5,250,000 |.. 5,360,854 5,366,498 |.. 173,906 | ... 05/16/2002 | ....... 6.289
805901-AQ-8. | Scana Corp MTN . : e [ e 6.250 | FA....|02/01/2012] .. I 10,048,969 |......... 10,000,000 |.....ccooocvuens | . 10,048,969 | ........ 10,051,700 |.. 314,236 | 02/28/2002 | ....... 6.178
845743-BG-7. | SOUNWESIEM PUD SEIVICE Nl | o | o 5125 | MN... | 11/01/2008 | ......ooocveeacs | e | woreerienns 4,739,873 |........... 4,750,000 | ...oooverires | e 4,739,873 ... 4,737,080 | ..........40,573 | ......... 246,819 | ... 10/23/2001] ....... 5.187
875127-AS-1.. | Tampa EleCtric Ni.........ccooreveeereiieriiereiieceseeeisscseinens | v 6.875 | JD.... | 06/15/2012 ] .....covereeecns | o 5,127,662 5,000,000 ..5,127,662 |..........5,140,400 |.........15278 |........ 346,615 | ... 08/07/2001 | ....... 6.509
875127-AU-6.. | Tampa Electric Nt.... . 6.375 |FA.... |08/15/2012 .. . ..1,750,000 1,736,267 | .... 08/21/2002 | ....... 6.486
880314-AA-7.. | Tenaska Washington Partners 1t Mtg Bd............ccccocveees | covvenee | e 6.790 | MS... | 09/23/2011] .. .4,470,899 ....4,588,395 03/13/1998 | ....... 6.790
90073@-AA-9 | Tuscarora Gas Trns St Sec SF Ni........ccccoeevrieiereeemeeeiins | oveeree | v 7.130 | JD.... | 12/121/2010 .. 2,533,760 2,533,760 .180,657 10/12/1995 | ....... 7.130
919138-AD-9.. | Valero Energy Nt 01/15/2013 N 12/10/2002] ....... 6.700
UNItEd SEALES.......oocierie e nnnsnesessnsessnessnesnn | cneeees 1 20,021,481 ... 127,340,633 [ ... XXX......].......124,643,809 |.......124,922,909 |...... 2, 052 248 |...... 6,391,064 |..... (4,255443).....ccoocveee0 | ........204,167 [ XXX ..... XXX..... XXX.....
Canada
39072K-AA-4. | Great Lakes PwWr Nt.........ccccoooorvcnnricnsnicnnnienenicescnicssninnns | conereee | 00000 9.000 [FALL [08/01/2004 | ... [ v [ v 10,035,070 |......... 10,000,000 |..106.0610].........10,606,100 |......... 10,124,730 |......... 375,000 |......... 900,000 |.......... (20,274)
Canada... ST ..10,035,070 |.........10,000,000 |.... oo 10,124,730 | .........375,000 | ......... 900,000 |..........(20,274) | . .0 .
3299999. | Public UtlIltlesLnafflIlated) ISSUET OBlGALIONS.........orveesreeeeriiiesieerisi e ....134,056,551 |.......137,340,633 | ... XXX......|.......135,149,909 |....... 135,047,639 |......2,427,248 | ...... 7,291,064 |..... (4,275,717)|. 204,167 | XXX ....XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated). ..o ssenssssenesssessssssessees | e 134,056,551 |....... 137,340,633 |...XXX......].......135,149,909 |....... 135,047,639 |...... 2,427,248 | ...... 7,291,064 |..... (4.275,7117) [ ovovvcverreee0 [ 204,167 | XXX ....XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00184A-AB-1. | AOL Time Wamer Nt...........ccococonrreiereumnmeerncreesneneeseneenns | e | e 6.750 | AO....[ 041152011 | ..o | o 5,061,808 5,000,000 |..103.9910]........... 5,199,550 |.......... 5,062,150 11/27/2002] ....... 6.553
001957-BB-4.. |AT&T Nt.............. 6.500 | MN... | 11/15/2006 | .. 899,988 900,000 |..106.8800 961,920 899,870 08/13/2002 | ....... 6.500
001957-BC-2.. | AT&T Nt.... . JESUTIRTIRTIRIT PRI PN 7.300 | MN... | 11/15/2011] .. . 5,589,748 5,600,000 |..109.3010........... 6,120,856 5,588,514 08/13/2002 | ....... 7.328
00209A-AE-6. | AT&T WIreless N............couureueecreincieenerireesiisesesseneens | oveeeee | e 7.875 | MS... | 03/01/2011] .. I 12,650,440 |......... 12,000,000 |..100.5000.........12,060,000 |......... 12,705,400 12/30/2002 ....... 6.989
00209T-AB-1. | AT&T Broadband Corp Ni...........c.ceruuemmrrererremereeneneescens | veeeee | e 9.455 | MN... | 11/15/2022 | .. ...6,674,546 |. ..116.0000 6,960,000 |...........6,675,840 |.. 11/22/2002 ....... 8.291
009754-20-1... | Ameritech Cap Ni........co..ocuirriercriiceiseeeeiseseiseseieeseiens | eveeeee | e 6.250 | My.... | 05/18/2009 | .. I 10,316,298 | .........10,000,000 |................. 10,316,298 |.........10,324,850 |.. 11/05/2002| ....... 5.562
013817-AB-7.. | Alcoa Inc Nt.... SO PRRROTORRITY DUPTOROR DU 7.375 | FA.... | 08/01/2010 | .. . 9,671,136 8,600,000 |..118.2050 ..10,165,630 |...........9,717,140 |.. 07/31/2002 | ....... 5.355
018803-AC-0.. | Alliant Energy ReSoUrCes N...........ovveereeerreeeeeeeseneaens | vreees | weveeee 7.375 | MN... | 11/09/2009 | .. I 4,021,622 ..4,000,000 |....99.1670 3,966,680 |.... ...4 023,158 |.. 08/08/2001 | ....... 7272
023654-AA-4... | America West Air Pass Thru Cf A...........oocveenreenereenecens | covreeee | e 6.850 | JJ..... | 07/02/2009 | .. I 4,332,273 4,332,273 |.. 4332273 | .......... 4,332,273 | .. 1172111996 | ....... 6.851
023654-AW-6. | AMErica WESE AIr NL.......c.oveeereerrreereeeeseeeeeseeesssseesssneens | eereees | wreeee 7.930 | JJ..... | 01/02/2019 | .. . 5,515,406 5,515,406 |.. 5,515,406 5,515,406 |.. 05/19/2000 | ....... 7.928
023778-AA-1.. | Amer Airln Eqpt Tr Ctf O1A ... | e | e 9.710 | JJ..... | 01/02/2007 | .. I 4,509,127 |........... 4,502,751 | .. 4,509,127 |........... 5,003,253 05/17/2002 | ....... 7.491
025932-AB-0.. | American Financial St NL...........oooveencrenereneciiereireneies | veeeee | e 7.125 | AO....| 04/15/2009 | ......cocvveeeers | corrriecs 3,281,917 3,500,000 3,263,750 3,221,620 07/20/2000 | ....... 8.401
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02635P-RS-4. | American General Finance Nt ... [09/01/2009 9,931,004 |......... 10,000,000 |....ccooovevecns | 09,931,004 | oo 9,928,000 |......... 185,139 | oo 08/22/2002 | ....... 5.500
02637V-AA-6. | American General Instit Trust Prefs.. . 112/01/2045 | .. 5,472,220 5,130,000 5,476,891 32,362 388,341 06/12/1998 | ....... 7.073
030287-AG-1. | Amer Trans Air 97-1 1A Pass Thru... 01/15/2016 | .. 4,667,181 |........... 4,667,181 12171997 | ....... 7.051

........... 4,667,181 | ...........68,872 | ........326,135 | ...

12/12/2001] ....... 6.435
10/23/2002 ....... 6.023
06/04/2002 | ....... 5.093
09/19/1997 | ....... 7.200
01/26/1998 | ....... 7.381
09/17/2002 | ....... 4.872

... |12/01/2007 | ..
... | 02/01/2018 | ..
.1 06/15/2006 | ..
01/01/2014 | ..
01/02/2018 | ..
..110/01/2012 | ..

5,765,047 5,750,000 |..110.6500 6,362,375

5,479,459 5,000,000 |..113.4070...........5,670,350 |........... 5,482,450 | ..

5,337,543 5,000,000 |..111.5390 5,576,950 5,387,700 |........... 16,111 | ...

5,646,839 5,646,839 revennnn.D,046,839 5,646,839 203,286 | ....

4,639,364 |..........4,639,364 | .......cccee. | ceernn.4,639,364 |.......... 4,639,364 | ......... 170,241
6

031162-AB-6.. | Amgen Inc Nt..
037411-AN-5.. | Apache Crp Nt...
040420-BF-7.. | Aristar Inc Nt...
048395-AA-5.. | Atlantic Coast Airlines 97-A A Pass Thru
049164-AK-2.. | Atlas Air EETC's.............
054937-AD-9.. | BB&T Corporation Nt

4,639,364
5,017,950 |....

..100.3590

060505-AR-5.. | Bank of America COrp Nt..........c...oevuemcreenereererieneniinennens X oo [ 09/15/2012 | oo | e | e 4,981,706 .101.0790] ...........5,053,950 09/19/2002 | ....... 4.923
06254N-AA-7. | Bank of Hawaii Sub Nt.........ccccocoocvinciincn, o 103/01/2009 | ..o | e | e 9,921,861 10 000,000 | ..o | 9,921,861 06/27/2001 | ....... 7.032
066050-CP-8.. | BankAmer Corp Nt........ ... |03/01/2009 | .. ..10,546,666 10,000,000 |..116.0710 ..11,607,100 |.........10,605,400 |.. .356,250 | ... 03/04/2002 | ....... 6.049
066050-CV-5.. | BankAmer Corp Sr Nt.... ... | 02/15/2009 | .. ..10,368,563 |. 10,000,000 |..109.7310 ..10,973,100 |.........10,389,500 |.. 293,750 |... 07/29/2002 | ....... 5.165
06606H-8D-2. | BankBoston Nt............ccccccveiinrinciinnins .| 03/25/2008 | .. I I 6,700,382 |........... 6,570,000 6,700,382 |..........6,718,219 | .. 418,838 |... 02/12/2002 | ....... 5.928

.| 04/15/2008 | . . 5,073,463 5,000,000 05/14/2002 | ....... 6.046
... |12/07/2009 | .. I O 10,466,154 |......... 10,000,000 |..117.7280
.| 03/04/2008 | .. 8,844,213 8,265,000 |..112.2980 ...

1101512008 | . R 1.746.895 1,750,000 | .106.7740| .

06606H-D8-7. | BankBoston Nt.....
073902-BR-8.. | Bear Stearns Co Nt..................
075816-AE-8.. | Beckman Instruments Nt
079860-AC-6.. | Bellsouth Corp Nt

5,073,463 |..........5,080,400 | ..
11,772,800 |.........10,485,000 |.. 07/31/2002 | ....... 6.756
9,281,430 8,905,328 07/31/2002 | ....... 5.857
1,868,545 |........... \ . . 10/22/2001] ....... 5.052

159,375 | ...
571,875 |...

081434-AA-0.. | Bemis Co Inc Nt.. . .108/15/2008 | .. ...6,029,113 |. ..6,000,000 |..112.8540]..........6,771,240 |.... 08/08/2001 | ....... 6.396
097014-AH-7... | Boeing Cap Corp Nt........cc.ccooevuracnes 01/15/2013 | .. I IO 4,998,800 ..5,000,000 |..101.2810...........5,064,050 . 07/18/2002 | ....... 5.803
12201P-AC-0. | Burlington Resources Fin Nt ... | 08/15/2011 .. 5,047,428 5,000,000 |..110.4260 5,521,300 5,052,000 10/04/2001] ....... 6.256
126408-GC-1. | CSX Crp Nt.... ... | 11/01/2009 | .. . 2,895,512 2,900,000 2,895,512 2,895,418 10/29/2002| ....... 4.902
130914-AM-6. | Calif Petro Trns 1s ....| 04/01/2015 | .. I O 15,379,230 |......... 14,500,000 |..113.1410|......... 16,405,445 |......... 15,767,860 09/30/1998 | ....... 7.367
131347-AW-6. | Calpine Crp Nt............... ... | 02/15/2011 | .. . 689,275 2,000,000 | ....43.5000 870,000 680,000 | .. 10/09/2002| .....30.942
133131-AC-6..| Camden Prop Trust Nt.. ... | 11/15/2006 | .. I IO 4,974,898 ..5,000,000 |..109.8970...........5,494,850 4,946,870 | .. 11/15/1996 | ....... 7.151
133131-AG-7. | Camden Prop Trust Nt.. . 102/15/2011 | .. ..2,000,000 |..113.0090...........2,260,180 |...........1,990,880 |.. 02/07/2001 | ....... 7.691

11/19/2002 ....... 5.933

133131-AK-8.. | Camden Prop Trust Nt B0t | T 4081438 | 4:300,000 | .101.4770 | .

. ..4363511 |.... 4,281,295
134429-AQ-2. | Campbell Soup Co N..........cocveerieerciierercriiserisceei . o |03/15/2007 | ..o [ e ..9,625,000

...9,587,286 |........... 9,581,206 03/14/2002 | ....... 5.606

14040E-ER-9. | Capital One Bk Nt.. ... | 02/01/2006 | .. 6,983,348 |..........6,974,800 | .. 481,250 | ... 02/01/2001 | ....... 6.962
141781-AL-8.. | Cargill Inc Nt.... .| 05/01/2006 | .. 7,720,580 |...........7,369,880 | .. 07/31/2002 | ....... 4.690
14214R-AC-7. | Carillon Hidg Sr Sb Nt............... 10/08/2008 | .. 4,500,000 |...........4,500,000 |.. 09/19/1996 | .....12.000
14214R-AD-5. | Carillon Hidg Jr Sb Nt . 10/08/2008 | .. 5 690, 749 20 500,000 | .. 5,690,749 |..........5,690,749 | .. 1,261,319 | ..... 09/19/1996 | ....... 5.000
14214R-AE-3. | Carillon Hidg 2nd Priority Sr Sec Nt.. ....| 10/08/2008 | .. ..11,000,000 |. 11,000,000 |.. ..11,000,000 |.........11,000,000 |.. 09/19/1996 | ....... 8.875
14911R-AE-9. | Caterpillar Fin Service Corp Nt............. .1 06/15/2007 | .. oo 006,997,636 |...........7,000,000 | ... [ 6,997,536 |........... 6,997,410 |.. .159,250 06/24/2002 | ....... 4.884

09/10/2002 | ....... 7.154
09/27/2002 | ....... 5.465
03/18/1994 | ....... 7.521
09/09/2002 | ....... 5.706

... | 08/15/2012] .. . 5,247,658 5,000,000 |..118.3570 5,917,850 5,252,950 |..
.. 106/15/2007 | .. I IO 4,484,208 | .......... 4,500,000 |..104.7960 |........... 4,715,820 |........... 4,483,032 | ..

....| 10/30/2014 | .. . 3,872,380 3,872,380 |...cccoovvvnneee 3,872,380 3,872,380 |..
1 12M15/2008 | ..o | e | e 1,745,030 |........... 1,750,000 |..105.1360 |........... 1,839,880 |........... 1,744,508

156700-AF-3.. | Centurytel INC Nt........oocerereniennnee
166754-AF-8.. | Chevron Phillips Nt.
167166-FD-4.. | Chicago & NW Pass Thru Eq Tr Ctf.
17248R-AC-0. | Cingular Wireless Nt

17248R-AF-3. | Cingular Wireless Nt e [ 1211512011 | o [ s 5,813,414 5,750,000 |..107.8630|...........6,202,123 |........... 5,814,386 09/06/2002 | ....... 6.336
17248R-AJ-5..| Cingular Wireless Nt ... |12/15/2031 | .. 1,980,246 |........... 2,000,000 |..106.1950...........2,123,900 |........... 1,979,868 | .. 09/06/2002 | ....... 7.207
17252M-AE-0. | Cintas Corp Nt... ... |06/01/2007 | .. 2,742,036 2,750,000 |..106.9950 2,942,363 2,741,234 | .. 10/31/2002 ....... 5.199
17252M-AF-7. | Cintas Corp Nt... .106/01/2012 .. 7,109,935 |.......... 7,000,000 |..110.3430|...........7,724,010 |........... 7,110,101 10/31/2002 ....... 5.780

06/28/2002 | ....... 5.967
05/27/1998 | ....... 6.847

8659680 | ..
~6:373.660 | .

11000112010 | .

.. 8,629,204
.| 05/15/2006 | ..

..116.0870 ...
...98.5000 ...

9,286,960 |....
5,910,000 |....

172967-AZ-4.. | Citigroup Inc Nt
17302X-AA-4. | CITGO Petroleum Sr Nt

17303M-JC-4. | Citicorp MTNF-......... woe | 117152008 | ... | e | 210,509,886 |..........10,000,000 | ................. ..10,509,886 |.........10,632,750 |.. 10/16/2002 ....... 5.348
17453B-AA-9. | Citizens Communications Nt ... | 05/15/2006 | .. ..110.7390 4,429,560 |...........3,962,080 |.. 05/18/2001 | ....... 8.740
17453B-AB-7. | Citizens Communications Nt. ... | 05/15/2011 .. .119.1010] ...........2,084,268 161,875 | ... 05/18/2001 | ....... 9.345
17453B-AH-4. | Citizens Communications Nt. ... | 08/15/2008 8,318,082 8 000,000 |..110.7160 8,857,280 8,319,277 114,375 ... 12/04/2002| ....... 6.753
17749*-AE-0.. | Citrus Crp Ser E Sr SF Nt......... . ... | 11/01/2006 | 11/01/2003 {100.000 2,298,839 2,250,000 2,298,839 2,631,375 249,750 |... 05/05/1993 | ....... 8.318
185896-A@-6 | Cleveland Cliffs Sr Nt ... | 12/15/2005 | .. . 3,532,714 3,632,714 3,632,714 3,532,714 |.. 247,290 1172111995 | ....... 7.000
191219-BM-5. | Coca-Cola Enterprises Nt................. . ... |09/15/2009 | .. I I 6,968,654 ..7,000,000 ...1,210,980 |........... 6,967,380 | .. 09/04/2002 | ....... 4.453
195869-AC-6..| Colonial Pipeline Nt.... ... | 11/01/20101 .. B I 4,966,575 ..5,000,000 5,885,800 |...........4,960,250 | .. . 10/24/2000 | ....... 7.866
195869-AJ-1.. | Colonial Pipeline Nt.... . 108/28/2032 5,052,070 5,000,000 ...5,062,070 |........... 5,008,650 |........ 116,978 |...cccccovunrrrnnn. 08/22/2002 | ....... 6.328
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195891-AC-0..| Colonial Realty Nt...........cc..oorveeirrreirererereereceiiseseiseneinns | cevines | e 7.000 | JJ..... | 07/14/2007 ..6,000,000 |..109.1460|...........6,548,760 |........... 5,770,060 |........194,833 |........ 420,000 |... 02/07/2000 | ....... 7674
195896-AC-9..| Colonial Realty Med Term Nt 6.960 | JD.... |07/26/2004 | .. ..4,000,000 ...4,000,000 |.. 278,400 | ... 07/22/1997 | ....... 6.963
201615-DT-5.. | Comm Credit CO Ni.........ccooeeveeecreiereeiiereiseeeiissesesiseneees | eveeeee | weeend 6.250 | JJ..... | 01/01/2008 | .. ..4,500,000 ...4,657,275 | .. 140,625 | ... 05/21/2002 | ....... 5515
208251-AD-0... | Con0CO INC SFNL.......ouoieeiicriirceeiscieisereieseseisssiisesesans | eeeeee | cereend 6.350 | AO....| 04/15/2009 | .. ..6,000,000 ...6,355,590 |.. .190,500 07/24/2002 | ....... 5.289
20825C-AA-2. | ConocoPhillips Nt....... 3.625 | AO....| 10/15/2007 | .. ...4,994,750 | .. 10/02/2002| ....... 3.648
20825C-AC-8. | ConocoPhillips Nt...........ccoeevereencreinennens 5.900 | AO....| 10/15/2032| .. ..4,951,640 | ........67,194 | ... 10/03/2002| ....... 5.970
210805-AM-9. | Contl Airins Pass Thru Crt 96 A 6.940 | JAJO | 10/15/2013 7,230,731 |.. 05/20/1996 | ....... 7.509
210805-AN-7.. | Contl Airins Pass Thru Cert 96 B............ccc.oourvmereurmmrunns | coveeeee | v 7.820 | JAJO | 04/15/2015| 10/15/2013 {100.000 2,994,817 2,998,225 | .. 01/29/1996 | ....... 7.854
210805-BV-8.. | Contl Airlns 97-4B 6.900 | JJ..... | 07/02/2018 | 01/02/2017 |100.000 | ........... 4,965,165 09/29/1998 | ....... 6.113
210805-CF-2.. | Contl Aiflns EETC..........rvueereeenereiseeeeeceeieeesissesesssesssens | eeeeee | eeeend 6.465 | AO....| 10/15/2004 | ........ocoocoeers | corrrierncns 854,602 04/15/1998 | ....... 6.465
210805-DA-2... | Contl Airlns 00-1 Pass-TAIU...........cccoreruuerermuemereesereienenes | oreeeee | e 8.388 | MN... | 11/01/2020 | .....oooveecs | o | e 4,818,125 03/03/2000 | ....... 8.418
22237L-HE-5.. | Countrywide Cr MTN..........coouureeiemeiiereiiereeesesesseneneseens | eeeeee | werend 6.250 | AO....| 04/15/2009 | .. . 20,123,607 20,000,000 | .. ..20,123,607 11/20/2001] ....... 6.130
22237L-MD-1. | Countrywide Cr Nt 5.500 | FA.... | 02/01/2007 | .. N 4,992,417 ..5,000,000 4,992,417 01/30/2002 | ....... 5.542
224044-BE-6.. | Cox Communications INC Nb..........corveeurreenneeenaneeerneeeeinns | vreees | weveeee 7.125|AO....| 10/01/2012] .. ...4,983,173 |...........5,000,000 . 5,653,650 |........... . 09/19/2002 | ....... 7173
22844#-AB-6.. | Crown Pac St SF Nt........cccoorreicreieriierieseneiieceiienesinens | cvcreis | crene 10.780 | JD.... | 12/01/2009 | .. N 3,750,062 4,166,736 |...... Var... | .ce.....3,750,062 |.......... 4,166,736 12/01/2002 .....10.774
231907-FT-8.. | Disney Tr Certs 96-403............coocvuummuemmremreresesseeiesensaens | veeeee | e 7.200 | JJ..... | 01/10/2007 | .. . 2,712,531 2,713,427 |..106.4480 2,888,389 2,711,637 195,367 | ... 12/18/1996 | ....... 7216
232820-AD-2.. | Cytec Industries Nt 6.846 | MN... | 05/11/2005 | .. N 4,500,000 |........... 4,500,000 |..105.6830...........4,755,735 |........... .308,070 | ... 05/06/1998 | ....... 6.846
23333R-AA-8. | DTE Bumns Harbor...........c..oocvumcreennceirerineniiinenns 6.570 | JJ..... | 01/30/2003 | .. . 445,600 445,600 |....95.9060 | ... ...29,276 07/24/1998 | ....... 6.570
233835-AA-5.. | Daimler Chrysler Ni...........cc.ooirireicrirereineeeisseisesein | e | e 7.200 | MS... | 09/01/2009 | .. N — 6,735,469 |.......... 6,300,000 |..111.1740|... ,003,962 |...........6,751,513 |........151,200 | ..ccooooorrrien. 09/10/2002 | ....... 5.929
235863-AB-3.. | Danbury Bldg Accpt Crp 144A Sec Nt... 8.373 | MTLY| 06/01/2006 | .. 3,901,136 3,901,136 | .coooocrrern 3,901,136 3,901,136 326,642 | ... 05/31/1994 | ....... 8.520
244199-BA-2.. | Deere & Company NE.............coocueereerrueereenemeiessesesssenes | evreeee | weveeee 7.125|MS... | 03/03/2031] .. 5,003,372 5,000,000 |..117.7980 5,889,900 5,003,405 356,250 03/02/2001 | ....... 7.119
244217-BF-1.. | John Deere Capital COrp Ni..........ccoouereuemereemereeiincniinenes | woveeeee | e 5.125 | AO....| 10/19/2006 | .. .A4742,721 | .......... 4,750,000 |..106.6020...........5,063,595 |...........4,740,690 |.. 243,438 | ... 10/16/2001] ....... 5.170
244224-AA-9... | John Deere BY N...........oocicriuniriieriisereiseeesecesesensienn | eveeeee | e 5.875 | AO....| 04/06/2006 | .. N 4,995,449 ..5,000,000 |..100.0000 5,000,000 |...........4,993,350 |.. 293,750 | ... 04/03/2001 | ....... 5.906
247367-AS-4.. | Delta AirNS 01-1.......eoereeereiiereieceeieeeiescssesesesssesesoas | eeeees | eereend 6.619 | MS... | 03/18/2011] .. 2,623,951 2,623,951 2,623,951 |..........2,623,951 | .. 174,162 | ... 09/06/2001 | ....... 6.619
247367-AU-9.. | Delta AirNS 01-1.......veereeereiiereeceeiseeeeiscssssesesssesesons | eveeeee | e 7.711|MS... | 09/18/2011] .. . 3,000,000 3,000,000 |.. 3,000,000 |...........3,000,000 |.. 09/06/2001 | ....... 7.711
248019-AC-5... | Deluxe COrp Ni.........ocveeuriuerreerereeiereiseressesesssessesensseens | eeeeeee | weeene 5.000 | JD.... | 12/15/2012] .. N 1,987,429 |........... 2,000,000 e 1,987,429 | 1,987,380 . . 12/04/2002| ....... 5.081
25179S-AC-4. | Devon Financing NE............cocureenrrriinceeeceeneeeisseseenens | coveeees 6.875 | MS... | 09/30/2011 | ...ceoocreiecns | e 5,292,244 5,000,000 |..111.3860 5,569,300 5,302,621 86 892 | ... 171,875 |....... (10 377) 07/24/2002 | ....... 6.006
25247D-AB-7. | Dial COP NE.......ooveeeceeieeieeceiiseiieecesseseiesesiisnesessesssnens | eeeees | weeeee 7.000 | FA.... | 08/15/2006 | .......cvveeers | corrrrern 5,407,230 5,340,000 |..110.3250 5,891,355 5,417,950 |......... 141,213 |......... 186,900 |.......... (10,720) 07/16/2002 | ....... 6.602
252567-AA-0... | Diamond Cable CommMUn €O ST DISC Nt | o | o 13.250 | MS... | 09/30/2004 | .. 225,000 2,500,000 |...... 9.0000 225,000 225,000 |.. .165,625 | ........(425,000) | . 07/19/2000 | ....10.704
25468P-BW-5 | Walt Disney Co NE...........cocveuerreeerinceeiieeeeiessssseeeseseeees | eveeeee | e 7.000 | MS... | 03/01/2032] .. 2,975,323 3,000,000 |....ccoovveunnce 2,975,323 2,975,100 |.. .106,750 | ... 02/21/2002 | ....... 7.067
25468P-BX-3. | Walt Disney Co Nt..... 6.375 | MS... | 03/01/2012] .. 6,704,375 |.......... 6,750,000 ...6,704,375 | ........... 6,701,318 |.. 218,742 | ... 03/05/2002 | ....... 6.474
25468P-CA-2. | Walt Disney Co MTN.. 6.200 | JD.... | 06/20/2014 | .. 9973244 |........ 10,000,000 9,973,244 |........... 9,972,400 .310,000 06/13/2002 | ....... 6.233
257469-AF-3.. | DOMINioN RESOUICES Ni.......cuuveeereerreerneeeseeeesseeessneeees | wrereees | weeees 5.700 | MS... | 09/17/2012] .. 5,027,374 5,000,000 5,185,800 5,028,000 09/09/2002 | ....... 5.626
257469-AH-9.. | Dominion RESOUICES Ni.......c.veeeureerreerneeeseeeesseeessneeees | wrreees | weeees 5.125 | JD.... | 12/15/2009 4977767 |.......... 5,000,000 |.....coconeren. 4977767 |........... 4,977,650 |.......... 10,677 | oovveoiriccrans 12/09/2002 ....... 5.202
26156F-AA-1. | Dresdner Funding Tr NE...........oooorenriiecenereineniieeins | e | e 8.151 | JD.... | 06/30/2031 ..11,849,081 11,196,020 |.........11,853,910 |.. 05/29/2002 | ....... 7478
26439R-AB-2. | Duke Capital Ni.........c..oorvueereeerereiieriiseceireceeessesesseneienns | eveeeee | e 6.250 | JJ..... | 07/15/2005 7,986,965 ..100.0970............8,007,760 |...........7,968,640 | .. 07/15/1998 | ....... 6.321
26439X-AC-7. | Duke Energy Field SVCS N...........cccoouirienerieierienireiineeeees | e | e 8.125 | FA.... | 08/16/2030 | .. 5,331,040 5,000,000 |..101.5040...........5,075,200 |...........5,335,500 |.. 06/14/2001 | ....... 7.551
278058-AX-0.. | Eaton Comp Ni..........oocveereeinreeiieeriinecesieseiesesssssesssessseees | eveeees | weeeee 5.750 | JJ..... | 07/15/2012 9,864,147 |.......... 9,900,000 |..106.9560 | ......... 10,588,644 |........... 9,863,073 |........249,838 | ..o . 07/17/2002 | ....... 5.800
29365H-AA-8. | Entergy-Koch Nt..........ccoouuriuirriicrinriisereiseseiseseisesesn | oveeeee | e 6.900 | FA.... | 08/01/2011 4,999,265 ..5,000,000 |....96.2490|..........4,812,450 |........... 4,999,060 351,708 | ... 07/20/2001 | ....... 6.902
294429-AB-1.. | Equifax Nt.......... 6.300 | JJ..... | 07/01/2005 | .. 3,992,343 ..4,000,000 |..106.9810|...........4,279,240 |........... 3,981,240 06/24/1998 | ....... 6.384
294429-AD-7.. | EQUIfAX NE........oooreeeereecreisereiseeeieceeieesiisessssesssssssssans | eeseees | ceseed 4.950 | MN... | 11/01/2007 | .. 2,994,389 3,000,000 |....ccocvveunecee 2,994,389 2,994,210 |...cee. 25575 | oo 10/24/2002 ....... 4.994
29444N-AD-4. | Equistar ChemiCal Ni.............rrveerrerrrreeseeeeseeeessesesssnees | wereees | weeeee 8.750 | FA.... | 02/15/2009 | .. 2,964,597 3,000,000 |....87.5000|........... 2,625,000 2,954,880 262,500 07/27/2000 | ....... 9.005
302228-AA-9.. | EXSIF Worldwide (Union Tank) SF Nt | o | o 7.680 | MS... | 09/15/2015 .. 5,363,866 5,363,866 |.. 5,363,866 5,363,866 408,195 |... 08/17/2000 | ....... 7.680
30249Q-AD-2. | FMC Corp..... ST RPRUSTRRTROTOUN UPPOROR BUPPO 6.750 | MN... | 05/05/2005 | .. 2,494,675 2,500,000 |.. ...2,494,675 2,486,275 .168,750 | ... 04/30/1998 | ....... 6.850
31847J-AB-6.. | First American Fin Cap [ D B 8.500 | AO....| 04/15/2012] .. 5,000,000 5,000,000 |.... 4,975,750 5,000,000 425,000 | ... 04/17/1997 | ....... 8.500
32006Y-AG-7. | First Data Corp N...........coocvueriuerrimeriiinereeneseeceeiseessenn | eveeeee | weeend 6.375 | JD.... | 12/15/2007 | .. 5,096,445 5,000,000 |.. 5,096,445 |........... 5,156,550 .318,750 | ... 121211998 ....... 5.920
32006Y-AH-5. | First Data Corp NE...........cocvueriuerriieriiiscreeseeeecesiseesienn | eveeeee | e 5.800 | JD.... | 12/15/2008 | .. 4,984,604 | ... 5,000,000 |.. 4,984,604 |...........4,976,800 |.. .290,000 | ... 1211171998 ....... 5.862
33632*-SG-3.. | BJ Services 97-1 SECUrEd Ni.........orveureerrreeerneeeseeeessnees | vreees | eereeee 7.330 | JD.... | 06/30/2009| .. 3,031,154 3,031,154 | .. 3,031,154 |..........3,031,154 | .. 222,184 | ... 06/23/1997 | ....... 7.330
33632*-UE-5.. | Baker Hughes Pass-Thru Certs........ 8.036 | MS... | 09/28/2015 .. 4,818,741 4,818,741 |.. 4,818,741 |.........4,818,741 | .. 387,234 | ... 06/16/2000 | ....... 8.036
33738M-AC-5. | First Union National Bank Ni..............cccooreeemeeeemeeenereens| ovreeee | woreees 5.800 | JD.... | 12/01/2008 | .. 6,632,170 ..6,230,000 | ..o 6,632,170 |...........6,649,840 | .. .180,670 | ... 09/06/2002 | ....... 4.543
340903-AB-9.. | Florida Prop & Casualty Ni............ccooveeerreeneeerameeerneeeerens | vreees | wereeee 7.450 | JJ..... | 07/01/2004 | .. 4,996,798 ..5,000,000 | .. 5,343,800 |..........4,988,150 |.. .372,500 | ... 05/05/1997 | ....... 7.496
345370-BU-3.. | Ford Motor Company DEb..............cccurreurruemerenirereiesens | vreeee | e 9.215 | MS... | 09/15/2021 6,300,753 ..5,000,000 |..100.8210...........5,041,050 6,426,200 460,750 |... 11/18/1998 | ....... 6.746
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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345370-BX-7.. | Ford Motor Company Bd.............ccoceumrinmmemnerieinceeierenn | e | e 6.500 | FA.... | 08/01/2018 1,982,250 |........... 2,000,000 |....81.4890]...........1,629,780 1,979,560 130,000 |... 10/28/1998 ....... 6.592

345397-SM-6. | Ford Motor Cr Co Nt ....| 10/28/2009 | .. 5,732,511 5,750,000 |....99.0860|...........5,697,445 |.........5,727,803 | .. .350,313 | ... 12/31/2002] ....... 7432
345397-ST-1.. | Ford Motor Cr Co Nt.. ... |06/15/2010 | .. 5,254,860 5,000,000 |..100.6260|...........5,031,300 |...........5,270,050 |.. .393,750 |... 05/21/2002 | ....... 6.986
345397-SU-8.. | Ford Motor Cr Co Nt .108/01/2005 | .. 2,068,156 2,000,000 |..102.1040...........2,042,080 |........... 2,102,260 152,000 |... 07/10/2001 | ....... 6.153

06/01/2006 | . 03/18/1999 | .. 10.769

358034-AC-0.. | Fresh Food Nt.... 2,498,696 2,500,000 | ....75.0000...........1,875,000 2,496,875 268,750 | ...

36804P-AA-4. | GATX Cap Corp Nb........cooureeereeiriseceseeiisceiisceiesenens . 06/01/2009 | .. 2,964,199 3,000,000 |....93.9620 2,818,860 2,961,780 134,604 |... 05/23/2002 | ....... 9.125
36877P-AA-6. | General American Railcar 1998-1 Pass Thru... . 09/20/2020 | .. 4,451,115 | .......... 4,451,115 | .. 4,451,115 |.......... 4,451,115 276,414 | ... 09/25/1998 | ....... 6.210
368841-AA-0.. | Gen Amer Tms Ser 91 144A Pass Thru Cert ... |03/11/2011 | .. 3,862,823 3,862,823 |.. 3,862,823 3,862,823 .354,607 | ... 09/05/1991 | ....... 9.180
36962G-VS-0. | General Electric Cap Corp MTN........cccooceee. ... | 1171512010 .. 2,557,958 2,500,000 | .. 2,557,958 2,568,700 A71,875 ... 12/08/2000 | ....... 6.494
36962G-XS-8. | General Electric Cap Corp Nt.................... ... | 02/15/2012 9,958,174 |........ 10,000,000 | ..o | v 9,958,174 |........... 9,955,200 293,750 02/12/2002 | ....... 5.935
36962G-YY-4. | General Electric Cap Corp MTNA ... |06/15/2012 5,030,460 5,000,000 |...ccccoovveens [ crrrrnenns 5,030,460 |........... 5,031,050 156,667 |... 07/16/2002 | ....... 5.915
370334-AR-5.. | General Mills Inc Nt....... . 102/15/2007 | .. 9,969,162 |......... 10,000,000 |..106.2430 ..10,624,300 |...........9,963,600 |.. 247,708 | ... 02/13/2002 | ....... 5.209

370334-AS-3.. | General Mills Inc Nt....... . 102/15/2012 .. 7,875,370 ..7,900,000 |..108.7640...........8,592,356 |...........7,873,772 |.. 02/13/2002 | ....... 6.045
370425-RD-4. | GMAC Nt 01/14/2009 | .. 4,821,223 ..5,000,000 |....96.0790...........4,803,950 |..........4,815,150 |.. 10/03/2002| ....... 6.577
370425-RT-9.. | GMAC Nt... 01/15/2006 | .. 4,844,952 ..4,750,000 |..103.5620..........4,919,195 |..........4,870,508 |.. .160,313 01/23/2002 | ....... 6.020
370425-RW-2.| GMAC Nt... .1 09/15/2006 | .. 1,497,166 .101.6130 ... 1,524,195 |..........1,496,295 | .. ..92,641 09/05/2001 | ....... 6.183

370425-RX-0..| GMAC Nt... ... |09/15/2011 | .. 17,023,127 ..99.7260] .........16,953,420 |.... 17 025,430 | .. ,178,490 09/06/2001 | ....... 6.854
370425-SD-3.. | GMAC Nt ... | 08/28/2007 | .. ...4,999,527 |. ..101.1870 5,059,350 |...........4,960,400 | .. 12/06/2002| ....... 5.577
37516#-AA-3.. | Giffords Brooks Funding........... ..|04/28/2013 | .. 1,750,636 1,750,636 | ... wereen 1,750,636 ... 1,750,636 | .. .119,043 03/17/1998 | ....... 6.800
38141G-BU-7. | Goldman Sachs Group Inc Nt... 01/15/2012 | .. 5,000,000 5,000,000 |..110.4990 5,524,950 5,000,000 .169,583 01/03/2002 | ....... 6.600

.109/01/2012 .. 5,056,560 5,000,000 |..104.0040 5,200,200 5,057,900 09/03/2002 | ....... 5.547

38141G-CG-7 | Goldman Sachs Group Inc Nt...

40426W-AD-3 | Health & Retirement Nt. ... | 02/123/2005 | .. 4,999,020 ..5,000,000 |..105.3850...........5,269,250 |...........4,997,250 |.. 02/18/1998 | ....... 6.710
421915-AG-4. | Healthcare Properties Nt... ... |06/08/2005 | .. 1,498,448 ..1,500,000 |{..104.8680 ... 1,573,020 |...........1,496,145 | .. 103,125 | ... 06/03/1998 | ....... 6.922
421915-EB-1.. | Healthcare Properties Nt... ... |06/25/2012 | .. 3,988,530 ..4,000,000 |..100.7420...........4,029,680 |...........3,988,080 |.. .129,000 | ... 06/19/2002 | ....... 6.491
42217K-AH-9. | Health Care REIT Nt ... | 08/15/2007 | .. ..4,992137 |. ..5,000,000 |..105.5480...........5,277,400 |...........4,986,790 |.. 303,125 | ... 05/21/2002 | ....... 7.540
428040-BK-4...| Hertz Crp Sr Nt.. .| 05/15/2008 | .. 4,995,107 ..5,000,000 |...95.1500...........4,757,500 |.......... 4,991,950 | .. .331,250 | ... 05/05/1998 | ....... 6.647

05/20/2002 | ....... 7.732

428040-BS-7..| Hertz Crp Nt 060172012 o 2,978,822 3,000,000 |....95.4530 2,863,590 2,977,890

438506-AR-8.. | Honeywell Inc Nt.. o [03/15/2007 | ..o [ s 5,277,134 5,000,000 |..112.9870...........5,649,350 |........... 5,338,200 11/29/2001] ....... 5.504
438516-AK-2.. | Honeywell International Inc. Nt ... |03/01/2010 | .. . 5,904,519 5,500,000 |..116.8620 |...........6,427,410 |..........5,946,600 | .. 01/08/2002 | ....... 6.212
441812-FY-5.. | Household Finance Nt ... |06/17/2008 | .. B - 10,085,916 |......... 10,000,000 |..106.6340.........10,663,400 |.... 10 101,300 |.. 09/06/2001 | ....... 6.212
441812-GE-8. | Household Finance Sr Nt ... | 02/01/2009 | .. ...6,054,215 |. ..6,250,000 |..102.6410..........6,415,063 |...........6,017,563 |.. 07/18/2001 | ....... 6.507
441812-JW-5. | Household Finance Nt .| 10/115/2011] .. I IO 4,999,350 ..5,000,000 |..104.5510]...........5,227,550 10/18/2001] ....... 6.377
444724#-AB-9.. | Huish Detergents 1st Mtg SF Nt... 04/01/2010 | .. . 3,287,622 3,287,622 |.. 3,287,622 3,287,622 11/07/1994 | ....... 9.447
44949T-AG-3. | IEC Fdg Crp Sr SF Nt............... . 11213072007 | .. I I 6,013,118 .5,684,622 | ... cerennnn0,013,118 | 6,502,355 06/22/1999 | ....... 7.203
449669-AK-6.. | IMC Global Nt..... 01/15/2028 | .. ...1,378,421 ..1,500,000 | ....77.0000 1,155,000 |...........1,372,800 |.. .109,500 | ... 11/20/1998 | ....... 8.058

111911997 | ....... 6.391
05/30/2002 | ....... 6.094

. [ 11/15/2027 | ..

. ..6,000,000 {..110.0990 ...
.| 05/15/2006 | ..

..9,025,000 |..108.0170

6,605,940 |....
9,748,534 |....

...6,000,000 | .. .383,460 | ...

456866-AK-8.. | Ingersoll-Rand Nt.............ccccooneuneee
577,920

459506-AB-7.. | Intl Flavors & Fragrance Nt

460146-BP-7...| Intl Paper Co NE...........ccccoonriureriieriinereisceiecsiseceiiineeens . eeee | 1073012012 | oo | e | e 4,992,256 ..5,000,000 |................. v 4,992,256 | ... 4,992,150 | ...........50,375 | .o 10/24/2002| ....... 5.871
46625H-AJ-9..| JP Morgan Chase Nt wee | 0200172011 | oo | e [ e 4,971,495 | ... 5,000,000 |..108.7220|........... 5,436,100 |........... 4,966,700 337,500 | ... 01/25/2001 | ....... 6.843
46625H-AP-5. | JP Morgan Chase Nt..... .| 05/30/2007 | .. . 11,986,270 |......... 12,000,000 |..105.7180|......... 12,686,160 |......... 11,984,510 |.. .315,000 | ... 06/05/2002 | ....... 5.279
475529-AA-1..| Jefferson Pilot Trust Pfds.. 01/15/2046 | .. 5,000,000 5,000,000 |..107.6520 5,382,600 5,000,000 |.. 407,000 | ... 01/14/1997 | ....... 8.140
47580*-AG-4.. | Jeld-Wen Inc...... 07/01/2006 | .. 4,000,000 ..4,000,000 |................. ceveenn..4,000,000 4,000,000 | .. .314,000 | ... 06/02/1999 | ....... 7.851

02/09/1996 | ....... 7.390
04/07/1995 | ....... 8.234

.| 06/15/2006

. ....1,296,658 |.
.| 05/01/2015

..4,674,187 |.

..3,412,259 | ....38.0000
4,674,187 |...27.0000 |...

1,296,658 | ....
1,262,031

..1,968,532 | ..
..4,674187 |..

.186,139
384,919 | ...

477122-AC-9..| Jet Eqpt Tr B1 144A
477122-AQ-8. | Jet Eqpt Tr 95A SF Nt

477122-AW-5. | Jet Eqpt Tr CI C.. . eeee | 0201512015 | oo | s | e 583,972 ..4,000,000 | .. 583,972 582,800 | .. .388,400 07/19/1995 | ....... 9.708
48594*-AB-7.. | Federal Mogul Sec SF Nt(Katella HIAg)...........c.coovvererveens | corvees | e . ... | 12/31/2006 | .. . 3,513,951 3,004,474 |.. 3,513,951 |.......... 4,393,174 | .. 525,783 |... 06/10/1994 | ....... 9.452
48876#-AJ-5.. | Kendall Jackson Sr SF Nt .1 06/30/2006 | .. 2,285,714 2,285,714 2,285,714 2,285,714 | .. 175,771 05/23/1996 | ....... 7490
49228R-AC-7. | Kern River Funding Nt 07/31/2016 | .. 4,796,235 4,784,314 ..5,184,761 |........... 4,797,413 | .. 08/09/2001 | ....... 6.729

07/17/2007 | .. 6,203,920 ..6,150,000 6,203,920 |..........6,207,728 | .. 10/10/2002 ....... 4.782

49306B-NC-3. | Key Bank Nt........

49306C-AF-8. | Key Bank NA Nt .. | 1110172017 .. 5,064,404 5,000,000 |.....cccoooeuee 5,064,404 |...........5,064,750 |.........49,083 |.....cccccovvrrrnn. 11/06/2002| ....... 5.571
49337W-AA-8 | Keyspan Corp Nt ... | 11/15/2005 | .. 1,997,307 |........... 2,000,000 | .. 2,242,680 |..........1,995,680 | .. | 11/15/2000 ....... 7.303
49337W-AB-6 | Keyspan Corp Nt ... | 1171512010 .. 9,429,661 8,565,000 |..118.4760 | ......... 10,147,469 9,477,693 | .. . 517 166 |... 11/05/2002| ....... 5.984
524908-CM-0. | Lehman Brothers Hldgs Nt .108/15/2010 5,477,837 5,000,000 |..118.3200 5,916,000 5,635,300 |.........148,750 | ......... 393,750 10/03/2001] ....... 6.278
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524908-CV-0.. | Lehman Brothers Hldgs Nt oo | 0200172008 | ... s [ e 6,260,083 ..6,000,000 |..113.0560........... 6,783,360 6,294,060 210,000 | ... 03/06/2002 | ....... 5.998
530715-AJ-0.. | Liberty Media Nt . .102/01/2030 | .. ...9,328,506 |..........9,750,000 |..105.1730.........10,254,368 |...........9,322,083 |.. 804,375 | ... 09/04/2001 | ....... 8.664
544565-AA-2.. | City of LA Fire Safty 144A Nt... 09/02/2015 | ..o [ e | e 1,654,031 ..1,654,031 |..105.0370 | ...........1,737,344 | ..........1,654,031 | .. .140,262 | ... 06/16/1994 | ....... 8.405
552078-K#-3.. | Lyondell Chemical Co E 06/30/2006 | .. 123,396 122,878 |...93.6430|..............115,067 |.............. 123,433 |.. 09/18/2002 | ....... 6.065
552676-AM-0. | MDC Holdings Inc. Nt ... |12/01/2012 | .. ...989,545 | ...........1,000,000 |.. 989,545 989,420 | .. 11/25/2002 ....... 7.145
55306R-AF-2. | MJD Communications Inc Nt . cee | 05/01/2008 | ..o o | e 4,068,225 .4,125,000 |....63.0000........... 2,598,750 03/10/2000 | .....10.666
55337*-AA-6.. | Mobil Producing Nigeria Sec SF Nt.. . 102/02/2006 | .. 2,916,667 2,916,667 |...ccoonecen. 2,916,667 11/02/1995 | ....... 8.625
565805-AA-6.. | Marathon Oil Nt... 07/01/2012 | cooooovcrs | e [ e 6,944,606 |.......... 7,000,000 |..105.4700........... 7,382,900 06/18/2002 | ....... 6.111
573284-AG-1. | Martin Marietta Materials Nt...... ..|04/01/2011 | .. 11159201 .........12,258,381 | .... , 10/30/2002 ....... 6.579
574599-AX-4..|Masco Nt............ 07/15/2012 | c.oooovcvs | e [ e 9,662,797 |........... 9,775,000 |..105.1710 | ......... 10,280,465 |........... 9,657,993 |........293,522 | ....coooonrriirnen. . 06/24/2002 | ....... 6.035
577081-AP-7.. | Mattel Inc Nt....... 07/15/2005 | ... [ v | e 3,990,390 |........... 4,000,000 |..102.4000]...........4,096,000 |........... 3,976,880 245,000 | ... 07/21/1998 | ....... 6.229
57708Q-BE-6. | Mattel Inc MTN.... ... | 1112412004 | .. 5,001,248 5,000,000 |....ccccooeunece ..5,001,248 | ........... 5,003,800 .326,500 | ... 111911997 | ....... 6.517
583334-AA-5.. | Meadwestvaco Corp Nt............. ....| 04/01/2012 .. 5,301,153 5,000,000 |..110.9630 5,548,150 5,310,850 170,299 | ... 07/25/2002 | ....... 5.992
589643-A*-6... | Meridian Industrial Trust Sr Nt.. ... | 11/20/2007 | .. 5,000,000 5,000,000 |....ccccooeunee ....5,000,000 5,000,000 .362,500 | ... 10/20/1997 | ....... 7.250
590188-JK-5.. | Merrill Lynch Nt oeee | 10/15/2008 | ... | e | e 8,673,719 | 6,500,000 |..111.0010 7,215,065 |...........6,695,790 |.. 414375 | ... 01/29/2002 | ....... 5.824
617446-GL-7.. | Morgan Stanley DW Nt......... ..|04/15/2006 | .. 5,000,000 |..108.9360...........5,446,800 |...........5,027,628 |.. .305,000 | ... 07/11/2001 | ....... 5.962
617446-HC-6. | Morgan Stanley DW Nt..... .| 04/01/2012 .. ..7,000,000 |..110.8320|...........7,758,240 |..........6,983,000 | .. 228,433 | ... 04/10/2002 | ....... 6.633
61744A-AD-2. | Morgan Stanley Tracer Nt............. 09/15/2011 .4,576,000 |..111.8990...........5,120,498 |..........4,921,763 | .. 327,634 |... 01/08/2002 | ....... 6.157
62945C-AK-7. [NWA Tr Sr SF Nt #2 Cl A ... |06/21/2014 | 12/21/2012 ..3,830,787 |....94.2300 | ...........3,609,751 ...4,352,080 |.. .354,348 | ... 04/02/1996 | ....... 7.353
62945C-AL-5..|[NWA Tr#2 Cls B SF Nt .106/21/2014 | 12/21/2012 4,213,844 |...83.1780|............3,504,991 |.......... 4,477,032 431,076 |... 10/03/1996 | ....... 9.247
631103-A*-9... | The Nasdaq Stock Market Inc Nt.. 05/09/2007 | ......coceonnvn 3,500,000 |....ccoovreunnne 3,500,000 3,500,000 .102,025 | ... 04/16/2002 | ....... 5.830
63534P-AC-1. | National City Bank Nt.... e 1211512011 | i | e | 20002.9,923,604 | ... 10,000,000 |.. 9,923,604 |...........9,917,900 |.. 638,944 | ... 03/20/2002 | ....... 6.313
63861Q-AG-3 | Nationwide Health Props ..103/10/2005 | .. 5,173,076 5,000,000 |.. 5,173,076 |...........5,502,650 |.. 433,500 08/07/1997 | ....... 6.940
63861Q-BU-1. | Nationwide Health Props Nt...... 07/01/2012 | cooooovcrs [ e [ e 4,975,725 ..5,000,000 |.. 4,975,725 | ..........4,974,950 |.. 06/27/2002 | ....... 8.325
64038#-AA-6.. |NISCO Ser A Sr SF Nt...... .1 09/30/2004 | .. ..1,143,534 |.........1,143 534 | . 1,143,534 | ...........1,143,534 | .. 07/29/199%4 | ....... 8.328
65119Q-BE-2. | Newell Company Nt.. 07/15/2008 | .. N 10,000,000 |......... 10,000,000 ..10,000,000 |.... .10 000,000 |.. 07/09/1998 | ....... 6.350
652478-AW-8. | News Amer Hidgs Nt oo | 08/01/2034 | ..o | e 5,688,753 5,350,000 |..106.8880|........... 5,718,508 226,038 | ... 05/29/2002 | ....... 7.902
65557A-AA-5. | Nordea Bank Sweden Nt I IBO/2012 | oo e [ s 4,983,134 ..5,000,000 |..101.7250 ... 11/15/2002| ....... 5.294
667294-AB-8.. | NWA 96-1 B Pass Thru 01/02/2015 | .. 4,541,487 4,541,487 . 06/03/1996 | ....... 8.069
667294-AC-6..|NWA 96-1 C Pass Thru 01/02/2015 3,330,543 3,330,543 |.. 3,330,543 06/03/1996 | ....... 8.968
667294-AE-2..|NWA 97-1 A Pass Thru 07/02/2017 8,697,545 8,697,545 | .. ....8,697,545 09/16/1997 | ....... 7.070
667294-AM-4. ... |03/01/2019 4,573,369 |.......... 4,573,369 | .. 4,573,369 |.... 06/18/1999 | ....... 7571
667294-AQ-5. ..|04/01/2019 | .. 5,145,898 5,101,287 |.. ....5,145,898 12/08/1999| ....... 7.801
677555-RT-3.. | Ohio Enterprse Fd 06/01/2013 | .. 2,903,735 2,903,735 2,903,735 2,903,735 09/13/1993 | ....... 7611
677871-AA-3.. | Oil Enterprises Bonds.... 06/30/2008 | .. 2,821,363 2,842,924 |.107.5390...........3,057,252 176,852 | ... 01/28/2000 | ....... 6.608
693300-AE-5.. | PDVSA Finance Ltd Ser 98-1........... 02/15/2006 | .. 5,010,424 5,000,000 |....84.8750 4,243,750 | .... .332,500 | ... 05/06/1998 | ....... 6.630
69351M-AD-3.|PPM1 1A B1...... 01/15/2013 | .. 3,000,000 3,000,000 |.. 3,000,000 |.... .271,080 12/06/2000 | ....... 9.036
696429-AB-5.. | Pall Corp Nt.........cooovverrerrcrercriiennens I eeee | 0810172012 oo | s | 8,996,472 | ...........7,000,000 | ......ooccne. crere0,996,472 |...........6,996,430 |........ 169,167 |....ccooooiirrirncnns . 08/01/2002 | ....... 6.007
700677-AH-0.. | Park-Ohio Industries ING SrSub NE...........cccooereurereeneens | v | e 9.250 | JD.... | 12/01/2007 ...65.0000] .............975,000 138,750 |... 09/13/1999 | ....... 9.250
713411-AB-2.. | Pepsi Bottling Nt.. ... | 02/117/2009 | .. .108.9700] ...........7,900,325 |.......... 7,009,228 407,813 | ... 06/14/2001 | ....... 6.174
71713U-AG-7. | Pharmacia Corp. Nt....... ... |12/01/2005 | .. ) 8 250,000 |..108.8060 8,976,495 8,120,954 AT4375 | ... 03/22/2000 | ....... 6.077
717265-AK-8.. | Phelps Dodge Corp Nt.. ... |06/01/2011 | .. 4,116,723 ..4,000,000 |..103.4630|...........4,138,520 |........... 4,120,000 .175,000 07/24/2002 | ....... 8.262
724479-AF-7.. | Pitney Bowes Inc Nt ....| 1010172012 .. 4,873,761 ..4,900,000 |....99.5670|..........4,878,783 |.......... 4,873,197 |.. 09/24/2002 | ....... 4.694
72817#-AA-6.. | Plaza Drive Prop (Lucent) 1st Mtg SENErsoreon . ... |09/01/2020 | .. 3,271,854 3,271,854 |.. 3,271,854 3,271,854 |.. 219,214 03/19/1999 | ....... 6.701
729237-A#-4.. | Plum Creek Timber LP St INE........c...oviciicriseneesecrin | e [ e 7.740 | MN... | 11/13/2006 | .. 3,000,000 3,000,000 |.. ....3,000,000 3,000,000 232,200 | ... 10/23/1996 | ....... 7.740
72925#-AC-1... | Plum Creek Timberlands LP Series J St Nt..........cccoooveeees | covvevee | v 7.660 | AO....| 10/01/2011] .. 2,000,000 2,000,000 |.. ....2,000,000 2,000,000 149,796 |... 09/01/2001 | ....... 7.660
73741P-AH-8. | Post APT Homes Nt .1 03/16/2005 | .. 5,577,113 5,595,000 5,577,113 5,559,215 .383,258 | ... 09/26/2000 | ....... 7.007
743315-AK-9.. | Progressive Crp Nt 01/15/2012 | .. 5,627,386 5,605,000 |..109.2710...........6,124,640 . 189,479 | ... 12/11/2002] ....... 6.311
743410-AD-4.. | Prologis Tr Nt... ....| 04/15/2008 | .. 4,998,924 |........... .110.1790] ...........5,508,950 |...........4,998,550 | .. .355,000 | ... 04/21/1999 | ...... 7.105
74913E-AE-0. | Qwest Cap Fdg Nt.. ... | 08/15/2010 .. 1 ....65.0000] ...........6,500,000 |.........10,501,500 |.. .790,000 | ... 10/26/2001] ....... 7.120
74965@-AA-4 | RLC Industries Co. Sr Nt... ... |03/26/2004 | .. ..100.0000 6,000,000 |...........6,000,000 |.. 441,022 02/26/1997 | ....... 7.331
755111-BL-4.. | Raytheon Co Nt MABI2012 | e | e | e 1,489,752 ... 1,500,000 | 1,489,752 |........... 1,489,650 | .......... 10,542 | .oooooiirici 11/12/2002] ....... 5.591
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758940-AG-5. | Regions Financial Ni..............cccc.onriumrreincreineneinesinenens | e | e 6.375 | MN... | 05/15/2012 5,065,005 5,000,000 |..111.5260 5,576,300 5,067,850 |........... 40,729 | ......... 159,375 | .orveeierd(2,845) | oo e | e 1]05/22/2002] ....... 6.190
75952*-AN-0.. | Reliance Steel & Aluminum Sr Nt 6.370 | AO....| 10/15/20086 | .. 5,000,000 5,000,000 ....5,000,000 .318,500 | ... 09/18/1998 | ....... 6.370
78409#-AA-7.. | SDW Timber IIl Sr Nt.... . 102/15/2007 | .. 3,000,000 3,000,000 |.. 3,000,000 01/13/1999 | ....... 7.160
78442F-AG-3. | SLM Corp Nt................. 01/15/2013 | .. 7,994,320 7,994,320 12/03/2002 ....... 5.383
786427-AC-8.. | Safeco Cap Comp Guarantee... 07/15/2037 | .. 0,068,400 ..100.3910]..........10,039,100 |.........10,068,400 |.. 101171997 | ....... 8.013
786514-BE-8.. | Safeway Inc Nt..... 07/16/2007 | .. 9,970,401 ..103.1730]..........10,317,300 |..........9,967,750 |.. 07/11/2002 | ....... 4873
803111-AK-9.. | Sara Lee Corp Ni.........ccocveuirieimnciimereesereiisseseeseseseseeeeenns ... |09/15/2011 | .. 5,990,100 .112.1550] ...........6,729,300 |..........5,988,930 | .. 09/06/2001 | ....... 6.275
806860-AA-0.. | Schlumberger Tech Corp Nt. ..|04/15/2012 | .. 10,022,877 ..112.3570 11,235,700 |.........10,023,460 | .. 05/10/2002 | ....... 6.467
80927G-AG-1 | Scotia Pacific Holdings Nt 01/20/2007 | .. ....7,750,054 |. 7,750,054 | .... 09/26/2000 | ....... 6.794
811054-AC-9.. | E.W. Scripps CO Nt.......oovuecreereriiecisecisesesiseeeseseeeeenns 07/15/2012 | oo | e [ e 6,887,135 . ....7,434,612 07/16/2002 | ....... 5.776
816300-A*-8... | Selective Ins Sr SF Nt o | 08/01/2005 | ..o | o 5,000,000 5,000,000 ....5,000,000 07/07/1994 | ....... 8.769
816300-B*-7... | Selective Ins Sr SF Ser B Nt. ... | 05/04/2010 | .. . 2,000,000 2,000,000 2,000,000 A77,400 | ... 04/14/2000 | ....... 8.870
816391-AC-0.. | Selkirk Cogen Fdg 1st Mtg SF Nt. ... | 12/26/2007 | .. N 4,487,799 |........... 4,444,920 4,554,176 .384,043 |... 01/17/1996 | ....... 8.271
82642#-AD-0.. | Sierra Pac SrNt.........ccccovcvee . [11/02/2007 | .. 5,000,000 5,000,000 ....5,000,000 . .367,500 | ... 09/14/1995 | ....... 7.350
83437@-AA-5 | Solutia Hdgtrs Lease Ser B Nt.. 08/25/2007 | .. 8,896,507 8,896,507 |.. 8,896,507 8,896,507 |.. 01/25/1999 | ....... 7.236
83437@-AB-3 | Solutia Hdgtrs Lease Ser B Nt.. 08/25/2007 | .. . 275,150 275,150 |.. 275,150 275,150 |.. 01/25/1999 | ....... 7.338
843597-AF-2.. | So Pac Tms Pass Thru Cts 95- 07/02/2012 | .. N 8,104,632 |........... 7,699,435 | ..o [ e 8,104,632 09/17/1997 | ....... 6.778
848497-AA-1.. | Spieker Pptys Inc Nt.. 07/01/2009 | .. . 5,353,968 5,000,000 |..107.8050 5,390,250 07/19/2002 | ....... 5.802
852060-AJ-1.. | Sprint Cap Corp Nt.... 01/30/2011 .. N 4,764,453 | ........... 4,750,000 | ...95.0000]...........4,512,500 02/28/2001 | ....... 7574
852060-AM-4. | Sprint Cap Corp Nt.... 01/15/2007 | .. . 8,367,167 8,400,000 |....94.5000|...........7,938,000 03/07/2002 | ....... 6.111
852060-AT-9.. | Sprint Cap Corp Nt ... |03/15/2032 | .. N — 6,465,462 ..6,500,000 | ....95.0000 6,175,000 07/10/2002 | ....... 8.801
854616-AJ-8.. | Stanley Works Nt. . [11/01/2012] .. ...1,896,925 |...........1,900,000 |.. 1,896,925 | .... 10/29/2002| ....... 4.921
861832-A*-4... | Stonehenge Capital Fund NY Ser 2000-B-2 12/15/2011] .. N 1,246,332 1,246,332 |.. ....1,246,332 12/20/2000 ....... 9.840
862110-A*-4... | Storage Equities Inc Sr Nt Sr Nt ... | 1112212003 | .. 666,666 666,666 | .. 666,666 11/19/1993 .......7.080
866021-AC-2.. | Summit CBO | Ltd CI E Nt ... | 06/23/2011 .. 04/21/1999 | ...
866025-AC-3..| Summit CBO | Ltd ... | 06/23/2011 .. 04/07/1999 | ...
866677-AB-3.. | Sun Communities Sr Nt wor | 05/01/2003 | ..o | o ..101.4500 ... 04/24/1996
869049-AA-4.. | Storage USA Notes......... ... | 11/01/2003 ..104.2330] ... 02/20/2001
871824-AA-6.. | Syratech Corp Sr Nt ..|04/15/2007 | .. ...52.0000] ... 01/06/1998
87238K-AB-2. | TE Products Pipeline Sr Nt 01/15/2028 | .. . 5,000,000 5,000,000 |....60.0000 01/22/1998
87244H-AB-1. | TIAA Global Markets Nt.. ... | 1171512007 | .. N 4,777,680 |........... 4,800,000 |.....ccouvveene. 10/24/2002
872649-BF-4.. | TRW Inc Nt......... .1 06/01/2004 | .. . 3,742,939 3,750,000 |..103.9350 12/21/1999
878483-AA-4... | Tech Olympic Nt.......cccooooovcriincniennns 07/01/2010 | .. N 1,000,000 ..1,000,000 | ....97.0000 | ... 06/14/2002
883199-AP-6.. | Textron Financial Corp Nt ... |06/01/2007 | .. 5,748,479 5,750,000 |..105.1260 05/29/2002
88708*-AA-8.. | Timber Note Holdings LLC.... . 11213172007 | .. . 5,000,000 5,000,000 |....ccccooeunnc 10/25/1999
88731E-AJ-9.. | Time Wamer Ent Sr Nt 07/15/2033 | .. N 12,928,962 |......... 11,500,000 |..113.2340 | ......... 910 ... 12,946,975 | .. 12/31/2002
893830-AJ-8.. | Transocean Offshore Sr Nt... . ....| 04/15/2008 | .. 760,787 750,000 |..111.5170 836,378 763,155 |.. 06/22/2001
89626*-AE-7.. | Trimont Leasg Sr Sec SF Nt Ser C..........coocvvemeriumereuneens | ovveree | v 7.850 | MS... | 09/30/2005 | ......ooocveerecs | e | woreereenns 1,800,000 |........... 1,800,000 |...cooeovevreenee 09/20/1995
90211#-AA-0.. | 201 N. Tryon CL A SeC SF Ni.......ocreecreircriicreireneiiseens | v | e 6.669 | MTLY| 02/29/2008 | .........cocovers | corrrrecns 5,000,000 5,000,000 . 02/09/1996
90331V-AZ-5. | US Bank NA Minnesota Nt 6.300 | JJ..... |07/15/2008 | .. N 7,904,326 ..7,500,000 8,487,750 |.... .157,500 | ... 11/12/2002
90332U-AJ-2.. | US Airways Pass-ThIU Tr..........cccureeemereinereinnssinecesinns | wevveeee | e 8.110 | FA.... | 02/20/2017 | .. .A4512,741 | ... 4512741 4,512,741 |.... .365,983 | ... 02/25/2000
90333W-AA-6 | US Bank NA N........cooireeeriieieriiereiieneiesseseisesesesesesiens | weveeeee | ceeend 6.375 | FA.... | 08/01/2011] .. N 4,978,186 ..5,000,000 |.. ...4,978,186 07/19/2001
904764-AH-0.. | Unilever Capital Nt............cocooeveeenncee 5.900 | MN... | 11/15/2032 .. . 3,859,474 3,900,000 |.. 3,859,474 |........3,859,401 | ......31,319 | L. 11/04/2002
907770-BG-5. | Union Oil of California Nt : 5.050 | AO....| 10/01/2012] .. N 4,815,561 ..5,000,000 |....99.9540|...........4,997,700 10/25/2002
907821-N6-5.. | Union Pacific RR Pass Thru Cers............ccco.oueremerienerens | ovseeee | v 7.750 | JJ..... | 07/01/2012] .. 3,894,046 3,729,672 |..115.7910 4,318,625 ,050 10/09/1997
907831-AA-9.. | Union Pacific RaIINoad Nt..........oovceereeereereeeeeineeeesseeeasnns | vreees | weeeed 6.630 | JJ..... | 01/27/2022 | .. 3,000,000 3,000,000 3,000,000 3,000,000 198 900 | ... 07/19/2001
90807E-AF-2. | Union Planters Ni..............cooorimreuirenereisseeieiseeiiiens | vreeee | e 5.125 | JD.... | 06/15/2007 | .. . 5,015,218 5,000,000 |.. 5015218 |.......... 5,016,640 133,819 |... 06/18/2002
90858P-AA-6. | Union Tank Car MTN...........cocveurvenereiiereereneineseeseneees | oveeeee | weeend 6.630 | MS... | 10/03/2004 | .. N 10,000,000 |......... 10,000,000 |.. ..10,000,000 |.........10,000,000 |.. .663,000 | ... 09/30/1997
910211-AA-9.. | United Energy Bd.. 6.000 | MN... | 11/01/2005 | .. ...4,997,693 |...........5,000,000 |.. 4,997,693 |...........4,994,900 |.. 10/22/1998
913275-AA-1... | UNItrin INC NE.......ooooiiecreecieceeceeeeseeeeisesesiseeesiees | eeveeeee | e 5.750 | JJ..... | 07/01/2007 | .. N 4,990,238 ..5,000,000 ...4,990,238 4,989,300 06/26/2002
92344G-AM-8 | Verizon Global Ni.............coocvuumrieeinreeiceirerriiscresseseseseens | evveeee | e 7.750 | JD.... | 12/01/2030 | .. . 5,263,897 5,000,000 |.. 5,822,800 5,266,689 09/20/2001
92344G-AT-3. | Verizon Global Ni..............occemrieiereeiiceirerieiscsessereieseees | veeeee | e 7.375 | MS... | 09/01/2012] .. N 11,101,706 | ......... 10,000,000 |..115.0540|......... 11,505,400 |......... 11,109,000 |......... 256,076 11/25/2002
92344R-AA-0. | Verizon New England Inc Ni............coooouereunnrinncriinenions | o 6.500 | MS... | 09/15/2011 | ...ceooreercns | o 5,024,496 5,000,000 |..110.4160 5,520,800 5,026,380 95,694 10/23/2001
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cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
923448-AE-0. | Verizon Wireless N...........cocccuneriennreeinneenereneneiiscseinens | coveeees 5.375 | JD.... | 12/15/2006 8,866,681 8,900,000 | ... 8,866,681 8,865,448 239,188 | ... L1PE|11/21/2002 | ... 5.482
925524-AT-7.. | Viacom Nt........cccooonmruincreineniinennens 5.625 | FA.... | 08/15/2012] .. 4,992,701 ..5,000,000 |..106.6830|...........5,334,150 4,992,600 .1PE|08/21/2002 | ....... 5.645
929771-AL-7.. | Wachovia Corp Nt 5.625 | JD.... | 12/15/2008 | .. ..4877,228 | ..........5,000,000 |..107.0320|...........5,351,600 |...........4,862,900 |.. .1PE|03/13/2002 | ....... 6.117
939333-AB-6.. | Washington Mutual NE.............cccooevmcriinnniiierineceinseeees | e | e 6.250 | MN... | 05/15/2006 | .. 4,736,662 .4,750,000 |..108.3440 | ...........5,146,340 |..........4,731,333 | .. .1PE|05/21/2001 | ....... 6.344
949746-CE-9.. | Wells Fargo Company Nt 6.375 | FA.... | 08/01/2011] .. 5,014,705 5,000,000 |..112.0180...........5,600,900 |...........5,016,100 |........132,813 | .......319,635 | ...cceooees(1,201) | oo | e | e 108/20/2001] ....... 6.330
94975C-AF-4. | Wells Fargo Financial Nt.......... 5.875 | FA.... | 08/15/2008 | .. 4,998,126 ..5,000,000 |..110.6990...........5,534,950 |...........4,997,650 | .. .1PE|07/31/2001 | ....... 5.883
94975C-AJ-6.. | Wells Fargo Financial Nt............cc.cooorvuimmreinreinneiincreinens e | e 6.125 | AO....| 04/18/2012] .. 4,964,750 ..5,000,000 |..102.0000...........5,100,000 4,962,800 | ...........62,101 | ........ 153,125 | .ooroccc0s 1,950 | oo | e | e 1104/11/2002] ....... 6.226
962166-BA-1.. | Weyerhaeuser Co Nt......... 5.950 | MN... | 11/01/2008 | .. 2,389,816 2,400,000 |..106.7490 2,561,976 2,388,836 ...2 | 05/14/2002] ....... 6.037
96218P-AL-4.. | Weyerhaeuser Real Estate MTNE.............cccoooouummmrunnens | covnenee | v 5.640 | MS... | 09/17/2009 | .. : 5,000,000 5,000,000 | ..oooocrveeeres [ e 5,000,000 5,000,000 ...2 109/10/2002 ....... 5.640
969457-BB-5.. | Williams Co NE..........c..oeruuereeeirereeneneiieniinesessseesesscnssnes | weveeeee | wereeee 7.500 | JJ..... | O1/15/2031 | ..o | i | oo 3,963,616 |........... 4,000,000 | ....62.5000 2,500,000 3,962,930 |.........138,333 |.......300,000 | ...oorrrirser370 [ rooorreiirriiineees | cevrrneereneenienees | ceeene 5 107/05/2001 | ....... 7579
969457-BF-6.. | Williams Co NE.........cc.eriuerreirereineneiieriisesessenesessenssnes | weveeeee | eereeee 7125 | MS... | 09/01/2011 | oo | e | e 4,957,161 ..5,000,000 | ....65.5000|...........3,275,000 |........... 4,953,400 JUVUPTOROPOON: J (< 3 I OOOPOOPRORTOOOS OVPPRRPIORPTOOR VOO 5101/23/2002 | ....... 7.260
981443-AF-1.. | World Color Press InC. SrSub N...........ocoouereeieciincriincn v | e 7.750 | FA.... | 02/15/2009 | .. 3,928,875 |...........4,000,000 |..103.3020 4,132,080 |...........3,903,035 |.. .310,000 | ... ..2PE | 06/26/2000 | ....... 8.122
98157D-AJ-5.. | WOrACOM INC Nb.....oooeveeeeeeeeeeeceseseeeeeeeeeeesseessssessseas | eeeees | e 7.500 | MN... | 05/15/2011 | ..o | o | correneiieens 780,000 ..6,500,000 |.....coccccce.e. ...780,000 |.............. 780,000 |.. 243,750 | .....(5,452,305) | .....oovvrecerrans | ....306,042 | ... 6 02/07/2002 | ....... 8.142
989718-AC-5.. | Zions Institutional Trust Pfd . 112/15/2026 5,223 517 5,000,000 |..108.0540 5,402,700 |...........5,238,150 |.. 426,800 |... ceereeneresnneens | s | oo 2 101/09/1997 | ....... 8.110
UNIEA SEALES. ... ...1,5617,763,676 |....1,541,495,709 |...XXX......|....1,544,780,486 |....1, 523138908 ....75,331,852 ...(29,257,494) .................... 0]... 2,987,320 | XXX |....XXX..... XXX.....
Canada
013716-AM-7. | Alcan Aluminum....... oo [ 1170172008 | ..o e 5,158,761 5,000,000 |..112.2920........... 5,614,600 5,185,250 312,500 |..........(22,454) [ .ccooooericr .1PE|[10/19/2001 | ....... 5.604
09774L-AG-3. | Bombardier Capital Inc MTN............cccccovee ... | 06/29/2006 | .. 2,990,716 3,000,000 2,990,716 2,987,280 183,750 | ...........2,313 |. ..2PE | 06/26/2001 | ....... 6.225
21158*-AA-4.. | Graymont Western Canada Ser B Sr Sec SF Nis............. ... |09/30/2006 | .. 1,515,000 ..1,515,000 |.. ....1,515,000 |........... 1,515,000 | .. 56,045 | .. | s | e | e 3108/07/1991 | .....10.298
21158*-AC-0.. | Graymont Western Canada Ser D Sr Sec SFNt ... | 11/30/2010 .. ....1,185,000 |...........1,185,000 |.. 1,185,000 |...........1,185,000 |.. ..86,624 | ... ...3(10/25/1995 | ....... 7.313
303901-AF-9.. | Fairfax Finl Hidgs Nt......... ....| 04/15/2008 | .. 4,991,921 ..5,000,000 |....73.6090|...........3,680,450 |........... 4,986,800 343,750 | ... ...3|04/13/1998 | ....... 6.912
303901-AJ-1.. | Fairfax Finl Hidgs Nt......... ... |03/15/2006 | .. 2,742,706 2,750,000 | ....82.6270 2,272,243 2,738,293 202,813 | ... ...3 [ 11/09/2000 ....... 7470
305915-AC-4.. | Falconbridge Ltd Nt ... |06/05/2012 | .. 1,997,581 ..2,000,000 |..103.5070|...........2,070,140 |........... 1,997,480 ...2 | 05/30/2002| ....... 7.368
462622-B*-1... | IPSCO Sr Nt... ....| 04/01/2004 | .. 1,000,000 ..1,000,000 |....ccoooce. 1,000,000 |...........1,000,000 |...........17,350 | ..cccc0ee. 89,400 | coooovooomiiciiins | oo | eoeeeeesensiieniins | e 3 102/18/1994 | ....... 6.939
633072-AA-1.. | National Bank of Canada NY Nt... . [11/01/2009 | .. 5,452,058 5,000,000 |..113.6990 5,684,950 |...........5,496,450 |.. .1PE|02/15/2002 | ....... 6.111
655422-AS-2.. |Noranda Nt...........ccoocvevneneen. 07/15/2012 | .. 4,966,757 ..5,000,000 |....94.5800|...........4,729,000 |...........4,965,150 | .. ..2PE | 06/18/2002 | ....... 7.348
698900-AF-4.. | PanCanadian Energy Nt...........c..coooooneriimnriincrenncriienennns ... | 11/01/2011 6,296,391 ..5,750,000 |..109.3500|...........6,287,625 |........... 6,307,953 181,125 | i (11,562) | oo | e | e 2110/02/2002 | ....... 4.958
74820#-AC-3.. | Quebecor World Capital Corp Sr Nt................ .109/12/12015 7,000,000 ..7,000,000 |....ccoonens ...7,000,000 |........... 7,000,000 597,800 | ..ccoeoreererriiens | ceereeneneineneiiens | sereveeeniisenniens | e 2108/18/2000 | ....... 8.540
766892-A*-4... | Rio Alto Exploration Ltd Sr Nt 12/19/2005 | .. ...4,000,000 |...........4,000,000 |.. 4,000,000 |...........4,000,000 |.. .307,600 | ... .2 | 11/22/2000 ....... 7.690
87971M-AC-7. | Telus Corp Nt..... ... |06/01/2011 | .. 9,350,626 ..9,100,000 8,736,000 |...........9,366,484 | .. .728,000 | ... ...2 | 03/07/2002] ....... 7.548
88157K-A*-2.. | Tesco Corporation .1 10/15/2004 | .. 3,000,000 3,000,000 3,000,000 |...........3,000,000 |.. 227,700 | ... .2 | 11/25/1998 | ....... 7.594
884903-AN-5.. | Thomson Corp Nt 01/05/2012 | ...ooovveeevreee | cvvcnsnrie | c0enen5,951,939 | 6,000,000 6,550,200 |...........5,946,780 |.. e 232,500 | ... 1]11/15/2001] ....... 6.318
CaANAGA.....eoorvereir e nessnnsssnssensssnsennee: | conereessO 1 ;D90 AD0 [ cived 66,300,000 | ... XXX...... [ coocreet 66,315,924 |......... 67 677,920 |...... 1,023,119 |...... 4,090,607 |.........(82,204) [ .cccoooovercceen0 | o0 [ XXX [ .o XXX..... XXX.....
Foreign
009451-AG-0. |Airpins Pass Thru Tr 1 C........c.ovcreemrrernceenncnireneeieeeeeons | e | e 8.150 | MTLY]|03/15/2019]03/15/2011{100.000] ...........1,014,719 |........... 5,783,980 |...ocveoverees [ e 1,014,719 |.......... 1,012,197 |.......... 20,951 |......... 471,394 07/19/1999 | ....... 8.131
22541L-AB-9.. | Credit Suisse FB USA INC Nt........cveerreemrreeneeeeeeeseneees | orreees | eeeeed 6.125 | MN... | 11/15/2011 ..13,164,375 | .........12,605,590 |.. 800,461 | ... 03/06/2002 | ....... 6.280
43760W-AE-9 | Homeside Lending SrNt..........co.ervumrrineriimriineniinceins e | e 6.750 | FA.... | 08/01/2004 | .. 9,038,945 |.... 607,500 | ... 03/10/1998 | ....... 6.458
706448-AQ-0. | Pemex Finance SeC Nt...........cc..orrumereeinereeieneiineresneneies | wovreeee | weeend 6.550 | FMAN 02/15/2008 ....4,998,702 327,500 | ... 11/15/1999 | ....... 6.612
706448-BK-2... | Pemex Finance Ni............cooviiriincreininiinnreinssesisscniiines | evseeee | e 9.030 | FMAN 02/15/2011 4,999,026 |...........4,999,008 |......... 57,692 |......... 451,500 |... 11/02/2000| ....... 9.135
780097-AL-5.. | Royal Bk of Scotland Nt...........ccccccoovrvecncvuennes 5.000 |AO....| 10/01/2014 .. ..100.6770 ..10,067,700 |...........9,915,350 |.. 11/01/2002 ....... 5.095
879385-AC-6.. | Telefonica EUrOPE Ni.........cccrrerureeemnreeseeeeseeeeessesesssnees | wrvreees | weeeeee 7.750 | MS... | 09/15/2010 | .. 10,000,000 |..115.6010.........11,560,100 |.... 10908200 . 10/03/2001] ....... 6.398
87969N-AB-1. | Telstra Corp LTD Nt . 6.375 | AO....| 04/01/2012 ..o | e | 01,986,929 | 2,000,000 |..110.6390 2,212,780 |..........1,986,180 |.. 03/26/2002 | ....... 6.470
905433-A@-7 | Union Bank of Norway Step UpNt ....... 7.650 | JD.... | 12/20/2006 | .. 5,000,000 5,000,000 |...........5,000,000 |.. 11/08/1996 | ....... 7.650
90543G-AA-7. | Union Bank of Norway Ni............cccccemerermmunmeeennceeinereen | veeeee | e 7.350 | JJ..... | 07/09/2003 | ......oooovvveens | v | woreennn 4,974,153 | ..5,000,000 |.. 4,974,153 | ..........4,853,000 |.. 03/21/2000 | ....... 8.384
92857T-AG-2. | Vodafon AIOUCH NE...........crveeureerrneeeeeeeseeeessseeessseessens | vreees | ereeeee 7.750 | FA.... | 02/15/2010 | ....oooevveians | oreriinens | e 10,556,946 | ... 10,000,000 11,793,800 |.........10,621,443 | .. 01/31/2002 | ....... 6.744
N6216@-AB-6 | Mt ISA Fin NV Sr Nt Ser B.......cccovcriensriinsriieriisssiiissenies | eeseree | e 6.790 | JD.... | 12/03/2005 | 12/01/2005{100.000 3,000,000 3,000,000 |..oocovcrieenece 3,000,000 |...........3,000,000 |.. 12/01/1993 | ....... 6.790
FOTBIGN. ..t | e 78,914,254 |......... 82,533,980 |...XXX... ..81,824,300 |......... 79,033,715 |.. (4,905,468) | ......ccocvceeen0 [ v 0 [ XXX .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...............ccorereeneriiisriiniceiseriiesssreessereeseneees ....1,664,277,386 |....1,690,329,689 |...XXX......]....1,692,920,710 |....1,669,850,543 |....29,493,676 | ....84,647,556 |...(34,245,166)...................0 | ....2,987,320 | XXX]..... XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
United States
073919-AD-4.. [BSSS 96-1 A.......oomieireeiscreiseneisereisesseesesesessssssessesnens | cnceeees | creee 13.250 | MTLY|03/27/2026 | 03/27/2011[100.000 | ........... 8,641,313 |.........10,000,000 ..8,641,313 [ ........... 8,636,436 |.......110,417 |........ 817,937 |... ..1PE 12/01/2002] .....16.564
863571-AA-3.. | SANT 96-1 A......ooiriereircrrcriseneis B I 7.156 | MTLY| 10/30/2003 | .......oovvveecs | i | woreereenns 4845258 |.......... 4,843,667 ..4845258 | ... 4,856,533 | ...........2,888 |........ 305,517 | .overceeer2,326) | e | e | e 11/14/1996 | ....... 7111
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[UNIEA SEAEES. ... rrveeeeerseeeeerreseeessssssseressessssssssssseeesssssses s esssssessssssseeesssssse e sessesssssassssesessessssssssssssesssssnssees | 13,486,571 [......... 14,843,667 ... XXX..ooo.[eeveeeens 13,486,571 [......... 13,492,969 |......... 113,305 |.....1,123,454 |........ (RO (I 0 [ XXX e XXX..... [ XXX
4099999. | Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset Backed Securities..........c.oovvvcrorrrreenne. [ 13,486,571 |........ 14,843,667 | ... XXX.oooo| oo 13,486,571 |........ 13,492,969 |......... 113,305 |..... 1,123,454 |.......... (11,017) ] oo (O 0 [ XXX .. XXXo..o [ XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
00077B-B5-1..| AMAC 01-8 2M 6.272 |MTLY|01/25/2017 | 11/25/2016]100.000 | ........... 1,844,211 ..1,858,266 | .. L 1.844211 [ 1,843,439 |.. 9,69 |.........106,821 01/09/2002 | ....... 6.422
00077B-E7-4.. | AMAC 021 IIM.....cooomreieriiecreieceieceeseseeeseseissessssensssens | eeeeee | wesend 6.000 | MTLY| 02/25/2017 585,182 590,010 | .. 585,182 584,986 | .. 2,950 | ...........20,650 05/07/2002 | ....... 6.158
00077B-G5-6. | AMAC 02-2 M.......cooooriieriiirrienceiseseesesesenesssssessssessssens | eseeee | cereend 6.000 | MTLY| 03/25/2017 | .. 835,119 842,408 |.. 835,119 834,807 |.. 29,484 05/07/2002 | ....... 6.167
00077B-J2-0.. | AMAC 02-3 M.......cooouiveieriiemreenneiesessesesesssssssessssessssens | eeeeee | ceeend 6.000 | MTLY| 04/25/2017 917,617 925,863 |.. 917,617 917,255 |.. 32,405 05/07/2002 | ....... 6.172
00077B-WR-0 | AMAC 01-5 2M......cooriirinirrriencreieseeisesesesesessssssssensessens | eeeeee | ceeend 6.600 | MTLY| 09/25/2016 | 08/25/2016 {100.000 986,095 962,214 | .. 986,095 990,479 |.. 63,506 11/02/2001] ....... 6.091
060506-2E-1.. |[BOAMS 01-9 2B1.......oomieicreieneiseneieesieesesssesesescnssss | coseeees 6.500 | MTLY| 09/25/2016 | 06/25/2016 {100.000 937,855 949,172 937,855 936,566 | .............5,141 | ........... 61,613 07/10/2001 | ....... 6.750
060506-4D-1.. | BOAMS 01-10 2B1.......ooreeerreeeceiieceeieneiiecesssesesessesenns | oeeeee | ceeend 6.250 | MTLY| 10/25/2016 | 08/25/2016 {100.000 668,907 668,930 668,907 669,374 |.........3,484 | ... 41,756 | ... 09/06/2001 | ....... 6.247
060506-S7-8.. | BOAMS 01-8 IB1.. 6.500 | MTLY| 08/25/2016 | 06/25/2016|100.000 | ........... 1,838,136 |........... 1,860,065 | .. ...1,838,136 | ........... 1,835,507 120,834 | ... 06/11/2001 | ....... 6.747
060506-T2-8.. |BOAMS 01-8 3B1........ooureeereeeneriinceeiesiisessssesesssssssans | eseeee | weeend 6.750 | MTLY| 08/25/2031 | .......ocvveecns | corrvrer 2,798,717 2,800,765 |.. 2,198,717 | ... 2,799,452 |.. 157,543 | ... 02/21/2002 | ....... 6.787
060506-XG-2. |BOAMS 01-4 2B1........oooreeereeinereinceeieneeisesssssesesssssseans | eseeee | eeeend 6.750 | MTLY| 04/20/2031 | 12/20/2030{100.000 2,980,972 3,077,506 |.. 2,980,972 2,969,794 |.. 06/06/2001 | ....... 7.307
06050H-A3-2.. | BOAMS 02-10 2A4 5.500 | MTLY| 11/25/2032 | 09/25/2017 {100.000 3,856,263 3,878,000 |.. 3,856,263 3,856,186 |.. 10/04/2002| ....... 5.587
06050H-DR-6. | BOAMS 02-2 3B1 6.000 | MTLY| 03/25/2017 859,319 870,782 |.. 859,319 858,672 |.. 05/02/2002 | ....... 6.256
06050H-FB-9. | BOAMS 02-3 3B1.........ooreuicreemereiieneisiesiisesesssesesesesssss | coseeees 6.000 | MTLY| 03/25/2017 | .. 737,119 TAT570 | oo | s 737,119 | o 736,531 |.. 05/02/2002 | ....... 6.268
06050H-GT-9. | BOAMS 02-4 2B1 6.000 | MTLY| 04/25/2017 | .. 673,075 682,822 | .. 673,075 672,500 |.. 05/02/2002 | ....... 6.279
06050H-JB-5.. |[BOAMS 02-5 B1.........ooereeerieeneriineneiesiineeesssesessssesseans | eeeeee | eereend 6.750 | MTLY| 07/20/2028 | .........ocvooeecs | rerviiraes | woreernenns 1,171,612 |........c.. 1,136,824 | .. L7612 1,173,326 | .. 06/18/2002 | ....... 6.318
06050H-WZ-7 | BOAMS 02-9 CB1......ooreeerrirriincreeisceiieeesesesesessissesens | eeeeee | e 5.898 | MTLY| 10/25/2017 3,186,156 3,011,580 |.. 3,186,156 |...........3,192,275 | .. . 09/23/2002 | ....... 4.840
07384M-KE-1. |[BSARM 02-3 B1........ooriieieiiceiercneiseeiieeeeesesesesssssesssans | eeeees | weeend 6.103 | MTLY| 04/25/2032 | 01/25/2009 {100.000 2,778,765 2,815,583 |.. 2,778,765 |..........2,775,109 |.. .100 693 | ... 05/14/2002 | ....... 6.460
07384Y-DR-4. | BSABS 02-AC2 B1.......ooreeerreerereincneieeniesesessesssesenseans | eveeees | e 7.000 | MTLY| 04/25/2032 | .. 9,684,870 ..9,392,690 |.. 9,684,870 |...........9,699,420 |.. .328,395 | ... 06/25/2002 | ....... 6.546
07384Y-FF-8..| BSABS 02-AC4 B1 . 5.500 | MTLY| 09/25/2032 | ........cocooeuers | corrrrecs 10,683,916 11,237,943 | .. ..10,683,916 |.........10,676,046 |.. .102,940 | ... 10/23/2002 ....... 6.266
09774X-AV-4. | Bombardier Cap Mortgage YN A 6.475 | MTLY| 03/15/2029 | 04/15/2017 |100.000 | ........... 4,348,264 | ........... 4,348,264 | .. 4,348,264 | ..........4,348,264 | .. .281,550 | ... 01/22/1999 | ....... 6.525
09774X-BG-6. | Bombardier Cap Mortgage 99-B AB.............oocvemeruvmemeuenns | covveree | v 7.850 | MTLY| 12/15/2029 | 04/15/2020 {100.000 2,793,300 2,793,300 |.. ....2,793,300 219,274 | ... 08/26/1999 | ....... 7.932
12669B-LK-6..| CWALT 99-A8 B1...... 8.000 | MTLY| 01/25/2030 | 09/25/2029 {100.000 5,901,151 5,733,192 |.. 5,901,151 5,912,354 453,953 | ... 12/12/2001] ....... 6.739
12669C-6D-7. | CWHL 02-21 M.......cvoeoreieriiierieirereeieeseesesesssesssssensssens | cevenes | ceveons 5.750 | MTLY| 11/25/2017 | ... | e 2,323,194 2,228,385 | ..coovveeenn 2,323,194 2,326,225 |......... 10,678 |.......... 32,033 |... 09/20/2002 | ....... 5.029
12669C-HB-0. | CWHL 02-9 M.......ooovoemreieiriieciirereeisenseeseseseseessessenesaens | cevenes | ceveons 6.750 | MTLY| 08/25/2032 | .......cocveeecs | rerrreens | woreeraenns 6,144,043 5,949,335 | ..o e 6,144,043 |........... 6,151,520 167,325 |... 07/25/2002 | ....... 6.295
12669C-S6-8..| CWHL 02-7 M.......ccroeerieeirriieciirereeisenseiseseseseesssssessssens | cevenes | ceveons 7.000 | MTLY| 08/25/2032 | 07/25/2032{100.000 | ......... 10,272,149 ..9,956,192 |.. , , .348,205 | ... 06/25/2002 | ....... 6.574
12669C-VS-6. | CWHL 02-3 CM. 6.000 | MTLY| 05/25/2017 3,036,024 3,102,416 |.. 124,097 | ... 04/08/2002 | ....... 6.419
12669D-NK-0. | CWHL 02-36 A21.. 5.000 | MTLY| 11/25/2032 3,928,173 3,940,500 |.. 3,928,173 , 16,419 |... 11/01/2002] ....... 5.048
16162T-HI-0.. | CHASE 02-S2 M.........oooiooiiriineriiineriiereseseceiseneisessesneness | ceveenes | ceveons 6.000 | MTLY| 02/25/2017 2,742,863 2,812,497 |.. ....2,742,863 2,736,032 |.. .153,865 | ... 01/03/2002 | ....... 6.492
16162T-P9-1.. | CHASE 02-S5 M.........ooiiviiriineriiinceiiereiseceseneesessesseness | ceveenee | ceveons 6.000 | MTLY| 03/25/2017 | .....eorcreecs | e | oo 1,337,587 ..1,351,099 |.. 1,337,587 |...........1,337,166 |.. 02/12/2002 | ....... 6.194
16162T-XN-1. | CHASE 01-S3 M.......cooiiioiriircriineniereseseceisensissessiseness | cevenes | ceveons 6.500 | MTLY| 07/25/2016 | 05/25/2013 {100.000 781,216 798,883 |.. LT781,216 | 778,037 |.. 05/16/2001 | ....... 7.199
172953-6B-2.. | CMSI 02-3 B1......cooreereiierieireneiesceiieseieseeeesessssesesssensions | cevenes | ceveons 6.167 | MTLY| 03/25/2032 | 11/25/2031|100.000 | ........... 6,494,478 ..6,802,568 |.. ..6,475,194 | .. 03/21/2002 | ....... 6.931
172953-H9-5.. | CMSI 01-8 M......oomiiireireeircreieceiieseeiseseisensiseesssensss | cevenes | ceveons 6.250 | MTLY| 05/25/2016 | ................. ..1,258,539 | .. 1,221,274 .. 07/02/2001 | ....... 6.795
172953-P4-7.. | CMSI 01-11 M....coeoereeeeeciieecesesesiecesssesssisenssins | cevenes | ceveons 6.250 | MTLY| 06/25/2016 | .................. . e 1,862,691 | . ...1,823,400 |.. 06/11/2001 | ....... 6.644
22541E-AL-3.. | CSFB 00-Z A......ooeoirreerereieeceiisceiisessiseensesesssssesssessenees | eeeeee | weeen 8.201 | MTLY| 10/28/2030| 07/28/2021{100.000 | ......... 14 500,000 |......... 14,500,000 |.....ccooccoeens | .. 14,500,000 | ........ 14 500,000 11/17/2000| ....... 8.278
22541IN-BJ-7.. | CSFB 02-22 1A4.......oooiecrencreisceeseseesesesessenseseneiies | eeeeee | ceeend 6.230 | MTLY| 07/25/2032 | 02/25/2010{100.000 | ........... 4,262,000 4,262,000 | ..o | crrnen4,262,000 ... 4,262,000 07/17/2002 | ....... 6.234
22541IN-LW-7.{ CSFB 02-26 2B1........oooreeecreencneieeriesecesesessssssenssssenssss | eeseeee | weeeee 5.750 | MTLY| 09/22/2017 | ......cvcveecns | o e 1,352,371 0. 1,308,712 | e 1,363,200 | . 11/01/2002 ....... 5.162
23321P-6H-6.. | DLIMA 00-A A.......oooreeiereiseneiiseseiseseeieeesienesesesssins | seveeeee | eeeeee 7.973 | MTLY| 03/27/2030 | 07/15/2020{100.000 | ......... 27 000,000 |......... 27,000,000 | .. ,000 |......... 27 000,000 |.. 03/07/2000 | ....... 8.047
36185N-AT-7. | GMACM 99-J1 B1.....cooieierenereiseceisecesiesesisesssssenssis | oeeeee | weeend 6.750 | MTLY| 08/25/2029 | ........cooeeeers | cerrrrer 2,555,367 2,532,314 |.. , 2,558,032 |.. 04/16/2002 | ....... 6.597
36185N-SK-7. | GMACM 02-J3 M1......ooroeiiireiiierriinciisesesisenesisessiennnes | weeeeee | eeeend 6.000 | MTLY| 05/25/2017 | 03/25/2017 |100.000 | ........... 1,651,102 |........... 1,695,905 | ..o | e 1,651,102 03/14/2002 | ....... 6.615
36229R-DE-6. | GSR 02-3F 1B1.... 6.500 | MTLY| 08/25/2016 | .........cvveueces | corrrrerac 575,304 560,151 |.. 575,304 . 07/19/2002 | ....... 5.866
44926M-BH-2. | ICIFC 97-2 B1......ooreeerereenereseesseresesceeisesssesesisenes | ceveies | ceeeees 8.000 | MTLY| 07/25/2028 | 04/25/2027 |100.000 | ........... 4,280,352 4,161,839 |.. ....4,280,352 '%?1 178 07/11/1997 | ....... 7.017
45254T-LL-6.. | IMSA 02-2 M1....ocooeeciircreiscneeesnisseneieseesssssesesonenes | ceveve | ceeeeed 6.500 | MTLY| 04/25/2033 | 03/25/2032|100.000| ...........6,207,488 |..........6,173,970 | .. 6,207,488 |.... 200,659 | ... 06/24/2002 | ....... 6.453
45254T-LZ-5.. | IMSA 02-3 M1......cooiciircriincnesesnisseseieseesssessesesonenes | ceveies | ceeeesd 6.960 | MTLY| 08/25/2032 | 12/25/2010{100.000 4,123,218 .4,125,000 |.. ...4,123,218 143,550 | ... 05/20/2002 | ....... 6.960
45660N-BC-8. | RAST 01-AT IMT...cooeeereresereeceesecesessesssscneeinenes | ceeeies | ceeeees 7.000 | MTLY| 08/25/2031 | 12/25/2012{100.000 8,337,248 8,000,000 |.. 8,337,248 133,348 | ... 09/20/2002 | ....... 5.668
45660N-DU-6. | RAST 02-A5 A2.........ooereeerreercreeseneeiseeeesesesssenssesessssnens | seeeees | ceeeees 5.820 | MTLY| 06/25/2030 | 12/25/2006 |100.000 10,000,000 | ...ooocveercnns [ e 9,992,720 .338,749 | ... 05/14/2002 | ....... 5.745
45660N-EN-1. | RAST 02-A7 Ad.......cooriereiincreiseneiseseisssesssnesesesssnens | seveees | ceeeend 6.260 | MTLY| 06/25/2030 | 08/25/2010{100.000 | ... 20,000,000 | .. 19,987,342 625,435 | ... 06/21/2002 | ....... 6.274
45660N-GE-9. | RAST 02-A11 Ad..... 5.990 | MTLY| 10/25/2032 | 10/25/2010{100.000 10,000,000 | ...ooocveercnes [ e 9,994,822 . 149,750 | ... 08/20/2002 | ....... 5.989
45660N-JQ-9. | RAST 02-A13 B1... . 5.250 | MTLY| 12/25/2017 | ... | v 2,202,759 2,188,857 |.. 2,202,759 2,202,879 |.. 10/30/2002 ....... 5.135
46625M-DQ-9 | JPMCC 01-A A2.......ooiireerriirereinceiienesessessssessssesssinens | seeeves | ceeeees 5.925 | MTLY| 10/15/2032 | 07/15/2009|100.000 | ......... 15,125,468 |......... 15,000,000 | ...ooocvvercnns [ e 15,125,468 |......... 15,149,745 10/25/2001] ....... 5.803
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52518R-AU-0. [LSSC 00-2 A.......oomveeeiieriesereeereneiseneessessssesssesssssenssens | evseeee | weveeee 7.500 | MTLY| 10/25/2019 | .....oovcvvecns | o 20,449,960 20,449,960 | ......cooovveies | e 20,449,960 |......... 20,449,960 | ........127,812 | ...... 1,633,746 | ... ..1PE|08/02/2000 | ....... 7.538
55265K-BB-4. [MASTR 01-2 B1.......coooiriicreinereiseceiseceiiesesisenssssenssis | oeeeee | ceeend 6.250 | MTLY| 11/25/2016 2,246,475 2,215,061 |.. 2,246,475 2,252,267 |...c..... 11,537 | .o 137,375 | ... .1PE | 11/02/2001 | ....... 5.966
55265K-CE-7. [MASTR 01-3 B1... 6.017 | MTLY| 01/25/2032 5,652,080 5,833,567 |.. ....5,652,080 5,638,507 291,992 | ... .1PE|01/30/2002 | ....... 6.546
55265K-CS-6. | MASTR 02-1 B1.......coooorieriiiireeeinceiecesiecseesesesssenesiees | coneeees 6.000 | MTLY| 02/25/2017 2,198,104 2,220,306 | .. 2,198,104 2,197,409 |........11,102 | ........ 110,808 |... .1PE|02/12/2002 | ....... 6.195
55265K-DN-6. | MASTR 02-2 B1... 6.237 | MTLY| 04/25/2032 | .. ...6,283,703 |..........6,339,542 | .. 6,283,703 |...........6,282,090 |.. 197,679 | ... .1PE|06/11/2002 | ....... 6.400
55265K-DR-7. [MASTR 02-2 3B1.......oooreeecreieneneireniiesesssesesessesssssensssnns | eveeees | weeeee 7.250 | MTLY| 02/25/2032 | .. 1,143,905 1,119,900 |.. 1,143,905 | ...........1,145,360 |.. .1PE|05/29/2002 | ....... 6.909
55265K-JN-0.. | MASTR 02-5 15B1 6.000 | MTLY| 09/25/2017 2,746,223 2,625,465 | .. 2,746,223 |..........2,751,405 | .. ..1PE|09/03/2002 | ....... 5.179
576434-AJ-3.. [MALT 02-1 B1......oooiiiereircriineneiseceisecesiesesessesssssenessns | eeeeee | weeend 6.750 | MTLY| 07/25/2032 | 06/25/2032 100.000 8,691,979 8,528,914 | .. 8,691,979 |...........8,699,160 |.. ..1PE|06/18/2002 | ....... 6.481
576435-AH-4..| MARS 02-4 NOTE..... 5.000 | MTLY| 10/25/2032| 11/25/2019{100.000 | ......... 14,900,000 |......... 14,900,000 ..14,900,000 |.... 14 900,000 |.. .1PE|11/07/2002 | ....... 5.003
589929-PK-8.. [MLMI 98-G1 M1......oomreiriiireireneeeeeiiseseiseneesessssesesen | eveeees | eeeeeee 7.630 | MTLY| 02/25/2027 | 03/25/2012{100.000 | ........... 4,756,097 |.......... 4,769,307 | ..o | e 4,756,097 | .o 4,768,803 ..1PE|03/05/1998 | ....... 7.658
589929-RJ-9.. [MLMI98-GN2 M1......ccooorroiriiereiieneirereeiereeisesesieeessssens | eeeeee | weeeee 7.155 | MTLY| 07/25/2027 | 04/25/2012{100.000 3,171,108 3,179,200 |....ccoovveuc 23,171,108 3,178,194 .1PE|07/27/1998 | ....... 7477
61746W-RJ-1.| MSDWC 02-WL1 B1. 6.000 | MTLY| 11/25/2016 | ......oocvvercns | v 2,186,296 2,125,576 |.. 2,186,296 |...........2,189,590 |.. .1PE|07/18/2002 | ....... 5419
61746W-VJ-6. | MSDWC 02-WL1 3B1... 6.840 | MTLY| 04/25/2032 3,029,781 2,845,456 | .. 3,029,781 |........... 3,033,300 |.. .1PE|10/30/2002 | ....... 5.670
TA434T-HB-6. |PHMS 93-B 1B1.......oooiiieiieerenesceisceiesseesseseiiessians | s | e 7.583 | MTLY| 04/28/2023 902,904 875,519 |.. 902,904 905,615 |.. .1PE|10/29/1997 | ....... 6.714
760972-RM-3. | RFMSI 98-S6 M2...........cooorieeeririrnriiieniinereisesiisensienenes | evseeee | weeend 6.750 | MTLY| 03/25/2028 | .........ccvooees | orerviiraes | woreerienns 1,438,498 |........... 1,409,573 | .. 1,438,498 |.......... 1,443,931 | .. . ..1PE | 03/04/2002 | ....... 6.192
76110G-A8-4. | RALI 02-QS8 M1.......oomriiuirrirreieciiereiseneieseneiesseesenseons | eseeee | weeend 6.250 | MTLY| 06/25/2017 | .. 3,560,422 3477118 |.. 3,560,422 3,566,627 |.. .108 660 | ... .1PE|06/21/2002 | ....... 5.803
76110G-KG-5 | RALI 01-QSB M1......coomiiieicriieceiereiseneieseneisseisenseons | oeeeee | wereend 6.500 | MTLY| 05/25/2016 | .. 2,707,923 2,726,417 |.. 2,707,923 |........... 2,706,608 |.. A77.217 | .. 07/18/2001 | ....... 6.642
76110G-KJ-9. | RALI 01-QSB M3.........ooooirierreieciiiereiseneieseneiesseesenseons | ereeeee | weeend 6.500 | MTLY| 05/25/2016 | .. 345,029 359,934 |.. 345,029 342,443 | .. 07/18/2001 | ....... 7410
76110G-P9-6. | RALI 02-QS13 M1. 6.000 | MTLY| 09/25/2017 3,990,363 3,808,679 |.. 3,990,363 3,996,435 |.. 09/17/2002 | ....... 5.155
76110G-PB-1. | RALI 01-QS13 M1 | v 6.500 | MTLY| 09/25/2016 | 05/25/2016|100.000 | ........... 4,270,754 | ........... 4,223,127 |.. 4,270,754 | ........... 4,282,020 | .. 09/25/2001 | ....... 6.263
76110G-UV-1.|RALI 01-QS19 M1. 6.000 | MTLY| 12/25/2016 | 10/25/2016 {100.000 3,373,087 3,472,265 |.. 3,373,087 3,362,129 12/20/2001] ....... 6.572
76110G-XT-3. | RALI 02-QS4 M1......oomriiiieirriieceisecesseneieseneiessiesenseons | eeeeee | eeeend 6.250 | MTLY| 03/25/2017 | .. 3,916,444 4,010,441 |.. 3,916,444 3,909,553 167,102 | ... 04/01/2002 | ....... 6.710
76110Y-3P-5.. | RFMSI 01-S13 M1.....oooreeriiireiseceiieceiseseisessiosensienenes | weeeees | weseend 6.500 | MTLY| 06/25/2016 2,502,885 2,519,778 |.. 2,502,885 2,501,667 163,736 | ... 06/19/2001 | ....... 6.639
76110Y-6X-5.. |[RFMSI 01-S16 M1......oorreeeireireeeiiccieseiseneioscesiennnes | eeeeee | wereend 6.500 | MTLY| 07/25/2016 ..1,080,554 |.. ....1,078,580 1,079,119 |.. 06/11/2001 | ....... 6.534
76110Y-7H-9.. | RFMSI 01-ST9 MT....ooorriseeecceiseceseseiescnnienenes | eeeeee | e 6.500 | MTLY| 08/25/2016 ..1,160,456 | .. 1,171,531 | ... 1,174,281 | .. 09/19/2001 | ....... 6.299
76111J-A3-8.. |RFMSI 02-S16 M1......oooroeorieireirereiieriiseceiseneiisensiennnes | weeeees | e 5.500 | MTLY| 10/25/2017 1,672,572 |.. 1,717,119 ... 1,717,914 | 10/30/2002| ....... 5.028
76111J-BS-2.. |RFMSI 01-S21 M1 .....coorociireiieceeieciieceiseseiesensienenes | weeeeee | weeend 6.250 | MTLY| 09/25/2016 ..1,738,454 ..1,736,029 |........... 1,736,824 09/21/2001 | ....... 6.276
76111J-C4-4.. |RFMSI 02-S17 M1 ....oooreeceereiseceiieceiseseiseseiisensiennnes | weeeees | e 5.000 | MTLY| 11/25/2017 ..1,816,250 ..1,802,154 | ........... 1,802,060 11/18/2002 ....... 5.131
76111J-D6-8.. | RFMSI 02-S18 M1......oooroeeieireireceiieeiiseseisesesesensiennnes | weeeees | e 5.250 | MTLY| 12/25/2017 .1,672,300 |.. ...1,698,549 | ........... 1,698,560 | .. 12/13/2002] ....... 4.979
76111J-DQ-4. | RFMSI 01-S22 M1......ooreeoeeiireirerriicnieeseiseneiisessinenes | eveeeee | weeend 6.750 | MTLY| 09/25/2031 8,534,527 8,476,407 |.. 8,534,527 8,544,284 | .. 09/21/2001 | ....... 6.671
76111J-GA-6. | RFMSI 01-S25 M1......oooroeireireirereiicniiseseisenssescnsinnnes | weeeees | eereend 6.250 | MTLY| 10/25/2016 1,635,790 |........... 1,519,746 | .. ..1,635,790 |........... 1,639,217 | .. . 10/25/2001] ....... 6.037
76111J-KN-3.. | RFMSI 01-S28 M1.......ooroeorieiireirereeieniiseseiseneiiscenienenes | weeeeee | eereend 6.000 | MTLY| 12/25/2016 | .. 2,674,386 2,743,984 | .. ..2,674,386 |.......... 2,667,238 |.. .150 919 | ... 01/07/2002 | ....... 6.501
76111J-LW-2. | RFMSI 02-S2 M1.....coooieirieirereiinnreieeseiseseesesiisensisenenes | weeeeee | eeeend 6.000 | MTLY| 01/25/2017 | .. 2,530,932 2,554,956 | .. 2,530,932 2,529,407 |.. 127,748 | ... 02/11/2002 | ....... 6.182
76111J-QY-3. | RFMSI 02-S5 M1......ooiriicieireriinnreiieniisenessesissensisesenes | weveeeee | eeeend 6.000 | MTLY| 03/25/2017 | .. 1,852,038 .1,905,718 |.. ..1,852,038 |.......... 1,847,951 | .. 04/03/2002 | ....... 6.547
76111J-RR-7.. |[RFMSI 02-S6 M1.......oooioiieireriiinnreiseniiseseisesiisensisenenes | woeeees | weeend 6.000 | MTLY| 04/25/2017 | .. 1,894,925 1,929,341 |.. 1,894,925 | ...........1,892,563 |.. 04/17/2002 | ....... 6.356
76111J-VX-9.. [RFMSI 02-S11 M1 ...oooorecireiseceiieciieceiseseiesessienenes | eoeeees | e 5.750 | MTLY| 08/25/2017 | .. 1,337,557 1,297,354 |.. 1,337,557 |...........1,339,416 |.. 08/20/2002 | ....... 5.199
76111J-WQ-3 | RFMSI 02-S14 M1......ooreeerieiireiirereeieeiiseseisessiosensienenes | eveeees | weeene 5.500 | MTLY| 09/25/2017 1,358,068 1,310,740 |.. 1,358,068 |........... 1,359,688 09/24/2002 | ....... 4.864
86358K-AA-0. [ SANT 98-1 AT....cooiiieiieeircriiseneiseneesesesssesesesesssssenssss | eeeeees | ceeend 6.650 | MTLY| 09/28/2005 3,693,329 3,705,979 ....3,693,329 3,700,189 08/12/1998 | ....... 6.599
86358R-V7-9.. | SASC 02-13 B1.....ocooereiiciicriiceiiseesisesnseseseissssssssssons | oeeeee | weeend 6.750 | MTLY| 07/25/2032 | ......coovveeecs | v | woreerienns 9,900,481 |........... 9,564,930 9,900,481 |........... 9,914,648 08/07/2002 | ....... 6.200
911760-BG-0. | VENDE 92-2 Z........coooereeereiiinereinceeesniisesessssesessesssnes | soveeens | weeeeee 7.250 | MTLY| 09/15/2022 | 08/15/2022 {100.000 25,117,314 23,835,695 | .. 25,117,314 |......... 25,239,760 12/01/2002] ....... 6.314
939335-E6-8.. | WAMU 02-MS1 2A7.........ooieoiriircresenirereeeeseiiseeesessnans | oeeeee | weeeed 6.250 | MTLY| 10/25/2013 | 02/25/2009 {100.000 5,939,861 5,754,000 |.. 5,939,861 5,953,592 07/23/2002 | ....... 5.551
939335-QU-7.. [WAMU 01-S8 1B1........coeecrrercreercreeceiieceieseeeisessissenseans | eseeee | wereend 6.500 | MTLY| 08/25/2016 | 07/25/2016|100.000 | ........... 1,325,647 .1,300,422 |.. 1,325,647 | ........... 1,330,698 11/13/2001] ....... 6.076
94976G-AD-9. | WFMBS 01-14 B1 6.500 | MTLY| 08/25/2016 | 04/25/2016|100.000 | ........... 1,474,521 ..1,488,236 |.. 1474521 |.......... 1,473,122 07/12/2001 | ....... 6.693
94977C-BJ-3.. [WEMBS 01-21 B1.....ocoorieercreiseneeieeeisecesisesssisessssseneees | eeeeee | weeend 6.750 | MTLY| 12/25/2031 | 08/25/2031{100.000 5,074,610 5,040,113 |.. 5,074,610 5,080,473 09/07/2001 | ....... 6.670
94977K-AK-3. [WEMBS 01-20 B1.......coooeeecreenereiiecieiecesisesesisesessseneees | weeeeee | eeeend 6.250 | MTLY| 09/25/2016 | 06/25/2016 {100.000 2,477,353 2,490,815 |.. 2,477,353 |........... 2,476,804 .155,635 | ... 08/10/2001 | ....... 6.358
94977M-AF-0. [ WEMBS 01-23 B1.......ooorieicreinereiieeiesesesisesesisesssisensees | eeeees | eeeend 6.250 | MTLY| 10/25/2016 | 07/25/2016{100.000 | ........... 1,629,571 1,618,826 |.. 1,629,571 |...........1,632,485 |.. 101,177 .. 10/10/2001] ....... 6.107
949778-AH-3. [WEMBS 01-33 B1.......ooorieerereiseneiieeeiiesesisesesssesssaseneees | weeeeee | weeend 6.250 | MTLY| 12/25/2016 | ......coocveeecs | e | o 1,422,523 1,441,347 |.. L1422528 1,420,853 | .. 12/04/2001] ....... 6.511
94977W-AF-8 | WFMBS 01-29 B1 6.000 | MTLY| 12/25/2016 3,259,491 3,256,339 |.. 3,259,491 3,261,809 |.. 11/13/2001] ....... 5.976
94978D-AE-2. | WFMBS 02-5 B1... 6.069 | MTLY| 03/25/2017 2,309,532 2,320,997 |.. 2,309,532 2,309,392 |.. 05/07/2002 | ....... 6.164
94978G-AG-0 | WFMBS 02-6 B1... 6.000 | MTLY| 01/25/2017 | .. 2,307,303 2,328,038 |.. 2,307,303 2,306,213 |.. 02/28/2002 | ....... 6.171
94978T-BM-8. | WFMBS 02-8 2B1 6.000 | MTLY| 05/25/2017 2,098,797 2,048,831 ...2,098,797 |........... 2,101,652 08/06/2002 | ....... 5.552
94979G-AG-9 |WFMBS 02-16 B1........ooomreeecreeereneiieciiiecesisesesssesesaseneies | soveeeee | e 5.750 | MTLY| 10/25/2017 | 09/25/2017 {100.000 2,168,582 2,083,541 ...2,168,582 |........... 2,171,603 08/13/2002 | ....... 5.020
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[UNIEA SEAEES. ..o rrvveeeerseeerereeeeessssssseesesseessssssssseeesssessss s sesssessssssee e seesee s sessssssesssssssees [......438,914,491 |......435,947,648 [.. XXX......|......438,914,491 |.......439,226,549 |......2,354,995 | ....20,813,550 |........ [(Z AT I (I 0 [ XXX e XXX..... [ XXX
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed SECUMES..........cc...rrrrcreeeesnssneerrssseeesnns | eeeeas 438,914,491 |......435,947,648 | .. XXX......|......438,914,491 |.....439,226,549 | ......2,354,995 |...20,813,550 |........ (247311 | oo (I 0 [ XXX e XXX..... [ XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
00077B-3H-4.. | AMAC 02-8 B2..........coovvoerrercreerenereneeiseeeesseeesnesesesenesenns | evreeee | ceeend 6.192 [ MTLY| 10/25/2032] .......covvveeecs | v [ e 1,973,553 .2,039,372 |.. 973,553 |...........1,972,455 |.. 10/01/2002] ....... 6.703
00077B-B8-5.. | AMAC 01-8 2B2.........oovoeurreereirerieeeiiseseiseesissssssesssin | eveeese | weeend 6.272 | MTLY| 01/25/2017 | 11/25/2016 {100.000 471,625 494,322 |.. LAT1,625 | 469,143 |.. 01/09/2002 | ....... 7216
00077B-C9-2.. | AMAC 01-8 2B1......oomreerieereineneeneiessensissessssessssenssis | weeeees | weeend 6.272 | MTLY| 01/25/2017 | 11/25/2016 {100.000 608,389 619,103 |.. 608,389 607,398 |.. 01/09/2002 | ....... 6.620
00077B-E8-2.. | AMAC 02-1 11B1 6.000 | MTLY| 02/25/2017 240,369 245437 | .. 240,369 240,039 |.. 05/07/2002 | ....... 6.406
00077B-G6-4. | AMAC 02-2 B1 6.000 | MTLY| 03/25/2017 | .. 374,026 382,123 |.. 374,026 373,49 |.. 05/07/2002 | ....... 6.416
00077B-J3-8.. | AMAC 02-3 B1.......oooreirieiereiiieneeseeeeiseneesensssesesiesesiens | coseeees 6.000 | MTLY| 04/25/2017 | ......covcveeecns | o 412,237 421,287 | oo | e 812,237 | 411,644 05/07/2002 | ....... 6.422
00077B-R5-4.. |[AMAC 02-5 B1.......ooorerieireiieeeiseeceisenessessisesesiesessens | oseeees 6.500 | MTLY| 07/26/2032 | 05/25/2032|100.000 | ........... 1,679,700 ..1,674,947 1,679,700 ... 1,680,181 07/19/2002 | ....... 6.474
00105H-AD-8. | AFC 93-4B 2A2...... 6.315 | MTLY| 12/25/2023 | 12/01/2023|100.000 | ...........1,600,239 |..........1,598,525 | .. 1,600,239 |...........1,602,829 |.. 01/18/1995 | ....... 6.336
00105H-AH-9. | AFC 94-1B 2A2..........ocreeireeieceeisceiseesieessesesesisesesiees | coneeees 6.076 | MTLY| 04/25/2024 | 04/01/2024 {100.000 1,414,754 1,405,314 |.. LAA14754 1,418,928 | .. 03/22/1994 | ....... 6.031
00755W-DN-3 | AMLT 97-2 B1...... 8.050 | MTLY| 06/25/2027 | 01/25/2006 {100.000 512,582 521,540 | .. 512,582 507,279 | .. 02/24/2000 | ....... 9.117
04542B-BE-1. | ABFCN 02-NCT NT......cooiieiiieiieeeiseceiiseeesseesiessesesssenes | eeeeeee | e 8.840 | MTLY| 08/25/2032 | 05/28/2004 {100.000 5,680,971 5,602,743 | .. ....5,680,971 5,676,732 |.. 07/17/2002 | ....... 9.369
05535D-AB-0. [ BCF 96-R1 B2........ccoooriieerirceiincriesesieseeeseseiesssssesseans | oeeeee | weeeee 7.750 | MTLY| 09/25/2026 | .........coooovees | corrvreraee 7,901,679 |..... 9,061,171 |.. 7,901,679 1|...........7,860,569 |.. 02/01/2000 | .....10.526
05946X-BQ-5. | BAFC 02-2 B2... 6.000 | MTLY| 11/25/2032 | 05/25/2032 {100.000 1,566,401 1,574,527 |.. ....1,566,401 1,566,408 | .. 12/10/2002 ....... 6.092
05946X-BR-3. |BAFC 02-2 B3.... 6.000 | MTLY| 11/25/2032 | 05/25/2032 {100.000 907,425 974,089 |.. 907,425 907,196 |.. 12/10/2002 ....... 7.042
060506-2F-8.. | BOAMS 01-9 2B2 6.500 | MTLY| 09/25/2016 | 06/25/2016 {100.000 348,539 356,058 |.. 348,539 347 476 | .. 07/10/2001 | ....... 6.948
060506-2G-6.. | BOAMS 01-9 2B3 6.500 | MTLY| 09/25/2016 | 06/25/2016 {100.000 227,008 238,001 |.. 227,008 225,265 | .. 07/10/2001 | ....... 7.501
060506-4E-9.. [ BOAMS 01-10 2B2.......ooovoeeeeeeeeereeeseeeeseseeeesssesssssensssn | veeees | seeeeed 6.250 | MTLY| 10/25/2016 | 08/25/2016 {100.000 283,817 286,549 |.. 283,817 283,560 |.. 09/06/2001 | ....... 6.443
060506-KX-9.. |[BOAMS 99-12 B3.........ooireeerrienereincneieeeeisesssssesssssesseons | oveeeee | seeeee 7.500 | MTLY| 11/25/2029 ....1,004,384 |. 981,133 | .. 1,004,384 | ...........1,007,041 |.. 04/09/2002 | ....... 6.989
060506-LN-0.. | BOAMS 00-1 B3.........cooereeereeencneecneisenreessssesessssesseans | evseeee | wereee 7.500 | MTLY| 02/25/2030 1,453,963 .1,420,638 |.. ..1,453,963 |.......... 1,457,708 | .. 04/09/2002 | ....... 7.001
060506-MP-4. | BOAMS 00-2 B3...........oooreeerreenereencneieneesesesssesesssesseans | oveeeee | eeeeeee 7.500 | MTLY| 04/25/2030 | .....cocvveecns | orrvier 898,525 877,915 |.. 898,525 900,823 |.. 04/09/2002 | ....... 7.004
060506-NR-9. | BOAMS 00-4 B3.... 8.000 | MTLY| 08/25/2030 | 06/25/2030 |100.000 950,202 994,478 | .. 950,202 943,356 |.. 09/07/2000 | ....... 8.830
060506-PD-8.. | BOAMS 00-5 B2...........coervuerreeenereeneneieneiessssessssssesseans | eseeee | eeeeee 7.750 | MTLY| 10/25/2030 | 11/25/2029{100.000 2,274,972 2,212,875 |.. 2,274,972 2,290,326 |.. 08/14/2001 | ....... 7.089
060506-RH-7. | BOAMS 00-7 B2.........coomereuerreeneneeneneisennesesssssesssssscsseans | eeseees | weereee 7.750 | MTLY| 12/25/2030 | 06/25/2030|100.000 | ........... 4,543,846 | ........... 4,418,012 | v [ s 4,543,846 |........... 4,572,643 08/14/2001 | ....... 7.118
060506-S8-6.. | BOAMS 01-8 lIB2........ooorveercreeeereeeereisieeiesesesesecesescnseses | coseeees 6.500 | MTLY| 08/25/2016 | 06/25/2016{100.000 | .............. 980,607 |........... 1,001,574 | ..ccovoene 980,607 977,473 06/11/2001 | ....... 6.944
060506-S9-4.. | BOAMS 01-8 lIB3........oooeeecreeeereeiereisiesieiereseecesesenssses | coseeees 6.500 | MTLY| 08/25/2016 | 06/25/2016 {100.000 545,117 572,328 |.. 545,117 540,537 | .. 06/11/2001 | ....... 7532
06050H-GU-6. | BOAMS 024 2B2........oooeveeeeeeeseeeeeeeereeerssseeesseeessessesns| coseeees 6.000 | MTLY| 04/25/2017 | ......cocveeecns | o 237,215 243,170 |.. 237,215 236,806 |.. 05/02/2002 | ....... 6.484
06050H-NG-9. | BOAMS 028 2B2.......oomeveeeeeeeseeeeeeeereeerssseeesseenessesseses| eosseees 6.000 | MTLY| 07/25/2032 | 06/25/2017 {100.000 188,013 184177 | oo | e 188,013 | oo 188,241 07/31/2002 | ....... 5.621
06050H-QV-3. | BOAMS 02-7 2B2 6.000 | MTLY| 07/25/2017 | ......oocveecns | v 225,667 221,179 |.. 225,667 225931 |.. 07/31/2002 | ....... 5.635
06050H-SG-4. | BOAMS 02-1 B3..........cooereeerreencreineneieseisesessesessssesseans | oseeee | cerend 4.735 | MTLY | 08/25/2032 | 06/25/2014 |100.000 2,338,450 2,391,726 |.. 2,338,450 2,336,418 |.. 10/28/2002 ....... 5.408
06050H-XA-1. | BOAMS 02-9 CB2.........oooveecrveeriincreeeeeiieresesesesessiesesens | oeeeee | e 5.898 | MTLY| 10/25/2017 | .....coveveecns | o 968,438 925,423 | .. 968,438 969,959 |.. 09/23/2002 | ....... 5.043
06050H-XB-9. | BOAMS 02-9 CB3.........ooveourvieriincreimseesieresesesesssenieseeens | oseeeee | e 5.898 | MTLY| 10/25/2017 | ......covcveeecns | v 704,338 695,056 |.. ..704,338 |............. 704,722 09/23/2002 | ....... 5.647
06050H-YD-4. | BOAMS 02-K B2...........coocrveerrrererriescriincniienns 6.272 | MTLY| 07/20/2032 | 03/20/2018|100.000 | ........... 7,843,121 |.......... 7,713,187 |.. 7,843,121 |........... 7,852,989 09/25/2002 | ....... 5.642
06423J-AJ-3.. |BOAMS 01-3 B2........cooereeeerreeneeeineneieeniseessssesessssesseons | eseeee | weeeee 7.000 | MTLY| 04/25/2031 | 12/25/2030{100.000 3,246,763 3,321,619 |.. 3,246,763 3,238,059 02/06/2001 | ....... 7.402
07384M-ME-9 | BSARM 02-6 B2..........ovveeeeeririircriiseiiieeeieseseiiscsissessnans | eeeeee | e 5.810 | MTLY| 06/25/2032 | 09/25/2012|100.000 | ........... 4,360,991 |.......... 4444895 | ......ovvvvies | e 4,360,991 |........... 4,353,219 05/16/2002 | ....... 6.387
07384M-PZ-9. |BSARM 02-9 B3.........oorooeieiiriercriiseeiieeesesesesessnssesssans | eeeees | e 5.465 | MTLY| 10/25/2032 | 01/25/2013 {100.000 3,132,751 3,173,023 .3,132,751 | 3,132,368 12/05/2002 ....... 5.810
07384M-RN-4 | BSARM 02-12 B2.........ccoooeeerreeeceiieciiiseneiesensisesnissenssans | eveeeee | e 5.356 | MTLY| 05/25/2031| 10/25/2022|100.000 | ........... 7,950,352 |........... 8,028,100 |.. 7,950,352 |...........7,950,328 12/04/2002| ....... 5.572
07384M-RS-3. | BSARM 02-12 B3...........ooeeerreeecriieciiisereseseneisssnessessaans | oeeeee | e 5.356 | MTLY| 05/25/2031 | 10/25/2022 {100.000 3,420,692 3,512,300 |.. ..3,420,692 |.......... 3,420,651 12/04/2002| ....... 5.998
07384M-SP-8. | BSARM 02-11 B2.........cooouieirreeecriieeiiseneieseneissseesenssans | oseeee | weeend 6.321 | MTLY| 12/25/2032 | 11/25/2009 {100.000 ..6,011,500 |.. 5,962,675 5,962,657 12/05/2002 ....... 6.554
07384M-SQ-6 | BSARM 02-11 B3.........coooueeerrieeceiiseiiiseneseseneisssnesessaans | oeeeee | cereend 6.321 | MTLY| 12/25/2032 | 11/25/2009 {100.000 | ... .4,133,000 |.. ....4,031,037 4,030,967 12/05/2002 ....... 7.199
07384Y-ED-4. | BSABS 02-AC3 A2........coooereeerereeeeeseneeeeesesessesssssssessas | eesessns | oo 5.790 | MTLY| 08/25/2026 | 03/25/2006 |100.000 | .......... crere9,500,000 | .. 9,491,837 |...........9,497,660 |.. 05/21/2002 | ....... 5.718
073914-WA-7. | BSMSI 97-6 B2..... e | eneeeee | e 6.718 | MTLY| 03/25/2031 | 03/25/2024 {100.000 3,146,210 3,158,758 |.. ...3,146,210 3,146,419 194,231 |... 01/24/2002 | ....... 6.799
09774X-AL-6.. | Bombardier Cap Mortgage 98-B M2............ccoccomevemmcrineees | ovrevee | v 7.310 | MTLY| 10/15/2028 | 10/01/2020{100.000 | ........... 5,996,287 ..6,000,000 |.. 5,996,287 5,999,040 438,600 | ... 07/16/1998 | ....... 7.393
126671-BX-3..| CWL 98-13 B2 e senes e snennsenenees | e | seeeend 6.750 | MTLY| 08/25/2028 | 07/25/2028 |100.000 | ...........1,330,363 |..........1,494,720 | .. ....1,330,363 1,276,701 .100,783 | ... 01/21/2000 | ....... 9.283
12669A-Z2-3.. | CWHL 98-20 B2...........coocvouecreierrriecierereieseessesensssseeesenns | cevenes | ceveons 6.750 | MTLY| 12/26/2028 | 11/25/2028 |100.000 1,194,410 1,347,743 | .. 1,194,410 | ...........1,147,582 | .. ..90,938 | ... 01/21/2000 | ....... 9.270
12669A-ZM-9. | CWHL 98-16 B3...........oocrecreierriieciereresiseeesesesssiseeesinns | cevenes | ceveons 6.750 | MTLY| 09/25/2028 | 06/25/2028 |100.000 2,159,327 2,131,663 |.. 2,159,327 |..........2,164,304 | .. 107,910 |... 03/04/2002 | ....... 6.432
12669B-2A-9..| CWALT 01-6 B2.........orveerreercreircniseniieceeesesesisesesissseees | cevenes | ceveons 7.047 | MTLY| 07/25/2031 | 04/25/2030|100.000 | ...........6,523,140 |..........6,344,961 | .. 6,523,140 |...........6,535,310 |.. .149,032 |... 08/05/2002 | ....... 6.437
12669B-J8-6.. | CWALT 01-3 B1......ooorieereeercreincniiseneiesseeseseseeessesceees | cevenes | ceveons 6.750 | MTLY| 04/25/2031 | 02/25/2031{100.000 2,002,559 1,963,918 |.. 2,002,559 2,005,651 06/24/2002 | ....... 6.367
12669B-N7-3..| CWALT 01-6 B1.......ooreeereeircreiscneseceesseesesssiseeesiseenees [ cevenes | ceveons 6.920 | MTLY| 04/25/2031 | 02/25/2031{100.000 3,625,177 3,665,023 |.. 3,625,177 3,620,928 03/02/2001 | ....... 7137
12669B-ZU-9. | CWALT 00-10 B2........ccooerreeereercneieeniieceeeseseseseeesesseeees | cevenes | ceveons 7.567 | MTLY| 01/25/2031 | ..o | e | oo 2,029,462 |........... 1,978,351 ..2,029,462 |........... 2,032,755 07/01/2002 | ....... 7.112
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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12669C-6B-1..| CWHL 02-21 B1.......cooocreecreireeeiseceiresesiseeeissesssssenssinns | cevenes | ceveons 5.750 | MTLY| 11/25/2017 766,061 743,125 | oo v 766,061 | ... 766,812 ..1PE|09/20/2002 | ....... 5.223
12669C-6C-9. | CWHL 02-21 B2........coooevecreeeeeriiecieseresiseeesisesssesesesinns | ceveenes | ceveons 5.750 | MTLY| 11/25/2017 | .. 596,128 594,500 | .. 596,128 596,172 ...22.|09/20/2002 | ....... 5.751
12669C-F8-8..| CWHL 02-8 B2..........ooourveicreicerieeeeresesieessssesssisenssins | cevenes | ceveons 6.750 | MTLY| 07/25/2032 3,593,362 3,743,152 | .. 3,593,362 3,589,332 ...2Z | 07/30/2002 | ....... 7.391
12669C-S7-6..| CWHL 02-7 B1.......ooveerreicriiecriiscciesesesesesssssesssssenssis | cevenes | ceveons 7.000 | MTLY| 08/25/2032 | 07/25/2032{100.000 | ......... 11,596,005 |......... 11,088,410 | .coooovvcces [ 11,596,005 11,612,944 ..1PE | 08/06/2002 | ....... 6.376
12669C-VT-4. | CWHL 02-3 CB1......coooricreirreeieceiseeesisecesssesssesscsses | ceevenns 6.000 | MTLY| 05/25/2017 | .. ..1,163,406 | .. 1,126,952 | ...........1,124,096 |.. 04/08/2002 | ....... 6.619
12669C-VU-1. | CWHL 02-3 CB2........ooomererereeirrrieceeseresisscssesesssssessess | ceevenns 6.000 | MTLY| 05/25/2017 775,604 | .. ..730,708 |............. 727,008 04/08/2002 | ....... 7.167
152314-ED-8..| CXHE 01-C M2.. 6.270 | MTLY| 10/25/2032 | 04/25/2013|100.000 | ........... 5,851,364 ..6,000,000 |.. 5,851,364 5,832,188 03/15/2002 | ....... 6.931
152314-FA-3.. | CXHE 02-B MF1......ooriirriseresceeesesisecesiseseisenninens | cevines | ceveons 6.418 | MTLY| 04/25/2032 | 06/25/2012|100.000 | ........... 4,997,648 25,000,000 | ..ooovooucriinn [ e 4,997,648 |........... 4,999,855 03/13/2002 | ....... 6.420
16162T-2A-3..| CHASE 02-A1 B1 6.210 | MTLY| 12/25/2029 | 08/25/2012{100.000 2,256,333 2,231,518 |.. 2,256,333 2,260,109 |.. 07/01/2002 | ....... 5.843
16162T-2B-1..| CHASE 02-A1 B2 6.210 | MTLY| 12/25/2029 | 08/25/2012|100.000 | ........... 1,476,077 |........... 1,487,679 | ..o | v 1,476,077 | ........... 1,475,591 07/01/2002 | ....... 6.388
16162T-D6-0..| CHASE 01-S6 B2 6.500 | MTLY| 11/25/2031| 11/25/2014|100.000 | ........... 1,800,742 | ........... 1,779,037 | .. 1,800,742 12/09/2002 ....... 5.925
16162T-H4-1..| CHASE 02-S2 B1 6.000 | MTLY| 02/25/2017 753,887 780,768 |.. ...753,887 01/03/2002 | ....... 6.690
16162T-H5-8..| CHASE 02-S2 B2 6.000 | MTLY|02/25/2017 |.. 439,888 469,230 |.. ...439,888 01/03/2002 | ....... 7.282
16162T-LY-0.. | CHASE 99-S8 B2.........oorvveereeeeceereeeseeneeesesesesessssesssssnssns | evveeens | coveone 6.750 | MTLY| 07/25/2029 | .. . 2,370,728 2,399,679 |.. 2 370,728 04/09/2002 | ....... 6.992
16162T-PE-0. | CHASE 99-S11 B2.....oeoeeoeeeeeeeeeeeereeeeeseeeeesseseeseeseeees | eveeenee | eevee 6.750 | MTLY| 09/25/2029 | .. N 1,625,518 |........... 1,543,004 | .. 525,518 04/09/2002 | ....... 6.979
16162T-Q2-5. | CHASE 02-S5 B1 6.000 | MTLY| 03/25/2017 | .. 472,871 482,535 |.. 472,871 |.... . 02/12/2002 | ....... 6.395
16162T-Q3-3. | CHASE 02-S5 B2 6.000 | MTLY| 03/25/2017 | .. 275,239 289,521 |.. 275,239 ?73 959 | .. 02/12/2002 | ....... 7.000
16162T-VH-6. | CHASE 00-S6 B2.........oorvoeereeeeeeereeereeneeesesesesessssesssssnnens | evveeens | coveone 7.750 | MTLY| 08/25/2030 | .. : 956,584 930,927 |.. 956,584 958,709 |.. 06/13/2002 | ....... 7.190
16162T-W2-8. | CHASE 02-S6 B1.........oovvveriireriiiens 6.304 | MTLY| 05/25/2032 | .......covveeecs | v | woreerienns 1,699,917 |.......... 1,727,043 | .. 06/03/2002 | ....... 6.576
16162T-XD-3. | CHASE 01-S1 B1.....ooooieeereerereiiseneieesiessceessssssesssiseness | cevenes | ceveons 7.250 | MTLY| 02/25/2031 2,492,675 2,543,163 |.. 01/18/2001 | ....... 7.602
16162T-XE-1. | CHASE 01-S1 B2....eeceeeeeeeeseeeeeeeeeeesesseeseeseesessesesessens | eevenee | oneene 7.250 | MTLY| 02/25/2031 | .....cooocreoecs | e | e 1,141,225 | .......... 1,105,723 | .. 06/13/2002 | ....... 6.682
16162T-XP-6. | CHASE 01-S3 B1.......coooieireercriieceiesesiseceieseseeessessenes | ceevenns 6.500 | MTLY| 07/25/2016 | 05/25/2013 {100.000 454,351 469,379 |.. 05/16/2001 | ....... 7.151
16162T-XQ-4. | CHASE 01-S3 B2.......eeooeeeeeereeeeeeeeeeeeeeseseeeeeesess s | evveee 6.500 | MTLY| 07/25/2016 | 05/25/2016 {100.000 05/16/2001 | ....... 7436
16162T-Y3-4.. | CHASE 02-S7 B1.......oooieieriircreeeceiresesseceieseseesessesenes | ceevenns 6.345 | MTLY| 06/25/2032 ................. 07/01/2002 | ....... 6.545
16162T-Y4-2..| CHASE 02-S7 B2......ocorrrveerrerrrreernnes 6.345 | MTLY | 06/25/2032 | ........ccconne. . . 07/01/2002 | ....... 7.496
172953-6C-0.. | CMSI 02-3 B2.........cveeureeireeirereiirceiieeesiseeeeesessesesssenseons | cevenes | ceveons 6.167 | MTLY| 03/25/2032 | 12/25/2031{100.000 2,231,916 2,366,117 |.. 2,231,916 03/21/2002 | ....... 7.128
172953-F4-8.. | CMSI 01-6 B1......ooomeecreiiriercresereisereiseneieseseeeessescnsens | ceeieans 6.500 | MTLY| 05/25/2029 | 02/25/2029 {100.000 3,374,697 3,516,834 |...ccoovve 3,374,697 07/11/2001 | ....... 7.194
172953-J2-8... | CMSI 01-8 B1.....oooreereeereiseceieeceeieesiesceeeesissesessensions | cevenes | ceveons 6.250 | MTLY| 05/25/2016 709,066 T344T | s s 709,066 07/02/2001 | ....... 6.994
172953-J3-6... | CMSI 01-8 B2........ooreereeireireneiisceiieneeseeeeesssesesssensions | cevenes | ceveons 6.250 | MTLY| 05/25/2016 | .. 610,669 629,269 |.. 610,669 608,548 |.. 02/07/2002 | ....... 6.915
172953-LP-4.. | CMSI 99-3 B2.. 6.500 | MTLY| 05/25/2029 | .. 1,262,931 |........... 1,295,482 | ...cooocvacs | e 1,262,931 | ........... 1,260,868 | .. 04/09/2002 | ....... 6.986
172953-P5-4.. | CMSI 01-11 B1.....oooereeeereeceieresieeeeeeeessesesiensions | cesenes | ceveons 6.250 | MTLY| 06/25/2016 | .. 659,657 677,934 |.. 659,657 656,537 |.. 06/11/2001 | ....... 6.840
172953-P6-2.. | CMSI 01-11 B2.....oooveeeeeeeeeseeeeeesseenessessseessssnsssssssssans | evveeens | coveone 6.250 | MTLY| 06/25/2016 | .. 645,223 677,934 |.. 645,223 639,270 |.. 06/11/2001 | ....... 7.331
172953-PX-3..| CMSI 99-7 B1......coureireiiereereneiisceeieessesseseeessssesesssenseons | cevenes | ceveons 7.000 | MTLY| 09/25/2029 | .. ...1,988,672 |..........2,041,004 |.. 1,988,672 |...........1,980,572 |.. 01/18/2001 | ....... 7.489
172953-PY-1..| CMSI 99-7 B2........ooveereeereirereisreeieeeiseeeeensssesesssensions | cevenes | ceveons 7.000 | MTLY| 09/25/2029 1,079,307 ..1,080,305 |.. 1,079,307 1,079,630 04/09/2002 | ....... 7.029
178779-CM-4. | CITYSCAPE 97-2 B.......ooorecreneresereeeseisesesisenssisens [ cevenes | ceveons 8.170 | MTLY| 04/25/2018 | 06/25/2006 |100.000 3,489,310 3,489,310 |.. 3,489,310 3,489,310 03/27/1997 | ....... 8.199
178780-AQ-5. | CITYSCAPE 97-3 M2......crreereeereeeirneeeeeeesnesssssessssseess | eessnne | cevenns 7.840 | MTLY| 07/25/2018 | 04/25/2010{100.000 | ........... 1,660,034 06/10/1997 | .......7.886
21075W-EG-6 | Contimortgage 1997-1 M2...........cccooeriummmeencrienereiessenens | veeeee | wereeee 7.670 | MTLY| 03/15/2028 | .........coocvers | corrrrer 412,823 412,823 09/25/1998 | ...
22540V-6F-4.. | CSFB 02-19 2A4........cooiieicrncrescniseceesesesessensesensiies | eeeeeee | weeend 6.360 | MTLY| 06/25/2032 | 07/25/2032 {100.000 8,169,500 8,169,500 06/13/2002 | ....... 6.364
22541IN-LX-5.. | CSFB 02-26 2B2.........ooreeecveecreienieseeesssesesessesssssensases | eeeeeee | ceeene 5.750 | MTLY| 09/22/2017 | .....ooveveecns | o 444,662 436,238 11/01/2002 ....... 5.448
22541IN-LY-3.. | CSFB 02-26 2BS3..........ooreeecreercneirenrisesesisesessssenssssenssses | eeseeee | weeens 5.750 | MTLY| 09/22/2017 | ......ovvveeecns | o 259,595 261,742 | .. 259,595 259,575 |.. 11/01/2002] ....... 5.909
23323C-BU-8. [DLIMA 00-D A.....ocoooeereiereieceeieceiisseneesssesesesssessses | weeeees | eeeeee 9.829 | MTLY| 08/27/2030 | 09/25/2030{100.000 | ......... 13,000,000 |......... 13,000,000 | ...ooocvvercrns [ e 13,000,000 |......... 13,000,000 |.. 08/22/2000 | ....... 9.872
25500P-AE-6. | DITECH 97-1 M1.....oomoiiierieceiieceesesesiseseeisessisesssssens | eseeee | e 7.250 | MTLY| 01/15/2024 | 04/01/2012{100.000 | ........... 6,326,610 |.......... 6,291,232 |.. 6,326,610 |...........6,385,600 |.. 01/07/1998 | ....... 7.069
25500P-AP-1. | DITECH 98-1 M1.....coooiiiirriircriisceesenesiseceiisessisesssssens | e | e 7.250 | MTLY| 10/15/2020 | ......cocvveecns | v 5,686,235 5,687,718 |.. 5,686,235 |.... ...5 685,079 |.. 408,894 | ... 06/25/1998 | ....... 7.368
291701-AR-1..| Empire Funding 97-2 VN B B 8.030 | MTLY| 09/25/2023 | 04/25/2016 {100.000 4,082,425 .4,004,329 |.. 4,082,425 |...........4,092,409 |.. 328,775 | ... 05/22/1997 | ....... 8.089
291701-BC-3.. | Empire FUnding 97-3 B1.........coounreeieeieieceereneiiineseiseneees | eveeeee | e 7.750 | MTLY| 04/25/2023 | 04/25/2017 |100.000 | ...........1,752,357 |..........1,757,543 | .. 1,752,357 |...........1,756,544 | .. 136,210 | ... 08/19/1997 | ....... 7.798
291701-BX-7.. |Empire FUnding 97-5 B1.........coonirverieereereneniinceeiseneies | oreeeee | e 8.490 | MTLY| 04/25/2024 | 07/01/2016 {100.000 1,331,787 ..1,323,908 |.. 1,331,787 | ...........1,347,077 |.. 112,400 | ... 01/05/1998 | ....... 8.237
291705-AF-8.. | Empire Funding Home Loan Trust 1997 ABeeoe| e | o 8.470 | MTLY| 06/25/2018 | 05/25/2011{100.000 499,146 500,796 | .. 499,146 |............ 500,641 |.. 02/01/2002 | ....... 8.533
32051D-AY-8. | FHASI 00-2 B2.........ccoooeeeecreinereineceisecesisesesessesssssenssinns | eeseeee | eeeeee 7.750 | MTLY| 06/25/2030 | 06/25/2029 {100.000 2,345,036 2,277,984 | .. 2 345,036 2,352,019 |.. 05/29/2002 | ....... 6.999
32051D-MH-2 | FHASI 02-3 B2.........cooooreeecreenereinereisesesisesesessesssssensssns | eeeeee | ceeend 6.418 | MTLY| 06/25/2032 | ........ocoveeeers | covrvrer 2,058,015 2,052,416 |.. ...2,058,015 | ........... 2,058,589 |.. 06/19/2002 | ....... 6.403
32051D-NC-2. | FHASI 02-4 B2..........coorreecreeneneinereesesesiesesessenssssenssens | eeeeee | ceeend 6.423 | MTLY| 07/30/2032 | 05/25/2032 {100.000 | ... ..1,939,646 |.. 1,925,733 | ...........1,925,553 |.. 06/17/2002 | ....... 6.551
32051D-ND-0. | FHASI 02-4 B3..........coomreeincriinereineceisecesesesesesesssssensssns | eeeeeee | weeend 6.423 | MTLY| 07/30/2032 | 05/25/2032 {100.000 | ... 1,410,742 |.. 1,341,159 | ...........1,339,047 |.. 06/17/2002 | ....... 7212
32051D-PR-7. | FHASI 026 B3..........coonereeereieeceieceeecenieeeiesesesssenesiens | coneeees 5.947 | MTLY| 11/25/2032 | .....ovvvvevans | coverrnene | ereenn 1,617,098 ... 1,657,030 | oo ....1,617,098 1,616,381 09/19/2002 | ....... 6.328




Z¢1'803

Annual Statement for the year 2002 of the The Union Central Life Insurance Company
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Showing all Long-Term BONDS Owned December 31 of Current Year
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32051D-RY-0. | FHASI 02-8 B3..........coooreeercriereneinereisecesiesssessesssssensssns | vseeee | e 5.850 | MTLY| 01/25/2033 | 11/25/2032|100.000 | ........... 1,216,058 |........... 1,248,199 | ..o ..1,216,088 |.......... 1,215,824 ..6,085 |....cccc..... 6,085 22 | 1111212002 | ....... 6.279
32051D-8J-2.. | FHASI 02-9 B2... 5.545 | MTLY| 02/25/2033 | 10/25/2032 {100.000 2,077,481 2,094,000 |.. 2,077,481 2077 ATT | 9,676 | W1PE (1211212002 ....... 5.706
32051D-SK-9. | FHASI 029 B3... 5.545 | MTLY| 02/25/2033 | 10/25/2032{100.000 | ........... 1,495,843 |........... 1,571,000 ....1,495,843 12/12/2002 ....... 6.308
337628-AA-5. | FPLUS 1998-A.........coooirircreenereiiseeseisceeiesssissesssssesssis | eeeeee | e 8.500 | MTLY| 04/15/2028 | 05/15/2005 {100.000 3,386,345 3,392,161 |.. 3,386,345 3,376,791 |.. (R 04/08/1998 | ....... 8.808
337925-BC-4.. | FPLUS 97-1 CertifiCates..........cvvurruenereenereeeesiiserenineees | woveeeee | e 7.640 | MTLY| 07/10/2022 | 07/10/2007 |100.000| .........14,587,687 |.........14,607,500 | .. 14,587,687 |........14,604,713 | .........93,001 |..... 1,116,014 |... 02/20/1997 | ....... 7.731
337925-BQ-3. [FPLUS 97-2 B1........ooireicreinereiseeeisecesiesesessesssssenssins | eeeeee | e 7.930 | MTLY| 04/10/2023 | 10/10/2006 |100.000 | ........... 4,496,170 |........... 4,503,088 | ......ooevviees | e 4,496,170 |........... 4,501,012 357,095 | ... 06/11/1997 | ....... 8.032
337928-AH-8.. | FPLUS 96-3 CTFS........coooeriererriiincriiseseineseisesessesesssens | oeeeee | e 8.300 | MTLY| 02/20/2022 | 04/20/2004 {100.000 5,572,252 5,568,250 |.. 5,572,252 5,726,597 462,165 | ... 10/09/1996 | ....... 7.823
36157B-AM-2. | GECMS 00-1 B1......ccooreeieereeiseeeiisesiisecessenssssessienenes | weeeees | eeeeee 7.500 | MTLY| 12/25/2030 | 12/25/2029{100.000 3,334,085 3,226,652 |.. 3,334,085 3,347,274 .141,030 | ... 04/30/2002 | ....... 6.709
36157N-LS-1..| GECMS 00-10 B2.........cooecreierieiceisereeiseseisereisensisnnnes | weeeeee | e 7.750 | MTLY| 09/25/2030 | 06/25/2030 {100.000 2,038,813 2,163,780 |.. ...2,038,813 |........... 2,018,401 167,207 | ... 08/09/2000 | ....... 8.807
36157R-7TN-9. | GECMS 99-20 B2.........coooereiereeiceiiereeisereisesiisensisnenes | weveeeee | e 7.250 | MTLY| 12/25/2029 | ..o | e | oo 1,621,320 |........... 1,499,183 | ..o 1,521,320 | ... 1,524,013 04/09/2002 | ....... 6.940
36157R-G9-0. | GECMS 99-3 B2.........oocveeerieiereriseeeiieniisesessensissessienenes | weseees | wereeed 6.500 | MTLY| 05/25/2029 | ........ocvooeers | corrrres 2,095,484 2,147,529 |....cocoeeeeee. 2,095,484 |.......... 2,092,163 04/09/2002 | ....... 6.972
36158G-HU-5.| GECMS 00-3 B2.........ocveeeeeiererieneieeniisesessenssssessosenenes | weveeees | weeeeee 7.000 | MTLY| 03/25/2015 | .. 496,813 486,319 |.. 496,813 |.......4 06/03/2002 | ....... 6.610
36185N-CF-5. | GMACM 00-J1 M3......ooreeoeeee oo seeeesesesenenes | eeneeee | eeeene 7.500 | MTLY| 05/25/2030 1,293,700 |........... 1,249,092 | .. 1,293,700 |.... . 06/13/2002 | ....... 6.767
36185N-CZ-1. | GMACM 00-J2 M3......coreeoeeeeeeeeeeseeeeeeeeseeeesesesenenes | eenenee | eveene 7.750 | MTLY| 08/25/2030 736,244 778,785 |.. ..736,244 |.............. 729,137 |.. 08/24/2000 | ....... 8.764
36185N-SL-5.. | GMACM 02-J3 M2......ooeoeeeeereveseeeeeessesessesssssseesseenesas | eeeees | 2eeeeed 6.000 | MTLY| 05/25/2017 583,563 605,334 |.. 583,563 581,168 | .. 03/14/2002 | ....... 6.848
36185N-SM-3. | GMACM 02-J3 M3......ooeoeeeeeererereeeeeessesesssesesssssesseenesas | eeeses | seeeed 6.000 | MTLY| 05/25/2017 | .. 340,029 363,201 |.. 340,029 337,379 |.. 03/14/2002 | ....... 7.553
36229R-BR-9. | GSR 02-2 B2.........ccooneeveeee. 6.875 | MTLY| 05/25/2032 5,913,670 |.......... 6,008,674 |.. 5,913,670 5,907,249 04/08/2002 | ....... 7.270
36229R-DF-3. | GSR 02-3F 1B2.... 6.500 | MTLY| 08/25/2016 332,488 327,236 |.. 332,488 332,963 07/19/2002 | ....... 6.116
36229R-HX-0. | GSR 02-11F B2...... 6.000 | MTLY| 07/25/2032 .. 1,680,977 |........... 1,744,927 | e | e 1,680,977 | ........... 1,680,311 11/05/2002| ....... 6.562
36229R-HY-8. | GSR 02-11F B3...... 6.000 | MTLY| 07/25/2032 2,939,787 3,051,626 |.. 2,939,787 2,938,621 |.. 11/01/2002] ....... 6.562
393505-QD-7. | GTHIL 96-D2 HEML.........cooioomiriicriinceirereiereseiseseieeseiens | e | e 8.100 | MTLY| 09/15/2027 | 10/15/2005 {100.000 3,297,007 3,299,070 |.. 3,297,007 3,290,307 |.. 09/17/1996 | ....... 8.287
393505-RK-0.. | GTHIL 96-10 B1.......coooiecrcecriiecisereeisecesessessssseneiies | eeeeee | e 7.240 | MTLY| 11/15/2028 | 06/15/2020|100.000 | ........... 4,493,864 ..4,500,000 |.. ..4,493,864 | ... 4,492,969 | .. 02/20/1998 | ....... 7.365
45660N-JR-7..| RAST 02-A13 B2..... 5.250 | MTLY| 12/25/2017 | ..o | e 605,756 608,788 |.. 605,756 605,649 |.. 10/30/2002| ....... 5.334
45660N-JS-5.. | RAST 02-A13 B3..... 5.250 | MTLY| 12/25/2017 | ... | v 349,596 365,472 |.. 349,596 349,254 | .. 10/30/2002| ....... 6.032
53184N-AM-8. | Life Financial 97-3 M1........cccooooiririineinceeiineneiesenesinns | veeeee | e 7.760 | MTLY| 04/25/2024 | 11/01/2009|100.000 | ........... 4,402,755 |........... 4,416,527 | ..o | e 4,402,755 |........... 121101997 | ....... 7.800
55265K-BC-2. [MASTR 01-2 B2........oooireecreinereiseeeeseceiisesesissesssssesesins | ovseeee | eeeend 6.250 | MTLY| 11/25/2016 | ......oovvvveecns | o 695,417 692,505 |.. 695,417 11/02/2001] ....... 6.164
55265K-BD-0. [MASTR 01-2 B3......ccoooeeecreeneneineceieceiiesesisesssssenssis | evseeee | weeend 6.250 | MTLY| 11/25/2016 | ......cocvveecns | v 549,756 561,044 | .......ccco....c. 549,756 11/02/2001] ....... 6.658
55265K-CF-4. |[MASTR 01-3 B2........coomereereiereeiinceieceieeesiesesessseseseees | coneeees 6.017 | MTLY| 01/25/2032 | 12/25/2031{100.000 2,527,570 2,651,799 | ..ccoovvn. 2,527,570 01/29/2002 | ....... 7.252
55265K-CG-2. [MASTR 01-3 B3.......coooreeireiereeeisceiisceiieesiesesesssesesiees | coneeees 6.017 | MTLY| 01/25/2032 | 12/25/2031{100.000 | ........... 1,459,573 |.......... 1,590,884 1,459,573 01/30/2002 | ....... 7.458
55265K-CT-4. |MASTR 02-1 B2........ooomireeereienrrienceiiscnsieessesesessseseseees | coseeees 6.000 | MTLY| 02/25/2017 724,968 739,781 |.. 724,968 |.... 02/12/2002 | ....... 6.396
55265K-CU-1. [MASTR 02-1 B3........ooreereieneeiinceeinceieeesiesesessseseseees | coneeees 6.000 | MTLY| 02/25/2017 | .. 421,984 443,675 |.. ...421,984 02/12/2002 | ....... 6.992
55265K-DP-1. [ MASTR 02-2 B2..........oooreeereierrreeinceiieeeniecsiescsesssesesiens | coneeees 6.237 | MTLY | 04/25/2032 | .. 2,272,904 2,304,931 |.. 2 272,904 05/29/2002 | ....... 6.489
55265K-DQ-9. | MASTR 02-2 B3... 6.237 | MTLY| 04/25/2032 | .. 1,360,116 1,441,073 |.. 360,116 06/03/2002 | ....... 7.262
55265K-DS-5. [MASTR 02-2 3B2......oooeeeeeeeeeseeeeeeeeersseeeesseeesssesessesnonss | cevseeee | ceveeee 7.250 | MTLY| 02/25/2032 | .. 438,140 435,241 ...438,140 05/29/2002 | ....... 7.161
55265K-GP-8. [ MASTR 02-4 B2...........coorruererienereineneesecesiesesessesssssenssens | ereeeee | eeeend 6.435 | MTLY| 08/25/2032 | .. 4,343,138 |........... 4,311,066 | .. 343,138 08/08/2002 | ....... 6.348
55265K-JP-5.. [MASTR 02-5 15B2 6.000 | MTLY| 09/25/2017 | .. 906,095 875,812 |.. 906,095 09/03/2002 | ....... 5.378
55265K-JQ-3. | MASTR 02-5 15B3 6.000 | MTLY| 09/25/2017 528,166 524,698 | .. 528,166 09/03/2002 | ....... 5.880
55265K-LS-6.. [MASTR 02-8 B3..........oooreeecreeenereiieneisecesiresesessenssssenesins | oseeee | eerend 6.124 | MTLY| 10/25/2032 3,997,351 |.......... 4,038,462 | ......ccoovveene. 3,997,351 3,996,815 |..........20,609 |........... 10/01/2002 ....... 6.307
55265K-ND-7. | MASTR 02-7 B3.........ooomereeereieeriinceeisseieeessesesesssesessees | coseeees 5.821 | MTLY| 12/25/2032 3,041,484 3,166,005 | .....ccooonenes ..3,041,484 | ... 3,039,983 11/04/2002 ....... 6.460
55265K-PH-6. | MASTR 02-8 B2...........cooreeeereeerereinceeieceiereceiesesesssenesiees | coneeees 5.849 | MTLY| 12/25/2032 | .. 4,269,206 |........... 4,290,692 | .. ...4,269,206 |........... 4,269,239 | .. 12/03/2002] ....... 5.937
55265K-PJ-2.. [MASTR 02-8 B3... 5.849 | MTLY| 12/25/2032 2,879,950 3,002,886 |.. 2,879,950 2,879,369 |.. 12/03/2002 ....... 6.474
57634N-AW-3 | Master Financial Asset Trust 98-1 M2..........c..coooverireuniens | covreeee | rrens 7.540 | MTLY| 04/20/2029 2,749,381 2,756,261 | ..o [ e 2,749,381 |........... 2,755,031 |.. 02/03/1998 | ....... 7.593
576434-AK-0.. [ MALT 02-1 B2.......ooorieirreercreineneiseneisesesisesesessenssssensssns | eeseeee | seeend 6.750 | MTLY| 06/25/2032 2,991,820 2,985,070 |.. 2,991,820 2,992,533 06/18/2002 | ....... 6.740
576434-BG-8. | MALT 02-2 B2.........oooveereercreenereineceesecesiesesisesssssensssns | eeseees | eeeeee 7.130 | MTLY| 10/25/2032 | .. . 5,102,490 .4,986,197 |.. ...5,102,490 5,105,204 10/24/2002| ....... 6.718
585166-AW-1. [ MEGO 97-3 M2.......cooeeereeeecreeneeeeseseseessesesssssesssssssssssens | reeeees | eeeees 7.670 | MTLY| 08/25/2023 | 09/25/2009 {100.000 2,191,558 2,198,098 |.. 2,191,558 |........... 2,197,754 169,313 |... 06/24/1997 | ....... 7.705
585166-BE-0.. [MEGO 97-4 CTFS........oooooiieirereeirereeenceeisensisesssseessinns | weveeees | eeereee 7.950 | MTLY| 09/25/2023 | 11/25/2018|100.000 | ........... 1,936,995 |........... 1,943,503 | .. 1,936,995 | .... 151,925 | ... 08/27/1997 | ....... 8.025
589929-ET-1.. |MLMI 92-MHT Bi......oosrreiireicieiisceieceeisceeisesssessesesisenes | weeeees | e 7.690 | MTLY| 03/25/2019 | 10/01/2007 {100.000 705,118 731,771 |.. ..705118 |.... 12/02/1998| ....... 9.262
589929-NR-5. [ MLMI FF3 97-M2......veeeeeeeeeeeeeeeeseeeeseeeeesseeesseseeessssseens| cevseeee | errees 2.396 | MTLY| 11/24/2027 | 09/20/2005 {100.000 799,512 799,512 |.. ..799,512 |.... 11/2411997 | ....... 2408
589929-XQ-6. [ MLMI01-ST M3......oorioeiiirrieeceisceisereseseseessessesessssens | eeeees | wereend 6.500 | MTLY| 05/25/2029 | ........ocooeevers | corrrrer 1,125,543 1,114,603 |.. 1,125,543 | .... 11/25/2002| ....... 6.284
591739-AG-2. | Metropolitan Asset Funding 1 98-A M2...........c..cooovumereons| ovvevee | v 7.416 | MTLY| 01/20/2019| 06/20/2009|100.000 | ...........6,048,351 |..........6,070,339 | .. 6,048,351 |.... 04/27/1998 | ....... 7.524
60934Y-AM-2. | TMSHI 97-2 M2...c.eeeeeeeeeeeeeeeeeeeeeeeseeeeeseeeessesssesen | ceeseeee | cerreee 7.700 | MTLY| 08/15/2028 | 11/15/2005 |100.000 4,839,159 ..5,000,000 |.. ....4,839,159 02/09/2000 | ....... 9.836
61746W-RK-8 | MSDWC 02-WL1 B2 6.000 | MTLY| 11/25/2016 | ......oocvvercns | o 983,093 965,456 | .. 983,093 984,111 |.. 07/17/2002 | ....... 5.624
61746W-RL-6. | MSDWC 02-WL1 B3......ooomeecreiecreiesiieresseesiesenesnens | oseeees 6.000 | MTLY| 11/25/2016 | ......oocvveecns | covrriis 571,171 580,060 |......cccovveene. 571,171 570,866 07/17/2002 | ....... 6.310
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61746W-VK-3 | MSDWC 02-WL1 3B2........coveecreieerirereeseseniceiesesesnens | oneeees 6.840 | MTLY| 04/25/2032 | .......covvvececrs | corrri 2,442,091 2,318,593 ....2,442,091 , .1PE|10/30/2002 | ....... 5.872
61746W-VL-1.| MSDWC 02-WL1 3B3... 6.840 | MTLY| 04/25/2032 | .......ovvveeecs | rerviracs | woreerrenns 1,738,095 | ........... 1,686,159 | .. .. 1,738,095 | ........... 1,738,983 | .. ..2PE | 10/30/2002 | ....... 6.276
66937N-6Q-6. [NSCOR 98-24 B3............ooreeccriieriicceeieesiesscsssssesssesees | eeeeee | weeend 6.750 | MTLY| 10/25/2028 | .. 865,904 858,852 | .. 865,904 866,669 .1PE|05/29/2002 | ....... 6.579
66937R-ET-2. [NSCOR 98-29 B3..........coomreiecreinreicseeieesiessesssisesssesens | eeeeee | weeend 6.250 | MTLY| 12/25/2028 | .........ocvvevecs | e | woreeraenne 3,978,350 .4,029,278 |.. 3,978,350 3,976,079 .1PE|05/29/2002 | ....... 6.503
66937R-KT7-3.. [INSCOR 99-23 B3.........cooooreiiecreirneicneeiersiessesssssesssesens | eeeees | eeeeee 7.000 | MTLY| 10/25/2029 | .. 1,085,078 ..1,087,645 |.. 1,085,078 |...........1,085,266 |.. ..1PE | 04/09/2002 | ....... 7.059
66937R-Q2-8. [NSCOR 99-26 B3...........ooorveuecriiieniiesieiereiesesssssesssesens | eeeeee | weeeee 7.250 | MTLY| 12/25/2029 | .. 1,120,763 ..1,109,808 |.. ....1,120,763 1,122,293 | .. ..1PE | 04/09/2002 | ....... 7.054
66937R-VU-0. [INSCOR 99-16 B3...... 6.500 | MTLY| 06/25/2029 | .. 978,889 ..1,008,392 |.. 978,889 976,880 |.. ..1PE | 04/09/2002 | ....... 7.062
66937R-X6-1.. [INSCOR 00-2 B3.........ooooeeerreirereineesiseseiiseseissessesesssssens | eveeees | e 7.500 | MTLY| 04/25/2030 | ......ooocveeecs | e | woreereenns 1,918,078 ..1,852,469 | .. 1,918,078 |.......... 1,923,457 | .. . 06/13/2002 | ....... 6.772
66937R-ZE-2. [NSCOR 99-18 B3 6.500 | MTLY| 07/25/2029 | ........ocveeevers | crrrvri 2,804,552 2,855,541 |.. 2,804,552 2,801,999 .108 273 .. 04/29/2002 | ....... 6.843
69348R-FY-7. | PNC Mortgage Sec Corp 99-2 DB3...........cooooeomeveenmeeerenns | woveenee | e 6.910 | MTLY| 04/25/2029 | 10/25/2026 |100.000 5,223,103 5,262,929 5,223,103 5,221,812 181,829 |... 05/30/2002 | ....... 7.082
69348R-KP-0. | PNC Mortgage Sec Corp 99-4 DB3............coccoommveeemveirenns | veenee | e 7.140 | MTLY| 06/25/2029 | 03/25/2029 {100.000 3,916,978 3,950,408 3,916,978 3,914,761 164,472 | ... 05/29/2002 | ....... 7.340
69348R-MP-8. | PNC Mortgage Sec Corp 99-5 CB2......oevecreencreieeniirenns | eveeeee | e 6.887 | MTLY| 07/25/2029 | 06/25/2029 {100.000 5,236,205 5,616,773 |.. 5,236,205 5,103,365 386,945 | ... 10/05/1999| ....... 8.388
69360Q-AM-3 | PSWHI 97-2 M2 . SSSTSTERSTRRRRTRTROTS PRSI PR 7.940 | MTLY| 11/20/2023 | 01/20/2005 {100.000 3,688,411 3,685,525 |.. ....3,688,411 3,699,757 292,631 |... 02/04/1998 | ....... 7.981
69573C-CN-3. | PMAC 99-4 1B3........corvorriereriinereienesiseseessessiessssesssin | eeseese | weeend 6.799 | MTLY| 07/28/2024 | 08/28/2020 {100.000 2,165,751 2,302,930 |.. ..2,165,751 | ........... 2,139,386 157,035 |... 01/21/2000 | ....... 8.426
69573C-DR-3. [PMAC 00-1 B2.......cooocveeeereereereeeessenesesensssesssesesssssessssens | eeeses | eeeees 7.750 | MTLY| 09/25/2030 | 06/25/2030 {100.000 695,732 748,085 |.. 695,732 686,689 |.. 07/26/2000 | ....... 9.038
743946-AQ-8. |PHMS 93-K 2B.........ooooriieriireiiceisceiseseieseseiiseseisesesons | eeeeee | eereend 6.449 | MTLY| 12/28/2008 | 08/01/2008 |100.000 1,443,450 | ..... ..1,467,955 | .. ....1,443,450 1,426,898 | .. 1MA71993] ....... 7.136
T4436J-BR-7.. |[PSSF 93-5BAB.........ccoooiereerereiircriiseneieeneisesssssesssesenees | eveeees | eeeeee 7.820 | MTLY| 04/30/2024 | 04/02/2024 {100.000 1,083,833 ..1,055,106 |.. ....1,083,833 1,085,440 | .. 03/11/1998 | ....... 6.930
760972-5Z-8.. | RFMSI 98-S31 M3.........oooociiireiieeeiicreieseisessiosensiennnes | wereees | weeend 6.500 | MTLY| 12/25/2028 2,200,465 2,481,015 |.. 2,200,465 2,119,717 |.. 02/15/2000 | ....... 8.897
76110F-4P-5.. |RALI 00-QS2 M3.........coooiriirreieceirereiseneieseneiesseesenseons | eveeeee | eeeeee 7.750 | MTLY| 02/25/2030 2,317,369 2,313,724 |.. 2,317,369 2,319,870 |.. 03/07/2002 | ....... 7.682
76110F-P6-4.. | RALI 99-QS6 M2.........cooooirierreiceieceisereiereneissseesensions | eeeeee | weeend 6.500 | MTLY| 05/25/2029 | .......coocveeecs | orerrreans | woreereenns 4,582,388 ..4,605,168 | .. ...4,582,388 | ... 4,582,143 03/08/2002 | ....... 6.601
76110F-W2-5. | RALI 99-QS10 M2.....oooveoeeeceeeeeeseseeeeessaeseeseenesssnssaas | eeeees | eeeees 7.250 | MTLY| 08/25/2029 | .....coocveeecs | e | woreereenns 4,134,295 4,047,572 |.. .4,134295 | ......... 4,138,642 | .. 03/08/2002 | ....... 6.414
76110G-A9-2. | RALI 02-QS8 M2.........ccooiruirriiecireceiseneieseneiesseesenseons | ereeeee | weeend 6.250 | MTLY| 06/25/2017 | .. 632,133 623,942 |.. 632,133 632,814 |.. 06/21/2002 | ....... 6.004
76110G-AR-2. | RALI 00-QS7 M3........oroiiriirreieeeisereiseneiesensissssisenseons | eeeeee | e 8.000 | MTLY| 06/25/2030| .. 2,515,738 2,713,822 |.. 2,515,738 2,481,875 |.. 08/08/2000 | ....... 9.386
76110G-B2-6. | RALI 02-QS8 M3.........coooieiirreieciiereiseneieseneiessiesenseans | eeeeee | weeend 6.250 | MTLY| 06/25/2017 609,328 623,942 | .. 609,328 608,588 06/21/2002 | ....... 6.706
76110G-CZ-2. | RALI 00-QS10 M3 8.000 | MTLY| 09/25/2030 | 02/25/2030 100.000 3,276,934 3,239,060 |.. 3,276,934 3,283,597 05/17/2002 | ....... 7.645
76110G-HN-4. | RALI 01-QS3 M3.......oiooiiriirriiereisereiseneiesensiesseisenseans | oveeeee | eeeeee 7.250 | MTLY| 03/25/2031 | 08/25/2030 {100.000 3,234,639 3,283,351 |.. 3,234,639 3,231,663 05/21/2002 | ....... 7.597
76110G-JX-0. | RALI 01-QS5 M3........ooroiiriiirriieceiiereiseneiesensiesseisenseans | erseeee | weeend 6.750 | MTLY| 05/25/2031 | .....ooovveeecs | e | woreereenns 1,748,336 |........... 1,707,842 | ..o | e 1,748,336 |........... 1,750,338 08/14/2002 | ....... 6.333
76110G-KH-3. | RALI 01-QS6 M2.........coooirirreieceisereireneieseneiessiesenseons | ereeeee | weeend 6.500 | MTLY| 05/25/2016 | ........cvveeres | corrrrenac 404,711 A11,232 | oo e 04T | 403,778 07/18/2001 | ....... 6.839
76110G-PC-9. | RALI 01-QS13 M2 6.500 | MTLY| 09/25/2016 | 05/25/2015 |100.000 749,167 750,651 |.. ..T49,167 |........c.... 749,479 | .. 09/25/2001 | ....... 6.538
76110G-PD-7. | RALI 01-QS13 M3.......oioiireicreesereeceeieseieseceeeessienssis | coseeees 6.500 | MTLY| 09/25/2016 | 05/25/2015{100.000 642,913 656,868 |.. 642,913 640,985 | .. 09/25/2001 | ....... 6.959
76110G-Q2-0. | RALI 02-QS13 M2.......coooreiicriinenieceiieseieseceeeessienaiie | coseeees 6.000 | MTLY| 09/25/2017 | .....oovcveeecns | crrrriees 533,243 514,694 | .. 533,243 533,875 | .. 09/17/2002 | ....... 5.357
76110G-Q3-8. | RALI 02-QS13 M3 6.000 | MTLY| 09/25/2017 | ......cocvveacns | corrvris 617,300 617,653 |.. 617,300 617,364 | .. 09/17/2002 | ....... 6.012
76110G-QF-1. | RALI 01-QS12 M3.....oooooeeeeceeeeeeeeeeeeseeesessenesssnssaas | eeeees | s 7.000 | MTLY| 09/25/2031 1,706,443 1,675,127 |.. 1,706,443 | ...........1,709,153 |.. 08/08/2002 | ....... 6.511
76110G-RU-7. | RALI 01-QS14 M3.....oomooeeeeeceeeeeeeeseeeeseeesenseenesssnssans | eeeees | 2eeeed 6.750 | MTLY| 10/25/2031 1,177,174 1,153,125 |.. 1177174 | .......... 1,178,305 | .. 08/14/2002 | ....... 6.404
76110G-SN-2. [ RALI 01-QS16 M3.....ooooooeeeceeereeeeeeseeeeseesessenesesnssens | eeeees | 2eeeed 6.250 | MTLY| 11/25/2031 .. 1,137,794 ..1,155,806 |.. 1,137,794 | .........1,137,340 |.. 08/14/2002 | ....... 6.521
76110G-TM-3 | RALI 01-QS17 M3 6.500 | MTLY| 11/25/2031]| .. ....1,050,423 ..1,050,703 |.. 1,050,423 |...........1,050,580 |.. 08/14/2002 | ....... 6.521
76110G-UH-2. | RALI 01-QS18 M3 6.500 | MTLY| 12/25/2031 1,449,181 1,463,574 |.. 1,449,181 | ...........1,448,939 |.. 08/14/2002 | ....... 6.675
76110G-UW-9 | RALI 01-QS19 B2........ocreeeereisereiieriieecetseniisessienenes | eeeeeee | weeend 6.000 | MTLY| 12/25/2016 | 10/25/2016 {100.000 763,490 793,707 | oo ...763,490 12/20/2001] ....... 6.768
76110G-UX-7. | RALI 01-QST9 B3.......ooroeeireserrseniieceeeseneisessienenes | eeeeee | eeeend 6.000 | MTLY| 12/25/2016 | 10/25/2016 {100.000 645,613 694,434 | ... 645,613 12/20/2001] ....... 7.456
76110G-VU-2. | RALI 02-QS1 M3......oomoiiirirriieceisereiseneiiseneissseesessaans | eseeee | ceeend 6.500 | MTLY| 01/25/2032 | ......covvveeecs | v | woreeraenns 1,659,506 1,677,525 |.. ....1,659,506 08/14/2002 | ....... 6.701
76110G-WH-0 | RALI 02-QS2 M3........coooiriirriieceirereiseneiereneissssisenseans | eeeeee | eeeend 6.750 | MTLY| 02/25/2032 | .. N 1,284,123 1,267,793 |.. ...1,284,123 08/14/2002 | ....... 6.562
76110G-XG-1 | RALI 02-QS3 M3........orooirierriieceiereiseneiesensissseesenseens | erseeee | ceeend 6.750 | MTLY| 03/25/2032 | .. 3,815,281 3,769,828 |.. 3,815,281 08/14/2002 | ....... 6.578
76110G-XU-0. | RALI 02-QS4 M2........coooiimrreeeciiereiseneieseneiesssesesseons | ereeeee | ceeend 6.250 | MTLY| 03/25/2017 | .. 732,963 758,703 |.. ...732,963 04/01/2002 | ....... 6.827
76110G-XV-8. | RALI 02-QS4 M3.........oooiriirrieereiereiseneieseseiesseesesseons | ereeeee | weeend 6.250 | MTLY| 03/25/2017 | .. 711,531 758,703 |.. 711,531 |... 04/01/2002 | ....... 7.504
76110G-YT-2. | RALI 02-QS5 M3.........cvoiiiiirriiereisereiseneieseneiesseisenseons | ereeeee | weeend 6.750 | MTLY| 04/25/2032 | .. 2,123,466 2,099,878 |.. ,123,466 . 08/14/2002 | ....... 6.593
76110Y-3Q-3. |RFMSI 01-S13 M2.......oroeeriireirereiiceiiseceeseseiescnnienenes | eeeeeee | weeend 6.500 | MTLY| 06/25/2016 | .. 826,813 840,082 |.. 826,813 824,856 |.. 06/19/2001 | ....... 6.836
76110Y-3R-1.. |[RFMSI 01-S13 M3......coriroeiirrireriereieceiseseiescnniennnes | eeeees | wereend 6.500 | MTLY| 06/25/2016 806,332 840,082 |.. 806,332 800,310 |.. 06/19/2001 | ....... 7.374
76110Y-6Y-3.. |[RFMSI 01-S16 M2........croeeieireiirereiieriieeceseneiiscesiennees | eveeeee | e 6.500 | MTLY| 07/25/2016 | 05/25/2016 {100.000 356,285 360,279 |.. 356,285 355,804 |.. 06/11/2001 | ....... 6.736
76110Y-6Z-0.. |[RFMSI 01-S16 M3........oooeociireirceieciseceiseneieseesiennnes | weeeeee | weeend 6.500 | MTLY| 07/25/2016 | 05/25/2016 {100.000 348,134 360,185 |.. 348,134 346,087 |.. 06/11/2001 | ....... 7.237
76110Y-7J-5.. |RFMSI 01-S19 M2......ooroiiiiriieceieciseceseseiisceniennies | eeeees | e 6.500 | MTLY| 08/25/2016 | .. 362,561 362,559 |.. 362,561 362,829 |.. 09/19/2001 | ....... 6.497
76110Y-E8-1.. |[RFMSI 00-S16 M2.........ooooeeereierereiieciiseceineneioseesiennees | weeeeee | e 7.500 | MTLY| 12/25/2030 | .. : 2,477,329 2,484,400 |.. 2477329 ... 2,478,189 02/15/2001 | ....... 7.581
76110Y-QW-5 | RFMSI 99-S23 M3.........coooocieiireiinereiieeiineseinenssisessiennees | sevseees | weeeeee 7.250 | MTLY| 11/25/2029 | ..o | v | oo 1,517,232 |........... 1,495,156 | ....oocovevveene. .A1517,232 1,519,919 04/09/2002 | ....... 6.940
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Showing all Long-Term BONDS Owned December 31 of Current Year
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76110Y-R3-8.. | RFMSI 01-S5 M2........oocvorreereriinereiieneiseseisesiisensienenes | evseeee | e 7.000 | MTLY| 03/25/2031 | ....ooovveeecns | v 2,285,055 2,300,222 2,285,055 2,284,408 3418 ... 160,895 |... .1PE|03/21/2001 | ....... 7.134
76110Y-RU-8. | RFMSI 99-S24 M3.........ooooiioiriinnrriicniiseseineneiescnsienenes | wevseees | weeeeee 7.500 | MTLY| 12/25/2029 | .. 1,146,547 | .. ...1,178,286 1,180,943 | .. 7,166 |..........48,892 04/29/2002 | ....... 6.970
76110Y-SX-1. [RFMSI 00-S1 M3.....oooioiciiirereiineeieeniisessisesissensisesenes | weeeees | weeeee 7.500 | MTLY| 01/25/2030 | .. .1,376,609 |.. 1,408,760 |...........1,412,315 |.. 8,604 |..........67,108 |... 04/09/2002 | ....... 7.010
76110Y-T5-1.. [RFMSI 01-S6 M2........cocvoocieireriiieciiieeeiseseisesiiseesiesenes | eveeees | e 7.000 | MTLY| 03/25/2031] .. ..1,632,069 |.. 1,521,967 |...........1,621,536 |.. 8,937 |......107,135 | ... 03/21/2001 | ....... 7134
76110Y-TR-3. | RFMSI 00-S2 M3.........cvoorieireriiirnreiieneeseseesesiisensisesenes | evseees | weeeee 7.500 | MTLY| 02/25/2030 | .................. 1,434,282 |.. 1,467,576 |...........1,471,259 |.. 8,964 ... 04/09/2002 | ....... 7.013
76110Y-V6-6.. | RFMSI 01-S8 M2........ovooceeiereiireceiieceiseseisesiiseesienenes | weveeees | e 7.000 | MTLY| 04/25/2031| 03/25/2031|100. 1,911,678 |.. ....1,869,375 1,865,305 | ..........11,151 07/09/2001 | ....... 7.393
76110Y-VK-5. | RFMSI 00-S6 M2..........ocoooereeeririreriiseniisereesesissensisesenes | evseeee | weeeee 7.750 | MTLY| 05/25/2030 | 07/25/2029 {100.000 2,341,194 2,277,799 |.. 2,341,194 2,357,522 |.. 171,081 ... 08/14/2001 | ....... 7.073
76110Y-VL-3.. |[RFMSI 00-S6 M3.........cooorieirererieeiiereisseneesesissensisesenes | woveeees | weeeee 7.750 | MTLY| 05/25/2030 1,404,876 ..1,366,679 |.. ..1,404,876 | ... 1,408,107 | .. ...52,156 |... 06/13/2002 | ....... 7172
76110Y-X5-6.. | RFMSI 01-S9 M2.......cocooocieiereiinereiseeeiseneisesiiseesienenes | weveeeee | weeend 6.750 | MTLY| 04/25/2031 ...1,853,020 |..........1,920,394 | .. 1,853,020 |...........1,846,054 |.. e 129,403 | 07/09/2001 | ....... 7.343
76110Y-ZQ-8. | RFMSI 00-S13 M2.......oroooreeireiireeeieeciiereiseneioscnsienenes | eeeeee | e 7.750 | MTLY| 10/25/2030 1,951,499 1,897,645 | ... ..1,951,499 | ... 1,964,062 | ..........12,256 |......... 140,928 |... 08/14/2001 | ....... 7111
76111J-Ad-6.. |RFMSI 02-S16 M2.........coooocieireiieceeieciieeceeseneiiscnsienenes | oveeeee | e 5.500 | MTLY| 10/25/2017 | .....ovcvvecns | o 565,864 557,458 | ... 565,864 565,994 10/30/2002| ....... 5.230
76111J-A5-3.. |RFMSI 02-S16 M3.........ooooiireirerriicciisereiseneiescnsiennnes | weeeeee | e 5.500 | MTLY| 10/25/2017 | ......cvcveeecns | cerrviis 408,128 18,118 | oo | e 408,128 |.............. 407,894 | .. 10/30/2002| ....... 5.933
76111J-BT-0.. | RFMSI 01-S21 M2.......ocrooeriiriireceeiceiseceiseneiiscnsiennees | oveeeee | weeend 6.250 | MTLY| 09/25/2016 | 06/25/2016 {100.000 537,102 543,018 |.. 537,102 536,506 | .. 09/21/2001 | ....... 6.470
76111J-C5-1.. |[RFMSI 02-S17 M2.......ocroeecieiireirereiereiseceiseneiescnsiennnes | weseeee | e 5.000 | MTLY| 11/25/2017 | ... | o 593,665 605,184 |.. 593,665 593,553 11/18/2002 ....... 5.332
76111J-C6-9.. |[RFMSI 02-S17 M3.......oorooociireiieceeicriiseseiseseiiseesiennnes | weeeeee | e 5.000 | MTLY| 11/25/2017 | 10/25/2017 {100.000 429,040 453,913 |.. 11/18/2002 ....... 5.906
76111J-CQ-5. | RFMSI 01-S20 M3.........ooooieiireirereiieciiieceiseneiiscnniennnes | weeeeee | weeend 6.750 | MTLY| 09/25/2031| 11/25/2026 |100.000 | ........... 1,422,162 ..1,380,686 |.. 08/08/2002 | ....... 6.053
76111J-D7-6.. | RFMSI 02-S18 M2.........ooooeeiirrirereiicriiseceineseiiscnsiennees | eveeeee | e 5.250 | MTLY| 12/25/2017 | ... | v 609,057 607,800 |.. 12/13/2002] ....... 5211
76111J-D8-4.. |RFMSI 02-S18 M3.........cooooieiireireereieniieseiseneiisensiennees | weveeees | e 5.250 | MTLY| 12/25/2017 | ..o | v 442,183 455,800 |.. . 12/13/2002 ....... 5.774
76111J-DR-2.. | RFMSI 01-822 M2........cooeoieiriirerriieeiiseceiseneiisensienenes | eveeeee | weeend 6.750 | MTLY| 09/25/2031 | 07/25/2031{100.000 3,370,216 3,390,266 |.. 3,370,216 3,369,739 |.. 09/21/2001 | ....... 6.868
76111J-DS-0.. [RFMSI 01-S22 M3.........cooooriiriiiereiieniiseseisensiiseesieneees | evreeee | weeend 6.750 | MTLY| 09/25/2031 | 12/25/2026 |100.000 | ........... 2,037,169 |.......... 1,977,680 | ..o | e 2,037,169 |.......... 2,041,337 |.. 08/08/2002 | ....... 6.063
76111J-FP-4.. |RFMSI 01-S23 M2........ooroeoreeiireirereiieniiseseiseseiosceniennnes | oveeeee | wereend 6.691 | MTLY| 10/25/2031 3,255,181 3,213,660 |.. 3,255,181 3,260,484 | .. 11/06/2001] ....... 6.517
76111J-GB-4. | RFMSI 01-S25 M2.........cooooreeiireirerriieniiseseiseneiescnsienenes | eeeeeee | wereend 6.250 | MTLY| 10/25/2016 | .. 542,980 542,617 |.. 542,980 543,380 | .. 10/25/2001] ....... 6.234
76111J-GC-2. | RFMSI 01-S25 M3.........oooociireirereiieeiiseceiseseiosessienenes | weeeeee | weeend 6.250 | MTLY| 10/25/2016 | .. 423,985 434,132 |.. . 10/25/2001] ....... 6.726
76111J-GX-6. | RFMSI 01-S24 M2.........ooooieiiriiierreeciieceeseneioscesieneees | wereeeee | eeeend 6.750 | MTLY| 10/25/2031 .. 2,498,640 2,457,196 |.. . 11/06/2001] ....... 6.519
76111J-KP-8.. | RFMSI 01-S28 M2.........cooooreeiiriirerriieniiieseiseneiiscnsienenes | eveeeee | weeend 6.000 | MTLY| 12/25/2016 | .. 706,195 731,799 | .. ..706,195 |.............. 703,442 | .. 01/07/2002 | ....... 6.697
76111J-KQ-6. | RFMSI 01-S28 M3......oovoeeeeeeerersereeeecsesessseesssssssseeneses | eeeeees | seeeeed 6.000 | MTLY| 12/25/2016 | .. 684,942 731,703 |.. 684,942 679,712 | .. 01/07/2002 | ....... 7.302
76111J-NV-2.. | RFMSI 02-S3 M2.......cocvooireiiriirneiiieniiseseesesiisensienenes | erseees | eeeeed 6.000 | MTLY| 02/25/2017 503,344 492,009 |....ccoovvinens 503,344 504,040 07/31/2002 | ....... 5.565
76111J-QZ-0.. | RFMSI 02-S5 M2........cocvoecieeerieireriiieniiseseesesiiseesienenes | eeeeee | weeend 6.000 | MTLY| 03/25/2017 565,223 586,220 | ......vveevnnee. 565,223 562,130 04/03/2002 | ....... 7.069
76111J-RS-5.. | RFMSI 02-S6 M2..........oooucieeeriiireciiieniisereesesiisensienenes | eveeeee | weeend 6.000 | MTLY| 04/25/2017 577,053 593,614 |.. 577,053 575,805 | .. 04/17/2002 | ....... 6.563
76111J-RT-3.. [RFMSI 02-S6 M3.........ocvoecieirereiirnreiseneiseseesesiisensisenenes | weeeeee | weeend 6.000 | MTLY| 04/25/2017 | .. 416,632 445210 |.. 416,632 |.............. 414,324 |.. 04/17/2002 | ....... 7.337
76111J-SC-9.. |[RFMSI 02-S8 M2..........cooocreeereiirereiseriisereisesiiscnsienenes | evseeee | weeend 6.000 | MTLY| 05/25/2017 | .. 507,483 496,720 |.. 507,483 508,129 | .. 07/31/2002 | ....... 5.601
76111J-UN-2.. | RFMSI 02-S9 M2.........ocooorieireriiinriiieniiseseisesiisensisenenes | woeeeee | eeeend 6.000 | MTLY| 07/25/2017 | .. 408,701 400,442 |.. ...408,701 409,186 |.. 07/31/2002 | ....... 5.629
76111J-VY-7.. [RFMSI 02-S11 M2......ooroeiiirireceeieeiiseceseseiosensiennies | eveeeee | e 5.750 | MTLY| 08/25/2017 | .. 407,036 399,201 |.. 407,036 |............407,419 | .. 08/20/2002 | ....... 5.398
76111J-WR-1. | RFMSI 02-S14 M2........cooooiiriirereieeiseceineseioscesiennnes | eeveeeee | e 5.500 | MTLY| 09/25/2017 | .. 412,843 402,992 |.. ..412,843 413,193 |.. 09/24/2002 | ....... 5.066
76111J-WS-9. | RFMSI 02-S14 M3.........ooooieiireirereieneieeceisensiisensinnnnes | weveeeee | e 5.500 | MTLY| 09/25/2017 297,741 302,220 |.. 297,741 297,639 |.. 09/24/2002 | ....... 5.766
78400K-AB-3. | SBFT2 99-3 D1......ooureeirreeereiseneieesiisesesssessssscsssssensens | weeeees | weneen 8.500 | MTLY| 06/27/2029 | 06/27/2003 |100.000 892,607 901,776 |.. 892,607 876,132 |.. 03/03/2000 | .....10.214
866165-AD-5.. | SUMT 00-1 BA..........cooereeereieeeriineneienniisesesssesesessenssnes | eereeees | weeend 6.138 | MTLY| 12/28/2012 | 08/28/2009 {100.000 241,790 257,821 |.. 241,790 235,583 |.. 03/01/2000 | ....... 8.927
929227-YX-8.. [WAMU 02-S7 B3........ovooirrirreeneeiiecesseseeesensiessessessaans | vseeee | eeeene 5.840 | MTLY| 11/25/2032 | ......covvveecns | o 3,022,710 3,099,338 | ....ovorvenenis [ e 3,022,710 |........c.. 3,021,855 11/07/2002| ....... 6.264
939335-7L-3... [WAMU 02-S5 B2.........coooirrirreenceieceiseseiisensisssessesseans | orseeee | werend 6.389 | MTLY| 09/25/2032 | ........ocvvoevens | corrrrir 2,804,370 2,809,060 |....ccooovrreeenn 2,804,370 2,804,671 08/01/2002 | ....... 6.434
939335-QK-4. | WAMU 01-S8 1B2.......c.coeoeevercereenersessseseesiesenssenesssssssns | eeeees | eeeeed 6.500 | MTLY| 08/25/2016 | 07/25/2016 {100.000 656,331 649,742 | .. 656,331 657,864 |.. 11/13/2001] ....... 6.274
939336-GM-9. | WAMMS 02-MS7 CB3...........ocooreirrereenrieereeseneeissssinenes | weveeeee | e 5.910 | MTLY| 11/25/2032 | .....coveveecs | e | e 1,962,993 |........... 2,064,851 1,962,993 | .......... 1,961,931 | .. 11/07/2002| ....... 6.697
939336-JW-4. | WAMMS 02-MS8 CB2............oorrreerreeneriereiseneieseesinsenes | woveeeee | e 5.405 | MTLY| 12/25/2032 | 11/25/2032{100.000 2,285,103 2,309,821 |.. 2,285,103 2,285,009 |.. 11/26/2002| ....... 5.578
939336-JX-2.. | WAMMS 02-MS8 CB3............oorrerreenerieresseneiesensieneees | werseeee | e 5.405 | MTLY| 12/25/2032 | 10/25/2032|100.000 | ........... 1,767,104 |........... 1,848,056 | .. 1,767,104 | .......... 1,766,554 | .. 11/26/2002| ....... 6.116
93933R-AW-7 | WAMU 01 WM2 M2........oooiioiirineriieniiseseineseisensinsnnes | eveeeee | e 7.217 | MTLY| 03/21/2031 12/21/2030{100.000 2,548,655 2,577,489 |.. 2,548,655 2,545,673 |.. 03/09/2001 | ....... 7452
94975W-AQ-6 | WFMBS 00-2 1B2.......oorveeeeeeeeeeeeseereeesseeeseeessseeseeeesseessees | eeveeees | eeeen 7.750 | MTLY| 06/25/2030 | 11/25/2028 |100.000 | ........... 1,132,106 |........... 1,101,295 | .. 1,132,106 | ........... 1,139,840 | .. 08/15/2001 | ....... 7.080
94976G-AE-7. | WFMBS 01-14 B2 6.500 | MTLY| 08/25/2016 | 04/25/2016 {100.000 648,944 661,019 |.. 648,944 647,179 | .. 07/12/2001 | ....... 6.889
94976G-AF-4. | WFMBS 01-14 B3 6.500 | MTLY| 08/25/2016 | 04/25/2016 {100.000 397,290 413,609 |.. 397,290 394,544 | .. 07/12/2001 | ....... 7.359
94976J-AP-6.. | WFMBS 00-14 B2.........orerveererereeeeereeeesesessssesesssssessssnssses | veeses | eeeees 7.500 | MTLY| 01/25/2031 | 12/25/2030{100.000 2,199,410 2,215,626 |.. ..2,199,410 | .......... 2,198,662 01/17/2001 | ....... 7.656
94976M-AE-4. | WEMBS 01-3 B2........ccooorreecreeieneiieeeiiesesisssesssessssseneees | wovseees | weeeee 7.000 | MTLY| 02/25/2031 | 10/25/2030 {100.000 3,658,394 3,767,632 |.. ....3,658,394 3,644,300 01/26/2001 | ....... 7.504
94976N-AT-9. [WEMBS 01-4 B2.........ooorreencreeneneeieeeiieseiiseeesisesssiseneses | eveeeee | weeeee 7.000 | MTLY| 02/25/2031 | 11/25/2030 {100.000 5,241,902 5,363,834 |.. 5,241,902 5,226,385 02/07/2001 | ....... 7412
94976S-AJ-0.. | WFMBS 02-13 B2 6.000 | MTLY| 06/25/2017 | ......covcveeecns | corrvrers 550,359 539,108 | .. 550,359 551,028 07/31/2002 | ....... 5.620
94977C-BK-0. |WFMBS 01-21 B2......oorveeeeeeeeeeeseeeeeeseeeeeeeeseseeseeeesseeneees | eeveeees | eeren 6.750 | MTLY| 10/25/2031| 07/25/2031|100.000 | ........... 6,726,665 |........... 6,820,953 |.. 6,726,665 08/27/2001 | ....... 6.993
94977K-AL-1.. [WEMBS 01-20 B2........cooreeecreereneiieeiiiesesisesesisesssseneees | ovseeee | ceeend 6.250 | MTLY| 09/25/2016 | 06/25/2016 {100.000 774,077 785,725 .T74,077 08/10/2001 | ....... 6.555
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94977K-AM-9. | WEMBS 01-20 B3.........oomrreeereeneneeieeeinesessesesisesssiseneees | eseeee | weeend 6.250 | MTLY| 09/25/2016 | 06/25/2016 |100.000 502,823 525,080 502,823 499,319 08/10/2001 | ....... 7.147
94977TM-AG-8 | WFMBS 01-23 B2.......oooereeeerereeeeereeeesesessssesessssssssssssens | eeeees | eeeeed 6.250 | MTLY| 10/25/2016 | 07/25/2016 {100.000 569,909 571,630 |.. 569,909 570,023 |.. 10/10/2001] ....... 6.308
9497TR-AP-7. [WFMBS 01-24 B2........oooereeeeeeeeeeeeeeeeseeeessssenesssssssssnsssns | eeeses | eeeeed 6.750 | MTLY| 11/25/2031 | 10/25/2031{100.000 2,870,239 2,822,631 |.. 2,870,239 2,875,886 |.. 11/06/2001] ....... 6.519
94977S-AJ-9.. [WFMBS 01-33 B2.....c.covereeeecereeeeereeeesesesssesessssssssssssssses | eeeees | seeeeed 6.250 | MTLY| 12/25/2016 563,070 576,155 | .. 563,070 561,683 | .. 12/04/2001] ....... 6.708
949778-AK-6. | WEMBS 01-33 B3.......coooreeeereereneiieeiiiesesiseeesssessssseneees | weeeeee | weeend 6.250 | MTLY| 12/25/2016 364,547 384,103 |.. 364,547 362,257 | .. 12/04/2001] ....... 7.299
94977T-AV-0. | WFMBS 01-26 B2 6.500 | MTLY| 11/25/2031|09/25/2031{100.000 2,981,687 2,970,851 2,981,687 2,983,965 | .. 11/06/2001] ....... 6.466
94977W-AG-6 | WFMBS 01-29 B2.......oooeeeeeeeeeeeeeeeeeeeeeeseeeseeeesseseesesseens | coneeees 6.000 | MTLY| 12/25/2016 | 10/25/2016|100.000 | ........... 1,209,806 |........... 1,220,768 | ....ooocvvecs | e 1,209,806 |........... 1,208,942 11/13/2001] ....... 6.176
94977W-AH-4 | WEMBS 01-29 B3........oooreeeereiierriieceieresisesesescsssisesssens | coneeees 6.000 | MTLY| 12/25/2016 | 10/25/2016 {100.000 592,147 610,863 | .. 592,147 589,864 11/13/2001] ....... 6.620
94978A-AU-2. | WEMBS 02-2 B2..........ooocreeerriencriieceiecesiseessessesesosesssens | coneeees 6.500 | MTLY| 02/25/2032 | .......cocvveceers | corrriecs 2,178,060 2,232,149 |.. ...2,178,060 |........... 2,174,950 02/07/2002 | ....... 6.896
94978A-AV-0. |WFMBS 02-2 B3...........oereereeincriieceiiesesienesessesssisesesens | coneeees 6.500 | MTLY| 02/25/2032 | .......ovcveeecs | rerviirans | woreerienns 1,839,053 |........... 1,984,462 ..1,839,083 |........... 1,829,736 02/07/2002 | ....... 7.694
94978D-AF-9. |WFMBS 02-5 B2...........oereeerieiecriieceeieceniesssesesesisesesens | coneeees 6.069 | MTLY| 03/25/2017 | .....coovcveercns | o 950,292 967,243 950,292 949,258 05/07/2002 | ....... 6.411
94978D-AG-7. |[WEMBS 02-5 B3...........oooreeereeineriincniecesieessesesesosesesens | coneeees 6.069 | MTLY| 03/25/2017 | .. 550,645 580,732 | .. 550,645 548,474 | .. 05/07/2002 | ....... 7.106
94978G-AH-8. | WEMBS 02-8 B2...........cereeeereeeecrieecniiecenieessesesssssesesens | coneeees 6.000 | MTLY| 01/25/2017 .. 952,170 970,582 | .. 952,170 950,791 | .. 02/28/2002 | ....... 6.370
94978G-AJ-4. |[WEMBS 02-6 B3...........ocreeereiercriieceiiesenieeesesesesssesesens | coneeees 6.000 | MTLY| 01/25/2017 .. 555,089 581,767 | .. 555,089 552,815 | .. 02/28/2002 | ....... 6.913
94978T-BN-6. | WFMBS 02-8 2B2........veoeeerereereeseeeeeereseessseseeresessesseeseses | cosveene 6.000 | MTLY| 05/25/2017 | .. 864,180 852,625 |.. 864,180 864,915 | .. 08/06/2002 | ....... 5.750
94978V-AE-2. [WFMBS 02-11 B2......oeeoeeeeeeeeeeeeeeeeeeeseseeeseeeesseseesesseens | coneeees 6.000 | MTLY| 05/25/2017 | .. . 561,828 549,933 |.. 561,828 562,542 | .. 07/31/2002 | ....... 5.602
94979G-AH-7. | WFMBS 0216 B2.........ooerveeerereeeereeeesesesssesesessssssssssnssses | eeeses | eeeees 5.750 | MTLY| 10/25/2017 | 09/25/2017 {100.000 613,277 595,156 | .. 613,277 613,522 | .. 08/13/2002 | ....... 5.467
94979G-AJ-3. |WEMBS 02-16 B3.........ooreeecrierereiieeiiiesesiseeesssessseseneees | eeeeee | weeene 5.750 | MTLY| 10/25/2017 590,846 595,156 | .. 590,846 590,785 | .. 08/13/2002 | ....... 5.881
94979K-AX-3. |[WEMBS 02-19 B3.......cooereemeriiisniiissiiissnsssssnsessesesssssesens | oseeees MTLY] 11/25/2032 3,514,364 3,747,514 3,514,364 3,511,538 |.. 10/17/2002] ....... 6.801
United States.........c.coomrunerieseriisscriesenisenens O 563,227,445 |....... 568,816,640 | .... ....563,227,445 |...... 562,725,683 | .. . eeereeee ITLT3T ivieee0 ] e 42,218 | XXX .. XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed SECUMHIES..........ocurrrrrrnnerneienneirncrsnerncnessnees | s 563,227,445 |....... 568,816,640 |.... 563,227,445 |....... 562,725,683 |...... ...26,368,187 | ... A77737 |..coeeee 0 | ... 42,218 | XXX ..... XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
09774X-BS-0. | Bombardier Cap Mortgage 00-A M2............cccocovcvenmcrecneees [ ovrere [ i 9.000 | MTLY| 06/15/2030 | 11/15/2026 |100.000 ..2,000,000 |....ccoconene ..1,960,272 |........... 1,956,563 | ...........15,000 |......... 180,000 |... 01/21/2000 | ....... 9.402
126671-FE-1..| CWL 99-1 AF3......oooiiirircrincniiee, 6.815 | MTLY| 01/25/2029 | 11/25/2012{100.000 | ... ..5,008,000 |.. 4,989,236 |...........4,992,350 |.. .341,295 | ... 02/22/1999 | ....... 6.888
20847T-AX-9. | CNFHE 01-C AB.....oooeoeeeeeeeeeeneeesessesessseseesssenesssnssssenns | eeeees | seeeed 6.790 | MTLY| 08/15/2033 | 04/15/2010{100.000 | ... ..9,800,000 |.. .10,258,122 |.........10,284,641 277,258 |... 07/25/2002 | ....... 5.933
393505-E5-7.. | GTHIL 98-3 M1....ooieecriecriesiisesiessssiesscseesenessssnesssne | eeseeee | cessed 6.860 | MTLY| 03/01/2030 | 08/01/2015{100.000 ..5,000,000 | ..o [ e 4,789,567 |........... 4,782,813 |...........28,583 |......... 171,500 06/17/2002 | ....... 7.549
UNIEA SEALES. ...ttt cnreesi 21,997,197 |......... 21,808,000 | ... XXX...... | .coocreee 21,997,197 |......... 22,016,367 |.........101,598 |......... 970,053 |..........(19,529) | ....occovvccencn0 | o0 XXX XXX..... XXX.....
Foreign
126342-BN-3.. | CSFB 95-M1 B.......oooieririririiisercscniissci s [ [......9.547 [MTLY] 04/25/2025 | 10/25/2010 [100.000 5,640,829 5,457,000 | ..o ...5,640,829 |........... 5,694,038 |.......43413 | ... 506,079 02/10/2000 ....... 8.973
FOTBIGN. ...t 5,640,829 5,457,000 |...XXX... 5,640,829 |.........5,694,038 |........43413 | ........ 506,079 |..........(19,995) | ....cccooccecn0 | o0 XXX XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed SECUNIES........c.vuverrerereierenerenerssriresiinenes | cverienes 27,638,026 |......... 27,265,000 |...XXX.....| ......... 27,638,026 |......... 27,710,405 |......... 145,011 |...... 1,476,132 |........(39,524) | ...c.ccoeeeeee0 | 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
00203Y-AJ-9.. | AQNIM 02-N4 MTLY] 09/25/2032 | 09/25/2004 |100.000 8,573,757 8,587,562 8,573,757 8,586,986 221,774 ... 08/20/2002 | ....... 9.702
009690-AB-4.. | AJAX 1X I MTLY| 10/25/2011 | .oooovcns | e | e 4877324 |........... 5,000,000 |.. ...4,877,324 . .345,000 | ... 02/16/2001 | ....... 7422
161549-AA-8..| CFNIM 02-1 A... MTLY| 05/25/2031 | 03/25/2004 |100.000 2,418,453 2,437,358 |.. 2418453 | ... 2,416,792 120,852 | ... 05/23/2002 | ....... 8.955
301951-AC-3..|[FFCA 96-C1B........ MTLY| 06/01/2020 | 06/25/2008 |100.000 5,107,975 5,000,000 |....cccoooenenns erere5,107,975 5,221,094 414,000 |... 01/07/1997 | ....... 7.723
301965-AG-4. | FFCA 1997-1 C1 MTLY|09/18/2014 | 08/18/2013 |100.000 2,432,997 2,436,000 | ...ocvooeriins [ e 2,432,997 |........... 2,434,858 193,175 |... 06/04/1997 | ....... 8.024
301965-AJ-8.. | FFCA 1997-1 D1 MTLY| 07/18/2015| 10/18/2014 |100.000 2,212,000 2,212,000 |.. 2,212,000 2,212,000 |.. 179,836 | ... 06/04/1997 | ....... 8.226
302471-AN-7..|FMAC 97-AD.... MTLY| 04/15/2019 | .....covvveacns | o 151,522 150,000 |.. 2161522 | 152,227 06/11/1997 | ....... 8.053
373872-AC-4..| GACC 97-1A.... MTLY| 08/28/2030 | 11/28/2007 [100.000 | ........... 4,991,350 |.......... 5,150,317 |.. 4,991,350 |........... 4,892,801 07/31/1997 | ....... 9.522
393505-FK-3.. | GTHIL 95-1 B2........cooooreecrircrircniinnns MTLY| 06/15/2025 | 03/15/2017 |100.000 3,146,550 5,721,000 |. ....3,146,550 5,432,268 03/14/2000 | .....10.085
393533-BU-7..| GT 1997-D CTFS MTLY| 03/15/2029 | .......ovvveecre | o 2,520,000 2,582,610 |.. 2,520,000 2,494,640 187,239 | ... 05/13/1998 | ....... 7814
45254T-KV-5. | IMSA 02-1 M2........oovevenrrrrerrirennens MTLY| 04/25/2032 | 03/25/2013 |100.000 ..4,000,000 |.. 3,918,217 3,912,726 233,333 | ... 01/30/2002 | ....... 7.385
57634N-AK-9. | Master Financial Asset Trust 97-1 M2 MTLY| 01/20/2029 | 07/20/2008 | 100.000 | ... .4,757,221 4,670,292 |.......... 4,642,007 371,063 | ... 09/06/2000 | ....... 8.656
589929-MH-8. | MLMI 96-C2 D.........covvvveorrrrirecriranns MTLY| 11/21/2028 | 10/21/2009100.000 | ... 10,000,000 |.. 9,890,848 |..........9,871,875 | .. 03/12/2001 | ....... 7.230
66988D-AB-4. [NCAPS 02-C1 A MTLY| 09/25/2031| 07/26/2004100.000| ...........7,152,356 |........... 7,152,356 ..7,152,356 |........... 7,152,356 |.. 10/30/2002| ....... 7.257
670670-AG-3. [INYCTL 99-R A FMAN 08/10/2007 | 06/10/2004 |100.000 689,305 |.. 689,305 689,305 |.. 09/24/1999 | ....... 8.289
68389C-AS-0. | OONIM 02-SA CFTS...... MTLY| 06/26/2032 | 04/26/2004 |100.000 ..6,049,212 |.. ...6,048,958 |........... 6,048,879 |.. 03/21/2002 | ....... 9.000
69573C-AP-0. | PMAC 96-M1 E MTLY| 01/02/2012 | 01/02/2007 |100.000 2,925,726 3,005,805 |.. 2,925,726 2,878,316 |.. 11/02/1999| ....... 8.583
74157S-AM-6. | Prime Finance 99-A C.........ccccoccouevuunne. MTLY| 08/15/2006 | .........cvoouecns | corrvrer 267,091 269,009 267,091 265,058 04/29/1999 | ....... 9.314
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76110F-6V-0.. | RALI 00-QS6 M3 08/11/2000 | ....... 9.215

.............................. ‘ ‘ w1750 ‘ MTLY| 05/25/2030 | ........ccceouee ‘ 2,232,698 2,419,768 | ................ 2,232,698 2,199,720

81376@-AF-1 | SMART 97-3.....coeereerrcersercssssnessssnesssenssssssssssssssssssssnne | oo ..8.570 | MTLY| 12/15/2010 | .............. . 532,510 532,510 |...... 532,510 532,510 | eiveivesriiesiiins | ervesiiesiiessienins | s 04/08/1997 | ...
UNIEA SHALES. ... ovuoieiiiesii s essee st ss s s st ss s s st s st sttt b s et st A sttt b ettt s s s st sssansssnssas | anstsnees 74,759,929 78,152,033 [... XXX.oooo. | corrrenes 74,759,929 |......... 76,894,228 |.........389,636 |.....4,792,369 |..... (2,260,415) [ ..ovveceerrceenn0 [ e 161,761 [ XXX oo XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities. ........coucrerervrecssrrn | cvvreenes 74,759,929 |. 78,152,033 | ... XXX... 14,759,929 |......... 76,894,228 | .........389,636 |.....4,792,369 |..... (2,260,415) [ ....coccooernee0 | ... 161,761 [ XXX ... XXX.....
4599999. | Total - Industrial & Miscellaneous (UNAffilIAtEA).............reerurreesrreesrreessmeesseressaeeessseeessssesssssssssssesssssessssssesssssesssssessssssesens ...2,182,303,848 |....2,815,354,677 |...XXX......]...2,810,947,172 |....2,789,900,377 |....35,672,747 [..139,221,248 |...(36,625,696) ] ......cccooeceeoe..0 | .....3,191,299 [ XXX ..... XXX.....
Credit Tenant Loans - Issuer Obligations
United States

29444G-AD-9. | Equitable Cos Sr SF Nt........cccovvvrrrerirnen. ‘ ........

....... 7.300 | JD.... [ 12/0172003 ] .......cocvoceens | o 3,910,496 3,925,350 |..102.4880 | ...
92929U-AA-6. | WLM Retail Tr Sec SF Nt M

. ....4,023,013 3,824,237 23,879 286,551 | ...ocvenvnd 09/11/1997 ] ....... 7.724
..9.370 | MTLY|01/01/2013 | .............. 2,649,899 2,649,899 . .

2,649,899 2,649,899 20,691 07/19/1991 | ....... 9.555

[T IS T PO N T 6,575,249 ..6,672912 |......... 6,474,136 |........... 44,570 |.......534,799 [..........8,385 [ o0 [0 XXX XXX..... XXX

4699999. | Credit Tenant Loans - ISSUET OBlIGations............ocuiiuurieiseieneeesceessressesssnesensssersssessseesesssssssssssssenssssssnssenssesssssessssesssssss | enseeeness:0,900,895 | voverreens 6,575,249 6,672,912 |........... 6,474,136 |........... 44570 |......534,799 | ..........8,385 | ...ccoeoeoeveeee0 | o0 XXX XXX..... XXX
Totals

5499999. | Total - Issuer OblIgations...........c.cererrresrersnrenerseressere e ....1,865,241,994 | .. XXX...... ....1,865,846,989 |....1,843,289,611 |....32,138,011 |....93,072,075 |...(38,552,315) | ......crcveeern.0 | .....3,191,487 | XXX ..... XXX..... XXX
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities..... [ YA e 299,618,117 [ ... XXX... ....300,736,276 |....... 300,692,231 |...... 1,377,185 |...... 6,669,391 |........38,428 [ ..o [ i 0 [ XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities.... .460,646,328 | ... XXX... 464,743,771 |....... 465,133,526 | ...... 2,473,978 |...21,283,152 |........(188,146) | ..o | o0 [ XXX XXX..... XXX
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities...... ..568,816,640 | ... XXX... 563,227,445 |....... 562,725,683 |...... 3,176,124 |...26,368,187 |...... 177,737 | .covvvinnl0 | .. 42,218 [ XXX ... XXX..... XXX
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities...........cccooconcrince. XXX 27,638,026 |........27,710,405 |......145,011 | ..... 1,476,132 |.........(39,524) | . XXX ... XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities XXX 74,759,929 |......... 76,894,228 |........389,636 |...... 4,792,369 |..... 2,260,415) . 161,761 | XXX | ..... XXX..... XXX

6099999 | Grand TOT - BONGS....-—— oo T..3,267.636,443 |...3,209.740,112 | .. XXX......| ...3,096.952.436 |....3,276,445,684 |....39,699,945 |..153.661,306 |...(40.824,235) 3,305,466 | XXX | .. XK. | .. XXX....

91'803
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
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Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
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Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Foreign
002920-AB-2..| Abbey Natl PLC Sub Reset Cap Secs Perp 6.7%............ ..8,500,000.000 [...c.ccvrvuenee 1.00 [ o [ 8,508,476 |.............. 1.069 | .covernend 9,083,525 | ..coovvvnne. 8,508,476 [.....cvvevreerrierrienes [ e 569,500 12/16/2000
251528-AA-3.. | Deutsche Bank Cap Fdg Tr | Tr Pfd Secs 0% 6/30/2028.. | ..4,000,000.000 |.... ..1.00 |.. | 3,999,523 .. A [T 4,487,000 | ...ooocunnee. 3,999,523 |... - .314,880 |... 12/31/2000
65555R-AA-0. [Nordbanken PS..........cciiiiininininsnssnsnsnsenens .10,000,000.000 {.... ....11,243,900 ...11,140,000 ...11,243,900 |... ....895,000 | ... 03/12/2002
P OTBIgN. st ....23,751,899 . ...24,710,525 | .. ...23,751,899 .. .1,779,380 XXX
6299999. [ Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated).........c.ccooeoeee oo XXX [ o 23,751,899 [..... . XXX | e 24710525 | ............. 23,751,899 | .o 0 1,779,380 XXX.......
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
90262P-AA-6. [UBS Pfd FUNd Tr PS........oiiviiiineincississssinnsnenenennes [..5,000,000.000 J...ccoovrveeene (IO I I 5,582,800 [.............. 1106 [ oo 5,530,000 [ ....cccoonenn 5,582,800 [...ooiiiiinininininins [ 431,100 LPIL...... 03/12/2002
UNIEA SEAEES. .. e | ..5,582,800 . ..5,530,000 ..5,582,800 431,100 XXX [ XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).. T 5,582,800 [ 5,530,000 [ ....cccoonenn 5,582,800 .. ....431,100 XXX [ XXX
6599999. [ Total - Preferred STOCKS. ... .. e ettt snesnees | creesecens 29,334,699 [..... XXX.ooooow [ v 30,240,525 | ............. 29,334,699 | ..o | 2,210,480 XXX [ XK
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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)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Public Utilities (Unaffiliated)
United States
023608-10-2........ Ameren Corporation CS.........coeeeereerrenrenrenrinrenrinesesenssenes | eoveneeenennennns 704.000 ...11/121/2002...
92343V-10-4........ Verizon Communications Inc. CS .595.000 ...03/25/2002...
United StAteS.......ciiciiciiciciccccee s | ennesnsnenenens e DO 02T | errrerne XK Kurersrrirnees | evrnennnninneneeseD2,322 | evovirvenennneeen DD, 948 |0 [ 1134 [ (30626) | 0 [ XX XXX.......
6699999. | Total - Common Stocks - Public Utilities (Unaffiliated)...........cocoooeeenncicencnnniees [ 52,321 [ XXX [ 052,322 [ 55948 [0 b 1134 [ (3,626) | el 0 | XXX [ XXX.......
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
025816-10-9........ American EXpress Co CS........c.oceurnenenernencnencinrnnneens | eoveveeieeneenennns 612.000 ...09/17/2002...
06423A-10-3........|Bank One Corp CS........ovvmeriuimimieierceneencenssnsseneeeeneens s 300.000 ...12/30/2002...
172967-10-1........ | Citigroup Inc CS.......ccovvvrenee. ] 628.000 ...09/04/2001...
339030-10-8........ Fleet Boston Financial Corp CS..........ocveuvevneneneverencnens [ cevvvivencncnns 783.000 ...10/19/2001...
46625H-10-0........ JP Morgan Chase CS............. ..1,009.000 ...01/31/2002...
493267-10-8........ Keycorp New CS............ ..1,030.000 ...10/15/2001...
534187-10-9........ | Lincoln National Corp CS.........coeurmnimniineninreereeeerecreciecs | covveireineineins 829.000 ...07/22/2002...
792860-10-8........ St. Paul Companies CS... . .762.000 ...04/26/2002...
United States.......cooiiiiiicicicscecsseceeenseenssenseensesensnssnsnsensnsnnnns | eeesneensnennnee 19,901 [eoiieees XXX e 175,962 | 204767 3540 o857 | (38,210) | 0 | b XX XXX.......
Foreign
(98255-10-5....... XL Capital Ltd - Class ACS........coooviiiiiiiniiinnniniens | 218.000 ...11/14/2002
Foreign ceoveeeneennennen 16,841 [ XX 16,841 | AT104 0 102 | (264 ] O ] KX XXX.......
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).....[ ..................192,802 [....... . XXXooooooooooo [ 192,803 [ 220871 30540 4659 o (38474) | 0 | XXX [ XXX.......
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
00184A-10-5........ AOL Time Warner CS..........ouvwrernrrnrereeeieieisseneenesnsenses | eeseeeeennens 2,136.000 ...09/18/2002...
001957-50-5. AT&T CS..coovvvvnn s 438.000 ...12/16/2002...
00209A-10-6........ |AT&T Wireless CS.........ouvmrrrerereeereicneisineieee s ..1,826.000 ...03/25/2002...
002896-20-7........ | Abercrombie & Fitch Co. - CLA CS.....cccovovvvvvvicrircins ..1,407.000 ...10/16/2002...
013817-10-1........ JAICOA INC CS..oviiicircecieiei e ..1,064.000 ...05/03/2002...
032511-10-7........ | Anadarko Petroleum Corp CS.........covvvrevreiniencneneerenens | coveeereineineins 561.000 ...09/18/2002...
04516V-11-8........ | Asia Pulp & Paper Warrants.............ocooeevverneereencininenenns | oveeereineinenns 500.000 ...06/28/2002...
075811-10-9........ | Beckman Coulter CS..........cccoovvumurimreineneineenceneineenennenns | coveeeneineinenns 829.000 ...12/09/2002...
110122-10-8........ | Bristol Meyers Squibb Co CS.. ..1,591.000 ...07/10/2002...
149123-10-1........ | Caterpillar INC CS.......couvvererereireerereeseeseeseeseeneieereeeeenes | e 461.000 ...11/23/2001...
166764-10-0 Chevron Texaco Corp. CS.......ovueeeeriiiiineineeneinsenesneenes | cereereeeenennenns 447.000 ...11/22/2002...
20030N-10-1....... Comcast Corp New CL A CS....c..couvvvvirerierneeneenerneinienee | cereeneeeeenenns 385.000 ...11/18/2002...
20030N-20-0....... Comcast Corp NewCL A Specialty CS..........ccovurevveerivirnne | corereeeirennenne 235.000 ...11/05/2002...
20825C-10-4....... ConocoPhillips CL B............ B I 606.000 ...11/22/2002...
224044-10-7........ Cox Communications INC CS..........ccoovrvinininiine e 855.000 ...07/10/2002...
247361-10-8........ | Delta AIrliNes CS........ovvvrerreriieirieeireincineescesereeeeeeeens ..1,298.000 ...07/08/2002...
260543-10-3........ |Dow Chemical CS..........coouvuriimrrnieieeeeeineseseieeeeinas ..1,148.000 ...05/03/2002...
263534-10-9........ |E | Du Pont De Nemours & Co CS........cccoevvveeririerrinninns s 813.000 ...05/03/2002...
281760-10-8........ |Edwards (A.G.) INC CS.........eueuriureereeniniininrnnernnenenens | v 754.000 ...06/18/2002...
31428X-10-6........ | Fedex Corporation CS..... B [ 310.000 ...09/19/2001...
369604-10-3........ | General Electric Co. CS..........covirrereeinnnieneneneinees | coveeensineineins 938.000 ...04/19/2002...
391164-10-0........ | Great Plains Energy CS.........covvvuvrerrrnininisieieneiersennes | coveeereineinenns 848.000 ...05/06/2002...
459200-10-1........ | Intl Business Machines CS..........cc.ccoureerrrierrerrerneneneinns [ o, 168.000 ...03/01/2001...
499040-10-3........ | Knight Ridder INC CS.........covvvririrnirnirnernerneneensensenennens | oo 243.000 ...04/25/2001...
565849-10-6........ | Marathon Qil Corp CS.. ..1,315.000 ...03/27/2002...
580135-10-1........ |McDonalds Crp CS.. ..1,298.000 ...03/28/2002...
589331-10-7........ |Merck & Co CS.... B [P 335.000 ...10/16/2002...
590188-10-8........ IMerrill LynCh CS......coviieriieieieireeneiseiseseissiseeeees s 553.000 ...03/11/2002...
620076-10-9 Motorola INC CS........cvviieereeeceeeeeee e [ 1,817.000 ...01/02/2002...




Annual Statement for the year 2002 of the The Union Central Life Insurance Company

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

T°0T3
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62886E-10-8........ NCR Corporation CS..........cvreverirerrerrerseeneensensenesnnsenens | cevververnennennens 871.000 ...05/02/2002...
718154-10-7........ | Philip Morris CS................. ) [ 528.000 ...12/11/2001...
754730-10-9........ |Raymond James Financial CS...........cc.ccoereereenienriniiniinnins s 570.000 ...09/21/2001...
784635-10-4........ |SPX COMP S s 587.000 ...12/09/2002...
812387-10-8........ | Sears Roebuck & CO CS.........covvivrirniniiiiiieeieineies s 846.000 ...11/05/2002...
87612E-10-6........ Target Corp CS......co.ce. . .679.000 | .. ...10/31/2002...
United States.......oiiiiciiciciiccccs s | eensnensneesnnes 32y 18 | cerrreersse XK Kusersusrurnes | weenrnersnennnes (3290 N 1 | wovirreernneernsee832,607 |uvviiiiiiinniennn6,992 Joiiiiiiiiinnnn8,283 o (119,602) | o0 o b XXX XXX.......
Foreign
294409-10-7........ EQUaNt N V CS....occcceeee e [ s 24,029.000 [..ovvvrererreen 97,317 [ o050 [ 97,317 [ 547,418 ...12/05/2000...
35177Q-20-4...... France Telecom Rep CVR Equant CVR's... |erinnn..24,029.000 . .219,866 | .. ...07/11/2001...
682735-11-3........ Ono Finance Certificate Warrants........... ] 500.000 [ ..o 0010 [ oS [ 63
(oL C= T — e 432,767 [ XXX | A32767 767,347
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccooooeoi [ oo 1,165,145 [ XXX [ 1165144 [ 1,599,954
Common Stocks - Parent, Subsidiaries and Affiliates
United States
14186#-10-3........ Summit Investment Partners, INC............ccoceeeereerencncnees | eveeeereinennes 1,000.000 [..ovvvrerrerrnnee 25,755 [ ..o 25,755 [ 25,755 [ 50,000 ...08/14/1991...
14214#-10-9........ | Carillon Mktg Agcy, Inc s 1.000 [.ovvvrinnnnn6,929 [ iiii6,928.810 [Liiiiiiinnn6,929 [ 2,500 ...10/01/1990...
142143-79-1........ | SMFI Pinnacle Russell 2000 Small Cap Index Portfol cereeneenen.08,577.570 730,710 ...09/12/2002...
142143-87+4........ SMFI Apex Russell 2000 Small Cap Index Fund................ v 113,975.460 | . - 4,661,246 ...12/20/2002...
14214@-10-1....... Carillon Investments, INC..........ccoverrerriiennes ..4,500.000 |..oovrrerrnnes cevernenennennn 116475 [ 524138 [ 234,046 ...10/01/1990...
30700#-10-6 Family Enterprise INSttUte...........ooovvvereerecrereicrcicics [ e 1.000 [ cererenenenenensnennes | o0 [ ...04/10/1997...
69353#-10-4........ |PRBA, INC.rervriiiiieesciseiseceniene ....10,000.000 |.. 2,246,443 ...06/30/2002...
866167-69-5........ | SMFI Pinnacle EAFE International Index Portfolio.. ..5,000.000 | ..ooovrrerere. 247,950 | i 49.590 | i 247,950 | e 250,000 ...11/12/2002...
866167-72-9........ | SMFI Apex Everest Fund..........cccoovviinnenencncnenens | e, 98.660 |....coovovverrrrnnd 181 [ 42.380 [ 4181 [ 5,000 ...06/28/2002...
866167-75-2........ | SMFI Apex High Yield Bond Fund.......... . ..582,503.560 13,863,585 ...08/30/1999...
866167-76-0........ | SMFI Apex EAFE International Index Fund.............c.c.c...... ..249,816.620 | ..............8,071,575 | ......c.o0e0..32.310 | oo 8,071,575 | oo 8,369,891 ...12/20/2002...
866167-78-6........ | SMFI Apex Total Social Impact Fund - Corp.......... eeenn99,693.360 | .. 3,288,884 ...12/20/2002...
866167-80-2........ | SMFI Apex Total Social Impact Fund - Corp F Class. B S 134.590 [ d,462 [ 330150 [ 4,462 | 5,000 ...06/28/2002...
866167-81-0........ | SMFI Apex Nasdaq - 100 Index Fund.................... .354.110 |.. .5,000 ...06/28/2002...
90564#10-5........ Union Central Mortgage Funding, Inc.. 1.000 [ 158,749 [ ...........158,748.730 [ .............. 158,749 [ ..o 1,000 ...12/31/2002...

(5,648.860)] .
-.(5.648.860) [ .
(5.904.333)[ .

35713305 | .
35,713,305

33070236 |
- 33.270.236

~.33.070.037 |...
- 33.270.237 |..

UNIEA SEAES....cvcveeeieeeee et ..
6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..
7099999. | Total - Common Stock.............oeeeverevevereverererererreceee. ....34,680,505 |.. ....34,680,504 ....37,591,078 |..
Total - Preferred Stock from Section 1 ] ......29,334,699 .. ] e...30,240,525 | .............29,334,699 |.. .. . .. .
7199999. | Total - Preferred and CommOon StOCK..............cccc.cvvreuerereereceerererercecveceveeeseceenes | ceveevennae 64,015,204 |......... XXX .ooooooorn | v 64,921,029 | ............. 66,925,777 532 [ 4,759,312 | .............. (5,904,333)

(a) For all common stocks bearing the NAIC designation "U"provide: the number of such issues.....15, the total $ value (included in Column 6) of all such issues $.....33,270,237.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 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
912828-AR-1............... US Treasury Nt 1.750% 12/31/04.......cooiiiiiiiiiciicceae [ 1273172002, [LERMAN. ... oo ioieeeriisereseseeseesseseesssessrssseeneseesesessesesesensserssessessensiene | aeeseesssseesssssessessanssenssessenssessensnes | coeesessansssssassssssseneens 23,588,125 | ..oiiiiicicnines 23,500,000 [ ..ot
0399999, [ TOtal - BONAS = U.S. GOVEIMMENL. ...t tetttts ettt sesees e e srsemsseersee e es s seeseesee 42840845 o6 486 sEESEE 48408484 EE 408 £ 01 S0 1 S0 1 £ 0 L0 £ 01 £E 1 £ 08 S0 1 £E8£E L0 £ 01 £E1£E£EEE1£E1EE 181818108 E bbb e eE bbbt entententensens | fonienssnsessensansnnsennrnens 23,588,125 | ..o 23,500,000 | ..o 0
Bonds - Special Revenue and Special Assessment
United States
31385J-CQ-9.............. FNCI PL 545579 4.500% 03/01/17.......cvecvvirincininerneneceens | e 03/15/2002.... | GOIAMAN SACKS........c.coiueiiieiiieiiieiceieeicee et | ettt nesenes | ceorinieiet et 8,925,221 [ oo 9,597,011 [ .o, 23,993
31388W-W9-3............. [FNCI PL 617272 6.000% 01/01/17....c.omvvureeiiiriincncrierienees [ 01/30/2002.... | Bear Steams.................... ....30,597,704 |. ....30,358,159 |.. ..91,074
313899-99-9..... wee [FNCITBA 5.000% 11/01/17 .. | e 12/05/2002.... [Morgan Stanley Dean Witter ..135,737,813 ..134,000,000 |.. 297,778
31389L-5E-5.... ... |FNARM PL 629145 5.171% 07/01/32.......ccvcvuvrenicnicnicninrenns [ 09/03/2002.... |McDonald.............ccccuueee ....32,268,096 ....31,461,885 |.. 108,439
31389P-LB4...............[FNCI PL 631322 5.500% 02/01/17.......coevorurriiriiniirerrierienens [ 03/06/2002.... |UBS Warburg.................. ....35,196,077 ....35,529,163 |.. ..92,277
31389Y-4A-6............... [FNCI PL 639917 5.000% 11/01/17....coomvmiiriiininiinicniericnens [ 12/05/2002.... |Morgan Stanley Dean Witt ....16,207,500 ....16,000,000 |.. ...35,556
31393F-VF-0.....coveuve FHR 2534 BE 5.500% 07/15/28..... ....12/30/2002.... [Bank of America.................. ....25,216,434 ....24,145,000 | .. .110,665
LU ..284,148,845 ..281,091,218 .. 759,782
Total States and US..........coooiriiniiiiicnisienes o] ..284,148,845 ..281,091,218 .. 759,782
3199999. | Total - Bonds - SPECial REVENUE & SPBCIAI ASSESSMENES. ... ... eutttieisteteetetararateeiatatas  etetsrsesaeneesseaeaeseessesseseseseeeeesaeseteeeeeeesoeeE et eeeeseEoEeEeEs01eE£EeE 40 1L 1e8LEeEeEeE L8 £heEeE a2 L8 eheheE et et eE et et enanrebebebassensebenanan 284,148,845 281,091,218 759,782
Bonds - Public Utilities
United States
202795-HE-3............... Commnwlth Ed Co Nt 6.150% 03/15/12........cocorvevvirrierrrreneens [ 11/26/2002.... [ TaX Fre8 EXChANGE.........ocoiiiiiiiiiiiciccc ettt cesieiniees [ eeetrtietssies ittt neins | ettiessesssbes st e seeenees 7,135,015 [ 6,750,000
250847-DT-4............... | Detroit Edison Nt 5.200% 10/15/12........ ....10/16/2002.... | Salomon/Smith Barney. ..3,992,960 | .. ..4,000,000
264399-DW-3..............| Duke Energy Corp Nt 6.250% 01/15/12. ....01/09/2002.... [UBS Warburg.... .4,986,400 |.. 5,000,000
60467P-AM-6.............. |Mirant Americas Nt 7.200% 10/01/08..... 209/2412002.... [CSFB.....ciiiiic ettt [ ettt [ ettt 810,000 | .. 1,500,000
693304-AB-3............... | Peco Energy Nt 5.950% 11/01/11...... ....10/16/2002.... [ Tax Free Exchange.......... ..4,992,730 |.. 5,000,000
T4451P-AA-1... ... |Pub Serv NC Inc Nt 6.625% 02/15/11 ....05/16/2002.... [Morgan Stanley Dean Witter ..5,366,498 | .. ..5,250,000
805901-AQ-8... ... | Scana Corp MTN 6.250% 02/01/12.... ....02/28/2002..... [Various..........cccoeeuruiurinenn. 10,051,700 | .. 10,000,000 |..
875127-AU-6...............| Tampa Electric Nt 6.375% 08/15/12... ....08/21/2002.... | Salomon/Smith Barney. .1,735,948 |.. ..1,750,000 |..
919138-AD-9............... Valero Energy Nt 6.700% 01/15/13.... ....12/10/2002.... [UBS Warburg........... ..7,500,000 | .. ..7,500,000 | ..
UNIEA SEAEES. ... erersneeeeeees ...46,571,251 | .. ....46,750,000 |..
3899999, [ TOtal - BONAS = PUDIC UHIHIES. ...+ ettt 4e oefse6 s £E 404848408 £ 0101 £ 1S £ 01 £ £ 1S 08 S0 1S 8 £E 1401 £ 01 £ 01 £ £E£EEE 1018181810 E £ E Lo E bbbt entensentensens | fonsenssnsessessannnsenssneas 46,571,251 | oo 46,750,000
Bonds - Industrial and Miscellaneous
United States
00077B-3H-4 AMAC 02-8 B2 6.192% 10/25/32........c.ccovviericiriericrrrreereeiens | v 10/0172002.... [CSFB.....coiiee ettt eies | ceetettet et et seb bbbt eans | etetiet et nees 1,972,455 | oo 2,039,372
00077B-B5-1............... [AMAC 01-8 2M 6.272% 01/25/17... ....01/09/2002.... |Lehman ..1,843,460 |.. ..1,858,268
00077B-B8-5...............[AMAC 01-8 2B2 6.272% 01/25/17.. 201/09/2002.... [LERMEN. ..ottt ries | cortietnsiet sttt | certbet et 469,143 | oo 494,322
00077B-C9-2...............|AMAC 01-8 2B1 6.272% 01/25/17.......covveeurierrcnieriererresreens [ 01/09/2002.... |LEAMAN.......oiiiiiiiiciceer s | et | et 807,398 | ..o 619,103
00077B-E74...............[AMAC 02-1 1IM 6.000% 02/25/17... ....05/07/2002.... [GOIMAN SACKS.......c.vuiiiiiiciriicieicieicetcecece s [ ettt tenies | certiet et 584,986 |...oveerceeireiiieieieinein 590,010
00077B-E8-2............... [AMAC 02-1 11B1 6.000% 02/25/17.. ....05/07/2002.... [GOIMAN SACKS.......c.cvuiiiiiiiricieicieiceicecee s [ ettt | certeet ittt 240,039 .o 245,437
00077B-G5-6... ... |AMAC 02-2 M 6.000% 03/25/17........covvririieinieinicnienicereeees | e 05/07/2002.... | GOIAMAN SACHS........c.coiiiiiiiiiiiieiieieicie et | ettt | ceirtieie e 834,807 | 842,408
00077B-G6-4... ... |AMAC 02-2 B1 6.000% 03/25/17.... ....05/07/2002.... [GOIAMAN SACKS.......c.vuiiiciiiciicieicieicieicecece s [ ettt setenies [ certeet it 373,496 | .o 382,123
00077B-J2-0. ... |AMAC 02-3 M 6.000% 04/25/17.......covveivriiiriieeieiceresireees [ e 05/07/2002.... | GOlAMAN SACHS........c.coiiriiiiiiiiiieiieitciee et | ettt | ettt 917,255 | 925,863
00077B-J3-8. ... |AMAC 02-3 B1 6.000% 04/25/17........covvmiiiviririinrinienienenees [ e 05/07/2002.... | GOlAMAN SACHS........c.coiiiiiiiiiiiieiieitcie et | ettt | ceirteeite e 11,644 | oo 421,287
00077B-R5-4...............[AMAC 02-5 B1 6.500% 07/26/32.........cccoorumrremeniericnierienes [ 07/19/2002.... | Goldman Sachs.... 1,680,181 1,674,947
00184A-AB-1... ... |AOL Time Warner Nt 6.750% 04/15/11.. ... 11/27/2002.... [UBS Warburg....... ..5,062,150 ..5,000,000 |..
001957-BB-4............... |AT&T Nt 6.500% 11/15/06................. ....08/13/2002.... [ TaX Free EXChANGE.........ccoviiniririiriiiiciieiciieieieeenesnieins [ ettt | cortiesiniss et 899,870 |..eeueeercieieieireeeireiein 900,000 |..
001957-BC-2...............|AT&T Nt 7.300% 11/15/11...... ....08/13/2002.... | Tax Free Exchange.. ..5,588,514 |.. ..5,600,000 |..
00203Y-AJ-9............... [AQNIM 02-N4 10.330% 09/25/32.... ....08/20/2002.... [UBS Warburg.... ..8,586,986 | .. ..8,587,562 |..
00209A-AE-6... ... |AT&T Wireless Nt 7.875% 03/01/11.......... ....12/30/2002.... |Various............. 12,705,400 | .. 12,000,000 |..
00209T-AB-1...............| AT&T Broadband Corp Nt 9.455% 11/15/22.. 2 A1/22/2002..... DB AIBX BIOWN.......couiiiiiiiciiciicisics e | ettt nsies | coeintietnni e 6,675,840 [ ....cooovvviiniiiiinnn 6,000,000 |..
009754-20-1..... ....| Ameritech Cap Nt 6.250% 05/18/09........... ....11/05/2002..... |Various............. 10,324,850 | .. 10,000,000 |..
013817-AB-7............... |Alcoa Inc Nt 7.375% 08/01/10............... ....07/31/2002.... | DB Alex Brown. 9,717,140 | .. ..8,600,000
023778-AA-1............... | Amer Airln Eqpt Tr Ctf 9.710% 01/02/07... 2d05/1712002.... [LERMEN. ..ottt ries | cortietnsiet sttt | certees et 225,963 | .coeeceeieeneieieeeeen 230,575 | .
02635P-RS-4... ... | American General Financ 5.375% 09/01/09... ....08/22/2002.... | Salomon/Smith Barney. ..9,928,000 | .. 10,000,000 [ ....vueereerceeereeneeneeneeneeneiseeeieeeens
037411-AN-5...............| Apache Crp Nt 7.000% 02/01/18............... ....10/23/2002.... DB Alex Brown......... ..5,482,450 |.. ..5,000,000 |.. ...84,583
040420-BF-7.... .. | Aristar Inc Nt 7.250% 06/15/06...... ....06/04/2002.... DB Alex Brown..... - ..5,387,700 |.. ..5,000,000 |.. 173,194
04542B-BE-1.............. ABFCN 02-NC1 N1 8.840% 08/25/32........ccoceurreinirricninrieenens | v 07/17/2002.... | Bank of AMETICA..........cvvuiiiiiiiiciniiciniieiriciseeessisssisssisssiessienes | cetrsieinsietnsies ettt esssesenes | cootinssies st iesesenes 5,676,732 [ ..o 5,692,743 [ ..o
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054937-AD-9............... BB&T Corporation Nt 4.750% 10/01/12.......c.covevnienieniericniens | e 09/17/2002.... | VAIOUS.......cvvevieiieieiieiiieicieicietsieisie st | ceinsieinsiet it nsb e nsesenes | cootinsasisssb e eeenes 4,952,050 | ..ooovoiriicees 5,000,000
05946X-BQ-5... ... |BAFC 02-2 B2 6.000% 11/25/32........ ....12/10/2002.... {Bank of America... ..1,566,408 | .. .1,574,527
05946X-BR-3... ... |BAFC 02-2 B3 6.000% 11/25/32................ .. 12/10/2002..... [BaNK OF AMETICA. ..o [ cortietnniet s tenies [ certeet ittt 907,196 |..veueeerceeireieireeneireieines 974,089
060505-AR-5...............| Bank of America Corp Nt 4.875% 09/15/12 ....09/19/2002.... [Bank of America... 4,981,350 5,000,000
060506-KX-9............... [BOAMS 99-12 B3 7.500% 11/25/29... ....04/09/2002.... [CSFB 1,007,041 .o 981,133
060506-LN-0............... [BOAMS 00-1 B3 7.500% 02/25/30..... ....04/09/2002.... [CSFB ..1,457,708 1,420,638
060506-MP-4... ... |BOAMS 00-2 B3 7.500% 04/25/30..... 1 04109/2002.... [CSFB.....coiiiiciece ittt [ ettt | ettt 900,823 |..eucerereeeieieieeeieieinas 877,915
060506-T2-8.... ... |BOAMS 01-8 3B1 6.750% 08/25/31... ....02/21/2002.... {Bank of America... .2,799,452 | .. 2,800,765
06050H-A3-2............... BOAMS 02-10 2A4 5.500% 11/25/32. ....10/04/2002.... {Bank of America... ..3,856,186 | .. 3,878,000
06050H-DR-6..............[BOAMS 02-2 3B1 6.000% 03/25/17... ....05/02/2002.... [BaNK OF AMETICA. .......vuriiiiiiiiiieiie et [ cortieinsiet st setnies | certeesini et 858,672 | ..o 870,782
06050H-FB-9... ... |BOAMS 02-3 3B1 6.000% 03/25/17... ....05/02/2002.... [BaNK OF AMETICA. .......vuiuiiiiiiiiieiie e [ cortietnniet et setnies | certeeeint et LK I N 747,570
06050H-GT-9.............. |BOAMS 02-4 2B1 6.000% 04/25/17... ....05/02/2002.... [BaNK OF AMETICA. .......vuriiiiiiiiiieiie e [ cortieinniet it tenis | certees it 672,500 |..cooeeeecieireiieeeieiennas 682,822
06050H-GU-6..............[BOAMS 02-4 2B2 6.000% 04/25/17... ....05/02/2002.... [BaNK OF AMETICA. .......vuiuiiiiiiiiieiie e [ certietnniet it setnies | certees et 236,806 [ ..eocecrreeeeeieieieeeeis 243,170
06050H-JB-5...............[BOAMS 02-5 B1 6.750% 07/20/28..... ....06/18/2002.... [ Bank of America... 1,173,326 | .. 1,136,824
06050H-NG-9..............|BOAMS 02-6 2B2 6.000% 07/25/32... ...07/31/2002.... [BaNK OF AMETICA. .....couvuriiiiiiiiiieiie et [ corrieinniet it setenis | corteet it 188,241 | .o 184,177
06050H-QV-3..............|BOAMS 02-7 2B2 6.000% 07/25/17... ...07/31/2002.... [BaNK OF AMETICA. .....couvuivieiiiiiiieiie e [ cortietnsiet it setenies | corteesinies e 225,931 [ 221,179
06050H-SGH4..............|BOAMS 02-| B3 4.735% 08/25/32...... ....10/28/2002.... [ Bank of America... ..2,336,418 |.. 2,391,726
06050H-WZ-7.. ... |BOAMS 02-9 CB1 5.898% 10/25/17.. ....09/23/2002.... [ Bank of America... 3,192,275 |.. 3,011,580
06050H-XA-1... ... |BOAMS 02-9 CB2 5.898% 10/25/17.. ....09/23/2002.... [BaNK OF AMETICA. .....covuiiiiiiiiiiieiie e [ cortieinniet it | cortees et 969,959 |..ceueeieieeieieeeeiens 925,423
06050H-XB-9... ... |BOAMS 02-9 CB3 5.898% 10/25/17.. ....09/23/2002.... [BaNK OF AMETICA. .....covuriiiiiiiiiiieiiieie e [ certieinniet et setenies | certbet it TO4,722 | 695,056
06050H-YD-4............. [BOAMS 02-K B2 6.272% 07/20/32.........occovvreerrirrerriericnienies [ 09/25/2002.... | Bank of America... ..7,852,989 |.. .7,713,187
066050-CP-8...............| BankAmer Corp Nt 7.125% 03/01/09.........coccooivimeniniericne [ 03/04/2002.... | Bank of America... ....10,605,400 ....10,000,000 |..
066050-CV-5...............| BankAmer Corp Sr Nt 5.875% 02/15/09. ....07/29/2002.... [Bank of America... ....10,389,500 | .. ....10,000,000 |..
06606H-8D-2... ... |BankBoston Nt 6.375% 03/25/08....... ....02/12/2002.... DB Alex Brown......... .6,718,219 |.. ..6,570,000 |..
06606H-D8-7... ... |BankBoston Nt 6.375% 04/15/08... ....05/14/2002.... | Salomon/Smith Barney. ..5,080,400 |.. ..5,000,000 |..
07384M-KE-1..............[BSARM 02-3 B1 6.103% 04/25/32.. ....05/14/2002.... [Bear Steamns............ .2,775,109 | .. ..2,815,583
07384M-ME-9.. ... |BSARM 02-6 B2 5.810% 06/25/32.. ....05/16/2002.... | Bear Stearns..... ..4,353,219 |.. ..4,444 895
07384M-PZ-9..............|BSARM 02-9 B3 5.465% 10/25/32..... ....12/05/2002.... | Bear Stearns..... ..3,132,368 |.. 3,173,023 | .
07384M-RN-4.. ... |BSARM 02-12 B2 5.356% 05/25/31... ....12/04/2002.... | Bear Stearns..... ..7,950,328 |.. ..8,028,100 |..
07384M-RS-3..............|BSARM 02-12 B3 5.356% 05/25/31... ....12/04/2002.... | Bear Stearns..... ..3,420,651 | .. ..3,512,300 |..
07384M-SP-8..............|BSARM 02-11 B2 6.321% 12/25/32... ....12/05/2002.... | Bear Stearns..... ..5,962,657 |.. ..6,011,500 |..
07384M-SQ-6.. ... |BSARM 02-11 B3 6.321% 12/25/32... ....12/05/2002.... | Bear Stearns..... ..4,030,967 |.. ..4,133,000 |..
07384Y-DR-4............. |BSABS 02-AC2 B1 7.000% 04/25/32. ....06/25/2002.... | Bear Stearns..... ..9,699,420 |.. ..9,392,690 |..
07384Y-ED-4... ... |BSABS 02-AC3 A2 5.790% 08/25/26..... ....05/21/2002.... | Bear Stearns..... ..9,497,660 | .. ..9,500,000 |..
07384Y-FF-8 ....|BSABS 02-AC4 B1 5.500% 09/25/32..... ....10/23/2002.... | Bear Stearns..... ....10,676,046 | .. ..11,237,943 |..
073902-BR-8...............| Bear Stearns Co Nt 7.625% 12/07/09 ....07/31/2002.... |Bear Stearns..... ..5,498,150 |.. ..5,000,000 |..
073914-WA-7..............|BSMSI 97-6 B2 6.718% 03/25/31........... ....01/24/2002.... | Bear Stearns. ..3,146,419 |.. ..3,158,758 |..
075816-AE-8............... | Beckman Instruments Nt 7.450% 03/04/08 ....07/31/2002.... |Various..... ..8,905,328 |.. ..8,265,000 |..
097014-AH-7...............|Boeing Cap Corp Nt 5.800% 01/15/13....... ....07/18/2002.... |Various...........c........ ..4,998,860 | .. 5,000,000
126408-GC-1... ... |CSX Crp Nt 4.875% 11/01/09..... ....10/29/2002.... | Salomon/Smith Barney. ..2,895,418 |.. 2,900,000
12669A-ZM-9.............. |CWHL 98-16 B3 6.750% 09/25/28.. ....03/04/2002.... [UBS Warburg........... ..2,164,304 | .. 2,131,663
12669B-2A9............... | CWALT 01-6 B2 7.047% 07/25/31.. ....08/05/2002.... |Bear Stearns..... ..6,535,310 | .. 6,344,961
12669B-J8-6.... ... |CWALT 01-3 B1 6.750% 04/25/31..... ....06/24/2002.... | UBS Warburg... ..2,005,651 |.. 1,963,918
12669B-ZU-9... ... |CWALT 00-10 B2 7.567% 01/25/31.... ....07/01/2002.... [Merrill Lynch..... ..2,032,755 |.. 1,978,351
12669C-6B-1...............| CWHL 02-21 B1 5.750% 11/25/17.. +..09/20/2002.... [UBS WAIDUIG. ..ottt [ cornietssiet ittt sesnis | cortiesinies e 766,812 | .o 743,125
12669C-6C-9... ... |CWHL 02-21 B2 5.750% 11/25/17.. +...09/20/2002.... [UBS WaIBUIG. ..ottt [ cornietssiet sttt saesnies | certiesinies et 596,172 | 594,500
12669C-6D-7... ... |CWHL 02-21 M 5.750% 11/25/17... ....09/20/2002.... | UBS Warburg... ..2,326,225 | .. 2,228,385
12669C-F8-8...............| CWHL 02-8 B2 6.750% 07/25/32... ....07/30/2002.... |Bear Stearns..... ..3,589,332 |.. 3,743,152
12669C-H6-0... ... |CWHL 02-9 M 6.750% 08/25/32..........coovuviiiriiiriiririeieieeineeins | e 07/25/2002.... | UBS Warburg ..6,151,520 |.. 5,949,335
12669C-S6-8..............| CWHL 02-7 M 7.000% 08/25/32.........ccocerrrirriririrrirrierceinieins | v 06/25/2002.... | JP Morgan.... ....10,285,991 |.. ..9,956,192
12669C-S7-6...............| CWHL 02-7 B1 7.000% 08/25/32... ....08/06/2002..... [JP Morgan.... ..11,612,944 | . 11,088,410
12669C-VS-6... ... |CWHL 02-3 CM 6.000% 05/25/17.. ....04/08/2002.... [UBS Warburg - ..3,031,158 |.. ..3,102,416
12669C-VT4.............. CWHL 02-3 CB1 6.000% 05/25/17.......cooveevviciriciniericrnierienens [ 04/08/2002.... |UBS WAIDUIG........c.cuieiirieiiiiiiriiiiniiieiieisiei e siesssinenns | ceinsieinsie et nsesenes | ctosinsasiss st iesssenes 1,124,096 | ..o 1,163,406
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12669C-VU-1.............. CWHL 02-3 CB2 6.000% 05/25/17.......cooveevvieinicinicricrrieriennens [ 04/08/2002.... |UBS WarDUIG.......c..curieiiieiiriiiieiiieiieiieeeiseisesneiseieseisnnies | ceistisissee e seienes | ceintiesnsie e ssesesees L2400 T N 775,604 | oo 1,293
12669D-NK-0.............. |CWHL 02-36 A21 5.000% 11/25/32........ccccvrimmimenicrierninrens | 11/01/2002.... | Bank of America... ..3,928,186 |.. 3,940,500 15,324
131347-AW-6.............. | Calpine Crp Nt 8.500% 02/15/11........... ....10/09/2002.... [RBC DOMINMION. ..ottt ssseineas [ corsietsnietssiss ettt ssesenaes | cortiesinies et 680,000 |.. 2,000,000 28,333
133131-AK-8............... |Camden Prop Trust Nt 5.875% 11/30/12... ....11/19/2002.... | DB Alex Brown. .4,281,295 | .. 4,300,000 | ..ooovreerereieieeeee s
134429-AQ-2... ... | Campbell Soup Co Nt 5.500% 03/15/07. ....03/14/2002.... [UBS Warburg........... ..9,581,206 | .. 9,625,000

141781-AL-8.... ... | Cargill Inc Nt 6.250% 05/01/06..............ccrvneeee. ....07/31/2002.... | Salomon/Smith Barney. ..7,369,880 |.. 7,000,000

14911R-AE-9... ... | Caterpillar Fin Service 4.875% 06/15/07 Corp Nt.. ....06/24/2002.... | Salomon/Smith Barney. ..6,997,410 | .. 7,000,000 [..oovoevrerieiireireirereseesee
152314-ED-8...............| CXHE 01-C M2 6.270% 10/25/32.........ocoviririiriricnicinicnrcnies | e 03/15/2002.... | Bank of America....... .5,832,188 |.. 6,000,000 19,855
152314-FA-3............... |CXHE 02-B MF1 6.418% 04/25/32. ....03/13/2002.... [Bank of America... 4,999,855 5,000,000 18,719
156700-AF-3............... | Centurytel Inc Nt 7.875% 08/15/12. ....09/10/2002..... [JP Morgan.... 5,252,950 5,000,000 18,594
161549-AA-8...............|CFNIM 02-1 A 8.500% 05/25/31.... ....05/23/2002.... [JP Morgan.... 2,416,792 2,437,358 20,142
16162T-2A-3............... | CHASE 02-A1 B1 6.210% 12/25/29... ....07/01/2002..... [JP Morgan.... 2,260,109 2,231,518 | ..... 1,543
16162T-2B-1............... | CHASE 02-A1 B2 6.210% 12/25/29... ....07/01/2002..... [JP Morgan.... 1,475,591 1,487,679 | ..... 1,029
16162T-D6-0 ....|CHASE 01-S6 B2 6.500% 11/25/31... ....12/09/2002..... [JP Morgan.... 1,801,275 1,779,037 | ... 3,533
16162T-H4-1 ....|CHASE 02-S2 B1 6.000% 02/25/17... +.01/03/2002.... [UBS WAIBUIG.......coviiiiiiniieiniiciriieisie it [ cortietnsies st saesnis | certietinies e 751,124 | 780,768 | ..... 3,774
16162T-H5-8 ....|CHASE 02-S2 B2 6.000% 02/25/17... +.01/03/2002.... [UBS WarBUIG. ..ottt [ cortietssies st saetnis | cortiesinies e 436,751 | oo 469,230 | ..... .2,268
16162T-H9-0 ....|CHASE 02-S2 M 6.000% 02/25/17..... ....01/03/2002.... [ UBS Warburg... 2,736,032 2,812,497 13,594
16162T-LY-0............... |CHASE 99-S8 B2 6.750% 07/25/29.........ccccocvvvierirrierirniccrcens | v 04/09/2002.... 2,369,308 2,399,679 12,598
16162T-P9-1............... |CHASE 02-S5 M 6.000% 03/25/17..... ....02/12/2002..... 1,337,166 1,351,099 | ..... .6,080
16162T-PE-0...............| CHASE 99-S11 B2 6.750% 09/25/29. ....04/09/2002..... 1,524,681 1,543,004 | ..... .8,101
16162T-Q2-5...............| CHASE 02-S5 B1 6.000% 03/25/17... 202/12/2002.... [JP MOTGAN.......oiiiiiiciiicinicinicintcntcet ettt [ cortietnsiet it tenies | certiet i 472,206 oo 482,535 | ... 22,171
16162T-Q3-3...............| CHASE 02-S5 B2 6.000% 03/25/17... 2002/12/2002.... [JP MOTGAN.......oiuiiiiciiicinicinicinicnt sttt [ cortietnsiet sttt | cortbes ittt 273,959 | .o 289,521 | ..... .1,303
16162T-VH-6... ... |CHASE 00-S6 B2 7.750% 08/25/30... 1006/13/2002.... [JP MOTGAN........iuiiiiiiiiciicinicinicntcet ettt [ ottt setnis | certeet it 958,709 |..oivieerieireieeeieeis 930,927 | ..... .3,407
16162T-W2-8.............. |CHASE 02-S6 B1 6.304% 05/25/32... ....06/03/2002.... [UBS Warburg 1,698,978 1,727,043 | ..... 7,863
16162T-XE-1...............| CHASE 01-S1 B2 7.250% 02/25/31... ....06/13/2002.... [JP Morgan.... 1,143,646 1,105,723 | ..... 3,786
16162T-Y3-4............... | CHASE 02-S7 B1 6.345% 06/25/32... ....07/01/2002..... [ Merrill Lynch. 1,372,373 1,386,290 | ..... .77
16162T-Y4-2............... | CHASE 02-S7 B2 6.345% 06/25/32... +.0710172002.... [MEITIll LYNCR. ..ottt [ ettt [ certieeini et 938,386 1,008,213 | ..... AL
166754-AF-8............... | Chevron Phillips Nt 5.375% 06/15/07..... ....09/27/2002.... | Tax Free Exchange.. 4,483,032 4,500,000 64,500
17248R-AC-0.............. | Cingular Wireless Nt 5.625% 12/15/06... ....09/09/2002.... [ Tax Free Exchange.. 1,744,508 1,750,000 22,969
17248R-AF-3... ... | Cingular Wireless Nt 6.500% 12/15/11... ....09/06/2002.... | Tax Free Exchange.. 5,814,386 5,750,000 84,094
17248R-AJ-5...............| Cingular Wireless Nt 7.125% 12/15/31... ....09/06/2002.... | Tax Free Exchange.. 1,979,868 2,000,000 32,063
17252M-AE-(.............. | Cintas Corp Nt 5.125% 06/01/07..........ccooevevrrrrenicrieiieeieenens | 10/31/2002.... [ Tax Free Exchange.. 2,741,234 2,750,000 ..59,898
17252M-AF-7.............. | Cintas Corp Nt 6.000% 06/01/12........cccorvueriurmrenireniriiceienieins | 10/31/2002.... [ Tax Free Exchange.. 7,110,101 7,000,000 178,500
172953-6B-2.... ... |CMSI 02-3 B1 6.167% 03/25/32..... ....03/21/2002.... [Merrill Lynch......... 6,475,194 6,802,568 31,462
172953-6C-0 .... |CMSI 02-3 B2 6.167% 03/25/32..... ....03/21/2002..... [Merrill Lynch..... 2,223,410 2,366,117 10,943
172953-J3-6. ....|CMSI 01-8 B2 6.250% 05/25/16..... +.02/07/2002.... [MEITIll LYNCR. ..ottt [ ettt [ cerebes it 808,548 | ... 629,269 | ..... 1,202
172953-LP-4 ... |CMSI'99-3 B2 6.500% 05/25/29..... ....04/09/2002.... [CSFB........ 1,260,868 1,295,482 | ..... 6,549
172953-PY-1............... |CMSI 99-7 B2 7.000% 09/25/29..... ....04/09/2002.... [CSFB........ 1,079,630 1,080,305 | .oovvoveerieieieeeeee 5,882
172967-AZ-A............... | Citigroup Inc Nt 7.250% 10/01/10.. ....06/28/2002.... Merrill Lynch............. ..8,659,680 |.. ..8,000,000 |.. .148,222
17303M-JC-4.............. | Citicorp MTNF 6.375% 11/15/08............... ....10/16/2002.... | Salomon/Smith Barney. ....10,532,750 | .. +.10,000,000 | ..eocerercrreieieieseieieines 143,438
17453B-AH-4... ... | Citizens Communications 7.625% 08/15/08... ....12/04/2002.... DB Alex Brown............. ..5,333,050 |.. ..5,000,000 |.. .120,729
17453B-AH-4... ... | Citizens Communications 7.625% 08/15/08... ....03/15/2002.... | Tax Free Exchange.. ..2,986,227 |.. ..3,000,000 |.. 19,063
191219-BM-5... ... | Coca-Cola Enterprises N 4.375% 09/15/09.... ....09/04/2002.... DB Alex Brown..... ..6,967,380 |.. 27,000,000 [
195869-AJ-1.... ... | Colonial Pipeline Nt 6.580% 08/28/32.... ....08/22/2002..... Various.................... ..5,008,650 |.. ..5,000,000 | . 2,193
201615-DT-5 ....|Comm Credit Co Nt 6.250% 01/01/08 ....05/21/2002.... | Salomon/Smith Barney. .4,657,275 | .. 4,500,000 [ ..cooeveeeieieeeeeenes 111,719
208251-AD-0...............[Conoco Inc Sr Nt 6.350% 04/15/09.... ....07/124/2002.... |Various.................... ..6,355,590 |.. ..6,000,000 |.. .103,893
20825C-AA-2... ... | ConocoPhillips Nt 3.625% 10/15/07... ....10/02/2002.... {Bank of America... .4,994,750 |.. 25,000,000 [ ..ooevrierieieieeei s
20825C-AC-8.............. | ConocoPhillips Nt 5.900% 10/15/32... ....10/03/2002.... |Various................. ..4,951,640 |.. 25,000,000 [ ..ooevrierieieieeei s
20847T-AX-9...............[CNFHE 01-C A5 6.790% 08/15/33..... ....07/25/2002.... {Bank of America... 10,284,641 |.. ..9,800,000 |.. 27,726
22237L-MD-1.............. | Countrywide Cr Nt 5.500% 02/01/07.......... ....01/30/2002.... {Bank of America... .4,990,890 |.. ..5,000,000 | ..... 1,528
224044-BE-6............... | Cox Communications Inc  7.125% 10/01/12.. ....09/19/2002.... |Various............. 4,982,734 | .. ..5,000,000 | ..... .2,533
22540V-6F-4...............|CSFB 02-19 2A4 6.360% 06/25/32..........cccevverreiiriinienicnienies [ 06/13/2002.... |CSFB.... ..8,169,500 |.. ..8,169,500 |.. 38,969
22541N-BJ-7...............|CSFB 02-22 1A4 6.230% 07/25/32. I P 07/17/2002.... |CSFB.... - ..4,262,000 |.. ..4,262,000 |.. 22,127
2254IN-LW-7.............. CSFB 02-26 2B1 5.750% 09/22/17.......vevvirivicinienicnicniennes [ 11/0172002.... [CSFB....ccoiiicerc ettt neies | eeetrtiet ettt neiens | ettt 1,353,290 | .ooooeeeeeciereeenne 1,308,712 | oo 1,045
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2254IN-LX-5...........

22541N-LY-3....
22844#AB-6....
233835-AA5....
248019-AC-5....
25179S-AC+4...
25247D-AB-7...
25468P-BW-5..
25468P-BX-3...
25468P-CA-2...
257469-AF-3....
257469-AH-9....
26156F-AA-1....
278058-AX-0....
291705-AF-8....
294429-AD-7....
32051D-AY-8...
32051D-MH-2..
32051D-NC-2...
32051D-ND-0...
32051D-PR-7...
32051D-RY-0...
32051D-SJ-2....
32051D-SK-9...
33738M-AC-5...
345397-SM-6...
345397-ST-1....
36157B-AM-2...
36157R-7N-9...
36157R-G9-0...
36158G-HU-5...
36185N-AT-7...
36185N-CF-5...
36185N-SK-7...
36185N-SL-5....
36185N-SM-3...
36229R-BR-9...
36229R-DE-6...
36229R-DF-3...
36229R-HX-0...
36229R-HY-8...
36804P-AA4...
36962G-XS-8...
36962G-YY4...
370334-AR-5....
370334-AS-3....
370425-RD-4...
370425-RT-9....
370425-SD-3....
38141G-BU-7...
38141G-CG-7..
393505-E5-7....

421915EB-1........... )

CSFB 02-26 2B2 5.750% 09/22/17
....| CSFB 02-26 2B3 5.750% 09/22/17....
... | Crown Pac Sr SF Nt 10.780% 12/01/09..
... | Daimler Chrysler Nt 7.200% 09/01/09....
....| Deluxe Corp Nt 5.000% 12/15/12
... | Devon Financing Nt 6.875% 09/30/11
... | Dial Corp Nt 7.000% 08/15/06...........
... |Walt Disney Co Nt 7.000% 03/01/32..
... |Walt Disney Co Nt 6.375% 03/01/12
... |Walt Disney Co MTN 6.200% 06/20/14
... | Dominion Resources Nt 5.700% 09/17/12.
....| Dominion Resources Nt 5.125% 12/15/09
....| Dresdner Funding Tr Nt 8.151% 06/30/31..
.... | Eaton Corp Nt 5.750% 07/15/12.......cccvnieeiniericniciricees
... |Empire Funding Home Loa 8.470% 06/25/18 Trust 1997-A B...
....| Equifax Nt 4.950% 11/01/07......coovvieinieiniiiiececeee
... |FHASI 00-2 B2 7.750% 06/25/30....
... |FHASI 02-3 B2 6.418% 06/25/32....
....|FHASI 02-4 B2 6.423% 07/30/32....
....|FHASI 02-4 B3 6.423% 07/30/32....
.... |FHASI 02-6 B3 5.947% 11/25/32....
.... |FHASI 02-8 B3 5.850% 01/25/33....
....|FHASI 02-9 B2 5.545% 02/25/33....
... |FHASI 02-9 B3 5.545% 02/25/33
.... | First Union National Ba 5.800% 12/01/08 Nt..
... | Ford Motor Cr Co Nt 7.375% 10/28/09
... |Ford Motor Cr Co Nt 7.875% 06/15/10...
....| GECMS 00-1 B1 7.500% 12/25/30
... |GECMS 99-20 B2 7.250% 12/25/29...
... |GECMS 99-3 B2 6.500% 05/25/29
....| GECMS 00-3 B2 7.000% 03/25/15
... |GMACM 99-J1 B1 6.750% 08/25/29..
.... |GMACM 00-J1 M3 7.500% 05/25/30..
... |GMACM 02-J3 M1 6.000% 05/25/17..
....| GMACM 02-J3 M2 6.000% 05/25/17..
....| GMACM 02-J3 M3 6.000% 05/25/17..
.... |GSR 02-2 B2 6.875% 05/25/32..........
.... |GSR 02-3F 1B1 6.500% 08/25/16..
.... |GSR 02-3F 1B2 6.500% 08/25/16..
.... |GSR 02-11F B2 6.000% 07/25/32..
.... |GSR 02-11F B3 6.000% 07/25/32
... | GATX Cap Corp Nt 8.875% 06/01/09
... | General Electric Cap Co 5.875% 02/15/12 Nt....
... | General Electric Cap Co 6.000% 06/15/12 MTNA.
....| General Mills Inc Nt 5.125% 02/15/07....
... | General Mills Inc Nt 6.000% 02/15/12....
... |GMAC Nt 5.850% 01/14/09...............
....| GMAC Nt 6.750% 01/15/06....
....| GMAC Nt 6.125% 08/28/07............ccorveune.
.... | Goldman Sachs Group Inc 6.600% 01/15/12
... | Goldman Sachs Group Inc 5.700% 09/01/12.
. |GTHIL 98-3 M1 6.860% 03/01/30
Healthcare Properties N 6.450% 06/25/12

11/01/2002....
11/01/2002....
....12/01/2002....
....09/10/2002....
....12/04/2002....
....07/24/2002....
....07/16/2002....
....02/21/2002....
....03/05/2002....
....06/13/2002....
....09/09/2002....
....12/09/2002....
....05/29/2002....
...07/17/2002....
....02/01/2002....
....10/24/2002....
....05/29/2002....
....06/19/2002....
....06/17/2002....
....06/17/2002....
....09/19/2002....
. 11/12/2002....
... 12/12/2002....
... 12112/2002....
....09/06/2002....
... 12/31/2002....
....05/21/2002....
....04/30/2002....
....04/09/2002....
....04/09/2002....
....06/03/2002....
....04/16/2002....
....06/13/2002....
....03/14/2002....
....03/14/2002....
....03/14/2002....
....04/08/2002....
....07/19/2002....
....07/19/2002....
....11/05/2002....
....11/01/2002....
....05/23/2002....
....02/12/2002....
....07/16/2002....
....02/13/2002....
....02/13/2002....
....10/03/2002....
....01/23/2002....
....12/06/2002....
....01/03/2002....
....09/03/2002....
....06/17/2002....
06/19/2002....

Goldman Sachs....

Salomon/Smith Barney.
Interest Capitalization...

Bank of America...

Salomon/Smith Barney.

Goldman Sachs....

3,988,080

..................................... 436,238

.261,742

..... 7,191

..5,000,000

..5,000,000 |..
..5,000,000 |..
11,000,000 |..
..9,900,000 |..

3,000,000 | ..

...... 5,000,000 |..
....10,000,000 |..

..7,900,000 |..
..5,000,000 |..
..4,750,000 |..
..5,000,000 |..
..5,000,000 |..

. 5,000,000 |..
.................................. 4,000,000

.100,372
..13,931
173,906
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42217K-AH-9.............. Health Care REIT Nt 7.500% 08/15/07..........cccoceurieneniericnens | e 05/21/2002.... | DB AIBX BIOWN........coiuiiiiiiiiciieicicicicicicicisisississisisinininins | ceiesieinsie et ensenenes | ctosisisissss st 2,025,880 ..o 2,000,000
428040-BS-7............... |Hertz Crp Nt 7.625% 06/01/12........covvmvviiriiniciniceicnierecneieinns | e 05/20/2002.... | Salomon/Smith Barney. ..2,977,890 |.. ..3,000,000 |..
438516-AK-2............... |Honeywell International 7.500% 03/01/10.. ....01/08/2002.... DB Alex Brown......... ..5,946,600 |.. ..5,500,000 |..
45254TKV-5............... | IMSA 02-1 M2 7.000% 04/25/32............ ....01/30/2002.... |Bear Stearns..... 3,912,726 | .. ..4,000,000 | .
45254T-LL-6. ... [IMSA 02-2 M1 6.500% 04/25/33. ....06/24/2002.... [JP Morgan.... ..6,209,663 | .. ..6,173,970 |..
45254T-LZ-5.... ... |IMSA 02-3 M1 6.960% 08/25/32.... ....05/20/2002.... [UBS Warburg 4,124,651 | .. ..4,125,000 |..
45660N-BC-8.............. |RAST 01-A1 1M1 7.000% 08/25/31 ....09/20/2002.... | Bear Stearns..... ..8,360,000 | .. ..8,000,000 |..
45660N-DU-6..............|RAST 02-A5 A2 5.820% 06/25/30...... ....05/14/2002.... | Bear Stearns..... ..9,999,950 ....10,000,000 |..
45660N-EN-1.............. |RAST 02-A7 A4 6.260% 06/25/30...... ....06/21/2002.... |Bear Stearns..... 19,991,768 ....20,000,000 |..
45660N-GE-9.............. |RAST 02-A11 A4 5.990% 10/25/32.... ....08/20/2002.... [Bear Stearns................... ..9,996,434 | .. ....10,000,000 |..
45660N-JQ-9... ... |RAST 02-A13 B1 5.250% 12/25/17.... ....10/30/2002.... [Morgan Stanley Dean Witter.... ..2,202,879 |.. ..2,188,857
45660N-JR-7... ... |RAST 02-A13 B2 5.250% 12/25/17.... ....10/30/2002.... [Morgan Stanley Dean WItter............cccvieiiniieiriirereniennees [ e [ e 805,649 | ..o 608,788
45660N-JS-5...............|RAST 02-A13 B3 5.250% 12/25/17........ ....10/30/2002.... [Morgan Stanley Dean WItter............ccovieiieiniiiniirieieniennees [ e [ e 349,254 | ..o 365,472
459506-AB-7............... | Intl Flavors & Fragranc 6.450% 05/15/06..............ccccoveuviernivcinns | rieee 05/30/2002.... | Various..........cccccoueeurieeunnene 4,089,755 4,025,000
460146-BP-7............... | Intl Paper Co Nt 5.850% 10/30/12.......c..occvieimierminrinrininireens v 10/24/2002.... | JP Morgan .4,992,150 |.. ..5,000,000 |..
46625H-AP-5... ... | JP Morgan Chase Nt 5.250% 05/30/07.. ....06/05/2002.... |Various..... 11,984,510 | .. 12,000,000 |..
49306B-NC-3.............. |Key Bank Nt 5.000% 07/17/07........... ....10/10/2002.... |Various..... ..6,207,728 |.. ..6,150,000 |..
49306C-AF-8... ... |Key Bank NA Nt 5.700% 11/01/17. ....11/06/2002.... [UBS Warburg ..5,064,750 |.. ..5,000,000 |..
49337W-AB-6.. ... |Keyspan Corp Nt 7.625% 11/15/10............ ....11/05/2002.... |Barclays........ 4,143,493 | .. ..3,565,000 |..
524908-CV-0...............| Lehman Brothers Hidgs N 7.000% 02/01/08.. ....03/06/2002..... | JP Morgan ..6,294,060 |.. ..6,000,000 |..
552078-K#-3.... ... |Lyondell Chemical Co E 5.995% 06/30/06..... c09/18/2002.... [CSFB....ciiic ettt [ ettt | ettt 123,433 [ oo 122,878
55265K-CE-7... ... [MASTR 01-3 B1 6.017% 01/25/32......... ....01/30/2002.... [ UBS Warburg... ..5,638,507 |.. 5,833,567
55265K-CF-4... ... IMASTR 01-3 B2 6.017% 01/25/32.. ....01/29/2002.... [UBS Warburg... 2,513,408 2,651,799
55265K-CG-2.............. [MASTR 01-3 B3 6.017% 01/25/32.. ....01/30/2002.... [UBS Warburg... 1,449,134 1,590,884
55265K-CS-6... ... [MASTR 02-1 B1 6.000% 02/25/17.. ....02/12/2002.... |UBS Warburg... 2,197,409 2,220,306
55265K-CT-4... ... IMASTR 02-1 B2 6.000% 02/25/17.. 1.02/12/2002.... [UBS WAIDUIG. ..ottt | cortietnsie it saesnis | certiesini et 723,945 | 739,781
55265K-CU-1.............. [MASTR 02-1 B3 6.000% 02/25/17.. 10.02/12/2002.... [UBS WAIDUIG.......couviiiiiiniieiniiesieisie et [ ottt saetnies | corties it es et 420,036 ..o 443,675
55265K-DN-6.............. [MASTR 02-2 B1 6.237% 04/25/32.. ....06/11/2002.... [ UBS Warburg... 6,282,090 6,339,542
55265K-DP-1... ... [MASTR 02-2 B2 6.237% 04/25/32.. ....05/29/2002.... [ UBS Warburg... 2,271,708 2,304,931
55265K-DQ-9..............[MASTR 02-2 B3 6.237% 04/25/32..... ....06/03/2002.... [ UBS Warburg... 1,356,184 1,441,073
55265K-DR-7.............. [MASTR 02-2 3B1 7.250% 02/25/32.........cccoovveirinencnicricne [ 05/29/2002.... | UBS Warburg... 1,145,360 1,119,900
55265K-DS-5... ... IMASTR 02-2 3B2 7.250% 02/25/32.........coooevviviniirinicninnee [ e 05/29/2002.... |UBS WarDUIG.......c.cuiieiiiiiiiiieiieiieiieieeneiseie e | sttt seiene | ceinteeinsie e 438,386 ... 435,241
55265K-GP-8... ... [MASTR 02-4 B2 6.435% 08/25/32..... ....08/08/2002.... [ UBS Warburg... 4,344,747 | .. 4,311,066
55265K-JIN-0...............[MASTR 02-5 15B1 6.000% 09/25/17.. ....09/03/2002.... [UBS Warburg... ..2,751,405 | .. 2,625,465
55265K-JP-5............... [MASTR 02-5 15B2 6.000% 09/25/17.. +..09/03/2002.... [UBS WAIBUIG.......coviiiiieiriieiniieiriieieiie et [ cortietssies st sesnis | certiesinies et 907,424 | ..o 875,812
55265K-JQ-3...............[MASTR 02-5 15B3 6.000% 09/25/17.. +...09/03/2002.... [UBS WAIBUIG.......coviiiiieiriieiniieiriieisie et [ cornietsnies it saesnis | cortiesintes e 528,388 | ... 524,698
55265K-LS-6............... [MASTR 02-6 B3 6.124% 10/25/32..... ....10/01/2002.... [ UBS Warburg... ..3,996,815 |.. 4,038,462
55265K-ND-7.............. [MASTR 02-7 B3 5.821% 12/25/32.. ....11/04/2002.... [ UBS Warburg... ..3,039,983 |.. 3,166,005
55265K-PH-6... ... [MASTR 02-8 B2 5.849% 12/25/32.. ....12/03/2002.... | UBS Warburg... ..4,269,239 |.. 4,290,692
55265K-PJ-2............... [MASTR 02-8 B3 5.849% 12/25/32..... ....12/03/2002.... [UBS Warburg........... ..2,879,369 | .. 3,002,886
552676-AM-0... ... IMDC Holdings Inc. Nt 7.000% 12/01/12. ... 11/25/2002..... [ Salomon/SMith BAMEY...........coviiuriiiriiiriciniiinienienieisieisininnees [ e sessies [ certiesinies e 989,420 |.. 1,000,000
565805-AA-6............... | Marathon Oil Nt 6.000% 07/01/12.............. ....06/18/2002.... [ Bank of America....... ..6,942,180 | .. 7,000,000
573284-AG-1... ... [Martin Marietta Materia 6.875% 04/01/11 Nt.. ....10/30/2002..... | Various.................... ..6,186,307 |.. 5,985,000
574599-AX-4...............|Masco Nt 5.875% 07/15/12.........ccccceunne. ....06/24/2002.... | Salomon/Smith Barney. ..9,657,993 |.. 9,775,000
576434-AJ-3. ... |MALT 02-1 B1 6.750% 07/25/32. ....06/18/2002.... [UBS Warburg.... ..8,699,160 |.. 8,528,914
576434-AK-0............... [MALT 02-1 B2 6.750% 06/25/32. ....06/18/2002.... [UBS Warburg... ..2,992,533 |.. 2,985,070
576434-BG-8... ... IMALT 02-2 B2 7.130% 10/25/32..... ....10/24/2002.... [ UBS Warburg... ..5,105,204 | .. ..4,986,197
576435-AH-4...............[MARS 02-4 NOTE 5.000% 10/25/32...... ....11/07/2002.... |UBS Warburg... 14,900,000 14,900,000 ,
583334-AA-5............... | Meadwestvaco Corp Nt 6.850% 04/01/12.. ....07/25/2002..... [ Merrill Lynch. ..5,310,850 ..5,000,000 112 264
589929-XQ-6... ... IMLMI 01-S1 M3 6.500% 05/25/29.. ....11/25/2002.... [JP Morgan.... 1,125,749 1,114,603 | oo 5,635
590188-JK-5.... ... |Merrill Lynch Nt 6.375% 10/15/08.......... ....01/29/2002.... DB Alex Brown. 6,695,790 6,500,000
617446-HC-6... ... |Morgan Stanley DW Nt 6.600% 04/01/12.. ....04/10/2002..... [Various..........cccoceurucunee 6,983,000 7,000,000
61744A-AD-2... ... |Morgan Stanley Tracer N 7.187% 09/15/11... ....01/08/2002.... [Morgan Stanley Dean Witter.... - .4,921,763 | .. .4,576,000 |..
61746W-RJ-1.............. MSDWC 02-WL1 B1 6.000% 11/25/16.......cocovvemrieinicricrneerienns | e 07/18/2002.... | Morgan Stanley Dean WItter.............ouccrieriincnicieniceicni | e | ceonisseissssessisseies e 2,189,590 | ..o 2,125,576
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61746W-RK-8............. MSDWC 02-WL1 B2 6.000% 11/25/16.......c.ccvreurieiniericrneerienns | e 07/17/2002.... |Morgan Stanley Dean WItter............coccreriiricnicicniceinens | e | ceinseeinse e 984,111
61746W-RL-6..............[MSDWC 02-WL1 B3 6.000% 11/25/16... ....07/17/2002.... [Morgan Stanley Dean WItter............ccoviueiieniiiniirerciennes [ e [ e 570,866 |..
61746W-VJ-6.............. [MSDWC 02-WL1 3B1 6.840% 04/25/32. ....10/30/2002.... [Morgan Stanley Dean Witter.... ..3,033,300 |..
61746W-VK-3.. ... IMSDWC 02-WL1 3B2 6.840% 04/25/32.... ....10/30/2002.... [Morgan Stanley Dean Witter.... 2,444,395
61746W-VL-1..............[MSDWC 02-WL1 3B3 6.840% 04/25/32.... ....10/30/2002.... [Morgan Stanley Dean Witter.... 1,738,983
631103-A*-9..... ....| The Nasdaq Stock Market 5.830% 05/09/07.. ....04/16/2002.... | Salomon/Smith Barney........ 3,500,000
63534P-AC-1... ... | National City Bank Nt 6.200% 12/15/11.......c.ccvvveniiniiienecnns [ e 03/20/2002.... | DB Alex Brown......... 4,920,250
63861Q-BU-1.............. | Nationwide Health Props 8.250% 07/01/12 ....06/27/2002.... [JP Morgan........ 4,974,950
652478-AW-8..............|[News Amer Hidgs Nt 8.450% 08/01/34...........cccovoimnemcnceniccnns e 05/29/2002.... | DB Alex Brown......... 5,689,297
65557A-AA-S... ... |[Nordea Bank Sweden Nt 5.250% 11/30/12........ccovvvnivricnivniens | cenn 11/15/2002.... | Salomon/Smith Barney. 4,983,000
66937N-6Q-6... ... INSCOR 98-24 B3 6.750% 10/25/28........... +...05/29/2002.... [UBS WAIBUIG. ..ottt [ cornietnsiet et sesnis | certietinies et 866,669
66937R-ET-2... ... INSCOR 98-29 B3 6.250% 12/25/28... ....05/29/2002.... [ UBS Warburg... 3,976,079
66937R-K7-3...............NSCOR 99-23 B3 7.000% 10/25/29... ....04/09/2002..... 1,085,266
66937R-Q2-8... ... INSCOR 99-26 B3 7.250% 12/25/29... ....04/09/2002..... 1,122,293
66937R-VU-O0.............. [NSCOR 99-16 B3 6.500% 06/25/29... 1 04109/2002.... [CSFB....ccoiiiiee ettt [ ottt | certe et 976,880
66937R-X6-1...............[NSCOR 00-2 B3 7.500% 04/25/30..... ....06/13/2002..... 1,923,457
66937R-ZE-2... ... INSCOR 99-18 B3 6.500% 07/25/29... ....04/29/2002..... 2,801,999
66988D-AB-4... ... INCAPS 02-C1 A 7.150% 09/25/31...... ....10/30/2002.... [Morgan Stanley Dean Witter 7,152,356
68389C-AS-0... ... |OONIM 02-SA CFTS 8.830% 06/26/32...... ....03/21/2002.... |Bank of America.............. 6,048,879
69348R-FY-7... ... |PNC Mortgage Sec Corp 9 6.910% 04/25/29. ....05/30/2002.... [ UBS Warburg... 5,221,812
69348R-KP-0... ... |PNC Mortgage Sec Corp 9 7.140% 06/25/29. ....05/29/2002.... [Bank of America... 3,914,761
696429-AB-5............... | Pall Corp Nt 6.000% 08/01/12................... ....08/01/2002.... [UBS Warburg... 6,996,430
717265-AK-8............... | Phelps Dodge Corp Nt 8.750% 06/01/11 ....07/24/2002.... |UBS Warburg... 4,120,000
724479-AF-T7............... | Pitney Bowes Inc Nt 4.625% 10/01/12... ....09/24/2002.... DB Alex Brown. 4,873,197
743315-AK-9............... | Progressive Crp Nt 6.375% 01/15/12. ....12/11/2002.... McDonald.. 5,624,319
755111-BL-4.... ... |Raytheon Co Nt 5.500% 11/15/12......... ....11/112/2002.... [JP Morgan.... 1,489,650
758940-AG-5... ... |Regions Financial Nt 6.375% 05/15/12.. ....05/22/2002.... | UBS Warburg... 5,067,850
760972-RM-3.............. [RFMSI 98-S6 M2 6.750% 03/25/28.... ....03/04/2002.... [ UBS Warburg... 1,443,931
76110F-4P-5............... |RALI 00-QS2 M3 7.750% 02/25/30.... ....03/07/2002.... {Bank of America... 2,319,870
76110F-P6-4............... |RALI 99-QS6 M2 6.500% 05/25/29.... ....03/08/2002.... [ UBS Warburg... 4,582,143
76110F-W2-5.............. |RALI 99-QS10 M2 7.250% 08/25/29.. ....03/08/2002.... [ UBS Warburg... 4,138,642
76110G-A8-4... ... |RALI 02-QS8 M1 6.250% 06/25/17.... ....06/21/2002.... [RFC.............. 3,566,627
76110G-A9-2... ... |RALI 02-QS8 M2 6.250% 06/25/17.... 206/2172002.... [RFC.ciiic ittt [ cortietnsbe sttt | ettt 632,814
76110G-B2-6... ... |RALI 02-QS8 M3 6.250% 06/25/17.... 206/2172002.... [RFC.ciiic ittt [ cortietnsbe sttt | ettt 608,588
76110G-CZ-2.............. |RALI 00-QS10 M3 8.000% 09/25/30.. ....05/17/2002.... | Salomon/Smith Barney. 3,283,597
76110G-HN-4..............|RALI 01-QS3 M3 7.250% 03/25/31.... ....05/21/2002.... [Bank of America....... 3,231,663
76110G-JX-0...............|RALI 01-QS5 M3 6.750% 05/25/31.... ....08/14/2002.... [Bear Steams........ 1,750,338
76110G-P9-6... ... |RALI 02-QS13 M1 6.000% 09/25/17.. ....09/17/2002.... {Bank of America... 3,996,435
76110G-Q2-0... ... |RALI 02-QS13 M2 6.000% 09/25/17.. ...09/17/2002.... [BaNK OF AMETICA. ......ouvuiviiiiiiiieiiie e [ coreietnsiet et | cortees it 533,875
76110G-Q3-8... ... |RALI 02-QS13 M3 6.000% 09/25/17.. ....09/17/2002.... [BaNK OF AMETICA. ......couvuiiiiiiiiiiieiie e [ cortieinsiet s sesenis [ cortees ittt 617,364
76110G-QF-1.............. |RALI 01-QS12 M3 7.000% 09/25/31.. ....08/08/2002.... | Bear Stearns..... 1,709,153
76110G-RU-7..............|RALI 01-QS14 M3 6.750% 10/25/31.. ....08/14/2002.... | Bear Stearns..... 1,178,305
76110G-SN-2..............|RALI 01-QS16 M3 6.250% 11/25/31.. ....08/14/2002.... | Bear Stearns..... 1,137,340
76110G-TM-3..............|RALI 01-QS17 M3 6.500% 11/25/31.. ....08/14/2002.... | Bear Stearns..... 1,050,580
76110G-UH-2..............|RALI 01-QS18 M3 6.500% 12/25/31.. ....08/14/2002.... | Bear Stearns..... 1,448,939
76110G-VU-2..............|RALI 02-QS1 M3 6.500% 01/25/32.... ....08/14/2002.... | Bear Stearns..... 1,659,112
76110G-WH-0............. |RALI 02-QS2 M3 6.750% 02/25/32.... ....08/14/2002.... | Bear Stearns..... 1,284,879
76110G-XG-1.............. |RALI 02-QS3 M3 6.750% 03/25/32.... ....08/14/2002.... | Bear Stearns..... 3,817,393
76110G-XT-3... ... |RALI 02-QS4 M1 6.250% 03/25/17.... ....04/01/2002.... [ UBS Warburg... 3,909,553
76110G-XU-0.............. |RALI 02-QS4 M2 6.250% 03/25/17.... +.04101/2002.... [UBS WAIDUIG.......coviiiiieiiieiniieinieisie ettt [ cornietenies ittt | certiesinies et 731,437
76110G-XV-8... ... |RALI 02-QS4 M3 6.250% 03/25/17.... +.04101/2002.... [UBS WAIDUIG.......coviiiiieiiieiniieinieisie ettt [ cornietenies ittt | certiesinies et 707,669
76110G-YT-2... . |RALI 02-QS5 M3 6.750% 04/25/32.... ....08/14/2002.... | Bear Stearns. e ..2,124,568 |.. .
76110Y-QW-5 RFMSI 99-S23 M3 7.250% 11/25/29........c.ovocuviiniinicnienicnees | e 04/09/2002.... | CSFB.......oiiiiicieiiieicie ettt | cebetiei ettt | sttt 1,519,919 | oo 1,495,156
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76110Y-RU-8.............. RFMSI 99-S24 M3 7.500% 12/25/29..........coocuvienicncnicnierenns | e 04/29/2002.... | CSFB......coiiiiiicieiiieice ettt | ettt | st 1,180,943 | oo 1,146,547 | oo 6,927
76110Y-SX-1... ... [IRFMSI 00-S1 M3 7.500% 01/25/30.........cooveerniririrrrririineierienis | e 04/09/2002.... | CSFB 1,412,315 .1,376,609 | ..... .8,030
76110Y-TR-3... ... |RFMSI00-S2 M3 7.500% 02/25/30..........ccovoeurreermicrierrinriereens | 04/09/2002.... | CSFB 1,471,259 1,434,282 | ..... .8,367
76110Y-VL-3............... [RFMSI 00-S6 M3 7.750% 05/25/30..........cccovoeurremerniericrricinns [ 06/13/2002.... | JP Morgan............ccco... 1,408,107 1,366,679 | ..... 5,002
76111J-A3-8. ... |RFMSI 02-S16 M1 5.500% 10/25/17.. ....10/30/2002.... [Morgan Stanley Dean Witter.... 1,717,914 1,672,572 | ..... .7,666
76111J-Ad-6. ... |RFMSI 02-S16 M2 5.500% 10/25/17.. ....10/30/2002.... [Morgan Stanley Dean WItter............ccovieiieniiiniirrercniennees [ e [ et 565,994 |...ovoniiireieieeeens 557,458 | ..... .2,555
76111J-A5-3. ... |RFMSI 02-S16 M3 5.500% 10/25/17.. ....10/30/2002.... [Morgan Stanley Dean WItter............ccvieieniieiniirresrcniennes [ e [ et 407,894 | ..o 418,118 | ..... 1,916
76111J-C4-4.... ... |RFMSI 02-817 M1 5.000% 11/25/17.. ....11/18/2002.... ..1,802,060 |.. 1,816,250 | ..... .6,306
76111J-C5-1.... ... |RFMSI 02-817 M2 5.000% 11/25/17.. el TBI2002.... [RFCci ettt [ cortietnsb ettt | certbet et 593,553 | ..o 605,184 | ..... .2,101
76111J-C6-9.... ... |RFMSI 02-817 M3 5.000% 11/25/17.. el TBI2002.... [RFCci ettt | cortietnsies sttt | certbet et 428,806 | ..o 453,913 | ..... 1,576
76111J-CQ-5... ... |RFMSI 01-S20 M3 6.750% 09/25/31.. ....08/08/2002..... 1,425,127 1,380,686 | ..... 3,107
76111J-D6-8.... ... |RFMSI 02-S18 M1 5.250% 12/25/17.. ....12/13/2002..... ..1,698,560 1,672,300 | ..... 7,072
76111J-D76.... ... |RFMSI 02-S18 M2 5.250% 12/25/17.. 2 12113/2002..... [UBS WAIDUIG. ...ttt [ cornietnsbet st sesnis | cortiesini et 609,058 | ..o 607,800 | ..... .2,570
76111J-D8+4.... ... |RFMSI 02-S18 M3 5.250% 12/25/17.. 2 12113/2002..... [UBS WAIBUIG. ...ttt [ ottt saesnies | cereiesnnt et 442,179 | 455,800 | ..... 1,928
76111J-DS-0 ....|RFMSI 01-S22 M3 6.750% 09/25/31.. ....08/08/2002.... | Bear Stearns. ..2,041,337 |.. 1,977,680 | ..... 4,450
76111J-KN-3 ....|RFMSI 01-S28 M1 6.000% 12/25/16.. ....01/07/2002.... [RFC.......... ..2,667,238 |.. 2,743,984 | ..... 4,116
76111J-KP-8............... |RFMSI 01-S28 M2 6.000% 12/25/16.. cd010T/2002.... [RFC.ciiic ettt [ cortietnsiet sttt tenies | certbetnntes et 703,442 | oo 731,799 | ..... 1,098
76111J-KQ-6...............RFMSI 01-S28 M3 6.000% 12/25/16. d010TI2002.... [RFC.ciiiic ettt | cortietnsb ettt nis | certbet ittt 679,712 | e 731,703 | ..... 1,098
76111J-LW-2... ... |RFMSI02-S2 M1 6.000% 01/25/17 ..o v 02/11/2002.... |UBS Warburg... ..2,529,407 |.. 2,554,956 | ..... 5,536
76111J-NV-2 <. |RFMSI 02-S3 M2 6.000% 02/25/17.......vevieeiriieinierierrisrisireens | v 07/31/2002..... | Bank of AMETICA..........covuiiriiririeiiriiiiniiiinicieicsesiensie e | cetreaeinseeinsiesnsie e | ceinteeisie e sesenees 504,040 | e 492,009 | ..... ....328
76111J-QY-3 ....|RFMSI 02-S5 M1 6.000% 03/25/17.......ocviuviiniinicnieirieneeens [ 04/03/2002.... |RFC................. ..1,847,951 1,905,718 | ..... 2,223
76111J-QZ-0............... [RFMSI 02-S5 M2 6.000% 03/25/17........coceuviimnieniirniericrieins [ 04/03/2002.... |RFC...coiiiiciiiieicet ettt eneniesenens | ceintaeinsecinsi e neienes | cetnteeieie e 562,130 |.eereereereereireieireineieineins 586,220 | ..... ....684
76111J-RR-7 ... |RFMSI 02-S6 M1 6.000% 04/25/17.......coocvvvcinicrnicrierrieriereens | v 04/17/2002.... | Bank of America... .1,892,563 |.. 1,929,341 | ..... .9,004
76111J-RS-5............... [RFMSI 02-S6 M2 6.000% 04/25/17........cccovvrmnienenicricneciins [ 04/17/2002.... | Bank of AMETICA..........cvvviiriieiriiiiriiiiniicinicisicsisiensiensiesiennienns | ettt | ceirtieteie et nees YR LS N 593,614 | ..... 2,770
76111J-RT-3............... [RFMSI 02-S6 M3 6.000% 04/25/17........coccvvimmiimirniericrieiins [ 04/17/2002.... | Bank of AMETICA..........cvvuiiriieiriiiiriiiiniiciricieicisisiensiesiesiennienns | ceireseinieeinseensie e | ceinteetisie et 414,324 | oo 445210 | ..... .2,078
76111J-SC-9............... [RFMSI 02-S8 M2 6.000% 05/25/17........coccuvvruniinierniericnieinns [ 07/31/2002..... | Bank of AMETICA..........covviiriieiriiiiriiiiriiiinicieicsesiensiesiesiennienns | ceietseinsecinsie e neieseienes | ceirteesnsie e nees 508,129 | .o 496,720 | ..... ..331
76111J-UN-2... ... |RFMSI02-S9 M2 6.000% 07/25/17......ovuvriciniecrnierierrierieneens | v 07/31/2002..... | Bank of AMETICA..........covviiriiririiiiriiiiniiinicieiciesiersie e siennienes | ettt seienes | ceirteeiitie e 409,186 [ ...ovocvrceeecieieiiceis 400,442 | ..... ...267
76111J-VX-9............... |RFMSI 02-S11 M1 5.750% 08/25/17.. ....08/20/2002.... {Bank of America... 1,339,416 |.. 1,297,354 | ..... 5,802
76111J-VY-7............... |RFMSI 02-S11 M2 5.750% 08/25/17.. ....08/20/2002.... [BaNK OF AMETICA. .......vuiiieiiiiiiiieiie e [ cortietnniet et setenis | certtes ettt 407,419 | oo 399,201 | ..... 1,785
76111J-WQ-3..............|RFMSI 02-S14 M1 5.500% 09/25/17.. ....09/24/2002.... [Morgan Stanley Dean Witter.... ..1,359,688 |.. 1,310,740 | ..... .5,807
76111J-WR-1..............|RFMSI 02-S14 M2 5.500% 09/25/17.. ....09/24/2002.... [Morgan Stanley Dean WItter............cccovieieniiiriineieniennes [ e [ et 413,193 [ 402,992 | ... 1,785
76111J-WS-9.............. [RFMSI 02-S14 M3 5.500% 09/25/17.. ....09/24/2002.... [Morgan Stanley Dean WItter............cccvieieniieiriirereniennes [ e [ et 297,639 .o 302,220 | . 1,339
78442F-AG-3... ... | SLM Corp Nt 5.375% 01/15/13....... ....12/03/2002.... [Barclays..........c.cccoovvieennee. ..7,994,320 |.. +.8,000,000 [ ..voevuierieereiee s
786514-BE-8............... | Safeway Inc Nt 4.800% 07/16/07............... ....07/11/2002..... | Various.. ..9,967,750 210,000,000 [ ..voereeeeeeeeeeeee s
806860-AA-0............... | Schlumberger Tech Corp 6.500% 04/15/12.. ....05/10/2002..... |Various.. ....10,023,460 | .. ....10,000,000 |.. 24,556
811054-AC-9...............|E.W. Scripps Co Nt 5.750% 07/15/12........ ....07/16/2002.... |Various..... ..6,886,317 |.. 6,900,000 | ..oeoveeeeee 7,874
848497-AA-1............... | Spieker Pptys Inc Nt 7.125% 07/01/09... ....07/19/2002.... [UBS Warburg....... .5,373,050 |.. ..5,000,000 |.. 22,760
852060-AM-4... ... | Sprint Cap Corp Nt 6.000% 01/15/07...... ....03/07/2002.... | Tax Free Exchange.. 8,360,656 8,400,000 ...72,800
852060-AT-9............... | Sprint Cap Corp Nt 8.750% 03/15/32. ....07/10/2002.... | Tax Free Exchange...... 6,463,899 6,500,000 .183,264
854616-AJ-8. ... | Stanley Works Nt 4.900% 11/01/12... ....10/29/2002.... | Salomon/Smith Barney. 1,896,884 1,900,000

86358R-V7-9...............[SASC 02-13 B1 6.750% 07/25/32.......... ....08/07/2002.... [Lehman..........cccovvuiinnee 9,914,648 9,564,930

87244H-AB-1... ... | TIAA Global Markets Nt 4.125% 11/15/07. ....10/24/2002.... [Morgan Stanley Dean Witter 4,777,008 4,800,000 | ...oooveeererreiereeeees
878483-AAA4............... | Tech Olympic Nt 9.000% 07/01/10........cmveurencnieriencnes [ 06/14/2002.... | Salomon/Smith Barney........ 1,000,000 1,000,000

883199-AP-6............... | Textron Financial Corp 5.875% 06/01/07..........ccoevriivirvivrinans [ 05/29/2002.... | Merrill Lynch................ 5,748,333 5,750,000 [...ovuevrerireireireireireineieese
88731E-AJ-9............... | Time Warner Ent Sr Nt 8.375% 07/15/33...... ....12/31/2002.... | Salomon/Smith Barney. 1,752,525 1,500,000 59,672
90331V-AZ-5...............|US Bank NA Minnesota Nt 6.300% 07/15/08............ccccovvenicvncnns [ v 11/12/2002..... [ Various.................... 7,926,350 7,500,000 69,125
904764-AH-0...............| Unilever Capital Nt 5.900% 11/15/32........cccoccerrernrmnninirircins [ 11/04/2002.... | JP Morgan.... 3,859,401 3,900,000 |[..ocvoevrereereieireireereiseienese
907770-BG-5... ... | Union Oil of California 5.050% 10/01/12. ....10/25/2002.... | DB Alex Brown. 4,813,000 5,000,000 18,938
90807E-AF-2...............| Union Planters Nt 5.125% 06/15/07... ....06/18/2002.... |Various......... ..5,016,640 25,000,000 | .ooeorereeeeeeee 5,979
911760-BG-0... ... |VENDE 92-2 Z 7.250% 09/15/22.... ....03/06/2002.... [JP Morgan............ ....23,981,994 | .. ...22,577,929 |.. 45,469
911760-BG-0... ... |VENDE 92-2 Z 7.250% 09/15/22 ....12/01/2002.... | Interest Capitalization... .1,257,766 | .. 257,766 |
913275-AA-1............... | Unitrin Inc Nt 5.750% 07/01/07...... ....06/26/2002.... | Goldman Sachs........ ..4,989,300 |.. 25,000,000 [ ..ooevrierieieieeei s
92344G-AT-3... ... | Verizon Global Nt 7.375% 09/01/12... ....11/25/2002.... DB Alex Brown..... e - 11,109,000 | .. 10,000,000 |.. .190,521
92344S-AE-0.............. Verizon Wireless Nt 5.375% 12/15/06.............ccovuruerninvirnicnien | cvveee 11/21/2002.... [ Tax Free EXChANGE..........coiiiiiriiiriciicercinciiesieisissieinniens [ ettt senesens | eeetieesisssies st sisenees 8,865,448 | ... 8,900,000 |...covvrerrerrereecieieieinne 207,296
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925524-AT-T.............. Viacom Nt 5.625% 08/15/12.........ccvveveveiriiieierereeeeieieeiesieeees | v 08/21/2002.... | DB AIBX BIOWN.......cocviiieicicicictiit et | cresensss s s se s sesesenesees | cveseriiessss e 4,992,600 |..coovrrererereieeeee 5,000,000
929227-YX-8............... |WAMU 02-S7 B3 5.840% 11/25/32... ....11/07/2002.... | Goldman Sachs.... ..3,021,855 | .. ..3,099,338
929771-AL-7.... ... |Wachovia Corp Nt 5.625% 12/15/08.. ....03/13/2002.... | Advest Securities.. 4,862,900 ..5,000,000
939335-7L-3..... ....|WAMU 02-S5 B2 6.389% 09/25/32.... ....08/01/2002.... | Goldman Sachs.... 2,804,671 ..2,809,060 | .
939335-E6-8.... ... [WAMU 02-MS1 2A7 6.250% 10/25/13... ....07/23/2002.... |McDonald.. 5,953,592 ..5,754,000 |..
939336-GM-9... ... \WAMMS 02-MS7 CB3 5.910% 11/25/32.... ....11/07/2002.... |CSFB............ 1,961,931 2,064,851
939336-JW-4... ... |WAMMS 02-MS8 CB2 5.405% 12/25/32.... ....11/26/2002.... |UBS Warburg... 2,285,009 2,309,821
939336-JX-2.... ... [WAMMS 02-MS8 CB3 5.405% 12/25/32.... ....11/26/2002.... |UBS Warburg... 1,766,554 1,848,056
94975C-AJ-6 ....|Wells Fargo Financial N 6.125% 04/18/12. ....04/11/2002.... | Bank of America... 4,962,800 5,000,000
94976S-AJ-0............... |WFMBS 02-13 B2 6.000% 06/25/17... R 07/31/2002.... | Bank Of AMEHICA. ........ccvviriircieiccciieeeeece st ssienes | ereiiess st sesesesees | oeetisssis e 551,028 |.ooveeeereeieeeeeeeeee 539,108
94978A-AU-2... ... I[WFMBS 02-2 B2 6.500% 02/25/32..... R I 02/07/2002.... [UBS Warburg... 2,174,950 2,232,149
94978A-AV-0... ... |WFMBS 02-2 B3 6.500% 02/25/32..... R I 02/07/2002.... [UBS Warburg... 1,829,736 1,984,462
94978D-AE-2... ... I[WFMBS 02-5 B1 6.069% 03/25/17..... R I 05/07/2002.... | Goldman Sachs.... ..2,309,392 2,320,997
94978D-AF-9... ... |WFMBS 02-5 B2 6.069% 03/25/17..... R I 05/07/2002.... | GOlAMAN SACNS.........cvcviieieriiieieicieiceee e ens | ceisissssesse e sesesesenes | oeetitssis e 949,258 |..oovoveeeereieeeeeeeeeeean 967,243
94978D-AG-7... ....|'WFMBS 02-5 B3 6.069% 03/25/17..... R I 05/07/2002.... | GOlAMEN SACNS.........cvcviiiiiriiicieieicicicee e ens | eeestst st s st sesesesees | oeessisiis st BABATA | 580,732
94978G-AG-0..............| WFMBS 02-6 B1 6.000% 01/25/17..... R I 02/28/2002.... [UBS Warburg... ..2,306,213 | .. 2,328,038
94978G-AH-8... ....|'WFMBS 02-6 B2 6.000% 01/25/17..... R I 02/28/2002.... [UBS WaDUIG.......cueueueeeriiiieieieieieiieieeeseeiseseessisesesssesesessiesssssenes | seessesessenssssesesesssnssesssessssssssssssssanns | soessssssesesssssnssesssssassesesanns 950,791 |.oveveceeeeeeeeeeeeee 970,582
94978G-AJ-4..............|WFMBS 02-6 B3 6.000% 01/25/17..... R I 02/28/2002.... [UBS WaDUIG.......cueueueeeriiiieieieieieiieieeeresiseseessiseseseseseesssesessssenes | sesssesessenenssesesesssnssesssssessssssssssssanss | seesssnssesessssssssessessassesesann 552,815 | coovoeeeereeieeeeeeeeee 581,767
94978T-BM-8.............. |WFMBS 02-8 2B1 6.000% 05/25/17... R 08/06/2002.... [Merrill Lynch..... ..2,101,652 | .. 2,048,831
94978T-BN-6... ... |WFMBS 02-8 2B2 6.000% 05/25/17... R 08/06/2002.... [MEITIll LYNCH......ouiiiiiiiiiiieeieieieiicie e sesieesesenenens | sessetesseneseseseiessesesesesstesessssssssssanas | seesssnssesessssssssessessassesesnens 864,915 |.oovececeeeeeeeeeee 852,625
94978V-AE-2... ... |WFMBS 02-11 B2 6.000% 05/25/17... R 07/31/2002.... | Bank Of AMEHICA. ........ccviviiicieiiciceiie et sssisenes | eeesest st ssse e sesesesees | oeetsisiss s 562,542 |.oovovereieeeeeeeeeeee 549,933
94979G-AG-9..............|WFMBS 02-16 B1 5.750% 10/25/17... R 08/13/2002.... | Bank of America... .2,171,603 | .. 2,083,541
94979G-AH-7... ....|WFMBS 02-16 B2 5.750% 10/25/17... R 08/13/2002.... | Bank Of AMEHICA. ........cciviviiicieicciceiiceeeece et sssseies | eeesissssessse e sesesesees | oeesissis s 613,522 | coeveceereeeeeeeeeeee 595,156
94979G-AJ-3...............| WFMBS 02-16 B3 5.750% 10/25/17... R 08/13/2002.... | Bank Of AMEHICA.........ciiviiicieiciciciiiece st siseies | ceiisss st st sesesesees | oeetissiis st 590,785 |.ooveeeeieeeeeeeeeeee 595,156
94979K-AX-3... ... |WFMBS 02-19 B3 5.867% 11/25/32... N 10/17/2002..... |UBS Warburg....... 3,511,538 3,747,514
962166-BA-1............... | Weyerhaeuser Co Nt 5.950% 11/01/08...... ....05/14/2002.... | Tax Free Exchange.. 2,388,836 2,400,000
96218P-AL-4............... | Weyerhaeuser Real Estat 5.640% 09/17/09.. ....09/10/2002.... | DB Alex Brown..... 5,000,000 5,000,000
969457-BF-6............... | Williams Co Nt 7.125% 09/01/11........ceveeeireeiririceereeeeee e | e 01/23/2002.... [UBS Warburg... ..4,953,400 | .. ..5,000,000 |..
98157D-AJ-5............... Worldcom Inc Nt 7.500% 05/15/11. ....02/07/2002..... | JP Morgan.... I RO PP 4,753,050 | .o 5,000,000 {..
UNIEEA SEALES. .......evcveveeeceeveeeeeetete ettt ettt et te et et eseeeeteteseseesetesesessesesesesseesesess  evsssesesessssssssesesessssssesesasssassssesesasssesesesasassesesesasaesesesesasansesseetasssassssesassssssssssesassssesesassssesesesssassesesesessssne | soeresesesesesesssosrsees 1,366,647,792 | ..oooovevererreen. 1,351,974,011
Canada
305915-ACH4.............. Falconbridge Ltd Nt 7.350% 06/05/12........c.cerrererecenrrerececeenenes [ e 05/30/2002.... [MEFTIIILYNCR.......coiiiiiiiiiiceieiee ettt seneeees | oeteieeseecsieie s nesesetsae s seessessesnsens | creseseesssessesesaeasaseseeenns 1,997,480 | .vovevereecrceeeeeeiae 2,000,000
633072-AA-1............... | National Bank of Canada 7.750% 11/01/09 ....02/15/2002.... |UBS Warburg... ..5,496,450 | .. ..5,000,000 |..
655422-AS-2............... |Noranda Nt 7.250% 07/15/12.................... ....06/18/2002.... | DB Alex Brown. .4,965,150 | .. ..5,000,000 |..
698900-AF-4.... .| PanCanadian Energy Nt 6.300% 11/01/11. ....10/02/2002..... | Various...... ..6,307,953 |.. ..5,750,000 |..
87971M-AC-7 Telus Corp Nt 8.000% 06/01/11............. ....03/07/2002.... | JP Morgan
CANAUA. ...ttt ettt ettt ettt ettt et et et et eteteteseree  e4eteteseseteneett ettt tet et et eeeaeae sttt et et et et et eseeeseee st et en et enetetereree s st tetesa
Foreign
22541L-AB9............... Credit Suisse FB USA In 6.125% 11/15/11...ccoovoveveveeeececeieiis [ e 03/06/2002.... | DB AIEX BIOWN.......cocviiiiiicieectcceci e
780097-AL-5.... ... |Royal Bk of Scotland Nt 5.000% 10/01/14. ....11/01/2002.... | Various....................
87969N-AB-1... . | Telstra Corp LTD Nt 6.375% 04/01/12....... ....03/26/2002.... | Salomon/Smith BAMEY..........ccceeurerrinireerririniieeesenneseresisesenesenes [ cernereenneneessnenenesessnssessssnnns | enneneeisnnnnssenssnnenee 1,986,180 | v 2,000,000 [ oo
92857T-AG-2 Vodafon Airtouch Nt 7.750% 02/15/10... ....01/31/2002..... | Morgan Stanley Dean Witter. .182,986
[ oL C=]e T L T LT T [ s o[ O Lo O 368,125
4599999. | Total - Bonds - Industrial & Miscellaneous.. ..9,505,456
6099997. [ Total - Bonds - Part 3............................. ....10,659,396
6099998. [ Total - Bonds - Summary ltem from Part 5. ME .. ....14,090,720
6099999, [ TOAI = BONGS..........ceeveveveeeceieetetetteeeeetetetee ettt et e te et seeeeeeeteseseneceetetesesenassees etesesssssesesesssessssesesasssssssesessssssesessssssesesesssssesessssssnscsesessssesesesesssssseesesesssseesessssssnesesenssseesesessnsnseeserss | onerrererensseneceseseseely | O4000,398 | overererorreirerirenenei, 196,120,024 | eovveveveveeeeererrenn 24,750,116
Preferred Stocks - Banks, Trust and Insurance Companies
Foreign
65555R-AA-0.............. Nordbanken PS.... [......03/12/2002.... DB Alex Brown.. .10,000,000.000 | .. ....11,243,900 |..
[ oL C=e T v .. ....11,243,900
6299999 | Total - Preferred StOCKS = BANKS, TIUST & INS. COS..........o.oivieveveiereeetetieeiie ettt et eis eteteteteeteteteteteteteteteseaessstesesesesesesesesessssssesesesesesesesesesersasssssassesesesesesssssssssssasesesesesesesessnssssssssseseseseneesssns | tereeiesesssssssassssseseseses 11,243,900

Preferred Stocks - Industrial and Miscellaneous
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United States
90262P-AA-6.............. UBS Pfd FUNA TTPS......ooovvoveeeeeeeeeeeeeeeeee e [......03/12/2002.... JDB AIEX BIOWN. .......ovoveeieieeieieesieseseseseeseseesesres s eissesssssssssnens | osvessesssssissesssesenses 5,000,000.000 J..ccoovrererererrrerererann. 5,582,800
UNIEA SEAES ...ttt ettt e st enenenes vveseseseseserenes .. ..5,582,800
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous. ..5,582,800
6599997. | Total - Preferred Stocks - Part 3................................ ....16,826,700 | .
6599998. | Total - Preferred Stocks - Summary Item from Part 5 I 6,864,540 ..
6599999, | TOAI = PrEfEITEA STOCKS..........veveceivevveeeeeetes ettt ettt ettt eee et tetevesestetetes  etetesesesassesesesesessceetesessesssssesesessesssesassssesesesesansesesesesasassssesasasaesssesesassssesssesassssssesessssesesesassssssesesessssnnsseses | avoseseserssssssesesessssnees 23,691,240
Common Stocks - Public Utilities
United States
023608-10-2. ....| Ameren Corporation CS...........ccoovirurrnneceeinreneeeeeeeeseneeeseeeneenes | ceees 11/21/2002..... | Paine Webber... U 704.000 |..
92343V-10-4 Verizon Communications. ....03/25/2002.... | Prudential..... .595.000 |..
UNIEA SEAEES......vcvieceeeeee ettt ettt et et et eteseteteseseessesesas  esestsssseseseseseseseeeee e ettt s et et et eaeeeaesee bt s et et et Re s et et LAt sttt sttt et e s et ee e sttt et et et etetesesentat et ettt etetererenesennaee

6699999. [ Total - COMMON SEOCKS = PUDIC ULIIHES..............c.cveviveiiiieieteteiet ettt ettt ettt et ettt eteeeae ettt et esesesesesesessseat et et esesesesesesens st ss st esesesesesesessssssasasasesesesesesesensssssssssesesesesenenenn
Common Stocks - Banks, Trust and Insurance Companies
United States
025816-10-9................ American EXpress €0 CS........coovieuriecuricinicineeenieeneeieeseesseeensees | ceven 09/17/2002.... [JEIHIES. .....oeeeceereceeeeeccte ettt st ssnsnaeaes. | eerevesesesese e ses s esenees 612.000
06423A-10-3.... . |Bank One Corp CS.......... IR 12/30/2002..... | Prudential............. SR OO 300.000 |..
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46625H-10-0............... | JP Morgan Chase CS.. I P 01/31/2002.... | Sanford C. Bernstein.... e ..1,009.000 |..

534187-10-9. ....| Lincoln National Corp C... U 07/22/2002.... | Equitable Securities Corp. JE R 829.000 |..

792860-10-8.......c........ St. Paul Companies CS... ....04/26/2002..... | Jeffries.. .762.000 |.. .
[ LY

Foreign

(G98255-10-5.......cc.e... XL Capital Ltd - Clas......cooviririirierierser s [......11/14/2002.... [Equitable SeCUMtIES COMP. .. cviirerrrerrrrerresesresreeresressessmssnessesseenne | eeessesseesansseesesesenesssensesanes 218.000
(oL C=]e T .. . A7,104 .

6799999. [ Total - ComMON SEOCKS = BANKS, TTUSE & NS, £0S. ...ttt ittt ttet ettt ttetet et stet et sttt ctetstetaesseeeseseseseeseeteeseeseh st ee e escheEeE o0 £eoEeE o0 o0 eeeEeE 4640 s0ALE£EeE 4L 4L 28 £EeEeE oL L8 £EeEeE LA £heEeEeEeeseheEeb et et snseeetebessnsnseteses | cretssssesesesesansesesssassnsnsasa 147,917

Common Stocks - Industrial and Miscellaneous

United States

00184A-10-5 AOL Time Warner CS.........coceereereeneenerneneemereeeeneieeseeseeseeseensens | eenees 09/18/2002.... [VAIIOUS......ceuveucerrcreerireereieessisesessssseese e sess s enseens

001957-50-5..... o |AT&T CS..one ....12/16/2002.... | Various..

00209A-10-6.... ... |AT&T Wireless CS....... ....03/25/2002.... | Jeffries......c.orvrirrninnne

002896-20-7. ....| Abercrombie & Fitch Co... ....10/16/2002.... | Equitable Securities Corp.

013817-10-1. ....|Alcoa Inc CS........c.ccoee ....05/03/2002..... | Sanford C. Bernstein........

032511-10-7. ....| Anadarko Petroleum Corp. ....09/18/2002..... | Equitable Securities Corp.

04516V-11-8 ... | Asia Pulp & Paper Warra. ....06/28/2002.... | Direct.......ccocvvvrerirrirnnnnes

075811-10-9. ....|Beckman Coulter CS....... ....12/09/2002..... | Equitable Securities Corp.

110122-10-8. ... | Bristol Meyers Squibb C.. ....07/10/2002.... | Prudential....................

166764-10-0. ....|Chevron Texaco Corp. CS... ....11/22/2002..... | Prudential..

20030N-10-1............... | Comcast Corp New CLAC..... ....11/18/2002..... | Spin Off.....

20030N-20-0............... | Comcast Corp NewCL A Sp ....11/05/2002..... | Jeffries......

20825C-10-4............... | ConocoPhillips CL B.... I P 11/22/2002..... | Prudential.....

224044-10-7. ....| Cox Communications Inc. S P 07/10/2002.... | Merrill Lynch................

247361-10-8. ....| Delta Airlines CS.......... ....07/08/2002.... | Equitable Securities Corp.

260543-10-3. ....|Dow Chemical CS....... ....05/03/2002.... | Sanford C. Bernstein....

263534-10-9. ....|E | Du Pont De Nemours. ....05/03/2002.... | Sanford C. Bernstein

281760-10-8. ....|Edwards (A.G.) Inc CS.... ....06/18/2002....

369604-10-3. ....| General Electric Co. CS... ....04/19/2002.... p.

391164-10-0. ....| Great Plains Energy CS... ....05/06/2002.... | Equitable Securities Corp.

565849-10-6. ....|Marathon Qil Corp CS.. ....03/27/2002.... | Jeffries.....coorurierrninnee

580135-10-1. ....|McDonalds Crp CS.. ....03/28/2002.... |Autranet..........ccccoeunee.

589331-10-7. ....|Merck & Co CS.... ....10/16/2002.... | Equitable Securities Corp.

590188-10-8. ....|Merrill Lynch CS... ....03/11/2002.... | Sanford C. Bernstein....

620076-10-9. ....|Motorola Inc CS....... ....01/02/2002.... | Autranet...................

62886E-10-8 ... INCR Corporation CS... ....05/02/2002.... | Paine Webber..............

784635-10-4............... SPX COMP CS..ooiiciriieieieieieiseise s seeenesseissesssessessns | seines 12/09/2002.... | Equitable Securities Corp
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Annual Statement for the year 2002 of the The Union Central Life Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 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
812387-10-8.......cc.uu.. Sears ROEbUCK & CO CS.......ouvmirerrerrerneeneineeneisseseeeeeneneenns [ e 11/05/2002.... | PrUdENtial........c.ccovivrierieecieieieieiciineiseieeeseeeeeeeeseiesesssinees | v 846.000
87612E-10-6............... Target Corp CS ....10/31/2002..... | Prudential.. .679.000 |..
[ LY
Foreign
682735-11-3...cvevee. Ono Finance Certificate...
FOrEIgN. v

6899999. | Total - Common Stocks - Industrial & Miscellaneous
Common Stocks - Parent, Subsidiaries and Affiliates

United States
142143-79-1. ....| SMFI Pinnacle Russell 2000 Small Cap Index Portfolio.................... | ...... 09/12/2002.... |Direct.... ..3,537. JR 158,701 |..
142143-87-4. ....| SMFI Apex Russell 2000 Small Cap Index Fund........ ....12/20/2002.... | Di J717. . ..1,933,516 |..
69353#-10-4. weee [PRBA, INCe.eee e ....06/30/2002.... ettt ettt et st e et et et et en s st ete b et et en et etetesesenanaets | eternsetetet et en e ettt es ettt s e tns . 1,392,710 |..
866167-69-5. ....| SMFI Pinnacle EAFE International Index Portfolio.. ....1112/2002.... | Di e 250,000 |..
866167-72-9. ....| SMFI Apex Everest Fund - Class F................... 1006/28/2002.... | DITECL.....ceeeeeceeeieteieecceete ettt s st | ereneeae ettt en e . ettt eans 5,000 |..
866167-76-0. ....| SMFI Apex EAFE International Index Fund ....12/20/2002.... | Direct.... ..2,160. . .71,825 (..
866167-78-6. ....| SMFI Apex Total Social Impact Fund............. ....12/20/2002.... | Direct.... ..1,000. . ...33,556 |..
866167-80-2. ....| SMFI Apex Total Social Impact Fund - Class F.. 1006/28/2002.... | DITECL.....cueieeeeeieieeececte ettt ae ettt | eretesesee sttt en e .000 | ..... .5,000 ..
866167-81-0. ..| SMFI Apex Nasdag-100 Index Fund - Class F... ....06/28/2002.... | Direct.... .354.000 | ..... .5,000 ..
90564#-10-5 Union Central Mortgage Funding, Inc............. ....12/31/2002.... | Di . A.000 [ e 1,000 |..
United StateS........cvoveveveeieeiieeeeeeeee e N ..3,856,308 |..
6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates. N ..3,856,308 |..
7099997. | Total - Common Stocks - Part 3...............cccoveveveeuerennne.. B .4,791,476 |..
7099998. [ Total - Common Stocks - Summary Item from Part 5. ....11,686,250 |..
7099999. | Total - Common Stocks.............ccccoveveveeerennnn ... 16,477,726 |..

7199999. | Total - Preferred and Common Stocks........... ....40,168,966 | ..
7299999. [ Total - Bonds, Preferred and COMMON SOCKS............cciiiiiiiiiiiictetetcteeiee et et et teteeiee ateteteuetet et s et et et et et et et eaeae ettt e s et et e s et et e s e s essat et et st et et et et et eseas st ettt et et et e s e s eseses st s et et et e s et et et esennsssssssasasasesens | ererereresesssisasssesans 2,824,169,364
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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 onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- 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

Bonds - U.S. Government

36202B-UQ-6.... [GNMA 11 1491 10.500% 10/20/20.. ... [ 12/0172002 | Paydown.. 4,715
362093-AN-6..... [ GNMA 60313 11.500% 05/15/13... ... |08/01/2002 | Paydown.. 37,933
36214W-DV-4.... [GNMA 118116 13.500% 08/15/14..... <. 112/01/2002 | PaydOwN..........coeviiiicisicicicciciins | e /14 [ 714
36214W-XZ-3.... [GNMA 1 118696 13.000% 12/20/14.. . [12/01/2002 | Paydown.. ..1,051

36219S-WM-7... [ GNMA 258152 10.500% 08/15/18..... w [12/01/2002 [ Paydown.........ccoveveiecerirnenineceeenens | eeeernneensnnens | eeernnneieieenenn D12 [, 572
36220S-HD-1..... GNMA 286528 11.000% 05/15/05..... ... [12/01/2002 | Paydown.. ..3,379
36221K-H2-1..... [GNMA GPM 908349 9.750% 12/15/16. we | 12101/2002 | PaydOwN........cvceieiiieiniicieninieiienenes [ eeernenereennennnees [ eenvernnnn 174 | 4174 | 8,200 [ 4194 | (20) ] e e [
912827-4V-1...... US Treasury Nt 4.750% 11/15/08..... ... | 05/29/2002 | JP Morgan... .......6,400,000 v | (153,937) | ...
912827-5N-8...... US Treasury Nt 6.000% 08/15/09..... ... 106/04/2002 | DB Alex Brown........ .......15,000,000 . N 123,263 |. ,
912827-6T-4...... US Treasury Nt 5.000% 02/15/11..... ... |01/09/2002 | Salomon/Smith Barney...........c.cccoceeeees | eeeevnnreceinnns | ceeinens 5,206,318 | ......... 5,250,000 | ......... 5,534,238 | ......... 5,530,662 (323,498) | ........(323,498)
912827-7B-2...... US Treasury Nt 5.000% 08/15/11..... ... 101/09/2002 [ VariOUS.........coovevereriieeieiererereeeeeeeeene [ e [ e 19,073,496 | ....... 19,250,000 | ....... 19,270,313 | ....... 19,269,375 | .. .(195,955) | ........(195,955)
912827-7G-1..... US Treasury Nt 3.000% 11/30/03. 01/07/2002 | DB Alex Brown. I 24,980,469 | ....... 25,000,000 | ....... 24,904,297 | ....... 24,904,839 |.. ... 74,411
0399999. | Total - Bonds - U.S. GOVEIMMENL............o.cvevveveeeerereieieeeceeteteteeeeeeeeeetetesenseeeeteeseseneseeteieseseneseeeesesesenneesesesssesnnsesesesesenes | crerens 71,852,743 | ....... 70,952,538 | ....... 72,378,399 | ....... 72,363,835 (475,716)
Bonds - Special Revenue and Special Assessment
Tennessee
586120-BK-2..... Ind Dev Bd Cty Memphis 10.360% 08/01/15....... [08/01/2002]Redemption  100.0000 oo | 142,255 | ............. 142,255 ...167,963 160,765 |..
TONNESSEE. ...ttt ettt tet et ettt sttt e st ettt et e s et e ettt et et s e et e seeesnntt et et et s eteteteneneas 142,255 142,255 167,963 160,765
American Samoa
745271-TB-2...... Puerto Rico Ind Med Fac 7.500% 08/01/11......... [08/06/2002Autranet..........cccoooovovveoreiceiercereena, | T 254688 |............ 250,000 |............ 276,250 |............ 259,129 7] IR
AMEIICAN SAMOA. .......eoeeeeeveeeeceeteteveeeceeteteseeeeeeeeteseseeeetesesesesaetesesessseesesesesaesesesessesesesssensssesesesssssesesssssesesssssssesesesssseseseses | coerererees 254,688 |............ 250,000 |........... 276,250 |............ 259,129 |............ (1,682)] oo [Vl 0 ... (2,759)
United States
31283K-C5-5..... [FHLMC G10992 6.000% 12/01/13..........ccevveee. 01/30/2002 [ Bear Stearns...........ccccoevveveveveveeeveceens | eeeveveccieeeeeeens | 00 31,574,178 | . 31,021,606 | .......29,145,768 | .......29,269,250 | ........... 22,402 | oooeeeereeeeeees | e | e 2,282,526

31283K-C5-5...... [FHLMC G10992 6.000% 12/01/13....
313401-JJ-1...... FHLMC 170023 12.750% 02/01/10...
31340M-VW-2... [FHLMC 181529 12.750% 08/01/10.......
31342M-BJ-1..... FHLMC TPM 730041 9.500% 04/01/05...
31342M-C2-7..... [FHLMC TPM 730089 10.000% 05/01/05...
31342M-C9-2..... [FHLMC TPM 730096 10.000% 07/01/05...
31342M-CK-7.... [FHLMC TPM 730074 10.000% 05/01/05...
31342M-CM-3.... [FHLMC TPM 730076 9.500% 06/01/05...
31342M-DJ-9..... [FHLMC TPM 730105 10.000% 07/01/05...
31343C-EC4.....[FHLMC 271931 9.750% 10/01/10........
31347X-T3-8...... FHLMC 539570 10.000% 09/01/19.......
31350Q-R4-7..... [FHLMC TPM 735007 9.500% 01/01/05...
31350Q-RY-1.... [FHLMC TPM 735003 9.500% 12/01/04... .
31350Q-SC-8.... [FHLMC TPM 735015 10.000% 06/01/05.............. [ 12/01/2002 | Paydown..
31350Q-SM-6.... [FHLMC TPM 735024 9.500% 01/01/06... ... |12/01/2002 | Paydown..
31359T-7K-8...... FNR 99-20 A3 90.140% 04/25/29...... ... [12/25/2002 | Paydown..
313627-BY-6..... FNMA 80155 10.000% 08/01/10.... .... [ 1210172002 | Paydown..
31363C-MD-8.... [FNMA 84956 10.500% 11/01/04.... .... [ 1210172002 | Paydown..
31363T-SS-2..... [FNMA 98629 12.000% 07/01/05.... ... [ 1210172002 | Paydown......
31364H-J8-1...... FNS 265-2 9.000% 03/01/24.... ... |03/06/2002 | JP Morgan...
31364H-J8-1...... FNS 265-2 9.000% 03/01/24.... ... 102/25/2002 | Paydown......
31369H-2U-5..... [FNMA 211487 6.500% 04/01/23... ... [ 1210172002 | Paydown......
31384V-KX-9..... [FNCI 535010 5.000% 07/01/14.... . [03/06/2002 | UBS Warburg...

... 102/01/2002 | Paydown......
... | 12/01/2002 | Paydown..
... | 12/01/2002 | Paydown..
... |12/01/2002 | Paydown..
....[12/01/2002 | Paydown..
....[12/01/2002 | Paydown..
....[12/01/2002 | Paydown..
... |12/01/2002 | Paydown..
....[12/01/2002 | Paydown..
....[12/01/2002 | Paydown..
... | 12/01/2002 | Paydown..
... |12/01/2002 | Paydown..
. [12/01/2002 | Paydown..

.27 847 999

31384V-KX-9..... [FNCI 535010 5.000% 07/01/14........ ... 103/01/2002 | PaydOWN..........coevmiieinicicisiciciieis [ [ oo 1,175,640 | .........1,175,640 | ......... 1,130,819 | ......... 1,132,015 |........... 43,626 |....

31387C-U3-3..... [FNARM PL 580302 6.183% 07/01/31... ... [ 09/03/2002 [McDonald............cccocovvvieniininieiniciens [ | e 26,821,608 | .......25,961,629 | ....... 26,359,167 | ....... 26,367,197 |.......... (30,640)....

31387C-U3-3..... [FNARM PL 580302 6.183% 07/01/31... ... [ 0970172002 [ Paydown............ccorvneminininieiiciiciiens [ | e 8,295,294 |........8,295294 | ......... 8,422,315 | ........ 8,424,881 |........ (129,587) ...

31388K-H3-9..... [FNCL PL 606950 6.500% 10/01/31.. ... 112/01/2002 | Paydown.. N 3918222 | ......... 3,918,222 | ......... 3,982,506 | ......... 3,982,962 (64,739)]....
LUy I 110,043,453 | ... 108,572,600 | ..... 106,720,688 | ..... 106,693,676 |.........(68476)[ .....ccoccoeeeee.0 [ oo 0 [ 3,418,256 | ...... 3,418,256 | ...... 2,959,381
Total States and US...........oiiiiii e | e 110,440,396 | ..... 108,964,855 | ..... 107,164,901 | ..... 107,113,570 [CREE) Il Il 3,415,497 | ..... 3,415,497 | ..... 2,987,642
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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 onBonds | Dividends on

CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks

Identifi- 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
[ 3199999. [ Total - Bonds - Special REVENUE & ASSESSMENE..... ... i wurrrrererrrsresreseeeresnsssrsssssrssnesessesssesasesesssessesssessssssessessseessesenssnses [....110,440,396 ] .....108,964,855 [ ....107,164,901 [ .....107,113,570 [.......... [CEXEE)) [ I 0]...3415497 ].....3415,497 [ .....2,987,642 ... XXX........ |
Bonds - Public Utilities

United States
19958L-AL-9...... Columbus So Power First 7.250% 10/01/02........ 10/0172002 | MALUFItY..........oureeveceieciriicinieinniciriiens [ e | e 7,000,000 | ......... 7,000,000 | ......... 7,262,500 | ......... 7,045,823
250847-DS-6..... | Detroit Edison Nt 6.125% 10/01/10. 11/05/2002 | Banc One.................... ceerenn4,286,360 | ......... 4,006,130 | .........4,005,990
271790-AD-9..... |East Coast Power Sec Nt 7.066% 03/31/12. 01/08/2002 | Redemption ~ 100.0000.... .1,320,000 1,294,273 .1,297,842 |..
59753#AB-T...... Midland Fdg Nt 11.000% 07/23/02.... ....|07/23/2002 | Redemption  100.0000 .1,056,011 1,154,114 .1,065,774 |..
60467P-AG-9..... | Mirant Americas Nt 7.625% 05/01/06... ....| 09/24/2002 [CSFB........cccovevviiinee ....877,500
629377-AA-0..... NRG Energy Inc Nt 7.625% 02/01/06 ... | 12/04/2002 | CSFB........... ....382,500
653522-CA-8..... | Niagara Mowhawk Pwr 1st 8.000% 06/01/04...... 05/29/2002 [ DB Alex Brown.... .9,108,090 | .........8,500,000 | .........9,351,470 | .........8,915,598 |..........
682678-G#8...... Oneok Sr Nt 8.440% 01/31/04 .... | 08/26/2002 [ Call  109.0070..... .3,270,210
693304-AA-..... Peco Energy Nt 5.950% 11/01/11............ .... | 10/16/2002 | Tax Free Exchange......... 4,992,730
697927-AA-9..... Panda-Rosemary 1st Mtg 8.625% 02/15/16....... [ 11/15/2002 [ Redemption ~ 100.0000 ....333,414
805901-AP-0..... Scana Corp MTN 6.875% 05/15/11............. . 102/28/2002 | UBS Warburg.................. 5,288,150
829809-AD-4..... | Sithe/Indep Fndg SF Nt 7.900% 12/30/02 12/30/2002 | Redemption  100.0000 .1,019,509
880314-AA-T..... Tenaska Washington Part 6.790% 09/23/11....... |09/23/2002 | Redemption ~ 100.0000.... ....370,370
90073@-AA-9.... | Tuscarora Gas Trns Sr S 7.130% 12/21/10......... 12/21/2002 | Redemption  100.0000 ....134,400 X .
98155K-AH-5...... | Worldcom Inc Sr Nt 6.400% 08/15/05...... 12/04/2002 | UBS Warburg.............. cneen.. 965,625 ,681,458 | ..... (3,231,458 ... cien.515,625
UNEEA SHAEES. .ttt | crnens 40,404,869 43,831,850 | ..... (4,454,960)] ..o [ oo .0 001,027,980 | ... 1,027,980 | ...... 2,301,780
3899999. [ Total - BONAS - PUDIIC UHIHIES. ........ vt snsenenssnns | seenees 40,404,369 | ......43,483,704 | ......40,288,510 | ....... 43,831,850 | ..... (4,454,960)] ..o 0 | o0 101,027,980 | ... 1,027,980 | ...... 2,301,780
Bonds - Industrial and Miscellaneous
United States

00077B-GD-9.... |[AMAC 99-2 [IM 6.234% 03/25/14.............ccc....... 05/30/2002 [ UBS Warburg............ccoeeurreurieeurieene.
00077B-GD-9.... |AMAC 99-2 [IM 6.234% 03/25/14..... ... | 06/01/2002 | Paydown......
00077B-GE-7.....|AMAC 99-2 IIB1 6.234% 03/25/14.... ... |05/30/2002 | UBS Warburg...
00077B-GE-7.....|AMAC 99-2 IIB1 6.234% 03/25/14.... ... |06/01/2002 | Paydown......
00077B-GF-4.....|AMAC 99-2 IIB2 6.234% 03/25/14.... ... [05/30/2002 | UBS Warburg...
00077B-GF-4.....|AMAC 99-2 IIB2 6.234% 03/25/14.... ... |06/01/2002 | Paydown......
00077B-LK-7..... |AMAC 99-7 M 6.500% 11/25/14... ... | 05/30/2002 | UBS Warburg...
00077B-LK-7..... |JAMAC 99-7 M 6.500% 11/25/14... ... | 06/01/2002 | Paydown......
00077B-LM-3..... |AMAC 99-7 B1 6.500% 11/25/14.. ... |05/30/2002 | UBS Warburg...
00077B-LM-3.....|AMAC 99-7 B1 6.500% 11/25/14.. ... |06/01/2002 | Paydown......
00077B-LN-1..... AMAC 99-7 B2 6.500% 11/25/14.. ... |05/30/2002 | UBS Warburg...
00077B-LN-1..... AMAC 99-7 B2 6.500% 11/25/14.. ... |06/01/2002 | Paydown......
00077B-WR-0.... |AMAC 01-52M 6.600% 09/25/16. ... [12/01/2002 [ Paydown..
00105H-AD-8.....|AFC 93-4B 2A2 6.315% 12/25/23. .... [ 12/01/2002 [ Paydown..
00105H-AH-9.....|AFC 94-1B 2A2 6.076% 04/25/24............ .... [ 12/01/2002 [ Paydown.. ceenn 991,187
001920-AE-7..... Lyondell Chemical (Argo 9.375% 12/15/05.......... 03/15/2002 | Autranet............... ...2,500,000
001957-AY-5..... |AT&T Nt 6.500% 11/15/06................... ....|08/13/2002 | Tax Free Exchange.
001957-AZ-2...... AT&T Nt 7.300% 11/15/11.... ....|08/13/2002 | Tax Free Exchange.....
001957-BA-6..... |AT&T Nt 8.000% 11/15/31......cocvieeinne. ....|08/13/2002 | Tax Free Exchange.
004421-AC-7..... | ACE Securities Corp 99- 4.466% 06/25/30..........[04/18/2002 [ DB Alex Brown. e .
00755W-DN-3....|AMLT 97-2 B1 8.050% 06/25/27.............. cer [12101/2002 [ PaYdOWN........ocoeiiiciiciicricnnens | e [ v 233,413 | 233,413 [ 227,031 | 228,658 |..
013817-AF-8...... Alcoa Inc Nt 6.000% 01/15/12................. ... |07/31/2002 | DB Alex Brown. ..7,957,980 |..
023551-AJ-3...... Amerada Hess Corp Nt 7.300% 08/15/31........... |01/28/2002 | UBS Warburg.............. cernnn2,480,520 | ..
023654-AA-4..... | America West Air Pass T 6.850% 07/02/09.........[07/02/2002 [Redemption ~ 100.0000...........ccccoovee | cerrrerremcniccnns e 194,944 | 194,944 | 194,944 | 194,944 |..
023654-AB-2..... America West Air Pass T 6.930% 01/02/08......... 06/05/2002 [ Morgan Stanley Dean Witter... 23,112,219 |..
023654-AB-2..... | America West Air Pass T 6.930% 01/02/08.........{01/02/2002 [Redemption ~ 100.0000...........ccccccvee | cerrrerrcniccneccnns [ e 180,596 | ............ 180,596 | ............180,596 | ............ 180,596
023654-AW-6.... | America West Air Nt 7.930% 01/02/19................ 01/02/2002 Redemption  100.0000...........cocccovre | cerrrrrivnmcvrecnres [ v 181,560 ] ... 181,560 | ............181,560 | ............ 181,560
023778-AA-1..... Amer Airln Eqpt Tr Ctf 9.710% 01/02/07. ... | 05/28/2002 | Dain Rauscher Wessels Inc 2,231,728
023778-AA-1..... Amer Airln Eqpt Tr Ctf 9.710% 01/02/07............ 01/02/2002 | Redemption ~ 100.0000...........cocccomce | cerrrerivricvrecnres | v, 525,543 | ............525,543 | ............586,343 | ............ 530,771 |ovoireeer(5,228) | oo [ fevenenenininens |0 [ 25,515 [
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02635P-RG-0.... [American General Financ 5.875% 07/14/06........ 08/22/2002 | Salomon/Smith Barney..............cccceeves [ covveiveveicniiiiens | v 10,455,300 10,000,000 | ....... 10,151,300 | ....... 10,140,565 |.......... (18,009) , 332,744
03027*-AD-5...... American Tool Co. Sr SF 6.570% 04/30/08.........| 04/30/2002 [ Call ~ 107.0460 5,352,300 | .........5,000,000 5,000,000 | .........5,000,000 |.......ccccceveruve. | . , cenn. 362,300

030287-AG-1..... Amer Trans Air 97-1 1A 6.990% 01/15/16.......... |07/15/2002 [Redemption ~ 100.0000...........cccccovews [ corvmmmninininininns [ e 85,061 ...85,061 |.............85,061 [ .............. 85,061 [...cccovivrrrnnn.
03215P-DP-1..... [AMRES 98-1 M1F 7.000% 01/25/28........ ... |03/14/2002 | Bear Stearns............... 1,447,731 7,432,977
03215P-DP-1..... [AMRES 98-1 M1F 7.000% 01/25/28.... ... 103/01/2002 | PaYdOWN..........cooevieiniciciiniciciisins | v 712,499 [ 712,499 | LLLLT12472 | 711,087 |..
035229-BK-8..... [Anheuser Busch Nt 6.750% 11/01/06... ... | 02/28/2002 | Salomon/Smith Barney.... 10,056,272 |..
039483-AN-2..... [ Archer Daniels Nt 6.750% 12/15/27..... .108/22/2002 | Morgan Stanley Dean Witter... 4,782,429 |..

048395-AA-5...... | Atlantic Coast Airlines 7.200% 01/01/14.. ... |07/01/2002 | Redemption  100.0000....
049164-AK-2..... | Atlas Air EETC's 7.380% 01/02/18........... ....|01/02/2002 [ Redemption ~ 100.0000....
054303-AM-4..... | Avon Products Inc Nt 7.150% 11/15/09... ... | 05/16/2002 [ Morgan Stanley Dean Witter...
055240-GE-9..... |BAMS 98-3 2M 6.500% 07/25/13......... ....|05/30/2002 | UBS Warburg..................
055240-GE-9..... |BAMS 98-3 2M 6.500% 07/25/13.. ....|06/01/2002 | Paydown..
05535D-AB-0..... |BCF 96-R1 B2 7.750% 09/25/26.. ....| 12/01/2002 | Paydown......
05946X-AX-1..... BAFC 00-12B1 6.750% 11/20/32. ... | 05/30/2002 [ UBS Warburg...
05946X-AX-1..... BAFC 00-12B1 6.750% 11/20/32. ... | 05/29/2002 | Paydown......
05946X-AY-9..... |BAFC 00-1 2B2 6.750% 11/20/32. ... | 05/30/2002 [ UBS Warburg...
05946X-AY-9..... |BAFC 00-1 2B2 6.750% 11/20/32. ... | 05/29/2002 | Paydown......
05946X-AZ-6..... |BAFC 00-1 2B3 6.750% 11/20/32. ... | 05/30/2002 [ UBS Warburg...
05946X-AZ-6..... |BAFC 00-1 2B3 6.750% 11/20/32. ... | 05/29/2002 [ Paydown..........c.ccevuene.

05947U-AL-2..... |BACM 00-1 F 7.735% 11/15/09.... .| 03/07/2002 [ Morgan Stanley Dean Witter...

. 5 000 000

059784-AB-4..... Banc Tec Bonds 7.500% 06/01/08........... ....| 03/28/2002 | Vafious........cooercee. — ..5,000,000
060505-AG-9..... Bank of America Corp Nt 7.400% 01/15/11......... 03/04/2002 | Bank of America...........cccooeviveieeicences [ eevcvcvcicicicnens | +....10,850,500 | ... 10,000,000
060505-AJ-3...... Bank of America Corp Nt 4.750% 10/15/06......... 05/24/2002 | Bank of America...........cccooeveceineiccices [ e | 20002...9,962,000 | ... 10,000,000

060506-2E-1...... BOAMS 01-9 2B1 6.500% 09/25/16......... ....|12/01/2002 [ Paydown..........
060506-2F-8...... BOAMS 01-9 2B2 6.500% 09/25/16..... ... | 12/01/2002 | Paydown..
060506-2G-6..... BOAMS 01-9 2B3 6.500% 09/25/16...... ... | 12/01/2002 | Paydown..
060506-4D-1...... BOAMS 01-10 2B1 6.250% 10/25/16... ....|12/01/2002 | Paydown..
060506-4E-9...... BOAMS 01-10 2B2 6.250% 10/25/16... .112/01/2002 [ Paydown......

060506-E8-1...... BOAMS 01-6 2B1 6.250% 06/25/16..... ... | 05/30/2002 | UBS Warburg...
060506-E8-1...... BOAMS 01-6 2B1 6.250% 06/25/16..... ... | 06/01/2002 [ Paydown......
060506-E9-9...... BOAMS 01-6 2B2 6.250% 06/25/16..... ... | 05/30/2002 | UBS Warburg...
060506-E9-9...... BOAMS 01-6 2B2 6.250% 06/25/16..... ... | 06/01/2002 [ Paydown......

060506-F2-3...... BOAMS 01-6 2B3 6.250% 06/25/16..... ... | 05/30/2002 | UBS Warburg...
060506-F2-3...... BOAMS 01-6 2B3 6.250% 06/25/16. ... | 06/01/2002 [ Paydown......
060506-FC-1..... BOAMS 99-6 B1 6.250% 07/25/14... ....|05/30/2002 | UBS Warburg...
060506-FC-1..... BOAMS 99-6 B1 6.250% 07/25/14... ....|06/01/2002 | Paydown......
060506-FD-9..... BOAMS 99-6 B2 6.250% 07/25/14... ....|05/30/2002 | UBS Warburg...
060506-FD-9..... BOAMS 99-6 B2 6.250% 07/25/14... ....|05/29/2002 | Paydown......
060506-FE-7...... BOAMS 99-6 B3 6.250% 07/25/14... ....|05/30/2002 | UBS Warburg...
060506-FE-7...... BOAMS 99-6 B3 6.250% 07/25/14... ....|05/29/2002 | Paydown......
060506-JK-9...... BOAMS 99-10 B1 6.500% 09/25/14. .105/30/2002 [ UBS Warburg...

060506-JK-9...... BOAMS 99-10 B1 6.500% 09/25/14...... ... | 06/01/2002 [ Paydown......
060506-JL-7...... BOAMS 99-10 B2 6.500% 09/25/14...... ... | 05/30/2002 | UBS Warburg...
060506-JL-7...... BOAMS 99-10 B2 6.500% 09/25/14...... ... | 06/01/2002 [ Paydown......
060506-JM-5..... BOAMS 99-10 B3 6.500% 09/25/14...... ... | 05/30/2002 | UBS Warburg...

060506-JM-5..... BOAMS 99-10 B3 6.500% 09/25/14.
060506-NR-9..... [BOAMS 00-4 B3 8.000% 08/25/30...
060506-PD-8..... [BOAMS 00-5 B2 7.750% 10/25/30... .
060506-RH-7..... [BOAMS 00-7 B2 7.750% 12/25/30... ....| 12/01/2002 | Paydown..
060506-S7-8...... BOAMS 01-8 11B1 6.500% 08/25/16. ....| 12/01/2002 | Paydown..
060506-S8-6...... BOAMS 01-8 11B2 6.500% 08/25/16...... ....| 12/01/2002 | Paydown.. e |
060506-S9-4...... BOAMS 01-8 1IB3 6.500% 08/25/16.................... 12/01/2002 | PaydOown.........c.cviiiiinicineiciciicis v

... | 06/01/2002 [ Paydown......
....| 12/01/2002 | Paydown..
..[12/01/2002 | Paydown..
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060506-XG-2..... |BOAMS 01-4 2B1 6.750% 04/20/31.................... 12/01/2002 | Paydown..........c.oveeumieriniernirninininens [
06423J-AJ-3...... BOAMS 01-3 B2 7.000% 04/25/31.......... ....| 12/01/2002 | Paydown.............cco..... .
073906-C#4...... Beatrice Leas Coll Tr N 7.500% 02/25/02 ... [02/25/2002 | Redemption
073919-AD-4..... | BSSS 96-1 A 13.250% 03/27/26............... .... [ 12/01/2002 [ Paydown............co.....
079860-AB-8..... Bellsouth Corp Nt 6.000% 10/15/11......... .... |01/28/2002 [ DB Alex Brown.
085790-AA-1..... Berry Plastics Sr Sb Nt 12.250% 04/15/04........... {01/07/2002 [ BNP.........c.cccovvrrniunnece
093662-AA-2..... Block Financial Comp 6.750% 11/01/04.............. | 03/19/2002 [ Salomon/Smith Barney
09774Q-AA-5..... | Bombardier Capital Nts 6.000% 01/15/02........... [01/15/2002 Maturity...................

09774X-AV-4..... Bombardier Cap Mortgage 6.475% 03/15/29....... 09/01/2002 [ Paydown..

09774X-BG-6.....|Bombardier Cap Mortgage 7.850% 12/15/29....... 12/01/2002 | Paydown......
12637K-AB-7..... [CSK Auto Inc Sr Sub Nt 11.000% 11/01/06........ 08/16/2002 [ Bank of America..
12637K-AB-7..... [CSK Auto Inc Sr Sub Nt 11.000% 11/01/06........ 08/22/2002 (Call ~ 105.5000.
126671-BX-3..... [CWL 98-13 B2 6.750% 08/25/28.............ccuuc.. 12/01/2002 | Paydown..........
126691-5U-4...... INMC/RAST/CWHL 97-A6 B1 7.250% 09/25/12..|05/30/2002 | UBS Warburg...
126691-5U-4...... INMC/RAST/CWHL 97-A6 B1 7.250% 09/25/12..|06/01/2002 | Paydown......
126691-5V-2...... INMC/RAST/CWHL 97-A6 B2 7.250% 09/25/12..|05/30/2002 | UBS Warburg...
126691-5V-2...... INMC/RAST/CWHL 97-A6 B2 7.250% 09/25/12..|06/01/2002 | Paydown......
126691-5W-0..... [INMC/RAST/CWHL 97-A6 B3 7.250% 09/25/12..|05/30/2002 | UBS Warburg...
126691-5W-0..... [INMC/RAST/CWHL 97-A6 B3 7.250% 09/25/12..|06/01/2002 | Paydown......
12669A-5T-7...... CWHL 99-A2 B1 6.250% 03/25/14.........cccceevneee 05/30/2002 [ UBS Warburg...
12669A-5T-7...... CWHL 99-A2 B1 6.250% 03/25/14... ....| 06/01/2002 [ Paydown......
12669A-5U-4..... [CWHL 99-A2 B2 6.250% 03/25/14... ....| 05/30/2002 [ UBS Warburg...
12669A-5U-4..... [CWHL 99-A2 B2 6.250% 03/25/14... ....| 06/01/2002 [ Paydown......
12669A-5V-2..... [CWHL 99-A2 B3 6.250% 03/25/14... ....| 05/30/2002  UBS Warburg...
12669A-5V-2..... [CWHL 99-A2 B3 6.250% 03/25/14... ....| 06/01/2002 [ Paydown......
12669A-G4-0..... [CWHL 98-17 M 6.500% 11/25/13..... ... [05/30/2002 | UBS Warburg...
12669A-G4-0..... [CWHL 98-17 M 6.500% 11/25/13. ... |06/01/2002 | Paydown......
12669A-SN-5..... [CWHL 98-9 M 6.500% 07/25/13... ... [05/30/2002 | UBS Warburg...
12669A-SN-5..... [CWHL 98-9 M 6.500% 07/25/13... ... |06/01/2002 | Paydown......
12669A-SP-0..... [CWHL 98-9 B1 6.500% 07/25/13.. ....|05/30/2002 | UBS Warburg...
12669A-SP-0..... [CWHL 98-9 B1 6.500% 07/25/13..... ....|06/01/2002 | Paydown......
12669A-Z2-3...... CWHL 98-20 B2 6.750% 12/26/28... .... [ 12/01/2002 | Paydown......
12669B-AV-4..... [CWALT 99-4 M 6.250% 05/25/14..... ... |05/30/2002 | UBS Warburg...
12669B-AV-4..... [CWALT 99-4 M 6.250% 05/25/14..... ... |06/01/2002 | Paydown......
12669B-AW-2.... [CWALT 99-4 B1 6.250% 05/25/14... ... | 05/30/2002 [ UBS Warburg...
12669B-AW-2.... [CWALT 99-4 B1 6.250% 05/25/14... .106/01/2002 | Paydown......

......... 1 516,875 | .......
....... 10,350,600 .......10 000,000
4,750,000 | .........4,750,000
....6561,736
....206,700
....129,150
.1,985,510

..1.882.000
21,065
3,000,152

...3,776,026
v 117,395
...2,688,213

12669B-CW-0.... | CWALT 99-7 M 6.250% 08/25/14..... ... |05/3012002 |UBS Warburg... ...2 880 295
12669B-CW-0.... | CWALT 99-7 M 6.250% 08/25/14..... ... 106/01/2002 | Paydown...... ...82,140
12669B-CX-8..... | CWALT 99-7 B1 6.250% 08/25/14... .105/30/2002 | UBS Warburg... ..1,212,478

....|06/01/2002 | Paydown......

12669B-CX-8..... | CWALT 99-7 B1 6.250% 08/25/14...
.105/30/2002 | UBS Warburg...

12669B-CY-6..... | CWALT 99-7 B2 6.250% 08/25/14...
12669B-CY-6..... | CWALT 99-7 B2 6.250% 08/25/14... ....|06/01/2002 | Paydown......
12669B-EZ-1..... CWALT 99-A6 B1 6.500% 09/25/14. ... | 06/30/2002 [ UBS Warburg...
12669B-EZ-1..... CWALT 99-A6 B1 6.500% 09/25/14..... ....|06/01/2002 | Paydown......
12669B-LK-6..... | CWALT 99-A8 B1 8.000% 01/25/30. .[12/01/2002 | Paydown......

861222 | ..
24560 | .
2,325,879 |.

12669B-LV-2..... CWALT 99-2 M 7.500% 01/25/29..... ... |07/24/2002 | UBS Warburg... .15 838,485
12669B-LV-2..... CWALT 99-2 M 7.500% 01/25/29..... ... 107/01/2002 | Paydown.. 113,635
12669B-N7-3..... |CWALT 01-6 B1 6.920% 04/25/31... .... | 12/01/2002 | Paydown...... ...60,772
12669B-RR-5.....| CWALT 00-3 B2 8.000% 07/25/30.. .107/25/2002 | UBS Warburg... ...2,498,138

12669B-RR-5.....| CWALT 00-3 B2 8.000% 07/25/30.......... ....| 0710172002 Paydown...... v 19,702
13055*-AA-5...... California Portland Cem 6.970% 04/07/09........... 117252002 [ AISON.......cooveviciiiisiicisieisieieis v | o 3,068,370 | ......... 3,000,000

......... 3,000,000 |..
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142,429
629,298

141781-AL-8...... Cargill Inc Nt 6.250% 05/01/06..............ccccoucnee. 04/30/2002 [ Salomon/Smith Barney............cccccoeeees [ eonvvinincnininins | v 5,133,550 | ......... 5,000,000 | ......... 4,989,100 4,990,471
149123-BG-5..... | Caterpillar Inc Nt 7.250% 09/15/09... . |02/28/2002 [ UBS Warburg... N ...1,500,000 | ..... 7,585,105 | .........

16162T-AK-2..... | CHASE 98-S5 B1 6.500% 09/25/13. ... | 06/30/2002 [ UBS Warburg... L A122,.237 1,041,927
16162T-AK-2..... | CHASE 98-S5 B1 6.500% 09/25/13. ... | 06/01/2002 | Paydown...... ...36,458 |............. 33,849
16162T-FH-4..... |CHASE 99-S3 M 6.250% 03/25/14... ... | 05/30/2002 | UBS Warburg... ..1,071,235 | . 1,056,338
16162T-FH-4..... |CHASE 99-S3 M 6.250% 03/25/14... ... [06/01/2002 | Paydown..........cccvuieninininicieiiciiiens [ [ e 32,864 [ onnnnn.32,864 [ 32,407
16162T-FJ-0...... CHASE 99-S3 B1 6.250% 03/25/14..... ... | 06/3072002 [UBS Warburg...........cccoeveuvenininninns e | . 341,206 | .............340,847 | ... .332,859
16162T-FJ-0...... CHASE 99-S3 B1 6.250% 03/25/14..... ... [ 06/0172002 [ Paydown............cccvvviinirniniinininiciiens [eonesisinisininins | eeenennnnn 10,457 | 10,457 | 10,212

16162T-FK-7..... |CHASE 99-S3 B2 6.250% 03/25/14..... ... | 06/30/2002 [ UBS Warburg...
16162T-FK-7..... |CHASE 99-S3 B2 6.250% 03/25/14. ... | 06/01/2002 | Paydown......
16162T-JR-8..... CHASE 99-S6 M 6.250% 04/25/14... ... | 05/30/2002 | UBS Warburg...
16162T-JR-8..... CHASE 99-S6 M 6.250% 04/25/14... ... |06/01/2002 | Paydown......
16162T-JT+4...... CHASE 99-S6 B2 6.250% 05/25/14. ... | 06/30/2002 [ UBS Warburg...
16162T-JT-4...... CHASE 99-S6 B2 6.250% 05/25/14. ... | 06/01/2002 | Paydown......
16162T-KA-3..... |CHASE 99-S7 M 6.250% 06/25/14... ... | 05/30/2002 | UBS Warburg...
16162T-KA-3..... |CHASE 99-S7 M 6.250% 06/25/14... ... |06/01/2002 | Paydown......
16162T-KB-1..... |CHASE 99-S7 B1 6.250% 06/25/14..... ... | 06/30/2002 [ UBS Warburg...
16162T-KB-1..... | CHASE 99-S7 B1 6.250% 06/25/14. ..|06/01/2002 [ Paydown......

16162T-LB-0...... CHASE 99-S9 M 6.250% 07/25/14... ... |05/30/2002 | UBS Warburg... ...2,404,609 |. 2,282,125
16162T-LB-0...... CHASE 99-S9 M 6.250% 07/25/14... ... |06/01/2002 | Paydown...... 09,337 [ 65,805
16162T-LC-8..... | CHASE 99-S9 B1 6.250% 07/25/14. ... | 06/30/2002 [ UBS Warburg... 480,922 |. 450,188
16162T-LC-8..... |CHASE 99-S9 B1 6.250% 07/25/14..... ... | 06/01/2002 | Paydown...... 13,867 |..ccvovvennne 12,981
16162T-LD-6..... |CHASE 99-S9 B2 6.250% 07/25/14..... ... | 06/30/2002 [ UBS Warburg... 561,076 ...502,864

16162T-LD-6..... |CHASE 99-S9 B2 6.250% 07/25/14..... ... | 06/01/2002 | Paydown......
16162T-QG-4.... |CHASE 99-S13 B1 6.500% 10/25/14... ... 105/30/2002 | UBS Warburg...
16162T-QG-4.... | CHASE 99-S13 B1 6.500% 10/25/14... ... 106/01/2002 | Paydown......
16162T-XD-3..... | CHASE 01-S1 B1 7.250% 02/25/31. ... [ 1210172002 | Paydown..
16162T-XN-1..... CHASE 01-S3 M 6.500% 07/25/16... ... [12/01/2002 | Paydown..
16162T-XP-6..... | CHASE 01-S3 B1 6.500% 07/25/16. ... [ 1210172002 | Paydown..
16162T-XQ-4..... |CHASE 01-S3 B2 6.500% 07/25/16.................... 12/01/2002 | Paydown.....................

167166-FD-4..... | Chicago & NW Pass Thru 7.520% 10/30/14....... 10/30/2002 | Redemption 162,540 | ..... ...162,540
17248R-AA-4...... | Cingular Wireless Nt 5.625% 12/15/06..... ....|09/09/2002 | Tax Free Exchange..... 1,750,000 | ..... 1,743,665
17248R-AD-8..... | Cingular Wireless Nt 6.500% 12/15/11..... ....|09/06/2002 | Tax Free Exchange..... 1,000,000 |..... 995,860
17248R-AG-1.... | Cingular Wireless Nt 7.125% 12/15/31. ..| 09/06/2002 | Tax Free Exchange. 2,000,000 |..... 1,979,700

172921-TD-0..... |CMSI 92-1 B 8.000% 01/25/22......... ... | 04/25/2002 | Call  100.0000.....
172921-TD-0..... |CMSI 92-1 B 8.000% 01/25/22..... ... |03/25/2002 | Paydown.............
172921-WG-9.... |CMSI 92-13 B 7.500% 07/25/07... ... |05/03/2002 | Call ~ 100.0000.
172921-WG-9.... |CMSI 92-13 B 7.500% 07/25/07... ... [03/01/2002 | Paydown......
172953-F4-8...... CMSI01-6 B1 6.500% 05/25/29... ... [12/01/2002 | Paydown..
172953-H9-5...... CMSI01-8 M 6.250% 05/25/16.... ....[ 1210172002 | Paydown..
172953-J2-8...... CMSI 01-8 B1 6.250% 05/25/16... ... [12/01/2002 | Paydown..
172953-P4-7...... CMSI01-11 M 6.250% 06/25/16.. ....[ 1210172002 | Paydown..
172953-P5+4....... CMSI 01-11 B1 6.250% 06/25/16. ... |12/01/2002 | Paydown..
172953-P6-2....... CMSI 01-11 B2 6.250% 06/25/16. ... |12/01/2002 | Paydown......
172953-PE-5..... CMSI99-6 M 6.462% 09/25/14.... ... | 06/30/2002 [ UBS Warburg...
172953-PE-5..... CMSI99-6 M 6.462% 09/25/14.... ....|06/01/2002 | Paydown......
172953-PF-2...... CMSI99-6 B1 6.462% 09/25/14... ... |05/30/2002 | UBS Warburg...
172953-PF-2...... CMSI99-6 B1 6.462% 09/25/14... ... |06/01/2002 | Paydown......
172953-PX-3..... CMSI99-7 B1 7.000% 09/25/29... ... [12/01/2002 | Paydown......
172953-ZR-5..... |CMSI 01-3 M 6.750% 03/25/16.... ... | 06/30/2002 [ UBS Warburg... e |
172953-ZR-5..... |CMSI 01-3 M 6.750% 03/25/16...........cc.ccvvvvnnnne. 06/01/2002 | Paydown...........ccvuruiicieriniciiciiinns | e
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172953-ZS-3...... CMSI 01-3 B1 6.750% 03/25/16..........cccocuvurnnee 05/30/2002 [ UBS Warburg............cccveevereeerrninenns | enrenivnenneinnes | ereennn. 532,568 | ............532,376 | ...........528,716 | ............ 528,778 | oo T | s [ [l 3,707 [ 3,707

172953-ZS-3...... CMSI 01-3 B1 6.750% 03/25/16... ... | 06/01/2002 | Paydown...... ...11,659

172953-ZT-1...... CMSI 01-3 B2 6.750% 03/25/16... ... | 05/30/2002 | UBS Warburg... 294,535

172953-ZT-1...... CMSI 01-3 B2 6.750% 03/25/16... ... | 06/01/2002 [ Paydown...........covveveieninininieinieinies [ eevienicnienienns [eoriienneennnn6,708 | 8,708 [ 6,485 | e 6,494

172967-AZ-4...... Citigroup Inc Nt 7.250% 10/01/10.... .... | 04/05/2002 | Merrill Lynch. 8,400,891

172967-BC-4..... [ Citigroup Inc Nt 6.500% 01/18/11........... .... | 04/05/2002 [ Merrill Lynch.... 4,968,059

17453B-AA-9..... [ Citizens Communications 8.500% 05/15/06. 11/01/2002 | DB Alex Brown..........cccocvvvvveerivnnnens [evrvnivniinnninens [ veeeneenn 772,500 | ...........750,000 | ............ 742,890 | ............ 743,582

17453B-AE-1..... Citizens Communications 7.625% 08/15/08. 03/15/2002 [ Tax Free Exchang cernn2,985,901 ..

17749*-AE-0...... Citrus Crp Ser E Sr SF 11.100% 11/01/06.......... | 11/01/2002 | Redemption ~ 100.0000..........ccccuvrees ferrreriericrrecvres | veeeen. 550,000 | ............550,000 |............643,225 | ............ 572,746 |..

178779-CM-4.....[CITYSCAPE 97-2 B 8.170% 04/25/18..... ... | 12/01/2002 | Paydown...........c..cco..... crerernn 160,690 | ............760,690 |............ 760,690 |..

178780-AQ-5..... [CITYSCAPE 97-3 M2 7.840% 07/25/18.............. | 12/01/2002 | Paydown..................... . 1 012 265 .1,009,416 |..

185896-A@-6.... Cleveland Cliffs Sr Nt 7.000% 12/15/05....... . [12/31/2002 [ Redemption v 967,286 | ............967,286 | ............ 967,286

200505-AA-3..... | Commemorative Brands Sr 11.000% 01/15/0 03/22/2002 [ DB Alex Brown................ ...2,000,000 2,001,340

21075W-EG-6.... | Contimortgage 1997-1 M2 7.670% 03/15/28....... 12/15/2002 | Redemption 20000.......ceierien | e | e 87,033 | 87,033 87,033 | 87,033

210805-AM-9..... | Contl Airlns Pass Thru 6.940% 10/15/13............[10/15/2002 [ Redemption ~ 100.0000.... 653,076

210805-AN-7..... | Contl Airlns Pass Thru 7.820% 04/15/15............[10/15/2002 [Redemption ~ 100.0000...........cccccovee | cerrrermcmcenccnns [ . 266,914 | ... 266,914 | ............ 267,649 | ............ 267,379

210805-BV-8..... | Contl Airlns 97-4B 6.900% 07/02/18..... ... 101/02/2002 | Redemption ~ 100.0000..........coovvvrees feorreriererivnes [ eerien..95,946 | ............95,946 | ............ 101,614 [ ............ 100,438

210805-CF-2..... | Contl Airlns EETC 6.465% 10/15/04.... ... [10/15/2002 [Redemption ~ 100.0000...........cccovcens | corvrervencricenns [ e 566,712 | ...........566,712 | ............ 566,712 | ............ 566,712

210805-DA-2...... | Contl Airlns 00-1 Pass- 8.388% 11/01/20............ [ 11/01/2002 [Redemption ~ 100.0000...........cccceovee | cerrrerrrccnceniccnns [ v 111,016 | 111,016 f 110,816 | e 110,799 |..

221643-AA-7..... | Cott Beverages Nt 8.000% 12/15/11........ ....|02/11/2002 | Lehman..........cccocecunne. .1,950,077 |..

22540A-PQ-5.....| WAMU 99-WM2 1M1 6.250% 11/19/14... ... |05/30/2002 | UBS Warburg... 3,973,423 |

22540A-PQ-5.....| WAMU 99-WM2 1M1 6.250% 11/19/14... ... 105/29/2002 | Paydown..........coveeunierinieeiniinieninnns [ evrenienieneenees | v 119,320 |00l 119,320 ] el 118,351 [ 118,399 |..

22540A-PR-3.....| WAMU 99-WM2 1M2 6.250% 11/19/14... ... |05/30/2002 | UBS Warburg... 725,057 |..

22540A-PR-3.....| WAMU 99-WM2 1M2 6.250% 11/19/14... ... |05/29/2002 | Paydown......

22540A-PU-6.....| WAMU 99-WM2 2M1 7.000% 11/19/14... ... |05/30/2002 | UBS Warburg...

22540A-PU-6.....| WAMU 99-WM2 2M1 7.000% 11/19/14... ... |05/29/2002 | Paydown......

22540A-PV-4..... |WAMU 99-WM2 2M2 7.000% 11/19/14... ... |05/30/2002 | UBS Warburg...

22540A-PV-4..... |WAMU 99-WM2 2M2 7.000% 11/19/14... ... |05/29/2002 | Paydown............c........

22844#AB-6...... Crown Pac Sr SF Nt 10.780% 12/01/09...............| 11/01/2002 | Redemption

231907-FT-8...... Disney Tr Certs 96-403 7.200% 01/10/07 ... | 07/10/2002  Redemption

23321P-4D-7..... |DLJMA 99-D A 9.638% 07/29/19......... ....| 11/07/2002 | UBS Warburg.................. .17,700,000

23321P-T3-2...... DLJMA 98-C A1 8.100% 05/28/28.... ... | 05/31/2002  Redemption 0.0071.. ...10,475 |..

23321P-XX-1..... DLJMA 96-Q4 B1 7.250% 03/25/26.. ... | 05/09/2002 | DB Alex Brown............ ...2,390,326

23321P-XX-1..... DLJMA 96-Q4 B1 7.250% 03/25/26..... ... |05/01/2002 | Paydown.............ccou..e. ...31,337

23333R-AA-8..... | DTE Burns Harbor 6.570% 01/30/03........ ....|07/30/2002 | Redemption . erere..930,000

235863-AA-..... Danbury Bldg Accpt Crp  7.860% 11/01/02......... | 11/01/2002 | Redemption ~ 100.0000.... ..1,097,511

235863-AB-3..... Danbury Bldg Accpt Crp  8.373% 06/01/06......... | 12/01/2002 | Redemption ~ 100.0000 ....98,864 |.

23739*-AE-0...... Darr Equipment Co Sr Nt 7.060% 03/31/06.........|06/25/2002|Call ~ 100.6510............. ...5,000,000

247367-ASA4..... Delta Airlns 01-1 6.619% 03/18/11........... ....| 09/18/2002 [ Redemption .

24763L-FY-1...... DELHE 99-3 M1 7.600% 01/15/30....... .... |03/14/2002 [ JP Morgan.................. ..4,882,747 |..

25243E-AA-1..... Diageo Capital PLC Nt 7.250% 11/01/09............ 01/09/2002 [ DB Alex Brown. ..5,000,89 | ..

252567-AA-0..... Diamond Cable Commun Co 13.250% 09/30/04.. | 06/18/2002 | Various..... ..1,170,000 |..

25500P-AE-6..... |DITECH 97-1 M1 7.250% 01/15/24.................... 12/01/2002 | Paydown.. ..4,569,691 |..

25500P-AP-1..... DITECH 98-1 M1 7.250% 10/15/20.. ... | 12/15/2002 | Paydown...... .4,310,927 |..

260543-BP-7..... Dow Chemical Nt 5.750% 12/15/08 ... |01/10/2002 | Bank of America.. ..4,999,704

26439X-AD-5..... | Duke Energy Field Sves  6.875% 02/01/11......... {01/23/2002 [ UBS Warburg... .4,990,318 | ..

264414-AR-4..... | Duke Realty Nt 7.050% 03/01/06............. ....| 04/17/2002 | Wachovia..... ..4,998,197 |..

26441Y-AD-9..... | Duke-Weeks Realty Corp 6.950% 03/15/11....... [03/07/2002 [ DB Alex Brown. ..2,997,583

284895-AA-T..... Electrical Lightwave Nt 6.050% 05/15/04............ 12/12/2002|Call  103.5000. ..8,123,796

291701-AR-1..... Empire Funding 97-2 M2 8.030% 09/25/23......... | 12/01/2002 | Paydown...... .4,345,031 | ..

291701-BC-3..... | Empire Funding 97-3 B1 7.750% 04/25/23.......... 12/01/2002 | Paydown.. e 1,181,556 ..

291701-BX-7..... Empire Funding 97-5 B1 8.490% 04/25/24.......... 12/01/2002 | Paydown..........c.cceieeenmienicnnennenns [ evrvrivnninnninens | veeene. 904,754 | 0.....904,754 ] ............920,587 |............ 911,671
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302228-AA-9..... EXSIF Worldwide (Union 7.680% 09/15/15......... 09/15/2002 [ Redemption ~ 100.0000..........cccooereee | errrrrrnrrnniniens | erreennen 339,974 | i 339,974

302471-AN-7..... |FMAC 97-A D 8.140% 04/15/19... ... |08/01/2002 | Paydown..............c...... ....40,700 |. .

302471-AN-7..... |FMAC 97-A D 8.140% 04/15/19... ... [12/31/2002 | Redemption . ...2,809,300 I (2,809,290)

302491-AK-1..... FMC Crp MTN 6.375% 09/01/03.. ... [10/21/2002 [ Various..............cco..... B I (30,108)

30249Q-AD-2.... |FMC Corp 6.750% 05/05/05......... ....| 12/13/2002 | BNY Capital..... v (17,837) | e (17,837)

317928-AA-T..... Finova Group Nt 7.500% 11/15/09........... ....|09/06/2002 | Bank of America.............. .(916,516) ........(916,516) | ..

33632*-SG-3...... BJ Services 97-1 Secure 7.330% 06/30/09......... 12/30/2002 | Redemption  100.0000....

33632*-UE-5...... Baker Hughes Pass-Thru 8.036% 09/28/15........ [ 03/28/2002 | Redemption ~ 100.0000....

337358-BD-6..... | First Union Nt 6.550% 10/15/35............... ....|04/16/2002 | Autranet......................

33762S-AA-5..... |FPLUS 1998-A 8.500% 04/15/28.. ... | 12/15/2002 [ Paydown..

337925-BQ-3..... |FPLUS 97-2 B1 7.930% 04/10/23. .... [ 12/01/2002 [ Paydown..

337925-CP-4..... | FPLUS 97-4 M2 7.330% 09/11/23.... ... 102/15/2002 | Lehman....

337925-CP-4..... |FPLUS 97-4 M2 7.330% 09/11/23........... ... |02/01/2002 | Paydown......

345397-SG-9..... | Ford Motor Cr Co Sr Nts 5.800% 01/12/09......... {05/21/2002 | Bear Stearns

345397-SU-8..... | Ford Motor Cr Co Nt 7.600% 08/01/05..... ....| 08/20/2002 | Autranet...........

360922-AA-6..... FAST 96-1 A 8.000% 10/28/33......... ...|02/21/2002 | Bear Stearns 349 984

360922-AA-6..... FAST 96-1 A 8.000% 10/28/33..... ... 102/20/2002 | Paydown...... 2,105,882 | ........

36157N-FY-5..... |GECMS 00-5 M 7.250% 04/25/15 ....|05/30/2002 | UBS Warburg... 1,342,959 . 1 331,546

36157N-FY-5..... |GECMS 00-5 M 7.250% 04/25/15.... <. |05/29/2002 | PaydOown..........cecurieunicirieinieniesiees [ eoenienienieniens | e ...31,323

36157N-FZ-2..... | GECMS 00-5 B1 7.250% 04/25/15... ... |05/30/2002 | UBS Warburg...

36157N-FZ-2..... | GECMS 00-5 B1 7.250% 04/25/15... ... |06/01/2002 | Paydown......

36157N-GA-6.... |GECMS 00-5 B2 7.250% 04/25/15... ... |05/30/2002 | UBS Warburg...

36157N-GA-6.... |GECMS 00-5 B2 7.250% 04/25/15... ... |06/01/2002 | Paydown......

36157N-HV-9.....| GECMS 00-8 M 7.500% 06/25/15.... ....|05/30/2002 | UBS Warburg...

36157N-HV-9.....| GECMS 00-8 M 7.500% 06/25/15.... ....|06/01/2002 | Paydown......

36157N-HW-7....| GECMS 00-8 B1 7.500% 06/25/15... ... |05/30/2002 | UBS Warburg...

36157N-HW-7....| GECMS 00-8 B1 7.500% 06/25/15... ... |05/29/2002 | Paydown......

36157N-HX-5.....| GECMS 00-8 B2 7.500% 06/25/15... ... |05/30/2002 | UBS Warburg...

36157N-HX-5.....| GECMS 00-8 B2 7.500% 06/25/15... ... |06/01/2002 | Paydown......

36157N-LS-1..... | GECMS 00-10 B2 7.750% 09/25/30. ....| 12/01/2002 | Paydown......

36157N-MD-3.... | GECMS 00-12 M 7.250% 10/25/15.. ....|05/30/2002 | UBS Warburg...

36157N-MD-3.... | GECMS 00-12 M 7.250% 10/25/15.. ....|06/01/2002 | Paydown......

36157N-ME-1.... | GECMS 00-12 B1 7.250% 10/25/15. ....|05/30/2002 | UBS Warburg...

36157N-ME-1.... | GECMS 00-12 B1 7.250% 10/25/15. ....|05/29/2002 | Paydown......

36157N-MF-8.... | GECMS 00-12 B2 7.250% 10/25/15. ....|05/30/2002 | UBS Warburg...

36157N-MF-8.... | GECMS 00-12 B2 7.250% 10/25/15. ....|06/01/2002 | Paydown......

36157R-4H-5..... |GECMS 99-16 M 6.500% 07/25/14.. ....|05/30/2002 | UBS Warburg...

36157R-4H-5..... |GECMS 99-16 M 6.500% 07/25/14.. ....|05/29/2002 | Paydown......

36157R-4J-1...... GECMS 99-16 B1 6.500% 07/25/14. ....|05/30/2002 | UBS Warburg...

36157R-4J-1...... GECMS 99-16 B1 6.500% 07/25/14. ....|05/29/2002 | Paydown......

36157R-4K-8..... | GECMS 99-16 B2 6.500% 07/25/14. ....|05/30/2002 | UBS Warburg...

36157R-4K-8..... | GECMS 99-16 B2 6.500% 07/25/14. ....|05/29/2002 | Paydown......

36157R-4S-1..... |GECMS 99-19 M 6.500% 10/25/14.. ....|05/30/2002 | UBS Warburg...

36157R-4S-1..... |GECMS 99-19 M 6.500% 10/25/14.. ....|06/01/2002 | Paydown...... .

36157R-4T-9..... |GECMS 99-19 B1 6.500% 10/25/14. ....|05/30/2002 | UBS Warburg... 372,695 |..

36157R-4T-9..... |GECMS 99-19 B1 6.500% 10/25/14. ....|06/01/2002 | Paydown...... ..10,259 |..

36157R-4U-6..... | GECMS 99-19 B2 6.500% 10/25/14. ....|05/30/2002 | UBS Warburg... .363,618 |..

36157R-4U-6..... | GECMS 99-19 B2 6.500% 10/25/14. ....|06/01/2002 | Paydown......

36157R-6P-5..... |GECMS 99-21 M 6.750% 11/25/14.. ....|05/30/2002 | UBS Warburg... . 1 155 995

36157R-6P-5..... |GECMS 99-21 M 6.750% 11/25/14.. ....|05/29/2002 | Paydown...... cerernenn 30,582

36157R-6Q-3..... | GECMS 99-21 B1 6.750% 11/25/14.................... 05/30/2002 | UBS Warburg............cvueureeunieenicnies | erreeniieinieeinienneens B4 | 770,663
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36157R-6Q-3..... | GECMS 99-21 B1 6.750% 11/25/14.................... 06/01/2002 [ PaydOwn.........c.cvecuririricieienieeicenes | v

36157R-6R-1..... |GECMS 99-21 B2 6.750% 11/25/14. ....|05/30/2002 | UBS Warburg...

36157R-6R-1..... |GECMS 99-21 B2 6.750% 11/25/14. ....|06/01/2002 | Paydown......

36157R-C5-2..... |GECMS 99-4 B1 6.250% 03/25/14... ... |05/30/2002 | UBS Warburg...

36157R-C5-2..... | GECMS 99-4 B1 6.250% 03/25/14... ... |06/01/2002 | Paydown......

36157R-P2-5..... |GECMS 99-10 M 6.250% 04/25/14.. ....|05/30/2002 | UBS Warburg...

36157R-P2-5..... |GECMS 99-10 M 6.250% 04/25/14.. ....|05/29/2002 | Paydown......

36157R-P3-3..... |GECMS 99-10 B1 6.250% 04/25/14. ....|05/30/2002 | UBS Warburg...

36157R-P3-3..... |GECMS 99-10 B1 6.250% 04/25/14. ....|05/29/2002 | Paydown......

36157R-P4-1..... | GECMS 99-10 B2 6.250% 04/25/14. ....|05/30/2002 | UBS Warburg...

36157R-P4-1..... | GECMS 99-10 B2 6.250% 04/25/14. ....|06/01/2002 | Paydown......

36157R-SP-1.....| GECMS 98-16 B2 6.500% 10/25/13. ....|05/30/2002 | UBS Warburg...

36157R-SP-1.....| GECMS 98-16 B2 6.500% 10/25/13. ....|06/01/2002 | Paydown......

36157R-WL-5.... |GECMS 98-22 M 6.000% 11/25/13.. ....|05/30/2002 | UBS Warburg... . 1 266125

36157R-WL-5.... |GECMS 98-22 M 6.000% 11/25/13.. ....|06/01/2002 | Paydown...... ....39,053

36157R-WM-3... | GECMS 98-22 B1 6.000% 11/25/13. ....|05/30/2002 | UBS Warburg... 421,763 |.

36157R-WM-3... | GECMS 98-22 B1 6.000% 11/25/13. ....|06/01/2002 | Paydown...... ....13,009 |.

36157R-X5-9..... |GECMS 99-12 M 6.250% 07/25/14.. ....|05/30/2002 | UBS Warburg... .1,470,901

36157R-X5-9..... |GECMS 99-12 M 6.250% 07/25/14.. ....|05/29/2002 | Paydown......

36157R-X6-7..... |GECMS 99-12 B1 6.250% 07/25/14. ....|05/30/2002 | UBS Warburg...

36157R-X6-7..... |GECMS 99-12 B1 6.250% 07/25/14. ....|06/01/2002 | Paydown......

36157R-X7-5..... |GECMS 99-12 B2 6.250% 07/25/14. ....|05/30/2002 | UBS Warburg...

36157R-X7-5..... |GECMS 99-12 B2 6.250% 07/25/14..... ....|06/01/2002 | Paydown......

36157R-XV-2.....| GECMS 1998-26 B2 6.250% 02/25/14. ....|05/30/2002 | UBS Warburg...

36157R-XV-2.....| GECMS 1998-26 B2 6.250% 02/25/14. ....|06/01/2002 | Paydown......

36185N-CZ-1.....| GMACM 00-J2 M3 7.750% 08/25/30.... ... | 12/01/2002 | Paydown......

36226M-AD-5.... |GRMT 01-1A A4 7.300% 05/20/20.......... ..|03/05/2002 | Goldman Sachs...........

36877P-AA-6..... | General American Railca 6.210% 09/20/20......... 12/20/2002 | Redemption

368841-AA-0..... | Gen Amer Trns Ser 91 14 9.180% 03/11/11........{03/11/2002 [ Redemption ,

370425-RT-9..... |GMAC Nt 6.750% 01/15/06...........ccrvreunnee ... | 05/09/2002 | UBS Warburg.............. v , .9,818,381 |..

370425-RW-2.... |GMAC Nt 6.125% 09/15/06.............. ... | 08/20/2002 | Various..... .14 000,000 ,965, 13,967,298 |..

373298-BB-3..... | Georgia Pacific Debs 9.950% 06/15/02... ....| 06/15/2002 [ Maturity.... ..950,000 1,044,392 | ............ 963,754

373872-AC-4..... |GACC 97-1 A 7.950% 08/28/30............... .... | 12/01/2002 | Paydown..................... ...1,256,422 1,193,601 .1,213,557

37516#AA-3...... Giffords Brooks Funding 6.800% 04/28/13.......... 10/28/2002 | Redemption 04,447 . BAA4T | 64,447

38141G-AA-2.....| Goldman Sachs Group Inc 6.650% 05/15/09....... 03/08/2002 [ BNP..........ccvvvvrriane. ...5,000,000

393505-QD-7.....|GTHIL 96-D2 HEMI 8.100% 09/15/27................. 12/15/2002 | Paydown

393505-V9-0...... GTHIL 99-2 A5 6.680% 12/01/30..... .104/29/2002 | Lehman...........cccooec...

393533-BU-7..... |GT 1997-D CTFS 7.250% 03/15/29 12/31/2002 | Redemption

408625-AA-9..... |John Q Hammons Hotels 1 8.875% 02/15/04...... 03/11/2002 BNY Capital................ ,

438516-AN-6..... [ Honeywell International 6.125% 11/01/11........... 01/08/2002 [ DB Alex Brown............ X

444T72#AB-9...... Huish Detergents 1st Mt 9.267% 04/01/10.......... 12/01/2002 | Redemption ,

44926M-BH-2.... [ICIFC 97-2 B1 8.000% 07/25/28.......... .112/01/2002 | Paydown..................... ,

44949T-AG-3..... [IEC Fdg Crp Sr SF Nt 9.320% 12/30/07............. 12/30/2002 | Redemption ,

45254S-AF-3..... [IMPAC Secured Assets CM 7.580% 07/25/25.....104/09/2002 | Bear Stearns............... ,

45254S-AF-3..... [IMPAC Secured Assets CM 7.580% 07/25/25.....104/01/2002 | Paydown...... ,

46625H-AL-4..... [JP Morgan Chase Nt 5.625% 08/15/06............... 06/05/2002 [CSFB.........ccovvevinnee ,

477122-AC-9..... Jet Eqpt Tr B1 144A 10.910% 06/15/06............... |06/15/2002 | Redemption ~ 100.0000.... ,

477122-AQ-8..... | Jet Eqpt Tr 95A SF Nt 8.235% 05/01/15.. ... | 11/01/2002 | Redemption ~ 100.0000.... X

48594*-AB-7...... Federal Mogul Sec SF 17.500% 12/31/06..... ... | 12/31/2002 | Redemption ~ 100.0000 . , X

487906-AD-1..... Kelley Qil & Gas Sr Sub 10.375% 10/15/06..........| 05/21/2002 | UBS Warburg.................. ...1 000 000 {............997,500 |............ X

48876#AJ-5...... Kendall Jackson Sr SF N 7.490% 06/30/06......... 06/30/2002 | Redemption ~ 100.0000..........cccoccereee | orrrrrmnmneniniens | evreernne. 571,429 | i 571,429 | ..........571,429 | ............ 571,429
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49228R-AC-7..... Kern River Funding Nt 6.676% 07/31/16............. 12/31/2002 | Redemption ~ 100.0000..........cvevevns [ errerrrverrienierins e 215,686 | ............215,686 | ............ 216,277 | ..o 216,250 | ..covvrrnnee [T 1 SOOI DUSSIUIRIRIRIORIURIE DROSRPOTRRORORORY INOSORRORORIRN | B PRSP 7,800
49306C-AD-3..... [Key Bank NA Nt 7.000% 02/01/11....... ....|06/28/2002 | Bank of AMerica...........cccvveeviermveernce [ e | e 11,568,596 | .......10,850,000 | ....... 10,812,626 | ....... 10,817,116 |.. ..1,336 |....
49337E-AA-8..... [Keyspan Gas East Nt 7.875% 02/01/10.............. 02/28/2002 [ UBS Warburg............cccvvevnieemnieneens | eemienienienienns [ eeveineee 5,609,300 | .........5,000,000 | ......... 4,991,800 | ......... 4,992,922 |...covvvunen. 110 |....
524908-CK-4..... |Lehman Brothers Hidgs N 8.250% 06/15/07....... {02/28/2002 | Salomon/Smith Barney .5,588,150 | .........5,000,000 | ..... 5,175,950 ..5,149,604 |.. .(3,910)]....
52518R-AU-0.....|LSSC 00-2 A 7.500% 10/25/19.......cccevvevvrrinrnne 12/01/2002 | Paydown..................... 1,128,212 | ... 1,128,212 | ..... 1,128,212 21128212 |

..... 097,813 | ......6.997.846 |..

52519S-AD-5..... [LABMH 01-B A4 5.270% 09/15/18....... ..
..... ,257, i 2,252,030 .. ...6,161

53184N-AM-8..... | Life Financial 97-3 M1 7.760% 04/25/24.. ... |12/01/2002 | Paydown.....................
544565-AA-2..... | City of LA Fire Safty 1 8.480% 09/02/15.. ... | 09/02/2002 | Redemption
546347-AA-3..... Louisiana Pacific Nt 8.500% 08/15/05...... ....|03/06/2002 | Autranet......................
55265K-BB-4..... IMASTR 01-2 B1 6.250% 11/25/16... .... [ 12/01/2002 [ Paydown..
55265K-BC-2......|MASTR 01-2 B2 6.250% 11/25/16... .... [ 12/01/2002 [ Paydown..
55265K-BD-0.....|MASTR 01-2 B3 6.250% 11/25/16........... .... [ 12/01/2002 [ Paydown............c......
55337*-AAG...... Mobil Producing Nigeria 8.625% 02/02/06........... | 08/02/2002 | Redemption
57634N-AK-9..... | Master Financial Asset 7.800% 01/20/29..... ... [12/01/2002 | Paydown............cccouue.
57634N-AW-3.... | Master Financial Asset 7.540% 04/20/29. ... [12/01/2002 | Paydown..
585166-AW-1.... IMEGO 97-3 M2 7.670% 08/25/23........ .... | 12/01/2002 [ Paydown..
585166-BE-0..... MEGO 97-4 CTFS 7.950% 09/25/23.... ....|12/01/2002 | Paydown.............
585907-AL-2...... Mellon Bank NA Nt 7.625% 09/15/07... ....|05/01/2002 | ABN-AMRO Secu
589929-ET-1...... MLMI 92-MH1 B 7.690% 03/25/19... ....|12/01/2002 | Paydown.................
589929-MK-1.....|MLMI 96-C2 1.781% 10/25/26...... ... |07/25/2002 | Merrill Lynch. SO I
589929-MK-1.....|MLMI 96-C2 1.781% 10/25/26...... ... |07/01/2002 | Paydown...... e [
589929-NR-5..... IMLMI FF3 97-M2 2.396% 11/24/27 .. ... | 12/20/2002 | Paydown..
589929-PK-8..... MLMI 98-G1 M1 7.630% 02/25/27.... ... [ 12/01/2002 | Paydown..
589929-RJ-9...... MLMI 98-GN2 M1 7.155% 07/25/27......... ....[12/01/2002 [ Paydown............ccceunne.
591739-CE-5..... | Metropolitan Asset Fund 8.000% 03/20/25.......... 09/20/2002 [ Morgan Stanley Dean Witter...
598135-AL-5...... Midway Airlines EETC 7.140% 01/02/15............. 07/31/2002 [ Direct........cvveerrieerciricieae
598135-AL-5...... Midway Airlines EETC 7.140% 01/02/15............. | 04/29/2002 | Redemption
617446-GL-7..... Morgan Stanley DW Nt 6.100% 04/15/06............ {01/29/2002 | DB Alex Brown............
62936K-AB-0..... INPF X1 99-1 B 6.650% 03/01/05................ ....|04111/2002 [CSFB.......cccvriiinee
62945C-AK-7.....|NWA Tr Sr SF Nt #2 CI A 9.250% 06/21/14........ [ 12/21/2002 [ Redemption
62945C-AL-5..... INWA Tr #2 Cls B SF Nt 10.230% 06/21/14.......... 12/21/2002 | Redemption
63857R-DG-4.... INMFC 98-5 B3 6.000% 11/25/13.. .... | 05/30/2002 | UBS Warburg...
63857R-DG-4.... INMFC 98-5 B3 6.000% 11/25/13............. ....|06/01/2002 | Paydown......
63861Q-AY-4..... | Nationwide Health Props 6.650% 07/29/02......... [07/29/2002 [ Maturity............ccc..c.....
64038#AA6...... NISCO Ser A Sr SF Nt 8.330% 09/30/04..... ... | 09/30/2002 | Redemption
655844-AQ-1..... Norfolk Southern Nt 7.250% 02/15/31...... ....| 02/14/2002 | Salomon/Smith Barney........ SO I 10 481,400
667294-AB-8..... NWA 96-1 B Pass Thru 8.070% 01/02/15........... 07/02/2002 | Redemption ~ 100.0000.... R
667294-AC-6..... INWA 96-1 C Pass Thru 8.970% 01/02/15........... 07/02/2002 | Redemption ~ 100.0000....
667294-AE-2..... NWA 97-1 A Pass Thru 7.068% 07/02/17........... |07/02/2002 | Redemption ~ 100.0000....
667294-AM-4...... INWA Nt 7.575% 03/01/19.........coeevnveee ... | 09/01/2002 [ Redemption  100.0000....
667294-AQ-5..... INWA Nt 7.935% 04/01/19............ ... | 04/01/2002 | Redemption ~ 100.0000
66937N-T2-4..... INSCOR 98-14 B3 6.500% 06/25/13..... ....|05/30/2002 | UBS Warburg...
66937N-T2-4..... INSCOR 98-14 B3 6.500% 06/25/13. ....|06/01/2002 | Paydown......
66937N-VR-6.....|NSCOR 97-20 M 6.750% 12/25/12.. ... | 05/30/2002 [ UBS Warburg...
66937N-VR-6.....|NSCOR 97-20 M 6.750% 12/25/12.. .... | 06/01/2002 | Paydown......
66937R-H5-1..... NSCOR 99-22 B1 6.500% 09/25/14. ..|05/30/2002 | UBS Warburg...

..|07/31/2002 | Lehman.... .7,150,938

2,258,191
....110,604

..... 723,022 | ... 2,095,031 |.........(62.947)]...
..... /696,459 | ... 535840 |.......(535,840) | ...

..... ,398, i 2,398,004 ..
..... ,508, werr..8,507,900
..... ,999, 3,991,882 |
..... ...209, 202,745 |..
..... ..215, 212,586 |..
..... ...758, v 119,246 ..

...1 337 738
....46,099
..1,832,751

66937R-H5-1..... NSCOR 99-22 B1 6.500% 09/25/14..... ....|06/01/2002 | Paydown......
66937R-H6-9..... [NSCOR 99-22 B2 6.500% 09/25/14..... ... | 06/30/2002 [ UBS Warburg...
66937R-H6-9..... [NSCOR 99-22 B2 6.500% 09/25/14..... ....|06/01/2002 | Paydown......
66937R-H7-7..... [NSCOR 99-22 B3 6.500% 09/25/14..... ... | 06/30/2002 [ UBS Warburg...

66937R-H7-7..... [NSCOR 99-22 B3 6.500% 09/25/14..... ....|06/01/2002 | Paydown...... ,
66937R-Q5-1..... [NSCOR 99-27 B1 6.750% 12/25/14.................... 05/30/2002 | UBS Warburg...........ccccvevveenininininns e | v 1,811,750 | ......... 1 804 825 714,866 | ......... 1,736,781
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66937R-Q5-1.....INSCOR 99-27 B1 6.750% 12/25/14.................... 06/01/2002 [ PaydOwn.........c.cvecuririricieienieeicenes | v

66937R-Q6-9..... INSCOR 99-27 B2 6.750% 12/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-Q6-9..... INSCOR 99-27 B2 6.750% 12/25/14..... ....|06/01/2002 | Paydown......

66937R-Q7-7.....INSCOR 99-27 B3 6.750% 12/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-Q7-7.....INSCOR 99-27 B3 6.750% 12/25/14..... ....|06/01/2002 | Paydown......

66937R-UX-5.....|NSCOR 99-15 B1 6.250% 06/25/14..... ....|05/30/2002 | UBS Warburg... ...2,069,075

66937R-UX-5.....|NSCOR 99-15 B1 6.250% 06/25/14..... ....|06/01/2002 | Paydown......

66937R-UY-3.....|NSCOR 99-15 B2 6.250% 06/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-UY-3.....|NSCOR 99-15 B2 6.250% 06/25/14..... ....|06/01/2002 | Paydown......

66937R-XT-1..... NSCOR 99-19 B1 6.250% 07/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-XT-1..... NSCOR 99-19 B1 6.250% 07/25/14..... ....|05/29/2002 | Paydown......

66937R-XU-8.....|NSCOR 99-19 B2 6.250% 07/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-XU-8.....|NSCOR 99-19 B2 6.250% 07/25/14..... ....|06/01/2002 | Paydown......

66937R-XV-6.....INSCOR 99-19 B3 6.250% 07/25/14..... ....|05/30/2002 | UBS Warburg...

66937R-XV-6.....|NSCOR 99-19 B3 6.250% 07/25/14. ....|06/01/2002 | Paydown......

66988D-AA-6.....NCAPS 01-C1 A 7.250% 01/26/31... ....[10/26/2002 [ Paydown..

670670-AG-3..... INYCTL 99-R A 8.211% 08/10/07............. .... | 11/10/2002 | Paydown.....................

677555-RT-3..... | Ohio Enterprse Fd 93-5 7.540% 06/01/13.......... [ 12/01/2002 [ Redemption

677871-AA-3..... | Oil Enterprises Bonds 6.239% 06/30/08.............. 12/31/2002 | Redemption

693300-AE-5..... PDVSA Finance Ltd Ser 9 6.650% 02/15/06....... {12/18/2002 [ CSFB.........cccoccvviunee

69348L-Y9-4...... PNCMS 98-9 2AM 6.393% 09/25/13........ ....|05/30/2002 | UBS Warburg...

69348L-Y9-4...... PNCMS 98-9 2AM 6.393% 09/25/13........ ....|06/01/2002 | Paydown...... ....88,868 |.

69348R-EP-7.....|PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 05/30/2002 [ UBS Warburg... ..1,071,220

69348R-EP-7.....|PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 06/01/2002 [ Paydown......

69348R-EQ-5.... |PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 05/30/2002 [ UBS Warburg...

69348R-EQ-5.... |PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 06/01/2002 [ Paydown......

69348R-ER-3.....|PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 05/30/2002 [ UBS Warburg...

69348R-ER-3.....|PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 06/01/2002 [ Paydown......

69348R-MP-8.... |PNC Mortgage Sec Corp 9 6.887% 07/25/29...... 12/01/2002 | Paydown..

69360Q-AM-3.... |PSWHI 97-2 M2 7.940% 11/20/23............... ... [ 12/01/2002 | Paydown..

69573C-CN-3.... |PMAC 99-4 1B3 6.799% 07/28/24.... ... [ 12/01/2002 [ Paydown..

69573C-DR-3.... |PMAC 00-1 B2 7.750% 09/25/30...... ... [ 12/01/2002 | Paydown......

697926-AB-9..... Panenergy Corp Nt 7.375% 09/15/03... ....| 05/23/2002 [ DB Alex Brow

70556W-AC-4.... | Pegasus Four A3 4.186% 07/15/27....... ... | 08/30/2002 [ Redemption

70556W-AC-4.... | Pegasus Four A3 4.186% 07/15/27....... ... | 09/30/2002 | Tax Free Exchange......... .......9,969,559

717265-AK-8..... Phelps Dodge Corp Nt 8.750% 06/01/11. ....|07/17/2002 | Salomon/Smith Barney.... ...4,500,000

T281T#AAG...... Plaza Drive Prop (Lucen 6.700% 09/01/20..........{03/01/2002 | Redemption ~ 100.0000 .

74157S-AM-6.... | Prime Finance 99-A C 8.500% 08/15/06...... ... 112/03/2002 | Paydown...........cccovuevnee. . .

74157S-AM-6.... | Prime Finance 99-A C 8.500% 08/15/06.. ... |06/30/2002 | Redemption 0.0004.. o (1,359,841)] .....(1,359,841) | ..

741932-AC-1..... Pride International Inc 10.000% 06/01/09............. | 04/12/2002 [ RBC Dominion............ B I (2,569)[....couene. (2,569)] ..

743315-AG-8..... | Progressive Crp Nt 6.600% 01/15/04... ....|03/12/2002 | McDonald..... 193,380 |.........193,380

743946-AQ-8..... |PHMS 93-K 2B 6.449% 12/28/08..... ....|12/01/2002 | Paydown..

74434T-HB-6..... |PHMS 93-B 1B1 7.583% 04/28/23... ....| 12/01/2002 | Paydown..

74434U-QE-7.... |PHMS 95-C B3 5.730% 09/25/03..... ... |02/01/2002 [ Paydown......

74434U-YA6.....|PHMS 96-3 M 6.750% 03/25/11... ... | 05/30/2002 | UBS Warburg...

74434U-YA6.....|PHMS 96-3 M 6.750% 03/25/11... ... | 06/01/2002 | Paydown......

74436J-BR-7..... |PSSF 93-5B4B 7.820% 04/30/24.... ....| 12/01/2002 | Paydown..

74913E-AE-0..... | Qwest Cap Fdg Nt 7.900% 08/15/10........ ... | 06/27/2002 [ Autranet.......

758940-AB-6..... Regions Financial Sub N 7.750% 09/15/24......... | 05/22/2002 | DB Alex Brown.

760972-4M-8..... |RFMSI 1998-S29 M2 6.250% 12/25/13............... | 05/30/2002 [ UBS Warburg...

760972-4M-8..... [RFMSI 1998-S29 M2 6.250% 12/25/13............... 05/29/2002 | PaydOWN........ccvverrrirerrereeneieinninninns | e
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760972-4N-6...... RFMSI 1998-S29 M3 6.250% 12/25/13............... 05/30/2002 [ UBS Warburg.........c.ceeeeereeneeneeneennnes [ eerneeneennncnnnnnenns | cvveneene 1,272,121 | ... 1,285,715 | ........ 1,204,404 | ......... 1,232,803

760972-4N-6...... RFMSI 1998-S29 M3 6.250% 12/25/13 ....|06/01/2002 | Paydown.. ....39,323 |.

760972-5Z-8...... RFMSI 98-S31 M3 6.500% 12/25/28.... ... | 12/01/2002 | Paydown...... ....35,636 |.

760972-6H-7...... RFMSI 99-S1 M1 6.250% 01/25/14.. ... |05/30/2002 | UBS Warburg... ...2,015,378

760972-6H-7...... RFMSI 99-S1 M1 6.250% 01/25/14.. ... |06/01/2002 | Paydown......

760972-6J-3...... RFMSI 99-S1 M2 6.250% 01/25/14.. ... |05/30/2002 | UBS Warburg...

760972-6J-3...... RFMSI 99-S1 M2 6.250% 01/25/14.. ... |06/01/2002 | Paydown......

760972-6K-0...... RFMSI 99-S1 M3 6.250% 01/25/14.. ... |05/30/2002 | UBS Warburg...

760972-6K-0...... RFMSI 99-S1 M3 6.250% 01/25/14.. ... |06/01/2002 | Paydown......

760972-6T-1...... RFMSI 99-S6 M1 6.250% 02/25/14.. ... |05/30/2002 | UBS Warburg...

760972-6T-1....... RFMSI 99-S6 M1 6.250% 02/25/14.. ... |06/01/2002 | Paydown......

760972-6U-8...... RFMSI 99-S6 M2 6.250% 02/25/14.. ... |05/30/2002 | UBS Warburg...

760972-6U-8...... RFMSI 99-S6 M2 6.250% 02/25/14.. ... |06/01/2002 | Paydown......

760972-6V-6...... RFMSI 99-S6 M3 6.250% 02/25/14.. ... |05/30/2002 | UBS Warburg...

760972-6V-6...... RFMSI 99-S6 M3 6.250% 02/25/14.. ... |06/01/2002 | Paydown...... ,

760972-7G-8..... RFMSI 99-S22 M1 6.500% 10/25/14.... ... |05/30/2002 | UBS Warburg... . 1 229 918 |.

760972-7G-8..... RFMSI 99-S22 M1 6.500% 10/25/14.... ... |06/01/2002 | Paydown...... ..32,219 |.

760972-7H-6...... RFMSI 99-S22 M2 6.500% 10/25/14.... ... |05/30/2002 | UBS Warburg... ..478,252

760972-7H-6...... RFMSI 99-S22 M2 6.500% 10/25/14.... ... |06/01/2002 | Paydown...... ...12,528

760972-7J-2...... RFMSI 99-S22 M3 6.500% 10/25/14.... ... |05/30/2002 | UBS Warburg... 478,252

760972-7J-2...... RFMSI 99-S22 M3 6.500% 10/25/14.... ... |06/01/2002 | Paydown...... ..12,528

760972-YF-0...... RFMSI 98-S16 M3 6.500% 07/25/13.... ... |05/30/2002 | UBS Warburg... .632,012

760972-YF-0...... RFMSI 98-S16 M3 6.500% 07/25/13.... ... |06/01/2002 | Paydown...... ...19,700

76110F-4Z-3...... RALI 00-QS4 M2 7.500% 03/25/15.. ....|05/30/2002 | UBS Warburg... .589,880

76110F-4Z-3...... RALI 00-QS4 M2 7.500% 03/25/15.. ....|06/01/2002 | Paydown...... 14,114

76110F-6V-0...... RALI 00-QS6 M3 7.750% 05/25/30.. ....| 12/01/2002 | Paydown...... 50,277

76110F-H6-3..... |RALI 99-QS4 M2 6.250% 03/25/14.. ....|05/30/2002 | UBS Warburg... 805,667

76110F-H6-3..... |RALI 99-QS4 M2 6.250% 03/25/14.. ....|06/01/2002 | Paydown...... 23,673

76110F-H7-1..... RALI 99-QS4 M3 6.250% 03/25/14.. ....|05/30/2002 | UBS Warburg... 805,667

76110F-H7-1..... RALI 99-QS4 M3 6.250% 03/25/14.. ....|06/01/2002 | Paydown...... ...23,673

76110F-S4-6...... RALI 99-QS8 M1 6.500% 06/25/14.. ....|05/30/2002 | UBS Warburg... 2 229,837

76110F-S4-6...... RALI 99-QS8 M1 6.500% 06/25/14.. ....|06/01/2002 | Paydown...... ....61,646

76110F-S5-3...... RALI 99-QS8 M2 6.500% 06/25/14.. ....|05/30/2002 | UBS Warburg... 500,487

76110F-S5-3...... RALI 99-QS8 M2 6.500% 06/25/14.. ....|06/01/2002 | Paydown...... ...13,836

76110F-S6-1...... RALI 99-QS8 M3 6.500% 06/25/14.. ....|05/30/2002 | UBS Warburg... .409,505

76110F-S6-1...... RALI 99-QS8 M3 6.500% 06/25/14...... ....|06/01/2002 | Paydown...... .. 11,321

76110F-VE-0..... |RALI 98-QS10 M1 6.750% 06/25/28.... ....| 08/05/2002 | Bear Stearns ...4,602,253

76110F-VE-0..... |RALI 98-QS10 M1 6.750% 06/25/28.... ....|08/01/2002 | Paydown...... ...42,463 |.

76110G-AR-2.... |RALI 00-QS7 M3 8.000% 06/25/30...... ....| 12/01/2002 | Paydown...... ....71,881

76110G-DJ-7..... |RALI 00-QS11 M1 7.500% 09/25/15.... ....|05/30/2002 | UBS Warburg... ...2,727,836

76110G-DJ-7..... |RALI 00-QS11 M1 7.500% 09/25/15.... ....|06/01/2002 | Paydown......

76110G-DK-4.... | RALI 00-QS11 M2 7.500% 09/25/15.... ....|05/30/2002 | UBS Warburg...

76110G-DK-4.... |RALI 00-QS11 M2 7.500% 09/25/15.... ....|06/01/2002 | Paydown......

76110G-DL-2..... |RALI 00-QS11 M3 7.500% 09/25/15.... ....|05/30/2002 | UBS Warburg...

76110G-DL-2..... |RALI 00-QS11 M3 7.500% 09/25/15.... ....|06/01/2002 | Paydown......

76110G-KG-5.... |RALI 01-QS6 M1 6.500% 05/25/16...... ....|12/01/2002 | Paydown..

76110G-KH-3.... |RALI 01-QS6 M2 6.500% 05/25/16.. ....| 12/01/2002 | Paydown..

76110G-KJ-9..... | RALI 01-QS6 M3 6.500% 05/25/16...... ....|12/01/2002 | Paydown..

76110G-PB-1.....|RALI 01-QS13 M1 6.500% 09/25/16.... ....|12/01/2002 | Paydown..

76110G-PC-9.... |RALI 01-QS13 M2 6.500% 09/25/16.... ....|12/01/2002 | Paydown..

76110G-PD-7.... |RALI 01-QS13 M3 6.500% 09/25/16................... 12/01/2002 | Paydown..........c.oveeunmerinierinirninninens e
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76110G-UV-1.... |RALI 01-QS19 M1 6.000% 12/25/16................... 12/01/2002 | Paydown..........c.oveeumieriniernirninininens [

76110G-UW-9... |RALI 01-QS19 B2 6.000% 12/25/16..... ....[12/01/2002 [ Paydown..

76110G-UX-7.... |RALI 01-QS19 B3 6.000% 12/25/16......... ....[12/01/2002 [ Paydown...........ccccceunne.

76110W-MG-8... | Residential Asset Sec C 6.860% 09/25/31.......... 03/06/2002 [ Morgan Stanley Dean Witter...

76110Y-3P-5..... RFMSI 01-S13 M1 6.500% 06/25/16.... ... [12/01/2002 | Paydown..........ccccveuenee.

76110Y-3Q-3..... |RFMSI 01-S13 M2 6.500% 06/25/16.... ... | 12/01/2002 | Paydown..

76110Y-3R-1..... RFMSI 01-S13 M3 6.500% 06/25/16.... ... | 12/01/2002 | Paydown..

76110Y-6X-5..... RFMSI 01-S16 M1 6.500% 07/25/16.... ... | 12/01/2002 | Paydown..

76110Y-6Y-3..... RFMSI 01-S16 M2 6.500% 07/25/16.... ... | 12/01/2002 | Paydown..

76110Y-6Z-0...... RFMSI 01-S16 M3 6.500% 07/25/16.... ... | 12/01/2002 | Paydown..

76110Y-7H-9..... |RFMSI 01-S19 M1 6.500% 08/25/16.... ... | 12/01/2002 | Paydown..

76110Y-7J-5...... RFMSI 01-S19 M2 6.500% 08/25/16.... ... | 12/01/2002 | Paydown......

76110Y-A9-3..... RFMSI 00-S15 M1 7.000% 11/25/15.... ... |05/30/2002 | UBS Warburg...

76110Y-A9-3..... RFMSI 00-S15 M1 7.000% 11/25/15.... ... |06/01/2002 | Paydown......

76110Y-B2-7..... RFMSI 00-S15 M2 7.000% 11/25/15.... ... |05/30/2002 | UBS Warburg...

76110Y-B2-7..... RFMSI 00-S15 M2 7.000% 11/25/15.... ... |06/01/2002 | Paydown......

76110Y-B3-5..... RFMSI 00-S15 M3 7.000% 11/25/15.... ... |05/30/2002 | UBS Warburg...

76110Y-B3-5..... RFMSI 00-S15 M3 7.000% 11/25/15.... ... |06/01/2002 | Paydown......

76110Y-E8-1..... RFMSI 00-S16 M2 7.500% 12/25/30.... ... | 12/01/2002 | Paydown......

76110Y-EW-8.... |RFMSI 99-S8 M1 6.250% 03/25/14.. ... |05/30/2002 | UBS Warburg...

76110Y-EW-8.... |RFMSI 99-S8 M1 6.250% 03/25/14.. ... |06/01/2002 | Paydown......

76110Y-EX-6..... |RFMSI 99-S8 M2 6.250% 03/25/14.. ... |05/30/2002 | UBS Warburg...

76110Y-EX-6..... |RFMSI 99-S8 M2 6.250% 03/25/14.. ... |06/01/2002 | Paydown......

76110Y-EY-4..... |RFMSI 99-S8 M3 6.250% 03/25/14.. ... |05/30/2002 | UBS Warburg...

76110Y-EY-4..... |RFMSI 99-S8 M3 6.250% 03/25/14.. ... |06/01/2002 | Paydown......

76110Y-FF-4..... |RFMSI 99-S10 M1 6.250% 04/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-FF-4..... |RFMSI 99-S10 M1 6.250% 04/25/14.... ... |06/01/2002 | Paydown......

76110Y-FG-2..... |RFMSI 99-S10 M2 6.250% 04/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-FG-2..... |RFMSI 99-S10 M2 6.250% 04/25/14.... ... |06/01/2002 | Paydown......

76110Y-FH-0..... |RFMSI 99-S10 M3 6.250% 04/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-FH-0..... |RFMSI 99-S10 M3 6.250% 04/25/14.... ... |06/01/2002 | Paydown......

76110Y-H3-9..... |RFMSI 01-S1 M1 7.000% 01/25/16.. ... |05/30/2002 | UBS Warburg...

76110Y-H3-9..... |RFMSI 01-S1 M1 7.000% 01/25/16.. ... |06/01/2002 | Paydown......

76110Y-H4-7..... |RFMSI 01-S1 M2 7.000% 01/25/16.. ... |05/30/2002 | UBS Warburg...

76110Y-H4-7..... |RFMSI 01-S1 M2 7.000% 01/25/16.. ... |06/01/2002 | Paydown......

76110Y-H5-4..... |RFMSI 01-S1 M3 7.000% 01/25/16.. ... |05/30/2002 | UBS Warburg...

76110Y-H5-4..... |RFMSI 01-S1 M3 7.000% 01/25/16.. ... |06/01/2002 | Paydown......

76110Y-KR-2...... |RFMSI 99-S15 M1 6.250% 06/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-KR-2...... |RFMSI 99-S15 M1 6.250% 06/25/14.... ... |06/01/2002 | Paydown...... .

76110Y-KS-0..... |RFMSI 99-S15 M2 6.250% 06/25/14.... ... |05/30/2002 | UBS Warburg... .804,937 |..

76110Y-KS-0..... |RFMSI 99-S15 M2 6.250% 06/25/14.... ... |06/01/2002 | Paydown...... ..23,142 |..

76110Y-KT-8..... |RFMSI 99-S15 M3 6.250% 06/25/14.... ... |05/30/2002 | UBS Warburg... 781,154 |..

76110Y-KT-8..... |RFMSI 99-S15 M3 6.250% 06/25/14.... ... |06/01/2002 | Paydown......

76110Y-MF-6.....|RFMSI 99-S17 M1 6.500% 07/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-MF-6.....|RFMSI 99-S17 M1 6.500% 07/25/14.... ... |06/01/2002 | Paydown......

76110Y-MG-4.... |RFMSI 99-S17 M2 6.500% 07/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-MG-4.... |RFMSI 99-S17 M2 6.500% 07/25/14.... ... |06/01/2002 | Paydown......

76110Y-MH-2.... |RFMSI 99-S17 M3 6.500% 07/25/14.... ... |05/30/2002 | UBS Warburg...

76110Y-MH-2.... |RFMSI 99-S17 M3 6.500% 07/25/14.... ... |06/01/2002 | Paydown......

76110Y-N7-3..... |RFMSI 01-S7 M1 6.750% 03/25/16..... ... |05/30/2002 | UBS Warburg... ..1,017,091

76110Y-N7-3..... |RFMSI 01-S7 M1 6.750% 03/25/16..... ... |06/01/2002 | Paydown...... ..21,176

76110Y-N8-1..... |RFMSI 01-S7 M2 6.750% 03/25/16.................... 05/30/2002 | UBS Warburg............cvueureeunieenicnies | erreeniieinieeinienneens 508,117
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76110Y-N8-1..... |RFMSI 01-S7 M2 6.750% 03/25/16.................... 06/01/2002 [ Paydown...........covceriericnrrcnineninens | erreniennennenee [ eeeineenne 10,579 |, 10,579

76110Y-N9-9..... |RFMSI 01-S7 M3 6.750% 03/25/16.. ... |05/30/2002 | UBS Warburg... .508,117

76110Y-N9-9..... |RFMSI 01-S7 M3 6.750% 03/25/16.. ... |06/01/2002 | Paydown...... ..10,579

76110Y-PG-1.....|RFMSI 99-S20 M1 6.500% 09/25/14.... ... |05/30/2002 | UBS Warburg... . 1 162 032

76110Y-PG-1.....|RFMSI 99-S20 M1 6.500% 09/25/14.... ... |06/01/2002 | Paydown...... ...31,744

76110Y-PH-9..... |RFMSI 99-S20 M2 6.500% 09/25/14.... ... |05/30/2002 | UBS Warburg... 428,149 |.

76110Y-PH-9..... |RFMSI 99-S20 M2 6.500% 09/25/14.... ... |06/01/2002 | Paydown...... ... 11,69 |.

76110Y-PJ-5...... RFMSI 99-S20 M3 6.500% 09/25/14.... ... |05/30/2002 | UBS Warburg... 428,149

76110Y-PJ-5...... RFMSI 99-S20 M3 6.500% 09/25/14.... ... |06/01/2002 | Paydown...... 11,696

76110Y-R3-8..... |RFMSI 01-S5 M2 7.000% 03/25/31...... ... |12/01/2002 | Paydown...... ...26,829

76110Y-SC-7..... |RFMSI 99-S25 M1 6.750% 12/25/14.... ... |05/30/2002 | UBS Warburg... . 1 321 168 |.

76110Y-SC-7..... |RFMSI 99-S25 M1 6.750% 12/25/14.... ... |06/01/2002 | Paydown...... ....33,708 |.

76110Y-SD-5..... |RFMSI 99-S25 M2 6.750% 12/25/14.... ... |05/30/2002 | UBS Warburg... ..420,315

76110Y-SD-5..... |RFMSI 99-S25 M2 6.750% 12/25/14.... ... |06/01/2002 | Paydown...... ...10,724

76110Y-SE-3..... |RFMSI 99-S25 M3 6.750% 12/25/14.... ... |05/30/2002 | UBS Warburg... .420,315 |.

76110Y-SE-3..... |RFMSI 99-S25 M3 6.750% 12/25/14.... ... |06/01/2002 | Paydown...... ..10,724 |..

76110Y-T5-1...... RFMSI 01-S6 M2 7.000% 03/25/31.. ... |12/01/2002 | Paydown...... ....13,942

76110Y-TZ-5..... |RFMSI 00-S3 M1 7.000% 03/25/15.. ... |05/30/2002 | UBS Warburg... ...2,058,314

76110Y-TZ-5..... |RFMSI 00-S3 M1 7.000% 03/25/15.. ... |06/01/2002 | Paydown...... , .

76110Y-UA-8.....|RFMSI 00-S3 M2 7.000% 03/25/15.. ... |05/30/2002 | UBS Warburg... 626,112 |..

76110Y-UA-8..... |RFMSI 00-S3 M2 7.000% 03/25/15.. ... |06/01/2002 | Paydown...... ...15,657 |..

76110Y-UB-6..... |RFMSI 00-S3 M3 7.000% 03/25/15.. ... |05/30/2002 | UBS Warburg... .609,632 |..

76110Y-UB-6.....|RFMSI 00-S3 M3 7.000% 03/25/15.. ... |06/01/2002 | Paydown...... .15,244

76110Y-V6-6..... RFMSI 01-S8 M2 7.000% 04/25/31.. ... |12/01/2002 | Paydown.. 17,133

76110Y-VK-5..... |RFMSI 00-S6 M2 7.750% 05/25/30.. ... |12/01/2002 | Paydown...... ...40,735

76110Y-VU-3..... |RFMSI 00-S8 M1 7.250% 06/25/15.. ... |05/30/2002 | UBS Warburg... 987,765

76110Y-VU-3..... |RFMSI 00-S8 M1 7.250% 06/25/15.. ... |06/01/2002 | Paydown...... ...22,095

76110Y-VV-1..... RFMSI 00-S8 M2 7.250% 06/25/15.. ... |05/30/2002 | UBS Warburg... 403,057

76110Y-VV-1..... RFMSI 00-S8 M2 7.250% 06/25/15.. ... 106/01/2002 | Paydown..........coveeurieriniecinirnieninnns [evrenienieniienees [ eervrenieeen 9,271 [ 9,271 | 8973 [ 9,016

76110Y-VW-9.... |RFMSI 00-S8 M3 7.250% 06/25/15.. ... |05/30/2002 | UBS Warburg... .393,193

76110Y-VW-9.... |RFMSI 00-S8 M3 7.250% 06/25/15.. ... 106/01/2002 | Paydown..........coveurierinierinirninnnnnns [evreniennenennees [ evrinenneeen 9,271 9,271 |l 8,708 [ 8,795

76110Y-X5-6..... RFMSI 01-S9 M2 6.750% 04/25/31.. ... |12/01/2002 | Paydown...... . A7,760

76110Y-YX-4..... |RFMSI 00-S12 M1 7.250% 09/25/15.... ... |05/30/2002 | UBS Warburg... 599121

76110Y-YX-4..... |RFMSI 00-S12 M1 7.250% 09/25/15.... <. [06/01/2002 | PaydOwn.........coveeieeiieinrieirieinicinis | vreiniennrennenens | covrienneernn 04,834 | i 34,834 | 34,252 | 34,307 |..

76110Y-YY-2..... |RFMSI 00-S12 M2 7.250% 09/25/15.... ... |05/30/2002 | UBS Warburg... .650,725 |..

76110Y-YY-2..... |RFMSI 00-S12 M2 7.250% 09/25/15.... ... |06/01/2002 | Paydown...... ..13,960 |..

76110Y-YZ-9..... |RFMSI 00-S12 M3 7.250% 09/25/15.... ... |05/30/2002 | UBS Warburg... 837,172 |..

76110Y-YZ-9..... |RFMSI 00-S12 M3 7.250% 09/25/15.... ... |06/01/2002 | Paydown...... .13,670

76110Y-ZQ-8..... |RFMSI 00-S13 M2 7.750% 10/25/30.... ... | 12/01/2002 | Paydown.. 36,619

76111J-BS-2...... RFMSI 01-S21 M1 6.250% 09/25/16.... ... | 12/01/2002 | Paydown.. 77,710

76111J-BT-0...... RFMSI 01-S21 M2 6.250% 09/25/16.... ... | 12/01/2002 | Paydown.. 24,012

76111J-DQ-4..... |RFMSI 01-S22 M1 6.750% 09/25/31.... ... | 12/01/2002 | Paydown.. 81,927

76111J-DR-2..... |RFMSI 01-S22 M2 6.750% 09/25/31.... ... | 12/01/2002 | Paydown.. 32,319

76111J-FP-4...... RFMSI 01-S23 M2 6.691% 10/25/31.... ... | 12/01/2002 | Paydown.. 37,629

76111J-GA-6..... |RFMSI 01-S25 M1 6.250% 10/25/16.... ... | 12/01/2002 | Paydown.. 70,759

76111J-GB-4..... |RFMSI 01-S25 M2 6.250% 10/25/16.... ... | 12/01/2002 | Paydown.. 24,985

76111J-GC-2..... |RFMSI 01-S25 M3 6.250% 10/25/16.... ... | 12/01/2002 | Paydown.. 19,448

76111J-GX-6..... |RFMSI 01-S24 M2 6.750% 10/25/31.................. 12/01/2002 | Paydown.. ...24,316

78388J-AE6...... SBA Communications Corp 10.250% 02/01/09.... |07/18/2002 | Various..... 2 500 000 2,506,076

78400K-AB-3..... |SBFT2 99-3 D1 8.500% 06/27/29 ... [12/01/2002 | Paydown.............ccuuue. ...8,807,242 8,682,885

805570-BE-7..... | SMSC 93-2A A3125.000% 03/25/23.................... 05/31/2002 [ Redemption 5.0000........ccccmmeriren e | e e 100 [ 100 |, 100
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80927G-AG-1.... | Scotia Pacific Holdings 6.550% 01/20/07............ 07/20/2002 [Redemption ~ 100.0000...........coccuovee | cerrrremriemienienns [ e 1,293,362 | ......... 1,293,362 | ......... 1,284,374 | ........ 1,286,043

81376@-AF-1.... |SMART 97-3 8.570% 12/15/10................ ... 105/08/2002 | Paydown...........cccoeunee. ....90,076 |. ...90,076 |..

81414E-AJ-8...... Security Cap Pacific No 7.250% 10/15/04...........]03/19/2002 | Morgan Stanley Dean Witter... ...9,000,000 ver8,993,538 |..

816391-AC-0..... | Selkirk Cogen Fdg 1st M 8.650% 12/26/07......... | 12/26/2002 [Redemption ~ 100.0000...........cccecovee | cerrrerremiccniccnns [ e 491,962 | .........491,962 | ............503,091 | ............ 497,613 |..

82047L-AA-4..... | Shawmut Bank NA Nt 8.625% 02/15/05...... ....|02/12/2002 | DB Alex Brown................ venn8,282,785 |

843597-AF-2...... So Pac Trns Pass Thru C 8.020% 07/02/12........ |07/02/2002 | Redemption ~ 100.0000..........coccuvvees ferrreriericvnicnnes | veeen.... 503,983 | ............503,983 | ...........548,112 | ............ 532,868 |..

844741-AL-2...... Southwst Air Ser 94 A3 8.700% 07/01/11.......... |05/30/2002 | DB Alex Brown............ ..3,959,503 |..

844741-AL-2...... Southwst Air Ser 94 A3 8.700% 07/01/11.......... |01/01/2002 | Redemption ~ 100.0000..........coceuvrrees ferrrvreminnicnnees | eveenenn 121,011 | 121,011 121,011 [ 121,011

84760T-AH-3..... | Spectrasite Holdings In 10.750% 03/15/10........... 02/11/2002 [ Various...........cc.cceu.e. 1,800,000

852060-AL-6...... Sprint Cap Corp Nt 6.000% 01/15/07.................. 03/07/2002 | Tax Free Exchange..... 8,359,574

861832-A*4...... Stonehenge Capital Fund 9.840% 12/15/11........ | 12/15/2002 | Redemption ~ 100.0000..........cocouvrees ferrrenenrniivnes | v 409,155 | ... 409,155 | ............409,155 | ........... 409,155

862110-A*4...... Storage Equities Inc Sr 7.080% 11/22/03............ | 11/22/2002 | Redemption ~ 100.0000..........coccvvvees ferrrerrierivrecvnes | veeenn...650,000 | ............650,000 |............650,000 |............ 650,000

863571-AA-3..... | SANT 96-1 A1 7.156% 10/30/03.......... wor [ 1212812002 [ PaydOown.........cocoiceicinicnicniccniiens | e | v 347,420 ] ... 347,420 | ............348,343 | ............ 347,701

86358K-AA-0..... |SANT 98-1 A1 6.650% 09/28/05... <o [12101/2002 [ PaYdOWN.........coeiiiciicniciicceiens | e | eree.882,383 ] ...........882,383 | ............881,004 | ............ 879,737

866165-AD-5..... |SUMT 00-1 B4 6.138% 12/28/12...... o [12/01/2002 | PAYAOWN.......covriiieciicinieiricinieinis | vreirrieinnsneninns | e 138,574 | 1 138,674 | ... 126,622 ] ... 129,214 |..

871824-AA-6..... | Syratech Corp Sr Nt 11.000% 04/15/07.... ... [12/13/2002 | Various........ .1,814,360 |.. .(831,225) ....

880915-AE-3..... | Terra Industries Sr Nt 10.500% 06/15/05............. | 10/24/2002 [ DB Alex Brown.... .1,504,024 |..

883199-AF-8...... Textron Financial Corp  7.125% 12/09/04........... |05/29/2002 | Bank of America.......... v 1,683,899 ..

89626*-AE-7...... Trimont Leasg Sr Sec SF 7.850% 09/30/05........ |09/30/2002 | Redemption ~ 100.0000..........cccceovvees [ errrerriericnnecnnes | vveene...800,000 | ............600,000 |............600,000 |............ 600,000 |..

90211E-AG-0.....|ABFC 01-AQ1 M1 6.863% 05/20/32............ ... |03/14/2002 | Morgan Stanley Dean Witter... ..5,985,291 | ..

90332U-AJ-2..... US Airways Pass-Thru Tr 8.110% 02/20/17........ [ 10/29/2002 [ Redemption ~ 100.0000.... .221,885 |..

904903-AE-1..... UCP 00-1 B 9.540% 06/20/10.................. ..| 05/31/2002 | Redemption 5.0000......

907821-N6-5...... Union Pacific RR Pass T 7.750% 07/01/1 07/01/2002 | Redemption ~ 100.0000

92344G-AM-8.... | Verizon Global Nt 7.750% 12/01/30......... ... | 11/25/2002 | DB Alex Brown............

92344S-AC-4..... | Verizon Wireless Nt 5.375% 12/15/06.. ....| 11/21/2002 | Tax Free Exchange.

929771-AH-6..... | Wachovia Corp Nt 6.250% 08/04/08........ .... | 03/13/2002 | Advest Securities.....

93105*-AF-6...... Wakefern Food Crp Sr SF 7.300% 03/15/04....... 07/16/2002 | Call ~ 105.3464.........

93105*-AF-6...... Wakefern Food Crp Sr SF 7.300% 03/15/04....... 03/15/2002 [ Redemption

939335-QJ-7...... WAMU 01-S8 1B1 6.500% 08/25/16................... 12/01/2002 | Paydown.....................

939335-QK-4..... | WAMU 01-S8 1B2 6.500% 08/25/16.... ....|12/01/2002 | Paydown..

93933R-AW-7.... | WAMU 01 WM2 M2 7.217% 03/21/31.. ... | 12/01/2002 | Paydown......

949754-AD-7..... |WFMBS 00-3 B1 7.250% 08/25/15... ... | 05/30/2002 | UBS Warburg...

949754-AD-7..... |WFMBS 00-3 B1 7.250% 08/25/15... ... | 06/01/2002 | Paydown...... , .

949754-AE-5..... |WFMBS 00-3 B2 7.250% 08/25/15... ... | 05/30/2002 | UBS Warburg... .802,199 |..

949754-AE-5..... |WFMBS 00-3 B2 7.250% 08/25/15... ... | 06/01/2002 | Paydown...... ..18,140 |..

949754-AF-2...... WFMBS 00-3 B3 7.250% 08/25/15... ... | 05/30/2002 | UBS Warburg... .547,336 |..

949754-AF-2...... WFMBS 00-3 B3 7.250% 08/25/15... ... | 06/01/2002 | Paydown..

94975W-AQ-6.... | WFMBS 00-2 1B2 7.750% 06/25/30. ... [ 12/01/2002 | Paydown......

94975X-AL-5..... |WFMBS 00-5 B3 7.750% 09/25/30... ... [12/31/2002 Call ~ 100.0000. . 1 598 533

94975X-AL-5..... |WFMBS 00-5 B3 7.750% 09/25/30... ... | 11/01/2002 | Paydown.......... ..12,927

94976F-AH-2..... |WFMBS 00-11 B1 7.250% 11/25/15. ... |05/30/2002 | UBS Warburg... ..1,972,768

94976F-AH-2..... |WFMBS 00-11 B1 7.250% 11/25/15. ... |06/01/2002 | Paydown......

94976F-AJ-8...... WFMBS 00-11 B2 7.250% 11/25/15. ... |05/30/2002 | UBS Warburg...

94976F-AJ-8...... WFMBS 00-11 B2 7.250% 11/25/15. ... |06/01/2002 | Paydown......

94976F-AK-5..... |WFMBS 00-11 B3 7.250% 11/25/15. ... |05/30/2002 | UBS Warburg...

94976F-AK-5..... |WFMBS 00-11 B3 7.250% 11/25/15. ... |06/01/2002 | Paydown......

94976G-AD-9.... |WFMBS 01-14 B1 6.500% 08/25/16. ... [ 12/01/2002 | Paydown..

94976G-AE-7.....| WFMBS 01-14 B2 6.500% 08/25/16. ... [ 12/01/2002 | Paydown..

94976G-AF-4.....|WFMBS 01-14 B3 6.500% 08/25/16. ... [ 12/01/2002 | Paydown..

94976J-AP-6...... WFMBS 00-14 B2 7.500% 01/25/31. ... [ 12/01/2002 | Paydown...... . ceeerennn 19, .

94976L-AD-8..... |WFMBS 01-2 B1 7.000% 02/25/16..................... 05/30/2002 [ UBS Warburg............cccrveeerieeunieneens | eemrenienienienns | eeveneee 2,397,893 |........2,373,602 | ........2,415,789 | ......... 2, 410 339
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94976L-AD-8..... |WFMBS 01-2 B1 7.000% 02/25/16..................... 05/29/2002 [ Paydown...........cccvermeiiieiieiieiene
94976L-AE-6..... WFMBS 01-2 B2 7.000% 02/25/16... ... | 05/30/2002 | UBS Warburg...
94976L-AE-6..... WFMBS 01-2 B2 7.000% 02/25/16... ... | 06/01/2002 | Paydown......
94976L-AF-3...... WFMBS 01-2 B3 7.000% 02/25/16... ... | 05/30/2002 | UBS Warburg...
94976L-AF-3...... WFMBS 01-2 B3 7.000% 02/25/16... ... | 06/01/2002 | Paydown......
94976M-AE-4.... |WFMBS 01-3 B2 7.000% 02/25/31... ... [12/01/2002 | Paydown..
94976N-AT-9..... |WFMBS 01-4 B2 7.000% 02/25/31... ... [12/01/2002 | Paydown......
94976V-AD-6..... | WFMBS 01-8 B1 6.750% 04/25/16... ... | 05/30/2002 | UBS Warburg...
94976V-AD-6..... | WFMBS 01-8 B1 6.750% 04/25/16... ... | 05/29/2002 | Paydown......
94976V-AE-4..... |WFMBS 01-8 B2 6.750% 04/25/16... ... | 05/30/2002 | UBS Warburg... .665,822
94976V-AE-4..... |WFMBS 01-8 B2 6.750% 04/25/16... ... | 06/01/2002 | Paydown...... ...13,638
94976V-AF-1..... WFMBS 01-8 B3 6.750% 04/25/16... ... | 05/30/2002 | UBS Warburg... .652,631
94976V-AF-1..... WFMBS 01-8 B3 6.750% 04/25/16... ... | 06/01/2002 | Paydown......
94977C-BJ-3..... |WFMBS 01-21 B1 6.750% 12/25/31. ... [ 12/01/2002 | Paydown..
94977C-BK-0..... | WFMBS 01-21 B2 6.750% 10/25/31. ... [12/01/2002 | Paydown..
94977K-AK-3..... |WFMBS 01-20 B1 6.250% 09/25/16. ... [ 12/01/2002 | Paydown..
94977K-AL-1..... WFMBS 01-20 B2 6.250% 09/25/16. ... [12/01/2002 | Paydown..
94977K-AM-9.... | WFMBS 01-20 B3 6.250% 09/25/16. ... [12/01/2002 | Paydown..
94977M-AF-0.....| WFMBS 01-23 B1 6.250% 10/25/16. ... [12/01/2002 | Paydown..
94977M-AG-8.... |WFMBS 01-23 B2 6.250% 10/25/16. ... [12/01/2002 | Paydown..
94977R-AP-7.....|WFMBS 01-24 B2 6.750% 11/25/31. ... [12/01/2002 | Paydown..
94977S-AH-3..... | WFMBS 01-33 B1 6.250% 12/25/16. ... [12/01/2002 | Paydown..
94977S-AJ-9...... WFMBS 01-33 B2 6.250% 12/25/16. ... [12/01/2002 | Paydown..
94977S-AK-6..... |WFMBS 01-33 B3 6.250% 12/25/16. ... [12/01/2002 | Paydown..
94977T-AV-0..... |WFMBS 01-26 B2 6.500% 11/25/31. ... [12/01/2002 | Paydown..
94977W-AF-8.... |WFMBS 01-29 B1 6.000% 12/25/16. ... [12/01/2002 | Paydown..
94977W-AG-6.... | WFMBS 01-29 B2 6.000% 12/25/16. ... [ 12/01/2002 | Paydown..
94977W-AH-4.... | WFMBS 01-29 B3 6.000% 12/25/16.... . [12/01/2002 [ Paydown......
961548-AY-0..... Westvaco Corp Nt 7.950% 02/15/31 03/27/2002 [ DB Alex Brown.
961690-AE-4..... Westways Funding | A3FX 8.670% 09/30/27...... 10/02/2002 | Call ~ 94.2949......
962166-AY-0..... Weyerhaeuser Co Nt 5.950% 11/01/08............... 05/14/2002 [ Tax Free Exchange.
969133-AL-1...... Willamette Industries N 6.450% 02/01/05........... |09/09/2002 | DB Alex Brown. cees ,023,
98157D-AJ-5...... | Worldcom Inc Nt 7.500% 05/15/11....... ... [12/04/2002 [ Autranet.........ccooovneiiiiiniiiniiniins | e | e 1,287,500 | i 5 000,000 {............600,000 | ......... 4 944,210 | ..... (4, 344, 210)] ... .
UNIEA SEAEES. ... 900,729,686 | .....885,360,316 | ..... 889,818,425 | ..... [CXEIALE)) I Il 5,398,686 | ...... 5,398,686 | ....38,488,937
Canada
00207Q-AC-7.... |AT&T Canada Inc Nt 7.650% 09/15/06............... 01/10/2002 [ DB Alex Brown............ccccovveevecvienes eveeniccniccniccnens | eeee. 1,880,000 | ..o 4,000,000 |.........3,986,442 | ......... 3,988,296 [ ...ovvvvverene80 [ [ [ (2,108,375)] .....(2,108,375) | ......... 102,000
003672-AA-0..... | Abitibi-Consolidated Nt 7.875% 08/01/09..... ... | 12117/2002 [ Bank of America............. 22,997,138 | 279 [ | [ 149,973 | ......... 149,973 | ......... 327,469 |....
130910-AG-7..... [ Call-Net Enterprises Sr 9.375% 05/15/09............ |02/27/2002 | Morgan Stanley Dean Witter... ..1,050,000 |..
130910-AH-5..... [ Call-Net Enterprises Sr 0.000% 05/15/09............ 02/27/2002  Morgan Stanley Dean Witter................ | cecovevivnncvnicnnes [ rven...470,000 | .........2,000,000 | ............460,000 | ............ 460,000 |..
13134V-AA-1..... Calpine Canada Energy F 8.500% 05/01/08........| 10/09/2002 | Various...............ccccccvvrune. 3,974,972 |.. ,
136527-AA6..... Canadian Reynolds Metal 6.625% 07/15/02........ 07/15/2002 | Redemption  100.0000.... .1,009,778 |.. ,
21158*-AA-4...... Graymont Western Canada 10.300% 09/30/06.... |09/30/2002 | Redemption ~ 100.0000.... .247,500 |.. ,
21158*-AC-0....... Graymont Western Canada 7.310% 11/30/10..... 11/30/2002 | Redemption ~ 100.0000.........c.coevrens [ errrrrrenienienncens [ervernecene 78,750 | e 78,750 | v 78,750 [ 78,750 ,
303901-AJ-1...... Fairfax Finl Hidgs Nt 7.375% 03/15/06 ....| 04/01/2002 | Salomon/Smith Barney........ 1,993,277 ,
462622-B*-1...... IPSCO Sr Nt 6.940% 04/01/04.................... ... |04/01/2002 | Redemption ~ 100.0000...........cccorrcer | orvrrrrrirrnrrncnns | wernee.500,000 | ............500,000 | ............500,000 |............ 500,000 |.. ,
59169Y-AE-8..... | Metronet Communications 12.000% 08/15/07...... 02/22/2002 | DB Alex Brown............ ..3,165,165 |.. ,
63306X-AA-4..... | Natl Bk of Canada Sb Nt 8.125% 08/15/04......... {02/15/2002 [ UBS Warburg... ..5,093,828 |.. ,
698900-AF-4...... PanCanadian Energy Nt 6.300% 11/01/11.......... 10/01/2002 | UBS Warburg... .2,T47.817 |.. ,
698900-AG-2..... | PanCanadian Energy Nt 7.200% 11/01/31.......... 10/01/2002 | Merrill Lynch. ..3,994,680 |.. . , , ,
87971M-AB-9.... | Telus Corp Nt 7.500% 06/01/07............... 11/18/2002 | JP Morgan.........cooevvininnnieininnns | evnsensieeisnennnnens | e 1,618,750 | .........1,750,000 | ......... 1,741,355 | ......... 1,742,049 |.. N (124,39 ........ (124,39 ......... 127,604 |....
CANAAA. 1+ttt sttt ensenenenenenssesnees | cnneess 20y O4GD20 | crreer:30,301,200 | .......33,354,833 [ ....... 33,133,250 |.......... ( )] I 1l Il (6,385,601)] .....(6,385,601) | ...... 1,904,240

Foreign
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22541L-AA1..... Credit Suisse FB USA In 5.875% 08/01/06......... 01/08/2002 [ Bank of AMETICa..........c.cvveerveeeeriiriins | eerieinienienienne [ e 8,169,440 | ......... 8,000,000 | ......... 7,986,240 | ......... 7,987,317
25156P-AA-1..... Deutsche Telekom Fin Nt 7.750% 06/15/05........ 01/09/2002 [ JP Morgan.... ceene.4,309,040 v 4,237,083 .. )]
25156P-AB-9..... | Deutsche Telekom Fin Nt 8.000% 06/15/10. 03/11/2002 [ DB Alex Brown............cooveerieeniecniens | eemrenienienienns [ eeveinee 7,406,910 | .........7,000,000 | .........7,239,650 | ......... 7,227,560 |.. )]
35177P-AB-3..... | France Telecom Nt 7.750% 03/01/11.................. 02/15/2002 [ Tax Free Exchange..........cccoccevevveces | evvivivnncnncninens | e 10,267,409 | .......10,000,000 | .......10,280,700 | ....... 10,269,979 )]
500750-AB-0..... KPNQWEST BV Sr Unsub Nt 8.125% 06/01/09.. | 10/08/2002 | Various.................... ....363,750 | .........3,000,000 | .........1,489,771 | ......... 2,982,911 | ..... (1,491 256) ceverenenenenenn | | n(1,127,905) | . (1,127,905)
63252M-AA-2.... [Natl Australia Bank Sub 6.400% 12/10/07........... 12/10/2002|Call ~ 100.0000. +ere5,000,000 | .........5,000,000 | .........4,996,400 | ......... 4,997,596 | ..o 323 [ [ [ 2,082 [ 2,082
65555R-AC-6.....|Nordbanken Nt 7.250% 11/12/09............. ....|03/12/2002 | DB Alex Brown.........ccccvveuvirneniees [eoverieniencnneens [ o 10,591,000 | .......10,000,000 | .........9,982,700 | ....... 10,041,320 |..
780097-AC-5..... |Royal Bk of Scotland Nt 7.375% 04/01/06.......... [03/12/2002 [DB Alex Brown............ccoccomeurirnivens | eevienicnienienns [ eveinee 9,303,480 | .........9,000,000 | .........8,902,290 | ......... 8,918,388 |..
780097-AH-4..... |Royal Bk of Scotland Nt 7.648% 09/30/31.......... [03/12/2002 [ DB Alex Brown. .6,175,080
780153-AH-5..... |Royal Caribbean Bd 6.750% 03/15/08......... ... | 06/19/2002 | Various............ .2,707,500
90262W-AA-1.... |UBS Pref Funding Trust 7.247% 06/26/11......... [03/12/2002 DB Alex Brown............ .5,133,950
G8967#-AA-1..... | Triton Container Sr Sec 8.450% 12/31/02........... 12/31/2002 | Redemption  100.0000.... ....800,000
N6216@-AB-6... | Mt ISA Fin NV Sr Nt Ser 6.790% 12/03/05.. 12/01/2002 | Redemption  100.0000.... wee [ 1,000,000
FOTBIGN. .. e 71,227,559 | .......71,800,000 | .......70,430,991 | .......72,039,728 | ..... (1,471,763)] ..o 0 | o0 [ 0...659,593 1 .........659,593 | ...... 2,184,336
4599999. | Total - Bonds - Industrial & MISCEIANEOUS............crerereresiesiesresrsarseseeeseessesse e sssssesssassensnensersensessensenssssssssessesnees | cone 989,156,941 | .1, 008 890 936 | .....989,146,140 | .....994,991,403 | ..... (5,582,072) ...42,577,513
Bonds - Credit Tenant Loans
United States
29444G-AD-9.... | Equitable Cos Sr SF Nt 7.300% 12/01/03........... 12/01/2002 | Redemption ~ 100.0000..........oovuvrees [errrerierienicrces [ v 2,873,100 | ......... 2,873,100 | ......... 2,799,092 | ......... 2,856,090
92929U-AA-6..... | WLM Retail Tr Sec SF Nt 9.370% 01/01/13. 12/01/2002 | Redemption  100.0000.... ...199,623 | ........... 199,623 | ......... 199,623 | ............ 199,623 |..
UNIEA SEALES. ... o 3,072,723 | coen 3,005,713
4699999. | Total - Bonds - Credit Tenant Loans. . 3,072,723 | ......... 3 072,723 |......... 2,998,715 [ ......... 3,055,713 , ..
6099997. [ Total - Bonds - Part 4.........cccoorvrinnnnnnn. .1,214,927,672 | ..1,235,364,756 | ..1,211,976,665 | ..1,221,356,371 | ...(10,144,064)] .......c.ooeee..0 | i 0 o 3,640,439 | ...... 3,640,439 [ ....49,370,183 {....... XXX
6099998. [ Total - Bonds - Summary Item from Part 5... ..1,013,003,575 | ..1,005,061,795 | ..1,013,695,242 | ..1,011,645,279 | ..... [T I D 1,358,288 | ...... 1,358,288 | ....23,736,871 |....... XXX
6099999. [Total - BONGS.......v.ovevevieieiesiescesiesiesneseesnesnesnisneaas ..2,227,931,247 | ..2,240,426,551 | ..2,225,671,907 | ..2,233,001,650 |...(12,194,028)] .......c.cooe0ee.0 | i 0 | oo 4,998,727 | ...... 4,998,727 |...73,107,054 |....... XXX
6599998. [ Total - Preferred Stocks - Summary Item from Part 5.. I 6,877,140 |............ XXX s 6,864,540 |......... [ ....12,600 |....
6599999, [ Total - Prefermed SHOCKS. ... eruiiirii ittt sttt enenes | crerssens 6,877,140 [ 0.00 ... 6,864,540 |......... 6,864,540 [ ..o 0 [ 0 0 12,600
Common Stocks - Public Utilities
United States
018802-10-8...... Alliant Energy Corp CS..........cvveveereevrrnreercennenns 02/12/2002 [ VaMIOUS.........verererreeeereeeercineennsenennns | cereeneene 6,400.000 |............ 189,741 194,304 ..o (12,557) [ oo [ [ e 7,994
023608-10-2...... Ameren Corporation CS.... ....|12/10/2002 | Various...........ccc.eenee. ...6,900.000 ...278,884 |... 291,870 ..3,756
78387G-10-3..... SBC Communications Inc.. ... |04/19/2002 | Equitable Securities Corp 7,400.000 ...242,888 |... 289,858 (54,986)
80589M-10-2...... [ Scana Corp CS.......... ....|01/08/2002 | Various. 11,162.000 ....307,003 |... 310,638 15,467
92343V-10-4...... Verizon Communications... . [ 12/10/2002 | Various. 5,800.000 ....222,805 |... 275,268 v (81,245
DB SHAEES. ..ttt .1 241,321 1,361,938 | ... (11,604) | o0 | e 0 | (109 014){.
6699999. [ Total - CommOoN StoCkS = PUDIC ULIIHES. ... cvueiriiiiiiiieei ettt 1,241,321 | oo XXX e 1,350,335 ] 1,361,938 |.........(11,604)] o0 | e 0 | (109,014)
Common Stocks - Banks, Trust and Insurance Companies
United States
025816-10-9...... American Express Co CS.........covvevrervenerennnnnns 12/10/2002 [ VariOUS.........vorerrcrereeierrereececineene 331,095 [.ovvvvrvreeniennes | vereneen 209,276 [ i 306,934 |..........(27,658) [ ..o [ [ 51,819
171232-10-1...... Chubb Corp CS............. ... | 03/01/2002 | Paine Webber.. W BALT2T e | 0. 306,382 | 317,400 .. 35,345
172967-10-1...... Citigroup Inc CS.... ... 112/10/2002 | DB Alex Brown. ....252,676 |... .325,103 |.. (47,836)
172967-10-1...... Citigroup Inc CS.... <. 108/21/2002 | SPiN Off......eveceeeireireieencireineirieneeens [ [ e 21,958 23,788 |t (1,830) [ e [ | e .
339030-10-8...... Fleet Boston Financial... ....| 12/10/2002 | DB Alex Brown. 216,844 | ..o [ 323,521 [ 312,477 (106,677)|........(106,677) | ..
416515-10-4...... Hartford Financial Serv.. ... | 10/30/2002 | Jeffries............. 229,569 | ..o | e 333,714 [ 345,565 (104,146) | . ....(104 146)|..
46625H-10-0...... JP Morgan Chase CS.... ... | 12/10/2002 | DB Alex Brown. 215,957 | .o [ e 383,528 [ oo 325,333 .(167,571).
493267-10-8...... Keycorp New CS........... ... |12/10/2002 | Various............ .359,848 | ..o | e 334790 [ 342,464 ....25,058 |....
534187-10-9...... Lincoln National Corp C..... ... 112/10/2002 | DB Alex Brown. 250,640 | ..ooovvrvveiens | e 330,947 [ i 369,132 ...(80,307)
939322-10-3...... Washington Mutual Inc C... ... 109/17/2002 | Various. 302,905 [ ..o [ 256,236 [ i 294,300 .. ...46,669 | ....
(SIS U OPUOPUURUOUUODUOUURN IS 2,523,219 ..o XXX [ 1000 2,870,864 | ... 2,962,496 (347,646)
Foreign
(G98255-10-5..... [XL Capital Ltd - Clas........ccovrvrrrrieciiinniienns [ 1271072002 DB AleX BrOWN. .....cvvoorerrerrenceencenceens [ 1,700.000 |........... 140,841 .o [ 133,012 | .o (EREP I 72K 10[0) ) I IO I 7,829
LT UUUUPUOPTOPUOUUUUUOUTY [T 140,841 |............ PO 133,012 | oo 155,312 |.........(22,300) | o0 |0 | 7,829
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[ 6799999. [ Total - Common Stocks - Banks, Trust & INSUrance COMPANIES. .......rvrerrrrrerrerareseesaressrssseerssreseesssesnsssesenessesassesseseseeens | 2,664,060 J............ PO 3,003,876 [ ......... 3,117,808 [........ [(EEXEET))] [ I [ (339,817)[ ... (339,817)[ ... XXX [ 73,443 ]
Common Stocks - Industrial and Miscellaneous
United States
002896-20-7...... Abercrombie & Fitch CO........c.ceveevererieriirriens 12/10/2002 [ VAIOUS......cooveeceerrcrerreieieieinrieeserenee | ceeeene 13,300.000 294,828 |....oovvveiens | verenenn 295,301 [ e
032511-10-7...... Anadarko Petroleum Corp.. ... 112/10/2002 | Various. o errnn3,700.000 ....180,534 |... ..193,362 | ....c.....e.
037411-10-5...... Apache Crp CS............ ... | 06/25/2002 | Various........ | enn.4,840.000 ...275,210 |... 221,623 [

075811-10-9...... Beckman Coulter CS.
079860-10-2...... Bellsouth Corp CS.........

. [12/10/2002 | DB Alex Brown. ...6,300.000

. ...188,553 |... ..250,453 | ............
. | 03/15/2002 [ Jeffries............. <evrn.....6,800.000

26259 | . 291679 | 250420 |

110122-10-8...... Bristol Meyers Squibb C ....| 12/10/2002 | DB Alex Brown. ...4,000.000 | .... 108,317 |... rerennn.204,000 ..
147575-12-0...... Casino Amer Warrants... ....|10/01/2002 [ Grantchester.... ...3,263.000 | .o e | e ——
149123-10-1...... Caterpillar Inc CS.......... ....|12/10/2002 | DB Alex Brown. | .ennnnn5,039.000 | ...
160903-10-0...... Charter One Finl Inc CS.... .... | 03/11/2002 | Various........ o nnnnn.9,600.000 | ............207, ...248,266 | ............
166764-10-0...... Chevron Texaco Corp. CS. ... |12/10/2002 | DB Alex Brown. ..2,733.000 | ............187, ..208,294 | ............
172474-10-8...... Cinergy Corp CS.......... ....|03/25/2002 | Paine Webber.. o] n7,900.000 | ...........273, 251271 |
208251-504...... Conoco Inc COM... .... | 09/05/2002 [ Conversion... IR [ e 239, ..239,455 | ............
247361-10-8...... Delta Airlines CS........... ....|12/10/2002 | Various........ o e 12,900. —A 1} ..335,344 | ............
263534-10-9...... E | Du Pont De Nemours... ....| 12/10/2002 [ DB Alex Brown. reerenn.6,500. —y ) 272,936 | ............
281760-10-8...... Edwards (A.G.) Inc CS...... ....|12/10/2002 | DB Alex Brown. reerenn.6,500. rereennnn 220, ..238,577 | ............
31428X-10-6...... Fedex Corporation CS... ... [12/10/2002 | Various....................... o ennnnn.5,490. rereennnn 299, 212,514 |
364730-10-1...... Gannett Co CS.............. ... | 09/18/2002 | Equitable Securities Corp o] e 3,200. cereenenn 238, 182,467 |............
391164-10-0...... Great Plains Energy CS. .... |12/10/2002 | Various...........c...c......... | .......10,500. o232, ..268,901 | ............
450911-10-2...... ITT Industries Inc CS..... ... | 03/18/2002 [ Merrill Lynch.... .| ........3,500. —A ) 113,358 | ...
459200-10-1...... Intl Business Machines.. ... |12/10/2002 | DB Alex Brown. 1,832, RO I Y ..192,186 | ............
499040-10-3...... Knight Ridder Inc CS..... ... [12/10/2002 | DB Alex Brown. ALY A IR ..145,832 | ............

565849-10-6...... Marathon Oil Corp CS ....|12/10/2002 | DB Alex Brown. veveen.8,500. reerernnnn 180, ..230,601 [ ..ovveenee R | [ I (50, .
580135-10-1...... McDonalds Crp CS.... ... 112/10/2002 | DB Alex Brown. vee12,300. A K ..327,965 | ..ocvnenee , . .2, | I (114,812) | ........(114,812) | ..
589331-10-7...... Merck & Co CS...... ....|07/10/2002 | Prudential. | e .4,600. cererennnn 205, ..318,094 | ............ \ . , | o e (112,250) | .........(112,250) | ..
594918-10-4..... Microsoft Corp CS.. ... | 03/20/2002 [ Jeffries......... | e 1,600. RS , IV I ,050 | .o , veneenen (17, | 10,269 | .
620076-10-9...... Motorola Inc CS......... ....|12/10/2002 | DB Alex Brown. vee12,500. v 114, 214441 | , . , | v [ e (99,445) ( ).
62886E-10-8...... NCR Corporation CS. ... 112/10/2002 | DB Alex Brown. veeeeenn.5,300. verernnnnn 130, ..232,054 | .......c.... , . .36, | v | (101,466) | ........(101,466) | ..
655044-10-5...... Noble Energy Inc CS. ... [12/16/2002 | Various........ veveeen.5,800. ceenennn 222, 197,650 |...coocn. , . , | e 24819 |
713448-10-8...... Pepsico Inc CS.. .... | 03/26/2002 | Autranet... v 3,100. vererennn 157, ..140,199 | ...cocene. , vereene(10, | e AT434 | .
718154-10-7...... Philip Morris CS............. ....|12/10/2002 | Various..... o e 7172, rererennn 316, 324753 . , . , | I I (7,963) (7,963)]..
754730-10-9...... Raymond James Financial. ... [12/10/2002 | Various. | e 7,130. ceeenn 224, ..195,026 |............ , ceeeeene (B8, e | 29,053 ...
784635-10-4..... SPX Corp CS...covvevines ....|12/10/2002 | Various..... o] eennn2,300. A LY ...208,463 | ............ , weeer(106, | I I 6,560 , .
785905-10-0...... Sabre Holdings Corp CS... ....|01/15/2002 [ Autranet... ...(10,006) 10,006) ..
812387-10-8...... Sears Roebuck & Co CS.. ....|12/10/2002 | Various. ...(68,455) ,455)]..
844741-10-8...... Southwst Air CS........... ... |02/08/2002 | Various. ..B4727 |..........64, .
98389B-10-0...... XCEL Energy Inc CS. ... | 07/26/2002 | Jeffries. .. .. e e (155,371) | 155,371)
DB SHAEES. ..ttt ,243, ,856,311 | .........8,629,459 |.......(7173,150) [ ....coocooeeneene0 [ oo 0 (612,958)] ........ (612,958)
Canada
656568-10-2...... Nortel Networks Corpora... [07710/2002 ] Equitable Securities Corp........ccooeeeceee | 20002..20,800.000 [.oooieee 27,551 [oooiiocioncinenn [ oo 169,935 [ i 155,168 [ 4767 [ [ Lo (142,385)] ........(142,385)
. . .. 0. O (142,385)] ........(142,385)
6899999. | Total - Common Stocks - Industrial & MiSCEIANEOUS...........o. ittt seses ,2170, ,026,246 | ........8,784,627 |......(758,383) | ..o 0 | i 0 | (755,343)[ ........ (755,343)
Common Stocks - Parent, Subsidiaries and Affiliates

United States

142143-60-1...... SMFI Pinnacle S&P MidCap 400 Index Portfolio.. |02/26/2002 | DIreCt...........ovuevreerreereireicericirisinieins | ceeee 167,741.000 2,169,095 ] (120,568) | ........(120,568) | ..
142143-77-5...... SMFI Apex S&P MidCap 400 Index Fund............ 10/31/2002 | DIr€Ct.......cvevececeevereececreereeeceeeeeeeeiees | e 63,263.000 2,943,563 [ I (390,013)........ (390,013) ..
142143-78-3...... SMFI Pinnacle Nasdag-100 Index Portfolio.......... 10/31/2002 | DIr€Ct.....c.vveeeererereecieieeeecee e | v 179,924.000 4,012,305 o (1,070,737)] ..... (1,070,737)| ..
142143-79-1...... SMFI Pinnacle Russell 2000 Small Cap Index Por]07/30/2002 | DireCt..........cccvvruriereieieirierieniens | e 326,838.000 I 10,325,934 9,871,941 B (452,107) | ........ (452,107) ..
142143-809...... SMFI Apex Lehman Aggregate Bond Index Fund.|09/12/2002 | DireCt..........ccoeurvruriernieicirieresiniens | o 191,440.000 N 7,391,159 | .........7,579,908 | .

142143-85-8...... SMFI Apex Nasdag-100 Index Fund.................... 10/14/2002 | DIr€Ct.......cooveeeevevereececreereeeceeeeeeeeen | e 84,330.000 |...........987,624 |...coceoorvrviiiiees | 001,792,844 | . 1,796,237 0680 | | | e (805,221) | ........ (805,221)
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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
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- 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
142143-87+4....... SMFI Apex Russell 2000 Small Cap Index Fund.. [ 12/13/2002 | DireCt..........ccevreveeeercercereecereereereinenns | ovene 146,555.000 | ......... 6,825,287

......... 7,778,307 |.........7,357,061 |.........421,246
v 16,617 | .
547,534 |..

69353#-10-4...... PRBA, INC....eoeveirciiireeieiciseiieees e
866167-74-5...... SMFI Apex Emerging Markets Bond Fund........... [06/28/2002 | Direct.................. B I
866167-76-0...... SMFI Apex EAFE International Index Fund.......... [ 12/10/2002 | Direct... B [ 55,165.000 | .........1,865,459 |...
866167-78-6...... SMFI Apex Total Social Impact Fund.................. 11/06/2002 | Direct.........ccovvvvvvrennes e 1,710,000 | 58,225 |...
142143-79-1...... SMFI Pinnacle Russell 2000 Small Cap Index Por] 12/31/2002 | Basis Adj - Hedge ACCtg........ovvvveueeeees | ceveerrinirininicininens
142143-874...... SMFI Apex Russell 2000 Small Cap Index Fund.. | 12/31/2002 | Basis Adj - Hedge Acctg..

........ (953,020) | .......(953,020)
12/15/2002 | Capital Distribution.. .

13962849 || 15,547,534 | ... 15547534 | ...

..563,611 |....
12,227 |....

(871.654) | ..
....... 27.275)|..

LT°¢T3

866167-76-0...... SMFI Apex EAFE International Index Fund.......... 12/31/2002 | Basis Adj - Hedge Acctg.. 1,583,820 |...coooviervnniies [ 001,583,820 | ......... 1,583,820 |..coovviiiiiiine

142143-85-8...... SMFI Apex Nasdag-100 Index Fund.................... 12/31/2002 | Basis Adj - Hedge ACCtg.........cvevevrees [ eorveneeneenininininns [ e 31,073 [ [ 31,073 [ 31,073 [

142143-78-3...... SMFI Pinnacle Nasdag-100 Index Portfolio.......... [ 12/31/2002 | Basis Adj - Hedge Acctg.. ..245049 | . [ 245049 [ ... 245049 |

UNIEA SEALES. ...t I 52,087,998 |... 57,049,851 | ...... 1,313,707 | o0 [0 [ (5,999,438)] .....(5,999,438)

6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates... e 52,087,998 |......c.c.. XKXooovoos [ v 58,087,436 | ....... 57,049,851 | ...... 1,313,707 | o0 [0 [ (5,999,438)] .....(5,999,438)
7099997. [ Total - Common Stocks - Part 4..........cccovvvniiinnsininnnnn, I 63,264,287 |........... XKXooovooo [ v 70,467,893 | ....... 70,314,224 ] ......... 429,789 | .o 0 | e 0 | (7,203,612)] .....(7,203,612) .
7099998. [ Total - Common Stocks - Summary Item from Part 5.. e 9,761,858 [......o... XXXooooo [ convene 11,686,250 | ....... 11,686,250 [..ooooiirannnn: (RSO ISR (1,924,390)] .....(1,924,390) .
7099999. [ Total - ComMON StOCKS. .....ovvveerrercescrsceneeaneareenas I 73,026,145 | ... XKXoovooo [ e 82,154,143 | ....... 82,000,474 1......... 429,789 | .o 0 | e 0 (9,128,002)] .....(9,128,002)
7199999. [ Total - Preferred and Common Stocks......... I 79,903,285 | ... XXX ooiooe [ e 89,018,683 | ....... 88,865,014 | ......... 429,789 | .o 0 | i 0 | (9,115,402)] .....(9,115,402) | ........ PO 1,072,265
7299999. [ Total - Bonds, Preferred and COMMON STOCKS. ...........ccvereirrireerireeiieseeseesceseeaceaceaesenseeseeseeeeeeeeseeseessessesseaseessassenseennes ..2,307,834,532 ..2,314,690,590 | ..2,321,866,664 |...(11,764,239)| ...........c....0 | oo 0 | oo (4,116,675)] .....(4,116,675)| ....73,107,054 |...... 1,072,265




=

Annual Statement for the year 2002 of the The Union Central Life Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - U.S. Government
912810-FP-8...... US Treasury Bd 5.375% 02/15/31.... ....|03/13/2002 ..[03/13/2002 [ Various............ccccvvrrrrrnene wrerer.6,700,000 | ........ 6,448,551 |........ 6,489,781 {........ 6,448,646 | ......coeen95 | [ [ 41135 | ......... 41,135 |....... 86,624 |....... 78,548
912827-2U-5...... US Treasury Nt 6.625% 05/15/07.... ... | 02/28/2002 ...|03/06/2002 | Morgan Stanley Dean Witter]..........5,000,000 | ........ 5,514,063 |........ 5,475,586 |........ 5,513,585 [ .eovveerc(AT8) [ oo [ | (37,999)] ........ (37,999)|.....102,486 |..... 100,656
912827-4V-1...... US Treasury Nt 4.750% 11/15/08. ... |01/10/2002 .. |02/15/2002 [Lehman..........coccveuniennee . 5,000,000 | ........ 4,990,625 |........ 5,020,313 {........ 4,990,837 | o212 [ [ | 29475 | ......... 29,475 |....... 64,29 |....... 40,021
912827-5N-8...... US Treasury Nt 6.000% 08/15/09. ... | 02/28/2002 .. 106/05/2002 | DB Alex Brown...........ccccove | cevnee 10,000,000 | ...... 10,759,375 |...... 10,735,742 |...... 10,737,815 | .......(21,560) | oo [ [ (2,073)| .......... (2,073)(.....181,492 |....... 29,834
912827-7B-2...... US Treasury Nt 5.000% 08/15/11. ... | 01/24/2002 ..|01/31/2002 [ Morgan Stanley Dean Witter ....8,000,000 | ........ 8,017,188 |........ 7,983,125 |........ 8,017,231 [ o83 [ [ | (34,106) | ........ (34,106)] .....189,130 |..... 178,804
912827-7L-0...... US Treasury Nt 4.875% 02/15/12. ... | 06/12/2002 ..|06/12/2002 | Various.......... ..16,100,000 | ...... 16,078,688 |...... 15,933,086 |...... 16,078,529 N (145,443)] ...... (145,443)| .....221,435 | ..... 107,035
912833-JX9...... US Govt Strips 0.000% 11/15/11.. . 109/30/2002 | Tax Free Exchange. ..|09/30/2002 | UBS Warburg.........ccoovvnis [ conenn 10,000,000 | ........ 9,969,559 |........ 7,006,700 {........ 9,969,586 |.(2,962,886)( ...(2,962,886) | ....ovovovrrines [
0399999. [ Total - BoNdS = U.S. GOVEINMENL. ...ttt sttt sttt snssneensenes | cneces 60,800,000 | ...... 61,778,049 |...... 58,644,333 |...... 61,756,229 .(3,111,897)[ ...(3,111,897) ] .....845,463 | ..... 534,898
Bonds - Special Revenue and Special Assessment
United States
31385J-CQ-9..... |FNCI PL 545579 4.500% 03/01/17... ....| 03/15/2002 [ Goldman Sachs... .. [ 12/01/2002 | Paydown.... 402,989 LW3TATT9 402,989 | ... 402,989 .....in.28,209 [ [ [ | eevernrnnnneen0 [ 7,381 |......... 1,007
31388W-W9-3... |FNCI PL 617272 6.000% 01/01/17....... ....|01/30/2002 [ Bear Stearns.... ...|12/01/2002 | Paydown.... 4,239,977 | .......4,273,433 |........ 4,239,977 |........ 4,239,977 | ..e0oi(33,456) [ ..o v [ errnennncnnnne |0 [ 145,776 |....... 12,720
31389L-5E-5...... FNARM PL 629145 5.171% 07/01/32.. ... 109/03/2002 | McDonald........ .. 112/01/2002 | Paydown.... ..2,164,502 | ........ 2,835,342 |........ 2,764,502 |........ 2,764,502 [ ......(70,840) | ....comvverrernee e | |0 [ 24145 |......... 9,528
31389P-LB-4..... FNCI PL 631322 5.500% 02/01/17... ..|03/06/2002 [ UBS Warburg... . 112/01/2002 | Paydown ...4,302813 | ... 4,262,474 |........ 4,302,813 |........ 4,302,813 |........ 40,339 [ [ [ |0 [ 133,539 |....... 11,175
[0SO i 11,710,281 | ...... 11,746,028 | ...... 11,710,281 | ...... 11,710,281 | .....(35,748)| oo 0 | v O [ O [0 310,841 ... 34,430
TOtAl SALES NG US..... ittt enrentes | rineeas 11,710,281 | ...... 11,746,028 |...... 11,710,281 | ...... 11,710,281 | .....(35,748)| .oovooveeeeee 0 | e O [ O [0 310,841 ... 34,430
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENE. ... .. cerereireirrirrerstrerers et ensenees | eneees 11,710,281 | ...... 11,746,028 | ...... 11,710,281 | ...... 11,710,281 | .....(35,748)] oo 0 | e O [ O 0 ] 310,841 ... 34,430
Bonds - Public Utilities
United States
020039-DB-6..... | Alltel Corp Nt 7.000% 07/01/12...........ccoveenee. 06/14/2002 [ Bank of America................... 06/26/2002 [ DB Alex Brown............cccovee| veviane 5,000,000 | ........ 4,980,250 |........ 5,019,200 |........ 4,980,250
020039-DC-4..... | Alltel Corp Nt 7.875% 07/01/32............ ... | 06/14/2002 | Merrill Lynch. .. 106/18/2002 | Merrill Lynch......... creeer 1,000,000 | ... 6,970,880 |........ 7,019,670 |........ 6,970,880 |...
202795-HD-5..... | Commnwith Ed Co Nt 6.150% 03/15/12.......... 10/16/2002 | Various.................... ..|11/26/2002 | Tax Free Exchange.............{ ..........6,750,000 | ........ 7,138,104 |........ 7,135,015 |........ 7,135,015 | ..
341081-EN-3..... | Florida Pwr & Lt Nt 4.850% 02/01/13....... . 112/10/2002 | Salomon/Smith Barney..........| 12/11/2002 | Barclays...........cccoceoncenies | 202,000,000 | ... 2,000,000 |........ 2,005,760 |........ 2,000,000 {...
45138L-AK-9..... Idaho Power Corp Nt 4.750% 11/15/12 11/12/2002|Banc One..........cccocovvriveinene 11/12/2002 | Barclays.........c.ccoveeviccnies | e 1,600,000 | ... 1,484,220 |........ 1,487,850 |........ 1,484,220 |...
78387G-AK-9.....| SBC Communications Inc 5.875% 08/15/12.... | 08/14/2002 [ Salomon/Smith Barney..........|08/14/2002 | DB Alex Brown....................] ..........4,000,000 | ........ 3,939,040 |........ 3,985,400 |........ 3,939,040 |...
919138-AD-9..... | Valero Energy Nt 6.700% 01/15/13.. . [12/10/2002 | UBS Warburg... . 112/11/2002 | UBS Warburg.... 2,500,000 | e 2,500,000 {........ 2,510,100 |........ 2,500,000 {...
UNEEA SHAEES. ...ttt | reenas 28,750,000 | ...... 29,012,494 1...... 29,162,995 |...... 29,009,405 156,484
3899999. [ Total - BONAS = PUDIC UIHIES. ... ...ttt sneenes | enenees 28,750,000 | ...... 29,012,494 1...... 29,162,995 |..... 29,009,405 156,484
Bonds - Industrial and Miscellaneous
United States
00077B-3H-4..... |AMAC 02-8 B2 6.192% 10/25/32.. ... | 10/01/2002 | CSFB .. |12/0172002 | Paydown....
00077B-B5-1..... AMAC 01-8 2M 6.272% 01/25/17..... ....|01/09/2002 | Lehman .. 112/01/2002 | Paydown....
00077B-B8-5..... |JAMAC 01-8 2B2 6.272% 01/25/17.... ... [01/09/2002 | Lehman .. 112/01/2002 | Paydown....
00077B-C9-2..... |AMAC 01-8 2B1 6.272% 01/25/17.... ... [01/09/2002 | Lehman........ .. 112/01/2002 | Paydown....
00077B-E7-4..... |AMAC 02-1 [IM 6.000% 02/25/17..... ....| 05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-E8-2..... |AMAC 02-1 11B1 6.000% 02/25/17.... ... |05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-G5-6..... |AMAC 02-2 M 6.000% 03/25/17... ....| 05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-G6-4..... |AMAC 02-2 B1 6.000% 03/25/17.. ... |05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-J2-0...... AMAC 02-3 M 6.000% 04/25/17... ....| 05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-J3-8...... AMAC 02-3 B1 6.000% 04/25/17.. ... |05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
00077B-R5-4..... |AMAC 02-5 B1 6.500% 07/26/32..... ... |07/19/2002 | Goldman Sachs... .. |12/01/2002 | Paydown.......
00104Q-AB-3..... | AFC Enterprises Nt 10.250% 05/15/07.............|06/18/2002 | Grantchester.... ..|06/27/2002|Call ~ 105.1250... el
001546-AC-4..... | AK Steel Corp Nt 9.125% 12/15/06...... ....|06/17/2002 | Various..... ..|07/11/2002 [ Call ~ 104.5600... | e 26,675,000 | ...... 27,985,774 |...... 27,891,380 |...... 27,891,380
00184A-AF-2..... |AOL Time Warner Nt 6.875% 05/01/12........... | 04/22/2002 | Various................ .. [11/27/2002 | Various.............. ] s 15,000,000 | ...... 14,602,450 |...... 14,902,100 |...... 14,609,309
001957-BD-0..... |AT&T Nt 8.000% 11/15/31............... .... | 08/13/2002 | Tax Free Exchange. ...|11/22/2002 | DB Alex Brown.. N 6,000,000 | ........ 6,017,513 |........ 6,103,320 |........ 6,017,738
00203Y-AJ-9...... AQNIM 02-N4 10.330% 09/25/32.. ....|08/20/2002 | UBS Warburg...... .. |12/01/2002 [ Paydown....... e 1,412,439 | 1,412,344 |........ 1,412,439 |........ 1,412,439
008318-AD-9..... | Aftermarket Nt 12.000% 08/01/04..... ....|03/07/2002 | CIBC Wood Gundy.. .. | 04/08/2002Call ~ 102.0000................. | ..........2,000,000 | ........ 2,045,000 |........ 2,040,000 |........ 2,043,848 | ..
017363-AE-2..... | Allegheny Energy Nt 8.250% 04/15/12............ | 04/03/2002 [ JP Morgan........... .. | 04/04/2002 | UBS Warburg.... cee 1,996,440 |........ 2,025,440 |........ 1,996,440 |...
020002-AP-6..... |Allstate Corp Nt 6.125% 12/15/32........ .... [ 12112/2002 | UBS Warburg... .. [12/113/2002 [BNP........... ....996,600 |........ 1,000,550 | .......... 996,600 |...
035229-CQ-4..... | Anheuser Busch Nt 5.950% 01/15/33.............. [ 10/28/2002 | UBS Warburg... .. [11/04/2002 [ Autranet..... v 1,943,120 ] 8,028,640 |........ 7,943,120 |...
037411-AQ-8..... | Apache Crp Nt 6.250% 04/15/12..........c.cc....... 04/08/2002 [ JP Morgan...........ccccccuvveeunneee 05/10/2002 | UBS Warburg...........cccovveee| -.vv... 2,000,000 | ... 1,985,760 |........ 1,999,540 |........ 1,985,851
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TET3

04542B-BE-1..... ABFCN 02-NC1 N1 8.840% 08/25/32............. 07/17/2002 | Bank of America................... 12/01/2002 | Paydown...........cccocvvvvevenns | cevenne 2,307,257 | ........ 2,300,768 |........ 2,307,257 |........ 2,307,257 [ .0 8,489 | oo [ |
060505-AL-8...... Bank of America Corp 5.250% 02/01/07.......... | 05/24/2002 | Bank of America.. .. |07/29/2002 | Bank of America.... I [ 10,000,000 | ...... 10,108,000 |...... 10,358,900 |...... 10,105,213 I 253,687
060505-AQ-7..... [ Bank of America Corp 6.250% 04/15/12..........| 04/17/2002 [ Bank of America.. . 109/19/2002 | Bank of America.... o 5,000,000 | ........ 4,988,000 |........ 5,516,900 |........ 4,988,299 i 528,601

060506-KX-9..... BOAMS 99-12 B3 7.500% 11/25/29..... ....|04/09/2002 | CSFB............... .. [12/01/2002 [ Paydown.......
060506-LN-0...... BOAMS 00-1 B3 7.500% 02/25/30... .... | 04/09/2002 | CSFB... .. [12/01/2002 [ Paydown....
060506-MP-4..... [BOAMS 00-2 B3 7.500% 04/25/30... ....|04/09/2002 | CSFB............... .. [12/01/2002 [ Paydown....
060506-T2-8...... BOAMS 01-8 3B1 6.750% 08/25/31..... ....|02/21/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-DR-6.... [BOAMS 02-2 3B1 6.000% 03/25/17..... ....|05/02/2002 | Bank of America.. .. [12/01/2002 | Paydown.......
06050H-EP-9..... [BOAMS 02-3 1A10 6.500% 03/25/32... ... |06/18/2002 | Bank of America.. .. | 08/14/2002 | Bank of America
06050H-FB-9..... [BOAMS 02-3 3B1 6.000% 03/25/17..... .... | 05/02/2002 | Bank of America.. .. [12/01/2002 | Paydown.......
06050H-GT-9..... [BOAMS 02-4 2B1 6.000% 04/25/17..... ....|05/02/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-GU-6.... [BOAMS 02-4 2B2 6.000% 04/25/17. ....|05/02/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-JB-5..... BOAMS 02-5 B1 6.750% 07/20/28... ....|06/18/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-NG-9.... [BOAMS 02-6 2B2 6.000% 07/25/32. ....|07/31/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-QV-3.... [BOAMS 02-7 2B2 6.000% 07/25/17. .... | 07/31/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-SG-4.... [BOAMS 02-1 B3 4.735% 08/25/32.... ....| 10/28/2002 | Bank of America.. .. [12/01/2002 | Paydown....
06050H-WZ-7.... [BOAMS 02-9 CB1 5.898% 10/25/17.... ... | 09/23/2002 [ Bank of America.. .. [12/01/2002 | Paydown....
06050H-XA-1..... [BOAMS 02-9 CB2 5.898% 10/25/17.... ... | 09/23/2002 [ Bank of America.. .. [12/01/2002 | Paydown....
06050H-XB-9..... [BOAMS 02-9 CB3 5.898% 10/25/17. ... | 09/23/2002 [ Bank of America.. .. [12/01/2002 | Paydown....
06050H-YD-4..... [BOAMS 02-K B2 6.272% 07/20/32... ....| 09/25/2002 | Bank of America.. .. [12/01/2002 | Paydown....
07384M-KE-1.... [BSARM 02-3 B1 6.103% 04/25/32... ... |05/14/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
07384M-ME-9.... [BSARM 02-6 B2 5.810% 06/25/32... ... |05/16/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
07384Y-DR-4..... [BSABS 02-AC2 B1 7.000% 04/25/32... ... | 06/25/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
07384Y-FF-8..... BSABS 02-AC4 B1 5.500% 09/25/32... ... [10/23/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
073914-WA-7.... [BSMSI 97-6 B2 6.718% 03/25/31......... ....|01/24/2002 | Bear Stearns................cc..c.... 12/01/2002 | Paydown.......
083288-AC-4..... Benton Qil & Gas Nt 11.625% 05/01/03........... | 04/02/2002 [ Raymond James Associates. [05/03/2002 | Call ~ 100.0000...
12637K-AB-7..... |CSK Auto Inc Sr Sub 11.000% 11/01/06......... | 06/28/2002 | Grantchester.... ..|08/16/2002 | Various
12637K-AB-7..... |CSK Auto Inc Sr Sub 11.000% 11/01/06......... | 06/28/2002 | Grantchester.... ..|08/22/2002 | Call
12669A-ZM-9.....| CWHL 98-16 B3 6.750% 09/25/28....... ... |03/04/2002 | UBS Warburg... .. [12/01/2002 | Paydown.......
12669B-2A-9..... CWALT 01-6 B2 7.047% 07/25/31... .... | 08/05/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
12669B-J8-6...... CWALT 01-3 B1 6.750% 04/25/31... ... |06/24/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669B-2U-9..... |CWALT 00-10 B2 7.567% 01/25/31.. ... | 07/01/2002 [ Merrill Lynch.... .. |12/01/2002 [ Paydown....
12669C-6B-1..... |CWHL 02-21 B1 5.750% 11/25/17... ....|09/20/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669C-6C-9..... |CWHL 02-21 B2 5.750% 11/25/17... ....|09/20/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669C-6D-7..... |CWHL 02-21 M 5.750% 11/25/17..... ... 109/20/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669C-F8-8..... |CWHL 02-8 B2 6.750% 07/25/32.. ... |07/30/2002 | Bear Stearns.... ...[12/01/2002 [ Paydown....
12669C-H6-0..... |CWHL 02-9 M 6.750% 08/25/32... ... |07/25/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669C-S6-8..... |CWHL 02-7 M 7.000% 08/25/32... ... |06/25/2002 | JP Morgan... .. | 08/06/2002 | JP Morgan.
12669C-S6-8..... |CWHL 02-7 M 7.000% 08/25/32... ... |06/25/2002 | JP Morgan... .. [12/01/2002 | Paydown....
12669C-S7-6..... |CWHL 02-7 B1 7.000% 08/25/32.. ... 108/06/2002 | JP Morgan... .. [12/01/2002 | Paydown....
12669C-VS-6..... | CWHL 02-3 CM 6.000% 05/25/17.... ... | 04/08/2002 [ UBS Warburg... .. [12/01/2002 | Paydown....
12669C-VT-4..... |CWHL 02-3 CB1 6.000% 05/25/17... ....| 04/08/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
12669C-VU-1.....| CWHL 02-3 CB2 6.000% 05/25/17... ....| 04/08/2002 | UBS Warburg...............c....... 12/01/2002 | Paydown....
131347-AW-6.... | Calpine Crp Nt 8.500% 02/15/11.. ....| 10/09/2002 | Morgan Stanley Dean Witter. | 12/17/2002 | Merrill Lynch.............
141781-AP-9..... Cargill Inc Nt 6.375% 06/01/12............ ... | 04/30/2002 | Salomon/Smith Barney.......... 07/31/2002 | Salomon/Smith Barney
144418-AK-6..... Carramerica Rity Corp 7.125% 01/15/12......... 01/08/2002 | JP Morgan............... .. [01/24/2002 | JP Morgan................
16117P-AZ-3..... | Charter Comm Hldgs Nt 9.625% 11/15/09...... 09/20/2002 | JP Morgan........... .. [09/20/2002 | Various...
16117P-AZ-3..... | Charter Comm Hldgs Nt 9.625% 11/15/09...... 07/01/2002 | Tax Free Exchang ...[11/01/2002 | Various.............. R
16117P-BE-9..... | Charter Comm Hldgs Nt 9.625% 11/15/09...... 01/09/2002 | Salomon/Smith Barney..........|07/01/2002 | Tax Free Exchange.............] ..........1,500,000 | ........ 1,489,515 1,490,306 |........ 1,490,306 | ..
161549-AA-8..... CFNIM 02-1 A 8.500% 05/25/31 ... |056/23/2002 [ JP Morgan............... .. [12/01/2002 | Paydown............... o cenn2,541,020 ........2,562,642 |........2,562,642 |...
16162T-2A-3...... CHASE 02-A1B1 6.210% 12/25/29................ 07/01/2002 | JP Morgan.........ccccceeucuenee 12/01/2002 [ Paydown...........ccocovvcvcnns | v, 15,510 | .o 15,709 | ............ 15,510 | e 15,510

:2,978,220 ........ 3,026,160
....681,250 | ..
...693,750 |........ 1 490,892

0
.0
0
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16162T-2B-1...... CHASE 02-A1 B2 6.210% 12/25/29................ 07/01/2002 [ JP Morgan...........ccccccuvreeunneae 12/01/2002 | Paydown...........ccvvrurieunn.
16162T-H4-1...... CHASE 02-S2 B1 6.000% 02/25/17...... ... [01/03/2002 | UBS Warburg... . 112/01/2002 | Paydown....

... 101/03/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
16162T-H9-0..... [CHASE 02-S2 M 6.000% 02/25/17... ... |01/03/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....
16162T-LY-0...... CHASE 99-S8 B2 6.750% 07/25/29. ... | 04/09/2002 | CSFB........... .. 112/01/2002 | Paydown....
16162T-P9-1...... CHASE 02-S5 M 6.000% 03/25/17...... ... |02/12/2002 | JP Morgan ..[12/01/2002 | Paydown....
16162T-PE-0..... [CHASE 99-S11 B2 6.750% 09/25/29... ... |04/09/2002 | CSFB....... .. 112/01/2002 | Paydown....
16162T-Q2-5..... [CHASE 02-S5 B1 6.000% 03/25/17..... ... |02/12/2002 | JP Morgan... .. [ 12/01/2002 | Paydown....
16162T-Q3-3..... [CHASE 02-S5 B2 6.000% 03/25/17..... ... [02/12/2002 | JP Morgan... .. [ 12/01/2002 | Paydown....
16162T-VH-6..... [ CHASE 00-S6 B2 7.750% 08/25/30..... ... |06/13/2002 | JP Morgan... ..[12/01/2002 | Paydown....
16162T-W2-8..... | CHASE 02-S6 B1 6.304% 05/25/32..... ... |06/03/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....
16162T-XE-1..... [CHASE 01-S1 B2 7.250% 02/25/31..... ... |06/13/2002 | JP Morgan... ..[12/01/2002 | Paydown....
16162T-Y34...... CHASE 02-S7 B1 6.345% 06/25/32..... ... |07/01/2002 | Merrill Lynch. .. 112/01/2002 | Paydown....
16162T-Y4-2...... CHASE 02-S7 B2 6.345% 06/25/32..... ... |07/01/2002 | Merrill Lynch. .. 112/01/2002 | Paydown...............
166754-AD-3..... [ Chevron Phillips Nt 5.375% 06/15/07.............. | 06/18/2002 | Various.............cccccvuriurrrene. 09/27/2002 | Tax Free Exchange...
17248R-AD-8..... | Cingular Wireless Nt 6.500% 12/15/11............|01/31/2002 | Morgan Stanley Dean Witter. [09/06/2002 | Tax Free Exchange...
17252M-AA-8.... [Cintas Corp Nt 5.125% 06/01/07.. ... |05/22/2002 | Banc One..... 10/31/2002 | Tax Free Exchange...
17252M-AB-6.... [ Cintas Corp Nt 6.000% 06/01/12.. ... |06/26/2002 | Merrill Lynch. .. 110/31/2002 | Tax Free Exchange...
172953-6B-2...... CMSI 02-3 B1 6.167% 03/25/32... ....| 03/21/2002 [ Merrill Lynch.... .. 112/01/2002 | Paydown...............
172953-6C-0...... CMSI 02-3 B2 6.167% 03/25/32... ....| 03/21/2002 [ Merrill Lynch.... .. 112/01/2002 | Paydown....
172953-J3-6...... CMSI 01-8 B2 6.250% 05/25/16... ....| 02/07/2002 [ Merrill Lynch. .. 112/01/2002 | Paydown....
172953-LP+4...... CMSI 99-3 B2 6.500% 05/25/29... ....| 04/09/2002  CSFB... .. 112/01/2002 | Paydown....
172953-PY-1..... CMSI 99-7 B2 7.000% 09/25/29... ....| 04/09/2002 | CSFB....... .. 112/01/2002 | Paydown....
172967-AZ-4...... Citigroup Inc Nt 7.250% 10/01/10.... ... |06/28/2002 | Merrill Lynch. .. 110/17/2002 | UBS Warburg
172967-BJ-9...... Citigroup Inc Nt 6.000% 02/21/12.... ... |04/05/2002 | Merrill Lynch............ .. 106/28/2002 | Merrill Lynch.............
172967-BK-6..... | Citigroup Inc Nt 5.000% 03/06/07.... ... |05/01/2002 | ABN-AMRO Securities.......... [05/16/2002 | Salomon/Smith Barney
181485-AG-8..... [ Clark Oil & Refining 9.500% 09/15/04.. ... |05/08/2002 | Goldman Sachs.................... 06/03/2002 [Call ~ 100.0000...
181581-AD-1..... Clark USA Sr Nt 10.875% 12/01/05...... ... |05/21/2002 | Raymond James Associates. [06/07/2002 | Call ~ 103.6250...
192596-AE-4..... [Coinmach Corp Nt 11.750% 11/15/05.............. 02/11/2002 [ Various..........cccouereeeerieennneas 02/25/2002 Call ~ 102.9375...
203406-AC-7..... | Communications Inst Nt 10.000% 09/15/04...... 03/15/2002 | Grantchester........... ..|03/29/2002 | Call ~ 105.0000...
210371-AH-3..... Constellation Energy 7.000% 04/01/12............]03/21/2002 | Salomon/Smith Barney..........|04/09/2002 | Banc Ore......
22541N-LW-7.... | CSFB 02-26 2B1 5.750% 09/22/17... ... | 11/01/2002 | CSFB... .. 112/01/2002 | Paydown....
22541N-LX-5..... |CSFB 02-26 2B2 5.750% 09/22/17... ... | 11/01/2002 | CSFB... .. 112/01/2002 | Paydown....
22541N-LY-3..... |CSFB 02-26 2B3 5.750% 09/22/17... ... | 11/01/2002 .. |12/01/2002 | Paydown.......
227573-AD-4..... | XTO Energy Inc Nt 9.250% 04/01/07... ... | 05/10/2002 ..[06/03/2002 | Call ~ 104.6250.......
22844#AB-6...... Crown Pac Sr SF Nt 10.780% 12/01/09 ... | 06/01/2002 .. |11/01/2002 | Redemption ~ 100.0000....
23321P-4E-5..... DLJMA 99-D B 0.310% 07/29/19..... ... [ 11/07/2002 .. |11/07/2002 | UBS Warburg....
23321P-XX-1..... DLJMA 96-Q4 B1 7.250% 03/25/26.. ... 102/01/2002 ceveeeee | 05/09/2002 | DB Alex Brown..
23321P-XX-1..... DLJMA 96-Q4 B1 7.250% 03/25/26..... ... 102/01/2002 | Interest Capitalization........... [05/01/2002 | Paydown...........
233835-AT-4...... Daimler Chrysler Nt 7.300% 01/15/12.. ... [01/09/2002 | Goldman Sachs....... .. |03/26/2002 | DB Alex Brown..
244199-BB-0..... Deere & Company Nt 6.950% 04/25/14.......... |04/10/2002 | CSFB............... .. |04/10/2002 | DB Alex Brown.................... .
251799-AA-0..... Devon Energy Corp Nt 7.950% 04/15/32.........| 03/20/2002 | UBS Warburg... .. | 03/21/2002 [ Morgan Stanley Dean Witter| ..
25179S-AA-8..... Devon Financing Nt 6.875% 09/30/11 01/15/2002 [ DB Alex Brown. .. | 03/20/2002  Tax Free Exchange............. .
25179S-AC-4..... | Devon Financing Nt 6.875% 09/30/11.. .107/17/2002 | Barclays.............. .. |10/25/2002 [ DB Alex Brown
25179S-AC-4..... | Devon Financing Nt 6.875% 09/30/11 03/20/2002 | Tax Free Exchange. ...| 04/09/2002 | DB Alex Brown.. e
25746U-AJ-8..... | Dominion Resources Nt 6.250% 06/30/12....... 06/24/2002 [ JP Morgan........... ..|09/09/2002 [UBS Warburg..........cccoc..... .

16162T-H5-8..... | CHASE 02-S2 B2 6.000% 02/25/17.

4818295 | 4818205
........ 2741234 | 2741234
........ 7110101 |......7.110.101

........ 5 005,100 4 995,050 |...
2,000,000 | ........ 1, 989 620 |........ 2,002,540 |........ 1,989,620 |...
5,325,000 | ........ 5,263,283 |........ 5,264,664 |........ 5,264,664
5,000,000 | ........ 5,265,700 |........ 5,462,550 |........ 5,260,339
5,325,000 | ........ 5,264,664 |........ 5,328,089 |........ 5,265,110
4,000,000 | ........ 3,992,600 |........ 4,191,760 |........ 3,992,724

268766-BW-1.... [EOP Operating LP Nt 6.750% 02/15/12.......... | 02/12/2002 | Merrill Lynch.... .. | 02/14/2002  Morgan Stanley Dean Witter| .. 8,000,000 | ........ 7,986,800 |........ 8,028,080 |........ 7,986,813 . , ,
28368E-AE-6..... El Paso Energy Nt 7.750% 01/15/32.... ... |01/08/2002 | Bank of America.. .. [10/15/2002 | Various...........coververinininns [ e 4,750,000 | ........ 4,710,575 |........ 2,622,000 |........ 4,710,919 ..1..(2,088,919)] ...(2,088,919)
303727-AC-5...... |Fairchild 10.125% 03/15/07............... ... |06/17/2002 | Various............ .. |06/28/2002 | Call ~ 105.0630... B I 12,665,000 | ...... 13,335,340 |...... 13,306,229 |...... 13,302,691 B [ 3,538 | .o 3,538

........ 4,280,618 |........4,013,441 . < 267177

3133T5-TD-5..... [FHLMC 1740 E 0.000% 02/15/24. ... 102/01/2002 | JP Morgan ..|08/01/2002 | JP Morgan..... . ,069,569 | ........ 3,900,400
3133T5-TD-5..... [FHLMC 1740 E 0.000% 02/15/24. ... 102/01/2002 | JP Morgan... .. | 08/01/2002 | Paydown.... o .
32051D-AY-8..... [FHASI 00-2 B2 7.750% 06/25/30.................... 05/29/2002 | UBS Warburg...........cccccenee. 12/01/2002 | Paydown...........cccccovuruinnes
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32051D-MG-4.... | FHASI 02-3 B1 6.417% 06/25/32.................... 06/19/2002 [RFC......c.ooeevvieiriieiciriieene 08/08/2002 [ Bear Steamns...........ccovevvves | weveeeae 5,361,963 | ........ 5,449,095 |........ 5,469,202 |........ 5,448,054 | ......... (1,041)

32051D-MG-4.... |FHASI 02-3 B1 6.417% 06/25/32.. ... |06/19/2002 [ RFC.. .. 108/01/2002 | Paydown.... -(217)]...

32051D-MH-2..... |FHASI 02-3 B2 6.418% 06/25/32.. ... |06/19/2002 | RFC............. .. |12/01/2002 | Paydown.... ..(45)] ...

32051D-NB-4.....| FHASI 02-4 B1 6.423% 07/30/32.. ... |06/17/2002 | UBS Warburg... .. | 08/08/2002 UBS Warburg ..(84)]...

32051D-NB-4.....| FHASI 02-4 B1 6.423% 07/30/32.. ... |06/17/2002 | UBS Warburg... .. | 08/01/2002 [ Paydown.... (35)]...

32051D-NC-2.... |FHASI 02-4 B2 6.423% 07/30/32.. ... |06/17/2002 | UBS Warburg... .. [12/01/2002 [ Paydown..........coovevvvvnocs [ oo 11,354 | 11,272 {11,354 | 11,354 | 82 |...

32051D-ND-0.... | FHASI 02-4 B3 6.423% 07/30/32.. ... |06/17/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ..420

32051D-PR-7.....|FHASI 02-6 B3 5.947% 11/25/32.. ... [09/19/2002 | JP Morgan....... ..[12/01/2002 | Paydown.... AT

32051D-RY-0.....|FHASI 02-8 B3 5.850% 01/25/33............. ... [11/12/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....... RO 47 1.

339130-AK-2..... Fleming Companies Inc 10.500% 12/01/04...... 05/03/2002 [ Various...........ccoueureeeerieeunneas 06/03/2002 Call ~ 102.6250.................]| ........10,295,000 | ......10,621,946 |......10,565,244 |......10,564,705 | ....... (57,241)]...

35138B-AA-4..... | Fox Family Worldwide 9.250% 11/01/07......... 10/02/2002 | Morgan Stanley Dean Witter. | 11/01/2002|Call ~ 104.6250.................| ........24,035,000 | ......25,251,280 |......25,146,619 |......25,146,619 |...... (104,661)]...

351437-AD-0..... | Fox Sports Networks Nt 9.750% 08/15/07....... 07/15/2002 | Various. .108/15/2002|Call  104.8750.................] -.......32,064,000 | ......33,464,413 |......33,627,120 |......33,726,485 |....... 262,071 ...

35802W-20-4..... | Fresenius Med Cap Tr | 9.000% 12/01/06....... 02/05/2002 | Various........ ..|02/14/2002Call ~ 104.5000... ,000 | ........8,464,111 |........8,454,050 |........8,454,050 | ....... (10,061)]...

36157B-AM-2.... | GECMS 00-1 B1 7.500% 12/25/30....... ....| 04/30/2002 | DB Alex Brown. .. |12/01/2002 [ Paydown....... ,

36157R-7N-9..... | GECMS 99-20 B2 7.250% 12/25/29. ....| 04/09/2002 | CSFB............... .. 112/01/2002 | Paydown.... ,

36157R-C4-5..... |GECMS 99-4 M 6.250% 03/25/14.... ... | 04/01/2002 [ UBS Warburg... .. | 05/30/2002 [UBS Warburg ,

36157R-C4-5..... |GECMS 99-4 M 6.250% 03/25/14.... ... | 04/01/2002 [ UBS Warburg... .. | 06/01/2002 [ Paydown.... ,

36157R-G9-0..... | GECMS 99-3 B2 6.500% 05/25/29... ....| 04/09/2002 | CSFB............... .. 112/01/2002 | Paydown.... ,

36158G-HU-5.... | GECMS 00-3 B2 7.000% 03/25/15... ....|06/03/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ,

36185N-AT-7..... |GMACM 99-J1 B1 6.750% 08/25/29. ... |04/16/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ,

36185N-CF-5.....| GMACM 00-J1 M3 7.500% 05/25/30...............|06/13/2002 [ JP Morgan....... ..[12/01/2002 | Paydown.... ,

36185N-SK-7.....| GMACM 02-J3 M1 6.000% 05/25/17...............[03/14/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ,

36185N-SL-5..... |GMACM 02-J3 M2 6.000% 05/25/17...............[03/14/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ,

36185N-SM-3.... |GMACM 02-J3 M3 6.000% 05/25/17...............[03/14/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... ,

36229R-BR-9.....|GSR 02-2 B2 6.875% 05/25/32........ ....| 04/08/2002 | Goldman Sachs... .. |12/01/2002 | Paydown.... ,

36229R-DE-6.....|GSR 02-3F 1B1 6.500% 08/25/16.... ....|07/19/2002 [ Goldman Sachs... .. |12/01/2002 | Paydown.... ,

36229R-DF-3.....| GSR 02-3F 1B2 6.500% 08/25/16.... ....|07/19/2002 [ Goldman Sachs... .. |12/01/2002 | Paydown.... ,

36229R-HX-0.....|GSR 02-11F B2 6.000% 07/25/32.... ....|11/05/2002 [ Goldman Sachs... .. |12/01/2002 | Paydown.... ,

36229R-HY-8.....|GSR 02-11F B3 6.000% 07/25/32.... ....|11/01/2002 [ Goldman Sachs....... .. [12/01/2002 | Paydown.................. ,

36804P-AA-4..... | GATX Cap Corp Nt 8.875% 06/01/09.............. | 05/23/2002 [ Salomon/Smith Barney..........|05/30/2002 | Salomon/Smith Barney. , . . ,

370334-AS-3..... | General Mills Inc Nt 6.000% 02/15/12.. ... |02/13/2002 | DB Alex Brown............ .. | 09/09/2002 [ Autranet................... , v 4,983,400 ... 5 284,900 |........ 4 984,026

370425-RT-9..... |GMAC Nt 6.750% 01/15/06.. ... | 01/23/2002 DB Alex Brown. .. | 08/20/2002 | Various.. ,000 | ........ 5 383,193 |....... 5,420,430 |........ 5,366,432

370425-SB-7..... |GMAC Nt 6.125% 02/01/07.............. ... | 05/09/2002 | UBS Warburg... .. | 12/06/2002 | Various.......... ] s 10,000,000 | ...... 10,088,300 |...... 10,045,950 |...... 10,081,243

374508-AA-7..... | Giant Industries Nt 9.750% 11/15/03... ....|06/07/2002 | Various............ ..|06/28/2002(Call ~ 100.0000... B 6,250,000 | ........ 6,273,453 |........ 6,250,000 |........ 6,250,000

38141G-AD-6.... | Goldman Sachs Group 7.350% 10/01/09........ {03/19/2002 | DB Alex Brown. .. | 09/03/2002 [ DB Alex Brown...... 5,000,000 5,248,150 |........ 5,629,850 |........ 5,236,363

421924-AY-7...... Healthsouth Corp Nt 7.625% 06/01/12............ 05/17/2002 [ UBS Warburg... .. | 05/21/2002 [ DB Alex Brown...... 1,000,000 | ...........993,000 | .......... 999,400 | .......... 993,000

44075L-AF-8...... Horseshoe Gaming Nt 9.375% 06/15/07 05/28/2002 [ Various........ ..|06/17/2002 Call ~ 104.6880...... 4,300,000 | ........ 4,511,036 |........ 4,501,584 |........ 4,501,401

441812-JY-1...... Household Finance Nt 7.000% 05/15/12......... 05/15/2002 [ DB Alex Brown. .. | 05/21/2002 [ Salomon/Smith Barney 5,000,000 | ........ 4,964,450 |........ 5,021,400 |........ 4,964,462

442488-AD-4..... |Hovnanian Enterprises 9.750% 06/01/05......... 04/25/2002 | Grantchester.... ..|06/03/2002 | Call ~ 100.0000....... 8,135,000 | ........ 8,177,546 |........ 8,135,000 |........ 8,135,000

44929H-AC-2..... | lcon Health & Fitness 12.000% 09/27/05......... | 04/15/2002 | Cowen & Co. .. 105/09/2002 | Call ~ 104.4750... ,

45254T-LL-6...... IMSA 02-2 M1 6.500% 04/25/33.............. ... | 06/24/2002 [ JP Morgan... .112/01/2002 | Paydown....... ,

45321T-AJ-2...... Impsat Fiber Net Nt 13.750% 02/15/05. ... [06/28/2002 | Direct.........covvevvrririciriinne 09/24/2002 [ Prudential.. ,

45660N-JQ-9..... [RAST 02-A13 B1 5.250% 12/25/17...... ... | 10/30/2002 [ Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.... ,

45660N-JR-7..... [RAST 02-A13 B2 5.250% 12/25/17.. ... | 10/30/2002 [ Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.... ,

45660N-JS-5..... [RAST 02-A13 B3 5.250% 12/25/17.. ... | 10/30/2002 [ Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.... ,

45820E-AA-0..... | Intelsat Nt 7.625% 04/15/12......... ... |04/10/2002 | Salomon/Smith Barney.......... 04/11/2002 | UBS Warburg , - -

49306B-NC-3..... [Key Bank Nt 5.000% 07/17/07............. ... | 06/28/2002 [ Bank of America.. .. [ 11/06/2002  Wachovia...... 5,000,000 | ........ 5,033,650 |........ 5,271,450 |........ 5 031,703

502413-AC-1..... L-3 Communications 10.375% 05/01/07........... | 06/26/2002 | Lehman................... .. 107/25/2002 | Call ~ 105.1880... 5,330,000 | ........ 5,631,358 |........ 5,606,520 |........ 5,607,514

518439-AA-2..... Estee Lauder Cos Nt 6.000% 01/15/12........... | 01/07/2002 | Salomon/Smith Barney..........| 01/08/2002 | Sutro & Co Inc...... 2,000,000 11,990,760 |........ 1,999,820 |........ 1,990,760 |...

552078-K#3...... Lyondell Chemical Co E 5.995% 06/30/06....... 09/18/2002 |CSFB..........ccovvuunee . [12111/2002 | Call ~ 102.0000... A 375,830 | .........377,525 | .......... 383,346 | .......... 377,441

55259P-AC-0..... |M&I Marshall & lisley 5.250% 09/04/12........... 08/19/2002 | Goldman Sachs.................... 08/20/2002 | Merrill Lynch........ccocvvrvees | vovvennee 1 375,000 | ........ 1,363,244 |........ 1,388,530 |........ 1,363,244
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55263E-CG-8.... MBNA Corp MTN 5.625% 11/30/07................ 11/20/2002 | JP Morgan..........cccceevevenene. 11/21/2002 | DB Alex Brown..........ccccveeee| oveenee 4,000,000 | ........ 3,991,160 |........ 4,009,800 |........ 3,991,160

55265K-CE-7.....|MASTR 01-3 B1 6.017% 01/25/32... .... | 01/30/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-CF-4..... IMASTR 01-3 B2 6.017% 01/25/32... .... |01/29/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-CG-2.... IMASTR 01-3 B3 6.017% 01/25/32... .... | 01/30/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-CS-6.....|MASTR 02-1 B1 6.000% 02/25/17... .... | 02/112/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-CT-4..... IMASTR 02-1 B2 6.000% 02/25/17... .... | 02/112/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-CU-1.....|MASTR 02-1 B3 6.000% 02/25/17... .... | 02/112/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-DN-6.....| MASTR 02-2 B1 6.237% 04/25/32... .... | 06/11/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-DP-1.....|MASTR 02-2 B2 6.237% 04/25/32... ... | 05/29/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-DQ-9.... IMASTR 02-2 B3 6.237% 04/25/32... ... | 06/03/2002 [ UBS Warburg... .. [12/01/2002 | Paydown....

55265K-DR-7.....|MASTR 02-2 3B1 7.250% 02/25/32.. ... |05/29/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-DS-5..... MASTR 02-2 3B2 7.250% 02/25/32.. ... |05/29/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-GP-8.....|MASTR 02-4 B2 6.435% 08/25/32....... ... | 08/08/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown.......

55265K-JG-5..... IMASTR 02-5 5A27 6.250% 09/25/32... ... |08/14/2002 | UBS Warburg... .. | 09/25/2002 | Bank of America

55265K-JN-0..... IMASTR 02-5 15B1 6.000% 09/25/17... ... 109/03/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.......

55265K-JP-5...... MASTR 02-5 15B2 6.000% 09/25/17... ... 109/03/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-JQ-3..... IMASTR 02-5 15B3 6.000% 09/25/17... ... 109/03/2002 | UBS Warburg... .. [12/01/2002 | Paydown....

55265K-LS-6..... MASTR 02-6 B3 6.124% 10/25/32... .... [ 10/01/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

55265K-ND-7.....| MASTR 02-7 B3 5.821% 12/25/32.................. 11/04/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

5526E2-AB-5..... |MBNA America Bank NA 6.625% 06/15/12..... {06/11/2002 [ JP Morgan............... ..|06/12/2002 [ McDonald......

565849-AC-0..... | Marathon Oil Corp Nt 5.375% 06/01/07........... 05/23/2002 | Salomon/Smith Barney..........|05/24/2002 | UBS Warburg

576434-AJ-3...... MALT 02-1 B1 6.750% 07/25/32... ... [06/18/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

576434-AK-O0..... MALT 02-1 B2 6.750% 06/25/32... ... [06/18/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

576434-BG-8..... IMALT 02-2 B2 7.130% 10/25/32... ... [10/24/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....

576435-AD-3..... IMARS 02-1 N1 0.000% 10/28/31.. ... |06/14/2002 | UBS Warburg... .. | 08/22/2002 [ UBS Warburg

576435-AD-3..... IMARS 02-1 N1 0.000% 10/28/31.. ... |06/14/2002 | UBS Warburg... .. | 07/01/2002 [ Paydown...........cccccvvriuernene

576435-AD-3..... IMARS 02-1 N1 0.000% 10/28/31..... ... |06/14/2002 | UBS Warburg... .. | 08/01/2002 [ Redemption  100.0000.... | ..

589929-XQ-6..... MLMI 01-S1 M3 6.500% 05/25/29........ ..|11/25/2002 | JP Morgan..........ccooveuniennne. 12/01/2002 | Paydown...................

617446-HB-8..... |Morgan Stanley DW Nt 5.800% 04/01/07. 03/27/2002 [ Morgan Stanley Dean Witter. | 04/10/2002 | Bear Stearns

61744A-AD-2...... |Morgan Stanley Tracer 7.187% 09/15/11........ [01/08/2002 [ Morgan Stanley Dean Witter. |07/09/2002 | Redemption

61746W-RJ-1.... IMSDWC 02-WL1 B1 6.000% 11/25/16............|07/18/2002 [ Morgan Stanley Dean Witter. | 12/01/2002 | Paydown

61746W-RK-8.... |MSDWC 02-WL1 B2 6.000% 11/25/16............ [07/17/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....

61746W-RL-6.... |IMSDWC 02-WL1 B3 6.000% 11/25/16............ [07/17/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....

61746W-VJ-6.....|MSDWC 02-WL1 3B1 6.840% 04/25/32.......... 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....

61746W-VK-3.... IMSDWC 02-WL1 3B2 6.840% 04/25/32.......... 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....

61746W-VL-1.... IMSDWC 02-WL1 3B3 6.840% 04/25/32.......... 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....

61980A-AA-1..... Motiva Ltd Nt 5.200% 09/15/12.... ....|09/18/2002 | Salomon/Smith Barney..........[09/19/2002 | JP Morgan.....

629156-AE-0..... NL Inds Sr Nt 11.750% 10/15/08....... ... |07/02/2002 | Various.................... ..|08/01/2002| Call  100.00

66937N-6Q-6..... INSCOR 98-24 B3 6.750% 10/25/28. ... | 05/29/2002 [ UBS Warburg... .. [12/01/2002 | Paydown.......

66937R-ET-2..... INSCOR 98-29 B3 6.250% 12/25/28..... ... | 05/29/2002 [ UBS Warburg... .. |12/01/2002 [ Paydown....

66937R-K7-3..... INSCOR 99-23 B3 7.000% 10/25/29..... .... | 04/09/2002 | CSFB........... .. 112/01/2002 | Paydown....

66937R-Q2-8..... INSCOR 99-26 B3 7.250% 12/25/29..... ... | 04/09/2002 [ CSFB .. [ 12/01/2002 [ Paydown....

66937R-VU-0.....|NSCOR 99-16 B3 6.500% 06/25/29. ... | 04/09/2002 | CSFB....... .. 112/01/2002 | Paydown....

66937R-X6-1..... INSCOR 00-2 B3 7.500% 04/25/30... ....|06/13/2002 | JP Morgan .112/01/2002 | Paydown....

66937R-ZE-2..... INSCOR 99-18 B3 6.500% 07/25/29. ... |04/29/2002 [CSFB.......ccovvvririiiicinee 12/01/2002 | Paydown.... . . .

66988D-AB-4..... INCAPS 02-C1 A 7.150% 09/25/31....... ....| 10/30/2002 | Morgan Stanley Dean Witter. | 12/26/2002 [ Paydown....... e 347,644 | ....... 1,347,644 |........ 1,347,644 |........ 1,347,644 |...

674812-AC-6..... | Ocean Energy Inc Nt 8.875% 07/15/07........... [07/03/2002 | Various......... .107/15/2002 | Call ~ 104.4380... . 19,190,000 | ...... 20,077,013 |...... 20,041,652 |...... 20,041,652

68389C-AS-0..... | OONIM 02-SA CFTS 8.830% 06/26/32........... | 03/21/2002 | Bank of America.. .. | 12/26/2002 [ Paydown....... 3,950,788 | ........ 3,950,571 |........ 3,950,788 |........ 3,950,788

69348R-FY-7..... |PNC Mortgage Sec Corp 6.910% 04/25/29..... [ 05/30/2002 [ UBS Warburg...... .. [12/01/2002 [ Paydown..........cccocvveruvein [ coverrniine 55,325

69348R-KP-0..... |PNC Mortgage Sec Corp 7.140% 06/25/29..... {05/29/2002 [ Bank of America.. .. [12/01/2002 [ Paydown..........ccovvvrvvoin [ coverrriine 43,951 |... , . . ,

700690-AP-5..... Park Place 7.875% 03/15/10..........cccoevuevnnee. 03/05/2002 | DB Alex Brown..................... 03/06/2002 | Various............cccoveeveevnne | wovvrien 1,000,000 | ........ 1,000,000 |........ 1,000,625 |........ 1,000,000
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T24479-AF-7...... Pitney Bowes Inc Nt 4.625% 10/01/12............ 09/24/2002 | DB Alex Brown...........ccc....... 10/03/2002 [ JP Morgan...........cocveevverres | veveunen 3,000,000 | ........ 2,983,590 |........ 2,996,580 |........ 2,983,616 [ .26 [ [ |00 12,964 | 12,964 4240 | ..o
726540-AE-7..... Plains Resources Sr 10.250% 03/15/06........... | 07/08/2002 | Scotia McLeod. ..[08/02/2002 | Call ~ 103.4160... rrern3,100,000 | ... 3,216,715 |........ 3,205,89% |........ 3,207,900
726540-AH-0..... | Plains Resources Nt 10.250% 03/15/06........... 07/18/2002 [ Various............ ..|08/02/2002Call ~ 103.4153.................{ ..........4,155,000 | ........ 4,309,846 |........ 4,296,905 |........ 4,299,614
726540-AK-3..... Plains Resources Nt 10.250% 03/15/06........... | 07/09/2002 | Scotia McLeod......... ..[08/02/2002| Call ~ 103.4169.................| ..........8,400,000 | ........ 8,715,785 |........ 8,687,020 |........ 8,692,397
73179P-AA-4..... | Polyone Corp Nt 8.875% 05/01/12....... ... | 04/18/2002 | Salomon/Smith Barney..........| 04/19/2002 | DB Alex Brown...... ] e0000.3,500,000 | ... 3,468,395 |........ 3,562,440 |........ 3,468,395
740540-AD-1..... Six Flags Inc Nt 9.250% 04/01/06........ ....|02/28/2002 | Various.................... ..|04/01/2002 [ Call ~ 104.6250... 0N I 9,500,000 | ........ 9,991,820 |........ 9,939,375 |........ 9,939,375
T41439-AE-3..... Price Communications 9.125% 12/15/06......... 06/27/2002 | Various..... ..|08/16/2002(Call ~ 104.5625... | e 31,040,000 | ...... 32,601,826 |...... 32,456,200 |...... 32,431,004
74257P-AE-9..... | Printpack Inc Nt 9.875% 08/15/04........ ....|04/02/2002 | Cowen & Co. .. |04/26/2002 | Call ~ 103.2920... B 1,000,000 | ........ 1,036,720 |........ 1,032,920 |........ 1,032,920
74257P-AF-6..... | Printpack Inc Nt 10.625% 08/15/06....... ....| 04/04/2002 | Cowen & Co. .. |04/26/2002 | Call ~ 105.3130... . 2,113,040 . 2,106,260 |........ 2,106,260
758940-AG-5...... | Regions Financial Nt 6.375% 05/15/12........... [05/09/2002 [ JP Morgan... ..|05/10/2002 [ JP Morgan......... e R
760972-MM-8.... |RFMSI 98-S1 B1 6.500% 01/25/13...... .... | 02/13/2002 [ UBS Warburg... .. | 05/30/2002 [ UBS Warburg
760972-MM-8.... |RFMSI 98-S1 B1 6.500% 01/25/13.. .... | 02/13/2002 [ UBS Warburg... .. | 06/01/2002 [ Paydown....
760972-RM-3.....|RFMSI 98-S6 M2 6.750% 03/25/28.. ....| 03/04/2002  UBS Warburg... .. |12/01/2002 [ Paydown....
76110F-4P-5...... RALI 00-QS2 M3 7.750% 02/25/30.. ... |03/07/2002 | Bank of America.. .. [12/01/2002 | Paydown....
76110F-P6-4...... RALI 99-QS6 M2 6.500% 05/25/29...... ... |03/08/2002 | UBS Warburg...... .. [12/01/2002 | Paydown....
76110F-W2-5..... | RALI 99-QS10 M2 7.250% 08/25/29.... ... |03/08/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
76110G-A8-4..... |RALI 02-QS8 M1 6.250% 06/25/17.. ... |06/21/2002 | RFC.. .. |12/01/2002 | Paydown....
76110G-A9-2..... | RALI 02-QS8 M2 6.250% 06/25/17.. ... |06/21/2002 | RFC.. .. |12/01/2002 | Paydown....
76110G-B2-6..... |RALI 02-QS8 M3 6.250% 06/25/17...... ... |06/21/2002 | RFC.......ccovvrrrrnne. .. 112/01/2002 | Paydown....
76110G-CZ-2.....|RALI 00-QS10 M3 8.000% 09/25/30.... ... | 05/17/2002 | Salomon/Smith Barney..........| 12/01/2002 | Paydown....
76110G-E2-3..... |RALI 02-QS7 M1 6.750% 06/25/32...... ... | 06/25/2002 | Bear Stearns............... ...| 08/22/2002 | Bear Steams..
76110G-E2-3..... |RALI 02-QS7 M1 6.750% 06/25/32.. ... | 06/25/2002 | Bear Stearns.... ...| 08/01/2002 [ Paydown....
76110G-HN-4.... |RALI 01-QS3 M3 7.250% 03/25/31.. ... |05/21/2002 | Bank of America.. .. [12/01/2002 | Paydown....
76110G-JX-0..... |RALI 01-QS5 M3 6.750% 05/25/31...... ... | 08/14/2002 | Bear Stearns....... ...| 12/01/2002 [ Paydown....
76110G-P9-6..... |RALI 02-QS13 M1 6.000% 09/25/17.... ... [09/17/2002 | Bank of America.. .. [12/01/2002 | Paydown....
76110G-Q2-0..... | RALI 02-QS13 M2 6.000% 09/25/17.... ... [09/17/2002 | Bank of America.. .. [12/01/2002 | Paydown....
76110G-Q3-8..... | RALI 02-QS13 M3 6.000% 09/25/17.... ... [09/17/2002 | Bank of America.. .. [12/01/2002 | Paydown....
76110G-QF-1.... |RALI 01-QS12 M3 7.000% 09/25/31.... ... | 08/08/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-RU-7.... |RALI 01-QS14 M3 6.750% 10/25/31.... ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-SN-2.... |RALI 01-QS16 M3 6.250% 11/25/31.... ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-TM-3.... | RALI 01-QS17 M3 6.500% 11/25/31.... ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-UH-2.... |RALI 01-QS18 M3 6.500% 12/25/31.... ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-VU-2.... |RALI 02-QS1 M3 6.500% 01/25/32...... ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-WH-0... | RALI 02-QS2 M3 6.750% 02/25/32.. ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-XG-1.... |RALI 02-QS3 M3 6.750% 03/25/32.. ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110G-XT-3..... |RALI 02-QS4 M1 6.250% 03/25/17.. ... | 04/01/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
76110G-XU-0.... |RALI 02-QS4 M2 6.250% 03/25/17.. ... | 04/01/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
76110G-XV-8.....|RALI 02-QS4 M3 6.250% 03/25/17.. ... | 04/01/2002 | UBS Warburg... .. [12/01/2002 | Paydown....
76110G-YT-2..... |RALI 02-QS5 M3 6.750% 04/25/32.. ... |08/14/2002 | Bear Stearns.... ...| 12/01/2002 [ Paydown....
76110Y-QW-5....|RFMSI 99-S23 M3 7.250% 11/25/29...............|04/09/2002 | CSFB........... .. [ 12/01/2002 [ Paydown....
76110Y-RU-8.....|RFMSI 99-S24 M3 7.500% 12/25/29............... | 04/29/2002 | CSFB .. 112/01/2002 | Paydown....
76110Y-SX-1..... RFMSI 00-S1 M3 7.500% 01/25/30.. ....| 04/09/2002 [ CSFB .. 112/01/2002 | Paydown....
76110Y-TR-3..... |RFMSI 00-S2 M3 7.500% 02/25/30.. ....| 04/09/2002 | CSFB....... . [12/01/2002 | Paydown....
76110Y-VL-3..... RFMSI 00-S6 M3 7.750% 05/25/30.. ....|06/13/2002 [ JP Morgan...........ccocccuviecuneae 12/01/2002 | Paydown....
76111J-A3-8...... RFMSI 02-S16 M1 5.500% 10/25/17............... | 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....
76111J-Ad-6...... RFMSI 02-S16 M2 5.500% 10/25/17............... | 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....
76111J-A5-3...... RFMSI 02-S16 M3 5.500% 10/25/17............... | 10/30/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown....
76111J-C4-4...... RFMSI 02-S17 M1 5.000% 11/25/17............... | 11/18/2002 [RFC........cvveiriiriirinne. 12/01/2002 | Paydown....
76111J-C5-1...... RFMSI 02-S17 M2 5.000% 11/25/17...............| 11/18/2002 | RFC.. .. |12/01/2002 | Paydown....
76111J-C6-9....... RFMSI 02-S17 M3 5.000% 11/25/17...............| 11/18/2002 RFC............. .. |12/01/2002 | Paydown....
76111J-CQ-5..... |RFMSI 01-S20 M3 6.750% 09/25/31.... ..|08/08/2002 | Bear Stearns ...| 12/01/2002 [ Paydown....
76111J-DS-0..... |RFMSI 01-S22 M3 6.750% 09/25/31............... 08/08/2002 | Bear Steamns.............ccceunnee 12/01/2002 | Paydown...........ccvvrurierunn.
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76111J-KN-3..... |RFMSI 01-S28 M1 6.000% 12/25/16............... 01/07/2002 [RFC.....cooveeivieiriieciriine 12/01/2002 | Paydown..........c.ccerierniens | ovvvvrienns 107,078

76111J-KP-8...... RFMSI 01-S28 M2 6.000% 12/25/16...............|01/07/2002 | RFC.. .. |12/01/2002 | Paydown.... .28,557

76111J-KQ-6..... |RFMSI 01-S28 M3 6.000% 12/25/16..............[01/07/2002 |RFC............. .. |12/01/2002 | Paydown.... 28,553

76111J-LW-2..... |RFMSI 02-S2 M1 6.000% 01/25/17...... ....|02/111/2002  UBS Warburg... .. |12/01/2002 [ Paydown.... 90,213

76111J-NV-2..... RFMSI 02-S3 M2 6.000% 02/25/17.. ....| 07/31/2002 [ Bank of America.. .. [12/01/2002 [ Paydown...........cccoveuniecnien [ o 6,802

76111J-PZ-1...... RFMSI 02-S4 M1 6.250% 02/25/32.. ....| 03/07/2002  Bear Stearns.... ...|08/07/2002 | UBS Warburg 9,664,416

76111J-PZ-1...... RFMSI 02-S4 M1 6.250% 02/25/32.. ....| 03/07/2002 [ Bear Stearns ...|08/01/2002 | Paydown.... 46,002

76111J-QY-3..... |RFMSI 02-S5 M1 6.000% 03/25/17.. ....| 04/03/2002 RFC......... .. 112/01/2002 | Paydown.... 71,623

76111J-QZ-0..... |RFMSI 02-S5 M2 6.000% 03/25/17.. ....| 04/03/2002 [RFC................. .. |12/01/2002 | Paydown.... 22,032

76111J-RR-7..... |RFMSI 02-S6 M1 6.000% 04/25/17.. ....| 04/17/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... 55,859

76111J-RS-5..... |RFMSI 02-S6 M2 6.000% 04/25/17.. ....| 04/17/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... 17,186

76111J-RT-3..... RFMSI 02-S6 M3 6.000% 04/25/17.. ....| 04/17/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... 12,890

76111J-SC-9..... |RFMSI 02-S8 M2 6.000% 05/25/17.. ....| 07/31/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... ..6,577

76111J-UN-2..... |RFMSI 02-S9 M2 6.000% 07/25/17.. ....| 07/31/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... ..5,202

76111J-VX9...... RFMSI 02-S11 M1 5.750% 08/25/17............... | 08/20/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... 20,146

76111J-VY-7...... RFMSI 02-S11 M2 5.750% 08/25/17...............| 08/20/2002 | Bank of America................... 12/01/2002 | Paydown.... ..6,199

76111J-WQ-3.... |RFMSI 02-S14 M1 5.500% 09/25/17............... | 09/24/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.... 13,360

76111J-WR-1.... |RFMSI 02-S14 M2 5.500% 09/25/17............... 09/24/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.... 4,108

76111J-WS-9.....|RFMSI 02-S14 M3 5.500% 09/25/17............... [ 09/24/2002 | Morgan Stanley Dean Witter. | 12/01/2002 | Paydown.............cccvuvunicns | corvreririennee 3,080

769507-AH-7..... | Riverwood Intl Nt 10.250% 04/01/06. ... | 05/08/2002 | Various 05/23/2002 (Call ~ 103.4167... 2,025,000 | ... -

769627-AD-2..... |Riviera Hidgs Nt 10.000% 08/15/04... ... |07/26/2002 | Grantchester. ..|08/15/2002 | Call ~ 102.5000... e 1,575,000 | ........ 1 617 714 ... 1, 614 375 | 1 614 375

78442F-AB-4..... | SLM Corp Nt 5.125% 08/27/12........ ... | 08/20/2002 | CSFB . [12/03/2002 Barclays.............cccoevurennne . 3,000,000 | ........ 2,979,180 |........ 2,961,810 |........ 2,979,623 | ..

807066-AE-5..... | Scholastic Corp Nt 5.750% 01/15/07...............[01/17/2002 [ CSFB........ccccovvrivrrrirriiriann. 01/17/2002 | Dain Rauscher Wessels Inc | .. 4,000,000 | ........ 3,982,840 |........ 3,994,920 |........ 3,982,840 |...

81169P-AA-9..... | Seabulk Intl Inc Nt 12.500% 06/30/07... ... |09/24/2002 | Raymond James Associates. [10/15/2002Call ~ 102.9340................. . 7,211,130 | ........ 7,452,847 |........ 7,422,705 |........ 7,422,705

829226-AE-9..... | Sinclair Broadcasting 9.000% 07/15/07........... [ 11/05/2002 [ Various...........c..ccoveurieeunneae 12/09/2002|Call ~ 104.5000... 7,789,000 | ........ 8,170,661 |........ 8,139,505 |........ 8,135,714

829226-AJ-8...... Sinclair Broadcasting 8.000% 03/15/12........... 03/06/2002 [ First Union... ..[03/19/2002 | Various................. 1,000,000 | ........ 1,000,000 | .......... 998,750 |........ 1,000,000

829903-AC-7..... | Premier Parks Inc Nt 8.875% 04/01/06........... [03/01/2002 [ Lehman................... ..|04/01/2002| Call ~ 104.4380... 2,000,000 | ........ 2,096,000 |........ 2,088,760 |........ 2,088,760

852060-AP-7..... | Sprint Cap Corp Nt 8.375% 03/15/12... ... | 03/08/2002 | Salomon/Smith Barney..........|07/10/2002 | Tax Free Exchange... 4,000,000 | ........ 3,994,120 |........ 3,994,255 |........ 3,994,255

852060-AQ-5..... | Sprint Cap Corp Nt 8.750% 03/15/32... ... | 03/08/2002 | UBS Warburg.............. .. |07/10/2002 | Tax Free Exchange... 6,500,000 | ........ 6,463,795 |........ 6,463,899 |........ 6,463,899

852060-AS-1..... Sprint Cap Corp Nt 8.375% 03/15/12... ... |07/10/2002 | Tax Free Exchange. ...]10/23/2002 | Autranet...........ccovenivneccns | v 4,000,000 | ........ 3,994,255 |........ 3,140,000 |........ 3,995,166

857689-AF-0...... Stations Casino Nt 9.750% 04/15/07...............|09/27/2002 | Various................ ..[10/18/2002[Call ~ 103.7900.......ccoccoews | cevreee 15,702,000 | ...... 16,353,533 |...... 16,297,106 |...... 16,297,106

863572-ZC-0..... |FNT 99-1 1B1 6.250% 02/25/14... ....|02/13/2002 [ Lehman.... .. 105/30/2002 | UBS Warburg ...616,282 ....618,491

863572-ZC-0..... |FNT 99-1 1B1 6.250% 02/25/14... ....|02/13/2002 [ Lehman.... .. 106/01/2002 | Paydown........c..cerrevniecnne [ coverniecnns 12,874 | .. 12,906 | oo 12,874

86358R-V7-9..... |SASC 02-13 B1 6.750% 07/25/32. ... |08/07/2002 | Lehman.... .. [12/01/2002 | Paydown.........c.ccenremnicnne [ coverniecnns 29,398 | ...........30,473 | ........... 29,398

866165-AJ-2...... SUMT 02-1 B2 6.340% 06/28/16......... ... |05/28/2002 | UBS Warburg... .. | 06/04/2002 [ UBS Warburg.... vr] 012,263,565 12,310,991

883199-AQ-4..... | Textron Financial Corp 6.000% 11/20/09........ {11/15/2002 [ JP Morgan... ..[11/19/2002 | DB Alex Brown.. N 3,000,000 | ........ 2,985,330 |........ 3,068,670 |........ 2,985,330 |...

883203-BH-3..... | Textron Nt 6.500% 06/01/12..... ....|05/20/2002 | Various...........ccovveurieeiniecnnn. 05/21/2002 [ DB Alex Brown....................| ..........5,000,000 | ........ 4,990,980 |........ 5,024,350 |........ 4,990,974

889479-AE-1..... Toll Corp Nt 8.750% 11/15/06...... ....|12/02/2002 | Raymond James Associates. | 12/27/2002|Call ~ 102.9170.................| ..........5,000,000 | ........ 5,162,200 |........ 5,145,850 |........ 5,145,850

90390M-AP-5.... | USA Education Nt 5.625% 04/10/07.... ... | 04/03/2002 | Bank of America................... 12/03/2002 | Barclays...........ccccoeevveenis | evnee.5,000,000 | ... 4,994,200 |........ 5,302,800 |........ 4,994,874

92264N-AC-1.....| Venetian Casino 1st 12.250% 11/15/04............ [ 06/14/2002 [ Lehman........... ..|07/05/2002| Call  106.1250.................] ........20,000,000 | ...... 21,296,800 |...... 21,225,000 |...... 21,207,050

92344S-AC-4..... | Verizon Wireless Nt 5.375% 12/15/06............. {01/09/2002 [ JP Morgan....... ..[11/21/2002 | Tax Free Exchange.............{ ..........4,000,000 | ........ 3,981,920 |........ 3,984,869 |........ 3,984,869

929227-YX-8..... |WAMU 02-S7 B3 5.840% 11/25/32...... ... | 11/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown........

929771-AL-7...... Wachovia Corp Nt 5.625% 12/15/08.... ... |03/13/2002 | Advest Securities. .. | 09/06/2002 | DB Alex Brown..

939335-7L-3...... WAMU 02-S5 B2 6.389% 09/25/32...... ... |08/01/2002 | Goldman Sachs... .. [12/01/2002 | Paydown.......

939336-GM-9.... | WAMMS 02-MS7 CB3 5.910% 11/25/32......... [11/07/2002 [CSFB............... .. 112/01/2002 | Paydown.......

94973H-AC-2.....| Wellpoint Health 6.375% 01/15/12....... ... |01/11/2002 [ JP Morgan....... ..|03/05/2002 DB Alex Brown..

94976S-AJ-0...... WFMBS 02-13 B2 6.000% 06/25/17.... ....| 07/31/2002 [ Bank of America.. .. |12/01/2002

94977L-AB-1..... WFMBS 01-22 A2 6.000% 10/25/31 ....|01/18/2002 [ Merrill Lynch............ .. 107/23/2002

94977L-AB-1..... WFMBS 01-22 A2 6.000% 10/25/31. ....|07/01/2002 [ Interest Capitalization........... |07/23/2002 | Bank of America..

94978A-AU-2..... |WFMBS 02-2 B2 6.500% 02/25/32... ... |02/07/2002 | UBS Warburg.......... .. |12/01/2002 [ Paydown....... ]

94978A-AV-0..... |WFMBS 02-2 B3 6.500% 02/25/32................. 02/07/2002 | UBS Warburg.........cc.ccvvneee 12/01/2002 | Paydown...........ccvvrurierunn.
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94978D-AE-2..... |WFMBS 02-5 B1 6.069% 03/25/17................. 05/07/2002 | Goldman Sachs.................... 12/01/2002 [ Paydown.........c.cceerevreunennee
94978D-AF-9..... |WFMBS 02-5 B2 6.069% 03/25/17... ... | 05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
94978D-AG-7.... |WFMBS 02-5 B3 6.069% 03/25/17... ... | 05/07/2002 | Goldman Sachs... .. |12/01/2002 | Paydown....
94978G-AG-0.... |WFMBS 02-6 B1 6.000% 01/25/17... ... |02/28/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....
94978G-AH-8.... | WFMBS 02-6 B2 6.000% 01/25/17... ... |02/28/2002 | UBS Warburg... .. |12/01/2002 [ Paydown....
94978G-AJ-4..... |WFMBS 02-6 B3 6.000% 01/25/17... ... |02/28/2002 | UBS Warburg... .. |12/01/2002 [ Paydown.... . .
94978K-AV-8..... |WFMBS 02-4 B1 6.250% 02/25/32... ... |01/03/2002 | UBS Warburg... .. |01/10/2002 [UBS Warburg...........cccoceueene | -.......2,051,883 | ........1,996,739 |........2,015,975 |........ 1,996,739 |...
94978K-AW-6.... | WFMBS 02-4 B2 6.250% 02/25/32... ... |01/03/2002 | UBS Warburg... .. |01/10/2002 [ UBS Warburg.... ....834,259 |...
94978K-AX-4..... |WFMBS 02-4 B3 6.250% 02/25/32... ... |01/03/2002 | UBS Warburg... .. |01/10/2002 [ UBS Warburg 552,752
94978T-BM-8.....| WFMBS 02-8 2B1 6.000% 05/25/17. ....| 08/06/2002 [ Merrill Lynch.... .. 112/01/2002 | Paydown..........cccoccevvcenicccns | covienneeenn 27,687 | 28,401 | o 27,687 | o 27,687
94978T-BN-6..... | WFMBS 02-8 2B2 6.000% 05/25/17..... ....| 08/06/2002 [ Merrill Lynch.... .. 112/01/2002 | Paydown.... 11,522
94978V-AE-2..... |WFMBS 02-11 B2 6.000% 05/25/17..... ....| 07/31/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... ....1,364
94979G-AG-9.... |WFMBS 02-16 B1 5.750% 10/25/17..... ....| 08/13/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... 20,459
94979G-AH-7.... |WFMBS 02-16 B2 5.750% 10/25/17..... ....| 08/13/2002 [ Bank of America.. .. | 12/01/2002 [ Paydown.... ....5,844
94979G-AJ-3..... |WFMBS 02-16 B3 5.750% 10/25/17..... ....| 08/13/2002 [ Bank of America.. . 112/01/2002 | Paydown.... ....5,844
94979K-AX-3..... |WFMBS 02-19 B3 5.867% 11/25/32..... ....[10/117/2002 [UBS Warburg.........cc.ccevneeee 12/01/2002 | Paydown.........c.oceeereereerenee | cevrrenrennene 0,486 [ civiiiiinn8,077 | 6,486 | oo 6,486 | ..
962166-BE-3..... Weyerhaeuser Co Nt 6.750% 03/15/12........... 03/06/2002 | Morgan Stanley Dean Witter. | 03/06/2002 | DB Alex Brown.. v 794,832 |
962166-BF-0...... Weyerhaeuser Co Nt 7.375% 03/15/32 03/06/2002 [ JP Morgan..........cccoueuiicunees 03/06/2002 | DB Alex Brown............ccocoee. | -..........800,000 | ...........789,618 | ..........803,556 | ......... 789,617
UNEEA SHAEES. ...ttt ....806,061,794 | ....802,163,266 19,468,125 | 11,442,818
Canada
00207Q-AG-8.... |AT&T Canada Inc Nt 7.625% 03/15/05........... 01/10/2002 [ DB Alex Brown..................... 10/17/2002 | Various...........c.cccvverrerneee | evne..4,000,000 | ... 1,920,000 | .......... 584,000 | .......... 480,933 |...(1,439,067) [ ...ceevevveverann | vveneereeneennens | .. 103,067 | ....... 103,067 |..... 152,500 |..... 101,667
097751-AG-6..... | Bombardier Inc Nt 6.750% 05/01/12.... . | 04/18/2002 | UBS Warburg... .. | 04/29/2002 [ DB Alex Brown.. 002,968,380 |........ 3,007,410 |........ 2,968,387 | ..o [ [ 000222.39,023 | ........39,023 |......... 5,063 |..... .
13134V-AA-1..... Calpine Canada Energy 8.500% 05/01/1 04/26/2002 [ Miller Tabak.... ..|04/29/2002 | Various.............. ....847,500 | .......... 850,000 | .......... 847,549 | o9 [ | [ 2451 | 2,451 | P N I
135713-AC-9..... [ Canadian Forest Oil 8.750% 09/15/07............. 08/22/2002 [ Miller Tabak ..[09/16/2002 | Call ~ 104.3750... 02,091,695 |........ 2,087,500 {........ 2,088,245 [ .........(3,450) | ccoocvncvcrcnee [ | v (745) | e (T45) | 87,500
151018-AC-2..... | Celestica Intl Nt 10.500% 12/31/06... ... | 07/30/2002 | Various..... ..|08/21/2002 | Call ~ 105.2500... o] 006,165,000 | ........ 6,510,140 |........ 6,488,663 |........ 6,485,678 | .......(24,462) | ....ooovvvvrenee [ | 00002,985 ] ..2,985 | 91,704
267920-AAA4..... Dynacare Sr Nt 10.750% 01/15/06........ ....|08/07/2002 | Various..... ..|08/26/2002Call ~ 103.5833... . 14,875,000 | ...... 15,462,721 |...... 15,408,016 |...... 15,407,971 | ..o (54,750) | oo [ eerverneneninne | vevivcend 45 | 186,533
698900-AF-4...... PanCanadian Energy Nt 6.300% 11/01/11...... 10/01/2002 | Merrill Lynch.... ..110/01/2002 | UBS Warburg.... . 1,250,000 | ........ 1,373,838 |........ 1,378,650 |........ 1,373,838 | ..o e v [ 4,813 | 4,813 [ 33,469
698900-AG-2..... | PanCanadian Energy Nt 7.200% 11/01/31...... 10/01/2002 | UBS Warburg... .. |10/02/2002 [ DB Alex Brown.. 4,000,000 | ........ 4,549,200 |........ 4,540,280 |........ 4549175 | oo 25) [ v [ (8,895) ] ... (8,895) | ... 124,800
76026Q-AG-7.... |Repap New Brunswick Nt 9.000% 06/01/04.... [ 05/01/2002 [ Scotia McLeod. ..[06/05/2002 | Call ~ 104.5000... 3,510,000 | ........ 3,681,688 |........ 3,667,950 |........ 3,667,597 [ ..coe.(14,091) | oo e e 383 [ 353 | e 157,950
867229-AC-0..... | Suncor Energy Nt 7.150% 02/01/32................ 01/24/2002 [ Merrill Lynch.... .. 101/28/2002 | UBS Warburg........ e e 2,000,000 | ........ 1,991,900 |........ 2,000,460 {........ 1,991,900 |..covveererneneen [ v e [ oee.8,560 | o........8,560 | ... 794
87970C-AA-4.....| Tembec Fin Crp Sr Nt 9.875% 09/30/05..........[04/01/2002 | Various............ ..|04/08/2002 [ Call ~ 103.2920... | e 13,907,000 | ...... 14,387,881 |...... 14,364,818 |...... 14,364,818 | .......(23,062) | ...ovevevvernns [ rerverveenrninne [ [0 | 169,114
87971M-AC-7.... | Telus Corp Nt 8.000% 06/01/11... 01/17/2002 | DB Alex Brown. . 101/22/2002 | DB Alex Brown.. I 5,000,000 { ........ 5,382,050 {........ 5,400,500 {........ 5,381,897 [ ..o (153) | oo [ |00 18,603 | ......... 18,603 | ....... 60,000
(ST U OTOPUOPUORUURUTOOON [ 60,707,000 | ...... 61,166,993 |...... 59,778,247 |...... 59,607,988 ..1,069,663
Foreign
151153-AC-7..... | Cellco Finance Nt 15.000% 08/01/05............... 06/28/2002 [ DIr€Ct.......cvuverveceeererncercieines 08/07/2002 [ Prudential...........ccocovverrerres [ ovvreenee 1,000,000 | ...........810,000 | ..........880,000 | ..........815,535 | .........5,535 [..coirvrivenes [ orrrerrinenins [ 04,465 | .........04,465 |....... 79,583
20445E-AB-6..... | CIA Intl Telecom Nt 10.375% 08/01/04..... ... |06/28/2002 | Direct............... .. | 08/26/2002 [ Prudential...... et 1,000,000 | .............50,000 | ............25,000 | ..........50,000 |...ooocoriimens | erenenins [ [ 00e(25,000) | .........(25,000) | oo
22541L-AC-T..... | Credit Suisse FB USA 6.500% 01/15/12......... {01/08/2002 [ Bank of America...... .. | 03/06/2002 [ DB Alex Brown.. weef 08,000,000 | ........7,976,640 |........8,096,400 |........7,976,929 | ...........289 |.cooorrrvonens [cevvvinnne [0 119,471 [ 119,471 | 86,667
35177P-AK-3..... | France Telecom Nt 7.750% 03/01/11...... ....|02/15/2002 | Tax Free Exchange. ...|09/10/2002 | Various.............. ] s 10,000,000 | ...... 10,267,409 |...... 10,319,950 |...... 10,257,224 | ......(10,185) | ..oevevvevvevvns [ cerverrivivinns [ 000n.62,726 | .........062,726 |..... 767,292
368294-AA-2..... Gearbulk Hidg Sr Nt 11.250% 12/01/04.............|03/12/2002 | Grantchester........ ..|03/27/2002 | Call ~ 101.8750... B 1,000,000 | ........ 1,021,300 |........ 1,018,750 |........ 1,018,750 | cveveece(2,550) [ oo Jevereireireinens e | e 0 [ 36,250
40050M-AA-4.... [Grupo Ind Durango Nt 12.625% 08/01/03......... 06/28/2002 [ Direct............... .. |07112/2002 [Call ~ 105.0000................. | .............500,000 | ........... 513,750 | .......... 525,000 | .......... 513,427 | oo n(323) [ v oo 11,573 | 11,573 | 28,231
40065V-AD-1..... | GS Superhighway Hldgs 10.250% 08/15/07..... |07/12/2002 | Grantchester.... ..|08/15/2002 | Call ~ 105.1250.................] ........12,500,000 | ...... 13,191,250 |...... 13,140,625 |...... 13,140,625 | .......(50,625) | ..eoveuvevenvene [ rerverveeneininne [ v [0 | 640,625
461127-AC-6..... Intertek Finance Nt 10.250% 11/01/06.. ... |06/19/2002 | DB Alex Brown. .. |07/03/2002 [Call ~ 105.1250... verrr.5,896,352 |........5,887,000 |........5,887,000 | .....cee(9,352) [ coovuvvereenees fererrerreineinens [ e |0 [ 98,856
47214R-AD-5..... | Jazztel PLC Nt 14.000% 04/01/09........ ... | 06/28/2002 [ Direct............... .. [11/27/2002 [ Merrill Lynch.........cccovvevnes [ cvnneer..500,000 | ... 40,000 | ............ 35,000 | ..covenne 40,000 [..vovereereennenne [eemernnnenenee [eoveneneineinees feeieennn(5,000) | oo e(5,000) | oo
780097-AH-4..... |Royal Bk of Scotland 7.648% 09/30/31 ... [05/17/2002 | UBS Warburg... .. | 05/29/2002 [ UBS Warburg.... 6,165,420 6,245,700 6,165,420 [.....ccccocvevenee [ eervererinenee [ | .....80,280 | ........80,280 |....... 80,304
780153-AH-5..... | Royal Caribbean Bd 6.750% 03/15/08.............[06/17/2002 | Chase Securities.. ..|06/19/2002 | Merrill Lynch.. - 890,000 | ..........900,000 890,169 | .ovovereere 169 [ | [0 9,831 | 9,831 | 18,563
89612A-AC-4...... | Tricom SA Nt 11.375% 09/01/04....... ..|06/28/2002 [ Direct............... . 108/06/2002 | Prudential.. o 1,000,000 ....630,000 | .......... 572,500 | .......... 643,031 , v feeeenininien oo (70,531) ] L (70,531 ] 49,924
FOreign. ... N 48,100,000 | ...... 47,452,121 [...... 47,645,925 |...... 47,398,110 | ....... (54,011)] ... ..1,886,295 |..1,239,349
4599999. | Total - Bonds - Industrial & Miscellaneo N 903,801,514 |..... 911,158,671 |....913,485,966 | ....909,169,364 |...(1,989,308)] ... ..4,316,595 |..... 4,316,595 |22,424,083 | 13,491,564
8099998, [ TOAI = BOMAS. ...+ttt 8 ettt | eres 1,005,061,795 |..1,013,695,242 [.1,013,003,575 |.1,011,645,279 [...(2,049,964) ...1,358,288 |..... 1,358,288 | 23,736,871 | 14,090,720

Preferred Stocks - Banks, Trust and Insurance Companies

Foreign
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002927-AA-9..... [Abbey Natl Cap TrIPS.......coviiniiiiiriie, [03/12/2002 | DB Alex Brown..................... [05/17/2002 | UBS Warburg.........ccooooeeeen.| oo 6,000,000.000 | ........ 6,864,540 |........ 6,877,140 |........ 6,864,540
FOMBIGN. ... XXX [ 6,864,540 |[........ 6,877,140 [........ 6,864,540
6299999. [ Total - Preferred Stocks - Banks, Trust & Insurance Companies. LXK | 6,864,540 |........ 6,877,140 |........ 6,864,540
6599998. [ Total - Prefermed SOCKS. ... v iverieiiriiri ittt snesnssnsensensensenssnseessnnsesnes | erserses KKnesreanees | ceseene 6,864,540 |[........ 6,877,140 [........ 6,864,540
Common Stocks - Public Utilities
United States
023608-10-2...... Ameren Corporation CS..... ... | 11/21/2002 | Various..... ..[12/10/2002| DB Alex Brown.................... .. ....165,825 1 ..........165,760 ....165,825 ...
78387G-10-3..... SBC Communications Inc.. ....|01/15/2002 | Merrill Lynch. .. | 04/19/2002 [ Equitable Securities Corp.... | .. v 101,252 | 88,306 | ..........101,252 |...
92343V-10-4...... Verizon Communications... ..|03/25/2002 | Prudential..... .. 112/10/2002 | DB Alex Brown...........c..c..... cooeeen1,505. s 69,095 | ............ 57,580 [ ..ccco.v.. 69,095 |...

UNItEA SEALES. .....cvcvevveeeeeeeeeeeeeee e .. oo 336,172 | .........311,646 | ..........336,172
6699999. | Total - CommON StOCKS = PUDIC UHIIHES................ceevevevveveieceeteieiieeeteteeeeete ettt e et reseneeeeeneeneneraseetesenenas 336172 | .......... 311646 | .......... 336,172
Common Stocks - Banks, Trust and Insurance Companies
United States

025816-10-9...... American Express Co CS..........c.ccccocvvvinnnns 0971772002 | Jeffries........cccocvvvvvvcvirnnnne 12/10/2002 DB Alex Brown.................... \ , 05T [ [ [
46625H-10-0...... JP Morgan Chase CS........ ....| 01/31/2002 [ Sanford C. Bernstein............. 12/10/2002 | DB Alex Brown.. e ,091. .11, . .50, . ., e B .
534187-10-9...... Lincoln National Corp C. ....|07/22/2002 | Equitable Securities Corp...... 12/10/2002 | DB Alex Brown.. e AT1. , . , . , e B

792860-10-8...... St. Paul Companies CS..... ... | 04/26/2002 | Various..... ..[12/10/2002 | DB Alex Brown.................... . ,338. ceveenn.403, v 293, v 403, e B .
89420G-10-9..... Travelers Property Casu.... ..108/21/2002 | Spin Off.... .. | 08/21/2002 | Equitable Securities Corp.... | .. ...324. \ , , v [ Je (1,593)
89420G-40-6..... Travelers Property Casu.... 08/21/2002 | Spin Off.... . |08/21/2002 | Equitable Securities Corp.... | .. ...665. .15, .. .1, .. .15, e o [ [ (3,109)

8'€Td

UNIEA SEALES. ...ttt ensenssnsensensensensensenenensensensensensensenes |eneenees XRKerersnens | cennennesns020,214 | i 494,363 | .o 625,214 [0 | 0 [ 0f... (130,850)
Foreign
(98255-10-5..... [XL Capital Ltd - Clas

(oL T ——

6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies

Common Stocks - Industrial and Miscellaneous
United States

00184A-10-5...... AOL Time Warner CS.... ... 109/17/2002 | Various 12/10/2002 | DB Alex Brown..
001957-50-5...... AT&T CS....coovvvae ... | 07/18/2002 [ Equitable Securities Corp...... 12/10/2002 | DB Alex Brown..
001957-50-5...... AT&T CS.... ... | 07/18/2002 [ Equitable Securities Corp...... 11/18/2002 [ Spin Off.................
001957-50-5...... AT&TCS........... . 107/18/2002 | Equitable Securities Corp...... 11/18/2002 | Reverse Stock Split...

2,602.000

00209A-10-6...... AT&T Wireless CS..... .. |03/25/2002 | VariOUS ... 12/10/2002 | Various.................
002896-20-7...... Abercrombie & Fitch Co.... ... | 10/16/2002 | Equitable Securities Corp...... 12/10/2002 | DB Alex Brown..
00845V-10-0...... Agere System Inc CIAC... ..106/03/2002 [ Spin Off........covvvivicicicnnns 09/13/2002 | Jeffries..........

00845V-20-9...... Agere System Inc CIB C... ..|06/03/2002 | Spin Off....
013817-10-1...... Alcoa Inc CS......ccvvvenvnee
032511-10-7....... Anadarko Petroleum Corp..
075811-10-9...... Beckman Coulter CS.....

110122-10-8...... Bristol Meyers Squibb C
160903-10-0...... Charter One Finl Inc CS....

166764-10-0...... Chevron Texaco Corp. CS.

. .. | 09/13/2002 [ Jeffries..........
... | 06/03/2002 | Various..... .112/10/2002 | DB Alex Brown..
... [09/18/2002 | Various 12/10/2002 | DB Alex Brown..
....[ 1210972002 | Equitable Securities Corp...... 12/10/2002 | DB Alex Brown..
....|07/10/2002 | Various 12/10/2002 | DB Alex Brown.. ] s 13,409.000
....|01/15/2002 | Autranet... ..|03/11/2002  Autranet............ | s 4,000.000

. [11/22/2002 | Various..... .112/10/2002 | DB Alex Brown.. 2,153.000

I 11,636.000
A 3.239.000

20030N-10-1...... Comcast Corp New CLAC... ....[11/18/2002 | Spin Off.... .. |12/10/2002 | Various.......... ] 4,209.000
20030N-20-0...... Comcast Corp NewCL A Sp.. ... | 11/05/2002 | Various..... .. [12/10/2002 | Various.......... ] 16,365.000
20825C-10+4...... ConocoPhillips CL B.......... ....| 11/22/2002 | Prudential. .. 112/10/2002 | DB Alex Brown.. Y [P 2,094.000
20825C-10+4...... ConocoPhillips CL B...... ....|09/05/2002 | Conversion... . [12/10/2002 | DB Alex Brown.. Y [P 4,536.000
224044-10-7...... Cox Communications Inc... ... |07/10/2002 | Various 12/10/2002 | Various.............. ] 17,745.000
247361-10-8...... Delta Airlines CS........... ... | 07/08/2002 | Equitable Securities Corp...... 12/10/2002 | DB Alex Brown.. Y [P 3,102.000
260543-10-3...... Dow Chemical CS......... ....|05/03/2002 | Various................ ..[12/10/2002 | DB Alex Brown.. ] s 12,552.000
263534-10-9...... E | Du Pont De Nemours... .105/03/2002  Sanford C. Bernst .112/10/2002 | DB Alex Brown.. B I 2,387.000

....|06/18/2002 | Merrill Lynch............ ..|12/10/2002 [ DB Alex Brown.. e 1,746.000
313586-10-9...... Fannie Mae CS............. ... |03/26/2002 | Prudential. .. | 04/26/2002 | Jeffries.........cccoovveviviviin | cerviis 4,500.000
345370-86-0...... Ford Motor Company CS... ....|02/12/2002 | Various..... .. [10/07/2002 | Equitable Securities Corp.... | ........ 18,300.000
369604-10-3...... General Electric Co. CS.......cccccocviviviiicnnn. 04/19/2002 | Various............cccocveuveurerennes 12/10/2002 | DB Alex Brown............ccccece| coeenee 10,262.000

281760-10-8...... Edwards (A.G.) Inc CS..

o (114.959) | ... (114,959)
..... (115,683) | ......(115.683)
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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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
391164-10-0...... Great Plains Energy CS.......cccccocvevcvinciniinens 05/06/2002 | Equitable Securities Corp...... 12/30/2002 | Various..........oververceneencnras | vevrenees 4,852.000 | ........... 115,018 | .......... 107,381 | oo 115,018 | .ovoevceererrene [ [ e [ (7,637)| coovne. (7,637)
406216-10-1...... Halliburton Co CS...... ... 101/08/2002 | Various. .. [ 05/03/2002 | Jeffries.......covvrvmnrernrrians [ v 15,000.000 | ........... 167,400 | ..........249,823 | ... 167,400 | .....coooovrvrns |orrmnrnrrnnns [ermrnrnininne [ v 82,423
549463-10-7...... Lucent Technologies C ... |07/10/2002 | Various..... .. | 09/18/2002 | Equitable Securities Corp.... | ........ 55,000.000 ...164,803 | ............ 164,803 [ [ [ | (112,555)
549463-10-7...... Lucent Technologies CS.... ... | 05/20/2002 | Merrill Lynch. .. |06/03/2002 [ Spin Off.......ovvvvvrvererrerrennens cererneenenenenenen | oo 23,742 | 23,742 | 23,742 | oo | [ [,
565849-10-6...... Marathon Oil Corp CS.... ... |03/27/2002 | Jeffries......... .. 112/10/2002 | DB Alex Brown.. 169,402 [ .oocvvveecnene | [eeverenenenee [ (44,703
580135-10-1...... McDonalds Crp CS.... ... | 03/28/2002 [ Autranet... ..|12/10/2002 DB Alex Brown..........ccccocvner| wov....1,902.000 | .............53,370 | ............32,961 | ............ 53,370 [ .o [ vrrrernenennns [erreenenennnee [ (20,409)
589331-10-7...... Merck & Co CS.. ....|10/16/2002 | Various................ .. [12/10/2002 | Various... 314,321 e [ | [ (4,194)
590188-10-8...... Merrill Lynch CS. ....|03/11/2002 | Sanford C. Bernstein... ..|12/10/2002 | Various.......... 382,742 | .o [ [ f s (91,386)
620076-10-9...... Motorola Inc CS..... ...101/02/2002 | Autranet.................. ..|12/10/2002 [ DB Alex Brown.. 111,926 .o | oo [ (44,005)
62886E-10-8...... NCR Corporation CS. ... | 05/02/2002 | Paine Webber.. .. [12/10/2002 | DB Alex Brown.. 165,938 [ .oocvveeerceneene | evereneineenens [eevenenenenne [ (61,738)
784635-10-4..... SPX Corp CS.....ccovvnee. ....|12/09/2002 | Various........ ..[12/10/2002 | DB Alex Brown.. 102,853 | .oocveeerrerrene [ v [ oo [ (4,046)
812387-10-8...... Sears Roebuck & Co CS.. ... | 11/05/2002 | Prudential. .. 112/10/2002 | DB Alex Brown.. 106,084 | ..o | eveereineneenene [ oo [ (11,937)
87612E-10-6...... Target Corp CS............. ..110/31/2002 | Various..... ..[12/10/2002 | DB Alex Brown.. 210,801 | e [ | 35,421
98389B-10-0...... XCEL Energy Inc CS. 05/31/2002 | Various. .107/26/2002 | Jeffries.......... 215,326 [ .o Lo [ | (144,514)] ...... (144,514)
UNIEA SEALES. ...ttt snsentsnssnsensensenenensenensensensensenes |eoeenees XRKerersenens | enneeees 1538195300 [eeer.0,502,496 [ ... 7,819,360 ..(1,316,863)] ...(1,316,863)
6899999. | Total - Common Stocks - Industrial & MiSCEIIANEOUS...........oiriiiereriiiiitieteisscs s snseseeeseseseeeesssnsnsesresessssssnsererensssesees | oreneee s XAKerereesnnes | ceeeeeee 03,819,300 [........6,502,496 |........ 7,819,360 ..(1,316,863)] ...(1,316,863)
Common Stocks - Parent, Subsidiaries and Affiliates
United States
142143-60-1...... SMFI Pinnacle S&P MidCap 400 Index Portfolig 07/11/2002 [ Direct..........cccovvvvvvrrercrrenee 07/30/2002 [ DIF€C.....euceuveevrereerceeecmnrens | ceveene 4,997.000 | ........... 109,988 | .......... 108,586 | .......... 109,988 [...ecveverrerreene [ereererreireeneens [eeererreineneines [eerenns (1,402) .......... (G073 [ D
142143-77-5...... SMFI Apex S&P 400 MidCap 400 Index Fund.. | 02/26/2002 | Direct. .. [12/10/2002 | Direct..... [N I 44,455,000 | ........2,182,148 |........1,869,148 |.......2,182,148 | .....ceovivvvnes | vrmrvrrvrvnne [eevrnenininns [ (313,000)] ...... (313,000) | .coveneececens [ eene
142143-78-3...... SMFI Pinnacle Nasdag-100 Index Portfolio...... 01/04/2002 | Direct. .. [11/01/2002 | Direct..... N [ 15,400.000 ....364,210 ....219,781 364,210 [ [ [ | (144,429)] ...... (144,429) | oo [ e
142143-809...... SMFI Apex Lehman Aggregate Bond Index Fur| 08/13/2002 [ Direct.................. .. |09/16/2002 | Direct......... 2,640.000 ....135,915 ....139,603 ...135915 |... 3,688 | . 3,688 | .......464 | .....
69353#-10-4...... PRBA, INC..ieieiiiiiisisieieissisissi s 06/30/2002 . 112/15/2002 | Capital Distribution..........cco. [ eooovviiiiiin | v 59,733 [ .. 59,733 [ .o 59,733 [ v e [eonnrnnnnnes [ 0 [ |
DB SHAEES. ..ttt XXX 2,851,994 2,396,851 2,851,994 [0 | i 0 0 [ (455,143) (455,143)] ..
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates... XXX [ 2,851,994 |[........ 2,396,851 |[........ 2,851,994 [0 | o 0 0 [ (455,143)] ...... (455,143) .0
7099998. [ Total - ComMON StOCKS. .......vvuvvriiieiereesieseiseeseeseesee e XXX | e 11,686,250 |........ 9,761,858 |...... 11,686,250 ..(1,924,390) ...(1,924,390) v 102
7199999. [ Total - Preferred and Common Stocks......... XXX | 18,550,790 |...... 16,638,998 |...... 18,550,790 .(1,911,790)[ ...(1,911,790) | ....291,779 | ... 112,140
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. .............v.vveeveeeeeerieeceseiereeriers ettt ettt anssenenns | coeinees XXX ..1,032,246,032 |.1,029,642,573 |.1,030,196,069 |...(2,049,964)] ..............0 | ...........0 [ ..... (553,502)] ...... (553,502) | 24,028,650 | 14,202,860




Annual Statement for the year 2002 ofthe The Union Central Life Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
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
Investment Subsidiary
142143-87-4.... [ SMFI Apex Russell 2000 Small Cap Index Fund. |........cc.cooceveenee [-3B2C o [ eNOcs [ [ e 4,496,332 |...... 113,975.450
142143-79-1.... [ SMFI Pinnacle Russell 2000 Small Cap Indx Port|... v 2,573,030 |........ 68,577.570 |..
866167-76-0.... | SMFI Apex EAFE International Index Fund......... cevenenenenenenne | 73B2C s [eerrnieeedNOw [ | 8,071,575 ] 249,816.620 |..
866167-78-6.... | SMFI Apex Total Social Impact Fund..... co e [F3B2C s e dNO e [ ] 103,288,884 ] 99,693.360 |..
866123-20-1.... | SMFI Summit Apex High Yield Bond Fun ceveenenenenenene | 73B2C s [ NOwc [ ] 13,863,585 ... 582,503.560 |..
866167-69-5.... [ SMFI Pinnacle EAFE International Index Portfolio| ............cccccevees [-3B2C.cuiiivins [eovieiicceedNOL [ | e 247,950 [ i 5,000.000
866167-73-7.... | SMFI Apex Nasdaq - 100 Index Fund................. ceveenenenenenene | 73B2C s [ NOw L [ 4,667 | 354.110
866167-72-9.... | SMFI Apex Everest Fund................... . ...99.340
866167-71-1.... | SMFI Apex Total Social Impact Fund.........cccocoee [ [-3B2C. e |t NOsc | [ 4462 | 135.110
1499999. | Total - Common Stocks - Investment SUDSIdIary.........ooooeroiiieiiiccsssicessscecsesssceeeeesesnsnseens [ eenrsnnneeesennns0 | oo 92,094,666 ..o XXX
Other Affiliates
14214@-10-1... [ Carillon Investments, INC.........cccvreincnnniiiens [ e 3B2C....ee [ No
14214#-10-9.... | Carillon Marketing Agency, INC........cccocoeveeeevns | cevnecnnnnneens [#3B2C i e
14186#-10-3.... | Summit Investment Partners, INC...........ccoooeovees [ rovvivinivnicninns [-3B2C. i |
30700#-10-6.... | Family Enterprise Institute, INC........cccocoeuervncees [ervnninnnnn [-3B2C it |
69353#-10-4.... |PRBA, INC....ooovvvvvircriiceieencincinnininnieneereenennee [ eenenensnnnnennens |73B2C i [,
90564#-10-5.... | Union Central Mortgage Funding, Inc.....
1599999. | Total - Common Stocks - Other Affiliates..........ccooeiiiiiiiiiniiiiiins
1699999. | Total - Common Stocks.................
1799999. | Total - Preferred and Common Stoc

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: $.....305,274,223.

2. Total amount

of intangible assets nonadmitted §.......... 0.

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

Name of Company Listed in

SCHEDULE D - PART 6 - SECTION 2
3 g

Total Amount of
Intangible Assets

Stock in Lower-Tier Company Owned

Indirectly by Insurer on Statement Date
5

6

NONE

El4
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
U.S. Government Bonds - Issuer Obligations
912795-LT-6.. [US Treasury Bill.........cooviiiiiiiiiscnc s [12/31/2002| Morgan Stanley Dean Witter...................... [ [MATR[01/09/2003] ..... 135,972,799 [ ..o 3,399 | | e 136,000,000 | ..... 135,969,400
0199999. [U.S. Government Bonds- ISSUET OBIIGAtIONS. ........ovuiririie ettt enensee | cees 135,972,799 [...........3,399 | 0 | o 136,000,000 | ..... 135,969,400 {....
0399999. [ Total - U.S. GOVEINMENE BONGS. ... .re it tererti ettt sttt ee £ eE ettt ettt enssnsnnss | cees 135,972,799 [.......... 3399 | 0 ] 136,000,000 | ..... 135,969,400
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
United States
373298-BB-3. | Georgia Pacific DEbS. ..o [01/14/1999 N0 BroKer........oovvosooeic oo [...9.950 [JD.... [06/15/2002
United States.........

3999999. [ Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...
4599999. | Total - Industrial and Miscellaneous (Unaffiliated)
Totals

5499999. [ Total Bonds - Issuer Obligations o 135,972,799 [...........3,399 | 0 | o 136,000,000 | ..... 135,969,400 {....
6099999. [ Total - BONdS.......covvreeiiriiriiriirirnne i 135,972,799 [......... 3,399 | 0 | o 136,000,000 | ..... 135,969,400 {....
8099999. [ Grand Total - SNOM-TEMM INVESIMENES. ........c..c..iveieieeieieeee ettt ens e seeesenensninnsenseneneee | coces 135,972,799 {(a)..........3,399 | ......c.c0eo....0 | ... 136,000,000 | ..... 135,969,400

(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Call Options - Hedging
S&P 500 INAEX...euerverrerrerereireieieieeseeseeseessesessssessennes | ceeeeennenns 3,208 {..01/31/2003... | ...ccovvrrrrnnee 1,122.2 |..02/01/2002... | Deutsche Bank Securities 356,410
S&P 500 Index. ..2,739 |..02/28/2003... | ... ..03/01/2002.... | Deutsche Bank Securities.. .306,905
S&P 500 Index. ..5,974 |..04/01/2003... | ... ..04/01/2002.... | Deutsche Bank Securities.. .657,558
S&P 500 Index 3,958 |..05/01/2003... ..05/01/2002... | Deutsche Bank Securities 364,651
S&P 500 Index 3,171 |..06/03/2003... ..06/03/2002.... | Deutsche Bank Securities 351,442
S&P 500 Index. ..5,472 |..07/01/2003... ... ..07/01/2002.... | Deutsche Bank Securities.. 527,391
S&P 500 Index. ..3,504 |..08/01/2003...1... ..08/01/2002.... | Deutsche Bank Securities.. .339,433
S&P 500 Index. ..3,632 |..08/29/2003... | .. ..09/03/2002.... | Deutsche Bank Securities.. .315,766
S&P 500 Index. ..4,128 |..10/01/2003... ... ..10/02/2002.... | Deutsche Bank Securities.. 444,503
S&P 500 Index. o ..2,442 1..10/31/2003... ... ..11/01/2002.... | Deutsche Bank Securities.. 237,371
S&P 500 INAEX..eeeieirariarniieriiseeseesseseessessessessesnesnees | ceeseesneens 2,136 |..12/01/2003... ..12/02/2002.... | Deutsche Bank Securities 207,999
0199999. Total - Call OPHONS = HEAGING ... ..t teteereeeesaeeieaes st ettt e e84 £E £ S8 o0 £ 00 £E e neE 1 oeEoEE4EEeEESEE4EEeEEeeE e b et et ensensensen e ensensensensenenensee | crnrisinnes 4,109,429
0499999. Total - Call Options . .
2599999. Total - Hedging ......

914

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium
Call Options - Hedging
S&P 500 INGEX....veveereriicieeiiereeee et | coessesseeee e 5,357 [ 12131/2002......coovovveeeeee [ 1,148.08 [ ..o 01/02/2002..........ccocenne.. Deutsche Bank Securities

S&P 500 INEX.......oeveieeeeieieteieceeet et enns | etevee ettt ettt es K0 T 01/31/2003......ocvcveererevee | et 11222 | oo, 02/01/2002 Deutsche Bank Securities
S&P 500 Index. LG 1,131.78 L 03/01/2002. ... | Deutsche Bank Securities.
S&P 500 Index. .5, . ....1,146.55 | .. 04/01/2002. .| Deutsche Bank Securities.
S&P 500 INEX.......oeveieeeeieieteieceeet et enns | etevee ettt ettt es , 05/01/2003 05/01/2002 Deutsche Bank Securities
S&P 500 INEX......ouveieeeeieieteieceeie ettt ee et enns | eteveeeesete ettt s ettt es , 06/03/2003 06/03/2002 Deutsche Bank Securities

S&P 500 Index.
S&P 500 Index.

07/01/2002.
08/01/2002.

... | Deutsche Bank Securities.
.| Deutsche Bank Securities.

SEP 500 INAEX.......ouveieiiiciiiciiisie s | s s , 08/29/2003........ocoovvevvvis | e 9160 [ 09/03/2002............ccoune. Deutsche Bank Securities
S&P 500 INAEX.......oueieiiciciiiiicsi i | i s , 10/01/2003 91 [ 10/02/2002.............ccounne. Deutsche Bank Securities
S&P 500 Index. ..10/31/20083.... 2.900.96 | ..o 11/01/2002. ... | Deutsche Bank Securities.
S&P 500 INdeX.....covvviiiiiiiiiiiciiines ..12/01/2003 .12/02/2002. . | Deutsche Bank Securities.

0199999. Total - Call Options - Hedging ...

0499999. Total - Call Options................

2599999. Total - Hedging ......
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SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value Terminations Adjustment Recognized | Hedged ltem Deferred Income
Call Options - Hedging
S&P 500 INAEX...evvvrvrererreeeeeeeereeneaneieeseeeens | ceeereineins 1,820 |..02/01/2002.] ......... 1,373.45 [..02/01/2001. | Deutsche Bank Securities ..02/01/2002.
S&P 500 INAEX....evvvrvrereirieeeereeneencinereeneeeens | e 1,927 |..03/01/2002. ] ......... 1,241.23 [..03/01/2001. | Deutsche Bank Securities ..03/01/2002.
S&P 500 Index. ..03/01/2002. 1,241.22 {..03/01/2001. | Deutsche Bank Securities.... ..03/01/2002. | ..
S&P 500 Index. ..03/02/2002. 1,489.46 (..03/02/2001. | Deutsche Bank Securities.... ..03/02/2002. | ..
S&P 500 Index. ..04/01/2002. 1,160.33 |..04/02/2001. | Deutsche Bank Securities.... ..04/01/2002. | ..
S&P 500 Index. ..05/02/2002. 1,266.45 |..05/01/2001. | Deutsche Bank Securities.... ..05/02/2002. | ..
S&P 500 Index. ..02/01/2002. 1,373.45 |..05/22/2001. | Deutsche Bank Securities.... ..02/01/2002. | ..
S&P 500 Index ..05/31/2002. | ......... 1,260.67 |..06/01/2001. | Deutsche Bank Securities ..05/31/2002.
S&P 500 Index ..06/28/2002. | ......... 1,224.38 (..07/02/2001. | Deutsche Bank Securities ..06/28/2002.
S&P 500 Index. ..08/01/2002. 1,215.93 (..08/01/2001. | Deutsche Bank Securities.... ..08/01/2002. | ..
S&P 500 Index. ..08/30/2002. ..1,133.6 |..09/04/2001. | Deutsche Bank Securities.... ..08/30/2002. | ..
S&P 500 Index ..10/01/2002. | ......... 1,038.55 [..10/01/2001. | Deutsche Bank Securities ..10/01/2002.
S&P 500 Index .11/01/2002. | ........... 1,084.1 [..11/01/2001. | Deutsche Bank Securities ..11/01/2002.
S&P 500 Index. ..12/03/2002. 1,139.45 {..12/03/2001. | Deutsche Bank Securities.... ..12/03/2002. | ..
S&P 500 Index ..12/31/2002. | . 1,148.08 [..01/02/2002. | Deutsche Bank Securities ..12/31/2002. | .. . , .
0199999. Total - Call Options = HEAGING ....v.ovreeirirerieiieissistisci s nsenssnsensnensnsenensessssssssessnssnsnnssnenessnens | eoereeens 0,040,009 |Loie XXX ewwons fevnins POV TN DO N (3,470,197)
0499999. Total - Call OPHONS. ...v.ceiriiriirriiieieistieiisi st snssnssnsensensenensesensnessssnesnsensensenenensenseessesnesssenenes | ooneenes 0,040,009 [ XXX iiians [uvinns POV TN DO N (3,470,197)

2599999. Total - Hedging

...... (3470,197)

9999999, TORAIS........o i

...... (3,470,197)

SCHEDULE DB - PART B - SECTION 1

ance Futures Options Written and In-Force December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income

Showing all Options, Caps, Floors and Insur.
4 5

NONE
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CHEDULE DB - PART B - SECTION 2

res Options Written During Current Year

Showing all Options, Caps, Floors and Insurance Futu
3

1 2 4 5 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous

Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * | Terminations | Adjustment Recognized Basis Deferred Income

NONE
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SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other
Maturity, Price, Opening Cost or Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment ltem Income Exposure
Swaps - Hedging
BaSisS SWaP.......ceerreerreieereicineineenieeeseeeees [ s 2,566,703 ..01/31/2003. [ Libor/Russell 2000....]..12/31/2002. [ Deutsche Bank............cccccvvrererenenee [evevercreninininens | oo [ [ Lo [ e [,
Basis SWaP.......oceereerieeeicineneenseeerens [ s 8,011,294 (..02/28/2003. | Libor/EAFE................ ..12/31/2002. | Morgan Stanley...........ccocververierirnrnnnnns
Basis SWap.....coviiiiie, 4,443,844 |..01/31/2003. | Libor/Russell 2000......12/31/2002. [ Deutsche Bank..

0599999. Total - Swaps - Hedging

0899999. Total - Swaps.............

2599999. Total - Hedging ..

9999999, TORAIS. ...

SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)
Swaps - Hedging
BaSIS SWAP. 1+ vuceuceucrerireeseieieeeei ittt | ettt 8,652,701 02/28/2002................ Libor/RusSell 2000............coueereeeeneerienens | v 01/31/2002 Deutsche Bank
Basis Swap.. ...9,093,145 | . .02/28/2002. .| Libor/EAFE e ....01/31/2002.. .| Deutsche Bank..
Basis Swap 8,406,786 03/31/2002................ Libor/Russell 2000............coeeeereercencenens | v 02/28/2002 Deutsche Bank
Basis Swap 9,156,928 03/31/2002................ LIDOMEAFE. ..ot | v 02/28/2002 Deutsche Bank
Basis Swap.. ...7,566,600 |. .04/30/2002. ... | Libor/Russell 2000 03/31/2002 ... | Deutsche Bank..
Basis Swap.. ...9,696,714 |. .04/30/2002. ... |Libor/EAFE............... 03/31/2002 ... | Deutsche Bank..
Basis Swap.. ...6,638,710 |. .05/31/2002. ... | Libor/Russell 2000 04/30/2002 ... | Deutsche Bank..
Basis Swap.. ..9,716,213 |. .05/31/2002. ... | Libor/EAFE........... 04/30/2002 ... | Deutsche Bank..
Basis Swap.. ..5,337,797 |. .06/30/2002. ... | Libor/Russell 2000 05/31/2002 ... | Deutsche Bank..
Basis Swap.. ..9,839,323 |. .06/30/2002. ... |Libor/EAFE............... 05/31/2002 ... | Deutsche Bank..
Basis Swap.. ..4,140,718 |. .07/31/2002. ... | Libor/Russell 2000 06/30/2002 ... | Deutsche Bank..
Basis Swap.. ...9,447,662 |. .07/31/2002. ... | Libor/EAFE........... 06/30/2002 ... | Deutsche Bank..
Basis Swap.. ..3,512,159 |. .08/31/2002. ... | Libor/Russell 2000 07/31/2002 ... | Deutsche Bank..
Basis Swap.. ...8,514,988 |. .08/31/2002. ... |Libor/EAFE............... 07/31/2002 ... | Deutsche Bank..
Basis Swap.. ...3,499,092 |. .09/30/2002. .| Libor/Russell 2000 e ....08/31/2002.. .| Deutsche Bank..
Basis Swap 8,495,659 09/30/2002................ LIDOMEAFE. ...t 08/31/2002 Deutsche Bank
Basis Swap 3,242,317 10/31/2002................ Libor/Russell 2000 09/30/2002 Deutsche Bank
Basis Swap.. ...7,583,281 |. .10/31/2002. ... |Libor/EAFE............... ....09/30/2002.. ... | Deutsche Bank..
Basis Swap.. ..3,342,825 |. .11/30/2002. .| Libor/Russell 2000 e ....10/31/2002.. .| Deutsche Bank..
Basis Swap 7,990,847 11/30/2002................ LIDOMEAFE. ... | v 10/31/2002 Deutsche Bank
Basis Swap 3,636,922 12/31/2002................ Libor/Russell 2000 11/30/2002 Deutsche Bank
Basis Swap.. ...8,345,210 |. .12/31/2002. ... |Libor/EAFE............... ....11/30/2002.. ... |Morgan Stanley.
Basis Swap.. .4,443844 | .01/31/2003. ... | Libor/Russell 2000 ....12/31/2002.. ... | Deutsche Bank..
Basis Swap.. ..8,011,294 |. .02/28/2003. ... | Libor/EAFE........... 12/31/2002 ... |Morgan Stanley.
Basis Swap.. ...1,800,000 |. .02/28/2002. ... | Libor/Nasdaq 100..... 01/31/2002 ... | Deutsche Bank..
Basis Swap.. ...9,573,926 |. .02/28/2002. ... | Libor/Russell 2000.... 01/31/2002 ... | Deutsche Bank..
Basis Swap.. ...8,363,089 |. .03/31/2002. ... | Libor/Russell 2000.... 02/28/2002 ... | Deutsche Bank..
Basis Swap.. ...1,578,276 | . .03/31/2002. .| Libor/Nasdaq 100..... 02/28/2002 .| Deutsche Bank..
BaSIS SWAP. ... eureucecririreis ittt | ettt 6,936,050 | ....oovovriieinnn. 04/30/2002................ Libor/Russell 2000 03/31/2002.........ccorvverne. Deutsche Bank...........cvvercencenieninninennenn:
BaSIS SWAP. ... euceueeucrerireis ettt | ettt 1,089,255 | ...cvivciiiinee 04/30/2002................ Libor/Nasdag 100..........couvverrnerrerins | v 03/31/2002.........ccorvverne. Deutsche Bank...........cvvercencenieninninennenn:
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SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)
BaSIS SWAP. ... eureuceereriaeircieieic e | ettt 5,489,703 [ ..o, 05/31/2002.........ccorevrernen. Libor/Russell 2000............coeereereercencnens [ v, 04/30/2002..........covvrevnen. Deutsche Bank..........c.cocvevininniiinnn.
BaSIS SWAP. ... eureueeeririreiscitieiieei s | ettt 4,240,989 |....ccovviinnnn. 06/30/2002..........ccrcvnevneen. Libor/Russell 2000............coeeeereereencnen [ v 05/31/2002.........ccovvvrernen. Deutsche Bank..........c.ovevirininieennn.
BaSIS SWAP. ... eureueecririreircieieit s | ettt 3,099,755 07/30/2002..........cocvrevnen. Libor/Russell 2000............coeeeeveereencnens [ o, 06/28/2002 Deutsche Bank..........c.ocvevirininiiinnn.
Basis Swap.. ..2,629,214 |. .08/31/2002. ... | Libor/Russell 2000.... 07/31/2002 ... | Deutsche Bank..
Basis Swap.. ..2,619,432 |. .09/30/2002. ... | Libor/Russell 2000.... 08/31/2002 ... | Deutsche Bank..
Basis Swap.. ..2,427,209 |. .10/31/2002. ... | Libor/Russell 2000.... ....09/30/2002.. ... | Deutsche Bank..
Basis Swap.. ...2,502,450 |. .11/30/2002. ... | Libor/Russell 2000.... ....10/31/2002.. ... | Deutsche Bank..
Basis Swap.. ..2,722,612 |. .12/31/2002. ... | Libor/Russell 2000.... ....11/30/2002.. ... | Deutsche Bank..
Basis Swap.......... ...2,566,703 |. .01/31/2003. ... | Libor/Russell 2000.... ....12/31/2002.. ... | Deutsche Bank..
Interest Rate Swap.. I ....61,800,000 |. .12/31/2002. ...| 3 Month Libor.... 08/07/2002 ... | Deutsche Bank..
Interest Rate Swap.. I ....38,200,000 |. .12/31/2002. ...| 3 Month Libor.... ....08/07/2002.. ... | Deutsche Bank..
Interest Rate Swap.. I ....61,800,000 |. .12/31/2002. ..|3 Month Libor.... ....08/07/2002.. .|Morgan Stanley.
Interest RAte SWaD. ... .o iieieiiiieee e | et 38,200,000 12/31/2002.......ccieiiiennns 3 Month Libor......cooveiiiiiceiniciens [ 08/07/2002........cccrvrrnnen. Morgan Stanley
0599999, TOHAl = SWAPS = HEAGING ...ttt ettt ettt ettt ettt et et et et st et eh et et et st st eh et et et ee e oe8eheese s e oE o8 eESheh4E £ oe8£E£E e84 640 £ L0 SEeE 4040 oEe£E£EeEeEeEemeE£heheEeEee | 4EefiefeEeiererieseseieiesieeseiesesisesesesessseseieiereeeieieseseiieseiesesesieieieseieiiseseiesesieieseiesireesereieieiieieiesesesitieseseseiiiieiesesesiiisiesesesisisieressicicicssess
0899999. Total - Swaps................
2599999. Total - Hedging .. .
LT T T T~
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SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

0c3

1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * | Terminations | Adjustment Recognized | Hedged ltem Deferred Income
Swaps - Hedging
BaSisS SWaP.......veeerrrerrieiiieinsiseeeeeeseneees | e 1,823,070 | 01/31/2002. | Libor/Nasdaq 100.. | 12/31/2001... | Deutsche Bank...........ccccvevreevee [ overererrerrcerennns Expiration........ 01/31/2002. , 073 | e | e 2,528
Basis Swap.. ..8,749,420 |01/31/2002. | Libor/Russell 2000. | 12/31/2001... | Deutsche Bank... .... | Expiration........ 01/31/2002. | ... , veereenn 96, .,
Basis Swap.. ..9,603,419 |01/31/2002. | Libor/EAFE............. 12/31/2001... | Deutsche Bank... .... | Expiration........ 01/31/2002. | ...
Basis Swap.. ..8,652,701 | 02/28/2002. | Libor/Russell 2000. |01/31/2002... | Deutsche Bank... .... | Expiration........ 02/28/2002. | ...
Basis Swap.. ..9,093,145 | 02/28/2002. | Libor/EAFE............. 01/31/2002... | Deutsche Bank... .... | Expiration........ 02/28/2002. | ...
Basis Swap.. ..8,406,786 | 03/31/2002. | Libor/Russell 2000. | 02/28/2002... | Deutsche Bank... .... | Expiration........ 03/31/2002. | ...
Basis Swap.. ..9,156,928 | 03/31/2002. | Libor/EAFE............. 02/28/2002... | Deutsche Bank... .... | Expiration........ 03/31/2002. | ...
Basis Swap.. ..7,566,600 | 04/30/2002. | Libor/Russell 2000. |03/31/2002... | Deutsche Bank... . | Expiration........ 04/30/2002. | ...
Basis Swap 9,696,714 |04/30/2002. | Libor/EAFE............ 03/31/2002... | Deutsche Bank Expiration........ 04/30/2002.
Basis Swap 6,638,710 |05/31/2002. | Libor/Russell 2000. | 04/30/2002... | Deutsche Bank Expiration........ 05/31/2002.
Basis Swap.. ..9,716,213 | 05/31/2002. | Libor/EAFE............. 04/30/2002... | Deutsche Bank... .... | Expiration........ 05/31/2002. | ...
Basis Swap.. ..5,337,797 | 06/30/2002. | Libor/Russell 2000. | 05/31/2002... | Deutsche Bank... .... | Expiration........ 06/30/2002. | ...
Basis Swap 9,839,323 | 06/30/2002. | Libor/EAFE............ 05/31/2002... | Deutsche Bank............ccoeverens [ cervervenieereinennes Expiration........ 06/30/2002.
BaSis SWaP.......veerrreerieiineirnineees s | e 4,140,718 |07/31/2002. | Libor/Russell 2000. | 06/30/2002... | Deutsche Bank..............cccconee Expiration........ 07/31/2002.
Basis Swap.. ..9,447,662 |07/31/2002. | Libor/EAFE............. 06/30/2002... | Deutsche Bank... .... | Expiration........ 07/31/2002. | ...
Basis Swap.. ..3,512,159 | 08/31/2002. | Libor/Russell 2000. | 07/31/2002... | Deutsche Bank... .... | Expiration........ 08/31/2002. | ...
Basis Swap.. ..8,514,988 | 08/31/2002. | Libor/EAFE............. 07/31/2002... | Deutsche Bank... .... | Expiration........ 08/31/2002. | ...
Basis Swap.. ..3,499,092 | 09/30/2002. | Libor/Russell 2000. | 08/31/2002... | Deutsche Bank... .... | Expiration........ 09/30/2002. | ...
Basis Swap.. ..8,495,659 |09/30/2002. | Libor/EAFE............. 08/31/2002... | Deutsche Bank... .... | Expiration........ 09/30/2002. | ...
Basis Swap.. ..3,242,317 | 10/31/2002. | Libor/Russell 2000. | 09/30/2002... | Deutsche Bank... .... | Expiration........ 10/31/2002. | ...
Basis Swap.. ..7,583,281 | 10/31/2002. | Libor/EAFE............. 09/30/2002... | Deutsche Bank... .... | Expiration........ 10/31/2002. | ...
Basis Swap.. ..3,342,825 | 11/30/2002. | Libor/Russell 2000. | 10/31/2002... | Deutsche Bank... .... | Expiration........ 11/30/2002. | ...
Basis Swap.. ..7,990,847 | 11/30/2002. | Libor/EAFE............. 10/31/2002... | Deutsche Bank... .... | Expiration........ 11/30/2002. | ...
Basis Swap.. ..3,636,922 | 12/31/2002. | Libor/Russell 2000. | 11/30/2002... | Deutsche Bank... .... | Expiration........ 12/31/2002. ...
Basis Swap.. ..8,345,210 | 12/31/2002. | Libor/EAFE............. 11/30/2002.... | Morgan Stanley.. .... | Expiration........ 12/31/2002. ...
Basis Swap 11,073,166 | 01/31/2002. | Libor/Russell 2000. | 12/31/2001... | Deutsche Bank............cc.cccocune.. Expiration........ 01/31/2002.
BaSisS SWaP.......veerrereerieiiieirrineeeeeseeees | e 1,800,000 | 02/28/2002. | Libor/Nasdaq 100.. |01/31/2002... | Deutsche Bank Expiration........ 02/28/2002.
Basis Swap.. ..9,573,926 | 02/28/2002. | Libor/Russell 2000. |01/31/2002... | Deutsche Bank... . |Expiration........ 02/28/2002. | ...

Basis Swap.. ..8,363,089 | 03/31/2002. | Libor/Russell 2000. | 02/28/2002... | Deutsche Bank... Expiration........ 03/31/2002. | ...

Basis Swap 1,578,276 | 03/31/2002. | Libor/Nasdaq 100.. |02/28/2002... | Deutsche Bank Expiration........ 03/31/2002.
Basis Swap 6,936,050 |04/30/2002. | Libor/Russell 2000. | 03/31/2002... | Deutsche Bank Expiration........ 04/30/2002.
Basis Swap.. ..1,089,255 | 04/30/2002. | Libor/Nasdaq 100.. |03/31/2002... | Deutsche Bank... .... | Expiration........ 04/30/2002. | ...
Basis Swap.. ..5,489,703 | 05/31/2002. | Libor/Russell 2000. | 04/30/2002... | Deutsche Bank... . |Expiration........ 05/31/2002. | ...

Basis Swap.. ..4,240,989 | 06/30/2002. | Libor/Russell 2000. | 05/31/2002... | Deutsche Bank... Expiration........ 06/30/2002. | ...
Basis Swap.. ..3,099,755 | 07/30/2002. | Libor/Russell 2000. | 06/28/2002... | Deutsche Bank... .... | Expiration........ 07/30/2002. | ...
Basis Swap.. 08/31/2002. | Libor/Russell 2000. | 07/31/2002... | Deutsche Bank... .... | Expiration........ 08/31/2002. | ...
Basis Swap.. 09/30/2002. | Libor/Russell 2000. | 08/31/2002... | Deutsche Bank... .... | Expiration........ 09/30/2002. | ...
Basis Swap.. 10/31/2002. | Libor/Russell 2000. | 09/30/2002... | Deutsche Bank... . |Expiration........ 10/31/2002. | ...
Basis Swap 11/30/2002. | Libor/Russell 2000. | 10/31/2002... | Deutsche Bank Expiration........ 11/30/2002.
Basis Swap 12/31/2002. | Libor/Russell 2000. | 11/30/2002... | Deutsche Bank Expiration........ 12/31/2002.
Interest Rate Swap.. 12/31/2002. | 3 Month Libor........ 08/07/2002... | Deutsche Bank... .. |Exercise.......... 12/05/2002. | ...
Interest Rate Swap.. 12/31/2002. | 3 Month Libor........ 08/07/2002... | Deutsche Bank... e .... |Exercise.......... | 12/05/2002. | ...
Interest Rate SWap........ccccovvrnincccrnnne 12/31/2002. | 3 Month Libor........ 08/07/2002... | Morgan Stanley..........cccocevvres | ceverereininneneenns Exercise.......... 12/05/2002.
Interest Rate SWap......ccoceennniiincsnscees 12/31/2002. | 3 Month Libor........ 08/07/2002... | Morgan Stanley Exercise.......... 12/05/2002.

0599999, TOtal - SWAPS = HEAGING ...ttt ittt ettt ettt eh sttt et f et e s eh et E £ €8££ £ e e ekttt ettt an e

0899999. Total - Swaps............

2599999. Total - Hedging ..

9909900, TOMAIS. ..o oo T




Annual Statement for the year 2002 of the The Union Central Life Insurance Company

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

T°0¢3

1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * | Terminations | Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART D - SECTION 1
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged ltem Deferred Exposure

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

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

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

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 BONAS. et | s 3,403,609,242 | ....ooovviies 3,493,036,760 | ....cooveverecencenrreerereieieines 89,427,518
2. Preferred StOCKS. ..o | et 29,334,699 | ..o 32,023,000 | .o 2,688,391
3 TOhAIS. v | ereneen e 3,432,943,941 | oo 3,525,059,850 | ....oeveiieiriiiinniaieneneiia 92,115,909

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

The market values for publicly traded bonds and preferred stocks were obtained from HUB Data, an outside pricing service. The market values for most private placement bonds

were obtained from Capital Management Science System. The remaining market values were based on comparable publicly offered bonds and preferred stocks of the same rate,

maturity and quality. Amortized values were not used for market values.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
State Street Bank and Trust............ccccoerrnnncncnnee Boston, Massachusetts...........cccoveeeeerrnineennnens [ eveeeernncieees [ v 202 R DS (1,062,517) | XXX

. New York, New York...

. New York, New York...
.. Springfield, llinais...
. Milwaukee, Wisconsin.
.. Detroit, Michigan........

. Cincinnati, Ohio...

0199999. Total - Open Depositories
0399999. Total Cash on Deposit.........
0499999. Cash in Company's Office... ..
0599999, TOtal CASN.......cv. v eseseesesnencennienenenennenennenssensessensesssenenees |eooeenees XRKeerreers | oveneennene 90,140 |0 [, (8,036,868)

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

1.danuary....ee | 19,128,696 26,115,924 17,518,396 [10. October..........ccco. [ covvrririinnnnn 14,492,625
2. February... | - .9,334,970 (5. 21,614,915 ....16,073,652 |11. November. ...9,832,142
3. March......coooocvcns | o 442,381 16.June.......ococviiiinns | v 1,933,791 9. September.............. | oo, 8,979,888 [12. December..........c.. | coocvviicnnn (8,062,419)

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
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas
AROO00T. | oo B.... |US Treasury Note 7% Due 7/15/2006 JJ15..........ccocemniemnierniciiecerccicecee e Arkansas, Insurance Department, State of Arkansas, AR RSD Insurance Code....... [ .cccoconiviinicinicinininnnns 100,000 [ v 100,656 [ ..eovoeeeeeeeereeerecccieine 100,656
AR00002. . . Section 23-63-206
AARDD999.  ATK@NMSES. ...ttt teerreesees e et te e eesee s ee st es e eeeeeE oo 8o e R eEEeE£E e e R EeE £ 4EESEE£Ef£E£E£EEE e £ SE L4 E LR eE £ EeeEeeE oL e eeEieEoeEeEoeEoLEeeEoLEeEESEE LR LR oL oL SLE oL eE oL SEE L L4 EE L LA Lo E LR eEeE e e e e e
Georgia
GAOOOOT. | oo B.... |US Treasury Note 7% Due 7/15/2006 JJ15..........cocemmiemnieiniiiiiecerccicrcee e Georgia, Insurance Department State of Georgia, BE GA RSD Insurance Code....... | ..o, 50,000 | .ovveeeeeiririeeeeeeiee e 50,328 | .o 50,328
GA00002. SECHON 33-3-8.... s
GA0999.  GBOTGIA. .-t rrrrreersereseeeeeseeseeseeseeseeeeseeseeseeseeseeeoeeeEeeEE 48 4E 8408408 SE1oE8 S0 o0 8 £EE £ e84 EE4EE4EE4EE 4084 E1 o0 8oL 8 £ eEESEE£EESEESEE4EE4EE1EESEE  oeEieEoeEoeEoeEoEEoEESEESEESEE L LR oL LR LR L E oL E oL SE L L4 EE4EE LA E SR LR EeE e e e
Massachusetts
MAOOOOT. [ ..o B.... |US Treasury Note 7% Due 7/15/2006 JJ15..........cocemmiemnieiniiiiiecerceicecee e Massachusetts, Commonwealth of Massachusetts, BE MA general laws
MA00002. Chapter 175, Section 151
MADD99D.  IMASSACUSEHES. ... .ttt sttt ee ettt te st ee e eesees e seesee e eEE e e e e ee£e£E e84 EESEE £ 408 S0 8 o0 oeEoeE£EoEEe £E1eEeEoeEseEAEEAEEHEE SR HEESEE4EE4EE S L oL E LA LR L oL E £ E 4 EE £ 4L E SR E e e e e e e en ettt
New Mexico
NMOOOOT. | ..o B.... |US Treasury Note 7% Due 7/15/2006 JJ15..........cocemriemnierniiiiieicerccicscee e New Mexico, Insurance Department State of New Mexico, NM RSD Insurance........ | cc..cccvvvieunieininicinicnns 100,000 [ v 100,656 [ ..eovoeeeeeeeereeerecccieine 100,656
NM00002. Code Section 59A-5-18
NIMO9999.  INBW IMEXICO. ..ttt eee sttt ee et ee o8 eE 8o 0s£E£E e £EAEE 48 £E4£E4EE 4 £ L0 L0 L8 4EE oL oL 1 £E 8 o0 1 o0 1£E1£E LE1LEeEeEoEEAEEAEE oL e AR 1EE£EEHEE S EE oL L oL E oL E oL EoEE oL E S EE 4L E4EE4EE4EE4EE oL oLt eEeE e e e et ee et
North Carolina
NC00001. . . |US Treasury Note 7% Due 7/15/2006 JJ15.. . [North Carolina, Insurance Department State of North Carolina, BE NC RSD .......... ..654,265
NC00002. | ... [t Insurance Code SECtioN 58-5-50... ... ittt enien | foniesete st sne st ene st e eh et | ek enh ettt
NCO9999.  INOTEN CAIOIINA. ...ttt eeeee s ere e eeseeeeesesesens e eeseeseeseesee e ee et seE e e eEsE8oes£E1oE e £E 48 €8 4eE 408 SEE 4 £ EESEE£E 8 S0 EE£EnEE1E  oeE1eEoeEoEEHEEHEEHEEHEESEEHEEHEE 4 L8 SEE £ L8 S L8 £EESE 8oL E£EE 4L E4EE4EE4EE 4L e EE e e eE b eEeh ettt 654,265
Ohio
OHO0001. [ ... B.... |US Treasury Bond 7 7/8% Due 11/15/2007 MN15..........ccooimmiimnirineireisceieienee Ohio, Insurance Department State of Ohio, OHIO RSD WC..........cccovnienivniccns | s 250,000 [ .oocvcvreeeeeieceeeieene 250,000 [ ..o 250,000
OHO0002. [ ..o B.... |US Treasury Note 7% Due 7/15/2006 JJ15..........cocemriemnininiiiieceneieicscee e Ohio, Insurance Department State of Ohio, OHIO RSD Insurance Code...........ccccoe. | wovvvivinivininininininnines 1,500,000 | .overeririniieeeie e 1,509,843 | oo 1,509,843
OH00003. . . SECHON 3907.07 ...ttt | frensens et | serer e s
OHO9999.  ORl0. ettt te ettt ee e e Ef e e eee et £EoeEeE £ 8 eE R e 8 E£EeE R R R L 4EE £ 4L L LR £E LR EE LR oL R EeEE£E LR £Ee£EeeE et £ifEieEeEeEaeEeeEoeEeEEoEESEE oL L L oL e LR LR eE LR L EeEE 4R EEE 4L £ 4L LR L e EeE e e e e er s .. ...1,759,843
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY. ......ciis ittt ,150,000 [ .o 3,169,029
LT T T T (P 3,150,000 [ ..o, 3,169,029
(@) Includess.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E01 - Sch. A-Pt. 1
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