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Annual Statement for the year 2003 of the Commur“ty 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
2400 Market Street..........ovvvreerereeieeceeeesces s Youngstown.........ccceeneen. OH....|04/01/1974[10/19/2002{............ 3,220,622 |..oovvveveninineninns [ e 907,748 [ 1,060,000
2405 Market Street..........ovvvereeieeecesee s Youngstown.........ccceeeneen. OH....|01/01/1985(10/19/2002{............ 1,182,434
6740 North High Street.........cocvivivniinrenirininceeeeeens Columbus.........cocverernnen. OH....|01/01/1968 [ 08/30/2002 ......... 18,875,664
4361 Irwin Simpson Rd... ..[Mason.... .... |OH....|07/01/1994|01/01/2000 | ......... 33,897,964
1351 W.H. Taft o Cincinnat ..101/01/1943]09/18/2002].......... 20,951,525 |....
0299999. Properties Occupied by the Reporting Entity - Administrative. .........oooooeiiiiii i ..78,128,209 |....
0399999. Total - Properties Occupied by the Reporting ENtity..........cceiiiiie e 78,128,209
Properties Held for the Production of Income
725 South LUGIOW. ... [Dayton.....ccooooooiiiirinn. [OH....]07/01/1980]09/18/2002] ........... 1,741,871 [ [ ... 508,694 | 1,500,000
0499999. Total - Properties Held for the Production of Income ....1,741,871 ....1,500,000

9999999, TOaIS.. i T 79,870.080 [ ... 41,500,000
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Annual Statement for the year 2003 of the Commur“ty 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

NONE
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Annual Statement for the year 2003 of the Commur“ty Insurance Company

SCHEDULE A - PART 3

Final Year on "Sales under Contract"

Showing all Real Estate SOLD During the Year, Including Payments During the
4 5 6 7 8

Location 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
4361 Irwin Simpson Rd - Land........ccccoovnnnne. [Mason........c..cccco....... [OH....]01/01/2003. [ Duke Const. Limited Partners..........] .......... 949,162 [ ..o oo [ | | oo TRV o [T I [ T D
0199999. Total - Property S0Id. ..ottt sneenees | eerseens 949,162 | ..o [ [ [ 0 .. 949,162 |..ooovvviiinnes [ [ [ [ 0
9999999, TOAIS. ...ttt ensentens | eereninns 949,162 | ..o [ I [ I [ I 0f...... 949,162 |..ovvoviricnnns [ I [ I [ I [ I 0
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

EO4, EOS



903

Annual Statement for the year 2003 of the Commur“ty Insurance Company

SCHEDULE BA - PART 1

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

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

and Description City State Vendor Acquired Cost Less Encumbrances Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks
100% ownership in Anthem Prescription Management LLC........ [Cincinnatii.......ccoocooivooriieiiceennn, [OH...cooooiioe. [DIrECt. oo [11/30/2000....] cccoovve. 13128722 [ oo oo 20,288,900 [ (BRG]
0899999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common STOCKS. .........ceuiiiiiiiiiiieiiiciecss s | oieicnineanas 13,128,722 [ .0 ... 20,288,900 | oo (5,507,076) [ oo 0
LT T T LY oo 13,128,722 | oo 0 | oii......20,288,900 | ................. (5,507,076) | ..o 0
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Annual Statement for the year 2003 of the Commur“ty Insurance Company

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

NONE




Annual Statement for the year 2003 of the Commur"ty Insurance Company

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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest

U.S. Government - Issuer Obligations

803

3128X0-3N-7.. |FHLMC Notes
3128X0-L3-1.. |[FHLMC Notes...
3128X1-5E-3.. | FHLMC Notes...
3128X1-7B-7.. |FHLMC Notes...
3128X2-AH-8. | FHLMC Notes...
3128X2-HT-5.. |FHLMC Notes...
312925-QA-1.. |FHLMC Notes

.| 04/01/2008 | 04/01/2005 |100.000 510, ..2,510,764 |...........2,516,300 | .......21,875 | ..cciee. 83,750 | .oocieisiii(5,536) | cooonieciiines [ v [ o 1104/30/2003
0212512008 | ... | vvrriinenie | cerviirereenenb9,834 | 0050,000 | e | i 49,834 | 49,803 | 569 [ 813 | 3T i [ [ 1102/21/2003 | ....
... | 10/27/2006 | 10/27/2004 |100.000 |.........10,010,548 | .........10,000,000 |.......ccccceooe. | ... 10,010,548 | .........10,012,700 | ..........53,333 | oo [rerreeeene(2,152) s [ e [ e 1110/29/2003 | ....
e | TIM2/2008 | ..o [ e | 002,186,591 1..........2,200,000 | oo | eeeeei2,186,591 |1110002,186,250 | v 11,978 | e | e 34T | i [ e | s 1111/10/2003 | ....
A TIATI2006 | oo | i | 005,823,409 1............5,825,000 | .o [ c00005,823,400 |...........5,823,369 | ......... 21,358 | oo | B0 | | [ 1112/09/2003 | ....
12/16/2010 |. . v I . e | 2B | s | s | s 1112/16/2003 | ....

....| 05/25/2012 | 05/25/2004 |100.000 . R . e 120,000 | iiiii(38,916) | oo [ e [ e 1109/23/2003 | ....
3133MB-JA-6. | FHLB Ser EA10 ...1.625 |MN....| 05/14/2010 8 2895815 | vennT.259 || oeersee TA) e | s | oo 1112/17/2003 | ....
3133MD-6L-2. | FHLB Ser 2E06 . ..5.375 |FA.....| 02/15/2006 . . . e . 5,375 | 2410) | s [ e [ e 1102/05/2003 | ....
3133MJ-UQ-1. |FHLB Ser RY11........ ..4.875 |MN.... | 11/15/2011 . A 897619 | 877120 . I . J0,061 | | e [ e 1111/26/2001 | ....
3133MQ-3S-1. | FHLB Ser 322... 08/15/2005 . . .510,415 |. 512,832 | ... . v AT s [ e [ e 1108/12/2003 | ....
3133MT-ZL-5..|FHLB Ser 363... w. | 11/15/2012 144 | 1103 | d(82) | e [ e | s 1103/31/2003 | ....
3133MW-XE-6 | FHLB Ser 405 woer | 041152005 | ... | v | verinen 100,018 1.....0....100,000 | ..100.2500 | ............... 100,250 | ............... 100,027 | o343 | 998 | i (9) s [ e [ e 1103/31/2003
3133X1-4N-4.. |FHLB Ser 430 e | 09/15/2006 | ..o [ e | ererierenne 100,895 | i0000.700,000 | v [ i 700,895 |00 700,933 | 8,317 | i | e (38) s | e [ 1111/07/2003
3133X1-XC-6. |FHLB Ser 439... ... | 11/14/2008 . . . . eoe | e T i [ e | s 1112/23/2003 | ....
3134A4-AA-2..|FHLMC Notes... .| 03/15/2031 ...1649 313 . . I . , I (1,822) [ o [ v [ e 1102/04/2003 | ....
3134A4-CR-3. | FHLMC Notes... 12/15/2006 .10,982,364 . . , . » W89 | | [ 1112/23/2003 | ....
3134A4-EW-0. | FHLMC Notes... weee | 032172011 | s [ e | e 172,310 1,160,000 | ..108.4060 | .............. 173,450 | oo 173,675 | 2,611 | 9,400 | ic(1,265) | s | e [ e 1102/05/2003 | ....
3134A4-HF-4..|FHLMC Notes A 091512011 | oo | e | 1,986,182 1...........2,000,000 | ..o | e 1,986,182 ...........1,983,203 | ..........32,389 |......... 110,000 | ..o 1,399 | s [ [ e 1111/26/2001
3134A4-KX-1..|FHLMC Notes 07/15/2032 | ... | v | ceriieenenee 123,217 ) 000002100,000 | e | i 123,217 | 123,441 | 2,882 | 3125 | id(224) | e [ e [ e 1105/21/2003
3134A4-SA-3..|FHLMC Notes... 0171512013 | ..o | v | cerriinennn 80,679 | c...50,000 | ....99.5000 | ......ccc0..c0. 49,750 | v 50,729 | 1,038 [ i 3 | (80 | s [ e [ e 1102/24/2003 | ....
3134A4-TE-4.. |FHLMC Notes... e | 03/15/2008 | ..o [ i | v 301,245 ] 1100000.300,000 | e [ 301,245 ] 301,383 | 2,429 | 4,308 | (137 | | i [ e 1105/21/2003 | ....
3134A4-UD-4. | FHLMC Notes... ... | 09/15/2008 . . N . JEPPTORTOOTONS 1< T VPRI VPRI DO 1109/10/2003 | ....
3134A4-UK-8. |FHLMC Notes... woe | 11/15/2013 A 004 335 | (<) ) OO VORI DO 1112/10/2003 | ....
313586-RC-5.. | FNMA Notes .... | 10/09/2019 . . 138,475 |. N cervrnennee BB | i [ s | s 1112/10/2003 | ....
31359M-ET-6. | FNMA Notes .1 05/14/2009 100.000 .. . ..208,330 |. cevvrenenene (1,945 [ i [ e [ e 1102/07/2003 | ....
31359M-EV-1. | FNMA Notes 06/15/2009 | .... cernnn0,429,186 . ...6 538,512 |. I cereeeeen(92,298) | i [ [ e 1110/22/2002 | ....
31359M-FJ-7.. | FNMA Notes 01/15/2030 ....20, N ...24,088 |. ...24,516 | . . [UUTUUUPOUROON (< 4 ) ORI ORI IOV 1102/05/2003 | ....

31359M-FS-7. | FNMA Notes 06/15/2010 N .457,664 |. 467,703 | ............ —1 cevvreneene(1,938) [ oo [ v [ e 1108/23/2002 | ....
31359M-GM-9 | FNMA Notes 12/15/2005 . ..3,223,629 |..........3,234,492 | ........... v 90, cereeeees(10,863) | oo [ [ e 1111/25/2003 | ....
31359M-LU-5. | FNMA Notes 01/02/2007 A W142,409 | 30188 [ 3,206 [ (1,628) | s [ e [ e 1102/05/2003 | ....
31359M-SQ-7. | FNMA Notes v 08/15/2008 ...99. . . e 12,278 | e | 812 | i s | s 1111/07/2003 | ....
64908Q-AA-9. | New Valley Generation V L4929 | Jd...... 01/15/2021 A 600 000 | oo 600 000 |. < I OO DOPPOOPTOPPOOTE EURPTORPOOROOIN DORRTORPOOTO OO 1109/24/2003 | ....

83162C-FW-8.|SBA 95-C........oovvverrrrie
83162C-HM-8.|SBA 97-E......
83162C-JF-1.. |SBA98-E......
83162C-JG-9.. | SBA 98-F..
83162C-JN-4.. | SBA 98-J..
83162C-KA-0. | SBA 99-F..
83162C-KT-9.. | SBA 20-E..
83162C-LQ-4..|SBA 20G........ccoooovmmrrranns ..6. 07/01/2021

.| 031012015 | . . . .800,491 |. .828,173 |. (4,516) [ oo [ e [ e 1103/22/1996 | ....
eeee | 0510172017 | oo [ v | e 498,142 | 482,423 | i | 498,142 | 499,911 | L5,869 | 38474 | i (T00) | e [ s | s 1104/10/2001 | ....
A05/01/2018 | oo | e [ e 300,732 | 000301199 | [ 1000000002300,732 1.........300,626 1| .....3,163 | 20,259 | 20 | | e [ e 1105/05/1998 | ....
06/01/2018 | ..o | v | veriieeeerenni 299,600 | i00299,600 | oo | 299,600 | 1iii000.299,600 | i 1,573 [ 1100 20,267 | i e [ e | e 1106/09/1998 | ....
.[10/01/2018 . . . . cerreeeen0,203 | 140 | | [ e 1105/29/2002 | ....
06/01/2019 . N . | 022 391 | cerverenen 1,387 (B | s | e [ e 1101/08/2002 | ....
.105/01/2020 . . 116,047 | . e TOAT9 | i i | e | e 1105/09/2000 | ....
..1,478,995 |. , . (225) | oo [ e | e 1112/02/2003 | ....
83162C-LW-1. | SBA 20-K.......oovoeiereereriirerieiecniieeniens . e | THO1/2021 | s [ e el ATT 724 1,209,717 | s |l ATT724 | A176,072 10,766 | 87,810 | 1,027 | e | e | e 1106/06/2002
831641-BV-6.. [SBA95-B.......ccooiererrireriecriiecens 11/10/2005 | .... cerrernenee 897,296 | i [ 497,296 | 497,296 | i B TAT | 33,319 | s | i | e 1111/21/1995
912803-AT-0.. | US Treasury Strip 05/15/2020 ...41.8620 . . . WTT2,381 | s e e DTAD9 i [ e 1104/03/2001 | ....
912803-AY-9.. | US Treasury Strip 11/15/2021 . ...38.1180 . . . .. cerrreenneen0,075 | e [ | s 1105/21/2003 | ....
912810-CM-8. | US Treasury Bond 02/15/2010 .. .111.37501 . .. . . cervreneene(8,234) s [ e [ 1101/23/2003 | ....
912810-CS-5.. | US Treasury Bond A ... | 11/15/2010 . .119.8440 | . . . . . — Y cervreneene(2,953) s [ e [ e 1101/23/2003 | ....
912810-DB-1.. | US Treasury Bond...........ccccooeueens e | 11115/2012 ) ... .127.5940 | .............204,150 |.......0e212,300 | .ocienni2,143 | 16,600 | o3, 773) | s [ e | e 1101/23/2003
912810-DJ-4... | US Treasury Bond...........cccccouue. .105/15/2014 | .... ....20, ..148.6250 229,725 | 31119 | 342 2,650 | e (B49) || e [ e 1101/23/2003
912810-DV-7.. | US Treasury Bond A 02/15/2016 12, , ..143.5310 , . AR . . X cevvmeneene(T2T4) | i [ e [ e 1101/23/2003 | ....
912810-DW-5. | US Treasury Bond .1 05/15/2016 , ..124.7500 ....93, . ....95, . .102 . cevvrennene(1,056) [ oo [ e [ e 1101/23/2003 | ....
912810-ED-6.. | US Treasury Bond 08/15/2019 | .... N ..135.0940 ..1,188,827 |........... 1,166,375 | .........27,007 |...cceec..35,750 | cooocricis(4,565) | oo [ v | e 1108/01/2003
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Annual Statement for the year 2003 of the Commur“ty Insurance Company

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 14 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 Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
912810-EG-9. [US Treasury Bond..........c.ccouvereercneeeerenereneneenee | cvvenee | veenes 8.750 | FA.... [08/15/2020| .......ocevveree [eervrveae [ 8,090,766 |.......... 6,300,000 [..143.0000].......... 9,009,000 04718/2001]........ 6.019
912810-EL-8.. |US Treasury Bond..........c.ccouvveveencnenrenenenenenenee | evvnee | veenes 8.000 MN... | 11/15/2021{... ..5,273,722 4,100,000 |..135.0630] ... 12/10/2003(........ 5.468
912810-EQ-7. |US Treasury Bond..........c.ccvuevvereencnennnenenenenenee | evvenee | vvenes 6.250 [FA.... |08/15/2023 | ........ccovvree [ cerrrnine | evrrrrnrnn. 58,662 [ 50,000 |..113.9690... 03/31/2003........ 4.869
912810-EV-6.. | US Treasury Bond............ccouvveveencninnrenenenenenee | evvnee | vvenes 6.875[FA.... |08/15/2025.........ccouevee [ eervrvrne | v 161,363 | ... 130,000 |.ccocvvrrennee 01/23/2003........ 5.032
912810-EW-4. | US Treasury Bond..........cocvevveveencnrnennneneneneneenee | evvnee | vvenes 6.000 FA.... |02/15/2026 | .........ccrunee | cervrevrene | rvirenenn 95,814 [ . 85,000 |..110.9060]... 01/23/2003]........ 5.039
912810-EZ-7.. | US Treasury Bond..........cocovuevvereencnrnennenenenenenee | evvnee | vvenes 6.625[FA.... |02/15/2027 [ ......oovveree [ eerrrvrne | rvirerenn. 48,540 | ... ..40,000 |..119.4380]... 01/23/2003]........ 5.050
912810-FB-9.. | US Treasury Bond............couvvevcencnrnrnnnnenenenenee | evvnee | veenes 6.125[MN... | 11/15/2027 | ......oovrenee [ evvrvnne | e 997,820 ... .850,000 |..112.7500... 09/25/2002{........ 4.883
912810-FG-8. |US Treasury Bond..........c.coeevveveencnennneneneneneenee | evvnee | v 5.250FA.... |02/15/2029.........ccouenee [ cervrvrae | eineenn... 350,088 |..... ....350,000 |..100.8750] ... 12/10/2003........ 5.248
912810-FP-8.. | US Treasury Bond..........c.ccouveeveencninnnenenenenenee | evvnee | vvenee 5.375|FA.... |02/15/2031{... 2725,000 ..104.2810] ... 11/07/2003(........ 5.100
912827-3X-8.. |US Treasury Note.........ccoevevrerrerreereeneeneeneeneennenennes | cvvnee | v 5.500 [FA.... |02/15/2008 ... ..5,750,000 {..110.2500 ... 11/19/2003(........ 3.068
912827-4Y-5.. | US Treasury Note Infl INdeX..........coovvvrevrevcvcncneens | evvnee | v 3.875(JJ..... |01/15/2009 ......coovervenee [ evrvrvnns | i 956,139 | ... ....750,000 |..112.9380] ... 11/18/2003(........ 1.212
912827-6D-9.. |US Treasury Note.........ccoeveverrerrerreeneeneeneeneennenenes | cvvinee | v 6.750 [MN... | 05/15/2005... ..3,500,000 |..107.2190 ... 09/17/2002{........ 2.323
912827-6J-6... | US Treasury Note.........ccoevevernerreeneeneeneeneeneennenennes | evvinee | v 5.750 [FA.... |08/15/2010 | ......covrvenee [ evrvrvnne | 772,214 | ... ....750,000 |..112.1250] ... 04/10/2002{........ 5.215
912827-6T-4.. |US Treasury Note.........ccoevevrerrerreenerneeneencencennenennes | evvnee | v 5.000 [FA.... |02/15/2011 [ ......ooovrenee [ ervrvnne | e 188,997 | ... ....175,000 |..107.4060] ... 01/23/2003]........ 3.712
912827-7B-2.. |US Treasury Note........ccoevevrerrerrerrerneeneeneeneennenennes | evvnee | v 5.000 [FA.... |08/15/2011 | ......ooevenee [ evrvrvnne | v 401,520 | ... ....400,000 |..107.0310]... 01/30/2002{........ 4.940
912827-7F-3.. [US Treasury Note.........ccoerevrerrerrerrerneeneencencennenennes | evvnee | v 3.500 [MN... | 11/15/2008 | .........corveree [ errvrrrne | v 390,241 | ... ....400,000 |..covvirnnnee 04/25/2002{........ 4.414
912827-7J-5...| US Treasury Note Infl INdeX..........coovvvverercrcncnens | ovvnee | v 3.375(JJ..... | 01/15/2012] ... 1,360,000 |..111.9060] ... 06/19/2002{........ 3.043
912827-7L-0.. |US Treasury Note........ccoeverrerrerreererneeneeneeneeenenenes | evvinee | v 4.875(FA....|02/15/2012]... 2,000,000 |..105.9060 ... R . 05/31/2002{........ 5.047
912827-X8-0.. |US Treasury Note.........ccoeveverrerreereeneeneeneencennenenes | evvnee | v 6.875[MN... | 05/15/2006 ... ..5,500,000 |..111.1560{..........6,113,580 |.......... 6 231,875 11/19/2003(........ 2.378
912828-AB-6.. | US Treasury Note.........ccoevrevrerrerrerneeneeneeneencnnenennes | cvvnee | v 3.375(A0....| 04/30/2004 | ........ocovvvee [ evrvrvrrns | 019,104,755 | ... 19 000,000 |..100.7810]........19,148,390 | ........ 19,400,781 02/28/2003........ 1.694
912828-AG-5. |US Treasury Note.........ccoeevrerrerrerrerneeneenceneennenennes | cvvnee | v 2.250(JJ..... |07/31/2004 ... ..1,000,000 {..100.6880]..........1,006,880 |.......... 1,005,898 09/25/2002{........ 1.921
912828-AJ-9.. |US Treasury Note.........ccoevevevrerreereeneeneeneencennenennes | evvinee | v 4.375(FA.... |08/15/2012]... ..1,345 000 |..102.0000... v 1,411,834 | 10/09/2002(........ 3.765
912828-AQ-3. |US Treasury Note.........ccoerererrerreererneeneeneencennenennes | cvvnee | v 2.000 [ MN... | 11/30/2004 | .......ccveeree | coveevence [ eerrernnnnnn251,509 ... ....250,000 |..100.7190].............251,798 |............. 251,641 11/26/2003........ 1.334
912828-AT-7..|US Treasury Note.........ccovvevrerrerrerrernceneeneenceneenenes | cvvinee | v 3.000 [FA.... |02/15/2008.........ccruree [ cerrrvene | rvirerenn... 50,669 ... ..50,000 |..100.4690]...............50,235 |..... ...50,789 03/17/2003{........ 2.655
912828-AU-4. |US Treasury Note.........ccoevevrernerneererneeneeneencennenennes | evvnee | v 3.875(FA.... |02/15/2013.......ocovvenee [ eevvvrns | v 100,570 | ... .100,000 |....97.9060...............97,906 |..... .100,605 03/31/2003........ 3.800
912828-AY-6..|US Treasury Note.........ccoevevrerrerrerreeneeneeneencennenennes | cvvnee | v 2.000 [ MN... |05/15/2008 | ........ccruereer | woveerernce | errennenn..403,099 ... ....400,000 |..100.0310].............400,124 |............. 403,875 05/21/2003........ 1.665
912828-AZ-3.. | US Treasury Note.........ccoevevrerrerreeneenerneeneeneennenenes | evvnee | v 2.625MN... |05/15/2008 | ........corvree | worervence [ errerenn. 404,310 ... ....400,000 |....98.5000].............394,000 {............. 404,875 05/21/2003{........ 2.364
912828-BA-7..|US Treasury Note.........ccoeveverrerreeneeneeneeneencenrenennes | cvvinee | v 3.625[MN... |05/15/2013 | ......ocvvnee [ eervvvrns | v 407,764 | ... ....400,000 |....96.1250].............384,500 |............. 408,188 05/21/2003{........ 3.382
912828-BG-4. |US Treasury Note.........ccoevevrevrerreeneenceneeneeneennenennes | cvvnee | v 3.250[FA.... | 08/15/2008 ... 8,000,000 |..100.6250 ... 7,945,625 08/28/2003........ 3.400
912828-BJ-8.. |US Treasury Note.........ccoevevevrerneereeneeneeneencennenennes | cvvinee | v 2.000(FA.... |08/31/2005 ... 1,000,000 1,006,172 09/08/2003........ 1.681
912828-BP-4..|US Treasury Note.........ccoevevrerrerneeneeneeneeneencennenennes | evvnee | evvines 2.625|MN... | 11/15/2006 | ... 2,000,000 2,008,750 12/10/2003(........ 2.469
912828-BQ-2. |US Treasury Note.........ccoeveverrerreererneeneenceneennenennes | cvvnee | v 3.375[MN... | 11/15/2008 ... reeer.2,000,000 ... reneenn.2,005,625 12/10/2003 ..
912828-BR-0. [US Treasury Note........ccooovvrernen. .4.250|MN... | 11/15/2013] ... N 1,789,087 |.......... 1,800,000 |...oooovrinee | oo 1,789,087 | .o 1,789,031 12/10/2003
0199999.]U.S. Government - ISSUET OBIIGAHIONS. ... cv.evceriereeseesceseeseesesseenererserseesesseesessesseessessesneensenensensesserseessnsesssessens | avees 151,755,285 [ ...... 146,962,417 .. XXX....[......153,476,489 | ...... 152,736,079 [....1,440,759 [ ... 4,008,733 [ ......(810,424) [ ..........0 | oo O [ XXX XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
156996-9A-0.. [FHA Century Hith Cap Inc/Riverwalk...........ccccccovcevs [ oo 8.220 [MTLY]06/01/2036] ......ccveveee [eerevreeae Jorerrenne 3,550,789 .......... 3,567,240 [ [ 3,550,789 T ... 3,550,367 0171471998
36200A-CG-2. | GNMA Pool 595071 MTLY([10/15/2032 ........cocovveee | cevvrrenne v 533,367 | ... ....525,000 |... 12/10/2003
36200B-7L-5.. | GNMA Pool 596799... MTLY([12/15/2032 .......ccovovveee | covvrranns v 221,908 | ... ....211,884 |... 02/27/2003
36200D-K9-3. | GNMA Pool 598020... MTLY([01/15/2033 | ......cocovovveee | cervrrens [ 308,031 | ... ...294,229 |... 02/27/2003
36200K-ZD-2. | GNMA Pool 603840... MTLY([12/15/2032 ........cocovvees | corvrranns v 490,760 | ... ....468,590 |... 05/13/2003
36200M-BV-4. | GNMA Pool 604052... MTLY([02/15/2033 | ........cocovvere | cervrrans v 569,988 | ... ....543,831 |... 05/13/2003
36200Q-LF-9. | GNMA Pool 569226... MTLY([03/15/2032 ........coovveee | cererrenne e 273,605 | ... ....257,670 |... 05/02/2002
36200R-AA-0. | GNMA Pool 569801... MTLY([05/15/2032 ........cocovvewe | cervrrens ferrennen...832,898 | ... ....843,254 | ... 05/02/2002
36200R-L2-6.. | GNMA Pool 570145... MTLY([12/15/2031 [ ......ovovvvae | o e 382,944 | .. ....365,856 |... 02/27/2003
36200R-LX-8. | GNMA Pool 570142... MTLY([12/15/2031 [ ......oovvveae | covvrens e 206,433 | ... 197,275 ... 02/27/2003
36201A-RA-8. | GNMA Pool 577481... MTLY|[12/15/2031 [ ......covvrerres [ e | 19,594 [ . 18,722 02/27/2003
36201F-A5-6.. | GNMA Pool 581528... MTLY[06/15/2033 | ........covovveee | cervrrane [ errernnnn..623,368 | ... 600,000 12/10/2003
36201F-WE-3 | GNMA Pool 582145... MTLY|[05/15/2032 .....ccovvrvrres [ cerrerrene | v 34,251 .32,768 |... 02/27/2003
36201M-GV-8 | GNMA Pool 587112... MTLY([06/15/2032 ........cocovwewe | cerrvrranns ferrennnnn 197,952 | .. .189109 02/27/2003
36201N-3B-4. | GNMA Pool 588594... MTLY([08/15/2032 ........ovovvre | cerrvrranns v 171,624 | ... ....163,768 |... 02/27/2003
36201R-R2-9. | GNMA Pool 591005... MTLY([07/15/2032 ........covovvere | corvrrans e 354,822 | ... ....336,453 |... 01/15/2003
36201R-R5-2. | GNMA Pool 591008 MTLY|[08/15/2032] .......cccoreree | cevverrene | wevrrennnn DT, 494 | i 571,061 02/27/2003
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not i by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Adjustment | Adjustment | Interest |nation| Acquired | Interest
36201R-YF-2..| GNMA POOI 591270......ccvvvvvvvermrmmmreerenmmnesssmssseeeresssssssssnns | cesesees | coveennd 6.000 [MTLY | 08/15/2032 | ....ccvvevvrmmraes | coverrrrerene | wvvnerrnrnni2y 049,720 [ 2,623,546 | ovvvvvvvvii 0000000 2,649,720 ... 2,648,962 | oo 13,118 i ABTA13 [ 890 [ oo [ eovveerrecveennnnnnnns | ceveens 1107/19/2002
36201R-Z5-3.. | GNMA Pool 591264 ..8.000 | MTLY [ 08/15/2032 | ....cccvvvvcrenner | wernrmmnnsee | eerrrrenennend 19,261 | i D175 | e |00 519,261 | 000 519,156 | 12,571 | ii00000030,850 | oo 112 | s | eevvsnsseeeeeeeennns | ceveens 1107/19/2002 ....
36201T-LV-7.. | GNMA Pool 592640 ...8.000 | MTLY [ 03/15/2033 | .....ccvrvvvrvnnne | wernnrmnnnee | cerrrreneneen 68,094 | i 446,793 | oo | e 468,094 | i 467,597 | 02,234 | 13404 | BT | s | evssssseeeesseennns | ceveens 105/13/2003 | ....
36201U-WM-2 | GNMA Pool 593852 ..8.000 | MTLY [ 12/15/2032 | ...ccvvvvverennen | wernnrmnnnee | eerrerennnnnene TT1,993 | T3BAT | v | rereneeeen 71,993 |l TTUAT | 03,892 | 0033,231 [ B2 [ s | eevesssseennsssennns | ceveens 1102/27/2003 | ....
36201X-WA-2.| GNMA Pool 606441 ..8.000 | MTLY [ 03/15/2033 | .....ccvrvvvrvnnnr | wernnmmmnree | cerrrrennnenenn3I1, 763 | 374,289 | oo | ierereeeen 391,763 | 000 391,015 | i 1,871 | 16,843 | il TA8 | s | evsnsseceeseeenins | ceveens 102/27/2003 | ....
36202S-B6-4.. | GNMA Pool 607661 ...8.000 | MTLY [ 03/15/2033 | .....ccovvvvvrenner | wernrmmmneee | eevrereeens 1,149,389 | 00000 1,097,282 | oo | 1,149,389 | 1,148,374 | 5,486 | 32,918 [ v 1014 | s | s | e 105/13/2003 | ....
36202S-DX-3. | GNMA Pool 607718 ..6.000 | MTLY | 03/15/2033 covnresennessnenen | eonnsserennnnn 180T | e 130,409 | o824 | i 517 | e T0 | s | ervvvcnnreceennnnnnn | e 102/27/2003 | ....
36202V-5M-9. | GNMA Pool 611152 ..5.500 | MTLY | 12/15/2033 300 000 | s | oorrssn302,263 | orssB02262 | oo D375 || oo | et | s | o 1(12/02/2003 | ....
36203B-VB-7..| GNMA Pool 344510 ...7.000 | MTLY | 09/15/2023 1799 | s | e 13739 | e T TA0 | 88 | B8 | (1) | s | orvveeereccennnnnnnn | v 1108/28/1997 | ....
36203C-KA-9. | GNMA Pool 345089 ..8.500 | MTLY | 12/15/2023 25,098 | .vvvvcerrreees | cererrrrnnnnnnnn 2,780 | e 24,788 | 136 | i 1,831 [ (18) | viiinninnees | eevvmnssseeneernennns | ceveens 1117211997 ...
36203D-JD-3.. | GNMA Pool 345960 ..6.500 | MTLY | 11/15/2023 129,855 | oo | e 128,192 | 00 128,253 | i T03 | 84T | ie(98) | s | s | e 1117211997 ...
36203E-HS-0. | GNMA Pool 346841 . 7.000 | MTLY [ 10/15/2023 | .....ccvvvvvrvnnne | wernrrmnnree | cerrrrerennnnenn 8,883 | e 7,588 | oo | v 48,683 | 88,614 | 278 | 3,337 [ B | s | evsssssecensseenins | ceveens 103/23/2001 ] ....
36203F-DZ-5.. | GNMA Pool 347620 ..8.000 | MTLY [ 03/15/2009 | .....ccvrvverenner | wernnmmmnree | cervrrereennene 84444 | e BATA2 | s | e 84,444 | i 84,362 | 324 | 3,884 | BB | s | eevissnsseenenseennns | ceveens 1/05/08/1998 | ....
36203K-ZY-3.. | GNMA P00 351859........ccccveuummmmmmreerermmsenssmsseessesssssssssans | cesesees | coveenes 7.000 | MTLY | 04/15/2008 | .....cvvvvvevennns | ovmmmmrveens | cvrrmerrrmnnneeeen2y827 | i 2,336 | e | e 2,827 [ 2,321 |14 |16 | (1) | | eommssssseenenesennns | ceveens 1|10/26/1999
36203L-GJ-5.. | GNMA P0OI 352201 ........covvvevermmmmmreerermmnesssssseessesssssssssnns | cesesees | coveenes 7.000 | MTLY | 05/15/2008 | .....cvvvvvevennns | vmmmmnveens | evrvvenrrmnnenneeeD, T27 | i 3,789 | | oD T27 | e 5722 | i34 | 03 | ] s | enssssseenenenennns | ceveens 1|10/26/1999
36203L-X8-0.. | GNMA Pool 352703 . 7.000 | MTLY [ 07/15/2023 | .....ccvvvvvvennnn | wernnmmnnnes | evrrrrennnnnens 120,338 | i 117,868 | oo | 120,338 | 00000 120,205 | o088 | 8,237 [ e 127 | i | evnmssssseeenessennns | ceveens 103/23/2001 | ....
36203N-3U-0.. | GNMA Pool 354611 . 7.000 | MTLY [ 07/15/2023 | ....cccvvvrrvennn | wermnrmnnnee | eerrrrernnnnnnne 84,119 | 84,623 | e | v 84,119 | 84,128 | i BTT | 524 | (1) s | ovssssseeeeeseennns | ceveens 1108/28/1997 | ....
36203N-S9-0.. | GNMA Pool 354344 . 7.000 | MTLY [ 01/15/2023 | .....ccvvvvvennne | wernnrmnnree | cerrrrernennnnn 99,208 | 96,882 | oo | vvvvvrerrenni99,208 | 98,971 | 000565 | 8,782 [ B30 | i | eevmmsnssecennseennns | ceveens 103/23/2001 ]| ....
36203P-QK-2. | GNMA Pool 355158 «.7.000 | MTLY | 01/15/2028 | .....oocrvveeenes | v | wovrreernneenn23432 | e 217,847 | s | i 223432 | 000 223,327 | el 1271 | 15,249 | (108) | s | e | e 111/26/2001] ....
36203P-T3-7.. | GNMA POOI 355270........cocvvemmmmmmmmreerermmsenssmsseessesssssssssnns | sesesees | coveenes 7.000 | MTLY | 10/15/2008 | .....cvvvvvevennns | vmmmrrveens | evvvevvnnnnens 710,679 | i 111,351 | | e 110,679 | 000 110,638 | 0000850 | e 7,795 [ e 22) | ovvvvvvinnnninnss | eommmmsssseesenesennns | ceveens 1|10/26/1999
36203P-TA-1.. | GNMA P00 355245.........ccooooummneerermmsensssseessssssssmsnsns | sesesees | coveenns 7.000 | MTLY | 08/15/2008 | .....cvvvvveeennns | vmmmrvveens | cvrevvvenenenne TAA23 | e TA802 | e | v TAA23 | i TA,323 | 36 | 5,236 | 22 | ciiieininnnss | eonmmssssssenssssennns | ceveens 1|10/26/1999
36203P-UE-1. | GNMA Pool 355281 ...7.000 | MTLY | 11/15/2008 cevnreseenensnennn | eeneeneennnnnensD0,918 | 80,842 | 298 [ 3,582 | e T3 | s | i | s 1/10/26/1999 | ....
36203Q-HL-8..| GNMA Pool 355835 ..6.500 | MTLY | 12/15/2023 416 996 | ..o | e 11,722 | e 411,849 | 002,259 | 27,105 | eid(290) | oo | e | e 11117211997 ...
36203U-HH-8. | GNMA Pool 359432 ...7.000 | MTLY | 11/15/2008 66,340 | ..o | cvrrrrrrnnnnnn 85,947 | 85,915 | 0387 | 844 | (1) | s | s | e 1110/26/1999 | ....
36203V-GP-9. | GNMA Pool 360306 ...7.000 | MTLY | 06/15/2023 27,133 | | cvrerrreennnnn28,919 | 026,925 | 158 | 1,899 [ e (B) | coveevennnnninnes | eernnnssseeenennenens | e 108/28/1997 | ....
36203W-3A-4. | GNMA Pool 361793 ...7.000 | MTLY | 08/15/2008 79,566 | oo | e 178,525 | i 178,416 | 1,047 | 12,570 | 12 | s | eevnsssseeresenninns | eeveees 1/10/26/1999 | ....
36203W-4X-3. | GNMA Pool 361838 ..6.500 | MTLY | 12/15/2023 17,215 | oo | e 16,992 | 17,003 | 93 | e 119 | s (12) | v [ cvvveereereenisnnnnnns | ceveens 11117211997 | ...
36203W-BE-7.| GNMA Pool 361037 ...1.000 | MTLY | 07/15/2023 18154 | | e 7,257 |l 117,249 | 889 | 8271 | T | s | e | ceveees 1108/28/1997 | ....
36203W-CN-6 | GNMA Pool 361077 ..6.500 | MTLY | 11/15/2023 28,142 | oo | v 2TT8T | i 21,795 | 152 | e 1,829 [ e (17) | iinninnnnes | eovemssssseeneessennns | ceveens 11117211997 ...
36204A-LX-1.. | GNMA Pool 364042 ...7.000 | MTLY | 09/15/2023 102,466 | oo | e 101,678 | 00 101,682 | 00598 | e 11T | () | covrereenennnnnnes | eevmmsssseereneeennns | ceveees 1108/28/1997 | ....
36204B-G9-8.. | GNMA Pool 364824 ...7.000 | MTLY | 12/15/2008 50,108 |.oovvvvcrrrerees | cvrvrrrrrnenenn 9,820 | e 89,787 | 00292 | 3,508 [ e (14) | | eevennssseeenesninnns | ceveens 1/10/26/1999 | ....
36204D-HE-2. | GNMA Pool 366629 ..8.500 | MTLY | 11/15/2023 122,880 | o | e 121,267 | 121,363 | 000866 | e 7,987 [ s (123) i | eernisssseerenenennns | ceveens 11117211997 ...
36204E-V8-7.. | GNMA Pool 367939 .8.500 | MTLY [ 10/15/2023 | .....ccvvvvvrennne | wernrmmmnree | eerrrrerennnnnnns 18,025 | i 18,264 | e | e 18,025 | 18,039 | 99 | et 18T [ e (16) | i | eevnmmsnssecneeeeennns | ceveens 1117211997 ...
36204E-WU-7 | GNMA Pool 367959 ..8.500 | MTLY [ 10/15/2023 | ......cvvvvvvernee | wermrmmnnree | eerrrrernnnnnnnn 19,892 | 020,251 | o | v 19,992 | iiii0000020,001 | v 110 | e 1,316 [ e 25) | e | eevemsnsseceeneeennns | ceveens 1117211997 ...
36204F-LS-1.. | GNMA Pool 368537 ...8.000 | MTLY [ 03/15/2009 | .....ccvrrverennee | werrnmmmnree | eerrrrereennennnnl3,394 | v 3,531 | s | 23,394 | 023,393 | 118 |t A2 | ctd(8) | covrvcveinnnninnnns | eevemmssssecnerseennns | ceveens 105/08/1998 | ....
36204F-M4-3..| GNMA Pool 368579 ...8.000 | MTLY [ 03/15/2009 | .....ccovrvvereener | wermrmmmnree | cervrreeeennennsD8,054 | 58,307 | oo | vvvvvrerrennnD8,054 | 57,965 | 00292 | 3498 | B | s | evsssssecnnseeenins | ceveens 105/08/1998 | ....
36204F-MF-8..| GNMA Pool 368558 ...8.000 | MTLY [ 03/15/2009 | .....ccuvvvcrennee | wernnmmmneee | cervrreveennnnee T4226 | civvvvvvirreene TABT8 | e | v 74,226 | e T8 | BT3B ATT | iecec(82) s | evssssseeeeseeenins | ceveens 105/08/1998 | ....
36204F-NQ-3. | GNMA Pool 368599 ...8.000 | MTLY | 03/15/2009 | .....oovvveeenee | crvevvrnenne | worreerrerneeen:BSAAT | 83,807 | s | ovverrieenecn 83447 | 83,316 | icinB19 | 5,028 | T | i | e | e 1/05/08/1998 | ....
36204F-VX-9.. | GNMA Pool 368830 . 7.000 | MTLY [ 11/15/2023 | ....cccvvvvrennnn | wernrmmnnnee | eerrrrrnrnnnnsse 030 | 0,099 | oo | cevrvviinnneeeenn,030 | i ,029 | 53 | iiieeeeeeB37 [ (1) | eovreveinmnnninnnns | eevemssnsseenesseennes | ceveens 1108/28/1997 | ....
36204M-5F-2.. | GNMA Pool 374446 8.500 | MTLY [ 11/15/2023 | ....cccvvvvrvnnne | wernrmmnnnee | eerrrrerennnnnnns 16,483 | e 16,680 | oo | v 16,483 | e 18,475 | 90 | i 1,084 [ e (15) | ciinnnninnns | eevemmssssecennesennes | ceveens 11117211997 ...
36204N-LG-0..| GNMA Pool 374827 8500 | MTLY [ 11/15/2023 | .....ccvvvvrennne | wernrrmnnnee | eerrrrerennnnnns 12,819 | it 12,986 | oo | e 12,819 | 012,825 | e 70 | 844 | () | covvvevinnnnnnnnns | eevmmsnsseeenessennns | ceveens 1117211997 ...
36204Q-AF-7..| GNMA Pool 376306 «.1.000 | MTLY | 12/15/2008 | .....oovvvveeenes | cvvevvrrenne | woereerreeeenncbT,946 | iviiiecre88,213 | s | ovvericeenen 87,946 | 87,904 | 0281 ] 3,375 | D [ | e | e 1/10/26/1999 | ....
36204V-ZB-8.. | GNMA P00 381538........ccovvvvmmmmmmeerermmsessssseessssssssmsnsans | sesesees | coveennd 6.500 [MTLY | 12/15/2023 | ...ccovvvvvmrrrnns [ covrrrrrerens | wermmrnsnereennnen 15793 | s 1,898 [ [ e 1793 | e 7,800 | e 83 | D13 | e (1) | e [ ervveenrecveennnnnnnns | ceveens 111/2111997
36205S-MN-2. | GNMA P00l 3991B5.........ccovevmmmmmmreerermmsesssssseesrssssssssnsans | cesesees | cvveenes 7.000 | MTLY | 03/15/2027 | .cccccvvvvvvenennns | ovmrrnnveens | evrrverrinnneeese8,839 | i 8,457 | | cevvirirnnneenenn8,839 | 8,825 | 38 | B2 | 15 | s | eemmssssseenenesenins | ceveens 1|12/17/2002
36206F-TE-2.. | GNMA Pool 410149 . 7.000 | MTLY [ 10/15/2025 | ....cccvvvvrvnnne | wernnrmnneee | eerrerenennens 132,247 | 138,507 | e | e 132,241 | 132,534 | 000808 | 9,698 [ viirrns(208) | covevinnnnnss | eevemmnnsseeeneeeennns | ceveens 1| 02/09/2000
36206J-GR-9.. | GNMA Pool 412508 . 7.000 | MTLY [ 10/15/2025 | .....ccvvverennne | wermnrmnnnee | eervrrernnnnnnsn 1,104 | 22,101 | e | e 21,104 | 21,148 | 129 | et 1BAT [ e (84) s | e | e 1| 02/09/2000
36206M-UL-9. | GNMA Pool 415587 ..8.500 | MTLY [ 02/15/2028 | ......cccvvvvvvvner | wernrmmnnnee | cerrrrerennnennnn3D,207 | v 35,837 | oo | vvvvvrernernnnnd5,207 | 35,253 | 193 | 2,316 [ ircecencn(59) | covvcviinnnninnns | eevemsnsseceeeseennns | ceveens 1101/27/1998
36206P-PY-0..| GNMA Pool 417239 . 7.000 | MTLY [ 02/15/2026 | .....cccvvvevernee | wernnrmnnnee | cervrrerennnnnnee 24T | e 78819 | v | v ID,24T | e 75,820 | ivvvircc0niB0 | e 5,517 [ s(1271) | | evnssnssecneneeennns | ceveens 1| 02/09/2000
36206W-B2-0. | GNMA P00 423157 .......covvvevemminneerermmsesssssseessssssssmsnsns | sesesees | coveenes 7.500 | MTLY | 10/15/2029 | .ccccvvvvvvvvennns | ovvrmnrveens | evvvvvennennnnnns 19,243 | i 18,548 | | v 19,243 | i 19,181 | 116 | 1,397 | B0 | s | eommmsssseenenenennns | ceveens 108/27/2001
36207A-7TM-8. | GNMA P00l 426700.........ccccooummmmreerermmsenssmsseessessessssssans | cesesees | coveenes 7.000 | MTLY | 06/15/2028 | .....cvvvvvevennns | ovmmmnvveens | evvverennnnnens 162,199 | 158,055 | oo | e 162,199 | 00000 162,031 | 000000922 | 11,064 | e T8 | i | eevmisssseesenenennns | ceveens 1|11/26/2001
36207B-UT-5..| GNMA Pool 427294 . 7.000 | MTLY [ 01/15/2028 | .....cccvvvvvvennnr | wermnrmmrnee | eerrrrerennnnnnns 14,083 | e 13T | i | e 14,083 | 14,056 | 80 | 980 [ 21 | | eeressnsseenesseennes | ceveens 111/26/2001] ....
36207F-KS-9.. | GNMA Pool 430605 ..8.500 | MTLY [ 02/15/2028 | ......ccvvvvvevner | wermmrmmnree | eerrrrernnnnnnnns 13,808 | e 13,966 | oo | v 13,808 | e 13,816 | e T8 | 908 [ () | covvvevvnnnnnninnns | eeremmsnsseennsesennns | ceveens 1101/27/1998 | ....
36207J-U7-6...| GNMA P0OI 433606..........cccooummmmmmeerermmsenssmsseessessessmsssans | cesesees | coveenes 7.000 | MTLY | 02/15/2028 | .....cvvvvvvvennns | vvmmrnveens | ceveerverennersns89A66 | covvvvvirrneenn8T,163 | s | vvvverrrreernni89,466 | oriiiirrrr89,355 | o508 | 8,107 | B8 | s | eenvisssseenenenennns | ceveens 1| 11/26/2001
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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 14 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 Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
36207K-WK-2 [ GNMA P00l 434550...........cooeoreereereeceereeneeneenneerennes | covenee | cveene 7.500 [MTLY[10/15/2029] .......covevveree [evvrvras [ 122,183 [ .o 118,243 [ [ 122,183 | 121,920 07/16/2001]........ 3.799
36207M-RQ-1 | GNMA P00l 436195...........coeereereerirecerreeneeneennieneenes | cvvinee | v 6.500 [MTLY|02/15/2028.........crveree | cervrevrne | evvirennne 13,978 . 14,137 13,984 01/27/1998]1........ 7.707
36207T-UW-9 | GNMA P00l 441697 ...........coveeererceceerceneeniennieneenes | o | v 7.000 [MTLY|03/15/2028.......ccvvenee [ evvvvrvrne | errrnennn 113,023 | ... 110,059 112,828 11/26/2001{....... 3473
36207U-5W-4 | GNMA P00l 442861............coeeeereenieceereeneeneenrenennes | v | v 7.000 [MTLY|12/15/2027 | ......oovvereenee [ eervrvcne | vvirerenn 29,180 | ... 27,431 29,021 12/117/2002(....... -4.379
36207V-3V-6.. | GNMA P00l 443712........coeveireireenieceenceneenieneeneenes | v | v 7.000 [MTLY|06/15/2028.........crvenee [ cerrrevrne | rvererenn.98,390 | ... 95,857 ...98,268 11/26/2001{....... 4.373
36207V-KC-9. | GNMA P00l 443191........cvviveiriereniecerrceneeneeneiereees | e | v 7.000 [MTLY|12/15/2030 .......oovovvenee [ evrvvvnne | 251,827 | ... 241,246 | ..o | e 251,827 | 250,971 10/26/2001{....... 2.622
36207X-6Q-0. | GNMA P00l 445579...........coovereereerieceenceneeniennereenes | cvvnee | v 6.500 [MTLY|02/15/2028.........ccovevee [ eervvvrne | e 233,785 | ... 236,523 |.covvvriren | e 233,785 | 233,973 01/27/1998]1........ 8.379
36208L-N9-4.. | GNMA P00l 454116.........ocveereereeriecerrceneeneenniereenes | v | v 7.500 [MTLY|01/15/2028........ccovveree | cervrvrne | e 19,420 ... ..18,804 ..19,389 07/16/2001{........ 4.579
36208M-5Z-4. | GNMA P00l 455464............covvereenceiecnceneeninneienes | v | v 7.500 [MTLY|08/15/2027 | ........ocveeree [ cervrevrne | vvirerrennn 37,696 | ... 36,211 37,660 01/28/2002{........ 5.138
36208P-NH-7. | GNMA P00l 456792...........coovereereenieceereeneeneenrieneenes | cvvenee | v 7.000 [MTLY|04/15/2028.........cvveree | cervvevene | evvirerenn 19,524 f . 19,020 19,499 11/26/2001{....... 4.243
36208P-Q3-5. | GNMA P00l 456874...........coovereereerceceenceneenieneereenes | cvvinee | v 7.000 [MTLY|05/15/2028 | ........ccvveree [ cerrvevrne | evvirerene 41,733 [ 40,631 ...41,653 11/26/2001{....... 3131
36208Q-RP-3. | GNMA P00l 45779%4..........oocoeereerenieceenceneeniennereenes | v | v 7.000 [MTLY|07/15/2028........ccovveree [ evrvvvrne | 112,288 | ... 109,438 112,191 11/26/2001{....... 5.056
36208R-FK-5. | GNMA P00l 458370...........coeureereencreceereeneeneenninnennes | cvvenee | v 7.000 [MTLY|01/15/2028.......ocovveree | cerrrevrne | evvirenen. 94,623 | ... 92,188 94,507 11/26/2001{........ 4.39%4
36208R-V5-0. | GNMA P00l 458836...........coceeereecrecreereeneeneennienenes | evvinee | v 7.000 [MTLY|03/15/2028.........crveree | cervvevene | evvirerrene 15,100 | ... 14,714 15,084 11/26/2001{........ 4.757
36208R-WJ-9.| GNMA P00l 458849...........c.ooveerernieeerreeneenienierennes | v | v 6.500 [MTLY|02/15/2028.........corveree | cervvevrne | evvirenennn 51,914 [ 52,500 51,934 01/27/19981........ 7.543
36208V-WB-7 | GNMA P00l 462442.............ccovveviveeereeneeninnnrenes | v | v 7.000 [MTLY|12/15/2027 [ ......covvereenee [ eervrvnne | v 17,726 16,701 17,669 12/117/2002f........ 0.029
36208W-EG-4 | GNMA P00l 462835..........c.covvereenieceenceneeneennierennes | cvvinee | v 7.000 [MTLY|07/15/2028........ccovvenee [ evrvvvrne | ervrennn 121,917 | MBTAT | e 121,917 ] 121,703 11/26/2001{....... 3422
36208W-GW-7| GNMA P00l 462913...........comeieireeriecerrceneenieneienennes | v | v 7.000 [MTLY|04/15/2028.........covvenee [ evrvvvnne | evvrrennn 167,712 o 163,446 |...ocovvenen | v 167,712 | 167,557 11/26/2001{....... 4.940
36209B-5B-0.. | GNMA P00l 467142...........cooveriereerieceerceneeneneereenes | v | v 6.500 [MTLY|08/15/2028 | .........crveree | cerrvevrne | evvirerenen TAT35 [ ..80,765 75,199 03/17/2000.....18.695
36209F-JG-5..| GNMA P00l 470163.........c..coeeeereercecereeneeneeneiereenes | v | v 7.500 [MTLY|03/15/2029 | ......coovvreeree [ eerrrvrne | v 24,791 [ 23,939 24,756 08/27/2001{........ 4.902
36209H-DP-7. | GNMA P00l 471810........c.cveereereerirecerreeneeniennierennes | v | v 7.000 [MTLY|03/15/2028.........cvveree | cervvevene | vvirerenn...80,475 | ... .78,343 ...80,313 11/26/2001{....... 2.943
36209L-MY-9. | GNMA P00l 474TT5........coveeereerinieceerceneenennenennes | cvvinee | v 6.500 [MTLY|04/15/2031........ocovvnee [ eervvvrne | v 632,462 | ... 631,136 [ [ 632,462 | ... 632,319 03/20/2001{........ 6.176
36209N-LS-9. | GNMA P00l 476537 ........coeveereereerireceereeneeneennieneenes | cvvinee | v 7.000 [MTLY|06/15/2028........cvvenee [ eervvrvrne | ervrrennn 247,118 | ..o 1.280,910 | | 247,118 [ 246,971 11/26/2001{....... 5.498
36209N-UK-6. | GNMA P00l 476786...........coveeererncreceereeneeniennieneenes | v | v 7.000 [MTLY|09/15/2028.........cvvenee [ evrvvrvrne | eeieene. 236,605 ... 231,110 [ [ ee...236,605 | ... .236,924 11/26/2001{........ 6.806
36209Q-TF-2. | GNMA P00l 478550...........cooeereereenceceerceneeneenriereenes | cvvenee | v 6.500 [MTLY|11/15/2028 ... ....9,233 ceveneenennenn [ v 8,931 | 8,597 03/17/2000 .....21.444
36209S-W7-2. | GNMA P00l 480470...........coeereereerceceereeneeniennereenes | cvvenee | v 7.000 [MTLY|08/15/2028.........cvvenee [ eervvrvrne | e 210,102 | ... 204,764 ..o [ eeen.210,102 | .. 209,915 11/26/2001{....... 5.006
36209U-6E-1. | GNMA Pool 4824609.............occoveveerieeeerceneenieneerennes | v | v 7.000 [MTLY|10/15/2028.........corvnee | cervvvvne | vvirennen.. 40,018 | ... 38,980 | .o | 40,018 | ...39,960 11/26/2001{........ 4.025
36209X-YU-8. | GNMA Pool 485023.............coveereerieceereeneenienninnennes | cvvinee | v 6.000 [MTLY|10/15/2028.........coruenee [ errvrvrne | e 213,729 | ... 204,019 [ [ 213,729 | 213,136 02/27/2003{........ 0.402
36209Y-RC-4. | GNMA P00l 485683...........c.cereereerireceereeneeneenninrennes | cvvinee | v 6.500 [MTLY|08/15/2031{... 3,493,785 3,498,698 01/03/2002{........ 6.069
36210A-A7-2..| GNMA P00l 486130...........coeeeereercrecerrceneenienneereenes | cvvinee | v 8.000 [MTLY|09/15/2030 | ........crvvree [ cerreervene | wvrrnrrnnnn. 58,338 [ 56,112 [ oo [ 58,338 |, 58,172 05/08/2001{........ 2.461
36210B-B5-3.. | GNMA P00l 487060.............creereercrecerreereenienrierenres | evvenee | v 6.000 [MTLY|03/15/2029........ocrveree [ eervvvrne | e 309,735 | ... .300,000 |..ovvererrerne [ 309,735 | ... .309,399 12/02/2003(........ 3.530
36210C-LN-1. | GNMA P00l 488233...........cooeereereenieceerceneenienniereenes | cvvinee | v 6.000 [MTLY|04/15/2029........ocrvree [ evrvvvrne | 244,725 | ... 10233,927 | | e 284725 | 244,381 02/27/2003{........ 2.939
36210D-4F-5..| GNMA P00l 489622.............ocovvereenirececrceneeneennenennes | v | v 7.000 [MTLY|11/15/2028.......ccvvenee [ eervvvrne | v 149,353 | ... 145,562 | | e 149,353 [ 149,224 11/26/2001{....... 5.051
36210E-NY-1. | GNMA P00l 490107........coeveereereercrecerreeneeneeneinreenes | cvvinee | v 7.000 [MTLY|12/15/2028........ccovvevee [ evrvvvrne | ervrennn 127,351 o A24,023 [ [ 127,351 | 127,143 11/26/2001{....... 3.656
36210F-7C-4..| GNMA P00l 491491........coovvireririecerrceneeneenneeeenes | e | v 7.000 [MTLY|07/15/2029 ... 205,861 | | e 8,007 | 5,989 12/117/2002f........ 0.513
36210G-FC-3. | GNMA P00l 491663...........coeereereerireceereeneeneeneierennes | cvvinee | v 7.500 [MTLY|10/15/2029........ccvvenee [ cervvvrne | vvirenennnn25,029 | ... L2441 i 25,029 ...24,965 08/27/2001{........ 3.176
36210K-DD-4. | GNMA P00l 494300...........coeereereeriecerreeneeneenneereeres | evvinee | v 6.000 [MTLY|01/15/2029........ocovvenee [ evrvvvrne | v 168,450 | ... 160,743 [ .o [ 168,450 | ... .168,228 05/13/2003........ 2.984
36211E-AZ-1. | GNMA P00l 510424...........coooveeririeenceneeninieienes | v | v 7.500 [MTLY|09/15/2029 ... .9,083 .9,393 08/27/2001{........ 2.747
36211E-UR-7. | GNMA P00l 510992...........coevreereerirecerreeneeniennieneenes | v | v 7.500 [MTLY|06/15/2029........ocovvenee [ evrvrvrne | v 14,513 [ 4,034 | .o [ 14,513 ] 14,470 07/16/2001{........ 2.522
36211G-AK-9. | GNMA P00l 512210........c.coeereereerieceerceneeneennierennes | cvvinee | v 7.500 [MTLY|11/15/2029 ......oovevveree [ eervvvrne | vvirenenn. 59,904 | ... 57,735 [ oo [ 59,904 |..... 59,706 08/27/2001{........ 1.960
36211J-LK-1.. | GNMA P00l 514330..........corrureererriecerceneeniennereenes | cvvinee | v 7.000 [MTLY|07/15/2029 ... 3,603 | | 3,825 | 3,812 12/117/2002(....... -0.137
36211K-XR-0. | GNMA P00l 515588...........coeereereerireceerceneenienrieneenes | cvvinee | v 8.000 [MTLY|03/15/2030... 1276 | | el 1319 | 1,316 03/20/2001{........ 4.307
36211N-RG-5 | GNMA P00l 518087...........coreeeereencreceereeneeniennierennes | v | v 7.500 [MTLY|09/15/2029......cocovvenee [ evrvvvrne | ervnnnnnn 127,27 | 122,508 | .coocvvrerenn [ e 127,127 ] 126,834 08/15/2001{........ 2.973
36211S-SB-4. | GNMA P00l 521714........cooevireiririeceencneeninieienes | v | v 7.500 [MTLY|12/15/2029........ocvvree [ evrvvvine | vvireinnn.. 58,426 | ... 56,363 58,287 08/27/2001{........ 3.430
36211T-BF-1..| GNMA P00l 522138..........coreereereeriecerrceneeniennienennes | v | v 8.000 [MTLY|12/15/2029........ccorveree | cervrevrne | vvirerenn. 10,855 | ... 10,420 10,803 05/08/2001{...... 1.061
36211V-5X-4..| GNMA P00l 524762...........coovereererieceerceneeninierennes | v | v 8.000 [MTLY|05/15/2030 | ........oceveeree [ cerrrevene | ervirerenn.. 56,427 | ... 54,524 ..o [ 56,427 | 56,236 03/20/2001{........ 2.134
36211W-XP-8 | GNMA P00l 5254886...........c.coreereerirececreeneeniennieneenes | cvvenee | v 8.000 [MTLY|12/15/2029 ... BABT | | i 83T | 4,608 03/20/2001{....... 2.692
36211X-UQ-7.| GNMA P00l 526291..........corereirerriecerrceneeneenneneenes | v | v 8.000 [MTLY|05/15/2030 | ........oveveeree [ cerrvevene | evvererenen 11,416 [ 11,058 | .o | 11,416 11,406 03/20/2001{........ 6.103
36212C-QD-6 | GNMA P00l 529752...........coeereereeniececreeneeneennieneenes | cvvinee | v 8.000 [MTLY|02/15/2031 | .......ovreeree [ cerrrrrne | rvirernnnn 26,324 | ... .25,454 ... ...26,253 03/20/2001{........ 3.263
36212M-7L-7. | GNMA P00l 538299...........cooeureerieriecerreeneenienneneenes | cvvenee | v 6.000 [MTLY|01/15/2032]........ccorvenee [ cervrvrne | rernene.... 968,406 |..... ....923 395 | [ eeeen.968,406 ... 966 390 05/13/2003........ 1.505
36212N-ZV-2. | GNMA P00l 539056...........coeveereecreceereeneeniennieneees | cvvenee | v 6.500 [MTLY|07/15/2029........ocvveree [ evrvrvrne | v 844,992 | ... .800,000 |..oovervrrene fereenen...844,992 | ... .842,594 12/10/2003(........ 0.133
36213E-CX-2. | GNMA P00l 551886...........cooevreeeercreceereeneenienrierennes | cvvinee | v 6.000 | MTLY|11/15/2031 | ......coovvvevee | cervnine | evverennn 55,631 [ 53,191 | [ 55,631 | 55,568 02/27/2003]....... 3.451
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
36213F-MP-5. | GNMA POOI 553086.........cccccvermrmmmeerermmsenssmsnseeereseessssssnns | cesesees | eoseeend 6.000 [MTLY [ 02/15/2033 | ....cccvveurvrrnes | coveerrrerene | wevnereensssee:D30,362 | rrvvveerrnrnD07,633 | [vrveerrrrnd30,362 |1 530,318 | v 02,538 [ 022,843 [ e [ oo | s 1102/27/2003
36213H-XF-1..| GNMA Pool 555178 .8.500 | MTLY [ 12/15/2031 | .ovcvvvvvvrennen | wernnrmnnnes | eerrrrenneeren 82,062 | i BT5,861 | oo | irereeenni 482,082 | covvvreernid81,514 | 12,577 | iiiB30,918 [ 207 | i | eevnmsnsseeneneeennns | ceveens 105/02/2002| ....
36213L-QK-9.. | GNMA Pool 557658 ..8.500 | MTLY | 08/15/2031 | .....oocvvvevrnne | v | wovreernneern 280,428 | e 242,866 | oo | e 280,428 | 240,513 | 1,316 | 15,786 | e (T8) s | v | e 1103/15/2002| ....
36213U-L8-1.. | GNMA Pool 564751 ..8.000 | MTLY [ 08/15/2031 | ...ocvvvverennee | wernrmmnrnee | eerrrreneenenn232,109 | i 221,759 | oo | rrrereeeen 232,109 | o000 231,669 | 1,109 | 9,979 [ BT | s | ssnsseceerseennns | ceveens 102/27/2003 | ....
36215Y-RB-8. | GNMA Il Pool 149082 ...8.000 | MTLY [ 03/20/2016 | ....ccuvvvvvrrenner | werermmmnree | cervrrernnnnnsn85,125 | 083,858 | oo | vvvvvverrene85,125 | iiiiiii0065,946 | o824 | 5,093 [ irnii(920) | ovvvveevvnnnnnns | eeremmnsseeeeeseennns | ceveens 111/30/1995 | ....
36215Y-SV-3..| GNMA Il Pool 149132 ...8.000 | MTLY [ 04/20/2016 | ....ocuvvvvvrenner | wernrmnnees | cevrrrennnnnen 125,784 | 122,878 | e | e 125,784 | 127,294 | 819 | 9,830 [ iirnni(208) | v | eevenmnssecenneeennns | ceveens 1[11/30/1995 | ....
362163-EF-0.. | GNMA Il Pool 182034 ..8.000 | MTLY [ 02/20/2017 | coovvvvvvvvvreenes | wernnmmnnnes | cervrrereennennnn9,265 | v 28,584 | v | 29,265 | 29,612 | 19T | 2,287 [ cernns(294) | i | eeveissssseeeeeeeennns | ceveens 1/11/30/1995 | ....
36216J-Y4-8...| GNMA Il Pool 166431 ..9.000 | MTLY [ 08/20/2016 | .....ccvvvvrreener | werernmnnree | wervrrerennnnnneBT5T | e 83,946 | s | e 5,757 | 88,500 | 00330 | 3,955 [ vviiiiecennn(84) | i | eevesnssecenreeennns | e 1/10/16/1996 | ....
36216J-Y5-5... | GNMA Il Pool 166432 ..9.000 | MTLY [ 08/20/2016 | .....ccvvvvervenee | werermmmnree | cerrrrernennennnn 90,998 | cirvvvviinernn87,294 | s | 90,998 | iiiiii00092,368 | ovvvvrr000855 | i 7,856 [ (TA70) | s | eevemsnsseceeseeennns | ceveens 1[10/16/1996 | ....

....... 1110/16/1996 | ....
....... 1111/30/1995 | ....
....... 1110/16/1996 | ....
....... 1110/16/1996 | ....
....... 1110/01/1995
....... 1110/01/1995
....... 1110/01/1995
....... 1111/30/1995

..9.000 [MTLY | 08/20/2016
...8.000 [MTLY | 08/20/2016

36216S-QV-7. | GNMA Il Pool 173368
36216U-BK-2. | GNMA Il Pool 174742
36216W-4W-0 | GNMA Pool 177337 ..9.000 [MTLY | 09/20/2016
36216X-CH-2. | GNMA Il Pool 177472 ..9.000 [MTLY | 10/20/2016
362171-FN-5.. | GNMA P00l 209073..........oveereriririrriisesiiseniiesesiiseeins | sovnens | o 8.000 | MTLY | 04/15/2017 |....
362175-TR-2.. | GNMA P00l 213060..........crveuereeeriiinrieserieiseniiesesiisneens | sovens | covnenns 8.000 | MTLY | 05/15/2017 |....
362178-PY-5.. | GNMA Pool 215639 ...8.500 [MTLY | 07/15/2017
36218G-AH-9. | GNMA Il Pool 221508 ...8.000 [MTLY | 04/20/2017

362195-R4-3.. | GNMA Pool 267907 ..6.500 [MTLY | 01/15/2028 | .......covooveveee | v | rvreriieneen 13,591 | 13,745 | i | e 13,891 | 130897 | T4 | 894 | i (8) | e [ s | s 1101/27/1998 | ....
36219N-WG-1 | GNMA Pool 254547 ..7.000 [MTLY | 06/15/2023 | ......cvvoomvmveee | crvirnrries | rrireriereenn08,018 | iiriii100065,630 | oo | 05,018 | i000085,029 | 000382 | 58T | (1) | s [ e | s 1108/28/1997 | ....
362201-PR-0.. | GNMA P00l 293932........cooooiriirriiirriisesiiseniiosesiiineens | o | o 9.500 | MTLY | 08/15/2020 | .......ccoovereees [ o | eerrrrieneeeeni20,082 | i 18,917 | i | eiiie0000020,002 | 000000.20,426 | o180 | el 1797 | iid(B4) | e | e | s 1110/01/1995
362207-YU-0.. | GNMA P00l 299623...........cooommrimrierriisesieseniiesessisnenns | svvnens | coeenes 7.000 |MTLY | 06/15/2023 | ......ocvvveivcree | cervivrerien | ervvrneniernenn 84,385 | 085,022 | oo [ eeviieerenen84,355 | 84,371 | 896 | 05,952 | ic(B2) [ s [ v [ e 1108/28/1997

....... 1110/01/1995 ....
....... 1110/01/1995 | ....
....... 1108/28/1997 | ....
....... 1108/28/1997 | ....
....... 1108/28/1997 | ....
....... 1110/26/1999 | ....
....... 1110/01/1995 | ....
....... 1110/26/1999 | ....
....... 1108/28/1997 | ....
....... 1110/26/1999 | ....
....... 1108/11/2003
....... 1103/20/2000
....... 1109/27/2001
....... 1106/05/2002 | ....
....... 1102/27/2003 | ....
....... 1102/27/2003 | ....
....... 1105/13/2003 | ....
....... 1112/02/2003 | ....
....... 1112/10/2003 | ....
....... 1105/01/2000 | ....
.1PE | 10/01/1995

36220J-PG-5.. | GNMA Pool 279523
36220Y-FX-6.. | GNMA Pool 291882
36224E-CC-5. | GNMA Pool 325967
36224J-6B-3... | GNMA Pool 330366
36224J-Y8-9...| GNMA Pool 330235
36224S-MM-1 | GNMA Pool 337064
36224T-25-2...| GNMA Pool 338364
36224X-X8-9.. | GNMA Pool 341903
36224Y-HQ-5. | GNMA Pool 342339
36224Y-UY-3. | GNMA Pool 342699
36225A-5R-7.. | GNMA Pool 780856
36225A-6X-3.. | GNMA Pool 780886
36225B-FV-5.. | GNMA Pool 781080
36225B-MZ-8. | GNMA Pool 781276
36225B-UJ-5.. | GNMA Pool 781485
36225B-UN-6. | GNMA Pool 781489
36225B-WB-0.| GNMA Pool 781542 ...6.000 | MTLY | 01/15/2033
36290R-VV-2. | GNMA Pool 615428 ...5.000 | MTLY | 08/15/2033
36290V-CG-7. | GNMA Pool 618471......... ...5.000 | MTLY | 08/15/2033
621997-KQ-7.. | FHA Washington PC94 ...6.900 | MTLY | 03/01/2014
91203*-AJ-3... |FHAUSGI#113......oiieririiniriinsscsiinssssiesssessssssssssesees | onseene | coveenas 7.430 | MTLY | 06/01/2024
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities..........c.ooricnnieee.
0399999. | Total - U.S. GOVEINMENL........ooerieieriiriisseriissesiss s ssssss s
All Other Governments - Issuer Obligations
Canada
135087-WS-9. | Canadian Government
448814-EJ-8... | Hydro Quebec Ser 10...
448814-EK-5.. | Hydro Quebec Ser [U
669827-FK-8.. | Nova Scotia
Canada - Issuer Obligations

..9.500 [MTLY | 11/15/2019
..9.500 | MTLY | 02/15/2021
...1.000 |[MTLY | 06/15/2023
...1.000 |[MTLY | 06/15/2023
...1.000 [MTLY | 06/15/2023
...1.000 [MTLY | 05/15/2008
...1.500 [MTLY | 12/15/2022
...1.000 |[MTLY | 03/15/2008
...1.000 [MTLY | 04/15/2023
...1.000 [MTLY | 05/15/2008
...6.500 [MTLY | 09/15/2013
...6.500 [MTLY | 10/15/2024
...1.500 |[MTLY | 08/15/2029
...6.500 [ MTLY | 04/15/2031
...6.000 [MTLY | 08/15/2032
...6.000 [MTLY | 08/15/2032

..108.3810
..128.4620 | .

....... 1110/15/2003
....... 1103/03/1999 | ....
....... 1106/27/2001
....... 1102/19/2002

................ 5.250 |MN.... | 11/05/2008 | ...
07/07/2024
.| 04/01/2016 | ....
02/27/2012] ....

Foreign
[465410-AZ-1.. [ Republic of Italy.
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
465410-BA-5.. [Republic of aly.......coviiiiiiieicninincsisnsnsnnns | evenees | ceenes 5.625|JD.... [06/15/2012] ..o | [ 32,784 | 30,000 [..108.3150]..............32,495 |..........33,021 | oo 75 | 1,688 02/05/2003]........ 4.304
Foreign - Issuer Obligations.............. ....95,266 |[..... ..90,000 [...XXX..... 956 [ 4313 [ (982) | 0 [ O XXX XXX..... [..XXX....
0499999. [ ATl Other Governments - Issuer Oblig .. ...2,448,280 .r.2,295,000 .. XXX.... coee02,515 1159570 [ (674N [ O [ O XXX XXX..... [ . XXX....
1099999. [ Total - All Other GOVEINMENES. .. ... c..cv e ierceererersreesnesererssessessssesseessessmsesenseesesserssmseneenssesesssnsenssrsessenessssnesnesees | eeeeeeeees 2448280 [......... 2,295,000 [.. XXX.... [.........2,528,319 | .........2, 464,730 [....... 52515 [ ... 159,570 [..........(6, 74N oo O [ o O XXX XXX..... [ .. XXX....

States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
lllinois

[452151-LE-1.. Tlllinois State Taxable-Pension..........cccoccoverrinnnn.e. [...... [.....4.950]JD.... ] 90,000 |
[ Lo | 89,885 | 90,000 |....
Oregon
68607L-XK-8..]Oregon State.........oooooiiierise s sniscesnenenieneeens | [.......4.605]JD.... [O6/01720T1] .o.ccvocvcnnv. | T I 375,000 375,000 J.ovoooooecree [ 375,000
Oregon........ccoovevv. ..375,000 ....375,000 [.. XXX.... ].............375,000
Total STAtes @NA US..... ..o s s ems s e e e see et e et eeeenseesener e see e see et seesneeneeneennnsenes | ceseeeneeeens 464,885 465,000 [... XXX [ 464,885
Canada
563469-ET-8.. [Manitoba PrOVINCE...........covueerrrcecrcerneerseeneeseenees | evvenee | eveene 4.250[MN... ] 11/20/2006] ... I I i 2,750,000 oo, .. 12112720017 ....... 4.957
683234-JU-3.. | Province of ONtario............ccureereererereenerneeneneernennes | evvenee | vvenes 6.000 FA.... |02/21/2006 ... I I 15, , .107.7550]... 03/20/2003........ 2442
683234-MF-2. | Province of ONtario............coeeeervereeeeeencineeneneerieenes | evvnee | v 5.500 [AO....|10/01/2008 ... I I ..790, .730, ..108.6310]... 02/05/2003........ 3.601
748148-QB-2. | Quebec Province.... ..7.000]JJ..... 01/30/2007] ...ocvvvrvrine | o v 38,316 . 34,000 [ 03/06/2003]........ 2.679
CANAGA. ... XXX |-l 3,605,070 .........3,582,956 |........25,864 | ... 161,215 [........2644 | .0 [ 0 [XXX XXX..... XXX
1199999. [ States, Territories & Possessions - Issuer Obligations................ - |-.........4,086, s XXX v 4,047,841 1.......29,161 | ..., 163,306 | ..........2644 [..........0 | .0 XXX XXX..... XXX
1799999. | Total - States, Territories & Possessions (Direct and GUaranteed)..........overeerrriieeeiiiiicicieieieccss s ,066, XXX [ 4,069,955 |.......... 4 047 8411.......29,161 [ .......163,306 [ .........2644 |...........0 [ 0 XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
California
[13066Y-BH-1. JCalifornia St Dept WAr........ooovooeieercscccscneins | [......4.330[MN... J05/01/2006] .......c..c...... | | 3,199,858 J.......... 3,200,000 [..ooovocnneen. [o 3,199,858 .......... 3,199,744 ... 23,093 T........ 138,560 ..o [V I | [.....2]11/0772002] ......4.332]
[ OO [ 3,199,858 [.......... 3,200,000 [.. XXX [ oooeines 3,199,858 [.......... 3,199,744 1....... 23,093 [....... 138,560 ..o 92 [ i, [ 0 [ XXXT.... XXX..... ... XXX.... ]
Kansas
[485424-JQ-9.. TKansas St. Dept. Trans. Hwy Ser B.. | [.......3.880[MS... J09/01/2009] ... | . ....425,000 [... . 237 T, [ ... |..TPE]11/21/2003]......3.880]
[ ST TR 425,000 |.... 425,000 [ .......... 1237 [, 0 O O [ 0 [ XXXT.... XXX..... ... XXX.... ]
New Jersey
[646139-VX-0..[New Jersey ST TPK Auth TPKRev SerB................. | [......3.1407JJ..... TO1/0172009] .....cooocnnvv. | | 215,000 J..ooooennos 215,000 J..ooooiiennes | 215,000 J..ooooennes 215,000 [ .......... 3,225 [ | | | [..TPE]06/2772003] .......3.140]
[ IO | 215,000 ..o 215,000 [... XXX [ 215,000 [..ooooonees 215,000 [ .......... 3,225 [ [ [ [ 0 [ XXXT.... XXX..... ... XXX.... ]
Wisconsin
[977100-AA-4..TWisconsin St Gen Rev Ser A. | [.......4.800[MN... J0O5/01/2013].... | ....800,000 ... ... |..TPE]12/10/2003].......4.847]
| oo XXX [ 797,268 | 797264 [ 38T O A 0 O XXX XXX [ XXX
United States
3133TL-B5-6.. [FFCB.....coo e | ....... | ....... 3.875[FA....]02/01/2005] ......ccccvnvne. | ........... 85T [ , ] , 02/05/2003]........ 1.881
31331T-GN-5. [FFCB.. ..2.375]|AQ....| 10/02/2006 ] ......cccovvevwee | covvnnnee: v 2,983, coee.3,000, ,983, v 2,982, e 7, .. . ] 10/31/2003........ 2.589
LU RSO e e e s L1859 [ A5 [ 205 [ 0 [ O XXX XXX..... [ . XXX....
Total States and US..........ooooiiiiiiiiiiees [ e . s 1,660,616 ... 47,401 [ ....... 139,335 ..o 371 [0 | O XXX L XXX..... [.. XXX....
2599999. | Special Revenue & Assessment Obligations - ISsuer OblIgations. ... ..o eeriiiiiceisicceeece e | eeseenans 7,661,009 |.......... 7 680,000 [...XXX..... [ ..........7,661,009 |.......... 7 660,616 |........47,401 | ... 139,335 | ..o 37T |0 |0 XXX XXX..... [..XXX....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political S ortgage-Backed)/.
United States
31280F-DG-4. [FHLMC Gold Pool EGT003..........c..evueercecercerceeercercerns | evvenee [ veenes 6.500 [MTLY]08/01/20107.....cvvvreeee [ [ 88,239 [ 47,944 0171871996 ....... 6.084
31280F-HN-5. | FHLMC Gold Pool EB1137.........c.vvveereereercercneerncinns | v | v 6.500 [MTLY|09/01/2010 ......coovvrvenee [ evrvvvrae Jererennn 111,333 [ oo 110,739 01/18/1996{........ 6.217
31280G-V3-1. | FHLMC Gold Pool E62434..............ccrvvvenevvrcncnns | v | v 6.500 [MTLY|01/01/2011 [ ....oovvvvrvnee [ | e 29,414 | L. 29,256 01/18/1996{........ 6.224
31280H-AP-3. | FHLMC Gold Pool EB2714...........ccveureeveencevcreerncnns | v | v 6.500 [MTLY|02/01/2011 [ .....vvvvreenee [ eerrvvnne | e 18,530 | ... 18,471 01/18/1996{........ 6.408
31280H-J3-3.. | FHLMC Gold Pool E62982..............ocreereencevcveerncinns | v | v 6.500 [MTLY|03/01/2011 [ .....cvvvvreeree [ eerrvvnne | rvirerennn 55,161 [ 54,852 01/23/1996........ 5.575
31280H-MM-7 | FHLMC Gold Pool EB30B4..............ccreevvercercveerncnns | cvvenee | v 6.500 [MTLY|02/01/2011 | ......oovevvenee [ evrvvvine | e 570,521 | o 567,999 |... 01/23/1996........ 6.148
31283H-Q3-2. | FHLMC Gold Pool GO1374.........c.ooeevevreirienernrinerans | v | v 7.000 [MTLY|03/01/2032].......ovevvenee [ evrvvvrne | rvienne... 542,550 ... ....525,609 |... 05/02/2002{........ 3.371
31283K-J8-2.. |[FHLMC Gold Pool G11187........cvvverirreirienernenerans | v | v 5.500 [MTLY|09/01/2016{........ocrueree [ evrvvvrne | ererrennn.639,812 | ... ..618,977 |... 03/25/2003........ 2.677
31283K-LC-0. | FHLMC Gold Pool G11223.........coevererreerienerneinerans | veenee | v 6.500 [MTLY|06/01/2016... v 1,252,757 | ... 01/31/2002{........ 3.555
31283K-NA-2. | FHLMC Gold Pool G11285..........cccovvevreeriencrnrinerans | venee | v 6.500 [MTLY|12/01/2015].......ocovvenee [ evrvvvrne | rerennn....685,937 | ... ....659,166 |... 06/19/2002{........ 2.914
31283K-R6-7. | FHLMC Gold Pool G11409...........cocoevevreerenernrncrans | vvnee | v 6.000 | MTLY|05/01/2017 | .....covvvverree | cervrnine | e 875,409 |, 841,812 05/20/2003]....... 2.129
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
31283K-SF-6.. [ FHLMC Gold POOI GT1418..........oreerrcreeremessmrereeresesssnns | ceveeees | cvveennd 6.500 [MTLY | 07/01/2017 | c.vvvvvveevrrrnaes [ covverrrernns | e 1,112,145 |10 1,059,193 | [ 1,112,145 101,109,008 [ e 5,737 [ 34,424 [ 3137 [ e [ eovveeereceeennnnnnnns | ceveens 1106/20/2003
31283K-TX-6.. | FHLMC Gold Pool G11466 ..8.500 | MTLY [ 03/01/2013 | ...ovvvvvvenner | werernrnneee | cerrerenen 4,515,165 | v0000i4,280,002 | coovvvvncrenns | cvvvennnn 4,515,165 | ..o 4,508,715 | .0000023,183 | i 88,367 | o845 | s | evsnssecenreeennns | e 109/23/2003 | ....
31287P-E8-2.. | FHLMC Gold Pool C63759 ..8.500 | MTLY [ 02/01/2032 | ...vvvverenner | wernnnrrnnree | eerrrreneeeenn239,363 | iririerrrrrn 228,103 | oo | e 239,363 | 1ivi00000238,937 | 11,236 | cvvcveennnn [ | i | eevnssnssecsesssennes | ceveens 1|12/10/2003
31287X-CT-1..| FHLMC Gold Pool C70082 ...8.500 | MTLY [ 08/01/2032 | ....ccvvvverenner | wernrrmnnree | cerrrreneeesnn305,800 | ivvirerrrrn 291,288 | oo | 305,600 | covevirr305,124 | i 1,578 | v [T | s | eereoisnssecneeseennns | ceveens 1(12/10/2003
31287Y-LL-6.. | FHLMC Gold Pool C71231 ..8.500 | MTLY [ 09/01/2032 | ...cvvvvervnner | wernnrmnnsee | eerrrrerennnnnnes 17,896 | e 17,059 | v | v 17,896 | e 17,869 | 92 | i [ convreernrnnicnnni 2T | evvevvveinsnnnnnnns | sesemssssssesssssesnes | ceveees 112/10/2003 | ....
31288F-4Z-4...| FHLMC Gold Pool C77140 ..8.500 | MTLY [ 03/01/2033 | ....occvrvvvrennnr | wernrrmnneee | ceerrreneeernn 264,454 | iiiii000252,502 | oo | e 264,454 | 264,141 | 1,368 | 10,942 | 313 | s | eevssnssecnnnssennns | ceveens 1103/21/2003 | ....
31288F-H9-8.. | FHLMC Gold Pool C76556 ..8.000 | MTLY [ 02/01/2033 | .....cvvvvrrenner | wernrrmmneee | eerrrrereensnn300,328 | i 291,549 | oo | 000000 300,328 | vi0000.300,159 | i 1,458 | i 11,662 | e 189 | s | eevnmsnsseceneenennns | ceveens 103/21/2003 | ....
3128G7-WQ-2 | FHLMC Gold Pool E73355 ...5.500 | MTLY | 11/01/2013 corrrreeereneD28,501 | 2450 | 029,396 | cevvenieeeene(B09) | oo [ rrveerereeeeinnnin | e 1112/03/1998 | ....
3128G8-BM-2. | FHLMC Gold Pool E73644... ..5.500| MTLY | 12/01/2013 ...1 135 496 |. ...1 135 324 | 5,262 | 83,148 [ ee00n(992) | v [ | s 1112/03/1998 | ....
3128G8-H7-9..| FHLMC Gold Pool E73854... ..5.500 | MTLY | 12/01/2013 ..359 472 |. ..359 475 | oo 1,866 | 19,995 | (836) | corrcvcvininnns | cevvennennnnssseenens [ v 1112/03/1998 | ....
3128GD-KH-2. | FHLMC Gold Pool E78396... ...6.000 | MTLY | 07/01/2014 1,380,272 | 1,378,773 | 6,699 | 80,384 | i 1,815 | s [ e [ e 106/19/2002| ....
3128GL-BK-7. | FHLMC Gold Pool E83642... ...6.000 | MTLY | 05/01/2016 912,525 | o553 | 54,640 | i 31T | s [ | s 1112/19/2001] ....
3128GN-A6-5. | FHLMC Gold Pool E85429... ...6.000 | MTLY | 09/01/2016 21,454,804 | 7,270 | 87,248 | BB | s | i | e 108/16/2001 | ....
3128GN-A9-9. | FHLMC Gold P00l E85432...........ovvvevvvveermeeneersesssensnns | cevenees | cvveennd 6.000 |MTLY | 09/01/2016 | .... 1,194,138 | oo 5,967 | oo 71,809 | covviiieeeee 176 | s | eevvvvnmsnnnsssseenens [ v 108/16/2001
3128GR-FZ-7. | FHLMC Gold P00l E88284............covvvvvvveerreeneersevsnessnns | cevennes | cvveens! 6.000 [MTLY | 03/01/2017 | ..vccvvvveernnnns [ covrerrrerens | wernnrieneneee217,209 | 214,508 | s [ vrvvernnni17,209 | iiiiiccrrn217,086 | oo 1,073 | 12,870 | (BB | o [ evvveerrecveenennninns | cevenns 1|06/11/2002
3128GS-HX-8. | FHLMC Gold Pool E89246... ..8.500 | MTLY [ 04/01/2017 | oovvvevvvvcrvnnen | wernnrmnnsee | eerrrreneeeeni892,942 | 867,702 | oo | 892,942 | 893,190 | i 4,700 | 56,407 [ 2,035) | covvvvvveennninnns | eeremmnsseeeeeeeennes | ceveens 105/02/2002 | ....
3128GS-XE-2. | FHLMC Gold Pool E89677... ..8.000 | MTLY [ 05/01/2017 | oovvvevvvevrennes | wernrnmnneee | cerrrreneeeen 59,899 | i 853,976 | oo | 459,899 | v i859,657 | 102,270 | ieiiee27,239 [ (132) | cvcvviinnninnns | eeremsnsseceeeseennns | ceveens 105/02/2002 | ....
3128H2-BM-4. | FHLMC Gold Pool E94544... ..5.500 | MTLY [ 02/01/2018 | ....ccvvvvvrenner | wernrrmnreee | eerrereeenn 1,653,552 | 000000 1,500,001 | ovvvvvcrrnne | v 1,553,652 | 11i10101,552,032 | iiirr8,875 | crvvccveennnns [ crvvennnnnsn 1520 | civvviiiiniinnnns | eevemsnsseenneseennes | ceveens 112/10/2003 | ....
3128H4-E7-0.. | FHMLC Gold Pool E96458... ..5.000 | MTLY [ 05/01/2018 | ....cccvvvvrrvnner | wermrrmnnree | eerrrreneenens807,327 | iiiiiirr00800,000 | covevvvcrrree | wrvnrrereeeen807,321 | 807,219 | 103,333 | v [ 102 | s | eevnssnssecnrsneennes | ceveens 112/02/2003 | ....
3128H4-E8-8.. | FHMLC Gold P00l E9B459...........cvvvvvvvveerrmmeereeesesssessnns | cevenees | coveenes 5.000 [MTLY | 05/01/2018 | ...ccevvvevrmmnes [ covvrrrrrrens | wevnerereseee 979,547 | 965,940 | v [ v 979,547 |00 979,372 | 4,025 | 008,049 | i 174 | s [ evvernecveininiinn | o 109/16/2003
3128HB-YS-7. | FHLMC Gold P00l E98821..........cevvvevvvveerreereeesesssessnns | cevenees | cvveenes 4.500 [MTLY | 09/01/2018 | ..occvvvvevrmmnes [ covvrrrrrrens | wevnernnennee 198,597 | 195,385 | v [ 196,597 | 196,606 | ovvvvierernnn 733 | e 1485 | iiieeecc(9) | e [ ervveenreceeensnnnnns | cevenns 110/01/2003
3128H7-PJ-5.. | FHLMC Gold Pool E99425 ..5.000 | MTLY [ 09/01/2018 | ....ocevvvvvrenner | wernrrrnnree | werrereeen8,595,077 | 008,456,779 | oo | 8,595,071 | ...........6,5696,003 | .........26,903 |.......... 53,806 | .ccvrvvveerrns(932) | covvvvvvvmmnrminnns | weremmmmsseeeneeeennes | ceveens 1109/25/2003
31292G-25-4..| FHLMC Gold Pool C00785 ...6.500 | MTLY | 06/01/2029 corrreeeennnen 125,188 | e 70T | e BT | e (169) | v [ crvreerreveveinnniinns | eveens 108/30/1999
31292G-ZF-6.. | FHLMC Gold Pool C00742 ..8.500 | MTLY | 04/01/2029 ...2102 868 |. ...2102 758 | oo 11,407 [ 136,881 | e 98 | s | v | e 1 [ 04/06/1999
31292G-ZZ-2.. | FHLMC Gold Pool C00760 ...6.500 | MTLY | 05/01/2029 578,081 |. BT8217 | 3158 | 37,898 | e (138) | v [ crvverrreeveninnninns | s 1/05/06/1999 | ....
31292H-AW-4 | FHLMC Gold Pool C00921 ...1.500 | MTLY | 02/01/2030 A81,408 | . 880,743 | 2,877 [ 34,519 | 114 | | e | s 105/02/2002| ...
31292H-J5-4...| FHLMC Gold Pool C01184 ..8.500 | MTLY [ 08/01/2031 | ...ocvvrvvvrennes | wernnrmnnres | cerrrreneensnD 12,865 | i 316,714 | s |00 512,665 | 0 512,798 | 02,799 | 10000033,586 [ v (134) | i | eevensssseceeseeennns | ceveens 106/19/2001 | ....
31292H-KX-1. | FHLMC Gold Pool C01210 ..8.500 | MTLY [ 08/01/2031 | ...cvvvvvvvrvnnee | wernrnmnnree | eerrerevennnen TTA82T | e 170,352 | e | e 174,821 | 174,264 | 00928 |l 11,073 [ 892 | s | evsssseeeeeseennns | ceveens 1| 10/26/2001
31292W-QU-8 | FHLMC Gold Pool C12267 ..8.500 | MTLY | 07/01/2028 | .......cvvveernee | v | woereerrniernn 15,600 | i 16,389 | i | e 15,600 | i 15,630 | oviiieinec89 [ i 1,085 | e (23) | i | e | e 108/30/1999
31293M-VE-9. | FHLMC Gold Pool C24213 ..8.500 | MTLY [ 04/01/2029 | .....cvvvvvvenner | wermmrmnnnee | eerrrrennnnen 11913 | i 157,727 | e | e 151,913 | 00 152,108 | 0854 | 000010,252 [ s (185) | cvveinnninnns | eevemmsssseeeeeeeennns | ceveens 1|11/15/1999
31293Q-A5-2..| FHLMC Gold Pool C26328 ..8.500 | MTLY | 05/01/2029 | .....oocvvvevrnae | ervevrrrenne | worrerrriinnenn8,829 | i 1,086 | s | vevriirrenneennd8,829 | 8,834 | 38 [ BB | iiccB) | i [ e | e 1|11/15/1999
31293Q-XR-9. | FHLMC Gold Pool C26988 ..8.500 | MTLY | 05/01/2029 | .....covvveeernae | crvevvrnenne | woereerreceeen D262 | e 55,295 | s | orrerniceenee 52,627 | 52,733 | 0300 | 3,594 | e (105) | s | v | e 108/30/1999
31293Q-XX-6. | FHLMC Gold Pool C26994 ..8.500 | MTLY | 05/01/2029 | ......oovvveevnee | crvevvrrenne | wovrreernneenn 123,854 | 128,681 | oo [ i 123,854 | 10 124,096 | o897 [ 8,364 | e 217) s | e | e 1|11/15/1999
31293R-CC-3. | FHLMC Gold Pool C27267 ..8.500 | MTLY [ 06/01/2029 | .....cccvvvvvvenner | wererrmmreee | cerrrrenennnens 710,407 | i 116,083 | oo | e 110,407 | 000 110,705 | 000829 | e 1,545 [ iii(289) | e | eevensnsseceneseennns | ceveees 1|08/30/1999
31293S-6H-7.. | FHLMC Gold Pool C28972 ..8.500 | MTLY [ 08/01/2029 | .....cccvvvvvvennee | wermrmmmnree | eerrrrenennnens 119,899 | i 128,761 | oo | e 119,899 | 1i0000120,260 | 00897 | 8,370 [ s (B79) | covcviiinnniinnns | weremmsssseceeseeennns | ceveees 1(03/13/2000
31293S-DR-7. | FHLMC Gold Pool C28212 ..8.500 | MTLY [ 08/01/2029 | .....ccvvvvvreener | werermmnnree | eerrrrennnnenn 18,313 | 224,865 | oo | rrreneeenn218,313 | 218,487 | i 1,217 | 14,603 [ irii(286) | covcvvevennnnss | eevemnsssseeeereeennns | ceveees 1 06/04/1999
31293S-EP-0..| FHLMC Gold Pool C28242 ...8.500 | MTLY [ 06/01/2029 | .....ccvvvveverner | wererrmmrree | cerrrrereeesnn353,590 | ovvvverrrnrnn 364,024 | oo | 000000 353,590 | v 354,014 | 11,972 | 100023,662 [ vvvieerrns(536) | covvvvvevnnnnnnnnns | weremmmnsseeennssennes | ceveens 1 06/04/1999
31293S-F6-1.. | FHLMC Gold Pool C28289 ..8.500 | MTLY [ 07/01/2029 | .....ccvvvvvrvener | wernrrmnnree | cerrrreneeesnD83,267 | 000,549 | oo | 583,267 | 584,034 | 03,253 | 1iiii0039,035 [ v ns(752) | covvvvvvennnnnnnns | wevmmmmnsseeeesesennns | ceveens 1 06/04/1999
31293T-FC-6.. | FHLMC Gold Pool C29163 ..8.500 | MTLY [ 07/01/2029 | ....cccvvvverennee | wermnrmnnree | eerrrrerennnnnneB7,045 | v 71,091 | v | e 87,645 | i B87,798 | 000385 | 627 [ e ns(153) | i | eevemsnsseeensenennns | ceveens 108/30/1999
31293T-HZ-3.. | FHLMC Gold Pool C29248 ..8.500 | MTLY [ 08/01/2029 | .....cccvvvvrrerner | wermrrmnrree | cerrrrereennersnn 36,956 | v 101476 | s | 98,556 | 98,775 | 00550 | 8,598 [ e (188) | covvvcvvvinnnnnnns | wevvmmsnsseceerevennns | ceveens 108/30/1999
31293W-KV-1.| FHLMC Gold Pool C31208 ..8.500 | MTLY [ 09/01/2029 | ....cccvvvvvrenner | wermmmmnneee | eerrrrereennense 84491 | e 87,898 | oo | v 84,491 | i 84,567 | 00367 | 800 | cccece(T4) | | eennisssseeeeseeennns | ceveees 108/30/1999
31293X-DB-1. | FHLMC Gold Pool C31898 ..8.500 | MTLY [ 09/01/2029 | .....ccvvvverenner | wermnrmmnree | eerrrmnnrrnnnese D894 | e D91 | i | 5,894 | i 5,700 | 32 | e384 [ () | covvvvvenmnnnsnnns | eevemmsssseeeesesennns | ceveens 1|11/15/1999
31293X-NR-5. | FHLMC Gold P00l C32200............couuemmmmereeceenmmssssnnnes | ceveeees | coveennd 6.500 [MTLY | 10/01/2029 | ..ccovvvvvvrrnns [ covrrrrrerens | worernrnrnnneee 10,877 | i 11,097 | [ 10,877 | e 10,702 | B0 | e 721 | e (28) | e [ evvveenreceeennnnnnns | coveens 1|11/15/1999
31293Y-L6-1.. | FHLMC Gold P00l C33049.........ccoouvuermrrerreceemmnmsmssnnns | cevernes | coveenes 7.500 | MTLY | 12/01/2029 | .cccoevvvvvvvnnnnns | vvrmnvveens | eevvvvnenennneene 78129 | e 77,548 | | v 78,129 [ i 78,093 | 0085 | 5,816 [ e (8) | covvvveeinnniinness | eevmssssseennennennns | ceveees 1|11/15/1999
31293Y-RF-5..| FHLMC Gold Pool C33186 . 7.500 | MTLY [ 12/01/2029 | ....cccvvvvrvvnee | wernrrmnnnee | eerrrrernnnnnne 88,710 | e TOAB8 | v | e 88,710 | 88,762 | 40 | 5,284 | e (15) | i | cevemmsnssecennesennes | ceveens 1|03/13/2000
31294J-WU-8. | FHLMC Gold Pool E00659 ...8.000 | MTLY [ 04/01/2014 | ..cocvvvvvvvvnner | wornrrrnnnes | cerrrrenneeren 882,336 | 870,682 | oo | e 482,336 | 882,082 | 02,353 | 28,241 | 823 | s | evssssseeensseennns | ceveens 1|05/01/2002
31294J-YR-3.. | FHLMC Gold Pool E00720... ...6.000 | MTLY | 07/01/2014 ...2 948183 ....... 1107/19/1999 | ....
31294K-CL-7.. | FHLMC Gold Pool E00975... ...6.000 | MTLY | 05/01/2016 21,854,507 | ooirrr 7,460 | 58,877 | 3,849 | s | eevrsssseennneeennns | crveens 105/12/2003 | ....
31294K-CW-3 | FHLMC Gold P00l E00985...........cvvvevvvveermmmereersesssesssns | ceveenes | cvveennd 6.000 [MTLY | 06/01/2016 | ...ccevvveervmne [ covrrrrrrrens | wevnerrrnns 1,485,436 | i 1,482,144 | v [ 0000000 1,485,436 | .. 1,485,155 | v 7411 | 088,929 | e A13 | s [ ervveennecveennnniinn | ceveens 1| 12/19/2001
31294K-N4-3.. | FHLMC Gold P00l EO1311.......ueerererveneesnseeseeesesssesssns | ceveeees | cvveenes 5.500 [MTLY | 02/01/2018 | ..occvvveeervmnes [ covvrrrrerens | wevnernreneee 337,713 | 322,674 | v [ 33T, 713 | 00000000337,396 | v 1479 | 13,310 | 317 | s [ evvveernecceensnninnns | e 1|03/05/2003
31294K-Q7-3..| FHLMC Gold Pool E01378... ...5.000 | MTLY | 05/01/2018 9,436,631 | .........38,972 |0 155,889 | oo 104 | s | eevrnnsseeeeneeennns | ceveees 107/30/2003 | ....
31294K-R8-0.. | FHLMC Gold Pool E01411... ..5.000 | MTLY | 07/01/2018 21,987,331 | 8,162 | 16,324 | 0226 | i | s | e 109/16/2003 | ....
31294K-SN-6. | FHLMC Gold P00l EQ1425..........covvvevvvveermsseneeesessnessnns | ceveenes | cvveenes 4.500 |[MTLY | 08/01/2018 | .... 756,815 | ovirrrrni2,835 | 8,505 | oo (19) | covreveinnnnninnnss | eeremsssseennennennns | ceveens 109/17/2003
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Annual Statement for the year 2003 of the Commur“ty Insurance Company

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 14 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 Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
31294K-UM-5 [FHLMC Gold Pool E01488............ccoereeveercevcvercencnns | cvvnee [ crvinee 5.000 [MTLY[10/01/2018] ......covveveeree [ [ 1,971,415 [ .......... 1,972,348 [ .o | e 1,971,415 | ... 1,971,423 | ......8,218 | ......... 09/04/2003]........ 5.025
31295X-A6-3.. | FHLMC Gold Pool A01829...........cceveueereereencveerncinns | cvvinee | v 8.000 [MTLY|06/01/2015].......ocvvenee [ evrvvvrne | e 316,939 | ... ....304,408 |... 05/07/1998]........ 5.740
31296M-NH-8 | FHLMC Gold Pool A13092...........ccoveureereencevcneerncenns | cvvenee | vvenee 5.000 [MTLY|09/01/2033........ocvvenee [ evrvrvrne | e 197,625 | ... ....198,305 |... 10/01/2003....... 5.067
31296P-YM-8. | FHLMC Gold P00l A15216...........cereeeereencevcneerncinns | cvvenee | v 5.500 [MTLY|10/01/2033... 23,000,000 |..coovrierinne | 203,033,261 | .......... 3,033,281 [ ..o 13,750 | 12/10/2003(........ 5.442
31296P-YP-1. | FHLMC Gold Pool A15218.........coeereereereencenceeerncinns | evvenee | v 5.500 [MTLY|10/01/2033... 1,478,461 |... 10/16/2003........ 5.507
31296R-V9-6. | FHLMC Gold Pool A16940............coeereervencevcneerncenns | cvvnee | v 5.500 [MTLY|12/01/2033........ocovvenee [ evrvvvnne | v 150,399 | ... +..150,000 |..ooovvrirenen | 150,399 | oo 150,398 [ o688 | 12/02/2003(........ 5.519
31298P-7A-2.. | FHLMC Gold Pool C53589............ccrvvemrerneereeneveees | vvenee | rvenes 6.500 [MTLY|06/01/2031{.......ocvvenee [ evrvrvnne | v 267,276 | ... ....254,576 |... 12/10/2003...... -1.994
31298T-N5-7..| FHLMC Gold Pool C56712.........coverevreercrreencencneees | veenee | v 6.500 [MTLY|08/01/2031 | .......ovvvenee [ evrvvvrne | everennnn 714,523 ... ....680,610 |... 12/10/2003...... -1.790
31298V-5W-3. | FHLMC Gold P00l C58961............ccoeveverreercencneees | veenee | e 6.500 [MTLY|10/01/2031 | ......ooovevvenee [ evrvrvnne | v 764,223 | ... 728,408 | | 164,223 [ 763,007 [ 3,946 | 12/10/2003(........ 0.459
31335H-TJ-2.. | FHLMC Gold Pool C90553.............crvvemirneeneenennees | vvinee | rvenes 6.500 [MTLY|06/01/2022]... 3,757,388 ..244,230 |. 07/30/2002{........ 3.231
31335P-AC-9. | FHLMC Gold Pool G80003............coevreveereenerneeneanns | vvenee | reenes 9.500 [MTLY|07/25/2022]........ccvvvee [ cevnvennne | wevvrrrnnenn 37,539 [ 36,216 [ ..o oo 37,539 | 37,581 | 287 [ 3,440 |. 10/01/1995(........ 7.358
31335P-EF-8. | FHLMC Gold Pool G80134...........coevevreereencrnenerans | venee | v 7.380 [MTLY|12/17/2024 | .....ooovevvnee [ e | v 849,156 | ... 825452 ..o [ cennn..849,156 | ... .848,539 .60,918 |. 04/10/2001{........ 5.673
31340M-2G-9. | FHLMC P00l 181675........cccovverrrerrerreriereireeneeneeneenees | veenee | veenes 8.000 [MTLY|01/01/2008........ocvvenee [ evrvvrvrae | v 148,779 | ..o 143,909 | | 148,779 [ 148,946 11,513 |. 06/05/1998]........ 6.126
31347P-5N-7. | FHLMC P00l 532653.........cccovvvrernerreriireireineeneeneenees | veenee | veenee 8.500 [MTLY|06/01/2018........ocevvenee [ evrvvvrne | e 289,934 | ... 276,861 | | e 289,934 [ 290,531 23,533 01/03/1996{........ 5.860
31348S-4G-6. | FHLMC ARM Pool 786223............coovveveveecenvenrnins | v | v 3.568 [MTLY|01/01/2028........ccovvvee [ eervvvrne | rvrnenn... 468,846 | ... 467,372 .o | e 468,846 | ... 468,759 19,575 09/27/1999]........ 3.180
313610-NQ-6. | FNMA P00l 46299..........ccoovvvveerirernernerneeneeneensennes | vvnee | veenes 8.500 [MTLY|04/01/2017 [ .....vvvvvrenee [ eerrrvrne | e 48,730 | 46,829 | ..o e 48,730 | 49,478 ..3,981 02/01/1996{........ 7.714
31361D-Z3-6..| FNMA P00l 28662...........ccovovverrrereeererrerncinceneensenees | vvnee | veenes 8.500 [MTLY|06/01/2016 ... 29145 || 9,831 | 9,663 | ovvvovreereB5 [ 777 02/01/1996{........ 7511
31361D-Z4-4.. | FNMA P00l 28663...........covvvrrvrerirererrerneenerneensennes | veenee | veinee 8.500 [MTLY|06/01/2016 | .......covereeree [ cerrrevrne | evvirerennn 14,549 [ 13,748 | .o | 14549 | L 14,526 1,169 02/01/1996{........ 0.273
31361E-5U-7. | FNMA P00l 29659...........ccovvvenverieernirnernerneeneensennes | vvnee | veenes 8.500 [MTLY|07/01/2016 | ......covvveree | cervrrvrne | v 42,124 ..40,612 ...42,909 ..3,452 02/01/1996{........ 7.836
31361M-MW-6| FNMA P00l 35473.........ccovvvneriernerneincineeneeneennes | venee | veine 8.500 [MTLY|01/01/2017 [ .....vvvervenee [ | 288,917 | o 274,365 | ..o | e 288,917 | .289,883 23,321 02/01/1996{........ 5.798
31361W-5G-8 | FNMA P00l 44047.........cocvvvinereeernerneencinceneensennes | vvnee | veenes 7.000 [MTLY|12/01/2007 [ ......covvvreenee [ evrrvvnne | ervirerenn..89,897 | ... 88,329 ..90,578 6,183 03/15/2001{........ 5.564
31361X-4X-0.. | FNMA P00l 44938..........cccoovvvvinriernernencinerneennennes | venee | v 8.500 [MTLY|04/01/2017 [ ....ovvvvrvenee [ eerrrvrne | v 23,049 ... 21,782 23,014 1,851 02/01/1996{........ 0.528
31361X-6L-4.. | FNMA P00l 44975.........ocvvvrieriernernencneeneeneennes | venee | v 8.500 [MTLY|04/01/2017 [ .....vvvvvreenee [ | v 43,140 | ... 41,548 43,898 ..3,532 02/01/1996{........ 7.848
31361Y-FW-8 | FNMA P00l 45181.......ccoovevercrniererernerneenceneeneensennes | vvnee | v 8.500 [MTLY|04/01/2017 [ .....eevvvreree [ evrvvvnne | vvierenn . 57,664 | ... ..55,536 |... ...58,677 L4721 02/01/1996{........ 7.846
31362T-BY-8. | FNMA P00l 70255..........ccvvvvrvererirernerrerneineeneeneennes | venee | v 7.500 [MTLY]|09/01/2007 | ......covvereenee [ evrvvvrne | e 856,212 | ... .834 T77 | [ cee.856,212 | . .865 820 62,608 04/05/2001{........ 5.401
31366W-A6-9. | FNMA P00l 160329.........cccovvvreereriiiineeneeneeneennnnees | vvenee | vvenes 7.150 [MTLY|10/01/2015{ .....coovervenee [ evrvvvnne | e 790,483 | ... T57,594 .o [ e.790,483 | ... .797,368 54,168 04/11/2001{........ 6.318
31368H-JS-3..| FHLMC ARM Pool 190273.........ccoeeeveeeeeeceneinninnns | evvinee | v 7.000 [MTLY|08/01/2026 | .........crveree | cervvevvne | rvirernen...60,278 | ... ..59,111 60,247 4,138 02/05/1999]........ 4.579
31371F-PU-0. | FNMA P00l 250735.........cccoveereremiiiineeneeneeneennennens | vvenee | veenes 5.500 [MTLY|08/01/2011 [ ......coovvreenee [ eervvrrne | rvirerenn. 38,076 | ... 38,765 38,036 2,132 10/09/1998........ 6.566
31371G-S6-8. | FNMA P00l 251741.......c.ccvoeviviieiiineneneennenennnns | vvinee | v 5.500 [MTLY|03/01/2013 | ......covvvreeree [ eervvvnne | v 29,149 [ . ..29,658 ...29,139 .1,631 09/23/1998]........ 6.628
31371K-7J-4.. [FNMA P00l 254797 ........ccoovvreieireiiriineneeneensennnnnnns | vvinee | v 5.000 [MTLY|06/01/2023... ..9,483,566 |... 9,663,384 197,574 07/09/2003........ 4.634
31371K-EU-1. | FNMA P00l 254047...........cooovvviiririineniniennennnnens | venee | v 6.000 [MTLY|11/01/2016 | ......coovercenee [ evrvvvnne | e, 359,954 | ... 2351516 | | e 359,954 [ 359,315 21,091 10/26/2001{....... 3478
31371K-QW-4 | FNMA P00l 254369.........cccoovvrerririiriineinieniennennnnnns | vvnee | veenes 6.000 [MTLY]|06/01/2012].......ccorvevee [ evrvvvrne | evne. 1,008,204 ... ....980,613 |... 1,008,193 58,837 06/18/2002{........ 3.738
31371K-UK-5. | FNMA P00l 254486............ccoeovvrerriirireinieneeneennnnnns | venee | veines 5.000 [MTLY|09/01/2017 | ......covveenee [ evrvvvnne | v 676,459 | ... +..656,052 |..coovvirines | e 676,459 [ 675,990 16,401 05/13/2003........ 2.899
31371K-WE-7 | FNMA P00l 254545............ccovovvimriirinininencnnnninns | vvnee | v 5.000 [MTLY|12/01/2017 {.....vvvverenee [ evrvvvnne | 134,970 | 130,934 | | 134970 [ 134,913 .3,273 05/13/2003........ 3.365
31371K-WW-7| FNMA P00l 245561..........ccocvrevreireiiiineinieneeneennnnens | vvenee | veenes 6.500 [MTLY|11/01/2032] ......coovvvenee [ evrvvvnne | 312,614 | ... .300,000 |..oovverirens [ 312,614 | ... 312,269 [ ..o 1,625 | 12/02/2003........ 2.271
31373M-2R-5. | FNMA P00l 297884...........coovveiiririneineneeneenennens | vvnee | v 8.500 [MTLY|11/01/2024 | ......coovvvvvee [ eervrine | v 76,352 [ 73,665 [..oovvvrv o 76,352 |, 76,366 ..6,261 10/01/1995(........ 2.104
31373U-M4-6. | FNMA P00l 303779........ccovrmereiemiieneeneeneeneeneennnens | veenee | veenes 6.000 [MTLY|03/01/2011{... .1,059,792 ... ..1,065,753 63,588 03/28/2001{........ 5.324
31374T-EU-9. | FNMA P00l 323347........ccviveieieiineineneeneeneennnnens | veinee | v 7.000 [MTLY|09/01/2028........ocveenee | cerrrevrne | ervirernenn.. 56,244 .. ..55,156 |... ...56,216 ..3,861 02/05/1999]........ 4.706
31374T-F4-6.. |FNMA P00l 323387........ccovveveieriiriineineeneeneennnnnns | vvinee | veenes 6.500 [MTLY|11/01/2013{......covvvnee [ evvvvrne | rvvenn.610,018 | ... 594,558 |.....ccoocovene [ crevnn..610,018 | ... .609,608 38,646 08/30/2001{........ 3.836
31374T-KA-6. | FNMA Pool 323489.........cccovvvviiririreineineeneennnnnns | venee | veenes 6.072 [MTLY|11/01/2008.........corvvee [ eervrvrne | ererrenn. 831,270 | ..o ..821,016 | .o | 831,270 [ 838,720 57,742 01/13/1999]1........ 5.273
31374T-KD-0. | FNMA P00l 323492.........cccovvveiiiiinenieneeneennnnnns | vvnee | v 6.041 [MTLY|01/01/2009.......ocorvnee [ evrvvvrne | rerennn...695,840 ... ..682,819 | | 695,840 | 701,223 41,249 02/07/2002{........ 5.172
31374T-PG-8. | FNMA P00l 323623.........ccceveveireriiiineeneeneeneennnnnns | venee | veenes 6.000 [MTLY|03/01/2014 | ......ovvvnee [ evvrvrns | e 818,251 o JATA e 818,251 | 817,714 47,684 06/26/2002{........ 3.306
31376C-AE-4. [ FNMA P00l 351105........cccvvrevreieiiiiineenieneeneenennnns | veenee | veenes 5.500 [MTLY|05/01/2011 [ .....cvuvvrerree e | evvvirenenn82,195 [ 83,916 [ ..o [rorrireen82,195 |, 81,963 .4,616 10/09/1998........ 6.476
31376J-4M-8.. | FNMA P00l 357328.........ccovvereiiiiineineenceneennnnnns | venee | veenes 5.000 [MTLY|01/01/2018... 1,118,469 |... 1,152,460 27,962 05/13/2003........ 1.377
31377K-UL-7. | FNMA P00l 379587.........ccovvererimiiriireeneeneeneennennnns | veenee | veenes 5.500 [MTLY|06/01/2013{.......ovvvenee [ evrvvvrne | v 173,651 | oo LATBTTE e | 173,651 [ 173,721 ..9,557 10/02/1998........ 5.428
31377M-4P-3. | FNMA P00l 381630.........cceverreerereiiireineeneeneenninnnns | eveenee | veenes 6.200 [MTLY|05/01/2009........ocrvenee [ evrvrrrne | v 462,698 ... 461,899 | | 462,698 463,919 28,638 03/27/2001{........ 6.045
31377M-RE-3 | FNMA P00l 381285...........ccovveieriiiireeneeneeneennnnnns | venee | veenes 5.770 [MTLY|02/01/2009........ocvvenee [ evrvvvrne | ervrrenne.. 366,595 | ... 10.366,512 | .o | e 366,595 [ 367,314 21,442 03/23/2001{........ 5.668
31377M-S9-3. [ FNMA P00l 381344.........coovvviiiiirininenencneens | v | v 5.880 [MTLY|02/01/2009........ocvvenee [ evrvrvrne | e 366,332 | ... +.365,946 | ..o | e 366,332 [ o 367,204 21,518 03/23/2001{........ 5.744
31377M-TY-7. | FNMA P00l 381367 .......c.ccvvevrerreiremireireineeneeneenennnes | vvenee | v 5.770 [MTLY]|03/01/2009........ovevvenee [ evrvvvrne | ervrrennn 374718 | oo 376,213 | | STAT8 | 374,714 21,707 03/23/2001{........ 5.839
31377M-UV-1 | FNMA P00l 381396.........ccvvrerreireriiireinieneeneenennnns | eveinee | veinee 5.730 [MTLY|03/01/2009........ocrvenee [ evrvvvrae | e 495,130 | ... 497,292 [ [ 495,130 | ... 495,058 28,891 12/07/2001{....... 5.814
31378G-MQ-3 | FNMA P00l 398267.........cccoverreeririiriineenieneennennnnnns | veenee | veenes 5.500 [MTLY|03/01/2013 | ......covevveree [ eerrvvnne | vvirerenne. 37,580 | ... 38,220 37,551 .2,102 09/23/1998]1........ 6.388
31378L-2U-5.. |FNMA P00l 402287...........ccoveeeiriiriineeneeneeneennnnnns | vvenee | veenes 5.500 | MTLY|02/01/2013 | ......covvreree | cevrvenine | evveiren 86,148 [ 87,405 ..o [ 86,148 | 85,875 | ..o 401 | i 4,807 09/23/1998]....... 5.897
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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4 5 14 15 Amount of
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Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
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....... 1109/23/1998
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1104/02/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998 | ....
....... 1109/23/1998
....... 1102/05/1999
....... 1110/02/1998 | ....
....... 1108/11/1998

31378X-RT-5.. |FNMA Pool 411898
31379C-ZP-9.. | FNMA Pool 415750
31379F-FH-2.. | FNMA Pool 417868
31379F-J5-4... |FNMA Pool 417984
31379F-MA-9. | FNMA Pool 418053
31379H-SK-7. | FNMA Pool 420022
31379J-LF-1... |FNMA Pool 420726
31379J-MS-2.. | FNMA Pool 420769
31379J-TB-2...| FNMA Pool 420946
31379J-ZX-7...|FNMA Pool 421158
31379K-PU-1. | FNMA Pool 421735
31379L-YR-6.. | FNMA Pool 422920 ...5.500 [MTLY | 04/01/2013
31379P-UX-8. | FNMA Pool 425498 . . ...5.500 [MTLY | 06/01/2013
31379Q-VR-8. |[FNMA P00l 426424...............ooooroieriicrirseriisseeiinesiiieens | cevnens | e 5.500 | MTLY | 05/01/2013 | ....
31379U-5D-9.. |[FNMA P00l 430244............coooirrieieriieriiseniiissesiisesiineens | sovnens | coeenns 7.000 | MTLY | 06/01/2028 |....
31379V-SK-6.. | FNMA Pool 430822 ...5.500 [MTLY | 06/01/2013
31380C-U3-0.. | FNMA Pool 436302 ...6.500 |MTLY | 08/01/2028

........................... 5.500 | MTLY | 04/01/2013 | ....
...5.500 [MTLY | 04/01/2013
...5.500 [MTLY | 03/01/2013
...5.500 [MTLY | 03/01/2013
...5.500 [MTLY | 04/01/2013 .
...6.500 |MTLY | 04/01/2013 175,400 |.
...5.500 [MTLY | 05/01/2013 35,587
...5.500 [MTLY | 06/01/2013 .143,062
...5.500 [MTLY | 03/01/2013
...5.500 [MTLY | 05/01/2013
...5.500 [MTLY | 04/01/2013

31383R-H3-9.. | FNMA Pool 510650 ...6.000 [MTLY | 08/01/2014 . . .24 . § e 2) | s e [ s 1106/07/2000
31384V-QX-3. | FNMA Pool 5635170 . . ...5.500 [MTLY | 09/01/2014 3,317,944 | ..........3,315,179 |. I e 989 | i [ s | s 1109/12/2002
31384W-AW-0 | FNMA P0OI 535621.........ocoreeerrieerieseririsesisissesieinesiinens | sovnens | conenes 7.045 |MTLY | 12/01/2010 | .... 1,425,181 1,449,664 | .........7,664 |...........00,232 | ......i.(23,543) | oorooiriiicns [ e | e 1112/05/2002
31384W-KG-4 | FNMA P00l 535895...........coooerieeerieseririssrisissssieinesiinnns | svvnens | o 6.500 | MTLY | 02/01/2031 ... 4,419,396 4,418,577 | .........23,930 | ... 287,163 | o842 | s [ e | s 11 04/04/2001

31385H-2L-5.. | FNMA Pool 545379
31385H-4D-1.. | FNMA Pool 545420
31385H-6R-8.. | FNMA Pool 545480
31385J-JC-3... |FNMA Pool 545759
31385W-UR-8 | FNMA Pool 555092
31385X-GA-9. | FNMA Pool 555593
31385X-NY-9. | FNMA Pool 555807
31386E-MR-6. | FNMA Pool 561168
31386N-CA-4. | FNMA Pool 568065
31386W-4K-1. | FNMA Pool 576026
31387F-M6-8.. | FNMA Pool 582781
31387H-7D-6.. | FNMA Pool 585092
31387S-MG-8. | FNMA Pool 592659
31388H-CH-0. | FNMA Pool 604972
31388T-NH-2.. | FNMA Pool 614292
31388W-WJ-1 | FNMA Pool 617429
31388X-EZ-3.. |FNMA Pool 617652
31389X-4Q-3.. | FNMA Pool 639031
31391A-YU-7. | FNMA Pool 661423
31391B-3R-6.. | FNMA Pool 662408

...6.500 [MTLY | 07/01/2016
..5.609 |[MTLY | 12/01/2011
...6.500 [MTLY | 06/01/2015
...6.500 [MTLY | 07/01/2032
...5.000 [MTLY | 12/01/2017
...6.000 [MTLY | 02/01/2018
...6.000 [MTLY | 04/01/2018
...1.500 [MTLY | 12/01/2030
...6.500 |[MTLY | 06/01/2031
...1.000 [MTLY | 12/01/2014
...1.500 |[MTLY | 04/01/2016
...6.500 |[MTLY | 06/01/2031
...6.000 [MTLY | 07/01/2016
...5.000 [MTLY | 12/01/2016
...6.500 [MTLY | 11/01/2031
...5.000 [MTLY | 12/01/2016
...6.500 |MTLY | 01/01/2032
...6.000 [MTLY | 04/01/2032
...6.000 [MTLY | 09/01/2032
...5.000 [MTLY | 01/01/2018

..1,272,085 |...........1,270,370 | ............ R ) cervreennee 1,990 | s [ s | s 1106/07/2002 | ....

716,627 |. TBTTT | p—y cervmnenee AT | i s | s 1112/20/2001 | ....
..1,247,800 |............1,246,696 | ............ — e cervrnennee 1,880 | i [ s | s 1101/31/2002 | ....

.3 2360,779 | e 1,876 | il 18,757 | e BT | [ [ e 1101/14/2003 | ....
....... 1105/13/2003 | ....
....... 1105/27/2003 | ....
....... 1112/02/2003 | ....
....... 1112/11/2000 | ....
....... 1104/26/2001 | ....
....... 1104/03/2001 | ....
....... 1108/28/2001 | ....
....... 1105/09/2001 | ....
....... 1101/15/2003 |....
....... 1105/13/2003 | ....
....... 1112/07/2001 | ....
....... 1105/13/2003 | ....
....... 1101/28/2002 | ....
....... 1106/19/2002 | ....
....... 1108/22/2002 | ....
....... 1105/13/2003 | ....

31391C-LJ-2... | FNMA Pool 662829 . . ...1.000 |MTLY | 10/01/2032 339,090 | .o | v 360,073 | 0359,647 | 1,978 | 19,780 | 825 | [ s | s 1101/15/2003 | ....
31391J-EH-9.. | FNMA P0OI B68036............ccoeerrveeecieieririssrisessesiiinesiiiens | sovnens | oo 5.000 |MTLY | 10/01/2017 | ... wDB,421 | | e D816 | 58,136 | 238 [l 110 | 28 | i [ [ e 1105/13/2003
31391K-3V-7.. [FNMA POOI B69612.........oereeeereeerieerisisssisisseeieinesiinnens | cvvnens | o 5.000 |MTLY | 10/01/2017 | .... 286,699 | | 48,163 | 48118 | 196 | BT | 8D | [ [ 1105/13/2003
31391N-ZG-9. | FNMA Pool 672243 ...5.000 [MTLY | 12/01/2017 180,455 | i | 804,126 | 804,173 | 3,262 | 19,51 | (48) | e [ s | s 1105/13/2003 | ....
31391U-TU-9.. | FNMA Pool 677463 ...6.000 [MTLY | 01/01/2033 L686,813 | i | e 709,315 | 708,919 | L3434 | 34,341 | 0395 | [ s | s 1101/14/2003 | ....

....... 1105/13/2003 | ....
....... 1105/13/2003 | ....
....... 1105/13/2003
....... 1105/13/2003
....... 1105/13/2003 | ....
....... 1105/13/2003 | ....
....... 1105/13/2003

31400C-EU-4. | FNMA Pool 683347 ...5.000 [MTLY | 02/01/2018 .7115,461
31400D-3G-5.. | FNMA Pool 684899 . . ...5.000 [MTLY | 05/01/2018 43,209 |.
31400D-EK-4. | FNMA P0OI B84238............coooorieeriiieririsssisissesieinesiineens | covnens | o 5.000 |MTLY | 01/01/2018 | .... , ..7118,936

31400E-FY-1.. [FNMA P00l 685183..........cooroeeirrieieriiierisisssisissesieisesiiiens | sovnens | o 5.000 |MTLY | 03/01/2018|.... 763,051 |.... 740,238
31400T-LF-2...| FNMA Pool 697026 ...5.000 [MTLY | 05/01/2018 ...247,994 .240,710 |.
31401A-SU-2. | FNMA Pool 702631 ...5.000 [MTLY | 06/01/2018 36,902
31401E-WU-9 | FNMA P0OI 706359..........ooveeerrieerieiserisisssisissesiiisssiiinens | sovnens | covnenes 5.000 | MTLY | 05/01/2018|.... ....53,976
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
3140TH-RA-2. [FNMA P00l 708881.........covvrevrerremreiiereeneeneeneeneennnns | veenee | veenes 5.000 [MTLY[06/01/2018] .....ccoveveeree [eerrvrvrae [ 37,993 |, 36,885 [..ooovvrvees [eerrerreeen 37,993 | oiiiinn.38,006 | oo 154 [ 05/13/2003]........ 4.225
31401J-NZ-7..| FNMA Pool 709708.... 06/01/2033].... 4,152,947 06/12/2003........ 4.430
31401K-BC-8. [ FNMA Pool 710235.... 06/01/2018].... - . ....256,284 |... 05/13/2003........ 4.319
31401M-D4-0. [ FNMA Pool 712123.... 05/01/2018].... - 51,201 | 49,670 |... 05/13/2003........ 3.397

31401N-2L-2.. | FNMA Pool 713679....
31402C-N5-7. [ FNMA Pool 725012....
31402C-PL-0. [ FNMA Pool 725027....

08/01/2033...
12/01/2018...
11/01/2033...

. ....1108/08/2003]....... 5.201
........ . . 1112117/2003 ] .......4.648
12/10/2003........ 5.133

31402C-QA-3. | FNMA Pool 725049.... 02/01/2018.... 4,500,000 R ceeeeni20,625 | . ...1112/10/2003]....... 4.958
31402E-SN-9. [ FNMA Pool 726925.... 08/01/2033].... 1,565,797 |.......7,465,945 | ... | 7,565,797 | 7,566,268 |.. 10/10/2003........ 5.405
31402F-CV-5. [ FNMA Pool 727384.... 09/01/2018].... 12,588,135 |.......12,730,685 |.........cc.eo.. [ ........ 12,588,135 | ........ 12,586,240 |.. 07/29/2003]........ 4.675
31402H-YC-9. [ FNMA Pool 729807.... 12/01/2018... 12/10/2003........ 4.742

.......... 1,525,547

31403C-EL-1. [FNMA Pool 744539....
31403F-NS-9. [ FNMA Pool 747501....

07/01/2033]....
11/01/2033...

11117/2003........ 5.368
12/10/2003........ 4.641

6'803

31403F-WZ-3.| FNMA Pool 747764.... 10/01/2018... 1,484,974 10/16/2003........ 4.532
31403Q-BM-1 | FNMA Pool 754344.... 12/01/2018 ... e wveer..1,600,000 ... 12/10/2003........ 4.524
31403U-HF-1. | FNMA Pool 758130 12/01/2033]... s , 750,000 |... . ] 12/02/2003........ 5.220
LU RSO PO .]....180,655,939 | ...... 178,078,254 .. XXX.... [ ......180,655,939 [ ......180,668,568 | .......835,367 | ..... 5,608,553 [ ... , . 0 [ XXXT..... XXX..... [ XXX....
Total States and US...... .o .. 180,655,939 [ ...... 178,078,254 .. XXX.... [ ......180,655,939 [ ......180,668,568 | .......835,367 | ..... 5,608,553 [ ... , . 0 [ XXXT..... XXX..... [ . XXX....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.........c.c.cocoeeee. | conve. 180,655,939 | ...... 178,078,254 ... XXX..... [ ......180,655,939 | ......180,668,568 |.......835,367 | ..... 5,608,553 [......5272 [ ..ccococo. O [ 0 XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political S ortgage-Backed Securities
United States
3129TT-LH-T..TFHLMC 134T K ..o eereeeeseennines | veenee [ v 7.000 [MTLY]08/15/2007 | ......ceveveree [eorerveae [ 584,327 J.cvoven 581,585 [..oovovveree [ oerrennn D8A327 [ 599,577 [ 3393 [ A0 TTT T (Y4 ) [T DT P 1105/0771998]........ 6.329
3133T1-SR-4. | FHLMC 1601 PJ.......cviviiiriiieiereeeieiciseiesieeenas RS I 6.000 [MTLY|10/15/2008 ... 1,739,946 | .. 1,750,000 v 3,040 | 05/07/1998]........ 6.233
3133T4-CG-9. [FHLMC 1679 E....cooovvceneieeereieeeeeneines | v | v 6.000 [MTLY]02/15/2009 v 1,002,943 1,000,000 04/03/2001{........ 5.860
3133TS-SL-8. [FHLMC 2303 TD.....cvevvervrrrirerreeeeneereineineeesenenenes | vvinee | veenes 6.500 [ MTLY| 05/15/2030 | 05/15/2006 {100.000]..........1,256,634 1,239,687 06/18/2003........ 2.971
3133TV-DE-3. | FHLMC Remic 2356 GC.........ocvvereereenveneneeererrenens | cvvinee | v 6.000 [MTLY|04/15/2015{10/15/2005(100.000]..........4,465,236 |..........4,413,307 |....ccccevus | vrern... 4,465,236 | ..........4,627,766 |........22,067 | .......264,798 | ....... 08/30/2002{........ 3.130
31358N-M5-8. [ FNMA 1992-119 Z......coeviviervevcevcvrnreeenrerenenennes | evvinee | v 8.000 [MTLY|07/25/2022........ccoeres | cerrernnn. R 671,337 ....671,875 |... 03/30/2000........ 7.709
31358Q-CF-0. | FNMA 1992-156 J.......coovvvviiriiriiiecneneseniens | v [ 7.500 | MTLY|07/25/2007 | 08/25/2004 {100.000 | ... ..118,530 118,654 | | e 118,530 123,067 | e 742 ] 8,899 05/15/1998]........ 6.356
313921-6A-1.. [FNMA 2001-T10 AT...oocvrcicreinencncncneecenrenrennens | evvenee | v 7.000 [MTLY|12/25/2041 [ 04/25/2031 {100.000|............. 837,960 ....814,710 |... 10/02/2001{....... 5.559
31392B-MM-5 | FNMA 2001-79 BA........cooiviriiriineirenenenencncnnnnnee | venee | v 7.000 [MTLY|03/25/2045].........ccoconee | cerrernnn. v 1,013,719 ....995,901 01/04/2002{........ 6.282
31392D-F4-9..| FNMA 2002-W6 2A1......c..coiviiieriereneeneeneeneeeersennes | cvvinee | v 7.000 [MTLY| 06/25/2042 [ 04/25/2032 {100.000]..........1,052,122 1,014,952 07/16/2002{........ 5.586
31392E-AE-0. | FNMA 2002-55 QC.....c.coovuviririiirirrriieisienniennns | v e 5.500 | MTLY| 12/25/2014 ] 09/25/2006 {100.000..........1,553,906 1,500,000 |.....cccccovveer | eevevr 1,563,906 | ..........1,553,906 | ..........6,875 | ..........82,500 |..... 08/23/2002{........ 5.309
31392E-AF-7. | FNMA 2002-55 QD......c.coovviriiriieriinniriinisinniennns | v e 5.500 | MTLY| 04/25/2016 | 07/25/2008 ]100.000..........1,025,313 {..........1,000,000 |.......c.cccee. | v 1,025,313 | ......... 1,025,313 | .........4,583 | .........57,292 |..... 08/15/2002{........ 5.364
31392E-RR-3. | FNMA 2002-56 DA.........cccovvrnreriremririreeneeniensenees | vvnee | veens 5.500 [ MTLY|05/25/2032  01/25/2005 {100.000|............. 981,127 ..977,462 |... 08/19/2002{........ 5.479
31392E-UH-1. | FNMA 2002-59 UB........ccccovvrvierierririreineeneeneenees | vvnee | veenes 5.500 [ MTLY|09/25/2015 [ 06/25/2007 {100.000| ..........1,540,781 ..1,500,000 |....cccovcerene [ revnenn 1,540,781 | ..........1,540,781 | ..........6,875 | ..........82,500 |..... 08/15/2002{........ 5.354
31392F-FJ-1.. [FNMA 2002-73 DA......ccoovevvrnvenierererereireeneeneensenees | veenee | veens 4.500(MTLY| 11/25/2017|09/25/2017 {100.000 ................ 2,244 | o, 2,242 || 2,288 | 2,284 |8 B0 [ 06/17/2003{........ 4.494

31392G-EK-7. |[FNMA 2002-90 AT.....c.ccoimimiinininininieiciiciiniens | e | e 6.500 [ MTLY| 06/25/2042 [ 04/25/2032 {100.000 | ...
31392J-GZ-6..| FNMA 2003-19 JB........coiviiiniineiicieicieieies | | 5.500 [MTLY|07/25/2016 { 01/25/2006 {100.000 ...
31392M-EM-0 | FHLMC T-41 2A.......oooiiiiiiiiiicicicsceecieieiens | | 7.000 [MTLY|07/25/2032 [ 09/25/2031 {100.000 ...
31392T-4E-4.. |[FHLMC 2483 DC......c.cooeviiiciniccicicccsccccins | e | e 5.500 [MTLY|07/15/2014 { 02/15/2006 {100.000 | ...
31392W-7B-0. [ FHLMC T-51 1A ..o | | 6.500 [ MTLY|09/25/2043 | 02/25/2033 {100.000 | ...
31393A-P9-2.. | FNMA 2003-W4 3A.........ccoooviiiiiiiiiincninisinins | v | 7.000 [MTLY|10/25/2042 { 12/25/2032 {100.000 ...
31393E-LD-9. | FNMA 2003-W12 1AB.........ccvviirinininiieiciiciiniinis | v | e 4.500MTLY|06/25/204308/01/2009{100.000 ...
31393H-AX-0. [FHLMC 2543 TM......c.coovimiiiiiiniiciceicccccsins | e | 5.500 [MTLY|02/15/2018 { 02/15/2006 {100.000 | ...
3837H2-SM-2 | GNMA 1999-29 PB..........cocoovvviviiiciciiciiciciicinnnns | v | 7.250 [MTLY|07/16/2028 | 10/16/2008 {100.000 ...

10/18/2002(........ 5.403
01/28/2003]........ 0.427
06/14/2002]........ 5.478
08/23/2002]........ 5.301
10/16/2002(........ 5.191
07/31/2003]........ 4.857
11/28/2003........ 4.396
11/20/2002] ....-13.172
01/27/2003]........ 2.249

......... (22,905)| ..
....... (201,334)] ..
......... (23,955) .

...3,672,374

911760-LS-3.. | Vendee Mortgage Trust 1998-2 2A..........cccovvvvvvcnns | cvvnee | vvenee 8.947 [MTLY| 08/15/2027 [ .......covvvvree | cerrernnne R 302,433 ..286,423 ....1106/18/1998]....... 6.747
911760-SS-6.. | Vendee Mortgage Trust 2003-1 B.......ooocovevevcniinns |evenne | o 5.750 | MTLY|12/15/2020 { 08/15/2005{100.000] ..........2,879,499 {...........2,800,000 [ 1[02/20/2003] ....... 2.570
LU RSO UUUUUUUORUPUURUURTOOTY IO 45414301 [....... 44,337,033 [.... ......45,414,301 | ....... 46,169,596 [......228944 [ ..... 2,454,062 [ ......(688,407)[ ......0 [ ... 0 [ XXXT... XXX..... XXX
Total States aNd US... .. .o er e N 45414301 [....... 44,337,033 [... XXX [ oo 45414301 [....... 46,169,596 [......228944 [ ..... 2,454,062 [ ......(688,407)[ ........0 [ ... 0 [ XXXT... XXX..... XXX
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities... N 45,414,301 |........ 44,337,033 [... XXX.... | oeeees 45,414,301 |........ 46,169,596 |......228,944 | ..... 2,454,062 | .......(688,407)  ..........0 [ ..... 0 XXX ... XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment OBlIgations..........cooooiiirneesesiesrsmerssmseesssmenemerserserssenees | aeees 233,731,249 [ ... 230,095,287 |.... 233,731,249 [ ... 234,498,780 [.. 1,111,712 [ ..... 8,201,950 [......(682,764)[ ...........0 [ oo, 0 [.XXXT.... XXX..... XXX

Public Utilities (Unaffiliated) - Issuer Obligations
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
United States

0T'803

010392-EJ-3... | Alabama Power Co...........ccccourveeee. coeeeeeeeennes | svenens | s 2.800 | JD..... | 12/01/2006 | .... .100.4150 | v 175,726 |l AT4,858 | 558 [ e | e | e | e | s 1111/14/2003

025537-AA-9.. | American Electric Power Ser A ...6.125 |MN....| 05/15/2006 .107.7590 | .............406,251 |...............380,020 | ...........2,957 | 023,007 | oiiiiiiiiiiic(B68) | o [ e | e 2103/25/2003 | ....
025537-AD-3.. | American Electric Power Ser C ..5.375|MS.... | 03/15/2010 .104.7750 | ...............628,650 |..............630,378 | ...........9,496 | ........... 16,215 | ooiiiicici(1,732) | s [ e | e 2/07/16/2003 | ....
059165-DV-9.. | Baltimore Gas and Electric....... ..5.250 JD..... | 12/15/2006 .106.3160 | ...............531,580 |.............497,935 | ..o 1,167 | iiiii26,250 | o808 | s [ s | e 2| 04/15/2002 | ....
202795-FL-9... | Commonwealth Edison Ser 93 ..1.000 | JJ...... 07/01/2005 21073910 | coeiee28,996 | 029,625 | 945 | 945 | d(864) | e [ e | e 1103/25/2003 | ....
202795-HE-3.. | Commonwealth Edison Ser 98 ..6.150 [MS.... | 03/15/2012 .109.1030 | ....cc00re.294,578 | i 270,547 | 4,889 | 16,605 | d(26) | e [ e | e 1111/26/2002 | ....

202795-HH-6.. | Commonwealth Edison.............
209111-CX-9.. | Consolidated Edison Co of NY
209111-EA-7.. | Consolidated Edison Co of NY
209615-BV-4.. | Consolidated Natural Gas Co
210518-BR-6.. | Consumers Energy 144A. ...4.000 | MN.... | 05/15/2010
233331-AD-9.. | DTE Energy Company. ...6.450 |JD..... 06/01/2006
233331-AE-7.. | DTE Energy COMPaNY.........cooucveueeeereeeesmmeessneeesssessssnes | sessneee | soreeees 7.050|JD..... 06/01/2011] ...
25746U-AB-5. | Dominion RESOUICES INC........cveeureierernirerirnissiesessisnseens | onvenne | eevsenes 7.625]JJ...... 07/15/2005 | ....
25746U-AJ-8.. | Dominion Resources Inc.. ..6.250|JD..... 06/30/2012

..4.700 [AQ.... | 04/15/2015
...6.250 |FA.....| 02/01/2008
..4.875|FA....| 02/01/2013
...6.850 |AOQ.... | 04/15/2011

.1PE | 03/31/2003 ] ....
.1PE | 12/04/2002 | ....
....... 1112/10/2003 | ....
..2PE | 10/08/2002 ....
....... 21 05/20/2003 | ....
....... 21 06/02/2003 | ....
....... 2| 01/24/2003
....... 2| 03/01/2002
....... 2107/15/2002 | ....

1,082.415 |.
/553790 |

1 101 670
..549 931

1136760 .
...96.7610
..108.0940
.112.1340
..108.0270
..108.4620 | .

25746U-AL-3.. | Dominion Resources Inc.. ..4.125 |FA.....| 02/15/2008 .101.8890 | ...oesree0ei20,378 | o000 20,347 | 312 | T | d(B3) | e [ e | e 2/ 03/04/2003 | ....
264399-DL-7.. | Duke Energy Corp SerB...... ..5.375 | JJ...... 01/01/2009 ..105.4430 ..2PE | 06/02/2003 | ....
264399-EL-6.. | Duke Energy Corp Senior Notes.. ..4.200 |AO.... | 10/01/2008 .100.4430 | ......c........ 100,443 | ooiiii099,3071 | il 143 | | e 19 i s | 2 11/06/2003 | ....
494550-AH-9.. | Kinder Morgan Energy Partners.............cocneneriinenis | conerees | cesnees! 6.750 |MS.... | 03/15/2011 | .... 1122490 | .............448,996 | .............404,482 | ... 7,950 | ..cceiecin27,000 | coiiiiiicnae(B79) | s [ e | e 2| 08/15/2001
494550-AQ-9.. | Kinder Morgan Energy Partners.............ccccvrunereeinenis | coneeees | cesveens 7.300 |FA....| 08/15/2033 | .... .113.6290 | ...............8562,218 |............. 749,550 | ........20,683 | .........iB4,142 | cooiiiiiiiiiB2 | i [ s | e 2| 11/21/2002
494550-AR-7.. | Kinder Morgan Energy Partners.. ..5.000 (JD..... | 12/15/2013 2986810 v 39,472 | 39,745 | 222 | | e T i [ [ 2 11/18/2003 | ....

665501-AE-2.. | Northern National Gas 144A....
69351U-AB-9. | PPL Electric Utilities.
69362B-AC-6. | PSEG Power....
695114-BU-1.. | Pacificorp......
743263-AC-9.. | Progress Energy...
743263-AD-7.. | Progress Energy...
743263-AJ-4...| Progress Energy...
805901-AQ-8..| Scana Corporation Ser MTN
837004-BP-4.. | South Carolina Electric & Gas..
842434-CE-0.. | Southern California Gas Co.
882389-CB-3.. | Texas Eastern Transmiss.........
91020Q-AA-5. | United Energy Distributing 144A..
927804-CE-2.. | Virginia Electric Power Ser D...
927804-EN-0.. | Virginia Electric Power.....

..5.375|AQ.... | 10/31/2012
...6.250 |FA.....| 08/15/2009
..6.875|AQ.... | 04/15/2006
...6.900 [MN.... | 11/15/2011
..6.750 [MS.... | 03/01/2006
..7.100 [MS.... | 03/01/2011
...6.850 |AO.... | 04/15/2012 .
...6.250 |FA.....| 02/01/2012 125 000
..1.500 [JD..... | 06/15/2005 | ......oovoemeriees [ v | e 30,000
L4375\ 0171512011 | s | e | e ..100,000
..5.250 | JJ...... 07/15/2007 1,000,000
..4.700 |AO.... | 04/15/2011 .
1625 |JJ...... 07/01/2007 550 000 | .115.0570 .
..5.750 [MS.... | 03/31/2008 | ......cvvvvervees [ crvereriins | cerreriiireeies 27,000 | ..107.0700

.102.2220 | .
.110.4410].
.109.0190.

..2PE | 10/09/2002 | ....
....... 2112/19/2002 | ....
....... 21 12/05/2002 | ....
.1PE | 03/07/2003 | ....
....... 2| 02/14/2001 | ....
....... 2103/21/2003 | ....
....... 2| 04/11/2002 | ....
.2PE | 01/24/2002 ....
....... 1103/07/2003 | ....
.1PE | 12/10/2003 ] ....
....... 2107/16/2002 | ....
.1PE | 11/12/2003 ] ...
....... 1111/14/2002 | ....
....... 2103/25/2003 | ....

1275143
..1,119,787
A

112.6620 .
111.4480 .

927804-ES-9.. | Virginia Electric Power..... [SUROTTOOROY UOOPIOR BRI 5.375 | FA.....| 02/01/2007 | .....ooccccmmuerree | commacrrenees . ..500,000 | ..106.6600 | . corerreeenne499,240 | 11,198 26,875 | e 143 | | i | e 2| 01/24/2002
UNIEA SEALES......ovveerrcieeneiiii i e ..16 857 335 .16,391,000 |...XXX. .17 780 388 XXX.] ... XXX......
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations. .........16,857,335 .16,391,000 |...XXX. 17,780,388 XXX.] ... XXX......
3899999. | Total - Public Utilities (Unaffiliated).............cuurriuneriiriiiiniiisssiieessecsessssssessessssssessssssssessss e sssssssessesssssssssssssssssaas|_sesssaaes 16,857,335 | ........ 16,391,000 [...XXX..ooo.| covveeene 17,780,388 XXX.] ... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00077Q-AD-2. | ABN AMRO Bank NV........cocoouiruimrineriiseniiesesiiisseines | sevnens | coeenes 7.550 | JD..... | 06/28/2006 | ......cocoooomurvee | cerirrrrnnees ,094, ,000, ,094,055 |.......... 1,131,250 .1PE [ 12/10/2002
00077Q-AG-5. | ABN AMRO Bank NV........cocouierimmriinerineniieseniinssiinns | covenens | conenns 7.125|JD..... | 06/18/2007 |.... cerrienennn30,000 | .112.8140 | ................39,485 | 40,095 | oo 90 | o 2,894 | (BT 1) | s | e | e 1(03/19/2003
001392-AA-7.. | AIG Sunamerica 144A. ..7.600 | JD..... | 06/15/2005 | ......covvveerraes | weverrrernes | eeneennnnn2,000,000 |............2,000,000 | ..coovevrvevennne. . ...2,000,000 ..1PE | 06/08/2000 | ....
00184A-AA-3..| AOL Time Warner..... ..8.125|AQ.... | 04/15/2006 .107.6530|. ..1,026,380 | ........12,931 | .cccccce81,250 | .iricrnas(8,759) | oo | v | e 2| 02/14/2003 | ...
00184A-AB-1.. ..8.750 | AO.... | 04/15/2011 .111.6960 | . .888,785 | ........ 12,540 | .00 59,400 | oo (TA8) | i | everreiiiinenneiies | oo 2| 09/04/2001 | ....
00184A-AE-5.. ...6.150 | MN....| 05/01/2007 .108.8030 | .ovvvvvereerr81,602 | oiirren82,565 | i 769 | 2,308 [ ieeece(1,080) | oo | e | oo 205/28/2003 | ....
00184A-AF-2.. IME WAL ... vvoverrriineisiiereseiissessesssssesssions | serneies | oo 6.875| MN....| 05/01/2012 .... 21125310 ........... 1,547,301 |........... 1,451,643 | ........ 15,755 | e 94,631 [ iiiiiiiii(5,918) | o [ e | e 2| 01/14/2003
001957-AV-1.. | AT&T COMP..ccveeeumcrrierrereeisesseiseessisssessesssessssssssesssssnen| conseess | cvvvenns 6.000 | MS....| 03/15/2009 | .... .107.0000 | .ovvovereerr 26,750 | oo 24,809 | iiiiercnB42 | 1,500 | 26 | s | e | e 201/28/2003
001957-BC-2..| AT&T Corp.............. ...8.050 | MN.... | 11/15/2011 .115.0980] ............1,553,823 |............1,365,847 | .........13,886 |......... 105,300 | ..ccccece. 1,153 | isiiiiiiiiiiiis | e | e 2|01/14/2003 | ...
00209A-AE-6..| AT&T Wireless Service.... ..1.875|MS....| 03/01/2011 .115.7150 ...46,286 |. w2870 | 1,050 | e 1575 | (214) | s | i | s 203/21/2003 | ...
00209A-AG-1. | AT&T Wireless Service.... o oo | s 8.125| MN....| 05/01/2012 .... ..117.5950 382,184 | ..o 336,213 | cooveeeenb 401 [ 126,406 | oo (TA8) | e | e | e 2| 01/24/2003
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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 14 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 Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
00209T-AA-3. [AT&T Broadband.............coceeeerrerceereneeemremrereenemneenees | cvvenee | eveenes 8.375[MS... [03/15/2013] ..o [ [ 972,664 | ..o 900,000 |..121.6250].......... 1,094,625 12/10/2002] ....... 7.162
002824-AH-3. | Abbott Laboratories...........c.oveevreererrerecrenerenenee | vvnee | v 6.400(JD.... | 12/01/2006 ... ..2,400,000 |...cccrvvnee. . 12/18/2002f........ 3.203
002824-AM-2. | Abbott Laboratories.............coeeereereererecrenerenenee | vvnee | v 5.625(JJ..... |07/01/2006 | ........ccrvvree [ cerrvennne | wvrvrnnn . 37,494 [, 35,000 |..107.8640 03/18/2003........ 2.660
009158-AG-1. | Air Products & Chemicals INC...........cocveereevcercnrvnee | evvnee | v 8.500 [AO....| 04/01/2006 ..1,000,000 |....cccrvvnee. 11/25/2002(........ 3.483
013817-AB-7.. | AlC0A INC.....oveeriiiiieieceesceeiseeseiseeeeenens | v | e 7.375(FA.... |08/01/2010 ..2,200,000 |..117.2220{ ... 12/10/2003(........ 5.709
013817-AF-8.. [ AlC0A INC......oevririiiieieceiereeeineineneiseeeennens | v | e 6.000[JJ..... |01/15/2012] ......oovverenee [ ervvvins | e 515,509 | ... ....500,000 |..108.6760 ... 07/10/2002{........ 5.517
020002-AK-7.. | Allstate COp.........cerueerreeenriniinrinieeerreeseeseineeneenee | vvenee | veenes 7.200(JD.... |12/01/2009 .....covvvnee [ errvvvnne | 418,401 | ... ...400,000 |..116.6400]... 08/15/2001{........ 6.258
020002-AL-5.. | Allstate COp........cceiueereereenrinirnrinieeeieeseerenneenenee | venee | vvenes 7.875[MN... | 05/01/2005... ..2,500,000 |..107.8820 ... 08/16/2001{........ 5.363
020002-AN-1. | Allstate COMp.........coiueereereenrinineinieerereeseesenneenenes | vvinee | v 6.125(FA.... |02/15/2012]... ..1,000,000 |..108.7800 ... 02/14/2002{........ 6.163
023551-AH-7. | Amerada Hess COomp........cvererrererereeniineeneensensens | vvenee | veenes 6.650 [FA.... |08/15/2011 [ ......coovvreres [ eerrrnine | evrrerenenn37,290 [ 35,000 |..108.3750]... 03/21/2003]........ 5.584
02360X-AE-7. | Amerenenergy Generating.............coeeevvveveneenenences | vvnee | veenee 7.750 [MN... | 11/01/2005... ..1,000,000 |..109.6520 ... 12/06/2002(........ 4117
025816-AN-9. | American Express COmMPany..........cuceeeereereeeeerrneneens | cvvenee | vvenee 5.500 [MS... |09/12/2006 | .........ccoueree [ eervrvrene | e 451,056 ... ....450,000 |..107.6120]... 11/26/2001{........ 5.405
025816-AQ-2. | American Express COmMPany..........coceveereereeeeerreernens | cvvenee | vvenes 4.875(JdJ.....|07/15/2013 ] ..o | v [ e 159,093 ] ....160,000 |..100.2110]... 11/05/2003........ 4.950
02635P-RG-0. | American General Finance............cccoveeereeeencerenens | cvvnee | v 5.875(A0....|07/14/2006 | ..........cocenee [ cevvvrene | rvrrennn . 575,646 | ... .540,000 |... - 03/26/2003........ 3.148
02635P-RT-2. | American General Finance............cooveveeneeeeverenens | cvvnee | v 5.375[A0....|10/01/2012 .....evrvereree [ eevrvine | e 45,665 | ... ..45,000 10/15/2003(........ 5.163
026609-AL-1.. [WYEth INC......cvoeeiiiiicrcineicinceneeseineineseesineiens | vvinee | v 6.250 [MS... |03/15/2006 | .........corueree [ errvvvrne | e 454,011 oo ....450,000 |..107.8660 ... 08/16/2001{........ 5.813
026609-AM-9. [WYEth INC......oovvureeciieieireineesceneeneeseinnineisessineeens | vvenee | veenes 6.950 MS... | 03/15/2011{... ..1,400,000 |..112.9370... 06/15/2001{........ 6.671
026874-AS-6.. | American International Group 144A.............coovverens | cvvnee | rvnnes 4.250[MN... |05/15/2013 ] ....cvvrenen [ v | v 5,725 | ....94.8510]... 05/09/2003........ 4.312
032479-AC-1. | Anadarko Finance Co...........cvveveervenrrneenrenrenrennnennes | vvnee | veenes 6.750 [MN... | 05/01/2011{... .113.3630] ... 09/07/2001{........ 6.799
035229-CH-4. | Anheuser-Busch Cos INC........ccovvveerreereereeneencnenies | vvnee | v 6.000 [AO....| 04/15/2011{... o 12/12/2001{....... 5.863
03522Q-AC-9. | Anheuser-Busch Cos INC........ocvvveverereereeneencncnces | vvnee | v 5.625(MS... |10/01/2010... . 10/03/2001{....... 5.535
039483-AM-4. | Archer-Daniels-Midland Co..........cocovevvverevrererininnen | vvnee | v 7.500 [MS... |03/15/2027 | ......covvereenee [ evrvvvrne | 422,923 | ... ....400,000 |..120.3530] ... 08/16/2001{........ 6.997
054937-AC-1. | BB&T COrporation............ccoeeeereeeeeeneeneeneennnnnnennee | veenee | veenes 6.500 [FA.... |08/01/2011 [ .....oovverenee [ eervvvrns | e, 399,268 ... ....400,000 |..112.2330] ... 08/15/2001{........ 6.531
05523U-AA-8. | BAE Systems HIdg 144A..........ccocovvvvnvecicneen | vvnee | v 6.400[JD.... | 1211512011 | .....ovvvverenee [ ervrvins | e 459,820 | ... ....445,000 |..107.4920]... 07/17/2002{........ 5.870
060505-AD-6. | Bank Of AMerica COrp..........cvevreereeereereeeeeeenennneres | cvvenee | veenee 7.800[FA.... |02/15/2010 ......ocoruree [ eervvvrne | rvinene...584,465 | ... ...500,000 |..118.9200... 12/30/2002(........ 4.602
060505-AF-1.. | Bank Of AMerica COrp..........cvevveereeereereemeeeennnnnneres | cvvenee | vvenes 7.125(MS... | 09/15/2006 ... ..1,000,000 |..111.5840 ... 09/19/2000{........ 7.231
060505-AG-9. | Bank Of AMerica COrp..........cvevreereeeeeereeeeeeennnmnenes | cvvenee | vvenes 7.400(JJ..... |01/15/2011 [ ..o [ e | TO4,653 | ... ....640,000 |..117.2830] ... 09/30/2003........ 5.623
060505-AQ-7. | Bank Of AMerica COrp..........cvevveereeeveereeeeeeenernennenes | cvvenee | evvenes 6.250 [AO....| 04/15/2012] ......ooovereenee [ e | 182,884 | ... ...175,000 |..110.2380... 07/25/2002{........ 5.564
060505-AW-4. | Bank Of AMerica COrp..........cvevreereeereereemeeeenennnnnnes | cvvenee | vvenee 3.875(JJ..... |01/15/2008.........coovevee [ cervvvrne | viennn.. 106,086 ... ....105,000 |..101.9520]... 03/19/2003........ 3.598
060505-BF-0.. | Bank Of AMerica COrp..........cueveeereeeeeereeeeeeenernrnenes | cvvenee | vvenes 4.375(JD.... |12/01/2010] ... ..1,000,000 |..cccooverene [ 994,077 | ... 994,000 11/13/2003(........ 4.475
064057-BE-1..|Bank Of New YOrk Co INC........ccvvevvevrrereeeereerinenees | evvnee | v 3.750 [FA.... |02/15/2008.........corueree [ eervvvrne | ervrrennn. 101,545 ... ....100,000 |..coovvriirires | v 101,545 .101,583 11/17/2003(........ 3.345
06423A-AF-0. | Bank ONe COrP........ccevevrermurimreeneeneeneeneensensseeensenses | cvvenee | cvvenes 7.625(FA.... |08/01/2005.......ocvvenee | cervrrvrne | evvirenenn 48,775 . ..45,000 . 07/28/2003........ 2.203
06423A-AG-8. | Bank ONe COrP........ccvvreeerieimreereereeneeneensennsneensennes | evvenee | cveenes 7.875(FA....|08/01/2010{... ..1,650,000 |..120.1210{ ... 03/12/2003........ 4.186
06423A-AM-5. | Bank ONe COP.........ceuevermermremreeneeneeneenseneseeennennes | cvvenee | vvenes 6.500 [FA.... |02/01/2006 | ........ocorveree [ errvrvrrne | erenennn. 923,277 | ... ....910,000 |..108.5490].............987,796 |............. 03/19/2003........ 5.742
06423A-AQ-6. | Bank ONe COrP.......cccvvrererrmrimreereereeneeneeneeneseeennennes | cvvenee | vvenes 5.900 [MN... | 11/15/2011 [ .....oovvrence [ evvvvns | v 106,586 | ... ....100,000 10/15/2003(........ 4.882
06423A-AS-2. | Bank ONe COP........ccewreererieemreeneeneeneeneenseneseeensennes | cvvenee | vvenes 5.250[JJ..... |01/30/2013 | ......ovvvvnee [ | e 357,953 | ... ....350,000 |... 12/10/2003(........ 4.936
06423E-PM-1.|Bank One Ser BKNT.........ccocreureneeneneenenencnenernennes | evvnee | vvenee 3.700(JJ..... ]01/15/2008 ..3,415,000 01/07/2003{........ 3.749
066048-AA-7.. | BankAmerica Capital Il Ser 2............cocvvveneneninies | vvnee | v 8.000(JD.... | 12/15/2026 ..1,175,000 08/14/2002{........ 7127
066050-CM-5. | Bank Of AMerica COrp..........c.oevveereeeveereeeeeeennnnnneres | cvvenee | vvenes 7.125(A0....| 101152011 [ ..o [ e | 979,251 o ....850,000 12/10/2003(........ 4.764
071813-AS-8.. | Baxter International INC..........c..ccoeerevreercinrinninrnrnenns | v | v 5.250 [MN... |05/01/2007 .......ocorvree [ evrvvvnne | ervrrennn 611,670 | ....585,000 |.. 11/12/2002(........ 3.781
07274R-BZ-6. | Bayerische Landesbank Ser YDPN.........cccocvenevvenee | vvenee | vvenee 5.875(JD.... | 12/01/2008... 2,275,000 |..covvirneen. 01/13/2003........ 3.988
073902-BZ-0.. | Bear Stearns Companies INC............covvevrveencninnrns | vvnee | vvenee 5.700 [JJ..... |01/15/2007 [ ......covereeree [ e | 21,193 [ 20,000 |..cccoorvrneen. . 01/31/2003{........ 3.610
073902-CB-2. | Bear Stearns Companies INC............covveveeveencninnins | vvnee | reenee 3.000 [MS... | 03/30/2006 | .........creeree [ cerrrerene | ervererrnnn. 38,809 | ... ..38,000 |..101.5060]... 05/28/2003........ 2.026
073902-CC-0. | Bear Stearns Companies INC............covwevrereencninnins | evvnee | v 2.875(JJ..... |07/02/2008 | ........cvvvee | covervence [ oevrene....288,685 ... ..300,000 |....96.7910].............290,373 |............. 12/10/2003(........ 3.794
079860-AB-8.. | BellSouth COrp.......ccvvererernerrerrernerneeneenneecsenenennenn | evvenee | v 6.000 [AO....|10/15/2011 [ ......ooverenne [ | 468,132 oo ....425,000 |..108.4240].............460,802 |............. 471,865 | ......... 02/28/2003........ 4.444
079860-AC-6. | BellSOUth COMP.....c.vvvrerrerrereireereeserseeneenseenseenenenrenns | cvvinee | veines 5.000 [AO....| 10/15/2006 ... ..1,530,000 |..106.1190 ... .1,628,572 |.. , 05/28/2003........ 3.148
084423-AJ-1.. | Berkley Corporation.............cocevcereereereenienieneennennennns | evvnee | veenee 5.875(FA.... |02/15/2013 | ......covvvnee [ | 158,611 | oo ....160,000 |..102.1310]... 02/11/2003........ 6.000
093662-AB-0.. | Block Financial...........c.crvereerencninreneninenenenens | vvnee | v 8.500 [AO....| 04/15/2007 ... ..1,400,000 |..115.4890 ... 04/13/2000........ 8.663
097014-AE-4..|Boeing Capital COrp........ovvvvevreereereereereeneereeneensinnins | evvinee | v 5.650 [MN... | 05/15/2006 | .........ccocree | cerrvevrne | rvirerenn. 35,806 ... 34,000 |...ccccrvvneen. 03/05/2003........ 3.303
097014-AG-9. | Boeing Capital COrp.........evvevrerreereereerceneerceneeneinnins | evvinee | v 6.500 [FA.... |02/15/2012 ......cocreree [ eervrvine | rvirerrenn..69,635 | ... ..65,000 |..109.3340]... 10/15/2003........ 5.403
097014-AJ-3.. | Boeing Capital COp.......ccovvveverreereereenceneerceneennennens | v | v 4.750(FA....|08/25/2008 | ........ccocovee | covervence [ oerrernen. 265,568 ... .265,000 |..103.1620... 08/18/2003........ 4.698
100599-BU-2. | Boston EdiSON CO.......c..coeveveereeneencencenennerennenennes | eevee | ceiens 4.875[A0....| 10/15/2012]..coovvvvreres | v | e 168,921 | 170,000 |...ocovvrenee 10/09/2002]........ 4.965
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
10112R-AB-0. | BoSton Properties INC.............oouuerveeumeereveermenerreesneeneins | cevveees | woveeecd 6.250|JJ...... 0171572013 [ ...oorrvvernacs v | v 750,681 |00 750,000 [ oo ..2PE | 06/25/2003
10112R-AF-1.. | Boston Properties INC............ccoowcvveernecrrveeran. ..5.625|AQ.... | 04/15/2015 .2PE | 11/13/2003 | ....
10138M-AB-1. | Bottling Group. ..4.625|MN....| 11/15/2012 99,4560 s 422,688 | s B30.795 | oo 2512 | s 9828 | oo f218) | s | ot | 1107/11/2003 | ....
10138M-AE-5. | Bottling Group. ...2.450 | AO.... | 10/16/2006 .1PE [ 12/15/2003 | ....
110122-AG-3.. | Bristol-Myers Squibb Co.. ..5.750 | AO.... | 10/01/2011 ...2 678 527 .1PE | 11/14/2003 | ....
115637-AC-4.. | Brown-Forman Corp......... ...3.000 | MS.... | 03/15/2008 1,993,390 ..1,992,521 .1PE | 06/12/2003 | ....
12189P-AF-9.. | Burlington North Santa Fe L1570 10J...... 01/02/2021 1,532,943 | .........54,920 |........ 110,455 |..ocircciiei(2,076) | oo | e | e 1108/28/2001 | ....
12189P-AL-6.. | Burlington North Santa Fe 5943 10J...... 01/15/2022 ..800,000 .1PE | 06/20/2002 | ....
125577-AK-2.. | Cit Group Inc. ..1.625|FA.....| 08/16/2005 1086280 217256 | o 210,938 | s 5,719 | cssd 5,250 | (ZAIB) | s | s | e 1103/20/2001 | ....
125581-AA-6.. | CIT Group Inc... ..1.375|AQ.... | 04/02/2007 21129490 | i A72,127 e 435,716 | e 7,627 | 029,242 [ e300 | s [ i | e 1(07/28/2003 | ....
125581-AB-4.. | CIT Group Inc....... ...1.750 | AO.... | 04/02/2012 1181440 ... 407,597 | 405,858 | oo 8,610 | oo [ cevirireernced(384) | s | e | e 1112/10/2003 | ....
125581-AC-2.. | CIT Group Inc Ser MTN ..5.750 | MS.... | 09/25/2007 .107.9000 | ...crvveeeen 782,275 | v T24.596 | v AT | e A1,888 | e T3 | s | ceviiineeneeiiineenns | ceviees 1109/18/2002 | ....
12560P-CC-3. | CIT Group Inc....... ..5.625 | MN....| 05/17/2004 | ......covvvvernes | v | wovrreerrrceennc25,266 | crvviireerrei25,000 | oo | orrerriceenneni 25,266 | o589 | i 172 | 1406 | e (625) | s | e | e 1102/03/2003 | ....
126408-GB-3.. | CSX COMP...corrreurmrrrriirerressnresssissessssssssessssssesssssssensnes | ceveeses | woreecd 6.300 | MS....| 03/15/2012 .... .108.5720 | .............542,860 |......c..c....515,540 | .ccc000rn9,275 | 31,500 [ ocivienecc(1,275) | e | eevviineeneiiiiineenns | ceveeen 2| 07/17/2002
126650-AD-2.. | CVS COMP...oorrreurmirriereerreisresssissesssssssessssssesssssssessnes | cevseses | woenees 5.625|MS....| 03/15/2006 | .... .106.9410 | ............ 1,176,351 |........... 1,198,230 |........18,219 [ ... 30,938 | 1.oiiiii(25,128) | oo | e | e 1(03/13/2003
12682N-AF-6.. ...8.000 | JD..... | 06/22/2010 .112.2660 | ...........1,683,990 |............1,494,300 | ............3,000 |.......120,000 | ..ccorriveeeenT5 | oo | revrirneeneeiiinsenns | ceveees 1106/16/2000 | ....
127210-AA-0.. | Cadbury Schweppes US Fin 144A.. ...3.875|AQ.... | 10/01/2008 ...99.5460|...........1,990,920 |............1,997,920 | ......... 19,808 | ..ooooorrveirrecnins | o8 | s | e | e 209/22/2003 | ...
134429-AJ-8... | Campbell Soup Co ..6.900 | AO.... | 10/15/2006 ....83,136 |. ....83,558 .1PE | 11/04/2003 | ....
134429-AQ-2.. | Campbell Soup Co ...5.500 | MS.... | 03/15/2007 ..2,154314 |..........2,158,120 .1PE | 11/25/2003 | ....
149123-BF-7.. | Caterpillar INC...........ccrveeeereereinnrrsiisesesseennesssssensenees [ cevveees | woveeed 6.625|JJ...... 07/15/2028 | .....occvvvevrnacs | wevvrnrcries | errerreennn 500,310 [ 00002.500,000 | oo .1PE | 07/16/1998
151313-AP-8.. | Cendant Corp Senior NOtes...........oucvwmeervvemnereeeeeennns [ cevveies | o 7.375]JJ...... 01/15/2013 | .... 21146300 | o 114,630 | 114,122 | 038071 | [ (181) | i | s | e 2| 11/05/2003
152312-AG-9.. | Centex Corp. ..1.875|FA.....| 02/01/2011 L117.5760 | .............. 470,304 |.............. 405,829 | ........ 13,125 | ccccits31,500 [ vviiiericcs(B95) | s | i | ceviees 208/15/2001 | ....
152312-AL-8.. | Centex Corp. L4750 01/15/2008 21031750 | 159,921 | 180,147 | 11003,395 | s e (BT) | i | i | e 2|12/16/2003 | ...
16132N-AV-8. | Charter One Bank............. ..8.375 | MN....| 05/15/2012 .108.7510|. ..2PE | 10/09/2002 | ....
16161A-BT-4.. | Chase Manhattan Corp ...6.000 | MN....| 11/01/2005 ..107.2530 ceverreinneenn81,306 | 750 | 3,450 [ et (1,887) [ s | eererreiiinsenniiies | e 106/24/2003 | ....
166760-AA-6.. | ChevronTexaco Capital Co ...3.500 | MS.... | 09/17/2007 101.8480| ......1 018 480 | oot 027 830 [ .o 10,111 [ 135,681 | s(,709) | s | e | e 1103/06/2003 | ....
166760-AB-4.. | ChevronTexaco Capital Co ..3.375 | FA.....| 02/15/2008 ..100.4750 ...30,143 |. 029,975 | 383 | D15 | e | s | s | s 1102/06/2003 | ....
172967-AZ-4.. | Citigroup Inc ...1.250 | AOQ.... | 10/01/2010 .116.5560 | ...........2,399,888 |...........2,372,170 | ........37,319 | cc.ee... 51,403 | ccieiii(11,208) | oo | cevierneeneeiinneenns | oo 1(12/09/2003 | ....
172967-BA-8.. | Citigroup Inc.. ..6.750 | JD..... | 12/01/2005 .108.6390]............2,862,638 |...........2,725,157 | ........ 14,822 | ........ 177,863 | cccc0eo(19,684) | oo | e | oo 104/29/2003 | ....
172967-BF-7.. | Citigroup Inc.. ...5.750 | MN....| 05/10/2006 .107.6230]...........1,076,230 |............1,038,880 | ...........8,146 | ..c...cc.. 57,500 |[.eccrrvenece(8,313) | i | v | ceviens 1110/19/2001 | ....
172967-BP-5.. | Citigroup Inc.. ..5.625 FA.....| 08/27/2012 |. .105.5640 | ...........2,876,619 |........... 2,771,915 | 0. 52,797 | ccciccrr97,307 | e 277 | s | cevviineeneeiiineenns | ceviees 1112/10/2003 | ....
17303N-AA-5. | Citicorp Capital Il...... ..8.015|FA.....| 02/15/2027 .116.2250 | ............1,336,588 |...........1,217,945 | ........34,821 | e 92,173 | iiiricciics(5,183) | s | e | e 1108/13/2002 | ....
184502-AK-8.. | Clear Channel Comm ..1.650 | MS.... | 09/15/2010 | .. .117.0540 1 ..............409,689 |..............397,849 | ...c.ee.... 7,884 | .ccc0c00sn2B,775 | iiricceecd(d,7T78) | s | e | e 2| 01/24/2003 | ...
184502-AN-2.. | Clear Channel Communications.. 46251 JJ...... 01/15/2008 1031460 | ..o 41,258 | 80,870 | 853 | 956 [ (129) | s | e | e 203/12/2003 | ....
184502-AR-3.. | Clear Channel Communications.. ...4.400 | MN.... | 05/15/2011 ..2PE | 05/16/2003 | ....
191216-AH-3.. | Coca-Cola Company. ..5.750 |MS.... | 03/15/2011 .1PE | 03/18/2003 | ....
191219-BF-0.. | Coca-Cola Enterprises......... ...5.750 | MN....| 11/01/2008 .1PE | 11/05/2003 | ....
191219-BJ-2... | Coca-Cola Enterprises. 28125 FA.....| 08/15/2011 | ..oooorrrveines | v | e 1,255,432 | ......... 1,250,000 | ..110.5890 | ............1,382,363 |............1,256,388 | .........28,924 | ... 76,563 | ..ccovvoineec(BAT) | cooecrriiinacs | e | e 1112/19/2001 | ....
191219-BK-9.. | Coca-Cola Enterprises............. ...5.250 | MN....| 05/15/2007 .1PE | 03/25/2003 | ....
19416Q-DB-3. | Colgate-Palmolive Co Ser MTNE ...5.980 | AO.... | 04/25/2012 .1PE | 04/07/2003 | ....
20029P-AJ-8.. | Comcast Cable......... ...6.200 | MN....| 11/15/2008 .109.7360 | .............685,850 |...ooceeeern083,4371 | ooiieie 951 | i [ eeriineenneed(390) | s | e | e 2|12/15/2003 | ...
20029P-AL-3.. | Comcast Cable. .B.750 | JJ...... 01/30/2011 21112930 250,409 | 224917 | 8,370 | 15,188 | D | s [ i | s 2|12112/2001] ...
20029P-AM-1. | COMEaSt CabIE.........rvvveerrreercrreieerreiieeeesiisssessiseis | s | covienns 6.875|JD..... | 06/15/2009 | .... .112.7340 ..2PE | 01/06/2003
20030N-AA-9. | COMEASE COMP.....cvvveermrreeerrcrreisinerssissssssessessssssssensses | conseene | coseenns 5.850 | JJ...... 01/15/2010 .... L106.7710 | 26,693 | eviieeni25,098 | e B74 | e T52 [ e (B) | s | i | e 201/28/2003
20030N-AE-1. | Comcast Corp.............. ..5.300 | JJ...... 01/15/2014 ....99.6680 | ..........1,863,792 |...........1,863,498 | .........82,219 | oo | cevrrrenrennnDT | s | e | e 2| 11/25/2003 | ...
205363-AF-1.. | Computer Sciences Corp. ...5.000 | FA.....| 02/15/2013 .101.1620 | ..............404,648 |.............398,875 | ..ccee.... 7,556 | oovrvceeeen 7,542 | 204 | i | s | s 1112/10/2003 | ....
205887-AV-4.. | Conagra Foods Inc ...1.500| MS.... | 09/15/2005 .108.6450 | ..............488,903 |....cccce... 471,363 | ..cc0....9,938 | e 33,750 [ viriennca(5,144) | i | s | e 208/16/2001 | ....
205887-BA-9.. | Conagra Foods INC.........ccoocvvcemreveeneeeeernnneeennns ..8.750 | MS.... [ 09/15/2011 21120870 26,901 | 028,288 | i BTT | 810 [ d(254) | | i | e 205/28/2003 | ...
208251-AC-2.. | CONOCO INC....ooorervverrreeerrriianseisisesseesiesssssssessessnnes | conseene | coveenns 5.900 | AO.... | 04/15/2004 | .... .101.2780] ............1,038,100 |............1,041,668 | ......... 12,767 | .........00,475 | ..cirreccssce(8,808) | oo | v | oo 1(01/28/2003
208251-AD-0.. | CONOCO INC...ooorrvverrmrreeeerrriiamreisisnesssssiesssssssessessnnes | conneese | coveenns 6.350 | AO.... | 04/15/2009 | .... 1121840 .............224,368 |............. 203,990 | ..cccce0rn2,6871 | cciicrn 12,700 | oo (A43) | s | e | e 1103/20/2001
20825C-AD-6. | ConocoPhillips..........c.cccueerenes ...3.625| AO.... | 10/15/2007 ..901,812 .100.8110] ..............907,299 |.............902,144 | ...........6,888 | ..c...cc.... 33,169 | .ovoiierrcid(B32) | i | revviineerreiiineenns | e 1103/11/2003 | ....
20825U-AA-2. | Conoco Funding Co.......oocvveeeees ...5.450 | AO.... | 10/15/2006 ...196,938 .107.2900 | ...............804,675 |.............810,668 | ..........8,629 | ......... 40,875 | cc0e0srs(13,730) | covvorrveevrrecrrns | revrermnerrerirrneenns | ceveees 1102/14/2003 | ....
20825U-AB-0. | CoNOCO FUNAING CO.....vooumerveeermrriernreieseeesisseesssisnens | conseene | cvveenns 6.350| AO.... | 10/15/2011] .... 327,870 |.... 1121160 330,742 328,466 | ....er.3,955 | 2,899 | iiieeiiid(BIB) | s | e | e 1[12/10/2003
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Showing all Long-Term BONDS Owned December 31 of Current Year
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209864-AT-4.. | Consolidated Rail COrp...........cvceeecerceneneeeereerennae | vvenee [ veenes 9.750(JD.... [06/15/2020 ........ocevveree [eervrvrrae [ i 1,258,463 | .......... 1,000,000 |..137.7820].......... 1,377,820 | .......... 1,279,996 ..2PE|09/17/2002]....... 7.059
210371-AG-5. | Constellation Energy Group.............cooeveeevveecvenennes | vvnee | veenes 6.350 [AO....| 04/01/2007 [ ......covevvenee [ evrvvvrne | v 514,281 [ o ....500,000 |..109.4440]... 518,580 | ........7,938 [ ..c0c0c. 31,750 [ .iviinis(3,897) | [ [ 2111/19/2002]....... 5.380
22160K-AA-3. | Costco Wholesale COrp..........cvceveereereernenineernenens | evvnee | vvenee 5.500 [ MS... | 03/15/2007 ... <veer..1,000,000 |..107.8740 ... .1,079,780 |.. ....1111/25/2003]....... 2.936
22237L-LD-2.. | Countrywide Home Loan............... e [ 5.250(JD.... |06/15/2004.........ccoueree [ cervrvrene | v 140,574 | ... ....140,000 143,179 ...1110/17/2001]........ 4.331
22237L-MD-1. | Countrywide Home Loan Ser MTNK...........ccccovvrnnee RS I 5.500 [FA.... |02/01/2007 [ ......ccocorenee [ eervvvnene | vvirernnnn... 55,889 | ... ..53,000 ... 56,543 | oo 1,215 | i 1458 | (B54) | [ [ 103/27/2003]........ 3.615
22237L-NR-9. [ Countrywide Home Loan Ser L...........cccccocuvivrcirinnnen. RS I 3.250 [MN... | 05/21/2008.........corveree [ eervrvrae | v 664,162 | ... .670,000 664,025 .1PE|12/10/2003....... 3.464
224044-BD-8. [ Cox COMMUNICAIONS.........cocemrercercenrenrrrreereeeerennenne R I 6.750 [MS... |03/15/2011 [ ......oovvereenee [ evrvrvrne | 399,391 ... ....400,000 |..113.2920] ... 399,264 | ........7,950 | ........27,000 [...cooeriereeniB2 | [ [ 2108/16/2001]....... 6.777
224044-BE-6.. [ Cox COMMUNICAtIONS. ........coveueercecerenrrrreireereerennenns RS I 7.125(A0....110/01/2012 ..o [ | 193,702 | o .195,000 |..115.3410... .193,563 ...2109/17/2002]....... 7.229
224044-BF-3.. [ Cox COMMUNICAtIONS.........cceueereecerenrrerreineieerennenns RS I 4.625(JD.... |06/01/2013 ] .....covvvveres [ coverenne | eevrerrennen. 59,634 ... .60,000 |....96.4100(.............57,846 |..............59,615 | o231 [ 1418 [ 19 | [ [ 205/20/2003]....... 4.706
224050-AR-5. | Cox Enterprises INC 144A............coeveerienininiiniinninns RS I 4.375[MN... |05/01/2008 | ........ccocorees | ovvevence | cevrene...615,880 ... 600,000 |..cccrvrrnnee . ..2PE|07/16/2003....... 3.708
22541L-AA-1.. | Credit Suisse First Boston............ccccveeeeieiiniiniennn. RS I 5.875[FA.... |08/01/2006 | .........crvrer [ cerreerene | evrrirerenn 21,056 [ oo 20,000 (..107.9430]...............21,589 |..cooeoeren 21,403 | o490 [ 588 [ (BAT) | [ [ 1{01/31/2003]........ 3.712
22541L-AB-9.. | Credit Suisse First Boston............ccccoeevuierrirririennn. RS I 6.125[MN... | 11/15/2011{... 1,060,000 |..107.0000] ... ....1108/18/2003]....... 5.350
22541L-AC-7. | Credit Suisse First Boston............ccccoeeeeierienriiennn. RS I 6.500 [JJ..... |01/15/2012] .....oovvenee [ evvvvrns | e 579,359 | ... 570,000 |..111.3020]... ....1110/15/2003]....... 6.234
22541L-AF-0.. | Credit Suisse First Boston............ccccoeveiinierriniinn. RS I 4.625(JJ.....|01/15/2008 | .. 2,659,000 |..104.1000 ... ....1112/10/2003]....... 4.494
233835-AA-5.. | Daimler Chrysler NA HIAG.........cocvvevevvenrinininieiens | v | v 7.200[MS... |09/01/2009 ......coverevrer [ cevreenene | eovrnirennnn 32,743 [ 30,000 |..111.6780]... ....2102/05/2003]....... 5.310
233835-AP-2.. | Daimler Chrysler NA HIAG.........ccocvveververvivininieiens | v | 7.750(JJ..... | 01/18/2011{ ... , .114.3560] ... ...2101/11/2001]........ 7.844
233835-AS-6.. | Daimler Chrysler NA HIAG.........ccocvvevevvevvririnieiens | v | 6.400 [MN.... | 05/15/2006 | .........couree [ cerreerrne | evrrrrnnnnn 31,668 [ 30,000 |..107.1410{... ....2102/05/2003]....... 3.921
233835-AU-1. | Daimler Chrysler NA HIAG.........ccocveeeervennininininiens | v | e 4.750(JJ..... | 01/15/2008 | .....covvvveree | covvrvvrnee [ erenn.527,305 ... 525,000 |..102.3140]... ....2102/14/2003]....... 4.630
233835-AV-9.. | Daimler Chrysler NA HIAG.........ccocvveeervevrririnisiens | v | e 4.050(JD.... |06/04/2008 | ........coerewe [ corerrenee | vrrirrennn 31,901 |, 32,000 |....99.3190]... ....2|05/29/2003]....... 4.127
233835-AW-7. | Daimler Chrysler NA HIAG.........ccocvveververneninininiens | v | 6.500 [MN... | 11/15/2013 ... 1,000,000 |..105.3410]..........1,053,410 |......... 1,011,340 [ ........9,931 | oo [ (138) [ | [ 2110/31/2003]....... 6.345
244217-BF-1.. | John Deere Capital Corp.........ocrvureereereeneenienirnennenn. RS I 5.125(A0....|10/19/2006 | ........orvrer [ cerrrerene | wvrrrrnnnn. 97,546 [ 92,000 |...ccorvrneen. . ..1PE|11/04/2003{....... 2.868
244217-BG-9. | John Deere Capital Corp.........oeueureereereeneeneeneenennenn. RS I 7.000 [MS... |03/15/2012].......ocvvnee [ evrvvvnne | v 566,641 | ... 570,000 |..115.1990].............656,634 |.............566,147 |....... 11,748 | ..........39,900 [ ...co.cc.0c.e.293 [ e [ 1(03/15/2002{........ 7.096
244217-BJ-3.. | John Deere Capital Corp.........oeuvureereereeneenienrrnennenn. RS I 3.900(JJ..... |01/15/2008 | .......ocveeree [ cerrrrrrne | vvirerennn. 55,357 | .o .55,000 |..101.6270... ....1102/11/2003]....... 3.725
244217-BK-0..| John Deere Capital Corp..........ocreureereereeneeneenrenennenn. RS I 5.100[JJ..... |01/15/2013 ..o [ | 299,548 ... 300,000 |..102.4500].............307,350 |.............299,508 | ..........7,055 | .cc0c00c.... 7,863 | coirirninencB0 [ | [ 1{01/07/2003]........ 5.121
251529-AF-0.. | Deutsche Bank Financial.............ccoovveeveeeceience | vvnee | v 7.500 [AO....| 04/25/2009.......ocovvree [ eervrvrne | ervinne....842,406 ... +.750,000 |..coiiiirnee .APE|11/12/2002f........ 4.843
25179S-AC-4. | Devon Energy Corp........coveenenernernernernennennsensens | vvenee | veenes 6.875[MS... |09/30/2011|......coovevvenee [ evrvvvnne | v 407,684 | ... .375,000 {..113.3930(.............425,224 | ............411,908 | ........6,517 | ... 25,781 | oo i(3,308) | oo [ [ 2109/12/2002]....... 5.479
254687-AM-8. | The Walt Disney Co Ser B.........cocvvevvvevevineninnins | vvnee | v 6.750 [MS... | 03/30/2006 | .........corueree | cerrrerrne | ervirerenn. 36,565 | ... 34,000 (..108.7650...............36,980 |.............37,444 | ...0inB80 [ .iiiiii2,295 [ d(B79) | e [ [ 2103/05/2003]....... 3.240
260543-BH-5. | Dow Chemical............couvvereereeeirceeencenninenesienens | evvinee | v 5.970(JJ..... |01/15/2009 ........ocvveree [ evrvrvrne | v 484,875 | ... 500,000 |..covvrerneen. ..1PE|02/01/2002{....... 6.687
260543-BR-3. [ Dow Chemical...........ccovrrerrereeeireecineennneneneeens | vvinee | v 6.000 [AO....|10/01/2012]... v 2,480,000 [..105.2640..........2,610,547 |..........2,570,129 |........37,200 | ........ 160,967 |.........(6,389) | cceevveerrerrerres [ v [ e 1 [06/04/2003........ 5.508
263534-BJ-7.. | EI Du Pont De NEmOUTS..........ccoeeeevimneeneeneeneennennes | vvenee | veenes 6.875[AO0....|10/15/2009.........ccrueree [ errvrvrne | v 470,800 ... ....420,000 |..covvriinnnee . ..1PE|03/19/2003{....... 4.479
26439X-AB-9. | Duke Energy Field Services...........curerrnrerrcerienens | cvvnee | vivnee 7.875(FA.... |08/16/2010 | .......oocvvenee [ evrvrvrne | 372,137 | e ....350,000 |..117.1560].............410,046 |.............378,357 |........10,336 | .........27,563 | ..........(2,582) [ c.ocvoerirrirces e o 2108/15/2001]....... 6.678
268766-BE-1.. | EOP Operating LP.........ccocovueureerieineneisininienns | v | v 6.500[JJ..... |01/15/2004 ... 1,000,000 |..100.1220] ... ....2103/03/2003]....... 2.334
268766-BN-1. [ EOP Operating LP..........cccoeueeeeriivireniisininisnns | v | v 8.100[FA.... |08/01/2010... 1,250,000 |..117.6070]..........1,470,088 |..........1,415,250 |.........42,188 | .......101,250 | .........(17,717) [ ceoerirrcrcrccs e [ 2112/16/2002]....... 5.917
268766-BT-8.. | EOP Operating LP..........cocoeueueerievireneenininisnes | v | v 7.750 [MN... | 11/15/2007 ... 3,000,000 |..114.6370 ... ..2PE|11/15/2000....... 7.825
268766-BU-5. | EOP Operating LP...........ccovueueerienininiisisnisnns | v | v 7.000 [JJ..... |07/15/2011 [ ..o oo v 52,623 [ 45,000 |..112.8410]..............50,778 [..........0....53,096 | ..oooeet 1,453 | i 1575 | (B72) | [ [ 2106/04/2003]....... 4.341
26882P-AN-2. | ERAC USA Finance Company 144A..........ccccooovenes | cvvenee | cvvnnee 8.000 [JJ..... |01/15/2011 [ ... [ | 154,686 ... .150,000 |..118.9360... .155,936 ....2103/22/2001]....... 7.422
26884A-AM-5. | ERP Operating..........couereereenernerererremremnemneeneeneensences | vvenee | veenes 6.950 [MS... |03/02/2011 | ......oovverenee [ evrvvvnne | e 202,028 ... .200,000 |..113.9830... 202,576 ....2103/20/2001]........ 6.769
285661-AD-6. | Electronic Data Systems Corp SerB..........ccooovvvree | cvvnee | v 6.000 [FA.... |08/01/2013 | .....oovvvreree [ eerrvvrne | 9,435 [, ..10,000 |....98.2640] .......c..c0.e.9,826 | oo 9,430 | 302 i D [ e [ 2111/25/2003]....... 6.811
291011-AL-8.. | Emerson Electric Co.........coovvvererrvennenrenenenees | evvenee | v 7.875(JD.... |06/01/2005........ccreeree | cervrvrne | ervirenennn 29,153 | .. ..27,000 ................ . ..1PE|03/25/2003....... 2.130
302508-AQ-9. [FMR Corp 144A..........oovvreinenrneeereeerenenenees | evvnee | v 7.570(JD.... |06/15/2029 ... venere.1,000,000 |..120.1290..........1,201,290 |............999,690 | .........3,364 | ... 75,700 |..ovovrvevcncnd | e [ [ 1(06/30/1999]........ 7.572
302508-BA-3.. | FMR Corp 144A........c.oooivreininninrsreeesenenenees | vvnee | e 4.750(MS... |03/01/2013 ] .....covvrvree | cvvevvenee [ errenne..499,866 ... ....500,000 |....98.2840]... ....1102/24/2003]....... 4.754
302570-AK-2.. | FPL Group Capital INC..........cccvvvererernrrrrrerererceieinees | vvnee | v 7.625(MS... |09/15/2006 | ........ocrveree [ cerrrvrne | ervirenennn 33,902 | ... ..30,000 |..112.2680]... . ....1106/02/2003]....... 2.613
302570-AN-6. | FPL Group Capital INC..........ocvvvvrererrrrererreierceeinees | vvinee | v 6.125[MN... |05/15/2007 | .......ocrveree [ eervrvrne | v 350,718 | ... .350,000 |..109.2820... 351 ,087 ....1108/15/2001]....... 6.056
319963-AF-1.. | First Data Corp.........covurvrvrrneererreereeeeneercinninnennes | cvvenee | veines 5.625 [MN... | 11/01/2011 [ ...coovvvrnne [ | 140,149 ... 145,000 |..106.3850... 139,196 [ oo 1,359 | iiein8,156 [ B9 [ | 1[11/26/2001]........ 6.170
319963-AG-9. | First Data Corp........cvvurvrvneneereereeerreeneereeneisnnnnns | evvenee | evvinee 3.375(FA.... |08/01/2008 | ........ooorevree [ cerrverene | evrvirnnnn 14,956 [ 15,000 . ..1PE|07/23/2003....... 3.444
337358-BC-8. | First Union COorp..........ceeeeerceneenernrerenerrenennennennenns | vvnee | veenes 6.875[MS... |09/15/2005... seeere.1,900,000 130,625 | ... i(69,386) [ ..o | e [ 1[1217/2002]........ 2.948
33738M-AE-1. | First Union National Bank............c.ccocreureereeneercnenies | vvnee | v 7.800[FA.... |08/18/2010 .......ocrveree [ evrvvvrne | rviennn...697,508 ... ....585,000 ....20,865 | .... ..1PE|10/15/2003....... 4.421
33900Q-BE-3. | Fleet Boston Financial Corp...........cccocereererrerernenes | vvinee | vvenes 4.200MN... | 11/30/2007 ... ..1600 000 |... 68,880 [ ..o B [ | [ 1[11/18/2002]........ 4.232
33901A-AA-6. | Fleet BoSton COomp.........covurevereeeueeneeneeneeneeneencnnee | vvnee | veenee 7.375(JD.... |12/01/2009 ......ocovvenee [ evrvvvrne | v 765,486 | ... +.725,000 | .o . ..1PE|09/04/2001{....... 6.232
339030-AB-4.. | Fleet Boston Financial Corp...........cccccvereererrerenenes | vvinee | vvenee 7.250 [MS... |09/15/2005........ccrveree | cerrrvrne | rvirerenn. 56,198 | ... ..52,000 |..108.7410]...............56,545 |..............58,129 | ... 1,110 | i 3,154 [ (1,93) [ | [ 1 [04/29/2003]........ 2.389
343254-AG-3. | Florida Windstrom Underwriters 144A.............ccccoeevee | covree | vvenes 6.850 [FA.... |08/25/2007 [ .......ocorvenee [ evrvrvrne | errnennnn 412,290 | ... .400,000 ..113.1070].... ....1108/16/2001]....... 5.901
345397-SJ-3.. | Ford Motor Credit CO.........ccvvvvvveecvcnrrerreenceneinenees | evvenee | v 6.700|JJ..... |07/16/2004 | ........oovvee | cervrnne | evrnrnnnn. 50,616 [ 50,000 |..102.5690...............51,285 |.............51,600 | ... 1,535 [ oo 1,675 [ (983) | e Lo | 202/05/2003]....... 4.370
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not i by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Adjustment | Adjustment | Interest |nation| Acquired | Interest
345397-SM-6. | Ford Motor Credit CO.......c..uerrreveemmsmseeeeceresesssansneeenes | ceveeees | coveenes 7.375]AO.... [ 10/28/2009 ... .109.8160............2,278,682 |...........2,017,730 |.........26,780 |....... 753,031 | covveiisesseB,165 | corvrvveeiririvrces | ernmssssecenreeennns | ceveens 2 [02/14/2003
345397-ST-1.. | Ford Motor Credit Co ...1.875|JD..... | 06/15/2010 117360 | 223472 | 216,038 | 00700 | 15,750 [ een{1,5271) i | eevnisssseeereneennns | ceveees 2|08/15/2001 | ....
345397-TS-2.. | Ford Motor Credit Co ..1.375|FA.....| 02/01/2011 .108.9940 | ...ooeeserrr 272,485 | o000 257,325 | i 7,882 | 18,438 [ nnd(622) | e | eevnisssseenneneenins | ceveees 2| 06/25/2001 | ....
345397-TY-9.. | Ford Motor Credit Co.... ..1.250 | AO.... [ 10/25/2011 .108.4560 | ..............542,280 |...........486,590 | ...........6,648 |...........36,250 | oo 1,149 | i | e | e 2101/14/2003 | ....

349631-AF-8.. | Fortune Brands Inc ..6.250 | AO.... | 04/01/2008
362311-AG-7..| GTE California INC.........cccccommcrreennerreeennnne ..8.750 | MN....| 05/15/2027
362320-AX-1..| GTE Corp.......... ..6.360 | AO.... | 04/15/2006
364725-AA-9.. | Gannet Co Inc... ..4.950 | AOQ.... | 04/01/2005
369550-AJ-7...| General Dynamics Corp... ...3.000 | MN.... | 05/15/2008
369550-AK-4.. | General Dynamics Corp... ...4.250 |MN.... | 05/15/2013
369604-AY-9.. | General Electric Co.......cccoccvverrunennnes ...5.000 | FA.....| 02/01/2013
36962G-A4-6..| General Electric CAP Corp Ser MTNA ..2.850 | JJ...... 01/30/2006
36962G-D6-8..| General Electric CAP Corp....... ...3.500 | FA.....| 08/15/2007
36962G-VM-3. | General Electric CAP COIp...........oomrrvveeeereveeeensesesnnens | conneeee | coveenns 6.800 | MN....| 11/01/2005 | ....
36962G-WB-6 | General Electric CAP COIp...........omrrvveeerreveeeeneesiennens | conneeee | cvveenns 6.125 | FA.....| 02/122/2011] ....
36962G-YY-4. | General Electric CAP Corp... ...6.000 | JD..... | 06/15/2012

.1PE | 03/22/2001 | ....
.1PE | 10/10/2001 ]| ....
....... 1108/05/2003 | ....
....... 1101/09/2003 | ....
....... 1105/12/2003 | ....
....... 1107/17/2003 | ....
....... 1112/10/2003 | ....
250,559 | iiiiciiinD98 | e TOT | e (T43) | s [ e | e 1104/01/2003 | ....
. . ...2,048,791 . . » .1PE | 08/12/2003 ....
.......................................... 1102/03/2003
............ 2,496,525 .1PE | 05/07/2002
..4,300,724 | ........10,893 |........245,100 | .........(17,930) | coooorveiicrinns [ o [ e 1102/03/2003 | ....

...1 198 251 |.
....27 079 |.
...2,495,400 |.

...1 196 350
....27 205
...2,540,976
...1,978,509
..267,726
...4,162,981

..108.3160

.103.9750].
..97.6370 .
...95.6690 |.
.101.1330].

36962G-YZ-1..| General Electric CAP Corp....... ..5.000 | JD..... | 06/15/2007 21,129,054 2,502 56,300 | (488) [ i [ e [ e 1104/29/2003 | ....
36962G-ZY-3.. | General Electric CAP Corp Ser MTNA. ..5.450 | JJ...... 01/15/2013 301,886 | .oooveeeen 7,162 | 05,305 [ icrd(698) | s [ e [ e 1110/15/2003 | ....
370334-AS-3.. | General Mills InC..........ccoovuvenmrieinerieieniinnas ...6.000 [FA.....| 02/15/2012 1069370 e 49191 | oo STATA | o D043 | e 1380 | s(342) | s | oo | 21 07/02/2003 | ....
370424-FV-0.. | GMAC........cooriscriisrieisrssissesissssiesssssessssssssssessssessnes | sssnens | sonenns 8.875|JD..... | 06/01/2010 | .... 1111250 ...............666,750 |..............672,348 | ... 4,438 | i 53,250 | oooiccecs(7,0671) | s [ e | e 2 | 03/05/2003

370425-RU-B.. | GMAC.........cooriinceiieriiisreissssisssiesssssessssssssssessssessnss | sssnens | sonenes 7.250 |MS.... | 03/02/2011 | .... .109.7110 | .............. 219,422 | .............. 208,680 | ..o 4,793 | 14,500 | e (T42) | s [ e | e 2| 08/15/2001

370425-RX-0.. [ GMAC.........cooriiriiisrisereissneises s ..6.875|MS.... | 09/15/2011 .107.7130 | ...........2,288,901 |..........2,109,148 | .........43,016 |....... 146,094 | ... 1,243 | o | e | e 21 02/05/2003 | ....
375766-AK-8.. | Gillette Company....... . 35500 |AO.... | 10/15/2007 | ..100.7520 cervevnneneeeen 13T | 200 | 982 | icci(B3) | s [ [ e 1103/25/2003 | ....
381317-AQ-9.. | Golden West Financial Corp...........ccocuomrrnrreincreiecinans 24750 [AO.... | 10/01/2012 | cooooeevs | e [ e 2,844,076 1............2,850,000 | ... ...2 844 076 |. ...2 843 032 .1PE | 02/28/2003 | ....

38141G-AQ-7. | Goldman Sachs Group Inc...
38141G-AZ-7..| Goldman Sachs Group Inc...
38141G-BU-7. | Goldman Sachs Group Inc...
38141G-DB-7. | Goldman Sachs Group Inc...
38141G-DQ-4. | Goldman Sachs Group Inc...
38141M-MP-3 | Goldman Sachs Group Inc.......

..1.625 |FA.....| 08/17/2005 ..109.2960
..6.875|JJ...... 01/15/2011 515 000 |..113.5610|.
..6.600 | JJ...... 01/15/2012 .243,000 | ..111.7530 .
..5.250 |AQ.... | 04/01/2013 ..101.2870
..5.250 |AO.... | 10/15/2013
...6.500 |FA.....| 02/25/2009

...43,718

. ....44,892
..584,839 |.

.537,702

....... 1101/31/2003 | ....
....... 1110/15/2003 | ....
....... 1106/23/2003 | ....
....... 1109/26/2003 | ....
.1PE | 12/10/2003 ] ....
....... 1112/02/2003 | ....

...6 340,248 ...6 330,575

4128A0-AA-1..| Harley Davidson Funding 144A... ..3.625 | JD..... | 12/15/2008 194,977 |. 194,977 .1PE | 11/18/2003 ] ....
416592-AB-9.. | Hartford Life. . ..1.100 | JD..... | 06/15/2007 1122330 s 561165 | 529,890 | corrsd 578 | o3850 | cerss(5,020) | s | ot | 1111/26/2001 | ....
421946-AE-4.. | Healthcare Realty Trust..........cccooooonriiiciiincciinns ...8.125 |MN.... | 05/01/2011 LM145140 |l ATATT 149,226 | 2,031 | 12,188 | BT i [ s | 2/05/10/2001 | ....
423074-AG-8.. | HJ Heinz Co.........cccconnerne. ...6.000 |MS.... | 03/15/2008 21093770 | 21,875 | 022,523 | 00383 | 1,200 | e (383) | e [ e | s 1103/04/2003 | ....
423328-BJ-1... | Heller Financial Inc ..6.000 [MS.... | 03/19/2004 | .......coooomvve | corvrrri [ cirreene 400,497 | .............400,000 | ... .1PE | 08/15/2001 ] ....
428236-AD-5.. | Hewlett-Packard Co...... ...1.150 | JD..... | 06/15/2005 21075120 | 26,878 | 27,537 | 79 | el 1788 | d(B85) | s [ e | e 1103/07/2003 | ....
428236-AF-0.. | Hewlett-Packard Co. ..5.500 | JJ...... 07/01/2007 ..108.0800 | ............1,999,480 |...........1,893,850 |.........50,875 |...........89,705 | .cccoociieseciec(B46) | v | e | e 1111/25/2003 | ....

428236-AG-8.. | Hewlett-Packard Co......
438516-AL-0.. | Honeywell International Inc..
438516-AN-6.. | Honeywell International Inc

..6.500 | JJ...... 07/01/2012
..6.875|AQ.... | 10/03/2005
..6.125 |MN.... | 11/01/2011

.1PE | 11/14/2003 | ....
....... 1104/05/2001 | ....
.1PE | 11/14/2003 | ....

441812-JT-2... | Household Finance Corp. ..6.500 | JJ...... 01/24/2006 .108.1480 | ...........3,028,144 |..........2,907,482 | .........79,372 |........ 182,000 | ..........(30,219) | ccovvooeerriiirenis | e | e 1111/21/2002 | ....
441812-JV-7...| Household Finance Corp. ...6.750 |[MN.... | 05/15/2011 .111.0000 | ...........1,110,000 |........... 1,123,940 | ..cc0cee.8,625 | oo | onerireenenne(822) | i | s | s 1112/10/2003 | ....
441812-JW-5.. | Household FINance COorp..........cc.ouueruemerivenncrieineniins | overees | ceseees! 6.375|AO.... | 10/15/2011 | .... 21101180 | ... 363,389 | 329,957 | 4441 | 21,038 | 2 | s [ s | s 1110/18/2001
441812-JX-3... | Household FInance COorp.........cc.urueruemerivenserieineniins | overees | ceeveens 5.750 | JJ...... 01/30/2007 | .... 21081100 | oo 70,272 | 09,3271 | 1,568 | 1,869 | e (B09) | i [ e | e 1103/20/2003
441812-JY-1...| Household Finance Corp. ...1.000 [MN....| 05/15/2012 .114.0370]. ..3,147,907 | .........26,610 |.........208,250 | ........(13,345) | ..oooorrieririinns [ o [ e 1101/28/2003 | ....

441812-KA-1.. | Household Finance Corp. ..6.375 |MN.... | 11/27/2012 .109.7050 | ........c.... 106,414 |. L107,334 | 884 | 4,686 [ d(535) | s [ [ e 1107/02/2003 | ....
441812-KC-7.. | Household Finance Corp. L4625\ J..... 01/15/2008 .103.9530 | ............1,299,413 1243713 026,658 | ..029,067 | e 1102 | [ [ 1101/07/2003 | ....
44643Q-FJ-7.. | Huntington National Bank Ser BK ..2.750 |AQ.... | 10/16/2006 2,441,073 ..2,440,770 .1PE | 10/03/2003 | ....
44943Q-AB-6. | IDS Financial 144A ...y | coverees | ceeneesd 6.625 | FA.....| 02/15/2006 | ......coccovovvees | rovrerirrns | correniennnn 152,769 ... 150,000 | e 155,675 .1PE | 09/10/2001
44978N-AA-3. | ING Cap Funding IIl... SSTVUTOUOPTUOOR DU BRI 8.439|JD..... | 12/31/2010 | .... 3,825,000 | o897 [1001i322,792 | | e [ e | e 1112/12/2000
459200-AZ-4.. | IBM Corp.....cccocovurevreerrircnrenns ..4.250 [MS.... | 09/15/2009 ....55,604 .1PE | 07/02/2003 | ....

459745-EW-1. | Intl Lease Finance Corp... ..5.750 | AO.... | 10/15/2006
459745-FF-7...| Intl Lease FiNance COrp.........coeueumienreneerernnsiensnsisnesnnes | seveenes | cerenens 4.500 | MN....| 05/01/2008 | ....

.428,996
412,156

.1PE | 08/19/2003 ....
....... 1112/10/2003

103.2680 .




Annual Statement for the year 2003 of the Commur“ty Insurance Company

GT'803

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 14 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 Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
459745-FH-3..|Intl Lease Finance COrp..........coeevreereereereeneenrennennens [ eeevees [ eeeens 2.950[MN... 05/23/2008 [ ........crvree [ coreevenee [errerrerrenns 59,906 [....cccovvnnn. 60,000 [..100.7910 05/20/2003]........ 3.018
460146-BK-8.. | International Paper Co...........cocvververeenvnreeereieinens [ eevees [ cevens 8.125(JJ.....|07/08/2005 ... ....36,704 |..... ..34,000 |..108.9350]... 03/27/2003{........ 2.745
460146-BN-2. | International Paper Co...........cocevvereereeneneerereneinens [ eevvees [ eerens 6.750 MS... |09/01/2011{... ..175,000 ..... 175,000 [..111.1770]............. rerenen 3y P 08/22/2001{........ 6.750
46625H-AN-0. | JP Morgan Chase & CO.........cocvweveerreeeenreneninenrenns [ eevees [ cerens 6.625MS... |03/15/2012 ......oovververce [ | 115,222 |..... ....105,000 |..cooviiirnnee ceveeneenn 115, , - e 1,988 . 10/15/2003........ 5.154
46625H-AP-5. | JP Morgan Chase & CO.........c.cvveeevreeeennineninennenns [ eeveen [ cerens 5.250 [MN... | 05/30/2007 ... ..4,544916 |.........4,415,000 |.......c........ 231,131 | .........(28, . 05/28/2003........ 4.304
46625H-AT-7. | JP Morgan Chase & CO.........cocvwevceeereeeennnenrrnnrenns [ ceveen [ cerens 5.750 [JJ..... |01/02/2013 [ ... [ J s 419,910 |..... ....400,000 | .. 12/10/2003(....... 5.055
48245R-AR-5. | KFW Internatl FINanCe...........cocvvveveererncenernernenees [ eeveen [ cevens 4.750(JJ..... |01/24/2007 | .. ..5,035,334 |.......... 02/05/2003........ 4.747
48245R-AT-1. |KFW Internatl FINance...........ccocovvvenrerneenceneenencnnen [ eevees [ cevens 4.250(A0....|04/18/2005 ... ....36,023 |..... 02/05/2003........ 1.957
487836-AR-9. |Kellogg CO.......vevvrirrriierreieineineinriseeieeeeseesenneenees [ eeenees [ eeinens 6.000 [AO....| 04/01/2006 ... ...2,055,586 |.......... .107.1540] ... 03/25/2003........ 5.324
487836-AS-7.. | KEllogg CO......cveverrrriieireieineineinrinesseeeesenseisennnes [ eeenees [ eeinens 6.600 [AO....| 04/01/2011 [ ....ovvvvrenne [ evvrvnns | e 306,831 | ... ....305,000 |..112.0690] ... 08/16/2001{........ 6.495
49306C-AD-3. | Key Bank............... B IS IR 7.000 [FA.... |02/01/2011 [ ...coovveerenee [ | e 34,130 | ..30,000 02/12/2003........ 4.693
49337W-AB-6 | Key Span Corporation............ccceeeeeecereeeencennennenns [ eevvees [ cevnens 7.625MN... | 11/15/2010{ ......covvervenne e | 119,962 ... .100,000 11/17/2003(........ 4.245
49337W-AG-5 | Key Span Corporation...........ccceeeeeeeerceeeeennennenns [ eevvees [ cevens 4.650(A0....|04/01/2013 ] ....cvvvrvree | covervenee [ e 399,017 | ....400,000 04/01/2003........ 4.683
500255-AM-6. [ KONIS COTP.......cvuvurerriieireierreieinnineenisieneneeneinenns | veenee | v 6.300 [MS... |03/01/2011{... ..1325 000 02/19/2003........ 4.648
501044-CC-3. | Kroger CO.......vuvrvrrreereeriinienrinenersieeseneeseeseinsssnsnns | cvvenee | ovvenes 6.750 [AO....| 04/15/2012] ......ooovervenee [ eervvvnne | 427,951 ....393,000 |..110.8020] ... 05/28/2003........ 5.404
501044-CE-9. [Kroger CO.......ocvuverrieeeiireinnininerseeeseeseeseeneinsssnsnns | cvvenee | cvvenes 5.500 [FA.... |02/01/2013]... ..2,015,000 .101.7090] ... 09/26/2003........ 5.351
524908-CG-3. | Lehman Brothers Holdings INC...........cocoovvvenrnincnies | vvnee | v 7.750[JJ..... |01/15/2005 | ......coovvvrree [ e {31,694 [ 30,000 |..106.8550]... 01/31/2003........ 2.222
524908-DD-9. | Lehman Brothers Holdings INC..........cccoovvvevrvivcrnies | evvnee | v 6.250 [MN... | 05/15/2006 ... veeeen4,250,000 |..108.6400 ... 01/28/2003........ 4.001
524908-FD-7..| Lehman Brothers Holdings INC..........cccoovvvevivincnies | evvnee | rinnes 4.000(JJ..... |01/22/2008 | .......ccvvrees | covvrvence [ eerrennen. 140,568 ... ....137,000 |..101.9940] .............139, , R R . ....1110/15/2003]....... 3.307
524909-AY-4.. | Lehman Brothers INC..........cccoveenrninrenenencneens | vvnee | v 6.625FA.... |02/15/2008... <veee..1,000,000 |..110.9870 ... ,109, v 1,102,950 |..........25, . A ....1108/14/2003]....... 4.091
52517P-SC-6. | Lehman Brothers HoldiNgs.............ccooovvrvveercrcnenens | vvnee | v 6.625(JJ..... |01/18/2012 .....covvrvnee [ | reennn.860,199 | ... +..780,000 |..coovviirnnee cereeennnn860,199 | 863,951 |.........23, —y cevenene(3, ....1112/10/2003]....... 5.052
526055-AA-6.. | Lenfest Communications... B IR IR 8.375[MN... | 11/01/2005... v 1,325,000 ..110.2090 ... ,460, v 1,433,610 | ... 18, w110, ceeneenne(36, ....2101/02/2003]....... 5.204
530715-AB-7.. | Liberty Media Corp........ccvvrerreeeimnerniirnineeneennennennes | venee | veenee 7.875(JJ..... |07/15/2009 ......covvervenee [ errvrvnne | e 402,082 | ... ....375,000 |..115.8380].............434,393 | ............. 405,728 |.........13, e 14, cevenene(3, 01/28/2003........ 6.310

53117C-AG-7. | Liberty Property LP...........cccocvvviviveicncnniciicces v | 6.375[FA.... |08/15/2012] .......oovvvies e |, 390,368 ... .375,000 (..107.6240.............403,590 |..... 391,586 | .........9, v 28, ceeeenn(1, . 01/29/2003]........ 5.765

532457-AW-8. | Eli Lilly and Co.................. B IS I 2.900(MS... |03/15/2008 | ........ccocveewe v | v 39,973 | 40,000 |.....ccoeevnee. ..39,973 [ , R . . . 03/12/2003]........ 2.917
539830-AE-9.. | Lockheed Martin Corporation.............c.cccccuvecirinenns | vvees | 7.650 [MN... | 05/01/2016 ... ......1,176,000 |..121.4920] ... 12/20/2002(........ 6.422
539830-AL-3.. | Lockheed Martin Corporation...............ccccccoevvciirinenns | ovees | 8.200(JD.... | 12/01/2009 ... ceeeenn2,027,000 [..121.4350] ... s cees - 03/27/2003]........ 6.883
5526E0-AJ-2.. |MBNA America Bank NA Ser BKNT..........cccccoocvvcens | o | i 6.500 [JD.... |06/20/2006 | .........ccccoves [ corrvvins | evirnnnn. 36,204 [ 34,000 |.........c...... ...36,204 [....cccoeenes . . , ....2|03/04/2003]....... 3.727
571748-AD-4. |Marsh & McLennan Cos............cccccoovvivininivcicnens | eveens | 5.375[MS... |03/15/2007 | .......cccovvves [ eevvivins | e, 598,209 | ... .600,000 {..106.9690].............641,814 | ..... o9, v 32, . 07/01/2002{........ 5.478
574599-AZ-9.. |MaSCO COMP.......ccuveieiiiiiiiiisiiesisisiieiseeeieienins | e | i 4.625(FA....|08/15/2007 | ......ccovvvees | covvvinns [ e 209,410 | oo ....200,000 |..104.3830].............208,766 |............. I X . . . 12/116/2003........ 3.237
57629W-AJ-9. | Massmutual Global Funding 144A............ccccoocvvveiec o | oo 2.550(JJ.....|07/15/2008 | .......covvvvee | v [ e 339,637 .. ....340,000 ................ ceerernnn 339,637 | , IO ¥ . . 06/10/2003........ 2.575
577778-BN-2. | May Department Stores Co...........cccccecvvviiviiinnnnn. e [ 8.000(JJ.....|07/15/2012]... v 1,200,000 (..118.7440] ... s e . . 03/06/2003........ 5.175
585510-CG-3. | Mellon Funding Corp............cccooeueuvemveiveivciiciiciccins v [ 6.375[FA.... |02/15/2010 | ......ooovvvvans oo | 267,171 ....230,000 |..111.3230].............256,043 |............. ) ceeennd, R IR V4 07/09/2003........ 4.168
585515-AC-3. | Mellon Funding Corp............cccoeueiiericricivciiciiciccins e [ 4.875(JD.... |06/15/2007 | .......ccvvvvee [ coririnns | e 36,813 | 35,000 | .o | 36,813 ..37,187 | .. IR . 03/20/2003........ 3.277
585515-AD-1. | Mellon Funding Corp............ccccoeueiveivcivcivciiciiciccins RO I 5.000(JD.... |12/01/2014 ......ccoovvees [ eeiiins | i 150,855 | ... .145,000 {..100.2520.............145,365 |..... 151,039 [ .o IR X . 07/09/2003........ 4.527
590188-JP-4.. | Merrill Lynch and Co Notes.............ccooevevinicivciicens | o | v 6.000 [FA.... |02/17/2009........ccovuves [ eevinins | 108,752 o ...100,000 |.oooiiiciiiies | 108,752 [ 109,330 | .........2, RO . . 10/15/2003........ 4.090
59018Y-JL-6.. | Merfill LynCh............ccocvveiiiiiiiciiiissccicies | e | 6.130 [MN... |05/16/2006 | .........ccocovns [ cerrvrins | e 362,215 | .350,000 ..o [ 352,215 | 354126 | .........2, 21, . . 08/16/2001{........ 5.840
59018Y-NZ-0. | Merrill Lynch Ser MTNB..........ccccveuviviiiiciciiiinn | v | 4.000 [MN... | 11/15/2007 | .....coocvvvvcs [ v | e 56,054 ] ..55,000 . s . . . 04/29/20031........ 3.467
59018Y-RN-3. | Merrill Lynch Ser MTNB..........ccccovevvvivcvciciiicnes v | 3.125(JJ..... |07/15/2008 | ......oovves e | 194,654 .. 200,000 v 194,654 , A . . 12/10/2003........ 3.771
59156R-AB-4. [ Metlife............ccovvviiiiiiiiiininccssicsisinis | | 5.250(JD.... | 12/01/2006 ... ......2,000,000 |..106.7420] ... 03/13/2003]........ 2.942
59156R-AC-2. [Metlife............ccovviiiiiiiisiiieincecsceisinis | v | 6.125(JD.... |12/01/2011{... ceerr. 1,760,000 |..109.0600 ... s OO ¥ - 12/07/2001{........ 6.349
592173-AG-3. | Metropolitan Life Insurance Co 144A.............cccccooceec | oo | e 7.000 [MN... | 11/01/2005 | ......coovovvnns e | 162,213 ....150,000 |..coviiinnnne v 152,213 ) IO v 10, IR A . 04/25/20011........ 6.136
592907-AB-5.. | Kroger Company...........ccceeivvnnrinncncnensssinnnns | oveens | v 7.450 [MS... |03/01/2008........ccovvvee [ eevivins | eineenn.456,554 ... ....400,000 |..113.8930].............455,5672 |............. , e, . . . 12/116/2003........ 3.751
594457-BQ-5. | Michigan Cons Gas............cccocvvvvciniiininenininies | v | 6.125[MS... |09/01/2008 | ........ccvvvves [ evrivins | 199,742 L. ....200,000 |..109.5400].............219,080 |............. ) IV ¥ 12, ....2|08/15/2001]...... 6.157
59562H-AK-4. | Mid American Funding LLC.............cccoevivvvivcnccci oo | e 6.750 [MS... |03/01/2011 [ ...oovvrins [ | 180,717 ....150,000 |..112.2880].............168,432 |............. , e, v 10, ....2103/20/2001]....... 6.665
60706U-AA-2. | Exxon Mobil Corp Ser 97-A...........cccoovvvvvcicvcncncs oo | v 7.290(JJ.....|01/02/2014{... v 1,622,400 | ,860, v 1,872,055 .........58, v 89, (11, ....1104/23/2003]....... 5.376
61166W-AA-9 | Monsanto Co...........cccocuruviuninieniciinisiiciieiecisseins | e | v 7.375(FA.... |08/15/2012] ......ooovvves e | ene.406,386 ... ....375,000 |..114.1120].............427,920 |............. 408,864 |.........10, I IR V4 ....2|01/24/2003]....... 6.112
615322-AN-4. | Monumental Global Funding Il 144A. e [ 3.850 [MS... |03/03/2008.........ccocoeee [ cervrins | einnnn.800,002 ... .600,000 |..100.8940.............605,364 |..... 599,988 | .........7, 12, . ....1102/04/2003]....... 3.850
617446-GL-7..| Morgan St Dean Witter and Co............cccocovvvvveniinis | evvees | 6.100 [AO....| 04/15/2006 | .........ccovees [ cerrvrins | evirnnn 53,219 [ 50,000 |..108.2120... ..54,106 |...cccconnes X s . , R A ...1101/31/2003]....... 3.161
617446-GM-5. | Morgan St Dean Witter and Co............cccocovvvevecniinis | ovvens | 6.750 [AO....| 04/15/2011{ ... weer...1,900,000 |..113.1420] ... s s R ....1109/30/2003]....... 6.314
617446-HB-8. | Morgan St Dean Witter and Co............cccocovuvvvecneinis | ovvees | 5.800 [AO....|04/01/2007 .......ocvvves [ eorinins | e 878,370 | ....851,000 |..108.6980].............925,020 |............. , e 12, v AT, ceeeenn(7, ....1104/29/2003]....... 4.719
617446-HC-6. | Morgan St Dean Witter and Co............cccocovuvvecniinns | v | 6.600 [AO....| 04/01/2012] .....covvvvvvccs e | 455,642 | oo 418,000 |..111.6840]............. 839 | , , , , 11/14/2003]........ 5.229
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617446-HR-3.. | Morgan St Dean Witter and CO.........ccocvceeurmmmmmeeererveneenns | cevevees | cvveenes 5.300 [ MS.... [ 03/01/2013 | .... .102.1500]............1,021,500 |............1,006,050 |........ 77,667 |.ccceeeeere 83018 | oo 107 [ o | ersssseeeenreeennns | ceveens 1112/10/2003
61744A-AN-0. | Morgan Stanley..........c.ccoe... ..4.250 | MN.... | 05/15/2010 ...99.8590|............2,097,039 |...........2,088,513 | .........11,404 | ... 46,608 | ..ooooirreeeenn 945 | i [ i [ 1 04/30/2003 | ....
61980A-AA-1..| Motiva Enterprise 144A..........cccoovvurmmmeerreemeernnnne ..5.200| MS.... | 09/15/2012 .101.8030 | .vvvereeeernn279,958 | oo 274,137 | e A2 | 13,943 | BT | s | s | e 1109/18/2002| ....
620076-AN-9.. | Motorola Inc... e ..5.800|AO.... | 10/15/2008 2106.0730 | v 79,555 | e 78,960 | o918 | [cevrinrrrneenenn(98) | covvcvvineiniinnss | eevnmssssseeeeeesennns | ceveees 2|11/06/2003 | ....
620076-AR-0.. | MOtOrOIa INC......ovvveerrrrreereenesmsnnnseseresssessssssseesessessessenns ...1.625|MN.... | 11/15/2010 21149300 | i 34479 | 35,045 | 0292 | 1A | (271) | s | e | e 2|07/08/2003 | ....
629568-AH-9.. | Nabors INAUSHiES INC........cvvvveeeerrrereercreinennnns ..5.375|FA..... | 08/15/2012 .103.5820 | ....e000000:290,030 | covvvvvreeeen 277,774 | 5,888 | oo AATET | 193 | s | eevmssssseennensennns | ceveens 1112/11/2002 ....
634906-CB-5.. | National City Bank of Indiana Ser BK Note.. .A875|JJ...... 07/20/2007 .1PE | 05/30/2002 | ....

.1PE | 03/19/2003 | ....
....... 1105/28/2003 | ....
....... 1105/05/2003 | ....
....... 1107/08/2003 | ....

63534P-AC-1. | National City Bank................ ..6.200 [ JD..... | 12/15/2011
637432-CQ-6.. | National Rural Utilities...... ...6.000 [ MN.... | 05/15/2006
637432-CU-7.. | National Rural Utilities Ser ..1.250 [MS.... | 03/01/2012
637432-CV-5.. | National Rural Utilities.......... ..5.750 FA.....| 08/28/2009
638612-AE-1.. | Nationwide Financial Services. ..8.250 [MNL... | 1171572011 | oo | e [ e 448,231 1 .........450,000 | ..106.8650 | ...............480,893 |.............. 447,889 | ..........3,594 | 28,125 | 169 | i [ | s 1111/15/2001 | ....
650111-AA-5.. |New York Times Co........c......... ..1.625|MS.... | 03/15/2005 . . . . . .1PE | 01/09/2003 | ....
65011Q-AF-9..|New York Times Co Ser MTN........ccc.conrummrinneriineniens | o | o 4.625 |FA.....| 06/25/2007 | ... cerreernennnD00,000 | i .1PE | 11/14/2002
652478-AH-1.. | News America HoldiNgs..........cc.oeuvurmriinniiiieniiiieniiisnnes | s | o 9.250 |FA.....| 02/01/2013 | .... ..1,500,000 | ..129.0000|............1,935,000 |............1,604,145 | ........57,813 |....... 138,750 | ..ocisvecccia(6,077) | e | e | e 2 | 07/24/2000
654106-AB-9.. | Nike Inc....... . ...5.500 [FA..... | 08/15/2008 | .......cooommmveee | crrverrrriens [ cerreenennn 399,473 | ............. 400,000 | ..o . 399,473 |. .1PE | 08/15/2001 ] ....
65473Q-AJ-2.. | Nisource Finance...... ...1.875|MN....| 11/15/2010 295 000 | .118.9390 |. 350,870 | .oveeserni285,587 | 2,968 | 22,247 | e 970 | i [ [ e 2| 05/28/2003 | ....

.107.8420| .
..116.5190
..108.3550
..106.8650 | .

..399,057
..285,587

655844-AP-3.. | Norfolk Southern Corp. ..6.750 |FA.....| 02/15/2011 10,000 | ..113.8820 | ...coovveeerr 11,388 | il 11,687 | 00285 | 00338 | e (BA) | s | e [ e 2/ 07/08/2003 | ....
664787-AB-4.. | Northern Border Pipeline. ...1.750 [MS.... | 09/01/2009 .1PE | 05/23/2001 | ....
666807-AT-9.. Y OO O 7125 | FA...| 0211572011 | coovoorvivcne | e | crviinen 457,870 | ...........450,000 | ..115.6590 | ...............520,466 | ..............459,693 | ... 12,113 | .iiiin.32,083 | oo d(B34) | s [ e [ o 2| 09/04/2001

B6938F-JR-6.. | NOIWESE COIP.....cvvurriecrieicriisesiiseesiiiesisisesssesessssssisnns | sovnens | sovnennd 6.750 | AO.... | 10/01/2006 | .... .1PE | 01/03/2003

66938F-JT-2... ..6.750 |JD..... | 06/15/2007 . .1PE | 05/23/2002] ....
67019E-AA-5.. ...8.000 [FA.....| 02/15/2010 350 000 | 120.4100 | s 421435 | s 379104 | i AO578 | 28,000 | oo 22940) oo | st | e 1101/08/2002 | ....
674599-BV-6.. ..6.750 | JJ...... 01/15/2012 21,000 | ..112.7880| .....cc.cccc.23,685 | oo 24,486 | o654 | 709 | (162) | s [ [ e 2/07/08/2003 | ....
68233D-AS-6. | Oncor Electric Delivery..... ...6.375 |MN....| 05/01/2012 ..520,000 | ..109.8990 | .............571,475 |.............532,838 | ...........5,525 | 032,513 | i (T91) | i [ e | e 207/08/2003 | ....
693476-AP-8.. | PNC Funding Corp... ...1.500 [MN....| 11/01/2009 ..750,000 | ..117.2750 . ..2PE | 09/04/2001 | ....

693476-AR-4..| PNC Funding Corp........... ...5.750 | FA.....| 08/01/2006 ....27,000 | ..107.3610
713411-AB-2.. | Pepsi Bottling Hldgs Inc 144A.. ...5.625 | FA.....| 02/17/2009 2,180,000 | ..108.5860 |.
717081-AP-8.. | Pfizer InC.......ooovvvvvvrrernnnnes ...3.300 | MS.... | 03/02/2009 ....15,000 | ....99.2530
718507-BP-0.. | Phillips Petroleum Co... ...8.500 | MN.... | 05/25/2005 3,275,000 | ..109.0120 |.
724477-AR-5.. | Pitney Bowes Credit Corp ..5.750 | FA.....| 08/15/2008 .

73318E-AJ-2.. | Popular NA Inc. ..4.250 | AO.... | 04/01/2008
74005P-AH-7. | Praxair Inc............. ...6.500 | MS.... | 03/01/2008
7425A0-A5-9.. | Principal Life Global 144 ..5250 | JJ...... 01/15/2013
742718-BM-0. | Procter and Gamble Co.... ..6.875|MS.... | 09/15/2009
74367F-AA-6.. | Protective Life Corp Ser 03-1... ...3.700 | MN....| 11/24/2008
74432Q-AA-3. | Prudential Financial Inc........ ...3.750 | MN....| 05/01/2008
74433K-CR-6. | Prudential Funding LLC 144A.. ...6.600 | MN....| 05/15/2008
744448-BG-5..| New Century Energies.......... ..7.125|JD..... | 06/01/2006
744567-CK-2.. | Public Service Electric & Gas... 29125 10J...... 07/01/2005
74456Q-AK-2. | Public Service El & Gas... ..5.000 | JJ...... 01/01/2013
745867-AN-1.. | Pulte Homes Inc................ ..6.250 | FA.....| 02/15/2013
755111-AE-1.. | RAYNEON CO...ovvevvvvverveiirriiiiecniiieesssesssessssssseneses | onneene | coveonnd 6.750 | FA.....| 08/15/2007 | ....
755111-BH-3.. | RAYtEON CO......ccveveerieiiriiiiecsiiieessseoeessssssseneees | onneene | covennns 8.300| MS....| 03/01/2010| ....
758940-AF-7.. | Regions Financial Corp.... ..7.000 |MS.... | 03/01/2011
760719-AL-8.. | Republic New York Corp.. ..9.500 | AO.... | 04/15/2014 .
760719-AR-5.. | Republic New York Corp.. ..9.125 | MN.... | 05/15/2021 695,000 | ...ocerriivrnnne. .
78387G-AD-5. | SBC Communications Inc ..6.250 |MS.... | 03/15/2011 ..109.4660 | .
78387G-AF-0..| SBC CommUNiICations INC............cvvveeemrreeermernriirmneereiens | conveene | coveenns 5.750 | MN....| 05/02/2006 | .... ..107.3030
78387G-AH-6. | SBC CommUNiICations INC............cvvvweemerrveermerimiirmnensiiees | conveene | coveenns 5.875|FA....| 02/01/2012] .... ..106.2040
78387G-AK-9. | SBC Communications Inc.... ..5.875|FA.....| 08/15/2012 ..106.1760 |.
78442F-AN-8..| SLM Corp . ..3.625|MS.... | 03/17/2008
T8A42F-AW-8. | SLM COIP....ooeurrierrrvsirssesseisessesissesssssessssssseesssssenes | conseeee | covesnns 1.381|JAJO. | 07/25/2007 | ....

....... 1104/03/2003 | ....
....... 1101/09/2003 | ....
....... 1111/17/2003 | ....
....... 1101/10/2003 | ....
J1PE | 117272002 ...
....... 21 03/25/2003 | ....
....... 1108/16/2001 | ....
....... 1102/14/2003 | ....
....... 1111/05/2003 | ....
.1PE | 11/17/2003 | ...
....... 1104/28/2003 | ....
....... 1101/17/2003 | ....
.2PE | 12/20/2002 ....
.1PE | 12/06/2002| ....
.1PE | 03/05/2003 | ....
....... 2| 04/16/2003 | ....
....... 2| 03/27/2003
....... 2 | 11/25/2003
.1PE | 08/16/2001 | ....
....... 1111/18/2003 | ....
.1PE | 04/11/2001 ] ....
....... 1110/15/2003 | ....
....... 1105/14/2002
....... 1102/01/2002
....... 1110/08/2002 | ....
....... 1103/27/2003 | ....
....... 1106/06/2003

...3 114,818 |.

.204,470 |.
593,891 |.
..1,999,123 |.
115,333 |.
.547,850 |.
..1,299,919 |.

...3 115,764

..204,008

..593,870

...1,999,000
T

...30,000
..350,000

..106.1570 .

..110.7930

.119.9910 ... 1 289 903 | .o 1 294 045

.3569,342 |. ..361,704

..1,638,063 |............1,692,463
8 .8

............ 1,990, 440
..1,891,728
. ..425,892
.............................. 2,446,472
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78442F-BG-2. [ SLM Corp Ser MTNA.........coiveereereereenceneenereeenrenrnnns | cvvenee | cveenes 5.000[AO....[10/01/2013] ....ovevevvrce [ [ 14759 [....oocen.. 150,000 [..ocovevevens [ e 147,596 [ 147,566 | ..o.o.2,021 [ 1111/05/2003]........ 5.211
786429-AN-0. | SafeCo COMpP.......cvvrerrrrrrerreieereereeneireineineessenensenes | eveinee | veins 7.250 [MS... |09/01/2012] .....vvveereenee [ evrvvvnne | e 799,853 | ... ....750,000 |..114.8810]... .55,583 |. ....2110/02/2002]....... 6.245
786429-AQ-3. | SafeCO COMP......cvuvvrererreerreiereereeneineeeineessenensenes | veenee | e 4.875(FA....102/01/2010 ] .....covvvreerees | covervvnce [ oevreene...596,886 ... .600,000 |..103.0960... ....2101/27/2003]....... 4.975
786514-BF-5.. | Safeway INC.......ocvvevverrrrieiireinenenenieeeeeneenees | vvnee | vees 5.800 [FA.... |08/15/2012 ......cocreree [ eervrvrne | 33,971 [ ..32,000 |..103.3960]... ....2|07/08/2003]....... 4.915
792860-AD-0. | St Paul COMPANIES..........covveeerienernerrerieneereenerneenens | evvenee | veenes 8.125(A0....| 04/15/2010 | ......covervenne e | 942,417 | ... .898,000 |..119.5930 ... ....2109/13/2002]....... 7122
792860-AF-5.. | St Paul COMPANIES..........covereereenernrrrernenrerreenernennens | evvenee | v 5.750 [MS... |03/15/2007 [ .......ocreeree [ errvrvrne | erenenn. 349,192 | ..o ....350,000 |..108.0330] ... ....2103/07/2002]....... 5.830
79549B-GP-6. | Salomon Smith Barney HIdgs...........coovvvevercvcncns |evenee | 6.500 [FA.... |02/15/2008.........coouree [ eervrvrne | ervrrennn. 132,695 | ... ..120,000 |..111.2310].... ....1110/15/2003]....... 3.708
803111-AK-9..| Sara Lee COorp........cueueueereereeneencenerneeeneenemseeneineenes | evvenee | vvenes 6.250 [MS... | 09/15/2011{... ..1 500,000 |..111.0410] ... .. 1112/12/2001]........ 6.021
806605-AE-1..| Schering-Plough Corp..........coeeveereeneeneencreeeeneeneenes | cvvinee | evvenee 5.300(JD.... | 12/01/2013 | .....cvvrvrenee [ evvrvnns | v 448,351 0. ....450 000 |..101.7450{... ...1111/21/2003]....... 5.348
806860-AA-0.. | Schlumberger Tech Corp 144A..........ccooovvvvvenenenee | evvnee | v 6.500 [AO....| 04/15/2012] .......ovovvree [ eevvvrne | v 498,608 |..... ....500,000 |..111.4160]... 1 [04/04/2002]........ 6.544
811054-AD-7. |E.W SCHpps CO....ovvuvrrrrrreeceeereieireeneeeerenenennes | evvenee | v 4.250(JD.... |12/15/2009 | .....coovvvrees | covervenee [ e 725,712 | 730,000 [..oveevcrene [ 725,712 | 725, 080 .1PE|12/13/2002f....... 4.363
828807-AJ-6.. | Simon Property Group INC..........ocevveereeneencencniennens | evvenee | vvenes 6.375[MN... | 11/15/2007 [ .......ocveree [ eervrrrne | rvirenenn. 31,358 | ..28,000 |..110.2810]...............30,879 |..... ..31,810 206/05/2003]....... 3.066
84254Q-AA-7. | Southern Capital Corp 144A...........covvevrereneneinienns | vvnee | v 5.700(JD.... |06/30/2023.........corunee [ eervrvrne | v 132,371 | oo 132,371 | oo . 132,371 ..1PE|06/20/2002{........ 5.700
842634-AE-7..| Southern Co CAP FUNding............coveereevcveerneeneencnns | cvvnee | vvenee 5.300 [FA.... |02/01/2007 [ ......coovreeree [ eerrrvrne | ervirerenne. 28,447 | L. 27,000 |..107.8870]... 1 [04/03/2003]........ 3.453
848503-AP-3.. | Spieker Properties LP..........covvvvenenenenenenes | evvnee | v 7.650[JD.... | 1211512010 ......oovvercenee e | 364,749 | ... .350,000 |..115.4430... ..2PE | 08/16/2001{....... 6.877
852060-AF-9.. | Sprint Capital COp.........crwereerrrvererreeneninereerernernernes | vvenee | v 6.375[MN... |05/01/2009.......ocrveree [ errvrvrne | errrrennnn 426,115 | .o .400,000 |..106.8730... 2112/15/2003]....... 4.965
852060-AM-4. | Sprint Capital COp..........rvereerreererrereninereerenernernes | evvenee | v 6.000 [JJ..... |01/15/2007 [ ......ooovereeree [ eerrrvnne | v 45,151 [ 45,000 {..106.8050... ....2|05/28/2003]....... 5.847
852060-AS-1..| Sprint Capital COrp.........crwereerreeerreenenernereerernernernes | evvenee | v 8.375[MS... |03/15/2012 ......covvvrveree [ eervrvrne | e 31,572 ..30,000 |..116.7800]... ....2109/26/2003]....... 7471
855030-AH-5. | StaPIES INC......vuvueririiieccecireneeeeeeesenenes | v | e 7.375(A0....110/01/2012 ..o [ evvrenns | e 287,708 | ... .290 000 |..115.1040{... ....2|04/04/2003]....... 7.500
86764P-AB-5. [ SUNOCO INC......c.ocvuvriirinieieeieceneincneiseeeeneenens | v | i 6.750 [AO....| 04/01/2011 [ ...oovvvercnee [ | 299,748 | ... ....300,000 |..109.8860] ... 2108/15/2001]....... 6.765
86787G-AB-8. | SUNtrUSt BanK..........coeurvreierieeeeiecceneencnninniens | v | e 6.375[A0.... | 04/101/2011 [ ..o [ | 728,177 | ....695,000 |..covvriinnnee . ..1PE | 06/05/2003....... 5.563
87244H-AF-2. | TIAA Global Markets 144A.............ocooeveveevcvrvrenc | evvnee | cvvenee 3.875(JJ.....|01/22/2008 ... ..2,400,000 |..101.6480 ... 1[02/14/2003]........ 3.599
87612E-AB-2. | Target COrporation............ccoeeeeeereeeeenereremnemneeneences | veenee | veenes 7.500 [FA.... |08/15/2010 | .......ocvvenee [ evrvrvrne | v 407,728 | ... ....345,000 |..118.5830] ... ....1112/10/2003]....... 4.313
87612E-AC-0. | Target COrporation............ccoeeeeeerreerenereeemnemreeneences | veenee | veenes 6.350(JJ..... |01/15/2011{... 1,305,000 |..111.5870] ... ....1103/31/2003]....... 5.428
87612E-AH-9. | Target COrporation............ccoeeeeeerreerenerneemnemneeneences | veenee | veenee 5.875[MS... |03/01/2012 .....cevvvreree [ eerrrvrne | v 21,383 | 20,000 |..108.5330... ....1101/28/2003]....... 4.840
87612E-AL-0.. | Target COrporation............ccoeeeeeereereenererernerneeneences | vvenee | veenee 3.375[MS... | 03/01/2008 | .......ocereeree | cerrrerrne | ervirerenn 19,959 . 20,000 |....99.9580... ....1103/03/2003]....... 3.428
87612E-AM-8. | Target Corporation NOtes...........cocreureereereereencncnins | evvnee | reenes 4.000(JD.... |06/15/2013].....coovvvevee [ coverrenne | eerrerrennn. 55,480 ... 60,000 |....93.4750... ....1110/15/2003]....... 5.010
879868-AH-0. | Temple-Inland INC...........covvreereereereenienininieererens | v | v 7.875[MN... |05/01/2012] ....oovvervnee [ eervvvnne | 414,676 | ... .375,000 |..115.9640... 2101/24/2003]....... 6.228
881685-BJ-9.. | Chevrontexaco COrp..........c.owuvereereencerceneersemerrennenns | evvenee | veenee 5.500 [JJ..... |01/15/2009 .......oovrvenee [ errvrvrns | e 399,632 | ... 400,000 |..cccovvenneen. .1PE|02/14/2002{........ 5.521
88319Q-F7-3. | Textron Financial Corp Ser MTNE...........cccocvevecvicnes | vvnee | vinnee 2.750{JD.... |06/01/2008 | ........crevrewr [ cerrerenee | vrrvrrenen 59,819 i 60,000 |....cccoevnee. ..1PE|06/03/2003....... 2.880
887315-AK-5...| Time Wamer INC..........ocovvevreeneenerreeneeneencnenenennennes | evvnee | veenes 9.125(JJ.....|01/15/2013 ... 1,250,000 |..126.5000 2112/18/2000]....... 7.795
887360-AT-2.. | TIMes MIrtor Co.......ccvuevrrereeremrereereirereeeeneeneensnens | vvnee | veenes 7.250 [MN... | 11/15/2096 | .........ccrvevee [ cervrvrne | rvvenn....896,534 | ... ..900,000 |..covvvrrnnes .APE|11/07/1996....... 7.278
891027-AL-8.. | Torchmark COrp.........covvveeereeerrmmerreereeeeeeeerennenns | vvenee | veenes 6.250(JD.... | 12/15/2006 ... 1450,000 110.2430 1[12/20/2002]........ 4.897
892332-AM-9. | Toyota Motor Credit COMp.........cvvrvrvrreeeeeererenee | vvinee | e 4.350(JD.... |12/15/2010] ... 2,550,000 |...ccocrvrneen. ..1PE|12/02/2003{....... 4.369
902494-AL-7.. | Tyson Foods INC -Cl A.........ccovveevinnrnnnnenenenenee | evvnee | v 7.250AO....|10/01/2008 | ........ocevveree [ errvrvrae | e 221,653 | ... ..200,000 |..109.5830]... 2112/16/2003]....... 3.109
902494-AM-5. | Tyson Foods INC -Cl A.........ccovveveninnnnnerenenenee | evvnee | v 8.250 [AO....| 10/01/2011 [ ..o [ | e 24,682 | ... ..21,000 |..115.9560]... ....2|07/08/2003]....... 5.446
902905-AM-0. | USX-Marathon Group.............ccceveveerrererrerrenrersennens | vvnee | veenes 9.125(JJ..... |01/15/2013 [ ... [ | e 26,077 | ..20,000 ..128.3190]... ....2|07/08/2003]....... 4.920
90329S-AC-7. | US Bancorp Capital | SerB..........ccocvevveereevcencnnvnee | evvnee | vvenee 8.270(JD.... | 12/15/2026 ... ..1,700,000 |..116.5340 ... .. 1112/18/199]....... 8.289
90332J-AB-4.. [ USA Networks INC........ovevvreeeeeereinineincnieieneiennes | vvinee | v 6.750 [MN... | 11/15/2005 .........ccoveree [ eervvvrne | v 404,573 | ... ....400,000 |..106.5690] ... ....2|08/15/2001]....... 6.094
90333W-AA-6 | Pepco Holdings INC........c..covvevevneeneeneencencencennernennes | v | v 6.375[FA.... |08/01/2011 | ....ovvrvrrenne [ evrvenns | 406,621 | ... +.395,000 |..cooviiinnnee . ....1103/19/2003]....... 5.886
904764-AF-4.. | Unilever Capital Corporation.............ccceveveererreerens | vvenee | veenes 6.875[MN... | 11/01/2005... 1,000,000 |..108.4370] ... .111114/2002] 3.834
904764-AG-2. | Unilever Capital Corporation..............ccceveueererreerens | vvnee | veenee 7425 [MN... | 11/01/2010 | ....coovvrevrenes e {40,533 [ 35,000 |..116.2600]... ....1103/19/2003]....... 4.419
907770-BG-5. | Union Oil Co of California............cocevreereencerrvenvnees | vvnee | veenee 5.050 [AO....|10/01/2012 .....oovverenee [ evrvrvrne | .. 348,826 | ... 350,000 |..101.0850] ... 2109/30/2002]....... 5.098
907818-CG-1. | Union Pacific COP.......ccevevevrerreeneenreneennnnrereerennenns | evvenee | vvines 7.375(MS... |09/15/2009 .......oocreeree [ cerrrrrrne | ervirernne. 28,309 | ... 24,000 |..116.2920... ..2PE|03/07/2003....... 3.840
907818-CN-6. | Union Pacific COpP.......c..cevevrerneereenceneenernnenenrennenns | evvinee | vvenes 6.125(JJ..... |01/15/2012 ... [ e | 742,753 | ... .750,000 |..108.3620... 2101/24/2002]....... 6.280
907831-AA-9.. | Union Pacific Railroad.............cccoveevveeeeencninnns | evvnee | v 6.630(JJ..... |01/27/2022] ... ..1,000,000 .1PE|07/19/2001{....... 6.630
907833-AF-4.. | Union Pacific Corp 98-B..........coevrevrereeneeneencncninnns | v | v 6.850[JJ..... |01/02/2019] .....ooovvvenee [ evvvvnns | e 573,928 | ... ....573,928 |... . 1[09/17/1998]........ 6.850
90783S-AA-0. | Union Pacific COP.......c.evevevrevreeneenceneenerenrererreenenns | evvenee | vvenes 4.698(JJ.....|01/02/2024 | ... ..1050 000 |... N ceeeenen 1,050, 000 |.. 1 [05/07/2003]....... 4.698
91159H-GC-8 |US BaNCOIP.....ccuvuvrireireiieriinereereieeseeeeneeeeneisssennes | cvvenee | veenes 5.100[JJ..... |07/15/2007 [ ......oovvevvenne [ e | 1,530,535 |.......... 1,470,000 |..coovvvevinee | cevrernen 1,530,535 | .......... 1,547,307
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
404280-AA-7..[HSBC HOIAINGS.......c..cvuevrerrcierreeereieneeeeeceenensenee | eeeneen [ eeenees 7.500[JJ..... [07/15/2009] ......covvvvrce [ [ 80,911 [ 35,000 |[..116.9250]...............40,924 |............... 41,627 | .o 1,210 [ 1,313 03/20/2003]........ 4.064
404280-AB-5.. |HSBC HoldiNgs.........covvevrerercrrereieeeeecsieiienee [ eeveen [ e 5.250(JD.... | 121122012 ...ccvvvercris | e 1,310,000 |..100.7500] ... 1,309,580 05/28/2003........ 5.253
44841R-AA-9. | Hutchison Whamp Intl Ltd 144A..........cccooverinnnc [eoves [ e 6.500 [FA.... |02/13/2013......covvrreree [ eerrrvnne | e 62,356 | ... 60,000 |..104.1500... .62,469 05/13/2003........ 5.936
458182-CV-2. | Inter-American Development BK............ccoceeevcvcncnns [eevees [eennns 4.000(JJ..... |01/18/2005 ] .....coovvrerree [ corvrrenne | cererennn.. 46,040 ... 45,000 [..ccovvenneene ..46,911 02/05/2003........ 1.762
4581X0-AB-4. | Inter-American Developement BK...........c.cocvcveverens [ eevees [ cenne 3.875(MS... |09/27/2004 ........ocveree [ cervrvrene | vvirerene 45,739 [ . 45,000 [..ccovverneen. 46,620 02/05/2003........ 1.627
459056-QG-5. | International Bank- Rec. Dev..........cccovevcrevvevenenens [ eevee [ cenns 5.000 [MS... |03/28/2006 | .........coueree | cerrrevrene | rvirenenn. 52,834 ... 50,000 |..106.4380 53,921 02/05/2003........ 2.387
459056-QH-3. | International Bank- Rec. Dev..........ccccveveurevvcnincnens [ eevee [ cevnns 4.750(AO....|04/30/2004 | ........crvvee [ coverenee | verrerrernenn 50,535 ..o 50,000 |..coocvirrnnee ...51,968 02/05/2003........ 1.487
638539-AH-9. | National Westminister Bank NY............ccoovvvvicvinee | evenee | v 7.375[A0....{10/01/2009 | ......coovvrvrree [ e ..2,000,000 {..104.0000 2,350,340 01/13/2003........ 4.336
780097-AD-3. | Royal Bank of Scotland Group.............cccvveeeevverennee | vvnee | v 6.400 [AO....| 04/01/2009........ocrvree [ evrvrvrne | e 326,684 | ... ....300,000 |..coovviirnnee v 326,684 [ 328,086 | ........ 09/03/2003........ 4.479
780097-AL-5.. | Royal Bank of Scotland Group.............cccvveeeevvereenee | vvnee | vienee 5.000[AO....|10/01/2014 | .....evvvririe | e ..1,400,000 {....99.0910{ ... v 1,394,638 .. 09/25/2002{........ 5.043
92857T-AF-4..| Vodafone Airtouch PLC..........ccccveureuneeneenencneninins | vinne | v 7.625(FA.... |02/15/2005.........corvevee [ eervrvrne | v 408,573 | ... ....400,000 |..106.6070].............426,428 |............. 426,160 |.. 08/15/2001{........ 5.625
92857T-AG-2. | Vodafone Airtouch PLC..........ccocveererneneeneencenencnens | evvnee | 7.750[FA.... |02/15/2010 [ ...cocvvrrerree [ e ..1,5635,000 |..118.5200 ... 21,727,979 . 02/19/2003{........ 5.657
92857W-AF-7 | Vodafone Group.........ccvcvervenrerneenernerneencensensensences | venee | veenes 5.000[JD.... | 12/16/2013 | .......ocoveree [ evrvrvrne | v 197,754 ... ....200,000 |....93.0000].............186,000 {............. 197,742 12/10/2003....... 5.142
983730-AA-0.. [ XL Capital Ltd. ..o oo | 6.500[JJ..... |01/15/2012f ... [ | ... 263,807 ... ....265,000 |..109.4540].............290,053 |............. 263,593 . .. 01/07/2002] ....... 6.573
FOTBIgN. .ottt sne s enesre s enesee st ene st snesne et et seesnesnessesneensensenesnessesseserenesnees | cooneee 10,010,990 | ceereens 15,077,000 [... XXX....|....... 15,522,169 [ ....... 15,735,646 ... 170,111 [......596,434 | ........ 87.870) [0 [ O XXX XXX..... XXX
3999999. [ Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations............covoevvereiesscsssesenenrserssnersenseeseeneencecees | ooe-344,193,353 ... 332,330,808 [... XXX..... | ......356,940,713 [ ...... 346,717,211 L (1,964,359)] oo O o O XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
05946X-BV-4. [Banc of America Funding Corp 2003-T AT.......ccccooo. oo i 6.000 [MTLY]05/20/2033 1272072004 [100.000].............992,557 |............. 981,217 [ s 992,557 J.......... 1,001,915 05/22/2003]........ 2.723
125715-JT-0.. | CMC Securities Corporation Il 1998-2 B2..........ccocooe [ cevees [ cevnee 6.750 | MTLY| 11/25/2028 | 09/25/2016 {100.000 | ... 666,486 |... ..691,479 691,479 08/15/2002{........ 6.506
12669A-D8-4. | Countrywide Home Loans 1998-A11 NB........ccccoevvs [ceves [ e 6.500 [ MTLY| 10/25/2013 | 05/25/2004 {100.000 | ... ..88,638 87,154 84,483 06/22/2000 .....13.481
12669B-4V-1..| Countrywide Home Loans 2001-J1 3AT......cccccocoveves [eeves [ e 6.500 [MTLY|07/25/2031.......cocvevree | cerernnne 216,429 214738 ..o 212,946 05/25/2001{........ 7.343
12669F-EF-6..| Countrywide Alt. Loan Trust 2003-22CB 2A1........co.. [ oo [ cevnee 5.000 [MTLY|12/25/2018  10/25/2018 {100.000 | ... ..3,782,290 |... 3,816,932 3,817,749 10/09/2003(........ 4.860
23321P-T6-5.. | DLJ Mortgage Accept Corp 1998-3 1ppa.........covvrew | cvvevee | rvenes 6.500 [ MTLY|09/19/2028  10/19/2004 {100.000 | ... ....353,139 |... 343,027 ..o 332,346 12/18/2000] .....19.993
32051D-PN-6. | First Horizon Asset Securities 2002-6 2A1.........ccccoe. |vvree | reenee 5.750 [MTLY|10/25/2017  11/25/2005 {100.000 | ... ...421,507 |... 425535 |............. 429,411 03/04/2003........ 3.381
36228F-YY-6. | GSR Mortgage Loan Trust 2003-13 1AT......cooovvvres | cvvnee | rennes 4.531MTLY|10/25/203307/25/2033{100.000 ... ....994,240 |... 972,287 |..coeenvn. 972,219 11/12/2003(........ 4.742
45660N-BK-0. | Residential Asset Sec Trust 2001-A1 2A5.........cocovee [ vevees [ cevne 7.040 [MTLY|07/25/2031 | 07/25/2004 {100.000 | ... 1,361,751 |... 1,402,603 1,402,603 12/18/2002f........ 6.835
45660N-RM-9 | Residential Asset Sec Trust 2003-A8 A2..........ccocove. [ vevee [ cevne 1.469|MTLY|10/25/201807/25/2018100.000 ... . 114,375 | 113,231 [ 113,231 08/27/2003........ 1.484
61745M-FY-4. | Morgan Stanley Capital | 1998-1 A5.........c.ccovevvvvrens | vvnee | v 6.750 | MTLY| 03/25/2013 | 04/25/2004 {100.000 | ... ....123,833 |... 122,873 .o 121,395 09/21/2000{........ 8.744
66938D-CG-2 | Norwest Integrated Structured 1999-1 2A1.......cccocees | cvvvee | rvnnes 6.500 [ MTLY| 04/25/2029 | 11/25/2005 {100.000 | ... 1,323,959 1,305,378 1,284,447 09/13/2000........ 8.240
760985-SW-2. | Residential Asset Mtg Products 2003-RM1 A2.......... |.cceee | eenes 4.750(MTLY|02/25/2033|07/25/2006 |100.000 ... ..2,000,000 {... 1,967,500 1,967,500 12/01/2003(....... 4.828
76110W-UJ-3. | Residential Asset Sec 2003-KS9 Al3........cccovvcvvnes | cvvnee | e 3.250 | MTLY|01/25/2029 | 08/25/2007 {100.000 | ... ....600,000 |... 599,855 |............. 599,918 10/16/2003........ 3.203
76110Y-LQ-3. | Residential Funding Mtg 1999-S14 IIA1........cccoovves |ovvenee | rinnes 6.500 [ MTLY|06/25/2029 | 07/25/2025 {100.000 | ... ..1,197 537 |... 1,128,067 1,101,734 05/01/2000.....11.387
79548K-5F-1.. | Salomon Brothers Mtge Sec 2000-UP1 A2.........ccccoo. | vvvee | vvenee 8.000 [ MTLY|09/25/2030 | 02/25/2006 {100.000 | ... ...287,444 | ... 286,299 |.....coo.cn. 286,860 08/23/2000]........ 7.935
86359B-AT-8. | Structured Asset Sec Corp 2003-36XS Ad.......cccoces |ovvnee | rennes 4.970(MTLY|11/25/203312/25/2010{100.000 ... 1,000,000 999,219 |..covenvne 999,219 11/28/2003(........ 4.974
929227-ZQ-2. | Washington Mutual 2002-AR19 Ad........ccoovvvvrvvcnes | cvvnee | vvenee 3.950 | MTLY|02/25/2033 | 03/25/2004 {100.000 | ... 1,893,479 1,898,213 1,898,213 01/06/2003........ 3.940
92922F-DW-5 | Washington Mutual 2003-AR10 A3A.........cccovevvenees | venee | rennee 3.530 [ MTLY| 10/25/2033 | 04/25/2006 {100.000 | ... ..1,500,000 |... 1,500,000 1,500,000 09/04/2003........ 3.530
92922F-KS-6. | Washington Mutual 2003-AR12 Ad.........coovvvrvncnes | cvvnee | v 3.743 | MTLY|02/25/2034 | 06/01/2007 {100.000 | ... ....650,000 |... 649,998 |............. 649,998 12/12/2003(........ 3.743
929757-AA-0.. | Wachovia Asset Securitization 2002-1 1AT.......cccoceee |ovvnee | rennes 6.250 | MTLY| 10/25/2033 | 08/25/2005 {100.000 | ... ....889,585 |... 901,760 |.....coo.c.. 917,523 09/20/2002{........ 3.417
94979M-AA-9. | Wells Fargo Mortgage Backed 2002-20 A1........ccoooe | o | ovnnes 6.000 | MTLY| 12/25/2032 | 03/25/2004 {100.000] ... ....275,801 ..275,651 | .o 277,568 05/19/2003]........ 3.641
[ SO OO 721, .20 694,356 20,662,757 .......90,411 [ .......598,915 [....(13,333) [ .ccccecce.. O [ oo O XXX XXX..... XXX
4199999. [ Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities..........ccccooeoonivececesnncnceen. | -.......20,694,356 | ........ 20,721,710 20,694,356 | ........ 20,662,757 |........90,411 [.......598,915 [.......(13,333) [ ..ccocoooc... O [ e O XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
07383F-AB-4. | Bear Stearns Commercial Mortg 1998-CT A2.......... T.ccco. Jooevnee 6.440[MTLY]06/16/2030]06/16/2008[100.000].............925,095 [............ 900,000 J..ovovvovrreree [ eeren. 925,005 [l 937,863 08/30720017........ 5.682
07383F-AQ-1. | Bear Stearns Commercial Mortg 1999-C1 A2............ | coceeee | ovenes 6.020 [MTLY|02/14/2031{02/14/2009 {100.000 | ... ....400,000 |.oovvirinen | . 399,876 | 400,219 03/23/2001{........ 6.050
07383F-GG-7. | Bear Stearns Commercial Mortg 2001-TOP4 A3........| oo | covvnee 5.610 [MTLY|11/15/2033 [ 08/15/2011 {100.000 | ... ....180,000 |.covvviriren | e 180,654 oo 180,885 | .. 10/31/2001{........ 5.578
07383F-XN-3. | Bear Stearns Commercial Mortg 2003-T12 Ad...........| coceeee | ovenes 4.680MTLY|08/13/203909/13/2013{100.000.... ..4,000,000 |... veneenn4,021,960 .. 10/01/2003(........ 4.630
12476V-AT-8. | CAPCO America Securitization 1998-D7 A1B............| oo [ cevne 6.260 [MTLY|10/15/2030 | 09/15/2008 {100.000 | ... ....500,000 |.coovvreirires | 528,370 [ 536,660 07/31/2002{........ 4.812
161505-BY-7..| Chase Commercial Mortgage Sec 1998-1 A2............ [ oo [ cevne 6.560 | MTLY|05/18/2030 | 05/18/2008 {100.000 | ... ..1,000,000 {... v 1,049,492 05/13/2002{........ 5.310
161505-CW-0 | Chase Commercial Mortgage Sec 1998-2 A2............ [ oo [ cevne 6.390 [MTLY|11/18/203011/18/2008 {100.000 | ... , ....400,000 |.covvirinen | e 404,028 | 406,750 03/20/2001{........ 6.120
200466-AB-6..| Comm 1999-1 A2........ocvrvrnieererereeneeneeneneenes | vvenee | veenes 6.455|MTLY| 05/15/2032 [ 09/15/2008 [100.000|.......... 2,440,028 |.......... 2,500,000 |...ccocorerrerne [ e 2,440,028 | ... 2,408,887 11/13/2000........ 7.156
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment Adjustment | Interest |nation| Acquired | Interest
201728-DK-5..| Commercial Mortgage Acceptance 1998-C2 A2............ | ccoccees | coveena: 6.030 | MTLY | 09/15/2030| 01/15/2008{100.000 | ............1,021,261 |...........1,000,000 |.....ccccccoouerr | reereer... 1,021,261 |............ 1,037,891 | ...........5,025 |...........60,264 |..ccovvciicc(8,170) [ oo [ v | e 1110/22/2001
201730-AC-2.. | Commercial Mortg Asset Trust 1999-C1 A3.... .6.640 |[MTLY | 01/17/2032 | 12/17/2010 {100.000 | ...............533,175 |..............500,000 | ..oooovvccrrees | vrrirraennnD3375 | 539,922 | 1,844 | 11010033,200 | ceooveinncs(4,780) | oo | evervviiineennviiinss | e 1107/30/2002 | ....
22540A-ES-3..| CS First Boston Mortgage 1997-C2 A3... .6.550 |[MTLY | 01/17/2035 | 11/17/2007 {100.000 | ...............406,497 |..............400,000 |....cccorcccs | vrrirreerrn 406,497 | i 410,703 | 11,456 | iei026,200 | ceoovcrnnes(1,598) | oo | v | e 1103/20/2001 | ....
22541Q-J2-9.. | CS First Boston Mtg Secs 2003-C5 A4.... 4.900 |MTLY | 12/15/2036 | 11/01/2013 {100.000 | ...............201,000 |..............200,000 | ..oooorvvvrveces | vrrirraenrei01,000 | 1oiiiricccenc201,000 | covoieinice BT [ e | covrerreiiinsenseisines | cevsinsensssssnnes | sveressssnsesssssins | soeeees 1(11/20/2003 | ....
22541Q-SC-7. | CS First Boston Mtg Secs 2003-C4 A1.... .2.611 |MTLY | 08/15/2036 | 06/15/2008 [100.000 | ............2,400,548 |...........2,400,548 |.......ccoccccs | e 2,400,548 | ........... 2,400,548 | ..........5,223 | .0rcccccc 15,670 | oo | ceveinsenreiionnes | evervvisinsenseisinss | e 1109/11/2003 | ....
337367-AB-2.. | First Union - Lehman Brothers 1998-C2 A2 6.560 |MTLY | 11/18/2035 | 12/18/2008 [100.000 | ...............675,036 |.............650,000 | ....cccoeevrreccs | vrrirreerrn075,036 | .oovcirnn.684,633 | i 3,553 | riiiiid2,638 | oooei(5,932) | oveeriinaes | v | e 1105/06/2002 | ....
36158Y-CJ-6.. | GE Capital Commercial Mtg Corp 2001-2 A3.. .6.030 |[MTLY | 08/11/2033 | 08/11/2010 {100.000 | ............... 164,164 | .............. 150,000 | ..ccoomvrrrcces | vorirrannn 164,164 | 165,984 | o754 | 5,276 | d(1,820) | s | e | v 104/30/2003 | ....
36161R-AB-5. | General Electric Capital Assur 2003-1 A2 144A. .4.279 |MTLY | 05/12/2035 | 08/12/2010 {100.000 | ...............522,468 |..............520,000 | ...ccccomerrrices | corirreerrn 522,468 | ...ccr. 522,598 | v 1,854 | 5,563 | ovreecnc(130) | s | v | e 1Z109/23/2003 | ....
36161R-AD-1. | General Electric Capital Assur 2003-1 A4 144A. .5.254 |MTLY | 05/12/2035 | 06/12/2017 {100.000 | .... ...3 014 991 | 13,135 [ 139,406 | oo (B43) | s | e | e 1109/23/2003 | ....
361849-CK-6..| GMAC Commercial Mortgage Sec 1997-C2 A3.. 6.566 | MTLY | 04/16/2029 | 11/15/2007 |100.000 | .... 3,833,125 | ... 21,887 | .1iii262,640 | ..orccciii28,756 | oo | e | s 1109/22/2000 | ....
361849-ET-5.. | GMAC Commercial Mortgage Sec 1999-C1 A2.. 6.175| MTLY | 05/15/2033 | 01/15/2009|100.000 | .... 229,891 | i 1,029 | 7,204 | (B180) | s | i | e 1105/22/2003 | ....
361849-JV-5...| GMAC Commercial Mtg Sec 1999-CTL1 A 144A .7.151 |MTLY | 12/15/2016 | 02/15/2008 [100.000 | ...............539,683 | ..............506,110 | .oooooivccrries | vrvirreernn539,683 | i 550,157 | 13,016 [ irie00036,192 | eeed(7,885) | oo | v | e 1110/09/2002 | ....
361849-NH-1..| GMAC Commercial Mortgage Sec 2000-C3 A2.. .6.957 |[MTLY | 09/15/2035 | 11/15/2010 {100.000 | ............3,101,247 |...........2,815,000 |...cccerrcccs | serreeen. 3,101,247 | ....cc.....3,112,884 | ... 16,320 | 48,960 | ovoeeeccs(11,837) | oo | v | v 1109/03/2003 | ....
361849-ZR-6.. | GMAC Commercial Mortgage Sec 2003-C3 A2.......cccoe. | covveers | covevnas 4.223 | MTLY | 04/10/2040| 07/01/2010|100.000 | ............351,736 | ...ccc.000..ee 350,000 | oo | crrerrieeene351,736 | i 351,748 | 1,232 | e | (12) e [ o | v 1Z112/10/2003
361849-ZT-2...| GMAC Commercial Mortgage Sec 2003-C3 A4.......cccc. | covveees | covevnee 5.023 | MTLY | 04/10/2040 | 11/10/2013|100.000 | ............351,718 | ...0cc0000... 350,000 | oo | rrerrireenen351, 718 | 351,724 | 1485 | e | cveernrenniieens(B) i [ e | e 1Z112/10/2003
36828Q-AC-0. | GE Capital Commercial Mortgage 2003-C1 A3... 4.371 |MTLY | 01/10/2038 | 09/10/2011 {100.000 | .... ..3,014,868 | ..........10,928 | ..........87,420 |.ccoovvcenec(1,456) | oo | e | v 104/07/2003 | ....
52108H-SZ-8..| LB UBS Commercial Mortgage 2003-C5 A3... .4.254 |MTLY | 07/15/2027 | 04/15/2013 |100.000 | .... A 004 954 | 2,363 [ e 17,725 | e 252) | s | e | e 1107/16/2003 | ....
589929-KZ-0.. | Merrill Lynch Mrtge Invtrs 1995-C3 A3.... 7.117 |MTLY | 12/26/2025 | 08/25/2005 {100.000 | .... 221,819 | i 1,303 | 17,228 | id(255) | i | s | e 1[11/22/1995 | ....
589929-ME-5. | Merrill Lynch Mrtge Invtrs 1996-C2 A3.... 6.960 | MTLY | 11/21/2028 | 09/21/2006 |100.000 | .... SATENT | 8,755 | 098,012 | e (1911) | s [ i | s 1[11/15/1996 | ....
61745M-FG-3. | Morgan Stanley Capital | 1998-HF1 Cl A2.......ccccovvecrmnee | convenns | covennnd 6.520 | MTLY | 03/15/2030 | 01/15/2008 {100.000 1,541,061 1,573,008 | ....cc..e8,150 | ..00cc0c.97,800 | coveecces(18,058) | oo | everrveiincnreiiines | v 1| 11/29/2001
61745M-HM-8 | Morgan Stanley Capital | 1998-CF1 A1........coooevvveimmenees | conveene | vl 6.330 | MTLY | 07/15/2032 | 10/15/2007 {100.000 1255149 1,260,591 | .oovvceien8,615 [ 112,501 | o152 | s | e | e 1/08/13/1998
61746W-GB-0 | Morgan Stanley Dean Witter 2001-TOP1 A4... .6.660 |MTLY | 02/15/2033 | 01/15/2011 {100.000 | .... 4 A84822 | 2498 | 29,970 | e (BBTT) | i | i | e 1107/30/2002 | ....
61746W-HF-0. | Morgan Stanley Dean Witter 2001-TOP3 A4... .6.390 |[MTLY | 07/15/2033 | 06/15/2011 {100.000 | .... 762,480 | ..cce00r3,994 | 47,925 | (1.237) | i | i | e 1108/16/2001 | ....
61746W-PF-1.| Morgan Stanley Dean Witter 2002-TOP7 A2... .5.980 [MTLY | 01/15/2039 | 05/15/2012 |100.000 | .... w3142,425 | L AATOT |l ATA2T | e | s | crveiinsensesiineenns | ceeiees 1105/22/2003 | ....
655356-JF-1... | Nomura Asset Securities 1998-D6 A1B... .6.590 |MTLY | 03/15/2030 | 01/15/2010 {100.000 | .... 21,198,406 | oo 4,210 | e 75,785 | iicd(6,036) | oo | v | e 1108/30/2001 | ....
655356-JG-9.. | Nomura Asset Securities 1998-D6 A1C.. .6.690 |MTLY | 03/15/2030 | 12/15/2012 |100.000 | .... 701,289 | 2416 | 43,485 | (4672) | i | it | e 1107/29/2002 | ....
929766-MS-9. | Wachovia Bank Commercial Mortg 2003 .3.958 |[MTLY | 12/15/2035 | 12/01/2008 [100.000 | ..............351,742 | ..cee0reecee350,000 | .vooooonrvcin | ervirrnnene3B 1,742 | 351,742 | el 1154 | i | e | crvesensennsssinss | consensssissessssseons | cone 1Z112/11/2003 | ...
929766-MU-4. | Wachovia Bank Commercial Mortg 2003-C9 [V I 5.012| MTLY | 12/15/2035 | 11/15/2013]100.000 | .... . crrerreennnedD 1,738 | e 1462 | i | s (5) [ [ | e 1Z112/11/2003
UNIEA SEALES.....rvveesrcieei i ..42 507994 41 709984 .. XXX, .42 507994 19 222 1,789,664 | ........(67,549) | .ccoovecrce0 |, 0 [ XXX.]....XXX......
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed SECUMItIES. ... | ceveeens 42,507,994 | ... 41,709,984 | .. XXX..ooo.| o 42507,994 | ......42594774 | ... 191,222 | ...... 1,789,664 | ........(67,549) ] c.ccocvveee0 [, 0 | XXX.]..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
00103R-BA-3. | AESOP Funding I LLC 2003-4A A2...........ccovveemmmervrins | correens | v 2.860 | MTLY | 08/20/2009 | ........cccomverre | worrrmerreeee | cvverreerrnnn 434,880 [ 435,000 [ oo o 434,880 | 434,863 | .oooiiiin380 [ oiiiiin6,255 | 18 s nnn | e 1106/12/2003
00253C-HW-0 | AAMES Mortgage Trust 2002-2 A2. ..4.500 | MTLY | 03/25/2033 | 01/25/2026 {100.000 | .... .1PE [ 12/19/2002 | ....
02582J-AG-5.. | American Express Credit 1999-1A..... ...5.600 | MTLY | 11/15/2006 | 04/15/2004 |100.000 | ...............801,873 |.............800,000 | ...ocovvevrveerns | vorirrrerren801,873 | iriiinn821,375 | 1,991 | 1iii44,800 | ceeeied(8,720) | oo | e | e 1108/17/2001 | ....
03061N-GK-9. | Americredit Auto Receivables 2003-BX A4A... ...2.720 |MTLY | 01/06/2010 | 02/06/2008 |100.000 | .... .1PE | 05/14/2003 | ....
03072S-DT-9..| Ameriquest Mortgage Securities 2002-5 AF2.. ...4.080 | MTLY | 02/25/2033 | 10/25/2029 |100.000 | .... .1PE | 12/04/2002 | ....
030728-KY-0..| Ameriquest Mortgage Securities 2003-101 AF4l.. ..4.350 | MTLY | 12/25/2033 | ......covvvermaes | v .1PE [ 10/01/2003 | ....
040104-BU-4.. | Argent Securities Inc. 2003-W5 AF4........ ..4.660 | MTLY | 10/25/2033 100.000 | ... .1PE | 09/22/2003 | ....
055959-AP-5.. | BMW Vehicle Owner Trust 2001-A A4 ..5.110 | MTLY | 05/25/2006 | 03/25/2005 |100.000 | ............... 437,173 | ccerrrccc000 835,090 | cooooovvvvns | vevirrnenee 83773 | 43,307 | 371 | i22,233 | (3,903) [ e | v | e 1101/17/2002 | ....
12613X-AP-6..| CNH Equipment Trust 2001-A A4.... ...5.380 | MTLY | 08/15/2007 | 02/15/2006 |100.000 | .... .1PE | 05/09/2001 | ....
130335-AG-7.. | California Infrastructure 1997-1 A7.. ..6.420 | MJSD| 09/25/2008 | 09/25/2006 |100.000 | ............1,063,449 |...........1,053,672 | ...cccoovrrcerns | crrreernn1,063,449 | 001,078,052 | oo 1127 | iiccicc 87,646 | e s(T,375) | i | e | e 1103/29/2001 | ....
130335-AP-7.. | California Infrastructure 1997-1 AB.........ccoccvommeevevrimnecns [ cervveee | o 6.380 | MJSD| 09/25/2008 | 09/25/2006 |100.000 |..............590,789 |....c.c........ 588,747 | ccvvcrrvvvnvcrs | cereerreeenn 590,789 | ie01596,862 | oovvvveeeni826 [ 37,562 [ crienecc(1,915) | s | nnn | e 106/04/1998
130335-AQ-5.. | California Infrastructure 1997-1 A7......cccccooevomecvvcvimnecns [ cervveee | nnn 6.420 | MJSD| 12/26/2009 | 12/25/2007 |100.000 |..............956,764 |..............875,000 | ..ccocoorrccrruers | coreerrcernn956,764 | e 978,633 | o936 [ e 56,175 | iei(271,632) | oo | ceviiineenreiiisneenns | e 1[12/23/2002
14040K-BE-7..| Capital One Master Trust 2000-2 A. ...1.200 | MTLY | 08/15/2008 | 06/15/2005 |100.000 | .... .1PE | 01/17/2003 | ....
14040K-CD-8. | Capital One Master Trust 2001-8A A....... ...4.600 | MTLY | 08/17/2009 | 10/16/2006 |100.000 | .... A 046 875 | eerenn2,044 | ..iiiin38,333 | 1ciiiii(10,654) | oo | e | e 1102/12/2003 | ....
14041G-AM-8. | Capital One Auto Finance Trust 2002-A A4 ..4.790 | MTLY | 01/15/2009 | 12/15/2006 |100.000 | .... 1045977 2,129 | 15,967 | ieed(7,264) | s | e | e 1108/18/2003 | ....
16151R-AX-1. | Chase Credit Card Master Trust 2001-4 A.. ...5.500 | MTLY | 11/17/2008 | 07/17/2006 |100.000 | .... ..2,068,516 | ..........4,889 | ........ 110,000 | .coooern(14,128) | oo | v | v 1102/22/2002 | ....
161546-GJ-9.. | Chase Funding Mortgage Loan 2003-5 1A4.........cccccces | corveuee | o 4.396 | MTLY | 02/25/2030 | 03/25/2010|100.000 | ..............249,965 |...............250,000 | ....ccoocccrmuers | correrrrennn. 249,965 | .ovooirnccr 249,998 .1PE | 09/12/2003
161551-EM-4. | Chase Funding Mortgage Loan 2001-3 1A4........ccccccces | cerveeee | o 5.602 | MTLY | 05/25/2027 | 01/25/2005|100.000 | .............. 101,980 |.............. 100,000 | ..ooccvvverrecns | corerrrernnn 101,980 | i 105,047 .1PE | 03/31/2003
161581-BT-9.. | Chase Manhattan Auto Owner Tr 2001-A A4.. ...5.070 | MTLY | 02/15/2008 | 05/15/2006 |100.000 | .... ..1,013,434 |...........1,036,484 | .......... 2,253 | .00 B0,700 | coorrices(14,136) | v | eereerveeinnneeniiens | oo 1110/29/2001 | ....
161581-BY-8.. | Chase Manhattan Auto Owner Tr 2001-B A4.. ...3.800 | MTLY | 05/15/2008 | 06/15/2006 |100.000 | .... 41740 |. 2,280 | 89 | 1428 | d(539) | s | nnn | e 1101/17/2003 | ....
161581-DE-0.. | Chase Manhattan Auto Owner Tr 2003-C A4.........cccooue. | covveeee | o 2.940 | MTLY | 06/15/2010 | 06/15/2009{100.000 | ..............499,867 |...............500,000 |......ccoeeeermee. 499,867 |....cooveen 499,866 .1PE | 12/09/2003
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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 14 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
163762-AL-1.. | Chemical Master Credit Card Tr 1996-2 A.........ccooceee [ [ oo 5.980 |[MTLY]09/15/2008 [ 01/15/2006 [100.000]............511,752 |............. 500,000 [..ooorerrerren [ 511,752 [ 521,836 01/24/2002] ....... 4.815
166778-AV-2..| Chevy Chase Auto Rec 2000-2 Ad...........ccocvvvrvnens [ eeves [ cevns 6.950 [MTLY|11/15/2005 | 11/15/2004 {100.000].............416,083 |..... ...410,663 |... 416,083 |............. 435,944 10/30/2001{....... 3.886
17303C-BM-2 | Citibank Credit Card Master Tr 1999-2 A.........ccovvee [ v [ e 5.875(MS... |03/10/2011{ 03/10/2009 {100.000 | ... ......4,600,000 |... 4,700,881 4,730,992 02/21/2002{........ 5.383
17303C-BR-1. | Citibank Credit Card Master Tr 1999-5 A.........cocovvee [ v [ e 6.100 [ MN.... | 05/15/2008 | 05/15/2006 {100.000 | ... ..3,800,000 |... 4,105,781 4,196,328 04/03/2003........ 2.580
17303C-BW-0 | Citibank Credit Card Master Tr 1999-7 A........cccoovvee [ v [ cevnns 6.650 [MN... | 11/15/2006 | 11/15/2004 {100.000].............759,834 {..... ....750,000 |... 759,834 |...........e. 785,813 08/15/2001{........ 5.085
17305E-AP-0. | Citibank Credit Card Issuance 2001-A6 A6..........coo. [ ceovees [ cevnee 5.650(JD.... |06/16/2008 | 06/15/2006 {100.000].............132,079 {..... ....124,000 |... 132,079 [ 135,020 | .. 01/17/2003{........ 2.882
17305E-AY-1. | Citibank Credit Card Issuance 2002-A3...........cccooovw. [ cevies [ cennes 4.400MN... | 05/15/2007 | 05/16/2005|100.000 ... ..2,000,000 {... 1,999,399 ..1,999,080 |.. 05/14/2002{........ 4.415
17305E-BH-7. | Citibank Credit Card Issuance 2003-A2 A2..........c...| v [ cevnee 2.700(JJ.....|01/15/2008 |01/17/2006 |100.000 ... .4,600,000 4,647,099 4,653,547 09/12/2003{........ 2.184
20033T-AF-2..| Comed Transitional Funding 1998-1 A6..........cccccoeves | covenee | rvnnee 5.630 | MJSD]| 06/25/2009 | 06/25/2007 {100.000 | ... ..1,100,000 {... 1,118,854 |..........1,129,906 05/08/2002{........ 4.931
207678-AC-7. | Connecticut RRB Special Purp 2001-1 A3........ccccoeee | covnee | rvvnee 5.730 [ MJSD]| 03/30/2009  03/30/2007 {100.000| .............145,067 {..... ....145,000 |... 145,067 |............. 145,108 04/02/2001{........ 5.749
23383V-AS-9. | Daimler Chrysler Auto Trust 2000-E Ad..........cccoovvee | covnee | rienes 6.160 [MTLY|01/08/2006 | 03/08/2005 [100.000].............636,622 |..... ....628,577 |... 636,622 |............. 665,948 09/28/2001{........ 3.878
23383V-AZ-3. | Daimler Chrysler Auto Trust 2001-B Ad.........ccccovevee | cvvnee | rinnee 5.320 [MTLY|09/06/2006 | 10/06/2005 {100.000].............221,031 {..... .220,000 |... 221,031 |..... .223,369 08/28/2001{........ 4.857
23383V-BV-1. | Daimler Chrysler Auto Trust 2002-C A3.........cccccoevee | vvnee | rennee 2.560 (MTLY| 11/08/2006 | 09/08/2005{100.000...............81,364 |..... ..81,000 ... ..81,364 |..... ...81,680 01/17/2003{........ 2.140
23383V-CD-0. | Daimler Chrysler Auto Trust 2003-B A3..........cccovevee | cvvnee | rvenee 2.250 [ MTLY|08/08/2007 | .......crvwrerr [ crrrrrrnee veeennn 249,958 | ... ....250,000 |... 249,958 |............. 249,957 11/25/2003........ 2.270
25466K-DS-5. | Discover Card Master Trust 2001-5 A........ccoovveveenee | evvnee | rennee 5.300 [MN... | 11/16/2006 | 05/15/2004 [100.000] .............399,905 {..... ....400,000 |... .399,905 |.....coouvee 399,496 05/17/2001{........ 5.347
33901H-BJ-1..| Fleet Credit Card Master Trust 2003-A A........cccccovvre |evenee | reenee 2.400(MTLY|07/15/2008 |01/17/2006 {100.000 ... ..1,000,000 {... 998,751 [ ..o 998,536 08/18/2003........ 2.475
34527R-FR-9. | Ford Credit Auto Owner Trust 2001-B A5.........c.ccoeee | vvnee | rvnnee 5.360 [MTLY| 06/15/2005 | 09/15/2004 {100.000] .............335,802 {..... ....335,600 |... 335,802 |..... .337,238 03/26/2001{........ 5.244
34527R-GJ-6. | Ford Credit Auto Owner Trust 2001-D Ad.........ccoeveer | vvnee | rinnes 4.720(MTLY|12/15/2005]01/15/2005{100.000...............78,535 |..... ..77,000 ... ...78,535 |..... ...80,351 01/17/2003{........ 2.148
34527R-JX-2..| Ford Credit Auto Owner Trust 2003-B A4...........coeee | vvnee | rennee 2.410(MTLY|08/15/2007 | 09/15/2006 {100.000............496,956 |..... .500,000 |... 496,956 |..... 496,523 08/18/2003........ 2.682
41283A-AE-9. |Harley-Davidson Bike Trust 2001-1 A2.........cccooevevews [ cevees [ cenne 5.270 [MTLY|01/15/2009 { 03/15/2006 {100.000].............579,111 |..... ....576,263 |... S79111 [ 584,975 08/17/2001{........ 4.784
43811S-AD-9. |Honda Auto Receivables Auto Tr 2002-1 Ad.......ccooo. | cevees [ cennes 4.220(MTLY|04/16/2007 | 02/15/2006 {100.000.............419,954 |..... ....420,000 |... 419,954 |............. 419,895 01/23/2002{........ 4.266
43811Y-AD-6. |Honda Auto Receivables Auto Tr 2001-3 Ad.......cccooe | vevees [ cennee 3.960 [MTLY|02/19/2007 { 11/18/2005 (100.000].............524,994 {..... ....525,000 |... 524994 |............ 524,983 10/10/2001{....... 3.994
44179C-AH-9. | Household Automotive Trust 2001-2 Ad..........ccocoovee [ ceves [cennes 5.390 [MTLY|08/17/2008 | 09/17/2006 {100.000] .............903,686 |..... ....900,000 |... 903,686 |............. 908,965 08/16/2001{........ 5.160
44179C-BG-0. | Household Automotive Trust 2003-1 Ad..........ccocooveee [ vevees [cenne 2.220(MTLY|11/17/2009]12/17/2007{100.000............199,961 |..... ....200,000 |... 199,961 [.......c..... 199,954 05/23/2003........ 2.237
449182-AN-4. |Hyundai Auto Receivables 2002-A A3 144A............. | oo [ cevne. 2.800(MTLY|02/15/2007 | 11/15/2005{100.000]............699,968 |..... ....700,000 |... 699,968 |............. 699,934 09/18/2002{........ 2.822
55262T-CN-1. | MBNA Master Credit Card Trust 1997-1 A........cccooevee | vvnee | rvnnes 6.550 [MTLY|01/15/2007 { 08/15/2004 {100.000] .............910,303 {..... .900,000 |... 910,303 |..coovvnnn 946,266 08/28/2001{........ 4.725
55262T-FR-9. | MBNA Master Credit Card Trust 2000-1 A.........ccoccoee | vvnee | rvenes 6.900 [MTLY|01/15/2008 { 08/15/2005(100.000] .............105,963 |............... 99,000 105,963 |............. 109,867 01/17/2003{........ 2.485
55264T-AQ-4. | MBNA Credit Card Master Note 2002-A1 A1......cccooo | covvee | ovnnes 4.950(MTLY|06/15/200901/16/2007 |100.000 ... 3,745,000 3,748,969 ..3,751,290 02/04/2002{........ 4.961
55264T-CH-2. | MBNA Credit Card Master Note 2003-A11 A11......... | oeevee | oeenee 3.650 [MTLY|03/15/2011 { 10/15/2008 {100.000 | ... ..4,000,000 |... 3,993,065 |..........3,992,861 10/28/2003........ 3.718
57164T-AE-8. | Marriott Vacation Club Owner 2002-1A A2.........ccccoc. | vvenee | vennee 3.945MTLY| 12/20/2024  12/20/2022 {100.000| .............469,518 {..... ....469,640 |... 469,518 |............. 469,565 11/13/2002f........ 3.955
62947P-AJ-9.. |New York City Tax Lien 2003-AA A........cocvvvvvrreres | cvvnee | vvnnee 2.130 | FMAN| 11/10/2016 | 08/10/2005{100.000 | .............421,723 |..... .421,739 ... 421,723 | 421,719 07/31/2003{........ 2.140
64352V-EB-3. | New Century Home Equity Ln Tr 2003-5 Al4.........c... | coeeee | ovenes 4.760(MTLY| 11/25/203303/25/2010{100.000.............349,822 | ..... ....350,000 |... 349,822 |............. 349,857 10/07/2003....... 4.747
65473H-AC-7. | Nissan Auto Receivables Owner 2003-C A3.........c... | covevee | cveenee 2.230{MTLY|03/15/2007 | 02/15/2006 {100.000 ... ..3,000,000 |... 2,999,718 |..........2,999,698 11/05/2003........ 2.246
68338S-CK-2. | ONYX Acceptance Auto Trust 2001-B Ad.........cccoers | covree | rennee 5.490 [MTLY| 11/15/2007 { 09/15/2005 {100.000| .............374,994 |..... ....375,000 |... 374994 |............. 374,981 05/11/2001{........ 5.555
705220-AM-3. | Peco Energy Transition Trust 2001-A Al......cccccovveens | cvvree | rinnes 6.520 MS... |12/31/2010(09/01/2010 {100.000 ... ..2,000,000 {... 2,270,232 |.........2,273,281 |........ 43467 |..coeviriririnns 11/25/2003(........ 4.103
760985-NU-1. | Residential Asset Mtg Products 2002-RS5 Al3.......... | cccceee | oeenee 3.717 [MTLY|07/25/2027  11/25/2004 {100.000| .............814,384 |..... ....817,062 |... 814,384 |............. 812,977 11/22/12002(........ 3.913
76110V-JM-1. | Residential Funding Mortgage 2002-HI2 AlB............. |.occoee | oeenee 6.510 [MTLY| 11/25/2019 { 08/25/2006 {100.000] ...............95,495 |..... ..90,000 |... 95,495 |..... ...97,847 03/31/2003........ 2.79%
76110W-TQ-9 | Residential Asset Sec 2003-KS8 Al3..........ccovvevvnes | cvvevee | rvenee 3.280 [MTLY|08/25/2029 { 11/25/2007 {100.000 | .............374,927 {..... ....375,000 |... 374927 .o 374,987 09/08/2003........ 3.232
76110W-VL-7. | Residential Asset Sec 2003-KS11 Al2.........cccocvvvres | cvvnee | rvenee 2.790(MTLY|12/25/2025]12/01/2025{100.000 | .............349,993 |..... ....350,000 |... 349,993 |............. 349,993 | ..o 814 [ 12/11/2003(........ 2.787
85333J-BE-6.. | Standard Credit Card Master Tr 1994-2 A.........cccooeee | vvnee | vvnnee 7.250AO....| 04/07/2008 | 04/07/2006 {100.000 | ... ..3,050,000 |... 3,354,932 3,448,883 .110,563 |. 04/07/2003........ 2.672
89232V-AD-6. | Toyota Auto Rec Owner Trust 2001-C Ad.........cccooees | vvnee | rennes 4.720(MTLY|09/15/2008 | 04/15/2005{100.000.............502,948 |..... ....500,000 |... 502,948 |............ 510,156 ....23,600 |.... 01/22/2002{........ 3.954
903278-AP-4..| USAA Auto Owner Trust 2001-2 Ad........cccovvvvvcvnier | vvnee | v 3.910 [MTLY| 04/16/2007 { 04/15/2005 {100.000] .............348,927 {..... ....350,000 |... 348,927 |...cooenve 346,609 13,685 |. 01/17/2002{........ 4.318
92926E-AD-9. | WFS Financial Owner Trust 2002-3 Ad..........cccocovvee |vvnee | rinnee 3.500 [MTLY|02/20/2010{12/20/2006 {100.000] .............812,803 {..... ....800,000 |... 812,803 |.....co..c 818,250 .25,667 |.... 02/12/2003{........ 2.679
98152D-AH-4. [ World Omni Auto Receivables 2001-A A4. i I 5.510 | MTLY|07/20/2007 { 07/20/2005 {100.000] ... 1,269,217 ..1,280,947 |.......... 1,310,417 69,934 [ , 11/28/2001{....... 4.255
UNItEd SHALES. ..o sne s en e sne s snsenesnsensenenenensenseneneenesensrenes | cooeeees04, 242,329 | ceereens 62,868,675 |.... .....04242,329 | ... 64,807,863 [......373,3%6 [ ..... 2,215031 ... (420,243)[ oo 0 [ O XXX XXX..... XXX
4499999. [ Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities...........cccocoee | ........64,242,329 | ........ 62,868,675 |.. XXX.... [ ........ 64,242,329 | ........ 64,807,863 |.......373,396 | ..... 2,215,031 [ ....... (420,243)] ...l 0 | o 0 XXX XXX..... XXX
4599999. [ Total - Industrial & Miscellaneous (Unaffiliated)..........cooioiiiiiieeseseessessessessesnensnsmsnenensensenseneens | cooee 401,088,032 | covev 457,631,177 [.... 484,385,392 [ ...... 474,782,605 21,176,221 [...(2,465484) [ .. 0 | O TXXXT XXX..... XXX
Credit Tenant Loans - Issuer Obligations
United States
14911R-AC-3. [ Caterpillar Financial SErvices...........ccocvrrrrererreeres [ evvees [ eeeees 6.875[FA.... |08/01/2004 .73 .. ..688 05/28/2003] ..
14911R-AD-1. | Caterpillar Financial Services ..5.950 | MN... | 05/01/2006 e 2,678 6,065 12/19/2001
UNited SHALES. ... enesnesneneenesneneneenenenesnenesnesnenes |eoeeeennee o 2OOGQ I 1 | cerernenrss: 290,000 [ XXX eooo oo 311,976 [ 296,983 [ .o 3251 [ 16,753 [ (1899 [ oo O [ O XXX XXX.....
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 13 Interest 16 17 18 21
4 5 14 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 | Default as to Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Bonds not During by Exchange | Principal or of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest Interest
4699999. | Credit Tenant Loans - ISSUET OBIIGAtIONS. ... .. vuveieirrisisisiseeesessessessesseseessssnsesssnsnsrseesersessersssssesnsssssnsessesses | oeessesnees 293877 .o 290,000 [.. XXX [ 311,976 [ 296,983 [ .......... 3251 [ 16,753 |..ocvnvn. (1,899)]..ccvvcnneen. [ 0. XXX
Totals
5499999. [ Total - ISSUET OBIIGAtIONS. ... evrrrererierierieriesiererererserseeseeseessessesesenssrsesseserseeseeseesesseeseessesnsensesererserseessesssnees | aveees 527,275,818 [ ... 509,998,225 [... XXX..... | ......b42,768,849 ] ...... 530,893,317 [....7,107,136 [ ...22,057,188 | ....(2,869,838) XXX
5599999. [ Total - Single Class Mortgage-Backed/Asset-Backed Securities..... i 219,167,446 | ... 215,774,003 [... XXX..... | .....219,167,446 [ ...... 219,153,867 [...1,042215 [ ..... 7,599,336 [ .......... 26,087 [ ... XXX
5699999. [ Total - Defined Multi-Class Residential Mortgage-Backed Securities.. i 66,108,657 [........ 65,058,743 [... XXX..... [ ........66,108,657 | ........ 66,832,353 [....... 319,355 [ ..... 3,052,977 [ ....... (701,740 ... XXX
5899999. [ Total - Defined Multi-Class Commercial Mortgage-Backed Securities............ o 42,507,994 ... 41,709,984 1. XXX..... |....... 42,507,994 ... 42594774 ]....... 191,222 ] ... 1,789,664 [......... (67,549)] ... XXX
5999999. [ Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. L 64,242329 [........ 62,868,675 [... XXX....[.......64,242,329 [ ........ 64,807,863 [....... 373,396 [ ..... 2,215031 [ ....... (420,243)] ... XXX
6099999. [ Grand TOtAl - BONGS. ..ottt eeseeseeseeseeseeseeeeeeneeeeeeenenneeneeseeneeneeeceee | ceeees 919,302,244 | ...... 895,409,630 ... XXX.....|.....934,795275 ] ...... 924,282,174 1....9,033,324 | ...36,714,196 | ....(4,033,283) . XXX....
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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
3128X0-3N-7............... FHLMC Notes 3.500% 04/01/08...........ccccovemenirinrcnirciercrienies | e 04/30/2003.... [J P MOTGAN......c.oiuiiriiiriiiriciricricr ettt snies | ettt ssenenes | ceorinsasiet sttt 2,516,300 [ ..o 2,500,000 [ oooeeeeeerceereeeecne 7,292
3128X0-L3-1.... ... |FHLMC Notes 3.250% 02/25/08..... +..02/2172008.... [MErTIll LYNCR.......oiiiiiiiiciiicincrtc st [ et [ et 49,803 [ ..o 50,000 |..
3128X1-5E-3............... |FHLMC Notes 3.000% 10/27/06..... ....10/29/2008.... [ Deutsche Bank. 10,012,700 | .. 10,000,000
3128X1-7B-7...............|FHLMC Notes 4.000% 11/12/08..... ....11/10/2008.... [HSBC Securities... ..2,186,250 |.. ..2,200,000
3128X2-AH-8... ... |FHLMC Notes 3.000% 11/17/06..... ....12/09/2008.... {J P Morgan.............. ..5,823,369 | .. 5,825,000
3128X2-HT-5... ... |FHLMC Notes 4.500% 12/16/10..... ....12/16/2003.... | Salomon Smith Barney. 2,869,538 2,875,000
312925-QA-1... ... |FHLMC Notes 6.000% 05/25/12..... ....09/23/2008.... [USB Warburg LLC.... 4,097,200 ..4,000,000
3133MB-JA-6.............. |FHLB Ser EA10 7.625% 05/14/10.. A2MTI2008.... [VEFOUS. ... [ coenietesb ettt | certbet ettt 895,815 | ..o 745,000
3133MD-6L-2.............. |FHLB Ser 2E06 5.375% 02/15/06... ....02/05/2003.... [ GreenWiCh Capital.............cvieeuriiiiriiiicireineiiee s [ et [ certe et 108,291 | .ovvceeeeeereeeenne 100,000
3133MQ-38-1.. ... |FHLB Ser 322 3.250% 08/15/05..... e [ 08/12/2003.... | Salomon Smith Barney. 512,832 500,000
3133MT-ZL-5.............. |FHLB Ser 363 4.500% 11/15/12..... e [ 03/31/2003.... | J P Morgan.............. ..25,511 |.. 25,000
3133MW-XE-6. ... |FHLB Ser 405 1.625% 04/15/05..... e [ 03/31/2003.... | Greenwich Capital .100,027 |.. 100,000
3133X1-4N-4...............|FHLB Ser 430 2.875% 09/15/06..... e [ 11/07/2003.... [Lehman Brothers............ccoceiiririininineiserseeesnnes. [ e [ et 700,933 | 700,000
3133X1-XC-6... ... |FHLB Ser 439 3.625% 11/14/08..... e [ 12/23/2003.... | Various............. 1,899,388 1,900,000
3134A4-AA-2... ... |FHLMC Notes 6.750% 03/15/31..... ....02/04/2003.... [Lehman Brothers............ccoiirininiiirie e [ e [ et 23,867 .o 20,000
3134A4-CR-3.............. [FHLMC Notes 2.875% 12/15/06..... ....12/23/2008.... |Various.................... 10,981,875 | .. 11,000,000
3134A4-EW-0.. ... |FHLMC Notes 5.875% 03/21/11..... ....02/05/2008.... [ GOIdMAN SACKS & CO......cccuiviviiiiiiiiciiciieie s [ et [ certeet e 173,575 | oo 160,000
3134A4-KX-1... ... |FHLMC Notes 6.250% 07/15/32..... ....05/21/2003.... | Greenwich Capital........ 123,441 100,000
3134A4-SA-3... ... |FHLMC Notes 4.500% 01/15/13..... ....02/24/2003.... | Salomon Smith Barney. ...50,729 ..50,000
3134A4-TE-4...............|FHLMC Notes 2.750% 03/15/08..... ....05/21/2008.... [ Various.................... 301,383 |.. 300,000
3134A4-UDA4............. [FHLMC Notes 3.625% 09/15/08..... ....09/10/2008.... [BaNK OF AMETICA. ......ovuriieiiiiiiiieiiie et [ corrieteniet st saetnies | cortbetintes et 624,375 | 625,000 |..
3134A4-UK-8... ... |FHLMC Notes 4.875% 11/15/13. ....12/10/2008.... [J P Morgan....... ..1,004,340 | .. ..1,000,000
313586-RC-5... ... |FNMA Notes 0.000% 10/09/19... I P 12/10/2003.... [VAIIOUS......covuiiieiiiiiicirciecice e [ cortieinnie e [ coreiet ettt 137,019 | 355,000
31359M-ET-6.............. [FNMA Notes 6.400% 05/14/09... I P 02/07/2003.... | J P Morgan.............. .216,275 .205,000
31359M-FJ-7... ... |FNMA Notes 7.125% 01/15/30... I P 02/05/2003..... | Salomon SMith BAMNEY.........c.cucrieiriciiicrienicinicinienieinnicniieins [ e [ ettt 24516 [ 20,000
31359M-GM-9.............[FNMA Notes 6.000% 12/15/05... I P 11/25/2003.... Merrill Lynch................ 3,234,492 |.. ..3,000,000 |..
31359M-LU-5............. [FNMA Notes 4.750% 01/02/07... I P 02/05/2003..... | Salomon Smith BAMEY.........c.ccciriniiririieiirirniieisseeneieeines | e | ceirseeiee e 142,409 | ..o 135,000
31359M-SQ-7.. ... |FNMA Notes 3.250% 08/15/08....... I P 11/07/2003.... [ Salomon Smith BAMMEY............ccviririiriiriiriirirrnrieessnnes [ [ e 978,283 |.. ..1,000,000
36200A-CG-2.............. | GNMA Pool 595071 5.500% 10/15/32.... 1211072008 [J P IMOTGAN. ...ttt essniens [ cortietnsi ettt | ettt 533,183 | 525,000
36200B-7L-5.... ... | GNMA Pool 596799 6.000% 12/15/32.... ....02/27/2008.... [Warburg Dillon REAM..........cccuviuiuriiiriiiricirieinieiieisisireeisnieiniiens [ et seinies [ certeesinies e 221,353 [ 211,884
36200D-K9-3...............| GNMA Pool 598020 6.000% 01/15/33.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuriiiriiiniirieineiiciseneisnieiiens [ et [ certeetinies e 307,377 | 294,229
36200K-ZD-2... ... | GNMA Pool 603840 6.000% 12/15/32.... ....05/13/2008.... [Warburg Dillon REAM..........cccuriiuriiiriiiriinieiniesicisisreisnieiiens [ et [ cereiesinies e 490,408 | ..o.oeereeeeeieieees 468,590
36200M-BV-4.............. | GNMA Pool 604052 6.000% 02/15/33.... ....05/13/2008.... [Warburg Dillon REAM..........cccurimiuriiiriiiriiirieinieisicisiereisnieiniens [ ettt [ cereeesinies e Lo N X T 543,831
36200R-L2-6............... | GNMA Pool 570145 6.000% 12/15/31.... ....02/27/2008.... [Warburg Dillon RE&M..........cccurimiuriiiriiirieinieinieiicinisrneisnieiiens [ e neinies [ certeesinies e 382,205 | .o 365,856
36200R-LX-8............... GNMA Pool 570142 6.000% 12/15/31.... ....02/27/2008.... | Warburg Dillon Read.... .206,091 197,275
36201A-RA-8... ... |GNMA Pool 577481 6.000% 12/15/31.... ....02/27/2008.... | Warburg Dillon Read ...19,558 18,722
36201F-A5-6............... | GNMA Pool 581528 6.000% 06/15/33.... ....12/10/2008.... {J P Morgan.............. 623,226 |.. 600,000
36201F-WE-3..............| GNMA Pool 582145 6.000% 05/15/32.... ....02/27/2008.... | Warburg Dillon Read ..34,233 |.. 32,768
36201M-GV-8.. ... | GNMA Pool 587112 6.000% 06/15/32.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuiiiriiiicinieinciicnieineisnieiiens [ et [ certiesiniss e 197,560 | ..o 189,109
36201N-3B-4............... GNMA Pool 588594 6.000% 08/15/32.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuiiiriiiicinieinciicnieineisnieiiens [ et [ certiesiniss e 171,087 [ 163,768
36201R-R2-9... ... | GNMA Pool 591005 6.500% 07/15/32.... ....01/15/2008.... [ Salomon SMith BAMEY...........coviiiriiiriiiririniciiciriesieisnienininsees [ e [ certiesinies e 353,748 | 336,453
36201R-R5-2... ... | GNMA Pool 591008 6.000% 08/15/32.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuiiiriiiicinieinciicnieineisnieiiens [ et [ certiesiniss e 596,581 |..eeueerereeeireieieineireineines 571,061
36201T-LV-T7............... | GNMA Pool 592640 6.000% 03/15/33.... ....05/13/2008.... [Warburg Dillon REAM..........cccuriiuriiiriiiriirieiniesicinisrneisnieiniens [ et seinies [ certeesinies e LY A 446,793
36201U-WM-2............. GNMA Pool 593852 6.000% 12/15/32.... ....02/27/2008.... [Warburg Dillon REAM..........cccuviuiuriiiriiiricirieinieiieisisireeisnieiniiens [ et seinies [ certeesinies e TTUATE | 738,471
36201X-WA-2.. ... | GNMA Pool 606441 6.000% 03/15/33.... ....02/27/2008.... [Warburg Dillon REAM..........cccuviuiuriiiriiiricirieinieiieisisireeisnieiniiens [ et seinies [ certeesinies e 391,015 | 374,289
36202S-B6-4............... | GNMA Pool 607661 6.000% 03/15/33.... ....05/13/2008.... Warburg Dillon Read.... 1,148,374 | .. ..1,097,282
36202S-DX-3... ... |GNMA Pool 607718 6.000% 03/15/33.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuriiiriiiniirieineiiciseneisnieiiens [ et [ certeetinies e 130,409 | ..veveeeneereeene 124,830
36202V-5M-9... ... |GNMA Pool 611152 5.500% 12/15/33.... ....12/02/2008.... [ Deutsche Morgan Grenfell.............ccveniiiriinniinicncnrienes [ [ e 302,262 | .o 300,000
36209X-YU-8... ... |GNMA Pool 485023 6.000% 10/15/28.... ....02/27/2008.... [Warburg Dillon RE&M..........cccurimiuriiiriiirieinieinieiicinisrneisnieiiens [ e neinies [ certeesinies e 213,136 [ 204,019
36210B-B5-3............... [ GNMA Pool 487060 6.000% 03/15/29.... ....12/02/2008.... [ Deutsche Morgan Grenfell.............ccveniiiriinniinicncnrienes [ [ e 309,399 | 300,000
36210C-LN-1... ... | GNMA Pool 488233 6.000% 04/15/29.... ....02/27/2008.... [Warburg Dillon REAM..........cccuriuiuriiiriiiniirieineiiciseneisnieiiens [ et [ certeetinies e 244,381 | .o 233,927
36210K-DD-4............. [GNMA Pool 494300 6.000% 01/15/29.... ....05/13/2008.... Warburg Dillon Read.... . e [ 168,228 | ..o 160,743
36212M-7L-7............... GNMA Pool 538299 6.000% 01/15/32.......coceevnieeiricrnicnicnicniens [ 05/13/2003.... | Warburg Dillon REAd...........ccceviieiiriieiiieiiriesrieiessneinieies | ettt | ceirteesnsie e 966,390 | ..eucenerceeieieieeeieieines 923,395
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36212N-ZV-2.............. GNMA Pool 539056 6.500% 07/15/29.........cccoveuemmicrnicnicnicnnns [ 12/10/2003.... [J P MOTGAN.....c.iiiiieiiiiiiiiiricicis et niees [ cortieintie et | cerriet ettt 842,594 | ..o 800,000
36213E-CX-2... ... |GNMA Pool 551886 6.000% 11/15/31.... ....02/27/2008.... | Warburg Dillon Read ...55,568 |.. ...53,191
36213F-MP-5.............. [GNMA Pool 553066 6.000% 02/15/33.... ....02/27/2008.... | Warburg Dillon Read.... 530,318 |.. 507,633
36213U-L8-1............... | GNMA Pool 564751 6.000% 08/15/31.... ....02/27/2008.... [Warburg Dillon REAM..........cccuiimiuriiiriiiriirieinieisicisicirseisneiniens [ ettt [ certeesinies e 231,669 [ .o 221,759
36225A-5R-7............... GNMA Pool 780856 6.500% 09/15/13.... ....08/11/2008.... [J P Morgan........... 2,402,532 2,265,204
36225B-UJ-5............... | GNMA Pool 781485 6.000% 08/15/32.... ....02/27/2008.... | Warburg Dillon Re 19,354 18,526
36225B-UN-6.............. [ GNMA Pool 781489 6.000% 08/15/32.... ....02/27/2008.... | Warburg Dillon Read.... ..14,273 ...13,663
36225B-WB-0.. ... | GNMA Pool 781542 6.000% 01/15/33.... ....05/13/2008.... | Warburg Dillon Read........ 1,345,792 | .. 1,285,917
36290R-VV-2... ... |GNMA Pool 615428 5.000% 08/15/33.... ....12/02/2008.... [ Deutsche Morgan Grenfell.............ccvericirinninnicncniciies [ [ e 195,824 | ..o 199,980
36290V-CG-T..............| GNMA Pool 618471 5.000% 08/15/33...... 1211072008 [J P IMOTGAN. ...ttt esssiens [ cortietnnie sttt | ettt 296,472 | oo 300,000
64908Q-AA-9... ... New Valley Generation V 4.929% 01/15/21 ....09/24/20083.... [Lehman Brothers.. 1,600,000 1,600,000
83162C-LQ-4... ... |SBA20G 6.625% 07/01/21.......ccevvvecrinnnee ....12/02/2008.... [Merrill Lynch..... 1,478,995 ..1,352,163
912803-AY-9.... .|US Treasury Strip 0.000% 11/15/21... 1205/2172008.... [J P MOTGAN......oiiiiiiiiieciiciniciicrri ettt essniens [ corrietnnbet sttt | certtet et 211,600 [ oo 500,000

912810-CM-8...

... |US Treasury Bond 11.750% 02/15/10. ....01/23/2003.... | Greenwich Capital...

912810-CS-5...............|US Treasury Bond 12.750% 11/15/10..... ....01/23/2008..... | Salomon SMith BAMEY...........ccoiuiiiiiiiiiiiiiiiceieieines | [ e 147,824 | .o 115,000
912810-DB-1...............|US Treasury Bond 10.375% 11/15/12..... ....01/23/2008.... | Greenwich Capital.... .212,300 160,000
912810-DJ-4.... ... |US Treasury Bond 13.250% 05/15/14..... ....01/23/2008.... | Greenwich Capital.... 231,119 20,000
912810-DV-7...............|US Treasury Bond 9.250% 02/15/16.. ....01/23/2008.... | Salomon Smith Barney. 73,518 50,000
912810-DW-5.............. [US Treasury Bond 7.250% 05/15/16.. ....01/23/2008.... | Salomon Smith Barney. 95,244 |.. 75,000
912810-ED-6...............|US Treasury Bond 8.125% 08/15/19.. ....08/01/2008.... | Greenwich Capital 1,156,375 | .o 880,000
912810-EL-8.... ... |US Treasury Bond 8.000% 11/15/21.. ....12/10/2008.... |J P Morgan....... 1,341,719 1,000,000
912810-EQ-7... ... |US Treasury Bond 6.250% 08/15/23.. 2.03/3172008.... [ P MOTGAN......ooviiiiiiiciiicici s | cessissississs s [ seteni s 58,855 |....coviiiiiiiece 50,000
912810-EV-6............... [US Treasury Bond 6.875% 08/15/25.. ....01/23/2008.... | Goldman Sachs & Co... .162,099 130,000
912810-EW-4.............. [US Treasury Bond 6.000% 02/15/26.. ....01/23/2008.... | Goldman Sachs & Co... ..96,057 85,000
912810-EZ-7............... |US Treasury Bond 6.625% 02/15/27.. ....01/23/2008.... | Goldman Sachs & Co... 48,719 ...40,000
912810-FG-8...............|US Treasury Bond 5.250% 02/15/29.. ....12/10/2008.... | CS First Boston........ 350,068 |.. 350,000
912810-FP-8............... |US Treasury Bond 5.375% 02/15/31.. W TOTI2008.... JVAIOUS......coov s | cersissi s [ cree s 230,018 .o 225,000
912827-3X-8.... ... |US Treasury Note 5.500% 02/15/08....... ....11/19/2008.... | G X Clarke & Co... ..5,248,750 | .. 4,750,000
912827-4Y-5.... ... |US Treasury Note Infl | 3.875% 01/15/09.. O [ T1M8/2003.... [VAMIOUS. ... | esississs s | e 957,205 | .o 750,000
912827-6T-4. ... |US Treasury Note 5.000% 02/15/11... B 01/23/2003..... | GoldMan SACHS & CO..........ccoriiiiiiiiiiiiieseeies e seens [ s 190,579 | .o 175,000
912827-X8-0.... ... |US Treasury Note 6.875% 05/15/06... B 11/19/2003.... | G X Clarke & Co....... 2,228,750 2,000,000
912828-AB-6............... |US Treasury Note 3.375% 04/30/04... B 02/28/2008.... | Merrill Lynch......... ..8,195,000 |.. ..8,000,000 |..
912828-AQ-3... . |US Treasury Note 2.000% 11/30/04... B 11/26/2003.... |G X CIArKe & CO......couvuiiiiiiiciiiciicscics s | et | e 251,641 [ 250,000

912828-AT-7............... |US Treasury Note 3.000% 02/15/08... N P 03/17/2003.... | Lehman Brothers.. ...50,789 |.. ...50,000
912828-AU-4...............|US Treasury Note 3.875% 02/15/13... N P 03/31/2003.... [ GreenWiCh Capital.........ccvireeeeiririririicieierreeeieiere s sesees | coeeseesisese et sesesesste s s seseeesanas | ceeessnsseseesssssssesseseasseseeanas 100,605 [..ovevereeeeeeeieiieeeeeeeiae 100,000
912828-AY-6............... |US Treasury Note 2.000% 05/15/06... N P 05/21/2003.... | CS First BOSION......c.cuciiiiiicicicicieciet et snsieies | ereeiessssssse e sesesesees | oeesitsiis e 403,875 | .ooveceeeeeeeeeeeeee e 400,000
912828-AZ-3............... |US Treasury Note 2.625% 05/15/08... N P 05/21/2003.... | CS First BOSION......c.cuciiiiiicicicicieciet et snsieies | ereeiessssssse e sesesesees | oeesitsiis e 404,875 | oo 400,000
912828-BA-7...............|US Treasury Note 3.625% 05/15/13... N P 05/21/2003.... | GoldMan SACHS & CO0......cceviiiiiiiicicieiccee et | et sesesesees | oeetiteis s 408,188 | ...cvcveveieeeeeiereecieen 400,000
912828-BG-4... ... |US Treasury Note 3.250% 08/15/08... N P 08/28/2003.... | Paribas...........coco...... 7,945,625 .8,000,000
912828-BJ-8. ... |US Treasury Note 2.000% 08/31/05... N P 09/08/2003.... | Goldman Sachs & Co... 1,006,172 1,000,000
912828-BP-4...............|US Treasury Note 2.625% 11/15/06... N P 12/10/2003.... | Greenwich Capital.... 2,008,750 2,000,000
912828-BQ-2... ... |US Treasury Note 3.375% 11/15/08... N P 12/10/2003.... | Greenwich Capital.... ..2,005,625 ..2,000,000
912828-BR-0............... US Treasury Note 4.250% 11/15/13... ....12/10/2003.... | Greenwich Capital e e 1,789,031 | v 1,800,000
0399999, | Total - BONAS = U.S. GOVEIMIMENL............vveieevevveeeeieeteteteeeeeeteteteteseeectetetesessaceeteseseseses  euetesesosssessesesessssseesesassesssesesassssssesesassssssesassssssesesesasassssssesssssssesesassssssesesessnssesesessssssesesesssnscsesesesssnseseses | seresssssesererssenrsesesnn 106,363,227 | ..o 103,540,331
Bonds - All Other Government
Canada
135087-WS-9.............. Canadian Government 5.250% 11/05/08...............cccoerererernnnnn.. [..... . 10/15/2003.... TVAIOUS. ......oveoveeieieeseseseessieeseeieeseeresesiessssesesesseesessssssssssessensens |evesssssssssssasssessesessesssessesesssesseses |osssssesssssssssnssssssssssossessses 109,364 [ ..o 100,000
(O ool (oo 109,364 [ ..o 100,000
Foreign
465410-AZ-1............... | Republic of Italy 4.375% 10/25/06.. e 02/05/2003....
465410-BA-5............... Republic of Italy 5.625% 06/15/12.. ....02/05/2003.... . ] ..
[ oL C=e T v M ...96, .. .

1099999. [ Total - BONAS = All OtNEI GOVEIMMENL...........c.cveviveeeeieiiiet ettt ettt ettt etet eteteteteteteeeeesesesesesesesesesesesessssssesesesesesesesesesesestasasesesesesesenesess et s sesesesesesesesesssssasasesssesesesesensssssesssesesess
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Bonds - States, Territories and Possessions
lllinois
452151-LE-1............... Illinois State Taxable-Pension 4.950% 06/01/23............................ [......06/06/2003.... [BEAr SEAMS. ..o ovoieieeiceeieieieiceseeiee s esesess s eseesesseesees | eersessssesssssesessssesesseeseeseesessessesses |assssessesesssssssssssssnssssenseneas 89,885 [ 90,000 [ .ovovvereeeeeeeeeeee e
TIINOIS ...ttt ettt eeeeeeteteeeveseetetesesecaetetesesesesesessssseetesesseeseeteseseneste  4ettsesesesesssssesesesesssesesettosssestesetsseesetetateseeeet et et s sceete st et seestet st seeeetessaseesesesasseesetesasansssetetasasanseteterans | arterereserareseeeeretasarneeeeteress 89,885 [ 90,000 | .vvvveieeeeeeeeee e 0
Oregon
68607L-XK-8............... Oregon State 4.605% 06/01/17.....c.ovvieiiiccecc s [......10/28/2003.... TMOIGAN STANIEY. .....ov oo sseseereesesressess | eevsssssssssssseseesessesseessesesssssssses |osssssesssssssssnssssssssssessessses 375,000 J.ooovveeeerereeeeeee 375,000 J.ovovvreeeeeeeeeeeee e
Canada
683234-JU-3.... ... | Province of Ontario 6.000% 02/21/08.............ccccevrvvvveeeerireerereras | e 03/20/2003.... | Various..
683234-MF-2... ... | Province of Ontario 5.500% 10/01/08. ....02/05/2003.... | Various.................
748148-QB-2.............. Quebec Province 7.000% 01/30/07.... ....03/06/2003.... | UBS Securities Inc...
CaNAA........cvveveeeeeeeeee e .. .. .. ,
1799999. | Total - BONAS - SAtES, TEIMHOMES & POSSESSIONS. .......c.ovvvevevieieieiieeeteteeeeee ettt etet et eteteteteteeeeteteteseseseseteseeessssssesssesesesesesesessssssasasssesesesesesesessasssssssssesesesesesesessssssasesssssesesesesesnssssssseseseseseresns | eeesessssssssesesesesesessesasa 1,381,991 | .o 1,299,000 [..ovovveeeeeeee 13,912
Bonds - Special Revenue and Special Assessment
Kansas
485424-JQ-9............... Kansas St. Dept. Trans. Hwy Ser B 3.880% 09/01/09.................... [.....11721/2003.... TSAlomMON SMIth BAMNEY........oovevieiiieieieisisiesiesiesesesesesessssses eovesssssssssssesseeseeressesssssesssssssses |osssssesssssssssnssssssssssessessses 425,000 | .o 425,000 .o
KNS, ...ttt ettt ettt ee et et et et ettt et et et e te et s et et seteteseeeatate eteteseseteteteseatet et et et teseseseseeeae ettt et et et e s et e s eeeeeat et et et teteteseee At sttt et et et eseseseseses bt s et eteseseseserenesesetesesesesere | ereteesittesesesesetesesereserereres 425,000 ..o 425,000 | oo 0
New Jersey
646139-VX-0............... New Jersey ST TPK Auth TPK Rev Ser B 3.140% 01/01/09... ] 215,000 215,000
[N 215,000 215,000
Wisconsin
977100-AA4.............. Wisconsin St Gen Rev Se 4.800% 05/01/13..........ccoevevevererennnnee. [......12110/2003.... JUBS SECUMHES INC.......ov oo sesesceseeseeeesesessesseens | esvesssssssssesseesessessessesssssesssssssses |osssssssssssssssnssssssssssessessses 797,264 | 800,000 [..vovveveeeereeeeeeeeeeee e
WVISCONSIN. .......ecvvveeeceetet ettt eeeeteteteteseetetetesecaeteteseseseetesessenseeessessssesesesassesesessssns  esesessssssssesesessssssssesesesssssesesessssssssesesassssesesasssssesesesasassssesesnsssssssesassssssesesasassssesesesasssesesessssnsesesesssense | ovecsesesesssesesesssesesesssnseee 797,264 | 800,000 [ .vvvereeeereeer e 0
United States
31283K-J8-2............... FHLMC Gold Pool G11187 5.500% 09/01/16 03/25/2003.... [CS First BOSION.......c.cuiuiviiiicicicecieeiet ettt snssees | ettt st essse e eseseese s ssss e sesesesees | eretssssisste e e e sseesn e 638,997 618,977
31283K-R6-7...............| FHLMC Gold Pool G11409 6.000% 05/01/17.... ....05/20/2003.... | CS First BOSION. ......cviviiiiiceiiieiciiciciciceee e | evsteieieie et | ererereses e 873,840 841,812
31283K-SF-6...............| FHLMC Gold Pool G11418 6.500% 07/01/17.... ....06/20/2003.... | Lehman Brothers...... 1,109,008 1,059,193
31283K-TX-6...............| FHLMC Gold Pool G11466 6.500% 03/01/13.... ....09/23/2003.... | Goldman Sachs & Co... ..4,508,715 4,280,002
31287P-E8-2............... | FHLMC Gold Pool C63759 6.500% 02/01/32 12/10/2003.... |J P MOTGAN. ..ottt ss e sses s | ereteteenentseistet st sesees bt se e essissennaes | freseseseestssssseessen s enseseeeeaes 238,937 228,103
31287X-CT-1... ... |FHLMC Gold Pool C70082 6.500% 08/01/32 12/10/2003.... | J P Morgan... .305,124 291,288
31287Y-LL6.... ... |FHLMC Gold Pool C71231 6.500% 09/01/32 12/10/2003.... | J P Morgan... ...17,869 ...17,059
31288F-4Z-4.... ... |FHLMC Gold Pool C77140 6.500% 03/01/33 03/21/2003.... Merrill Lynch..... .264,141 252,502
31288F-H9-8...............| FHLMC Gold Pool C76556 6.000% 02/01/33 ....03/21/2003.... | BaNK Of AMEIICAL........cocvivieiiiiiieicicieceee e eveverees | ereteteieie e | ererereses e 300,159 |.. 291,549
3128H2-BM-4..............| FHLMC Gold Pool E94544 5.500% 02/01/18 ....12/10/2003.... | CS First Boston.... ..1,552,032 |.. 1,500,001
3128H4-E7-0...............| FHMLC Gold Pool E96458 5.000% 05/01/18 ....12/02/2003.... | GreenWICh CaPItal........c.evrvieeeereriririeieieierireeeeisise s seseeeaes [ ettt nnes | feereeeeeet e et ee st es 807,219 800,000
3128H4-E8-8...............| FHMLC Gold Pool E96459 5.000% 05/01/18 ....09/16/2003.... | BaNK Of AMEIICAL........c.cvevivieiiiieieiciecee e vesees | ersteisie et ns | ererereaes e 979,372 965,940
3128H6-YS-7... ... |FHLMC Gold Pool E98821 4.500% 09/01/18 ....10/01/2003.... |CS First BOSION. ......ceiviiiiciiiciciccicctcee e | cvstsieieie et | ereretetes e 196,606 195,385
3128H7-PJ-5...............| FHLMC Gold Pool E99425 5.000% 09/01/18 ....09/25/2003.... | Salomon Smith Barney. 6,596,003 6,456,779
31294K-CL-7...............| FHLMC Gold Pool E00975 6.000% 05/01/16 ....05/12/2003.... | Various............. 1,554,507 1,491,946
31294K-N4-3...............| FHLMC Gold Pool E01311 5.500% 02/01/18 ....03/05/2003.... | BaNK Of AMEIICAL..........c.cvevieieiiiieicicieceee et vesees | creteieieie et | everereres e sae 337,396 322,674
31294K-Q7-3... ... |FHLMC Gold Pool E01378 5.000% 05/01/18 ....07/30/2003.... | Deutsche Bank..... 9,436,631 9,353,327
31294K-R8-0...............| FHLMC Gold Pool E01411 5.000% 07/01/18 ....09/16/2003.... | Lehman Brothers................. ..1,987,331 1,958,867
31294K-SN-6... ... |FHLMC Gold Pool E01425 4.500% 08/01/18 ....09/17/2003.... |Raymond James & ASSOCILES..........ceurureriirerririririereeeirireneereiniees [ et esesesnnes | rereeiseet e eeees 756,815 |.. 755,988
31294K-UM-5..............| FHLMC Gold Pool E01488 5.000% 10/01/18 ....09/04/2003.... | Lehman Brothers.. 1,971,423 | .. 1,972,348
31296M-NH-8.. ... |FHLMC Gold Pool A13092 5.000% 09/01/33 1 10/01/2003.... [ DIFECE. ...ttt | sret et et | erererer e 197,623 198,305
31296P-YM-8... .... |FHLMC Gold Pool A15216 5.500% 10/01/33 ....12/10/2003.... | Salomon Smith Barney. 3,033,281 3,000,000
31296P-YP-1... ... |FHLMC Gold Pool A15218 5.500% 10/01/33 ....10/16/2003.... | Goldman Sachs & Co... ..1,484,179 1,478,461
31296R-V9-6...............| FHLMC Gold Pool A16940 5.500% 12/01/33 ....12/02/2003.... |LehmMan Brothers............ccccucviiiiiiiiiiiisccecccse s | ersteieieie e | eveveteseseee e 150,398 150,000
31298P-7A-2............... |FHLMC Gold Pool C53589 6.500% 06/01/31 12/10/2003.... |J P MOTGAN. ..ottt ss s sses s | ereteteeneneseistet st eseess e e i sennnes | freeseresetssssseesses e eneeseeeeaes 266,668 254,576
31298T-N5-7...............|FHLMC Gold Pool C56712 6.500% 08/01/31 12/10/2003.... |J P MOTGAN. ..ottt ss s eses s | ereteteeseneseietet st sesees s e e s sennaes | freesereeetsessseessen s st seeeeaes 712,938 680,610
31298V-5W-3... .... |FHLMC Gold Pool C58961 6.500% 10/01/31. 12/10/2003.... |J P Morgan....... .763,007 728,408
31331L-B56.... ... |FFCB 3.875% 02/01/05..........cccceverereinrnnn ....02/05/2003.... | Greenwich Capital o] e 41,548 oo 40,000
31331T-GN-5.............. FFCB 2.375% 10/02/06...........cccoovevererirerereriiiieeeeieveeeveesseisneveis | v 10/31/2003.... [CS FirSt BOSION.........cvcvivceiiiiiieiciceieeee et ens | eveieteieiess e snenesens | eversaeserees s serens 2,982,060 |...ccovovirrrererereiccieae 3,000,000
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3133TS-SL-8.............. FHLMC 2303 TD 6.500% 05/15/30........corurieieeiiiriiieinierieenrcnn | e 06/18/2003.... | Citigroup Global Markets..............ccoieuriieiiriiirinieinrrrieinnins | e | et 1,258,669 | ....cvoceceeecenrieieeinne 1,239,687 | .ooveveeeeeeee 4,924
31371K-7J-4.... ... |FNMA Pool 254797 5.000% 06/01/23.... ....07/09/2008..... [Various..........cccooeunee. ..9,663,384 |..
31371K-UK-5... ... |FNMA Pool 254486 5.000% 09/01/17.... +..05/13/2008.... [BEAr SIEAMS. ...t tees [ cortiet sttt | certiet e 675,990
31371K-WE-7.. ... |FNMA Pool 254545 5.000% 12/01/17.... +..05/13/2008.... [BEAr STEAMS........vuiiieiiiiiiiei e es [ corriet ettt | certbet ettt 134,913
31371K-WW-7. ... |FNMA Pool 245561 6.500% 11/01/32.... 22 12002/2008.... [J P IMOTGAN. ...ttt essniens [ cortietnsiet sttt | certe et 312,269
31376J-4M-8...............|FNMA Pool 357328 5.000% 01/01/18.... ....05/13/2003.... [ Bear Stearns. 1,152,460
31385J-JC-3.... ... |FNMA Pool 545759 6.500% 07/01/32.... .01/1472008.... [BEAr STEAMS......coueuiiiiiiiiiieii e bees [ corriet sttt | certbet ittt 360,779
31385W-UR-8............. [FNMA Pool 555092 5.000% 12/01/17.... +...05/13/2003.... [BEAr SIEAMS........eiiiiiiiiciie e [ ettt | ereet et 37,883
31385X-GA-9... ... |FNMA Pool 555593 6.000% 02/01/18.... ....05/27/2003.... | Goldman Sachs & Co....... 1,383,612
31385X-NY-9... ... |FNMA Pool 555807 6.000% 04/01/18.... ....12/02/2008.... | Deutsche Morgan Grenfell... 260,547
31387S-MG-8.. ... |FNMA Pool 592659 6.000% 07/01/16.... ....01/15/2008.... [CS First Boston............... 69,499
31388H-CH-0..............|FNMA Pool 604972 5.000% 12/01/16.... ....05/13/2003.... [Bear Stearns..... 46,412
31388W-WJ-1............. [FNMA Pool 617429 5.000% 12/01/16.... ....05/13/2003.... [ Bear Stearns..... ..52,103 |..
31391B-3R-6...............| FNMA Pool 662408 5.000% 01/01/18.... ....05/13/2003.... [Bear Stearns..... 311,442
31391C-LJ-2.... ... |FNMA Pool 662829 7.000% 10/01/32.... ....01/15/2008.... [Merrill Lynch..... .359,647
31391J-EH-9............... [FNMA Pool 668036 5.000% 10/01/17.... ....05/13/2003.... [Bear Stearns..... 58,136
31391K-3V-7............... |FNMA Pool 669612 5.000% 10/01/17.... ....05/13/2003.... [ Bear Stearns..... ..48,118
31391IN-ZG-9.............. [FNMA Pool 672243 5.000% 12/01/17.... ....05/13/2003.... [ Bear Stearns..... 804,173
31391U-TU-9.............. [FNMA Pool 677463 6.000% 01/01/33.... ....01/14/2008.... [Merrill Lynch..... . 708,919 |..
31392F-FJ-1. ... |FNMA 2002-73 DA 4.500% 11/25/17..... ....06/17/2003.... [PaiNg WEDDET........ouciiiiiiiiiiccee e [ et esneienies | ettt 2,244
31392J-GZ-6 ....|FNMA 2003-19 JB 5.500% 07/25/16...... ....01/28/2003.... [ Amherst Sec. Group. 4,944,283 | ..
31393A-P9-2............... [FNMA 2003-W4 3A 7.000% 10/25/42... ....07/31/2008.... [Nomura Securities.... 2,837,916
31393E-LD9..............| FNMA 2003-W12 1A6 4.500% 06/25/43 ....11/28/2008.... [Lehman Brothers.. 1,002,813
31400C-EU-4............. [FNMA Pool 683347 5.000% 02/01/18.... +..05/13/2008.... [BEAr STEAMS........euiiieiiiiiiieii et es [ corsiet sttt | cortiet et 737,204 |..
31400D-3G-5... ... |FNMA Pool 684899 5.000% 05/01/18.... ....05/13/2003.... [ Bear Stearns..... ..44,523 |..
31400D-EK-4... ... |FNMA Pool 684238 5.000% 01/01/18.... ....05/13/2003.... [ Bear Stearns..... 740,784
31400E-FY-1...............[ FNMA Pool 685183 5.000% 03/01/18.... +..05/13/2008.... [BEAr SIEAMS........euiiieiiiiiiiei e bees [ cerriet sttt | certiet ittt 762,735
31400T-LF-2.... ... |FNMA Pool 697026 5.000% 05/01/18.... ....05/13/2003.... [ Bear Stearns..... .248,026
31401A-SU-2... ... |FNMA Pool 702631 5.000% 06/01/18.... ....05/13/2003.... [Bear Stearns..... ..38,023
31401E-WU-9.. ... |FNMA Pool 706359 5.000% 05/01/18.... ....05/13/2003.... [Bear Stearns..... 55,616
31401H-RA-2.............. |FNMA Pool 708881 5.000% 06/01/18.... ....05/13/2008.... [Bear Steamns............ ...38,006
31401J-NZ-7...............|FNMA Pool 709708 5.500% 06/01/33.... ....06/12/2008.... | Goldman Sachs & Co... 4,321,661
31401K-BC-8... ... |FNMA Pool 710235 5.000% 06/01/18.... +.05/13/2008.... [BEAr STEAMS. ..ot tees [ cortiet sttt | certbet ettt 264,073
31401M-D4-0.............. [FNMA Pool 712123 5.000% 05/01/18.... ....05/13/2003.... [BEAr SIEAMS........eiiiiiiiieiriie et [ ettt [ ereet et 51,180
31401N-2L-2............... [FNMA Pool 713679 5.000% 08/01/33.... ....08/08/2003.... [ Bear Stearns..... 3,391,177
31402C-N5-7... ... |FNMA Pool 725012 5.000% 12/01/18.... ...12/17/2008.... [ CS First Boston 5,593,021
31402C-PL0...............[ FNMA Pool 725027 5.000% 11/01/33.... ....12/10/2008.... [ CS First Boston.... 2,271,250
31402C-QA-3..............|FNMA Pool 725049 5.500% 02/01/18.... ....12/10/2003.... [ Descap Securities. 4,653,984
31402E-SN-9... ... |FNMA Pool 726925 5.500% 08/01/33.... ....10/10/2008.... [ Countrywide......... ..7,566,268
31402F-CV-5... ... |FNMA Pool 727384 4.500% 09/01/18.... ....07/29/2003.... [Morgan Stanley. .12,586,240
31402H-YC-9.............. |FNMA Pool 729807 5.000% 12/01/18.... ....12/10/2008.... {J P Morgan.............. ..1,525,547
31403C-EL-1...............| FNMA Pool 744539 5.500% 07/01/33.... ....11/17/2008.... | Goldman Sachs & Co....... 5,075,836
31403F-NS-9... ... |FNMA Pool 747501 6.000% 11/01/33.... ....12/10/2008.... [ Deutsche Morgan Grenfell... 1,961,351
31403F-WZ-3..............|FNMA Pool 747764 4.500% 10/01/18.... ....10/16/2003....  Goldman Sachs & Co....... 1,481,261
31403Q-BM-1.. ... |FNMA Pool 754344 4.500% 12/01/18.... ....12/10/2008.... [CS First Boston.... 1,597,000
31403U-HF-1.............. [FNMA Pool 758130 5.000% 12/01/33.... ....12/02/2008.... [ GreenWiCh Capital.............cvieeuriiiriiiicireieice s [ ettt [ ettt 733,359
3837H2-SM-2..............[GNMA 1999-29 PB 7.250% 07/16/28.................... ....01/27/2008.... | Salomon Smith Barney. 2,975,626
911760-SS-6............... +...02/20/2003.... [MEIFIll LYNCN. ...t | eosnssnsensseenensen s s sessessssssssnes | fonsssssnsassansessensnseesnsnes 2,952,282

Vendee Mortgage Trust 2003-1 B 5.750% 12/15/20.
u.s

334,980

Total States and US............ococooveverereeiieeeeee

334,980

3199999.

Total - Bonds - Special Revenue & Special ASSESSMENTS......c.cvivrieiccairiiiicicicieae -

334,980

Bonds - Public Utilities

United States
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010392-EJ-3............... Alabama Power Co 2.800% 12/01/06............cccoviuermiernieniinrcniens | e T11412003.... [VAIIOUS. ..o [ cortieintie et | coreiet ettt 174,858 | ..o 175,000
025537-AA-9.... .. | American Electric Power Ser A 6.125% 05/15/06. ....03/25/2003.... | Bank of America.............. e | e | ...28,587 |.. ...27,000

025537-AD-3.... American Electric Power Ser C 5.375% 03/15/10.. ....07/16/2008.... [ Bony/Barclays Capital Inc

202795-FL-9.... ... | Commonwealth Edison Ser 7.000% 07/01/05.... ....03/25/2003.... [Morgan Stanley................ . | ...29, . ...27,000
202795-HH-6... ... |Commonwealth Edison 4.700% 04/15/15.......... ....03/31/2008.... [Merrill Lynch................ ..50,000
209111-EA-7............... | Consolidated Edison Co of NY 4.875% 02/01/13.. ....12/10/2003.... [Spear Leeds & Kellogg... 150,000
210518-BR-6...............| Consumers Energy 144A 4.000% 05/15/10....... ....05/20/2003.... [Bank One............cccouu.. 30,000
233331-AD-9...............|DTE Energy Company 6.450% 06/01/06... ....06/02/2003.... | Goldman Sachs & Co... ..25,000
233331-AE-7............... | DTE Energy Company 7.050% 06/01/11... ....01/24/2003.... [M L Pierce Fenner Smith.. 125,000
25746U-AL-3...............| Dominion Resources Inc 4.125% 02/15/08.... ....03/04/2003.... [McDonald & Co. 20,000
264399-DL-7............... | Duke Energy Corp Ser B 5.375% 01/01/09........ ....06/02/2008.... [Merrill Lynch..... ..50,000
264399-EL-6.... ... | Duke Energy Corp Senior Notes 4.200% 10/01/08 ....11/06/2003.... [CS First Boston.... 100,000 | .
494550-AR-7.... ..| Kinder Morgan Energy Partners 5.000% 12/15/13. ....11/18/2008.... [ Wachovia Securities. ...40,000 |..

695114-BU-1............... [ Pacificorp 6.900% 11/15/11......covvviciiiiin ....03/07/2008.... |Morgan Stanley.... .350,000
743263-AD-7...............| Progress Energy 7.100% 03/01/11.................... ....03/21/2008..... | Various.. .335,000
837004-BP-4............... [South Carolina Electric & Gas 7.500% 06/15/05 ....03/07/2008.... | Advest...... ...30,000
842434-CE-0...............| Southern California Gas 4.375% 01/15/11............. ....12/10/2008.... | Merrill Lynch............. .100,000
91020Q-AA-5... . | United Energy Distributing 144A 4.700% 04/15/11 ....11/12/2008.... | Salomon Smith Barney. .160,000

927804-EN-0.......... ..| Virginia Electric Power 5.750% 03/31/06.d........ ....03/25/2003.... | Morgan Stanley........ B 199 oo 27,000 | .
United States..................... ..

3899999. [ Total - Bonds - Public Utilitie

Bonds - Industrial and Miscellaneous

V113

United States
00077Q-AG-5 ABN AMRO Bank NV 7.125% 06/18/07..........ccccevvvvvrererrrereeeeeres | v 03/19/2003.... [Spear Leeds & KEllOgQ.........curururrriuereureriiicirirerieeseeeseneseseseeessens | oereeserenssssesesseseeseesssssessssssssassssens | oetesesasssseseseessassssesesssesasaens 40,095 [.oviveieeeeeeeee e 35,000
00103R-BA-3... ... |AESOP Funding Il LLC 2003-4A A2 2.860% 08/20/09.. ....06/12/2003.... | BaNK Of AMEIICA..........c.cvcvivieiiiieicicieeee e verees | crsteteieie e ns | ererereres e 434,863 |..coiiiiieeee 435,000
00184A-AA-3... ... |AOL Time Warner 6.125% 04/15/06..............cc........ U 02/14/2003.... | Bank of America....... 1,026,380 |.. 1,000,000
00184A-AE-5... ... |AOL Time Warner 6.150% 05/01/07... U 05/28/2003.... | Future Share FINANCIal.............c.coeveeriiiieiiiciceeiceeis e [ et seseees | eviieeesssse st 82,565 |.oeeeeeeieieiieeeeeeee 75,000
00184A-AF-2.... ..|AOL Time Warner 6.875% 05/01/12... U 01/14/2003.... | CS First Boston............ ..1,451,643 1,375,000

001957-AV-1............... |AT&T Corp 6.000% 03/15/09......... ....01/28/2003.... [Spear Leeds & Kellogg..........ccviuueiriiiniiiinieiniciniiciniieinnieiniiennes [ eriiinisinienessssssessienes [ ereeisseieieiese e 24,809 .o 25,000
001957-BC-2...............|AT&T Corp 8.050% 11/15/11................. ....01/14/2008.... [Morgan Stanley.... .917,065 850,000
00209A-AE-6... ... |AT&T Wireless Service 7.875% 03/01/11.. ....03/21/2008.... [Lehman Brothers.......... ...42,870 ...40,000
00209A-AG-1... ... |AT&T Wireless Service 8.125% 05/01/12.. ....01/24/2003.... [M L Pierce Fenner Smith.. 336,213 325,000
002824-AM-2... ... | Abbott Laboratories 5.625% 07/01/06.... ....03/18/2003.... [Spear Leeds & Kellogg... ...38,235 ...35,000
013817-AB-7............... |Alcoa Inc 7.375% 08/01/10.................... ....12/10/2003.... [ Spear Leeds & Kellogg... 292,525 |.. 250,000
023551-AH-7...............| Amerada Hess Corp 6.650% 08/15/11.......... ....03/21/2008.... [Bank of America.............. ..37,469 |.. 35,000
025816-AQ-2... ... | American Express Compan 4.875% 07/15/13 ....11/05/2008.... [ Bony/Barclays Capital Inc .159,075 160,000
02635P-RG-0.............. | American General Financ 5.875% 07/14/06... ....03/26/2008.... [Various..........cccoccurreuninee 587,023 540,000
02635P-RT-2... ... |American General Financ 5.375% 10/01/12.............. ....10/15/2008.... |Various.................... ...45,695 45,000
026874-AS-6............... | American International Group 144A 4.250% 05/15/13.......... ....05/09/2003.... [ Salomon Smith Barney. 57,711 ...58,000
03061N-GK-9.............. | Americredit Auto Receivables 2003-BX A4A 2.720% 01/06/10. ....05/14/2008.... [DEULSCRE BANK..........iiiiiiiiiiiiciriciie et [ ettt | certies et 119,991 [ 120,000
03072S-KY-0... ... | Ameriquest Mortgage. ..o ....10/01/2003.... | Deutsche Bank..... ..1,999,816 |.. ..2,000,000
040104-BU-4...............| Argent Securities Inc. 2003-W5 AF4 4.660% 10/25/33...... ....09/22/2008.... [MOrgan SANIBY.........cccueuiieiiiriiiciiieiiicitieiirisie s [ ottt | et 249,972 | .o 250,000
05946X-BV-4... . | Banc of America Funding Corp 2003-1 A1 6.000% 05/20/33. ....05/22/2003.... [ Bank of America... 1,001,915 | 981,217

060505-AG-9... ... |Bank Of America Corp 7.400% 01/15/11.......ccccoovvivinnne. 2.09/3072008.... JVAIIOUS......ooooieiiiiciciciii e | sessisst s s [ s 227431 | 190,000
060505-AW-4.............. | Bank Of America Corp 3.875% 01/15/08... 2.03/1972008.... JVAIIOUS......cooooieiiiiiciciseis s | sessissi s s [ e 106,287 | ..o 105,000 | .
060505-BF-0............... | Bank Of America Corp 4.375% 12/01/10....... .. 11713/2008.... | BaNK Of AMEICA. ... | e sisses [ e 994,000 |.. ..1,000,000 |..
064057-BE-1............... [Bank Of New York Co Inc 3.750% 02/15/08.. ... 11/17/2008.... | Spear Leeds & Kellogg... J01,583 | 100,000
06423A-AF-0...............|Bank One Corp 7.625% 08/01/05.............. B 07/28/2003.... |VAIIOUS......covuiiiiiiicicicicii e [ seesssss s ssiees [ eeeesisss s 50,222 ..o 45,000
06423A-AG-8... ... |Bank One Corp 7.875% 08/01/10... B 03/12/2008.... | Bank One.. ..2,032,553 |.. 1,650,000
06423A-AM-5.............. |Bank One Corp 6.500% 02/01/06... B 03/19/2008.... | Various.. ...66,204 |.. ...60,000
06423A-AQ-6... ... |Bank One Corp 5.900% 11/15/11... B 10/15/2003.... | Various.................... .106,816 |.. 100,000
06423A-AS-2... ... |Bank One Corp 5.250% 01/30/13....... B 12/10/2003.... | Goldman SAChS & CO..........c.iuiiiiiiiiiiiiiisceecieis [ e | e 357,977 | 350,000 | .
06423E-PM-1... .|Bank One Ser BKNT 3.700% 01/15/08.. B 01/07/2008.... | Various.................... ..3,407,419 |.. ..3,415,000 |..

066050-CM-............. | Bank Of America Corp 7.125% 10/151 T .eeeoooooovrovreroreseree | s 12110/2003.... | BENK OF AMEHCA...rsrrrrereereoseeseoseeseesersemsesersersrsersne O RN I 979,855 | oo 850,000
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07274R-BZ-6.............. Bayerische Landesbank Ser YDPN 5.875% 12/01/08............cccooovws | coeene 01/13/2003.... | MEITIll LYNCH. ......cvririeieiieiiieiieiei e ssesisnsnn | eoessessessessesseseness e sssesesssssnes | resesssssessessessesessesesnees 2,497,745 [ .o 2,275,000
07383F-XN-3... ... | Bear Stearns Commercial Mortg 2003-T12 A4 4.680% 08/13/39..... ....10/01/2008.... [Bear Stearns................ ..4,021,960 .4,000,000
073902-BZ-0............... | Bear Stearns Companies 5.700% 01/15/07 e | .01/31/2003.... | Spear Leeds & Kellogg... 21,523 20,000
073902-CB-2...............| Bear Stearns Companies 3.000% 03/30/06.. ....05/28/2003.... [Bear Stearns................ ..39,010 ..38,000
073902-CC-0... ... |Bear Stearns Companies 2.875% 07/02/08.. ....12/10/2008.... |Various............. 288 518 300,000
079860-AB-8............... | Bellsouth Corp 6.000% 10/15/11............... ....02/28/2008.... [CS First Boston 471,865 425,000
079860-AC-6...............| Bellsouth Corp 5.000% 10/15/06........ ....05/28/2008.... |Various............. ..1,628,572 1,530,000
084423-AJ-1.... ... | Berkley Corporation 5.875% 02/15/13 ....02/11/2008.... [Morgan Stanley............ 158,512 160,000
097014-AE-4............... | Boeing Capital Corp 5.650% 05/15/06...........comivemievrrcinirinicricns [ 03/05/2003.... | Fidelity Capital Markets 36,389 ..34,000
097014-AG-9... ... | Boeing Capital Corp 6.500% 02/15/12.........cccovvirerivervieccncniecs | e 10/15/2003.... | Bank of America... ..69,721 |.. ...65,000
097014-AJ-3.... ... | Boeing Capital Corp 4.750% 08/25/08...........cccooerrrrrirenicnians [ 08/18/2003.... | Various................. 265 606 265,000
10112R-AB-0... ... | Boston Properties Inc 6.250% 01/15/13. ....06/25/2003.... [ Tax Free Exchange.. 750,661 750,000
10112R-AF-1... ... | Boston Properties Inc 5.625% 04/15/15..... ....11/13/2008.... [Bank of America....... 100,278 100,000
10112R-AF-1... ... | Boston Properties Inc 5.625% 04/15/15. ....09/10/2008.... [ Tax Free Exchange.. 599,435 600,000
10138M-AB-1.............. | Bottling Group 4.625% 11/15/12........ccccemviiiniininicricnieieerens | 07/11/2003.... | Tax Free Exchange.. 430,795 425,000
10138M-AE-5.............. | Bottling Group 2.450% 10/16/06.............c.ccovremmemniericrrinrierens | v 12/15/2003.... [Bank One............. 148,937 150,000
110122-AG-3... ... | Bristol-Myers Squibb Co 5.750% 10/01/11. ....11/14/2008.... |Various................. 188,127 175,000
115637-AC-4..............|Brown-Forman Corp 3.000% 03/15/08... ....06/12/2008.... [ Tax Free Exchange.. .1,992,521 2,000,000
125581-AA-6............... |CIT Group Inc 7.375% 04/02/07..... 1.07/28/2003.... [VAIOUS. ..ot [ ettt | ereet ettt 76,438 ..o 68,000
125581-AB+4............... |CIT Group Inc 7.750% 04/02/12. ....12/10/2008.... |Various.. 405,858 345,000
12560P-CC-3.............. |CIT Group Inc 5.625% 05/17/04. 1.02/03/2008.... [AGVESE.......oiiiiiicieec et [ ettt | et 25,891 [ 25,000
126650-AD-2...............|CVS Corp 5.625% 03/15/06...........ccoorevrrvrurrerrircrricieiane ....03/13/2003.... [Spear Leeds & Kellogg... ..1,198,230 1,100,000
12669F-EF6...............| Countrywide Alt. Loan Trust 2003-22CB 2A1 5.000% 12/25/18 ....10/09/2003.... [ Countrywide................. ..3,817,749 3,782,290
127210-AA-0 ... | Cadbury Schweppes US Fin 144A 3.875% 10/01/08................ ....09/22/2003.... [HSBC Securities... ..1,997,920 2,000,000
134429-AJ-8. ... | Campbell Soup Co 6.900% 10/15/06.. ....11/04/2008.... [J P Morgan....... ...83,558 .75,000
134429-AQ-2... ... | Campbell Soup Co 5.500% 03/15/07...........cccrevvneeee ....11/25/2008.... | UBS Securities Inc... 158 120 000,000
14040K-BE-7... ... | Capital One Master Trust 2000-2 A 7.200% 08/15/08... ....01/17/2008.... [ Bank of America... 108,591 [ ..o 99,000
14040K-CD-8.............. | Capital One Master Trust 2001-8A A 4.600% 08/17/09......... ....02/12/2008.... [Bank of America... ..1,046,875 1,000,000
14041G-AM-8.. ... | Capital One Auto Finance Trust 2002-A A4 4.790% 01/15/09... ....08/18/2003.... [Bank of America... .1,045,977 1,000,000
151313-AP-8............... |Cendant Corp Senior Not 7.375% 01/15/13... ....11/05/2008.... [Bank of America... 114,122 100,000
152312-AL-8.... ... | Centex Corp 4.750% 01/15/08..........cccovrivveiuricirerrne ....12/16/2008.... [ Bank of America... 160,141 155,000
161546-GJ-9............... | Chase Funding Mortgage Loan 2003-5 1A4 4.396% 02/25/30......... |...... 09/12/2003.... | J P Morgan........... 249,998 250,000
161551-EM-4... ... | Chase Funding Mortgage Loan 2001-3 1A4 5.602% 05/25/27......... |...... 03/31/2003.... | Lehman Brothers.. .105,047 |.. .100,000
161581-BY-8............... |Chase Manhattan Auto Owner Tr 2001-B A4 3.800% 05/15/08........]...... 01/17/2003.... | Wachovia Securities. ..42,280 |.. ...41,000
161581-DE-0...............| Chase Manhattan Auto Owner Tr 2003-C A4 2.940% 06/15/10....... |...... 12/09/2003.... {J P Morgan... 499,866 .500,000
16161A-BT-4...............| Chase Manhattan Corp 6.000% 11/01/05.........cccovnieuvinrrinnne. 1.06/242003.... [VAIIOUS. ..ot [ ettt | ereet ettt 81,306 .. 75,000
166760-AA-6............... | ChevronTexaco Capital C 3.500% 09/17/07.. ....03/06/2003.... [Lehman Brothers...... ..1,027,830 1,000,000
166760-AB-4............... | ChevronTexaco Capital C 3.375% 02/15/08.. ....02/06/2003.... [ Salomon Smith BAMEY...........cccririiiriiiriiiriniieirirneieiseieneiesieies [ [ ereieiei e 29,975 .o 30,000
172967-AZ-A............... | Citigroup Inc 7.250% 10/01/10.................. ....12/09/2008.... | Various.................... ..1,670,089 1,434,000
172967-BA-8............... | Citigroup Inc 6.750% 12/01/05... ....04/29/2003..... |Various.. 149,857 135,000
172967-BP-5............... | Citigroup Inc 5.625% 08/27/12.........ccovvvvieviricricane ....12/10/2008.... |Various............. ..1,131,989 1,075,000
17303C-BR-1.............. | Citibank Credit Card Master Tr 1999-5 A 6.100% 05/15/08... ....04/03/2003.... [Bank of America... .4,196,328 3,800,000
17305E-AP-0... ... | Citibank Credit Card Issuance 2001-A6 A6 5.650% 06/16/08.......... | ...... 01/17/2003.... | J P Morgan.................. 135,020 |.. 124,000
17305E-BH-7... ... | Citibank Credit Card Issuance 2003-A2 A2 2.700% 01/15/08.......... |...... 09/12/2003.... | Citigroup Global Markets.. .4,653,547 |.. 4,600,000
184502-AK-8............... | Clear Channel Communications 7.650% 09/15/10. ....01/24/2008.... [Chase....... 397,849 350,000
184502-AN-2...............| Clear Channel Communications 4.625% 01/15/08. ....03/12/2008.... [J P Morgan....... 40,870 40,000
184502-AR-3...............| Clear Channel Communications 4.400% 05/15/11. ....05/16/2008.... [CS First Boston 29,942 30,000
191216-AH-3...............| Coca-Cola Company 5.750% 03/15/11............. ....03/18/2008.... [ABN Amro........ ...38,640 35,000
191219-BF-0............... | Coca-Cola Enterprises 5.750% 11/01/08... ....11/05/2008.... [J P Morgan....... 108 606 100,000
191219-BK-9............... | Coca-Cola Enterprises 5.250% 05/15/07........... ....03/25/2003.... [Morgan Stanley............ ..29,027 27,000
19416Q-DB-3.............. | Colgate-Palmolive Co Ser MTNE 5.980% 04/25/12... ....04/07/2003.... [ Spear Leeds & Kellogg... ...39,060 ...35,000
20029P-AJ-8.... .|Comcast Cable 6.200% 11/15/08............ccoovuunee. ....12/15/2008.... [ Bony/Barclays Capital Inc |- 683,431 625,000
20029P-AM-1 Comcast Cable 6.875% 06/15/09...........cocccrreemrieninneriennnnirens e 01/06/2003.... | Warburg Dillon Read...........ccoceuvieiiniriniiiniirinncscseseces 373,286 350,000
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20030N-AA9.............. Comcast Corp 5.850% 01/15/10........ccuvveruierieiniiriieiceeeeinins [ 01/28/2003.... | Spear Leeds & Kellogg...........oevvuruiriieiiiriiniiniiieicnicinneiens [ et [ ettiessiessessese e ees 25,098
20030N-AE-1... ... | Comcast Corp 5.300% 01/15/14............ ... 11/25/2008.... [Various..........cccoveenee. 1,863,498
205363-AF-1............... | Computer Sciences Corp 5.000% 02/15/13... ....12/10/2008.... |Various............. 398,875
205887-BA-9............... | Conagra Foods Inc 6.750% 09/15/11......... ....05/28/2003.... [Bank of America... 28,288
208251-AC-2...............| Conoco Inc 5.900% 04/15/04..... ....01/28/2008.... Merrill Lynch......... ...26,228
20825C-AD-6.............. | ConocoPhillips 3.625% 10/15/07........ ....03/11/2008.... [ Tax Free Exchange.. .902,144
20825U-AA-2... ... | Conoco Funding Co 5.450% 10/15/06.... ....02/14/2008.... [ CS First Boston.... 810,668
20825U-AB-0... ... | Conoco Funding Co 6.350% 10/15/11.... ....12/10/2008.... |Various............. 328,466
22160K-AA-3... ... | Costco Wholesale Corp 5.500% 03/15/07................. ....11/25/2008.... [R.W. Baird................... 1,079,780
22237L-MD-1.............. | Countrywide Home Loan Ser MTNK 5.500% 02/01/07.. ....03/27/2003.... [ Spear Leeds & Kellogg... ...56,543
22237L-NR-9... ... | Countrywide Home Loan S 3.250% 05/21/08............ ....12/10/2008.... [Various..........cccoveenee. 664,025
224044-BF-3............... | Cox Communications 4.625% 06/01/13.........c.cccvvnenvninniinns [ 05/20/2003.... | Salomon Smith Barney. 59,615
224050-AR-5...............| Cox Enterprises Inc 144 4.375% 05/01/08............cccovovevivvivccncns [ v 07/16/2003.... | Goldman Sachs & Co... 617,334
22541L-AA-1............... | Credit Suisse First Bos 5.875% 08/01/06... ..01/31/2008.... [CS FIrst BOSION........cuiuieiiiciiiciiiciiiciicinticsicsi s [ ettt | ereeietiei et 21,403
22541L-AB-9............... | Credit Suisse First Bos 6.125% 11/15/11... ....08/18/20083.... |Various.. 1,114,066
22541L-AC-T...............| Credit Suisse First Bos 6.500% 01/15/12... 2 10/15/2008.... [VAIOUS. ..ot [ ettt | ereet ettt 75,286
22541L-AF-0............... | Credit Suisse First Bos 4.625% 01/15/08..................... ....12/10/2008.... |Various............. 398,528
22541Q-J2-9............... | CS First Boston Mtg Secs 2003-C5 A4 4.900% 12/15/36................ [...... 11/20/2003.... | CS First Boston.... 201,000
22541Q-SC-7.............. | CS First Boston Mtg Secs 2003-C4 A1 2.611% 08/15/36................ [ ...... 09/11/2003.... | CS First Boston............ 2,400,548
233835-AA-5............... | Daimler Chrysler NA HId 7.200% 09/01/09.... ....02/05/2003.... [ Spear Leeds & Kellogg... 33,104
233835-AS-6............... | Daimler Chrysler NA HId 6.400% 05/15/06.... ....02/05/2003.... [ABN Amro.........ccevueee ...32,255
233835-AU-1...............| Daimler Chrysler NA HId 4.750% 01/15/08.... ....02/14/2008.... |Various............. 527,725
233835-AV-9............... | Daimler Chrysler NA Hid 4.050% 06/04/08.... ....05/29/2003.... [BaNK OF AMEIICA. ......coueiiiiiiiiciieirieeicsic e [ ettt [ ereeiesiei et 31,890
233835-AW-7.............. | Daimler Chrysler NA HId 6.500% 11/15/13................... ....10/31/2008.... [Bear Steams........ 1,011,340
23383V-BV-1... ... | Daimler Chrysler Auto Trust 2002-C A3 2.560% 11/08/06.... ....01/17/2008.... | Deutsche Bank..... ...81,680
23383V-CD-0.............. | Daimler Chrysler Auto Trust 2003-B A3 2.250% 08/08/07. ....11/25/2008.... | Deutsche Bank..... 249,957
244217-BF-1............... | John Deere Capital Corp 5.125% 10/19/06................... ....11/04/2003.... [ CS First Boston............ 97,832
244217-BJ-3.... ... | John Deere Capital Corp 3.900% 01/15/08...........cccoverrrervrenrans e 02/11/2003.... | Spear Leeds & Kellogg... ...55,427 |..
244217-BK-0............... | John Deere Capital Corp 5.100% 01/15/13........coovvvrvrniirnnians [ 01/07/2003.... | Deutsche Bank............ 299 508 |..
254687-AM-8... ... | The Walt Disney Co Ser 6.750% 03/30/06 ....03/05/2003.... [Morgan Stanley. 37,444 ..
260543-BR-3...............|Dow Chemical 6.000% 10/01/12............... ....06/04/2008.... |Various.................... .2,570,129 | ..
263534-BJ-7.... ... |El Du Pont De Nemours 6.875% 10/15/09. ....03/19/2008.... [GoldMan SAChS & CO........ccviuiiiriiiriiriecireeee s [ [ et 46,723
268766-BE-1............... |EOP Operating LP 6.5% 1/15/2004........ ....03/03/2003.... [ Deutsche Bank......... 1,035,160
268766-BU-5...............| EOP Operating LP 7.000% 07/15/11.....c.cccevvriunnnnne ....06/04/2003.... Merrill Lynch......... ...53,096
285661-AD-6...............| Electronic Data Systems Corp Ser B 6.000% 08/01/13. ....11/25/2008.... [ Tax Free Exchange.. .9,430
291011-AL-8.... ... | Emerson Electric Co 7.875% 06/01/05..................... ....03/25/2008.... [Morgan Stanley.... ...30,278
302508-BA-3...............|FMR Corp 144A 4.750% 03/01/13......... ....02/124/2008..... [Various..........cccoocurieuninee 499,854
302570-AK-2............... | FPL Group Capital Inc 7.625% 09/15/06 ....06/02/2003.... [ Bony/Barclays Capital Inc 34,692
319963-AG-9... ... |First Data Corp 3.375% 08/01/08............cccovveurieeinicinnne ....07/23/2003.... [ Salomon Smith Barney..... ..14,953
32051D-PN-6.............. | First Horizon Asset Securities 2002-6 2A1 5.750% 10/25/17........... |...... 03/04/2003.... | Morgan Stanley. 429 411
33738M-AE-1.............. | First Union National Ba 7.800% 08/18/10...........ccccouevreunnnee ....10/15/2008.... | Various......... 708,777
33901H-BJ-1............... | Fleet Credit Card Master Trust 2003-A A 2.400% 07/15/08.. ....08/18/20083.... |Various.. 998,536
339030-AB-4............... | Fleet Boston Financial 7.250% 09/15/05............c.ccccevreunee ....04/29/2008.... |Various..... 58,129
34527R-GJ-6... ... |Ford Credit Auto Owner Trust 2001-D A4 4.720% 12/15/05.. ....01/17/2008.... [J P Morgan....... ...80,351
34527R-JX-2 ... |Ford Credit Auto Owner Trust 2003-B A4 2.410% 08/15/07.. ....08/18/2003.... [Morgan Stanley............ 496 523
345397-SJ-3.... ... | Ford Motor Credit Co 6.700% 07/16/04............ccccoeurvuennee. ....02/05/2003.... [Spear Leeds & Kellogg..........ccviuueuriiiriirinieiniciniiciniieinnieinsiennees [ criiinisinienessssssssessienes [ ereeisseieieiese e 51,600
345397-SM-6... ... | Ford Motor Credit Co 7.375% 10/28/09.. ....02/14/2003.... [ CS First Boston............ 2,017,730
345397-TY-9............... | Ford Motor Credit Co 7.250% 10/25/11.....c.coovvierviiniiincnne. ....01/14/2008.... Merrill Lynch......... 486,590
36158Y-CJ-6............... | GE Capital Commercial Mtg Corp 2001-2 A3 6.030% 08/11/33....... |...... 04/30/2003.... | Lehman Brothers.. 165,984
36161R-AB-5... ... | General Electric Capital Assur 2003-1 A2 144A 4.279% 05/12/35... {...... 09/23/2003.... | J P Morgan... 522,598
36161R-AD-1.............. | General Electric Capital Assur 2003-1 A4 144A 5.254% 05/12/35... | ...... 09/23/2003.... | J P Morgan....... ..3,014,991
361849-ET-5............... | GMAC Commercial Mortgage Sec 1999-C1 A2 6.175% 05/15/33... | ...... 05/22/2003.... | Deutsche Bank. 229,891 |..
361849-NH-1... ... |GMAC Commercial Mortgage Sec 2000-C3 A2 6.957% 09/15/35.... |......09/03/2003.... | Merrill Lynch.................... .3,112,884 | ..
361849-ZR-6............... GMAC Commercial Mortgage Sec 2003-C3 A2 4.223% 04/10/40.... | ...... 12/10/2003.... | Deutsche Morgan Grenfell 351,748
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361849-ZT-2............... GMAC Commercial Mortgage Sec 2003-C3 A4 5.023% 04/10/40.... | ...... 12/10/2003.... | Deutsche Morgan Grenfell 351,724 350,000

36228F-YY-6....
362320-AX-1....
364725-AA-9....
36828Q-AC-0...
369550-AJ-7....
369550-AK-4.....
369604-AY-9....
36962G-A4-6...

....| GSR Mortgage Loan Trust 2003-13 1A1 4.531% 10/25/33....... e |+..1112/2003.... | Goldman Sachs & Co....... e[ 972,219 |..
... |GTE Corp 6.360% 04/15/06...........ccoorevrrerirrcinicrriiciinne ....08/05/2003.... [Spear Leeds & Kellogg... . coe [ 27,205 .o 25,000
.... | Gannet Co Inc 4.950% 04/01/05 ceee|+....01/09/2003.... [HSBC Securities...... . o] ..2,540,976 | ..
.... | GE Capital Commercial Mortgage 2003-C1 A3 4.371% 01/10/38..... ....04/07/2008.... | Deutsche Bank. . | . .
... | General Dynamics Corp 3.000% 05/15/08 IO I 05/12/2003.... | Bear Stearns..... | ..1,978,509 | ..
.... | General Dynamics Corp 4.250% 05/15/13. IO I 07/17/2003.... | Chase....... e |
.... | General Electric Co 5.000% 02/01/13..........covvrurinenne. ....12/10/2008.... |Various............. ] o] ..4,162,981 |.. .
. | General Electric CAP Corp Ser MTNA 2.850% 01/30/06.. ....04/01/2008.... [Lehman Brothers.. | e [ 50,559 [ 50,000

36962G-D6-8... ... | General Electric CAP Co 3.500% 08/15/07.... B 08/12/2003.... | Lehman Brothers............. 2,048,791 2,050,000
36962G-VM-3.. ... | General Electric CAP Co 6.800% 11/01/05.... B 02/03/2003.... | Bony/Barclays Capital Inc o] e | ..22,192 .. 20,000
36962G-YY4... ... | General Electric CAP Co 6.000% 06/15/12.... B 02/03/2003.... |ABN Amro...........cccccceuee. - e | ...64,210 .. 60,000
36962G-YZ-1... ... | General Electric CAP Co 5.000% 06/15/07................... B 04/29/2003.... | Various..... 134,194 126,000
36962G-ZY-3... ... | General Electric CAP Corp Ser MTNA 5.450% 01/15/13.. O 10/15/2003.... | Various.. .301,886 285,000
370334-AS-3............... | General Mills Inc 6.000% 02/15/12. O 07/02/2003.... | Various.. ..51,471 ].. 46,000
370424-FV-0............... [GMAC 8.875% 06/01/10............ ....03/05/2008.... | Advest...... .138,899 125,000
370425-RX0...............[GMAC 6.875% 09/15/11............ ....02/05/2008.... |J P Morgan.................. ..13,436 75,000
375766-AK-8............... | Gillette Company 3.500% 10/15/07........ ....03/25/2003.... | Spear Leeds & Kellogg... - e | 227131 .. ...27,000
381317-AQ-9... . | Golden West Financial C 4.750% 10/01/12.... ....02/28/2003.... | Dain Rauscher............. e .664,073 650,000

38141G-AQ-7..............| Goldman Sachs Group Inc 7.625% 08/17/05..... ....01/31/2003.... [Advest... ..44,892 .. 40,000
38141G-AZ-T... ... | Goldman Sachs Group Inc 6.875% 01/15/11..... ....10/15/2003.... |Various.. .129,642 115,000
38141G-BU-7.............. | Goldman Sachs Group Inc 6.600% 01/15/12..... ....06/23/2008.... |Various..... .17,327 68,000
38141G-DB-7.............. | Goldman Sachs Group Inc 5.250% 04/01/13..... ....09/26/2008.... [J P Morgan... ] e | .10,226 |.. ..10,000
38141G-DQ-4.. ... | Goldman Sachs Group Inc 5.250% 10/15/13..... ....12/10/2008.... [ABN Amro................ o e 501 675 500 000 | .
38141M-MP-3.. ... | Goldman Sachs Group Inc 6.500% 02/25/09..... ....12/02/2008.... | Goldman Sachs & Co... | ..3,877,825 ..3,500,000 |..
4128A0-AA-1... ... | Harley Davidson Funding 144A 3.625% 12/15/08.. ....11/18/2008.... [Bank One................. e[ 194,977 195,000
423074-AG-8... ... |HJ Heinz Co 6.000% 03/15/08............c.ccevnruueee ....03/04/2008.... [McDonald & Co............... 22,523 20,000
428236-AD-5...............|Hewlett-Packard Co 7.150% 06/15/05.... IO P 03/07/2003.... | Bony/Barclays Capital Inc e | ..27,537 |.. ..25,000
428236-AF-0............... |Hewlett-Packard Co 5.500% 07/01/07.... IO P 11/25/2003.... [R.W. Pressprich........... e[ 646 350 600,000
428236-AG-8... ... | Hewlett-Packard Co 6.500% 07/01/12.... IO P 11/14/2003.... | BNP Capital Markets e[ 168,138 150,000
438516-AN-6...............| Honeywell International 6.125% 11/01/11.........cceveceee. I P 11/14/2003.... | Bank of America....... . e[ 165,702 150,000
44179C-BG-0.............. |Household Automotive Trust 2003-1 A4 2.220% 11/17/09 ....05/23/2008.... [J P Morgan........... ] e[ 199,954 200,000
441812-JV-7.... ... |Household Finance Corp 6.750% 05/15/11.........c..cc...... ....12/10/2008.... {Lehman Brothers.. . | 1,123,940 |.. ..1,000,000
441812-JX-3. ... |Household Finance Corp 5.750% 01/30/07.... ....03/20/2008.... [Morgan Stanley.... . e [ 69,321 [ 65,000
441812-JY-1. ... |Household Finance Corp 7.000% 05/15/12.... ....01/28/20083.... [Lehman Brothers.. | | ..2,203,220 |.. ..2,000,000 |..
441812-KA-1............... |Household Finance Corp 6.375% 11/27/12.... ....07/02/2008.... |Various................. ] e[ 107,334 | 97,000
441812-KC-7...............|Household Finance Corp 4.625% 01/15/08........... ....01/07/2008.... [CS First Boston.... 1,243,713 1,250,000
44643Q-FJ-T...............|Huntington National Bank Ser BK 2.750% 10/16/06.......... ....10/03/2003.... [CS First Boston.... 2,440,770 2,445,000
45660N-RM-9.. ... |Residential Asset Sec Trust 2003-A8 A2 1.469% 10/25/18.............. | ...... 08/27/2003.... | Greenwich Capital e e[ 113,231 |.. 114,375
459200-AZ-4............... | IBM Corp 4.250% 09/15/09.................... [ 07/02/2003.... | Various............. ] e | ...55,604 |.. ...53,000
459745-EW-1.............. | Intl Lease Finance Corp 5.750% 10/15/06. ....08/19/2008.... [Bank of America........... 428,996 400,000
459745-FF-7.... ... |Intl Lease Finance Corp 4.500% 05/01/08..... ....12/10/2003.... [Spear Leeds & Kellogg... 412,156 .400,000
459745-FH-3............... | Intl Lease Finance Corp 2.950% 05/23/06. ....05/20/2008.... [ Deutsche Morgan Grenfell... | ...59,884 |.. ..60,000
460146-BK-8............... | International Paper Co 8.125% 07/08/05.... ....03/27/2003.... [Advest.........ccccovvrieuricnnne e | ..37,996 |.. 34,000
46625H-AN-0.............. | JP Morgan Chase & Co 6.625% 03/15/12.. ....10/15/2003..... |Various.. 115,584 105,000
46625H-AP-5... ... | JP Morgan Chase & Co 5.250% 05/30/07.. ....05/28/2008.... |Various..... 2,215,037 2,065,000
46625H-AT-7... ... |JP Morgan Chase & Co 5.750% 01/02/13.. ....12/10/2008.... [ABN Amro.........ccccvvee 419,976 400,000
48245R-AR-5.............. |KFW Internatl Finance 4.750% 01/24/07.... ....02/05/2003.... [ Spear Leeds & Kellogg... 37,384 ..35,000
48245R-AT-1... ... |KFW Internatl Finance 4.250% 04/18/05.... ....02/05/2003.... [Spear Leeds & Kellogg... . e | ...36,710 |.. 35,000
487836-AR-9...............|Kellogg Co 6.000% 04/01/06.. ....03/25/2008.... [Advest.......... e | ..29,334 .. 27,000
49306C-AD-3.............. |Key Bank 7.000% 02/01/11................ e [ 02/12/2003.... |McDonald & C e | ...34,549 |.. ...30,000
49337W-AB-6.. . | Key Span Corporation 7.625% 11/15/10 e [ 11/17/2003.... {J P Morgan.............. e[ 120 249 100 000
49337W-AG-5 Key Span Corporation 4.650% 04/01/13.........c.occcvencncencneens | e 04/01/2003..... | Salomon Smith Barey...........cccceviriiniiniireecrceseiees 398,956 400,000
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500255-AM-6.............. Kohls Corp 6.300% 03/01/11......cocviemienieniceicreeseeeeeieeees | e 02/19/2003.... | VAIOUS.......cvvevieieieiiiiicicieicieieieisieisisisisisisi s | ceiesieinsiet it snies et eessesenes | ctotiessies et eaenes 1,470,528 | ..o 1,325,000
501044-CC-3... ... |Kroger Co 6.750% 04/15/12... +0.05/28/2003.... [VIIOUS......oiiiieiiiiciiciricinicis s [ corsietnsb ettt | ettt 430,998 | ..o 393,000
501044-CE-9...............|Kroger Co 5.500% 02/01/13.......cvviiririieiniinicinicncees ....09/26/2008.... [J P Morgan....... 2,037,724 2,015,000
52108H-SZ-8... ... |LB UBS Commercial Mortgage 2003-C5 A3 4.254% 07/15/27.. ....07/16/2008.... [Lehman Brothers...... 1,004,954 |.. 1,000,000
524908-CG-3... ... | Lehman Brothers Holdings Inc 7.750% 01/15/05... ....01/31/2008.... |Fidelity Capital Markets ..33,138 |.. .30,000
524908-DD-9... ... |Lehman Brothers Holdings Inc 6.250% 05/15/06... ....01/28/2003.... |Bear Stearns................ ..3,292,380 |.. ..3,000,000
524908-FD-7............... | Lehman Brothers Holdings Inc 4.000% 01/22/08... e 10/15/2008.... [VAIOUS. ... [ cornietnsbet sttt | certbet ittt 140,925 ..o 137,000
524909-AY4............... |Lehman Brothers Inc 6.625% 02/15/08............. ....08/14/2003.... [ Bear Stearns. .1,102,950 |.. ..1,000,000
52517P-SC-6... ... | Lehman Brothers Holding 6.625% 01/18/12... 1211072008 [VEIOUS. ... | cortietnsb ettt | certiet ittt 863,951 |.eeeeercieireieieeeens 780,000 |..
526055-AA-6............... | Lenfest Communications 8.375% 11/01/05..........cccovevvcvcnicninns [ 01/02/2003.... | Deutsche Bank......... .1,433,610 |.. ..1,325,000 |..
530715-AB-7............... | Liberty Media Corp 7.875% 07/15/09..... ....01/28/2008.... [M L Pierce Fenner SMith.............ccooiririiriiiinininenineies [ [ cortiesnniss e 405,728 | .o 375,000
53117C-AG-T.............. | Liberty Property LP 6.375% 08/15/12. ....01/29/2008.... [ Salomon Smith Barney..... .391,586 .375,000
532457-AW-8... .|Eli Lilly and Co 2.900% 03/15/08............... O IV 03/12/2003.... | Goldman Sachs & Co... ...39,969 140,000

539830-AL-3.... ... | Lockheed Martin Corpora 8.200% 12/01/09..............cc...... I P 03/27/2003.... | Bank of America....... ...33,192 27,000
55262T-FR-9... ... MBNA Master Credit Card Trust 2000-1 A 6.900% 01/15/08..... ..01/17/2008.... [WaChOVI@ SECUTHIES. ......c.eueeiriiiriieicirieiet e [ ettt [ certees et 109,867 ..99,000
55264T-CH-2.............. [MBNA Credit Card Master 2003-A11 A11 3.650% 03/15/11. ....10/28/2003.... [ CS First Boston.... 3,992,861 000,000
5526E0-AJ-2............... [MBNA America Bank NA Ser BKNT 6.500% 06/20/06...... 1.03/04/2003.... [AQVESE.......oiiiiiiciieec it [ ettt | et 36,888 | 34,000
574599-AZ-9...............|Masco Corp 4.625% 08/15/07...........ccevrivrrrierrcnrniinnans ....12/16/2008.... [J P Morgan....... .209,490 |.. .200,000
57629W-AJ-9.............. [Massmutual Global Funding 144A 2.550% 07/15/08. JOOON P 06/10/2003.... |MOIGan StANIEY..........coveuriiiriciriciriieieieee st | ettt neienes | cebrteeie e 339,592 | 340,000 |..
577778-BN-2...............|May Department Stores C 8.000% 07/15/12.. I P 03/06/2003.... | Bony/Barclays Capital Inc.... L161,582 | 950,000 |..
585510-CG-3... ... |Mellon Funding Corp 6.375% 02/15/10...... OO 07/09/2003.... | VAIOUS.......cvvervieiiiaiieiiieitieitieisieisieisie s sssiesssiessns | cebesssinseeinsiesnsie e seienes | ceinteeintieseiese e esesenees 259,639 |.. 230,000
585515-AC-3...............|Mellon Funding Corp 4.875% 06/15/07.. OO 03/20/2003.... | Fidelity Capital Markets ..37,187 .. 35,000
585515-AD-1...............|Mellon Funding Corp 5.000% 12/01/14...... OO 07/09/2003.... | CS First Boston............ .151,039 145,000
590188-JP-4.... ... |Merrill Lynch and Co No 6.000% 02/17/09. ....10/15/2008.... |Various............. .109,330 |.. 100,000
59018Y-NZ-0... ... |Merrill Lynch Ser MTNB 4.000% 11/15/07. ....04/29/2008.... |Various..... ..56,234 |.. ...55,000
59018Y-RN-3.............. [Merrill Lynch Ser MTNB 3.125% 07/15/08. 1211072008 [J P IMOTGAN. ...ttt enssiens [ cortietnnbet sttt | certe et 194,604 [..c.oooviiiiircice 200,000
59156R-AB-4... ... | Metlife 5.250% 12/01/06............c...cc...... ....03/13/2003.... [Morgan Stanley. ..2,160,740 | .. ..2,000,000
592907-AB-5.... . |Kroger Company 7.450% 03/01/08............ . 12116/2008.... [CS FIrSt BOSION......coviiiiiiiciiiciciciiciicicieisieisieisiesisiesirisnines [ cerrieinniet s setenies | corteesinies e 456,968 | ....cocvrieeicieieeieis 400,000

60706U-AA-2............. | Exxon Mobi Corp Ser 97 7.290% 01/02/14 ....04/23/2008.... | CS First Boston.... .1,872,055 |.. ..1,622,400

61166W-AA-9.. ... [Monsanto Co 7.375% 08/15/12.........c.ccccovvvivinnnne. 2 0172412008.... JVAIOUS.......oooviiiicicic s | st s [ crrs s 408,864 |......ccovvveiiiiccs 375,000 |..
615322-AN+4...............[Monumental Global Funding Il 144A 3.850% 03/03/08.. ....02/04/2008.... | Morgan Stanley. .599,988 |.. .600,000
617446-GL-7............... [Morgan St Dean Witter and Co 6.100% 04/15/06...... ....01/31/2008.... | Paribas......... ..54,429 |.. ...50,000
617446-GM-5.............. [Morgan St Dean Witter and Co 6.750% 04/15/11.. ....09/30/2008..... | Various..... 112,738 100,000
617446-HB-8...............[Morgan St Dean Witter and Co 5.800% 04/01/07.. ....04/29/2008.... | J P Morgan... ...55,950 ...51,000
617446-HC-6... ... |Morgan St Dean Witter and Co 6.600% 04/01/12.. o TAA12008.... JVAIOUS. ... | sersi st [ e 274,951 | .o 243,000
617446-HR-3... ... |Morgan St Dean Witter and Co 5.300% 03/01/13.. ....12/10/2008.... | Various......... 1,006,050 1,000,000
61744A-AN-0... ... [Morgan Stanley 4.250% 05/15/10.............cccovuviviviiniinirennns B 04/30/2003.... | Morgan Stanley. 2,088,513 ..2,100,000
61746W-PF-1.............. [Morgan Stanley Dean Witter 2002-TOP7 A2 5.980% 01/15/39........ |...... 05/22/2003.... |BEAI SIEAMS........oouiiiiiiiiciciicic s | et [ s 231,211 [ 200,000
620076-AN-9...............[Motorola Inc 5.800% 10/15/08...........ccovvinvviriiciiiniiinns ....11/06/2008.... | Bank of America... ..78,960 ...75,000
620076-AR-0...............[Motorola Inc 7.625% 11/15/10.........ccccvvvivicirirnrnnes ....07/08/2003.... | Bear Stearns..... ...35,045 30,000
62947P-AJ-9.... .|New York City Tax Lien 2003-AA A 2.130% 11/10/16... ....07/31/2008.... | Bear Stearns..... 421,719 421,739

... | National City Bank 6.200% 12/15/11.....c..cvooror.e. ....03/19/2003.... | Morgan Stanley.

63534P-AC-1... .
. | National Rural Utilities 6.000% 05/15/06........ O P 05/28/2008.... | Merrill Lynch................

637432-CQ-6...

637432-CU-7... ... |National Rural Utilities Ser C 7.250% 03/01/12.. e [ 05/05/2003.... | Spear Leeds & Kellogg... 40,678 35,000
637432-CV-5...............|National Rural Utilities 5.750% 08/28/09.............ccccovrrriunnnes e [ 07/08/2003.... | Merrill Lynch..... 33,069 ...30,000
64352V-EB-3... ... |[New Century Home Equity Ln Tr 2003-5 Al4 4.760% 11/25/ I 10/07/2003.... [BEAr SLEAMS........oiiiiiiiicicinieiee e [ et [ corriet e 349,857 | .o 350,000
650111-AA-5............... [New York Times Co 7.625% 03/15/05...........ccocceviiunirrnicnnne. ....01/09/2008.... [Blaylock & Partners.. 2,222,180 2,000,000
65473H-AC-7.............. |Nissan Auto Receivables Owner 2003-C A3 2.230% 03/15/07. ....11/05/2003.... [ SG Cowen Securities... 2,999,698 3,000,000
65473Q-AJ-2...............|Nisource Finance 7.875% 11/15/10.......c.cccoveurcniciniennnens ....05/28/2003.... [Morgan Stanley........ 29,290 25,000
655844-AP-3............... |Norfolk Southern Corp 6.750% 02/15/11 ....07/08/2003.... [Advest........cccccovvriernicnnne ...11,587 ...10,000
66938F-JR-6...............Norwest Corp 6.750% 10/01/06................. ....01/03/2008.... [ Bony/Barclays Capital Inc 726,778 650,000
674599-BV-6............... | Occidental Petroleum Co 6.750% 01/15/12 ....07/08/2003.... [ Spear Leeds & Kellogg... .24,486 21,000
68233D-AS-6... . | Oncor Electric Delivery 6.375% 05/01/12..........ccoovoeuvierincnicnicnies | v 07/08/2003.... | Merrill Lynch................ ...22,656 ...20,000

68233D-AS-6............ | Oncor Electric Delivery 6.375% 05/01/12.........coocooroorrsrrsns | e 02125/2003.... | T2X FIE8 EXCHANGE....eocroereseseesersersesseseesesseeeesessessesns | svesesesessessessossossesreseseee | coeesiesresseeessesseseee B10181 [ oo 500,000




Annual Statement for the year 2003 of the Commur“ty Insurance Company

SCHEDULE D - PART 3

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

6’173

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
693476-AR-4............... PNC Funding Corp. 5.750% 08/01/06.............cccovrrrerrrinrrirriernes | e 04/03/2003.... | Spear Leeds & Kellogg...........ceviuruiiriiniiieiiricinicieieinicinneiens [ et [ ettisesiessessese e 29,458 | 27,000
705220-AM-3... ... | Peco Energy Transition Trust 2001-A A1 6.520% 12/31/10... ....11/25/2008.... [Bank One..........cccccuune. .2,273,281 |. ..2,000,000
713411-AB-2............... | Pepsi Bottling Hldgs Inc 144A 5.625% 02/17/09............... ....01/09/2008.... [Lehman Brothers...... 2,344,873 2,180,000
717081-AP-8.... . |Pfizer Inc 3.300% 03/02/09...........cccovvurerernnnee. 11772008 [ GoldMan SACHS & €O [ [ e T4A0T [ 75,000

718507-BP-0............... [ Phillips Petroleum Co 8.500% 05/25/05. O 01/10/2008.... | Lehman Brothers...... 2,271,500 2,000,000
73318E-AJ-2............... [Popular NA Inc 4.250% 04/01/08........... ....03/25/2008.... |UBS SECUHES INC........ouiiiiiiiiiiieisicicicicccccsse i | et sesens [ eeresissississe s 39,854 ..o 40,000
7425A0-A5-9............... | Principal Life Global 1 5.250% 01/15/13..... ....02/14/2008.... |ABN Amro............ 3,115,764 |.. ..3,100,000 |..
742718-BM-0... ... | Procter and Gamble Co 6.875% 09/15/09...... o J105/2008.... JVAIOUS.....cooviiicic s | ceesi st [ et 204,008 | ..o 177,000
74367F-AA6............... | Protective Life Corp Ser 03-1 3.700% 11/24/08. LA1T772008... | Lehman Brothers.......cicscesseneis | e [ e 593,870 | 595,000 |..
74432Q-AA-3... ... | Prudential Financial In 3.750% 05/01/08.... ....04/28/2008.... |J P Morgan....... ..1,999,000 |.. ..2,000,000 |..
74433K-CR-6.............. |Prudential Funding LLC 6.600% 05/15/08. ...01/17/2008.... |MOrgan StanIBY...........ccccuiuiiiiiiiiiieiicie s | e [ e 727,890 | .o 650,000
74456Q-AK-2... ... | Public Service El & Gas 5.000% 01/01/13.. ....03/05/2008.... | Lehman Brothers...... 31,108 ...30,000
745867-AN-1...............[Pulte Homes Inc 6.250% 02/15/13......... ....04/16/2003.... | Salomon Smith Barney..... 369,222 .350,000
755111-AE-1............... |[Raytheon Co 6.750% 08/15/07... ....03/27/2008..... | Bony/Barclays Capital INC............ccccocuiiiiiiiiniiiiiisisinininciens [ criisisisissssssseiens [ eerssississssssss s 37,521 [ 34,000
755111-BH-3...............|Raytheon Co 8.300% 03/01/10.............. ....11/25/2008..... | Various.. 1,294,045 1,075,000
760719-AL-8.... ... |Republic New York Corp 9.500% 04/15/14...........ccccvevvvnvincininns [ oo 11/18/2003.... | Various..... 1,692,463 1,254,000
760985-SW-2.............. | Residential Asset Mtg Products 2003-RM1 A2 4.750% 02/25/33..... |...... 12/01/2003.... | Bank One......... 1,967,500 2,000,000
76110V-JM-1... ... | Residential Funding Mortgage 2002-HI2 A6 6.510% 11/25/19........ |...... 03/31/2003..... |LENMAN Brothers...........coviiriiiiiciciiicsssessessieis [ e ssiens [ eeeesisssssssessss s 97,847 | 90,000
76110W-TQ-9.. . | Residential Asset Sec 2003-KS8 AI3 3.280% 08/25/29........ B 09/08/2003.... | Bank of America... .374,987 375,000

76110W-UJ-3.............. [Residential Asset Sec 2003-KS9 AI3 3.250% 01/25/29..........ccccece. [ cennee 10/16/2003.... | DUSCNE BaNK...........ccoiiiiiiiiciiiiiscceccisninnis [ | 599,918 | ..o 600,000
76110W-VL-7.............. |Residential Asset Sec 2003-KS11 Al2 2.790% 12/25/25... ....12/11/2008..... | Salomon SMith BAMEY...........ccoiuiiiiiiiiiiiiiisisiicceeiens | [ e 349,993 .350,000
78387G-AD-b.............. [SBC Communications Inc 6.250% 03/15/11................. 2 0/15/2008.... JVAIOUS......cooieiiicicici e | cersissi s [ s 109,698 |.. ...95,000
78442F-AN-8... ... |SLM Corp 3.625% 03/17/08...................... ....03/27/2008..... | BaNK Of AMEIICA........co.ciuiiiiiiciiiicicsie s | s sssees [ e 425,892 ..o 427,000
78442F-AW-8..............[SLM Corp 1.381% 07/25/07............... ....06/06/2008.... | Merrill Lynch......... 2,446,472 | .. ..2,450,000
78442F-BG-2... ... | SLM Corp Ser MTNA 5.000% 10/01/13.. ... 11/05/2008.... |MOrgan StanIBY...........ccciuiuimiiiiiieiiciciccci s | e [ s 147,566 | ..o 150,000
786429-AQ-3... ... | Safeco Corp 4.875% 02/01/10........... ....01/27/2008.... | Goldman Sachs & Co... .596,490 |.. .600,000 |..
786514-BF-5............... | Safeway Inc 5.800% 08/15/12................... ....07/08/2008.... | BNP Capital Markets.... ...34,055 |.. ...32,000
79549B-GP-6... ... | Salomon Smith Barney HI 6.500% 02/15/08.. ....10/15/2008.... | Various.................... 134,248 |.. .120,000
806605-AE-1.... .. | Schering-Plough Corp 5.300% 12/01/13........ ....11/21/2008..... | Merrill Lynch. 448,340 |..

450,000 | ..

828807-AJ-6. ... | Simon Property Group In 6.375% 11/15/07..... ....06/05/2008.... [Merrill Lynch..... 31,810 28,000
842634-AE-7............... | Southern Co CAP Funding 5.300% 02/01/07. ....04/03/2008.... [Merrill Lynch.................... ..28,766 ...27,000
852060-AF-9............... | Sprint Capital Corp 6.375% 05/01/09......... ....12/15/2008.... [ Bony/Barclays Capital Inc 426,268 400,000
852060-AM-4... ... | Sprint Capital Corp 6.000% 01/15/07...... ....05/28/2008.... [Various..........cccoccrucunee 45,108 45,000
852060-AS-1............... | Sprint Capital Corp 8.375% 03/15/12.........ccvverrierninnnne. ....09/26/2008.... |Various..... ...31,601 ...30,000
85333J-BE-6............... | Standard Credit Card Master Tr 1994-2 A 7.250% 04/07/08. ....04/07/2003.... Merrill Lynch......... ..3,448,883 |.. ..3,050,000
855030-AH-5...............| Staples Inc 7.375% 10/01/12.......c.ceevirmviniiiincncee ....04/104/2003.... [ TaX Free EXChANGE.........ccoiiiiiiririiriiiiciieisicnieieceneienieins [ ottt | cortiesiniss et 287,570 [ oo 290,000
86359B-AT-8...............| Structured Asset Sec Corp 2003-36XS A4 4.970% 11/25/33 ....11/28/2003.... [Lehman Brothers.......... .999,219 1,000,000
86787G-AB-8... ... | Suntrust Bank 6.375% 04/01/11.......coveunicniiniinin. ....06/05/2003.... [Spear Leeds & Kellogg..........ccvirueiriiiriiiinieiniciniiciniieinnieinsiennnes [ eriiinisinissssssssssessienes [ ereeieieisiei s TN 0 4 G N 20,000
87244H-AF-2... ... | TIAA Global Markets 144 3.875% 01/22/08... ....02/14/2008.... [Various..........cccoueunee. ..2,429,540 | .. ..2,400,000
87612E-AB-2... ... | Target Corporation 7.500% 08/15/10.. 1211072008 [VEFOUS. ... [ cortietnsiet ettt | certbet et 410,731 [ oo 345,000
87612E-AC-0... ... | Target Corporation 6.350% 01/15/11.. ....03/31/2008.... [M L Pierce Fenner Smith.. .370,329 .330,000
87612E-AH-9... ... | Target Corporation 5.875% 03/01/12.. ....01/28/2008.... [Witte.......cooevreriiinee ...21,506 ..20,000
87612E-AL-0............... | Target Corporation 3.375% 03/01/08..... ....03/03/2008.... [J P Morgan....... 19,952 20,000
87612E-AM-8.............. | Target Corporation Note 4.000% 06/15/13. ....10/15/2003.... [Morgan Stanley. ...55,403 ...60,000
879868-AH-0...............| Temple-Inland Inc 7.875% 05/01/12...................... ....01/24/2008.... [Morgan Stanley.... 417,896 .375,000
88319Q-F7-3...............| Textron Financial Corp Ser MTNE 2.750% 06/01/06. ....06/03/2003.... [CS First BOSION........cucvuiiiiiciiiciiiciiicticisiicisicesicsisesnensienne [ et [ ereeiesei e 5,779 [ 60,000
892332-AM-9... ... | Toyota Motor Credit Cor 4.350% 12/15/10............ ....12/02/2008.... | Deutsche Bank..... 2,547,068 ..2,550,000
902494-AL-7.... ... | Tyson Foods Inc -Cl A 7.250% 10/01/06.... . 12116/2008.... [MOrGan SEANIBY.........vuvieiieiiiiiiiciiciiciiesie e [ ottt | et 221,904 .o 200,000
902494-AM-5... ... | Tyson Foods Inc -Cl A 8.250% 10/01/11.... ....07/08/20083.... [ Bank of America... ..24,858 ...21,000
902905-AM-0... ... | USX-Marathon Group 9.125% 01/15/13. ....07/08/2008.... [Merrill Lynch..... 26,327 20,000
90333W-AA-6.. ... |Pepco Holdings Inc 6.375% 08/01/11............ ....03/19/2008.... [Bank of America....... 22,446 20,000
904764-AG-2... . [ Unilever Capital Corporation 7.125% 11/01/10.. ....03/19/2008.... | Goldman Sachs & Co....... 41,057 35,000

907818-CG-1.......... .. | Union Pacific Corp 7.375% 09/15109...........occocrrcrrerserscrscrsens | o 03/07/2003.... | BONY/BAICIayS CapHal INC......creerereeresseeseesees e e | 28,885 [ 24,000
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90783S-AA-0.............. Union Pacific Corp 4.698% 01/02/24...........cccoocvvvvnncvninninrice | e 05/07/2003.... |MOFGaN STANIEY..........coveiiciriciiiciniieiircint et | ettt | ettt 1,050,000 | .ooeocecerecencieereeeinnne 1,050,000

91159H-GD-6..............|US Bancorp 3.950% 08/23/07............ ....02/28/2008.... |Various............. 1,068,536 1,030,000

91159H-GF-1.............. |US Bancorp Ser N 2.625% 03/15/06.. ....02/07/2003.... [MErTIll LYNCR.......oiiiiiiiiciiicitctc et [ et [ et 15,009 [.ooveeeeiricieeceeeeene 15,000

91913Y-AD-2... ... | Valero Energy Corp 6.875% 04/15/12........ccoeceunivinevicnicineiecnis [ 12/15/2003.... | Goldman Sachs & Co... 278,678 .250,000

92344G-AL-0... ... | Verizon Global Funding  7.250% 12/01/10........cccoucevvivmnevicecs | e 10/15/2003.... | Various...... .165,486 .140,000

92344G-AR-7.............. | Verizon Global Funding 6.125% 06/15/07..........cccocevieninncniccns [ v 02/12/2003.... | MEITIll LYNCA.......coiiiiiiiiiri et [ ereeinsieinsie st [ ettise ettt 49,220 [ .o 45,000

92344G-AU-0.............. | Verizon Global Funding 4.000% 01/15/08...........ccocevienivncnccns [ v 12/15/2003.... | Bony/Barclays Capital Inc 3,046,330 3,000,000

92344G-AV-8... ... | Verizon Global Funding 4.375% 06/01/13.........cccoveneninncniccns [ 09/26/2003.... | UBS SECULIES INC.......cevieiieiiieiiiiieiiieieiieiseeeeieseiseisees [ ereeissies e [ ettistsies et 14,390 | ooviceeeee 15,000

92344S-AE-0... ... | Verizon Wireless Capita 5.375% 12/15/06...........cccoccvrenicncnicns | cennee 11/17/2003.... | Lehman Brothers.. .107,004 .100,000

92345N-AA-8... ... | Verizon Virginia Inc 4.625% 03/15/13. ....03/11/2008.... [Chase... .399,332 .400,000

925524-AT-1............... | Viacom Inc 5.625% 08/15/12..........cccvvervininiinnnns 2 10/15/2008.... [VAIOUS. ..ot [ ettt | ereet ettt 99,798 ..o 94,000

929227-ZQ-2...............| Washington Mutual 2002-AR19 A4 3.950% 02/25/33.... ....01/06/20083.... | Greenwich Capital 1,898,213 1,893,479

92922F-DW-5.. ... | Washington Mutual 2003-AR10 A3A 3.530% 10/25/33.........cccocoeeve. [ cenee 09/04/2003.... | Lehman Brothers...... 1,500,000 1,500,000

92922F-KS-6...............| Washington Mutual 2003-AR12 A4 3.743% 02/25/34........ ....12/12/2008.... {Lehman Brothers.. 649,998 650,000

92926E-AD-9... ... |WFS Financial Owner Trust 2002-3 A4 3.500% 02/20/10................ ....02/12/2008.... {Bank of America... 818,250 800,000

929766-MS-9... ... | Wachovia Bank Commercial Mortg 2003-C9 A2 3.958% 12/15/35... | ...... 12/11/2003.... [ Wachovia Securities. 351,742 350,000

929766-MU-A4............... | Wachovia Bank Commercial Mortg 2003-C9 A4 5.012% 12/15/35... | ......12/11/2003.... | Wachovia Securities. 351,738 350,000

929771-AQ-6... ... |[Wachovia Corp 7.450% 07/15/05.........coveumieeuniecinicnieinceeicns ....03/07/2008.... [Morgan Stanley............ 28,125 25,000

929903-AA-0............... | Wachovia Corp 4.950% 11/01/06... ....01/29/2008.... [Spear Leeds & Kellogg... ...53,226 50,000

931142-BE-2............... | Wal Mart Stores 6.875% 08/10/09...........cccouoeurrernirrinreriinreens [ 07/01/2003.... | Various................. 160 089 135,000

931142-BR-3...............| Wal Mart Stores Inc 4.375% 07/12/07 ....03/05/2008.... [ UBS Securities Inc... ...50,060 ..47,000

931142-BT-9............... | Wal Mart Stores Inc 4.550% 05/01/13.... ....12/10/2008.... [Morgan Stanley............ 293,952 300,000

939322-AG-8... ... | Washington Mutual Inc 5.625% 01/15/07... ....03/20/2003.... [Spear Leeds & Kellogg... ...43,151 40,000

94106L-AL-3.... ... | Waste Management Inc 6.500% 11/15/08. ....06/02/2008.... [Merrill Lynch................ .28,552 25,000

949740-CA-0...............[Wells Fargo Co 7.125% 08/15/06............cccouevrrrrmerrinrinreiicnns [ 06/23/2003.... | Lehman Brothers.. 69,229 60,000

949746-EX-5 ... |Wells Fargo & Company 3.500% 04/04/08. . A11472008.... [Various......eecececines 212,670 212,000

949746-F J-5. ... |Wells Fargo & Company 4.950% 10/16/13. ....12/10/2008.... [ Bony/Barclays Capital Inc 297,768 300,000

949748-AD-9 ....|Wells Fargo Bank 7.800% 06/15/10....... ....11/25/2008.... |CS First Boston............... 2,174,960 2,000,000

949748-AE-7...............|Wells Fargo Bank 7.550% 06/21/10... ....10/10/2008.... |Various............. 1,311,658 1,100,000

949748-AF-4............... |Wells Fargo Bank 6.450% 02/01/11.........ccvvvinicnnrininnnns ....02/11/2008.... [Various.................... .89,697 ...80,000

94979M-AA-9.............. | Wells Fargo Mortgage Backed 2002-20 A1 6.000% 12/25/32.......... |...... 05/19/2003.... | Goldman Sachs & Co....... 277,568 275,801

962166-BP-8............... | Weyerhaeuser Co 6.750% 03/15/12.........cocevvumimniccncnicnicnins [ 06/05/2003.... | Bony/Barclays Capital Inc ...52,301 45,000

983024-AA-8............... | Wyeth 5.500% 03/15/13................. ....11/05/2008.... [Various..........cccoceuricuninee 114 588 112,000

98388M-AA-S.............. Xcel Energy Inc 7.000% 12/01/10... ....06/02/2003.... [GOoldMan SACHS & C0.......iuiiiiiiiiiiiiii ittt | cesinissnisn s enienens | erestensssensstenei st 23,020 [ 20,000 | .
OIS 214,479,126 204,760,596 [...oooviiiiiiicn 1,811,037

Canada

05565U-AB-5.............. BP Canada Finance 3.625% 01/15/09.........cccoevirvievrninriceecnns | e 04/23/2003.... [J P MOGAN......cooiiiiiiiriiiniiirietetecee ettt enies | cetetaciete st ntb ettt seienee | cetntesieie et 100,450 [ ..ovvvereeeereeeneieireieienne 100,000 | coovoeeeecerereeeereeeeeieiian 1,329

12201P-AA-4... ... | Burlington Resources Finance 6.680% 02/15/11...........cccvvvncvees | eennee 01/24/2003.... | Morgan Stanley. 391,811 |.. .350,000 ...10,651

884903-AN-5............... Thomson Corporation Not 6.200% 01/05/12...... ....10/08/20083.... [Merrill Lynch..... iR ..16,410 |.. 215,000 | e 256
LS o oo 508,671 | .o 465,000 12,236

Foreign

001822-AA-3............... Anz Capital Trust | 144 4.484% 01/15/10........ccconvvrieniercricnns | e 11/19/2003.... [DEUESCRE BANK........c.ouiiiiiciiciiicii ettt [ ettt eins | eterietsise et nees 2,925,000 [ ..voveererrereieieieieines 2,925,000

008281-AN-7...............| African Development Ban 3.250% 08/01/08... ....07/124/2008.... [GOIdMAN SACKS & CO......cuvieiviiiiiiiiiitieisees s [ et | erbetssiet e 4,995 [ oo 5,000 |..

25243Q-AB-2... ... | Diageo Capital PLC 3.500% 11/19/07........ ....03/05/2008.... |Various.................... .1,279,765 | .. .1,277,000 |..

25243Y-AF6...............| Diageo Capital PLC 3.375% 03/20/08.... ....03/18/2008.... [ Deutsche Bank. ...39,700 ...40,000

252445-AA-9... ... | Diageo Finance BV 3.000% 12/15/06........ ....12/18/2008.... | Various......... 600,372 600,000

298785-CL-8............... | European Investment Ban 4.875% 09/06/06.. ....05/28/2008.... [Various..........ccccoceuneee. 141,211 .130,000

298785-CP-9...............| European Investment Ban 4.625% 03/01/07...........cccovenivnincnenns [ v 02/05/2003.... | Spear Leeds & Kellogg... ..31,939 ..30,000

298785-CU-8... ... |European Investment Ban 2.350% 04/14/06..............cccoovvevrcvnvens | rieee 07/24/2003.... | Goldman Sachs & Co... ...25,000 ...25,000

4041A0-AG-3... ... |HBOS Treasury Services 3.750% 09/30/08.. ....09/11/2008.... {Lehman Brothers.. 698 684 700 000

404280-AA-7............... |HSBC Holdings 7.500% 07/15/09.........c.ccccmieimmerninrinirenenniens | v 03/20/2003.... |HSBC Securities... 41,627 35,000

404280-AB-5.... .|HSBC Holdings 5.250% 12/12/12...........ccc..c..... I P 05/28/2003.... | Various............. ] 52,868 50,000

44841R-AA-9 Hutchison Whamp Intl Ltd 144A 6.500% 02/13/13.........cccovevivvnncc | cevnee 05/13/2003.... |HSBC SECUILIES.........cocviuiiiciriciiiciri ittt | ereeinsiesssie st eisnieis | etatisssieset ettt ees 62,469 ... 60,000
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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
458182-CV-2............... Inter-American Development Bk 4.000% 01/18/05..........cccccovveovvns [ eene 02/05/2003.... |UBS SECUMEES INC......vevvvicievciiceeeetcee et seseeeveveeees | creeiises st e sesesees | eveieieeees e 46,911 | 45,000
4581X0-AB-4... ... | Inter-American Developement Bk 3.875% 09/27/04.. ....02/05/2003.... [Spear Leeds & Kellogg... 46,620 45,000
459056-QG-5... ... | International Bank- Rec. Dev 5.000% 03/28/06..... ....02/05/2003.... |UBS Securities Inc........... 53,921 50,000
459056-QH-3... ... | International Bank- Rec. Dev 4.750% 04/30/04..... ....02/05/2003.... | Spear Leeds & Kellogg... ...51,968 ...50,000
638539-AH-9...............| National Westminister Bank NY 7.375% 10/01/09. I 01/13/2003.... {J P Morgan... 2,350,340 2,000,000
780097-AD-3...............| Royal Bank of Scotland Group 6.400% 04/01/09... N 09/03/2003.... [VAIHOUS. .....cocvivieieriereriicieiiist ettt s e ssaes | sressssssssssssesesesesesesssssssssesesesesesees | sresssesssssesesees e esessne s 328,086 |..coovovveiierereieeeeeie 300,000
92857T-AG-2... . | Vodafone Airtouch PLC 7.750% 02/15/10.......... 1 .02/19/2003.... [VAIIOUS. ......cvevevirireiiieieieee ettt sesesens | eretesesesesesese e s ss st s e e se s es e sessns | erereresesesee e es s enaee 633,819 | 535,000
92857W-AF-7 Vodafone Group 5.000% 12/16/13......... ....12/10/2003.... |Lehman Brothers..............ccccvveveiiierieereriiiieieeeeeeeeeeeieneeieie | oo Lo 197,742 { e 200,000
[T Lo o I 9,613,037 [ oo 9,102,000 |..

4599999. [ Total - BoNdS - INAUSLIIAI & IMISCEIIANEOUS...............ceevevevevreveceeeeeeseteteeeeeeeetete e teteeeetetetet eveveseeteteseseseceesesesesseeeeesesesessssesesesssessesasassssesesesssssesesesassesssssesasasssssesassssssesesassssesesesessssssesesesessnnssesesssens | erersesesesesssenseseseseses 224,600,834 | ... 214,327,596

Bonds - Credit Tenant Loans
United States
14911R-AC-3.............. Caterpillar Financial Services 6.875% 08/01/04............cccccovovvnne. [......05/28/2003
UNIEA SEAES. ...ttt snnenenenes vevnesesenesne

4699999. | Total - Bonds - Credit Tenant Loans...

6099997. [ Total - Bonds - Part 3...........................

6099998. [ Total - Bonds - Summary ltem from Part 5.

6099999. [ Total - Bonds............ccouvvvvveriereriiean

7299999. [ Total - Bonds, Preferred and COMMON STOCKS............cciiiiiiiiiiiiiieetetieeit ettt eteeitte atetetetes et et e te et et et eaesese e sttt et et et eseseseaes s e bt et et et et et et et et eae e et sttt et et e s e e e s e s s st e s et et e s et et et esens s st st saseseseseanannn
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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

156996-9A-0....... FHA Cntry HIth Cap Inc/Rvrwlk 8.22% 6/01/36.... [ 12/01/2003 [Paydown............ccccovvivinininininininnns | eericnicnicnienes [ eeirieinneas 18,456 ..18,370

3134A3-4Q-6..... |FHLMC Notes 7.000% 07/15/05.................. 08/22/2003 [ Bony/Barclays Capital INC..........ccccoeees | overivrininicinens | e 11,973,060 ,540,502 | ..

3134A4-NW-0.... | FHLMC Notes 4.875% 03/15/07... ....|01/07/2003 | Bony/Barclays Capital INC...........ccocevces [ orvrrvciniincnins | v 6,273,212 | .........5,850,000 | .........6,154,121 | ......... 6,141,477 |..

31359M-EV-1.... |FNMA Notes 6.375% 06/15/09..... .... [ 12/03/2003 [ Paribas..........cccccovvrurierinaes weener. 1,566,375 v 1,566,937 |..

31359M-FS-7.....| FNMA Notes 7.125% 06/15/10........ .... [ 11/18/2003 [ Bony/Barclays Capital Inc... ....501,126 | ...........425,000 |...........496,935 | ............ 494,274

36200Q-LF-9..... | GNMA Pool 569226 8.000% 03/15/32.. ....| 12/01/2003 | Paydown.. ....591,468 | ...........591,468 | ............626,401 | ............ 628,529

36200R-AA-0..... | GNMA Pool 569801 6.000% 05/15/32.. ....| 12/01/2003 | Paydown................. ....766,980 | ............766,980 | ............757,873 | ............ 757,757

36200R-DF-6.....| GNMA Pool 569902 7.000% 06/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.. ....628,005 |............594,209 | ............628,654 | ............ 628,654

36200R-DF-6.....| GNMA Pool 569902 7.000% 06/15/32.. ....|07/01/2003 | Paydown.............cco..... ....341,802 | ............341,802 | ............361,616 |........... 361,615 |..

36200S-VM-9.... | GNMA Pool 571320 7.000% 11/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. ...289,361 | ..........273,789 | ...........282,174 | ............ 282,359 | ..

36200S-VM-9.... | GNMA Pool 571320 7.000% 11/15/31.. ....|07/01/2003 | Paydown................. cooe [ e 247,406 | ... .255,149 |..

36200T-FW-3.... |GNMA Pool 571781 7.000% 10/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. B [ 9,082 |..ovivrn8,594 | iii9,092 | 9,092

36200T-FW-3.... |GNMA Pool 571781 7.000% 10/15/31.. +.e.| 07/01/2003 | PaydOWN.......cooieiriiiiciriieinieiricinis | vrieinrieinsieneenees | ereeerineeenes 377 oo L3TT i 1,805 e 7,805

36200U-KG-9.... | GNMA Pool 572795 7.000% 10/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. 486,610 487,112

36200U-KG-9.... | GNMA Pool 572795 7.000% 10/15/31.. +.e.| 07/01/2003 | PaydOWN.......cooieiriiiiciriieinieiricinis | vrieinrieinsieneenees | ereeerineeenes 3,313 | 3,313 3,505 | 3,505

36201E-LR-9..... | GNMA Pool 580936 7.000% 01/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.. 324,418 |............306,959 | ............316,360 | ............ 316,843

36201E-LR-9..... | GNMA Pool 580936 7.000% 01/15/32.. ....|07/01/2003 | Paydown.............cc...... 223,044 |...........223,044 | ...........229,874 | ............ 230,225

36201P-HY-4..... | GNMA Pool 588947 7.000% 03/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.. .365,889 | ............346,199 | ............366,267 |............ 366,267 | ..

36201P-HY-4..... | GNMA Pool 588947 7.000% 03/15/32.. ....|07/01/2003 | Paydown................. 410,405 |...........410,405 | ............434,196 | ............ 434,195 |..

36201R-YF-2..... | GNMA Pool 591210 6.000% 08/15/32.. ....| 12/01/2003 | Paydown.. 1,620,079 .1,534,843 |..

36201R-Z5-3..... |GNMA Pool 591264 6.000% 08/15/32.. ....| 12/01/2003 | Paydown.. 211,452 .213,498 |..

36203B-VB-7..... | GNMA Pool 344510 7.000% 09/15/23.. oo 12/01/2003 | PaydOWN......cooieiiiiiciriieirieiriceis | vvieirsieinsienseenees | eevernineeees 7,809 [ 7,809 [ 7,749 e 7,749

36203C-KA-9..... | GNMA Pool 345089 6.500% 12/15/23.. ....| 12/01/2003 | Paydown.. 20,677 20,430

36203D-JD-3..... | GNMA Pool 345960 6.500% 11/15/23.. ....| 12/01/2003 | Paydown.. 198,964 196,562

36203E-HS-0..... | GNMA Pool 346841 7.000% 10/15/23.. oo 12/01/2003 | PaydOWN.......cooeueiiiiiiriieireiieienes | | e 87,475 89,369

36203F-DZ-5..... | GNMA Pool 347620 6.000% 03/15/09.. ....| 12/01/2003 | Paydown.. 29,969 29,805

36203K-ZY-3..... | GNMA Pool 351859 7.000% 04/15/08.. coeo | 12/01/2003 | PaydOWN......cooiiriiiiciriieinieinicieis | vvieinrieinsieneeennes | eeeeerineeees 5144 .o 5144 |51 s 5,114

36203L-GJ-5...... GNMA Pool 352201 7.000% 05/15/08.. coeo | 12/01/2003 | PaydOWN......cooiiriiiiciriieinieinicieis | vvieinrieinsieneeennes | eeeeerineeees 5,065 |.....cccc0eee.5,085 | .o 5,082 | 5,035

36203L-X8-0...... GNMA Pool 352703 7.000% 07/15/23.. ....| 12/01/2003 | Paydown.. 116,494 119,012

36203N-3U-0..... | GNMA Pool 354611 7.000% 07/15/23.. +eo| 12/01/2003 | PaydOWN........ocoeiiiiiiiieineirreienes | | e 80,150 79,538

36203N-S9-0...... | GNMA Pool 354344 7.000% 01/15/23.. ....| 12/01/2003 | Paydown.. 271,854 |..........271,854 | .......277,715 | ..cc..ce. 277,454 ..

36203P-QK-2..... | GNMA Pool 355158 7.000% 01/15/28.. ....| 12/01/2003 | Paydown.. 105,421 | ............105,421 | ............108,073 | ............ 108,176 |..

36203P-T3-7...... GNMA Pool 355270 7.000% 10/15/08.. ....| 12/01/2003 | Paydown.. 108,924 .108,288 |..

36203P-TA-1..... | GNMA Pool 355245 7.000% 08/15/08.. oo 12/01/2003 | PaydOWn.......cooueiiiriiriieineiieienes | cerrienicnieniens | e 22,854 ..22,731

36203P-UE-1..... | GNMA Pool 355281 7.000% 11/15/08.. oo 12/01/2003 | PaydOWn.......covueiiiiriiieiereiieienes [ corrieinicnicniens | e 40,244 39,988

36203Q-HL-8..... | GNMA Pool 355835 6.500% 12/15/23.. ....| 12/01/2003 | Paydown.. .313,919 10,166

36203U-HH-8.... | GNMA Pool 359432 7.000% 11/15/08.. oo 12/01/2003 | PaydOWn.......cooeviiiiiiiiieieieireienes | corrienicnieniens | e 60,961 60,610

36203V-GP-9..... | GNMA Pool 360306 7.000% 06/15/23.. +eo| 1210172003 | PaydOwn.......c.ouiiiiiiirieiieirieiene | coririenienicniens | e 48,728 48,354

36203V-K6-6..... GNMA Pool 360417 7.000% 10/15/23.. ....| 11/01/2003 | Paydown.. 137,147 140,128

36203W-3A-4.... | GNMA Pool 361793 7.000% 08/15/08.. ....| 12/01/2003 | Paydown.. 152,248 151,355

36203W-4X-3.... | GNMA Pool 361838 6.500% 12/15/23.. ....| 12/01/2003 | Paydown.. 23,593 23,303

36203W-BE-7.... | GNMA Pool 361037 7.000% 07/15/23.. ....| 12/01/2003 | Paydown.. 75,180 74,601

36203W-CN-6....| GNMA Pool 361077 6.500% 11/15/23.. ....| 12/01/2003 | Paydown.. 28,508 28,165

36204A-LX-1..... GNMA Pool 364042 7.000% 09/15/23.. ....| 12/01/2003 | Paydown.. 92,600 91,896

36204B-G9-8..... | GNMA Pool 364824 7.000% 12/15/08.. oo 12/01/2003 | PaydOWn.......coeurviiiiiiriieireineiene | corrienienieniens | e 20,675 ...20,562

36204D-HE-2.....| GNMA Pool 366629 6.500% 11/15/23.. ....| 12/01/2003 | Paydown.. .236,038 233,176

36204E-V8-7..... GNMA Pool 367939 6.500% 10/15/23.. +eo| 12/01/2003 | PaydOWN........ocoeiiiiiiiieineirreienes | | e 21,936 ..21,668

36204E-WU-7.... | GNMA Pool 367959 6.500% 10/15/23.. ....| 12/01/2003 | Paydown.. 29,809 29,464

36204F-LS-1...... GNMA Pool 368537 6.000% 03/15/09.. ....| 12/01/2003 | Paydown.. 32,458 32,279

36204F-M4-3..... | GNMA Pool 368579 6.000% 03/15/09.. ..[12/01/2003 [ Paydown.. 35,883 35,699

36204F-MF-8.....| GNMA Pool 368558 6.000% 03/15/09 12/01/2003 | Paydown..........coovueuieeeniieinrieinnienienns | e [ e 62,577 | .covererern82,577 | 62,211 | 62,284
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36204F-NQ-3.....| GNMA Pool 368599 6.000% 03/15/09 12/01/2003 | Paydown..........c.ccvviueviieinieenieencinns [ eevrnienicniennens [ veereeennn 48,328 | 48,328 | .........48,045 | 48,004 ..o 234 [ [ [ [ 0
36204F-VX-9..... |GNMA Pool 368830 7.000% 11/15/23.. <o 12/01/2003 | PaydOown.........cvuiriiieiieieieinneiens | eerveneiennennncens | enreinneenne D, 192 [ 5,792 | B TAT 5,748 .0
36204M-5F-2..... | GNMA Pool 374446 6.500% 11/15/23.. ....| 12/01/2003 | Paydown.. 22,831 .0
36204N-LG-0..... | GNMA Pool 374827 6.500% 11/15/23.. ....| 12/01/2003 | Paydown.. 11,478 .0
36204Q-AF-7.....| GNMA Pool 376306 7.000% 12/15/08.. ....| 12/01/2003 | Paydown.. 21,364 .0
36204V-ZB-8..... | GNMA Pool 381538 6.500% 12/15/23.. ....| 12/01/2003 | Paydown.. 45,422 .0
36205S-MN-2.... | GNMA Pool 399165 7.000% 03/15/27.. <o 12/01/2003 | PaydOown.........ovuiieiiieiieieicnneien | eereieninienninnienns | enieinneennn 3,166 [ 5,166 | 5,466 | 5,466 .0
36206F-TE-2..... |GNMA Pool 410149 7.000% 10/15/25.. ....| 12/01/2003 | Paydown.. 167,498 .0
36206J-GR-9..... | GNMA Pool 412508 7.000% 10/15/25.. ....| 12/01/2003 | Paydown.. ...24,993 .0
36206M-UL-9.....| GNMA Pool 415587 6.500% 02/15/28.. ....| 12/01/2003 | Paydown.. 449,158 .0
36206P-PY-0..... | GNMA Pool 417239 7.000% 02/15/26.. ....| 12/01/2003 | Paydown.. 120,296 .0
36206W-B2-0.... | GNMA Pool 423157 7.500% 10/15/29.. ....| 12/01/2003 | Paydown.. .44,621 .0
36207A-7M-8..... | GNMA Pool 426700 7.000% 06/15/28.. ....| 12/01/2003 | Paydown.. 238,862 .0
36207B-UT-5..... | GNMA Pool 427294 7.000% 01/15/28.. ....| 12/01/2003 | Paydown.. 27,764 .0
36207F-KS-9..... | GNMA Pool 430605 6.500% 02/15/28.. ....| 12/01/2003 | Paydown.. ..23,862 .0
36207J-U7-6...... GNMA Pool 433606 7.000% 02/15/28.. ....| 12/01/2003 | Paydown.. 119,085 .0
36207K-WK-2.... | GNMA Pool 434550 7.500% 10/15/29.. ....| 12/01/2003 | Paydown.. 191,131 .. .0
36207M-RQ-1.... | GNMA Pool 436195 6.500% 02/15/28.. ....| 12/01/2003 | Paydown.. ..23,482 |.. .0
36207T-UW-9.... | GNMA Pool 441697 7.000% 03/15/28.. ....| 12/01/2003 | Paydown.. ceerenn 171,195 .0
36207U-5W-4.... | GNMA Pool 442861 7.000% 12/15/27.. <. 12/01/2003 | PaydOown.........covuiiiriiieinieinieinneinne | eervennenninninns | oo 173,922 [ 1 173,922 | el 184,004 ] e 184,004 |.. .0
36207V-3V-6..... |GNMA Pool 443712 7.000% 06/15/28.. <. 12/01/2003 | PaydOown.........covuvririieineiieinreinne | eervieeiveenenninns | eeenneen 153,098 [ ...l 153,098 | ............ 156,949 | ........... 157,052 |.. .0
36207V-KC-9..... | GNMA Pool 443191 7.000% 12/15/30.. <. 12/01/2003 | PaydOown.........covuiiiriiciieinieiereiene [ eerveiniennienninns | e 339,980 | ............335,980 | ............349,524 | ... 350,012 |.. .0
36207X-6Q-0..... | GNMA Pool 445579 6.500% 02/15/28.. ....| 12/01/2003 | Paydown.. 486,139 .0
36208L-N9-4...... GNMA Pool 454116 7.500% 01/15/28.. ....| 12/01/2003 | Paydown.. ...26,241 .0
36208M-5Z-4..... | GNMA Pool 455464 7.500% 08/15/27.. ....| 12/01/2003 | Paydown.. ...53,950 |.. .0
36208P-NH-7.....| GNMA Pool 456792 7.000% 04/15/28.. ....| 12/01/2003 | Paydown.. ceereennn 39,699 | L .0
36208P-Q3-5..... | GNMA Pool 456874 7.000% 05/15/28.. <. 12/01/2003 | PaydOown.........covuiieriiiriieinneinnenis [ eervenrernenninns | e 97,901 [ 197,901 | .lll100,364 e 100,427 |.. .0
36208Q-RP-3.... | GNMA Pool 457794 7.000% 07/15/28.. <. 12/01/2003 | PaydOown.........covuviiriiirinieiieinieinne | eervveivernenninns | e 103,528 [ .00l 103,528 | .......... 106,132 | ... 106,200 |.. .0
36208R-FK-5..... | GNMA Pool 458370 7.000% 01/15/28.. ....| 12/01/2003 | Paydown.. .133,055 |.. .0
36208R-V5-0...... | GNMA Pool 458836 7.000% 03/15/28.. ....| 12/01/2003 | Paydown.. ...16,983 .0
36208R-WJ-9.... |GNMA Pool 458849 6.500% 02/15/28.. ....| 12/01/2003 | Paydown.. 272,811 .0
36208V-WB-7.... | GNMA Pool 462442 7.000% 12/15/27.. ....| 12/01/2003 | Paydown.. ..37,451 |.. .0
36208W-EG-4....| GNMA Pool 462835 7.000% 07/15/28.. ....| 12/01/2003 | Paydown.. crerennnn 252,636 .. .0
36208W-GW-7...| GNMA Pool 462913 7.000% 04/15/28.. <. 12/01/2003 | PaydOown.........covuvviiriiieineiicnreinne | eervvnniennennenns | eeeinneen 115,674 [ 1 115,674 | .ol 118,584 | e, 118,642 |.. .0
36209B-5B-0..... | GNMA Pool 467142 6.500% 08/15/28.. ....| 12/01/2003 | Paydown.. .273,809 .0
36209F-JG-5..... |GNMA Pool 470163 7.500% 03/15/29.. ....| 12/01/2003 | Paydown.. ceeenen. 30,481 | .0
36209H-DP-7.....| GNMA Pool 471810 7.000% 03/15/28.. <[ 12/01/2003 | PaydOown.........covuiririieiieiicinneinne [ eervenniennenninns | eeenneen 162,375 [ 00l 162,375 | ..l 166,459 ] . 166,538 |.. .0
36209L-MY-9..... | GNMA Pool 474775 6.500% 04/15/31.. <. 12/01/2003 | PaydOown.........covuiiiriieinieieieinreinne | eereieniniesnienniiens | veerneeeenne 160,338 [ 11 767,338 | e TO8TTT | 768,778 |.. .0
36209N-LS-9..... | GNMA Pool 476537 7.000% 06/15/28.. <. 12/01/2003 | PaydOown.........covuiririiirireineinreens | eereeninennenninns | e 144,312 144,312 | 147,942 ] e, 148,005 |.. .0
36209N-UK-6.....| GNMA Pool 476786 7.000% 09/15/28.. ....| 12/01/2003 | Paydown.. .165,957 |.. .0
36209Q-TF-2..... |GNMA Pool 478550 6.500% 11/15/28.. ....| 12/01/2003 | Paydown.. ...39,328 .0
36209S-W7-2.... | GNMA Pool 480470 7.000% 08/15/28.. ....| 12/01/2003 | Paydown.. 89,164 .0
36209U-6E-1...... | GNMA Pool 482469 7.000% 10/15/28.. ....| 12/01/2003 | Paydown.. ...18,541 .0
36209Y-RC-4.....| GNMA Pool 485683 6.500% 08/15/31.. ....| 12/01/2003 | Paydown.. vierrn.6,039,693 .. .0
36210A-A7-2..... |GNMA Pool 486130 8.000% 09/15/30.. <. 12/01/2003 | PaydOown.........covuiririiirinieiieinneinns | eervernieenenninns | e 117,642 [ i 117,642 | el 121,961 ] e 122,208 |.. .0
36210D-4F-5..... |GNMA Pool 489622 7.000% 11/15/28.. ....| 12/01/2003 | Paydown................. 161,123 |.. .0
36210D-MH-1.... | GNMA Pool 489160 7.000% 03/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. ...33,824 57 |..
36210D-MH-1.... | GNMA Pool 489160 7.000% 03/15/31.. ....|07/01/2003 | Paydown................. 45,321 .0
36210E-NY-1.....| GNMA Pool 490107 7.000% 12/15/28.. ....| 12/01/2003 | Paydown.. 305,274 .0
36210F-7C-4..... |GNMA Pool 491491 7.000% 07/15/29.. ..[12/01/2003 [ Paydown...........ccovcevieinicnicnrrcnincns | e [evrireeennnnn8,992 | 8,592 [ 09,090 | e 9,090 .0
36210G-FC-3.....| GNMA Pool 491663 7.500% 10/15/29................. 12/01/2003 | Paydown..........ccccevruevniieinieeniennninns | eevrnienienienneens [veerneennn2,739 | i 42,739 | 44,199 | 44,268 |.....coeoe(1,528) [ oo [ [ [ 0
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36211E-AZ-1..... GNMA Pool 510424 7.500% 09/15/29 12/01/2003 | Paydown..........c.ccuveruevrieiniiennienncinns [ eevrrienicnienneens [ veeieeennn 22,584 | 22,584 1 ....0.23,355 [ 23,392 [ coovvrreeren(8B08) [ oo e [ [ 0

36211E-UR-7.....| GNMA Pool 510992 7.500% 06/15/29.. ....| 12/01/2003 | Paydown.. 37,119 .0

36211G-AK-9..... | GNMA Pool 512210 7.500% 11/15/29.. ....| 12/01/2003 | Paydown.. 168,646 .0

36211J-LK-1....... GNMA Pool 514330 7.000% 07/15/29.. <o 12/01/2003 | PaydOown.........ovuiriinieiieieicirneien | eervienniennnnienns | eenreinneeenne 8,867 [ 8,867 [ 9,381 i 9,381 .0

36211K-XR-0..... | GNMA Pool 515588 8.000% 03/15/30.. oo 12/01/2003 | PaydOown.........ovuiririiieirieieienreiens | eerveninienniennncnns | evnreinneennn 2 173 i 2173 [ 2,241 e 2,247 | .. L0

36211N-RG-5.... | GNMA Pool 518087 7.500% 09/15/29.. ....| 12/01/2003 | Paydown................. cerenn 215713 ] .0

36211P-T2-9...... GNMA Pool 519069 7.000% 01/15/31.. ....|07/09/2003 | Goldman Sachs & Co.........cccocvvevices [ eorvvrvcinciininins | e 213,960 | ............202,446 | .......... 214,182 | ............ 214,181 | .. 0)f..

36211P-T2-9...... GNMA Pool 519069 7.000% 01/15/31.. ... 07/01/2003 | PaydOown.........covuvuririiirinieiieinrenne | eervveinieenenninns | eeeinneenn 105,793 [ 110 105,793 | il 111,926 ] e 111,926 |.. .0

36211S-SB-4..... | GNMA Pool 521714 7.500% 12/15/29.. ....| 12/01/2003 | Paydown.. 119,387 |.. .0

36211T-BF-1..... GNMA Pool 522138 8.000% 12/15/29.. ....| 12/01/2003 | Paydown.. ..34512 |.. .0

36211V-5X-4..... |GNMA Pool 524762 8.000% 05/15/30.. ....| 12/01/2003 | Paydown.. 81,353 .0

36211W-XP-8.... | GNMA Pool 525486 8.000% 12/15/29.. ....| 12/01/2003 | Paydown.. 56,473 .0

36211X-UQ-7.... | GNMA Pool 526291 8.000% 05/15/30.. ....| 12/01/2003 | Paydown.. 17,954 .0

36212C-QD-6.... | GNMA Pool 529752 8.000% 02/15/31.. ....| 12/01/2003 | Paydown................. 251,578 .0

36212D-RQ-4.... | GNMA Pool 530695 7.000% 08/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. A7 114 | (7)o [ [ 1,208 1,206

36212D-RQ-4.... | GNMA Pool 530695 7.000% 08/15/31.. ....| 07/01/2003 | Paydown..............c...... 47,572

36212G-UU-4.... |GNMA Pool 533495 7.000% 02/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. 19,323

36212G-UU-4.... |GNMA Pool 533495 7.000% 02/15/31.. ... 07/01/2003 | PaydOown.........covuvirerinieirieinieinneinns | eerveninienniennncnns | eenrceinneeene 3077 [ 3077 [ 3,255 e 3,255

36212H-AA-8..... | GNMA Pool 533801 7.000% 06/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. .321,943 | ..

36212H-AA-8..... | GNMA Pool 533801 7.000% 06/15/31.. ....|07/01/2003 | Paydown.............cc...... .230,328 |..

36212K-ZB-2..... | GNMA Pool 536338 7.000% 10/15/30.. ....|07/09/2003 | Goldman Sachs & Co.........cccoeuvveevees [ eovvrrvrrncnnicnins | oericeineeen8,808 [ 8,334 | 8817 e 8,817

36212K-ZB-2...... | GNMA Pool 536338 7.000% 10/15/30.. ... 07/01/2003 | PaydOwn.........cvuiririnicirieieieinreinns | eervenneenniennninns | eennenneeenn 1,943 [ i 7,543 [ 7,980 e 7,980

36212P-RE-4..... | GNMA Pool 539685 7.000% 06/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. 131,332 | ..

36212P-RE-4..... | GNMA Pool 539685 7.000% 06/15/31.. ....|07/01/2003 | Paydown.............cc...... .154,853 |..

36212U-BE-0..... | GNMA Pool 543737 7.000% 12/15/30.. ....| 07/09/2003 | Goldman Sachs & Co.. 41,137

36212U-BE-0..... | GNMA Pool 543737 7.000% 12/15/30.. ....|07/01/2003 | Paydown.............cc...... 33,217

36212V-K2-4..... |GNMA Pool 544913 7.000% 01/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. ...85,659

36212V-K2-4..... |GNMA Pool 544913 7.000% 01/15/31.. ....| 07/01/2003 | Paydown..............c...... 678,967

36212V-QS-1.....| GNMA Pool 545065 7.000% 03/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.........ccccccvvevecee [ eorvvivnincininins | e 121,979 [ 115,414 00 122,105 ] e 122,105

36212V-QS-1.....| GNMA Pool 545065 7.000% 03/15/31.. ... 07/01/2003 | PaydOown.........covuirieiirinneiieinreinne | eervveinernennnns | e 112,011 112,011 | 118,504 ], 118,504 |..

36212W-LE-5.... |GNMA Pool 545825 7.000% 07/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. ..1,982,800 |..

36212W-LE-5.... |GNMA Pool 545825 7.000% 07/15/31.. ....|07/01/2003 | Paydown................. v 1,645,629 | ..

36213G-DA-6.... |GNMA Pool 553697 7.000% 04/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.........cccccvvevees [ eorvvivvinciincnins | e 160,054 [ o 151,441 | L0 160,219 ] e 160,219 | ..

36213G-DA-6.... |GNMA Pool 553697 7.000% 04/15/31.. ....|07/01/2003 | Paydown.............cc...... 144,748 |..

36213H-NU-9.... | GNMA Pool 554903 7.000% 06/15/31.. ....|07/09/2003 | Goldman Sachs & Co.........cccocuvveevees [ eovvrrvcincrnicnins | enieinneenn8,405 [ 6,080 | 6,411 e 6,411

36213H-NU-9.... | GNMA Pool 554903 7.000% 06/15/31.. ... 07/01/2003 | PaydOwn.........cvuiririnriieiicinneien | eerivennieniennienns | enrieinneeen8,726 [ 0,726 |l 7,116 e 7,116

36213H-VF-3..... |GNMA Pool 555114 7.000% 08/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. 14,715

36213H-VF-3..... |GNMA Pool 555114 7.000% 08/15/31.. ....|07/01/2003 | Paydown................. ...14,925

36213H-XF-1..... | GNMA Pool 555178 6.500% 12/15/31.. ....| 12/01/2003 | Paydown................. .1,675,375

36213J-QK-4...... | GNMA Pool 555858 7.000% 08/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. ...26,168

36213J-QK-4...... | GNMA Pool 555858 7.000% 08/15/31.. ....|07/01/2003 | Paydown................. .18,888

36213L-QK-9..... | GNMA Pool 557658 6.500% 08/15/31.. <. 12/01/2003 | PaydOown.........covuviiriiriieirieinreinne | eervivninesnenninns | e 528,890 | ............528,890 | ............523,766 | ........... 523,749

36213M-Z4-3..... | GNMA Pool 558863 7.000% 03/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.........ccccccvveeveces [ eorvivrvvincincnins | e 471,595 [ 446,217 | ... 472,084 ] .. 472,083

36213M-Z4-3..... | GNMA Pool 558863 7.000% 03/15/32.. ... 07/01/2003 | PaydOown.........covuvuririiieinieiieinrenne | eervenveenienninns | e 270,809 | ...........270,809 | ............286,508 | ............ 286,507

36213N-KB-1..... | GNMA Pool 559290 7.000% 08/15/31.. ....|07/09/2003 | Goldman Sachs & Co.........ccccevveveee [ eorvrrvnincinieins | e 441,021 [ 417,288 | e 441,478 | 441,477

36213N-KB-1..... | GNMA Pool 559290 7.000% 08/15/31.. ....| 07/01/2003 | Paydown..............c...... 294,726 |..

36213N-TF-3..... | GNMA Pool 559550 7.000% 05/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. .9,003

36213N-TF-3..... | GNMA Pool 559550 7.000% 05/15/31.. ... 07/01/2003 | PaydOown.........cvuiriririeirieereinneiens | eereenviennnnienns | enrieinneeene8,092 [ 8,092 [ 8,561 e 8,561

36213P-G8-8..... | GNMA Pool 560123 7.000% 03/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.. 440,994 | ..

36213P-G8-8..... | GNMA Pool 560123 7.000% 03/15/32.. ....| 07/01/2003 | Paydown..............c...... .386,384 |..

36213Q-GL-7.....| GNMA Pool 561003 7.000% 06/15/31.. ..|07/09/2003 | Goldman Sachs & Co.. ceveeenennnn96,550

36213Q-GL-7.....| GNMA Pool 561003 7.000% 06/15/31 07/01/2003 [ Paydown...........coveericenicnicnircnncns | eenrenienninnninnes | v 174,528 | 174,528 | ol 184,645 | .. 184,921
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36213V-L9-7...... GNMA Pool 565652 7.000% 08/15/31................. 07/09/2003 [ Goldman Sachs & CO..........cccvvvevvreenns | evervvenicnenins [ eerieeenenn 56,036 | ...........53,020 |..............54,644 |.............. 54,637 [ o [ [ e 1,398

36213V-L9-7...... GNMA Pool 565652 7.000% 08/15/31.. ....|07/01/2003 | Paydown................. 17,166 .

36213Y-YJ-5...... GNMA Pool 568713 7.000% 05/15/32.. ....| 07/09/2003 | Goldman Sachs & Co.. 511,116 | ..

36213Y-YJ-5...... GNMA Pool 568713 7.000% 05/15/32.. ....|07/01/2003 | Paydown................. .207,218 |..

36215Y-RB-8..... | GNMA Il Pool 149082 8.000% 03/20/16.. +eo[ 12/01/2003 | PaydOown.........ovuiririniciieirieinnenns | eervennenenninns | enreinneeenn 2837 [ 2,837 [ iii2,939 e 2,944

36215Y-SV-3..... |GNMA Il Pool 149132 8.000% 04/20/16.. +eo| 12/01/2003 | PaydOwn.......c.oevuiriiriciieieieinneien | eereennieniennienns | ennenneeenne [ TAD [ 7,745 | 8,023 ] 7,941

362160-EQ-2..... | GNMA Pool 179343 9.000% 08/20/16.. ....| 12/01/2003 | Paydown.. .65,661

362160-ET-6...... GNMA Pool 179346 9.000% 09/20/16.. ....| 05/01/2003 | Paydown.. 138,109

362163-EF-0...... GNMA [I Pool 182034 8.000% 02/20/17.. oo 12/01/2003 | PaydOown.........ccvuvereririeiienieinneinns | eervenvieenennnenns |eevnrieinneeenn 1,993 [ 1,993 | Liiiiin.2,005 | 2,061

36216J-Y4-8...... GNMA [l Pool 166431 9.000% 08/20/16.. ....| 12/01/2003 | Paydown.. .2,948

36216J-Y5-5...... GNMA [I Pool 166432 9.000% 08/20/16.. ....| 12/01/2003 | Paydown.. .6,661

36216S-QV-7.....| GNMA Il Pool 173368 9.000% 08/20/16.. oo 12/01/2003 | PaydOown.........cvuiieririeirieieieinneinns | eervennienninnnenns | eennceinneenne S 17T [tk 37T [0 3,362 | 3,380

36216S-QX-3.....| GNMA Il Pool 173370 9.000% 08/20/16.. ....| 11/01/2003 | Paydown.. 71,351

36216U-BK-2..... | GNMA Il Pool 174742 8.000% 08/20/16.. ....| 12/01/2003 | Paydown.. 159,903

36216W-4W-0... | GNMA Pool 177337 9.000% 09/20/16..... ....| 12/01/2003 | Paydown.. 52,885

36216X-6F-3...... GNMA [I Pool 178270 9.000% 09/20/16.. ....| 08/01/2003 | Paydown.. 59,677

36216X-CH-2.....| GNMA Il Pool 177472 9.000% 10/20/16.. oo 12/01/2003 | PaydOown.........ovviririreiieieieineiens | eervienninnennienns | einrieinieeenn2,208 [ iiiincn2,206 [ 2,334 e 2,337

362171-FN-5..... | GNMA Pool 209073 8.000% 04/15/17.. ....| 12/01/2003 | Paydown.. 58,633

362175-TR-2..... |GNMA Pool 213060 8.000% 05/15/17.. ....| 12/01/2003 | Paydown.. 17,350

362178-PY-5..... |GNMA Pool 215639 8.500% 07/15/17.. ....| 12/01/2003 | Paydown.. ...562

36218G-AH-9.... |GNMA Il Pool 221508 8.000% 04/20/17.. ....| 12/01/2003 | Paydown.. 1,255

362195-R4-3...... GNMA Pool 267907 6.500% 01/15/28.. ....| 12/01/2003 | Paydown.. 22,660

36219N-WG-1... | GNMA Pool 254547 7.000% 06/15/23.. ....| 12/01/2003 | Paydown.. 48,030

362201-PR-0..... | GNMA Pool 293932 9.500% 08/15/20.. ....| 12/01/2003 | Paydown............. ....555

362202-C4-3...... GNMA Pool 294491 9.000% 07/15/21.. ....| 11/05/2003 | Mesirow Financial Inc.. 1,210

362202-C4-3...... GNMA Pool 294491 9.000% 07/15/21.. ....| 11/01/2003 | Paydown................. ...300

362207-YU-0..... | GNMA Pool 299623 7.000% 06/15/23.. ....| 12/01/2003 | Paydown.. 5,101

36220E-BF-3..... | GNMA Pool 275538 9.500% 01/15/20.. ....| 06/01/2003 | Paydown............. 4,842

36220E-F3-6...... GNMA Pool 275686 9.000% 11/15/19.. ....| 11/05/2003 | Mesirow Financial Inc.. ...988

36220E-F3-6...... GNMA Pool 275686 9.000% 11/15/19.. ....| 11/01/2003 | Paydown................. .1,045

36220J-PG-5..... | GNMA Pool 279523 9.500% 11/15/19.. ....| 12/01/2003 | Paydown.. 10,942

36220Y-FX-6..... | GNMA Pool 291882 9.500% 02/15/21.. ....| 12/01/2003 | Paydown.. ..11,265

36224E-CC-5.....| GNMA Pool 325967 7.000% 06/15/23.. ....| 12/01/2003 | Paydown.. ..40,711

36224J-6B-3...... GNMA Pool 330366 7.000% 06/15/23.. ....| 12/01/2003 | Paydown.. 32,700

36224J-Y8-9...... GNMA Pool 330235 7.000% 06/15/23.. oo 12/01/2003 | PaydOown.........ovuiriririeirieirieineien | eervenniennennncnns | eenreinneeen 3,875 [ 5,875 | .5,830 | 5,829

36224P-U9-7..... | GNMA Pool 334608 7.000% 04/15/23.. ... 09/01/2003 | PaydOown.........cocuvuierinrieirieinieinneinns | eervenniennennnnns | eenreinneeenn817 [ 817 [ 4780 4,780

36224S5-MM-1.... | GNMA Pool 337064 7.000% 05/15/08.. ....| 12/01/2003 | Paydown.. 10,355

36224T-25-2....... GNMA Pool 338364 7.500% 12/15/22.. <o 12/01/2003 | PaydOown.........covuiririieirieiricinneien | eervenvenninnienns | eenrieinneeen8,379 [ 6,379 [ 6,430 | 6,428

36224X-X8-9..... |GNMA Pool 341903 7.000% 03/15/08.. ....| 12/01/2003 | Paydown.. 58,918

36224Y-HQ-5.... | GNMA Pool 342339 7.000% 04/15/23.. +eo| 12/01/2003 | PaydOown.........ovuiririnieiieinieinneien | eervennenniennienns | eevnreinneennn 1,423 [ 1,423 |l 1412 1,412

36224Y-UY-3.....| GNMA Pool 342699 7.000% 05/15/08.. ....| 12/01/2003 | Paydown.. 21,7121

36225A-6X-3..... |GNMA Pool 780886 6.500% 10/15/24.. <. 12/01/2003 | PaydOown.........covuiiiriiriieiicinrenne [ eereenniernnninns | eeenneen 136,482 | ... 136,482 | ... 127,077 | e 127,110

36225A-A6-7..... |GNMA Pool 780029 9.000% 11/15/24.. ....| 11/05/2003 | Mesirow Financial Inc.. 26,948 ,30

36225A-A6-7..... |GNMA Pool 780029 9.000% 11/15/24.. ....| 11/01/2003 | Paydown................. 74,258

36225B-FV-5..... | GNMA Pool 781080 7.500% 08/15/29.. ....| 12/01/2003 | Paydown.. ...40,023

36225B-MZ-8.....| GNMA Pool 781276 6.500% 04/15/31.. ....| 12/01/2003 | Paydown................. v 1,138,326 |

36225B-NR-5.....| GNMA Pool 781300 7.000% 06/15/31.. ....|07/09/2003 | Goldman Sachs & Co.........ccccccvvevices [ eorvvrvnincininins | 323,182 | ............305,790 | ...........315,155 | ... 315,374 | ..

36225B-NR-5.....| GNMA Pool 781300 7.000% 06/15/31.. ... 07/01/2003 | PaydOown.........c.vurvriviirnieiieinrenns | eervvniniennenniinns | eeenneeenn 239,787 [ i 239,787 | e 247,131 | 247,302 |..

36225B-PC-6..... | GNMA Pool 781319 7.000% 07/15/31.. ....| 07/09/2003 | Goldman Sachs & Co.. 2,479,142 |..

36225B-PC-6..... | GNMA Pool 781319 7.000% 07/15/31..... ....|07/01/2003 | Paydown................. reen2,030,697 ..

621997-KQ-7..... | FHA Washington PC94 6.900% 03/01/14........... 12/01/2003 | Paydown..........c.ccevieeunmieiniiennennenns [ evrvnnvniinnninins | eeeeneenn 171,105 | 171,105 ] il 163,301 [ e 165,496
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83162C-FW-8.... | SBA 95-C 8.100% 03/01/15......c.oevrveriirrrrinnn, 09/01/2003 [Redemption ~ 100.0000...........cocceorre | errrerrivnnvrnnrns [ rieennr...634,395 | ...........634,395 | ............663,199 | ........... 644,648 |............ (1,307)
83162C-HM-8.... | SBA 97-E 7.300% 05/01/17.. .... | 11/01/2003 | Redemption ~ 100.0000.... 169,548 | ..
83162C-JF-1..... SBA 98-E 6.300% 05/01/18.. .... | 11/01/2003 | Redemption  100.0000.... 58,961
83162C-JG-9..... | SBA 98-F 6.300% 06/01/18.. . 112/01/2003 | Redemption  100.0000.... 61,132
83162C-JN-4..... | SBA 98-J 5.500% 10/01/18... ... |10/01/2003 [Redemption ~ 100.0000.... ...87,966
83162C-KA-0..... | SBA 99-F 6.800% 06/01/19.. ... | 12/01/2003 [ Redemption ~ 100.0000.... 140 831 | ..
83162C-KT-9..... | SBA 20-E 8.030% 05/01/20.. .... | 11/01/2003 | Redemption  100.0000.... ...30,023 |..
83162C-LW-1.... | SBA 20-K 5.340% 11/01/21.. .... | 11/01/2003 | Redemption ~ 100.0000.... 132,299 | ..
831641-BV-6..... SBA 95-B 6.700% 11/10/05...... .... | 05/10/2003 | Redemption ~ 100.0000...........ccocruers [ corrrreremcnicens | e 128,393 [ ..l 128,393 | ... 128,393 | e 128,393 |..
91203*-AJ-3...... FHA USGI #113 7.430% 06/01/24.... ... [12/01/2003 [ Paydown...........cccoeevviirinininieinicinnies [ eevencncnienns [ e 347,362 | ... 347,362 | ............363,802 | ............ 360,623 |.. .
912803-AT-0...... US Treasury Strip 0.000% 05/15/20. ....| 03/13/2003 [ Various............ ..4,036,504 664,009 |..
912810-DW-5.... |US Treasury Bond 7.250% 05/15/16.... ....]01/17/2003 | Greenwich Capital..........ccccovervcevens [evivvivninninenns [ v 1,060,238 | ...........840,000 |............940,964 |............ 937,525 | .. 122,981
912810-ED-6..... |US Treasury Bond 8.125% 08/15/19.... ....| 11/12/2003 | Salomon Smith Barney...........cccccceveves [ evivvivnecvniinnns [ veenne... 504,984 | .............380,000 |............460,735 | ............ 455,307 |..
912810-EE-4..... US Treasury Bond 8.500% 02/15/20.... .1 10/29/2003 | J P MOrgan............covveuremuniininnnerenns [ eovreinivnesinininns [ eevennenn 766,605 | ...........550,000 | ........... 718,137 | ............ 709,380 |..
912810-EK-O0..... US Treasury Bond 8.125% 08/15/21.... ....|01/31/2003 | Greenwich Capital... 2,174,199 |..
912810-FB-9...... US Treasury Bond 6.125% 11/15/27.... ....|09/29/2003 | Merrill Lynch........ ......1,600, .1,733,582 |..
912810-FP-8...... US Treasury Bond 5.375% 02/15/31.... ....| 06/30/2003 | Various...............c....... ...3,610,000 ..3,731,550
912827-6R-8...... US Treasury Note Infl | 3.500% 01/15/11............ | 01/23/2003 | Bony/Barclays Capital INC...........cccovews [ eeerrienencncnns frvviiiieenn 5,746 | 5,000 [..coooeireen 5,112 | 5,208 | ..
912827-7D-8...... US Treasury Note 2.75% 9/30/2008..... ... |09/30/2003 | Maturity...........cccovverneee ...5,250,000 ..5,290,467 |..
912827-7H-9...... US Treasury Note 3.250% 12/31/08..... ... |02/14/2003 | Goldman Sachs & Co.. 1,500,000 1,511,348 |..
912827-7H-9...... US Treasury Note 3.250% 12/31/08..... ... |12/31/2003 | Maturity...........cccvvvereee 7,000,000 ..7,038,020 |..
912827-7J-5...... US Treasury Note Infl | 3.375% 01/15/12............ {02/20/2003 | Bony/Barclays Capital Inc... 1,615,000 1,672,712
912827-7L-0...... US Treasury Note 4.875% 02/15/12..... ... |09/24/2003 | Merrill Lynch................... .1,625,000 |.........1,603,672 | ......... 1,604,782 |..
912827-J7-8...... US Treasury Note 6.250% 02/15/03..... ... |02/15/2003 | Maturity........... 12 600,000 | .......12,909,703 | ....... 12,668,402 |..
912827-X8-0...... US Treasury Note 6.875% 05/15/06..... ... |08/27/2003 | HSBC Securities.. ..3,000,000 |.........3,431,250 | ......... 3,418,331 |..
912828-AB-6..... US Treasury Note 3.375% 04/30/04..... ... |02/27/2003 | Bear Stearns........ <ver....8,000,000 8,187,454 |
912828-AG-5..... |US Treasury Note 2.250% 07/31/04. ... 112/03/2003 | CS First Boston... o [0 1,610,723 | 1,500,000 | ........1,508,848 | ......... 1,507,654 |..
0399999. [ Total - Bonds - U.S. GOVEINMENL. ..ot ensnensenssnssessssssssssnssssensensensenes | seees | 22,4 10,232 | vvens 123,976,793 | .....121,070,084 | ..... 120,349,952
Bonds - States, Territories and Possessions
Canada
748148-PD-9..... | Quebec Province 7.125% 02/09/24.....................[07/30/2003 [ CS First Boston.........cccoconicvniceniccnne | covvoninonenonineninns | 22,000,145 | i 1,750,000 | .........1,830,010 | ......... 1,828137 |........... [(0PZ)] T 173,032
CaNAAA. .. ........1,750,000 , 173,032
1799999. | Total - Bonds - States, Territories & POSSESSIONS...........ciiiiiiiiiiiinieinieisicisisisncisnecssnessnessnecssnsessnensnsessnsessnensnecssnenss | coneeens2,000, 140 [ viiiias 1,750,000 173,032
Bonds - Special Revenue and Special Assessment
United States
31280F-DG-4.....|FHLMC Gold Pool E61003 6.500% 08/01/10...... 12/0172003 [ Paydown..........c.cceuiueurieiiinriicinniciens [ eeeerienicnieniens | cereenne.36,644 | .0 36,644 | ..............36,958 | .....cc...e. 36,863
31280F-HN-5..... | FHLMC Gold Pool E61137 6.500% 09/01/10...... 12/01/2003 | Paydown.. 59,930
31280G-V3-1..... FHLMC Gold Pool E62434 6.500% 01/01/11...... 12/01/2003 | Paydown.. 13,395
31280H-AP-3..... | FHLMC Gold Pool E62714 6.500% 02/01/11...... 12/01/2003 | Paydown.. 15,806
31280H-J3-3...... FHLMC Gold Pool E62982 6.500% 03/01/11...... 12/01/2003 | Paydown.. ...85,166
31280H-MM-7....| FHLMC Gold Pool E63064 6.500% 02/01/11...... 12/01/2003 | Paydown.. 432,366
31283H-Q3-2...... | FHLMC Gold Pool G01374 7.000% 03/01/32...... 12/01/2003 | Paydown..........c.cceuvieeenmienmicnncnnenns [ errevinnninininins | eeeene. 904,478 | .........004,478 ] ............932,602 |............ 933,197 |..
31283K-LC-0..... | FHLMC Gold Pool G11223 6.500% 06/01/16...... 12/01/2003 | Paydown.. .1,801,528 |..
31283K-NA-2...... | FHLMC Gold Pool G11285 6.500% 12/01/15...... 12/01/2003 | Paydown..........c.cceureeinmieniicnnennenns [ evrvrivnnnseininns [ eeeene. 821,681 | 000,821,681 ] ............854,035 | ............ 854,484 |..
31287M-UN-8.... | FHLMC Gold Pool C62389 6.000% 01/01/32...... 06/01/2003 [ Warburg Dillon Read...........ccccccovcevices |eenrvnivncnniinnns [0 329,248 | ... 317,634 | .. .313,763 | 313,708 | ..
31287M-UN-8.... | FHLMC Gold Pool C62389 6.000% 01/01/32...... 06/01/2003 [ Paydown...........cccueermeriieiieiceicne .182,930 |..
31287M-VG-2.... |FHLMC Gold Pool C62415 6.000% 12/01/31...... 06/01/2003 [ Warburg Dillon Read.............cccccunvnene ..60,580
31287M-VG-2.... |FHLMC Gold Pool C62415 6.000% 12/01/31...... 06/01/2003 [ Paydown...........cccueeiuriiieiieiceecne ..23,212
31287M-VJ-6..... |FHLMC Gold Pool C62417 6.000% 12/01/31...... 06/01/2003 [ Warburg Dillon Read... 1 055 748 .1,042,813
31287M-VJ-6..... |FHLMC Gold Pool C62417 6.000% 12/01/31...... 06/01/2003 [ Paydown...........cccueeiuriiieiieiceecne ceorennn 082,870 | e BTET67 | 575,729
31287N-US-5.....| FHLMC Gold Pool C63293 6.000% 01/01/32...... 06/01/2003 | Warburg Dillon Read............cccoovvvees |evvivvincnncninens | ereenen290,905 | oo 280,644 |.........27T7,224 | ............ 277478 | o B8 | s v [ 13,679 [ 13,679 [ 7,531 [
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31287N-US-5.....| FHLMC Gold Pool C63293 6.000% 01/01/32...... 06/01/2003 [ Paydown...........covuevrmeeieerieirieeniens | eernienieniennens [ eovierinneern 78,426 | i 78,426 [ o TTAT0 | 77,457
31287Q-J9-3...... FHLMC Gold Pool C64788 6.000% 03/01/32...... 06/01/2003 [ Warburg Dillon Read............ccccccunvnene rerereneeeees | 822,114 ] 407,225 402,262 402,191 | ..
31287Q-J9-3...... FHLMC Gold Pool C64788 6.000% 03/01/32...... 06/01/2003 [ Paydown...........ccccuvvrmeeiieiieiieiene cerenenenenenenens | e 101,918 1l 101,918 | il 100,676 | .. 100,658 |..
31287Q-QR-5.... |FHLMC Gold Pool C64964 6.000% 03/01/32...... 06/01/2003 [ Warburg Dillon Read... . . .261,293
31287Q-QR-5.... |FHLMC Gold Pool C64964 6.000% 03/01/32...... 06/01/2003 [ Paydown...........ccccuvvrmeeiieiieiieiene 13177
31287R-6N-4..... |FHLMC Gold Pool C66277 6.000% 05/01/32...... 06/01/2003 [ Warburg Dillon Read... 270,469
31287R-6N-4..... |FHLMC Gold Pool C66277 6.000% 05/01/32...... 06/01/2003 [ Paydown............. 59,843
31287R-7B-9..... |FHLMC Gold Pool C66290 6.000% 05/01/32...... 06/01/2003 [ Warburg Dillon Read... . 515,264
31287R-7B-9..... |FHLMC Gold Pool C66290 6.000% 05/01/32...... 06/01/2003 [ Paydown...........cccueermeeiieiieiceecne ...94,449
31287R-KK-4.....|FHLMC Gold Pool C65698 6.000% 04/01/32...... 05/13/2003 [ Warburg Dillon Read... . 267,198 | ..
31287R-KK-4.....|FHLMC Gold Pool C65698 6.000% 04/01/32...... 06/01/2003 [ Paydown...........cccueermeeiieiieiceecne creerenennennninnns [ e 228,720 | 225,720 | ... 222,969 | ............ 222,994 |..
31287R-PP-8.....|FHLMC Gold Pool C65830 6.000% 04/01/32...... 06/01/2003 [ Warburg Dillon Read.............ccccccvvnene creerenennennnennns [ e 504,845 | .l 487,038 | ............ 481,102 | ........... 481,152 | ..
31287R-PP-8.....|FHLMC Gold Pool C65830 6.000% 04/01/32...... 06/01/2003 [ Paydown...........cccueermeeiieiieiceecne creererennnennnnns [ 165,312 il 165,312 163,298 | 163,315 |..
31287R-VP-1..... | FHLMC Gold Pool C66022 6.000% 04/01/32...... 05/13/2003 [ Warburg Dillon Read... . 414,980 | ..
31287R-VP-1.....|FHLMC Gold Pool C66022 6.000% 04/01/32...... 06/01/2003 [ Paydown...........cccueermeeiieiieiceecne ..13,160 |..
31287S-AE-7..... |FHLMC Gold Pool C66305 6.000% 04/01/32...... 06/01/2003 [ Warburg Dillon Read... crerennn 217,636 | ..
31287S-AE-7..... |FHLMC Gold Pool C66305 6.000% 04/01/32...... 06/01/2003 [ Paydown...........coveerrenicnircnircnencns | enreniennsneinnes | eveeeeneen 194,796 | i 154,796 | ....... 152,910 | 152,928 |..
31287S-BL-0..... FHLMC Gold Pool C66343 6.000% 03/01/32...... 06/01/2003 [ Warburg Dillon Re 436,246 , .
31287S-BL-0..... FHLMC Gold Pool C66343 6.000% 03/01/32...... 06/01/2003 [ Paydown............. 19,166 .0
3128G7-WQ-2... |FHLMC Gold Pool E73355 5.500% 11/01/13...... 12/01/2003 | Paydown.. 021,791 | 614,845 | 615,490 .0
3128G8-BM-2.... |FHLMC Gold Pool E73644 5.500% 12/01/13...... 12/01/2003 | Paydown.. WA 1,148,127 .0
3128G8-H7-9..... |FHLMC Gold Pool E73854 5.500% 12/01/13...... 12/01/2003 | Paydown.. ..894,897 | ............884,900 | ............ 885,967 .0
3128GD-KH-2.... | FHLMC Gold Pool E78396 6.000% 07/01/14...... 12/01/2003 | Paydown.. 1,927,658 .0
3128GL-BK-7.....|FHLMC Gold Pool E83642 6.000% 05/01/16...... 12/01/2003 | Paydown.. 1,660,793 .0
3128GN-A6-5.... |FHLMC Gold Pool E85429 6.000% 09/01/16...... 12/01/2003 | Paydown.. 2,690,542 .0
3128GN-A9-9.... | FHLMC Gold Pool E85432 6.000% 09/01/16...... 12/01/2003 | Paydown.. e 1,461,911 ] .0
3128GR-FZ-7.... |FHLMC Gold Pool E88284 6.000% 03/01/17...... 12/01/2003 | Paydown..........c.cceureeenmecinmicnnennenns [ evrvninnnnseinenns | eeveineern 372,047 | i 372,547 | 377,029 | 377,853 |.. .0
3128GS-HX-8.... |FHLMC Gold Pool E89246 6.500% 04/01/17...... 12/01/2003 | Paydown..........c.cceuieenmeeiniicnnennenns [ errerivnninneinins [ eeeene 298,619 | .00 298,519 ] ... 307,288 | ............ 307,902 |.. .0
3128GS-XE-2.... |FHLMC Gold Pool E89677 6.000% 05/01/17...... 12/01/2003 | Paydown..........c.ccerieeinmeeiniicnnennenns [ errvnivniinneininns [ ceeenne...098,878 | ............698,878 | ............707,614 | ............ 708,198 |.. .0
312911-LH-1...... FHLMC 1341 K 7.000% 08/15/07...........couvuveee 12/01/2003 | Paydown..........c.ccerieenmieinricnncnneens [ errvnivnninreininns [ eeeene031,907 | ..o...631,907 ] ............661,456 | ............ 636,593 |.. .0
31292G-2S-4..... |FHLMC Gold Pool C00785 6.500% 06/01/29...... 12/01/2003 | Paydown..........c.cceuvieeenmieinmicnnennenns [ errvnnnninneininns | eeeeeneenn 242,133 | 0. 242,133 ] .....234,097 [ e 234,105 |.. .0
31292G-ZF-6..... |FHLMC Gold Pool C00742 6.500% 04/01/29...... 12/01/2003 | Paydown.. ..3,635,762 |.. ..0
31292G-ZZ-2..... |FHLMC Gold Pool C00760 6.500% 05/01/29...... 12/01/2003 | Paydown.. v 1,038,882 . .0
31292H-AW-4.... | FHLMC Gold Pool C00921 7.500% 02/01/30...... 12/01/2003 | Paydown..........c.cceuieeinmiciniicnnennenns [ evrvrivnisseininns | veeennen 163,504 | ... 763,504 ] ............ 797,503 | ............ 798,416 |.. .0
31292H-J5+4....... FHLMC Gold Pool C01184 6.500% 06/01/31...... 12/01/2003 | Paydown.. v 1,359,514 ] .0
31292H-KX-1..... | FHLMC Gold Pool C01210 6.500% 08/01/31...... 12/01/2003 | Paydown..........c.cceevieenmiciniicnnennenns [ errvnivnninieininns | ceeeenee 478,627 | ... 478,627 | ............489,620 | ............ 489,804 |.. 0f.
31292H-NH-3.... | FHLMC Gold Pool C01292 6.000% 02/01/32...... 05/13/2003 | Warburg Dillon Read............cccccevvnene .1,168,618 5.
31292H-NH-3.... | FHLMC Gold Pool C01292 6.000% 02/01/32...... 06/01/2003 [ Paydown...........ccceurrcnicnircnircnercns | enrenicnisneinnns | e 450,089 | ...........450,059 | ...........444,574 | .......... 444,553 0f.
31292W-QU-8... | FHLMC Gold Pool C12267 6.500% 07/01/28...... 12/01/2003 | Paydown.. ..37,087 .0
31293M-VE-9.... |FHLMC Gold Pool C24213 6.500% 04/01/29...... 12/01/2003 | Paydown.. 241,527 .0
31293Q-A5-2..... |FHLMC Gold Pool C26328 6.500% 05/01/29...... 12/01/2003 | Paydown..........ccccevreenrieinnenicnicnns [ evrernvninneinnns [ eeeriennnn 10,008 | i 10,005 ] .cenn9,648 [ 9,649 .0
31293Q-XR-9.... |FHLMC Gold Pool C26988 6.500% 05/01/29...... 12/01/2003 | Paydown..........c.cceurieeenmieniicnnennenns [ errenevnnnnninins [ eeeeneen 119,150 | 119,150 ] il 113,630 | e 113,627 .0
31293Q-XX-6..... | FHLMC Gold Pool C26994 6.500% 05/01/29...... 12/01/2003 | Paydown..........c.coueuieeinmieinricnnennenns [ errvrivninieininns [ cveeneenn 322,615 | 0000.322,615 | 311,122 | 311,058 .0
31293R-CC-3.... |FHLMC Gold Pool C27267 6.500% 06/01/29...... 12/01/2003 | Paydown..........c.ccerieenmieinricnnennenns [ evrvnnvnnnnninins [ ceeene 441,478 | L 441,478 ] 421,025 | 420,993 .0
31293S-6H-7..... |FHLMC Gold Pool C28972 6.500% 06/01/29...... 12/01/2003 | Paydown..........c.ccevieenmeeniicnncnnenns [ evrvninnninseinins [ eeeeneenn 299,013 | 0. 259,013 ] .ol 241,914 | L 241,949 .0
31293S-DR-7.....| FHLMC Gold Pool C28212 6.500% 06/01/29...... 12/01/2003 | Paydown..........c.ccerieeinmieiniicnncnnenns [ errvnivnnnseininns [ eeeeene. 310,426 | .........310,426 | ............301,890 | ............ 302,016 |.. .0
31293S-EP-0..... |FHLMC Gold Pool C28242 6.500% 06/01/29...... 12/01/2003 | Paydown..........c.ccueurieeenmeeinmicnnennenns [ eevrvnivninseininns | veeeenee.072,492 | 672,492 ] ............663,998 | ............ 654,207 .0
312938-F6-1...... FHLMC Gold Pool C28289 6.500% 07/01/29...... 12/01/2003 | Paydown.. v 1,745,888 . .0
31293T-FC-6..... |FHLMC Gold Pool C29163 6.500% 07/01/29...... 12/01/2003 | Paydown..........c.ccevieeenmieiniicnnennenns [ errennnnnnneinins | eeeeeneen 179,980 | 179,980 ] el 171,642 [ 171,643 |.. .0
31293T-HZ-3..... |FHLMC Gold Pool C29248 6.500% 08/01/29...... 12/01/2003 | Paydown.. .273,669 .0
31293W-KV-1.... | FHLMC Gold Pool C31208 6.500% 09/01/29...... 12/01/2003 | Paydown.. ..41,519 .0
31293X-DB-1..... | FHLMC Gold Pool C31898 6.500% 09/01/29...... 12/01/2003 | Paydown..........cccceenrueenmieinicnncnienns | errernnninnnnins [ eveinieeineeen 8,476 | i 8,476 |l 8174 [ 8,180 0
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31293X-NR-5.....| FHLMC Gold Pool C32200 6.500% 10/01/29...... 12/01/2003 | Paydown..........c.cceviuevnrieinieeniennieinns [ eevrnienicnienneens [ erreerneennn56,255 | oniinn.56,255 ... 54,251 |, 54,258 0
31293Y-L6-1...... FHLMC Gold Pool C33049 7.500% 12/01/29...... 12/01/2003 | Paydown..........c.cccurieeenmeeinmcnncnneens [ evrvnivniinneininns [ ereeene 200,052 | ..........200,052 | ............201,459 | ............ 201,561 .0
31293Y-RF-5..... |FHLMC Gold Pool C33186 7.500% 12/01/29...... 12/01/2003 | Paydown..........c.ccevieeenmieinicnncnnenns [ evrennsnninseinens [ eeeeneen 110,161 | 110,161 ] il 107,510 e 107,451 |.. .0
31294J-WU-8.... | FHLMC Gold Pool E00659 6.000% 04/01/14...... 12/01/2003 | Paydown..........c.cceuieeinmieiniecnnenneens [ errvrivninieninns | veenn....565,886 | ............565,886 |............579,591 [ ........... 579,388 |.. .0
31294J-YR-3..... |FHLMC Gold Pool E00720 6.000% 07/01/14...... 12/01/2003 | Paydown.. ..3,400,721 |.. .0
31294K-CW-3.... | FHLMC Gold Pool E00985 6.000% 06/01/16...... 12/01/2003 | Paydown.. ..2,563,170 |.. .0
31295X-A6-3..... FHLMC Gold Pool A01829 8.000% 06/01/15...... 12/01/2003 | Paydown..........c.cceuieeinmieiniicinnennenns [ evreninnnnneininns [ eeeene 184,421 | L0 184,421 ] 192,460 e 191,601 .0
31335H-TJ-2..... FHLMC Gold Pool C90553 6.500% 06/01/22...... 12/01/2003 | Paydown.. 5,057,353 .0
31335P-AC-9..... | FHLMC Gold Pool G80003 9.500% 07/25/22...... 12/01/2003 | Paydown..........c.ccevrueviiennieenennnnns [ eevrnenicnienneens v 19,210 | 19,210 19,934 |, 19,911 .0
31335P-EF-8..... |FHLMC Gold Pool G80134 7.380% 12/17/24...... 12/01/2003 | Paydown..........c.cceurieeinmieiniicnnenneens [ evrvrisninienins [ eeeeene. 538,145 | 0....538,145 ] ...........563,196 | ............ 553,372 .0
31339G-BH-3.... |FHLMC 2369 A 6.500% 07/15/28................ ... |08/01/2003 | Paydown.. 4,488,834 .0
31339G-R5-2..... | FHLMC 2368 TR 6.000% 06/15/13.. ....|09/01/2003 | Paydown.. 2,035,559 .0
3133T0-J5+4...... FHLMC 1578 H 6.650% 07/15/22............ .... [ 12/01/2003 [ Paydown.. 1,992,878 .0
3133TV-DE-3.....| FHLMC Remic 2356 GC 6.000% 04/15/15..........{12/01/2003 [ Paydown.. 90,588 .0
31340M-2G-9.... | FHLMC Pool 181675 8.000% 01/01/08............... [ 12/01/2003 [ Paydown.. ..89,103 .0
31347P-5N-7..... | FHLMC Pool 532653 8.500% 06/01/18............... 12/01/2003 | Paydown.. 201,613 |.. .0
313485-4G-6..... |FHLMC ARM Pool 786223 3.568% 01/01/28...... 12/01/2003 | Paydown..........c.cceurieenmieiniecnnenneens [ errvvivnininininns [ eeeenen 258,025 | ...l 255,025 ] ............ 255,783 | ............ 255,894 | .. .0
31358N-M5-8.....|FNMA 1992-119 Z 8.000% 07/25/22........... <] 1210172003 | Paydown..........cccceuiueinmeeiniicnncnnenns [ evrvnivneeneininns [ eeeeene. 809,796 | ...........805,796 |............806,776 |............ 803,579 |.. .0
31358Q-CF-0.....|FNMA 1992-156 J 7.500% 07/25/07.... ... [12/01/2003 | Paydown.. 381,155 .0
313610-NQ-6..... | FNMA Pool 46299 8.500% 04/01/17.... oo | 1210172003 | PaydOwn........cocorueiiiciiicinnicinncnneinns [ e [ eeerieeineeenn 3,864 [ i 3,864 | 4,082 [ 4,078 .0
31361D-Z3-6..... |FNMA Pool 28662 8.500% 06/01/16.... oo | 1210172003 | PaydOwn........cocovueiieeiricinncnncnnenns [ eorreninennnnenens [ eeevnreeineenn 488 [ 1,488 | 1572 [ 1,573 L0
31361D-Z4-4..... |FNMA Pool 28663 8.500% 06/01/16.... ....|12/01/2003 | Paydown.. 42,334 .0
31361E-5U-7..... |FNMA Pool 29659 8.500% 07/01/16.... ....|12/01/2003 | Paydown.. . AT.977 .0
31361M-MW-6... | FNMA Pool 35473 8.500% 01/01/17.... ....|12/01/2003 | Paydown.. 162,714 .0
31361W-5G-8.... |FNMA Pool 44047 7.000% 12/01/07.... ....|12/01/2003 | Paydown.. 56,546 .0
31361X-4X-0..... FNMA Pool 44938 8.500% 04/01/17.... ....|12/01/2003 | Paydown.. 62,424 .0
31361X-6L-4...... FNMA Pool 44975 8.500% 04/01/17.... ....|12/01/2003 | Paydown.. 1,674 L0
31361Y-FW-8.... |FNMA Pool 45181 8.500% 04/01/17.... oo | 1210172003 | PaydOwn........cocorueiieeiniieinnenncnneinns [ e [eeeirieerneeenn 2,088 [ i 2,088 2,206 [ 2,207 L0
31362T-BY-8..... |FNMA Pool 70255 7.500% 09/01/07.... ....|12/01/2003 | Paydown.. 545,091 .0
31366W-A6-9.... | FNMA Pool 160329 7.150% 10/01/15 ... [12/01/2003 | Paydown.. ..40,023 .0
31368H-JS-3..... |FHLMC ARM Pool 190273 7.000% 08/01/26...... 12/01/2003 | Paydown.. 101,627 .0
31371F-PU-0..... |FNMA Pool 250735 5.500% 08/01/11.. ... [12/01/2003 | Paydown.. 51,178 .0
31371G-S6-8..... |FNMA Pool 251741 5.500% 03/01/13.. ... [12/01/2003 | Paydown.. 23,881 .0
31371K-EU-1...... | FNMA Pool 254047 6.000% 11/01/16.. ... [12/01/2003 | Paydown.. 431,404 .0
31371K-QW-4....| FNMA Pool 254369 6.000% 06/01/12.. o [12/01/2003 | PaydOwn........ccoveiieeiricinieinicinieinins | vreirnieinnsnnnnnns | weeereennne 176,880 | ... 776,880 | ........... 798,730 | ... 799,284 .0
31373M-2R-5..... | FNMA Pool 297884 8.500% 11/01/24.. o [12/01/2003 | PaydOwn........ccoveiieeiicinieinieinieinies | vreirnieinnsnnnnnns | ceeieeennn 192,208 | ....... 192,206 | ............ 199,253 | ... 199,092 .0
31373U-M4-6.....| FNMA Pool 303779 6.000% 03/01/11.. ... [12/01/2003 | Paydown.. 1,065,499 .0
31374T-EU-9..... |FNMA Pool 323347 7.000% 09/01/28.. o [12/01/2003 [ PaydOwn........ccoveciiciricinicinicieiceis | vrenienienienees | corieeinneenn87,096 | cni..87,056 | .............88,729 | .o 88,744 .0
31374T-F4-6...... FNMA Pool 323387 6.500% 11/01/13.. ... [12/01/2003 | Paydown.. .793,808 .0
31374T-KA-6..... |FNMA Pool 323489 6.072% 11/01/08.. ... [12/01/2003 | Paydown.. ..81,416 .0
31374T-KD-O0..... |FNMA Pool 323492 6.041% 01/01/09.. ... [12/01/2003 | Paydown.. ..10,413 .0
31374T-PG-8..... | FNMA Pool 323623 6.000% 03/01/14.. ... [12/01/2003 | Paydown.. .907,832 .0
31376C-AE-4.....|FNMA Pool 351105 5.500% 05/01/11.. ... [12/01/2003 | Paydown.. ..46,627 .0
31377K-UL-7..... |FNMA Pool 379587 5.500% 06/01/13.. ... [12/01/2003 | Paydown.. 112,769 .0
31377M-4P-3..... | FNMA Pool 381630 6.200% 05/01/09.. oo [12/01/2003 | PaydOown.........covviieeinieinieinicnieinis | vreereennnneinnens | eeveieineeenn8,309 [ 6,309 [ 6,337 i 6,327 .0
31377M-RE-3.... |FNMA Pool 381285 5.770% 02/01/09.. ... [12/01/2003 | Paydown.. .7,854 .0
31377M-S9-3..... | FNMA Pool 381344 5.880% 02/01/09.. ... [12/01/2003 | Paydown.. .8,031 .0
31377M-TY-7.....| FNMA Pool 381367 5.770% 03/01/09.. ... [12/01/2003 | Paydown.. .5,618 .0
31377M-UV-1.... |FNMA Pool 381396 5.730% 03/01/09.. oo [12/01/2003 | PaydOWN.......cooiviieciiicinicirieinieinies | ereireieinnnneniens | eevvieinieenn.0,644 [ 6,644 | i .6,614 s 6,615 .0
31377N-HJ-1..... FNMA Pool 381933 7.470% 09/01/09.. .| 03/01/2003 [ Paydown.. 531,482 .0
31378G-MQ-3.... | FNMA Pool 398267 5.500% 03/01/13 12/01/2003 | Paydown..........ccccvuruevrieininenieinninnns | eevrrienicnienneens [ veereennn 39,563 | 1. 35,563 | ..en.34,940 | i, 34,980 0
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31378L-2U-5...... FNMA Pool 402287 5.500% 02/01/13................. 12/01/2003 | Paydown..........c.cceuriieunmeenrcnnenieinns [ eveenneneeneinnes | cenriennneen 31,600 [ s 31,600 |...cc.... 31,047 | 31,156
31378X-RT-5..... |FNMA Pool 411898 5.500% 04/01/13.. ... [12/01/2003 | Paydown.. 68,760 67,669
31379C-ZP-9..... |FNMA Pool 415750 5.500% 04/01/13.. ... [12/01/2003 | Paydown.. 40,549 39,918
31379F-FH-2..... |FNMA Pool 417868 5.500% 03/01/13.. ... [12/01/2003 | Paydown.. 29,300 28,843
31379F-J5+4...... FNMA Pool 417984 5.500% 03/01/13.. ... [12/01/2003 | Paydown.. 55,267 54,452
31379F-MA-9.....| FNMA Pool 418053 5.500% 04/01/13.. ... [12/01/2003 | Paydown.. crererenn..88,048 ...86,732
31379H-SK-7..... | FNMA Pool 420022 6.500% 04/01/13.. ... [12/01/2003 | Paydown.. e 1,443,588 1,449,295
31379J-LF-1...... FNMA Pool 420726 5.500% 05/01/13.. ... [12/01/2003 | Paydown.. 35,147 [ 34,532 | 34,624
31379J-MS-2..... |FNMA Pool 420769 5.500% 06/01/13.. ... [12/01/2003 | Paydown.. 149,497 147,174
31379J-TB-2...... FNMA Pool 420946 5.500% 03/01/13.. ... [12/01/2003 | Paydown.. 51,754 50,937
31379J-ZX-7...... FNMA Pool 421158 5.500% 05/01/13.. ... [12/01/2003 | Paydown.. 43,298 42,579
31379K-PU-1...... | FNMA Pool 421735 5.500% 04/01/13.. ... [12/01/2003 | Paydown.. 66,397 65,421
31379L-YR-6..... |FNMA Pool 422920 5.500% 04/01/13.. ... [12/01/2003 | Paydown.. 28,286 27,888
31379P-UX-8.....|FNMA Pool 425498 5.500% 06/01/13.. ... [12/01/2003 | Paydown.. 158,280 155,896
31379Q-VR-8.... |FNMA Pool 426424 5.500% 05/01/13.. ... [12/01/2003 | Paydown.. 181,234 .178,351
31379U-5D-9...... |FNMA Pool 430244 7.000% 06/01/28.. ... [12/01/2003 | Paydown.. 39,844 cen 40,611 |
31379V-SK-6..... |FNMA Pool 430822 5.500% 06/01/13.. ... [12/01/2003 | Paydown.. 137,862 |......... 137,819 [ ............ 137,707 |..
31380C-U3-0..... |FNMA Pool 436302 6.500% 08/01/28.. ... [12/01/2003 | Paydown.. 160,225 160,173 | ..
31383R-H3-9..... |FNMA Pool 510650 6.000% 08/01/14.. oo [12/01/2003 [ PaydOwn.........covecinicinicieicieiceiecenns | vieenienienieinies [ erveniieeneenn8,096 | 8,09 |.....ccoeeernn 7,623 | oo 7,639 |..
31384V-QX-3..... | FNMA Pool 535170 5.500% 09/01/14.. ... [12/01/2003 | Paydown.. ...3,079,801 ..3,181,166
31384W-AW-0... | FNMA Pool 535621 7.045% 12/01/10.. ... [12/01/2003 | Paydown.. 213,201 [ 15,148 | 15,138
31384W-KG-4.... | FNMA Pool 535895 6.500% 02/01/31.. ... [12/01/2003 | Paydown.. 6,718,437 6,719,755
31385H-2L-5...... FNMA Pool 545379 6.500% 07/01/16.. ... [12/01/2003 | Paydown.. ...1,826,494 1,892,035
31385H-4D-1..... FNMA Pool 545420 5.609% 12/01/11.. oo [12/01/2003 [ PaydOwn.........covveciniciniciricieiceiecenes | eveeinienieniienins [ erenieennneen 8,916 | 8,916 [......ccc.......8,685 | .ocorrinnn 8,702
31385H-6R-8..... |FNMA Pool 545480 6.500% 06/01/15.. ... [12/01/2003 | Paydown.. ...1,582,700 1,627,125
31386E-MR-6.... |FNMA Pool 561168 7.500% 12/01/30.. o [12/01/2003 [ PaydOwn.........cocvecunieciniieicieiceicenns | vienienenneinins [ rreernnenn 216,316 | i 216,316 | ............218,682 | ............ 218,786
31386N-CA-4.....| FNMA Pool 568065 6.500% 06/01/31.. ... [12/01/2003 | Paydown.. werrn2,858,543 2,831,962
31386W-4K-1.... |FNMA Pool 576026 7.000% 12/01/14.. ... [12/01/2003 | Paydown.. ..1,223,143 1,255,753
31387F-M@6-8..... |FNMA Pool 582781 7.500% 04/01/16.. ... [12/01/2003 | Paydown.. ....30,511 |. 31,677
31387H-7D-6..... | FNMA Pool 585092 6.500% 06/01/31.. ... [12/01/2003 | Paydown.. ....32,289 |. ...32,140
31388T-NH-2..... | FNMA Pool 614292 6.500% 11/01/31.. ... [12/01/2003 | Paydown.. ...6,625,623 ..6,610,942
31388X-EZ-3..... |FNMA Pool 617652 6.500% 01/01/32.. ... [12/01/2003 | Paydown.. cerenn 213,118 [ 213,950 ] 213,954 | ..
31389X-4Q-3..... |FNMA Pool 639031 6.000% 04/01/32.. ... [12/01/2003 | Paydown.. ...6,483,035 ..6,479,296 |..
31391A-YU-7..... | FNMA Pool 661423 6.000% 09/01/32.. ... [12/01/2003 | Paydown.. ..229,685 | ...........233,130 | ..coceueee 233,107
313921-6A-1...... FNMA 2001-T10 A1 7.000% 12/25/41.. <. [12/01/2003 | Paydown.........covuvuririiirinieinienrenne [ eerveeiveinenniens | e 347,810 [ .0....347,810 | ...........363,027 | ............ 359,632
31392B-MM-5.... | FNMA 2001-79 BA 7.000% 03/25/45... ... [12/01/2003 [ Paydown...........cccoevvvirinininininienins [ eeeencnicnienns [ e, 384,381 |00 384,381 [ ol 394,111 | 392,344
31392D-F4-9..... |FNMA 2002-W6 2A1 7.000% 06/25/42. o 112/0172003 | Paydown..........cvveeunieriniciniinicninnns e | e 374,728 | 374,728 ] .. 392,762 | 391,470 |.. .0
31392E-AF-7..... |FNMA 2002-55 QD 5.500% 04/25/16... ....]07/29/2003 | Bank One..........ccovvevviinienicncninns [ | w0 505,938 | ............500,000 |............512,656 |............ 512,656 |.. 719 (..
31392E-RR-3.....| FNMA 2002-56 DA 5.500% 05/25/32... <. | 1210172003 | Paydown..........cccvvvunrieiniicinicinncnnenns [ eorrvnivnevnininns [ eeeeene. 499,316 | ...........499,316 | ............501,188 | ............ 501,188 |.. 0.
31392G-EK-7.....|FNMA 2002-90 A1 6.500% 06/25/42.... ....| 12/01/2003 | Paydown.. .1,037,625 |..
31392M-EM-0.... | FHLMC T-41 2A 7.000% 07/25/32... ....|12/01/2003 | Paydown.. .1,220,083 |..
31392T-FJ-1...... FHLMC 2480 PB 5.000% 10/15/21.. .... [ 11/01/2003 [ Paydown.. .1,495,343 |..
31392W-7B-0.... |FHLMC T-51 1A 6.500% 09/25/43... <. | 1210172003 | Paydown..........cccvveunreeinieinieinicnnenns [ evrvnnvnesnenenns [ eeeenne..800,906 | ............800,906 |............838,198 |............ 837,984 |..
31393G-CS-1.... |FHLMC 2545 A 5.000% 12/15/17..... ... [09/01/2003 | Paydown.. ..2,150,000 |..
31393H-AX-0..... |FHLMC 2543 TM 5.500% 02/15/18.................... 12/01/2003 | Paydown..........c.ccereeenriciniicnnennenns [ evrerivsisseninns [ veeene...006,507 | ............606,507 |............630,198 | ............ 630,161
911760-GS-9...... | Vendee Mortgage Tr 1995-3 1F 7.25% 12/15/21.. [ 11/01/2003 | Paydown.. .1,505,651 |..
911760-LS-3...... Vendee Mortgage Tr 1998-2 2A 8.94% 8/15/27....] 12/01/2003 | Paydown..........ovviiininninnieinienns [eonnsnnnisennnennns | eeennneennns 123,926 [ 10000 123,626 | .. 133,312 s 128,089 |..
LU UUOUUOUUORUTUUOPUOO I KIS T I 111,158,412 | ..... 112,053,508 | ... 11,906,101 | ......(811,270)| ..o | o0 ] .....298,603 | .........298,603 | ... 3,438,585
Total States aNA US... ..ot snesnesnsensenenenns | conne |1 133905400 | cere 111,158,412 | ..... 112,053,508 | ... 111,906,101 [.......811,270)[ ...ccoooveeee 0 o 0 [ ....298,603 | ........298,603 | ...... 3,438,585
3199999. [ Total - Bonds - Special Revenue & ASSESSMENL.........c.iiiiierriiiicieisisceiceieiscsiseersesiensnsnerseessssnsssessssesssnsesssssssssnsesees | eonee 111,099,438 | oves 111,158,412 | ..... 112,053,508 | ..... 111,906,101 | .......(811,270)| ..o 0 | .0 ......298,603 | ..........298,603 | ...... 3,438,585

Bonds - Public Utilities
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United States
264399-EF-9...... Duke Energy Corp 5.625% 11/30/12.... ....| 05/30/2003 | Various............ .1,082,355 | .........1,000,000 [............996,800 |............ 996,826 |... ....85,405 |....
337932-AAS..... Firstenergy Corp Series 5.500% 11/15/ ....| 08/20/2003 | Lehman Brothers. ....231,007 |............230,000 | ...........214,871 | ............ 216,028 |.. ..12,8% | ...
337932-AC-1..... Firstenergy Corp 7.375% 11/15/31.......... ... |02/19/2003 | Various................ ....7147,930 | ............750,000 | ............716,168 | ............ 716,424 | ..
69351U-AB-9..... | PPL Electric Utilities 6.250% 08/15/09. ... | 07/30/2003 | UBS Securities Inc... .1,118,980 .1,108,553 |..
875127-AS-1..... Tampa Electric 6.875% 06/15/12..... ..|06/02/2003 | Bear Stearns........ 1,220,762 .1,077,085 |..
United States................... 4,401,034 4,114,896 |..
3899999. [ Total - BONAS = PUDIIC UHIHIES. ... ... vttt 4,401,034 4,114,896
Bonds - Industrial and Miscellaneous
United States
00184A-AB-1..... AOL Time Warner 6.750% 04/15/11................... 01/13/2003 [USB Warburg LLC..........ccovveurerrrierns | v [ v 314,613 |............300,000 |............302,352 | ............ 302,192
00184A-AC-9..... |AOL Time Warner 7.625% 04/15/31. ... |02/14/2003 | CS First Boston... .1,000,190 1,007,305
00184A-AF-2..... |AOL Time Warner 6.875% 05/01/12. ... [01/13/2003 | USB Warburg LLC... ....531,085 |............500,000 | ............473,750 | ............ 475,030
00184A-AG-0..... |AOL Time Warner 7.700% 05/01/32. ... |01/14/2003 | CS First Boston... .682,767 |............650,000 |............662,292 | ............ 662,292
001957-BD-0..... |AT&T Corp 8.500% 11/15/31....... ....|01/14/2003 [ Morgan Stanley........... 921,970 | ............850,000 | ...........720,912 | ............ 722,450
001957-BJ-7...... AT&T Corp 6.500% 03/15/13............... ....|01/24/2003 [M L Pierce Fenner Smith. 412,652 |............400,000 |............344,073 | ........... 344,546
00209A-AF-3..... |AT&T Wireless Service 8.750% 03/01/31............[10/16/2003 | Citigroup Global Markets. 449,693 |............375,000 |...........315,233 | ............ 315,324
00253C-HW-0....| AAMES Mortgage Tr 2002-2 A2 4.5% 3/25/3 11/01/2003 | Paydown..................... .868,638 |............868,638 | ............868,638 | ............ 868,638
004408-AB-6..... |ACE Ltd 6.000% 04/01/07........coocvrrverrierriicnnns 03/24/2003 [ Chase...... 523,265 | ............500,000 |............499,155 | ........... 499,280
023551-AF-1...... Amerada Hess Corp 7.875% 10/01/29. .101/28/2003 | J P Morgan...... ....744591 | ............655,000 | ............689,126 | ............ 688,653
023551-AH-7..... |Amerada Hess Corp 6.650% 08/15/11 11/25/2003 | HSBC Securities.. .1,085,250 1,022,279 , .
02378J-AR-9..... | American Airline Ser 2001-1 A-1 6.977% 5/23/21. { 03/03/2003 [ CS First Boston... ...262,183 | ...........422,876 | ..........428,781 | ........... 428,675 ...(166 463)]..
02378J-BH-0..... [American Airline 7.858% 10/01/11........cccccvvvvnnee 03/12/2003 [Morgan Stanley.... .1,204,000 1,454,033 (249,128) ..
02637V-AA-6..... |Amer Genl Instit Cap A 7.570% 12/01/45........... | 02/14/2003 [ Lehman Brothers. 1,287,436 1,117,964 169,490 | ..
026609-AM-9..... | Wyeth Inc 6.950% 03/15/11........ccovvviivrciricieae 12/09/2003 | Merrill Lynch........ 112,229 | ............100,000 |..............99,826 |.............. 99,855 ..10,646 |..
03061N-DU-0.... | Americredit Auto Rec 2001-1 A3 5.13% 11/06/05. [ 02/13/2003 [ Deutsche Bank .226,127 225,068 | ....ccooeeeee(108) | oo e | 1,168 i
03061N-DU-0.... | Americredit Auto Rec 2001-1 A3 5.13% 11/06/05. [ 02/06/2003 [ PaydOwN...........c.cccuvieinicnircninininins | enieinienienienes [ eeniiennnias 26,527 ...26,716
045413-BY-6..... Bank One Mortgage 2000- 4.036% 03/15/30....... 12/01/2003 | Paydown.. .638,736 .636,343
055959-AP-5..... BMW Vehicle Own Tr 2001-A A4 5.11% 5/25/06.. [ 12/25/2003 [ Paydown...........ccccoeviininininininrninnins | eericnicnienienns [ e 69,910 |...ccc00eern69,910 | e 71,230 [ 70,872 .0
060505-AR-5..... | Bank Of America Corp 4.875% 09/15/12............. 07/29/2003 | Goldman Sachs & Co.. 1,712,132 1,718,687 |.cvvveeeeeni290 [ | |evennnnn(6,845) | ..o (6,845)] ..
06423K-AA-9..... | Bank One Capital 8.750% 09/01/30...........c.c...... 01/13/2003 [ Deutsche Bank........ .945,150 | ............750,000 |............813,946 | ............ 813,059
073914-ZL-0...... Bear Stearns Mtg Sec 1998-1 2A3 6.5% 3/25/28. {01/01/2003 [ Paydown..................... 958,234 956,261
12189P-AF-9..... [Burlington North Santa 7.570% 01/02/21........... 07/02/2003 [Redemption ~ 100.0000..........ccocoemie | errrvermmerminrinnns [ v 47,111 ...48,951
125581-AA6..... CIT Group Inc 7.375% 04/02/07.................. ... | 09/04/2003 [ Various..............ccc...... .1,052,324 975,765
125715-JT-0...... CMC Sec Corp Ill 1998-2 B2 6.75% 11/25/28...... 12/01/2003 | PaydOwn..........ccovveuieeenrieinnieinrieinnienns [ e [ e 58,815 61,020
12613X-AP-6..... [ CNH Equipment Trust 2001-A A4 5.38% 8/15/07. | 12/15/2003 | PaydOwn..........c.cueuriueinmeenmieinienienns [ eorrieirieinnnnnnnns [ everieinenns 49,957 ...49,951
12669A-D8-4..... | Countrywide Hm 1998-A11 NB 6.5% 10/25/13..... | 12/01/2003 | Paydown.. .1,056,114 1,035,380
12669B-4V-1..... Countrywide Hm 2001-J1 3A1 6.5% 7/25/31........ 12/01/2003 | Paydown.. .1,415,501 1,398,267
130335-AG-7..... | California Infrastructure 1997-1 A7 6.42% 9/25/08] 12/25/2003 | Paydown.. 146,328 | ...........146,328 | ......... 149,714 | ........... 148,710 |..
130335-AP-7..... California Infrastructure 1997-1 A6 6.38% 9/25/08] 12/25/2003 | PaydOwn..........c.cccmieeunieinienicnienns [ erieirieininiiniens [ e 61,253 ..61,664 | ..
166778-AV-2..... Chevy Chase Auto 2000-2 A4 6.95% 11/15/05.... | 12/15/2003 | Paydown..................... .589,337 creeenn 011,737 |
17248R-AF-3..... | Cingular Wireless 6.500% 12/15/11.. ....| 05/06/2003 | Bony/Barclays Capital Inc... ...170,184 | ............150,000 | ............144,836 | ............ 144,946 |.. ...25,091 |..
172967-BF-7...... Citigroup Inc 5.750% 05/10/06......... ....|07/30/2003 [HSBC Securities............. .2,490,118 2,318,222 .. AT4,967 |..
20825U-AC-8.....| Conoco Funding Co 7.250% 10/15/31................ 02/14/2003 [ Lehman Brothers. 1,154,410 | .........1,000,000 [............987,940 | ............ 988,098 | .. 166,295 | ..
210795-PE-4..... Continental Airlines Inc 144A 2.231% 12/06/09... | 04/30/2003 | Morgan Stanley.... .1,506,645 <rrr.1,500,000 | ..
22540A-QX-9.....| CS First Boston Mtg 2000-1 4A 6.625% 3/15/15.. { 10/01/2003 | Paydown...... ..992,923 | ............992,923 | ............949,095 | ............ 969,227 | ..
22540V-PZ-9..... | CSFB Mtg Secs 14 2001-33 1A29 6.5% 1/25/32. | 06/01/2003 [ Paydown.. .2,617,335 ..2,639,507 |..
23321P-T6-5...... DLJ Mtg Accpt Corp 1998-3 1ppa 6.5% 9/19/28...{12/01/2003 [ Paydown..................... 4,032,147 ..3,852,218
233835-AQ-0...... | Daimler Chrysler NA HId 8.500% 01/18/31......... 02/14/2003 | Bony/Barclays Capital Inc... 1,179,570 v 1,079,972 |
23383V-AS-9..... | Daimler Chrysler Auto 2000-E A4 6.16% 1/08/06. [ 12/08/2003 [ Paydown...........c.ccccvicuniinicinincninins | erieinienienienns [ eeinieinnins 96,423 |..............96,423 | .......... 102,156 | ............ 100,292 |..
244199-BB-0..... Deere and Co 6.950% 04/25/14...........cccovuueee. 03/05/2003 [ Morgan Stanley ..890,400 |............750,000 |............755,474 | ............ 755,298
244217-BG-9...... | John Deere Capital Corp 7.000% 03/15/12 01/23/2003 | Morgan Stanley...........c.ocveevivenevenns | ovvenienienienies | oreeieis 456,904 | ............400,000 | ............397,296 | ............ 397,437
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247367-AT-2...... Delta Airlines 01-A2 7.111% 09/18/11................. 03/03/2003 [ Salomon Smith Barney............cccocoeeees | eveeinienienccnicns [ orerneens 376,000 | ............ 400,000 |...ccene. 400,000 | ...c.co.e.. 400,000

268917-CF-6..... |EQCC Home Equity Ln 1996 2 A4 7.5% 6/15/21..{10/15/2003 | Paydown...... .1,393,091 1,393,091 1,392,656 1,393,005

277432-AB-6..... Eastman Chemical Compan 7.250% 01/15/24.... | 01/14/2003 | Morgan Stanley .1,438,560 | .........1,350,000 1,295,833 1,298,040

31331F-AX-9..... | Fedex Corp 981A 6.720% 01/15/22 03/10/2003 [ Morgan Stanley............... 1,127,184 ...1,010,367 1,022,429 1,021,999

31331F-AX-9..... | Fedex Corp 981A 6.720% 01/15/22. ....|01/15/2003 | Redemption ~ 100.0000..........cccorrers [ corrrrmrrenieniens | e 25,020 225,020 [ 25411 [ 25,396

337358-BK-0..... First Union Corp 6.400% 04/01/08...................... 01/23/2003 [ Bank of America.......... , ...2,500,000 2,787,500 2,786,553

34527R-FR-9..... | Ford Credit Auto Owr 2001-B A5 5.36% 6/15/05.. [ 12/15/2003 400 ............. 14,400 | ..o 14,471 .. 14,437

345370-BS-8..... Ford Motor Company 7.700% 05/15/97.............. 01/14/2003 , .665,322 | ............ 665,310

345370-CA-6..... | Ford Motor Company 7.450% 07/16/31... ... |02/14/2003 | CS First Boston... , 2,624,158 2,627,332

345397-SG-9...... | Ford Motor Credit Co 5.800% 01/12/09...............|05/27/2003 [ Merrill Lynch.... , 720,760 | ............ 721,128

345397-ST-1...... Ford Motor Credit Co 7.875% 06/15/10............... 05/21/2003 [ Various........ , 996,841 | ....connee 995,639

361849-JV-5...... GMAC Cm 1999-CTL1 A 144A 7.15% 12/15/16.. | 12/01/2003 | Paydown...... , 139,023 ... 138,368

36962G-XR-0.... | General Electric CAP Co 5.000% 02/15/07......... 01/23/2003 [ Morgan Stanley , 998,210 | ..o 998,493

370424-FV-0...... GMAC 8.875% 06/01/10........coveureernne ....| 05/27/2003 | Merrill Lynch............ , 709,116 | oo 698,936

370425-RU-6..... |GMAC 7.250% 03/02/11... ....|05/21/2003 | Goldman Sachs & Co.. , 203,478 | ..o 203,082 | ..

370425-RX-0..... |GMAC 6.875% 09/15/11.......coovveviiane. ....|05/20/2003 | Bear Stearns................... , 2,035,712 | .........2,037,180 |..

381317-AQ-9..... | Golden West Financial C 4.750% 10/01/12......... 08/01/2003 [ Spear Leeds & Kellogg.............c........ , 148,949 | .......... 148,970 | ..

41283A-AE-9..... [Harley-Davidson Bike 2001-1 A2 5.27% 1/15/09.. | 12/15/2003 | Paydown..................... , 125,607 | ..o 124,962 |..

416515-AC-8..... [Hartford Financial Sves 6.375% 11/01/08........... 09/25/2003 | Goldman Sachs & Co.. , 1,194,918 | ........1,210,989 |..

45660N-BK-0...... Residentl Asst Sec 2001-A1 2A5 7.04% 7/25/31.. 112/01/2003 | Paydown................. , 780,997 | ..o 780,997 |..

460690-AR-1..... Interpublic Group Cos | 7.250% 08/15/11............ 01/23/2003 | Various..... , 397417 | 397,601

50075N-AG-9.... |Kraft Foods Inc 5.250% 06/01/07..... ... |04/15/2003 | Various............ , 2,056,986 ..2,056,641

50075N-AH-7..... | Kraft Foods Inc 6.250% 06/01/12..........c....c....... 04/14/2003 [ Lehman Brothers. , 1,032,480 | .........1,031,347

55262T-DH-3..... | MBNA Master Cr Crd 1998-D A 5.8% 12/15/05.... {07/15/2003 [ Paydown.......... , 106,348 | ............ 105,329

57164T-AE-8..... | Marriott Vac Club 2002-1A A2 3.945% 12/20/24.. [ 12/01/2003 [ Paydown..................... , 172,553 | .oovvene 172,550

574599-AV-8..... Masco Corp 6.000% 05/03/04...........cccocoeurrennee 10/17/2003 | M L Pierce Fenner Smith. , 14,787 | ..c....e.. 114,901

577778-BH-5..... May Department Stores C 6.700% 09/15/28....... 03/06/2003 | Morgan Stanley.... , 514,186 | ............ 513,494 | ..

577778-BK-8..... May Department Stores C 7.875% 03/01/30....... 03/06/2003 | Morgan Stanley.... \ .250,000 | ...ccconnee 250,000 |..

577778-BN-2..... |May Department Stores C 8.000% 07/15/12....... 06/18/2003 [ USB Warburg LLC... , 1,422,753 1,415,677 |..

58550Q-AC-8.... | Mellon Auto Grantor Tr 2000-1 A 7.18% 10/15/06 [11/15/2003 [ Paydown.......... , 1,435,028 .1,435,091

589929-KZ-0...... Merrill Lynch Mtg 1995-C3 A3 7.117% 12/26/25...{12/01/2003 | Paydown.. , .367,890 | ...oconee 363,692

589929-ME-5..... | Merrill Lynch Mtg 1996-C2 A3 6.96% 11/21/28.... {12/01/2003 | Paydown...... , .338,649 |............ 335,580

617446-HD-4..... |Morgan St Dean Witter and Co 7.25% 4/01/32..... {02/14/2003 [ Deutsche Bai X 248,193 | ..o 248,228

61745M-FY-4.....|Morgan Stanley Cap | 1998-1 A5 6.75% 3/25/13..{12/01/2003 | Paydown...... , .666,994 | ........... 673,119

61745M-HM-8....| Morgan Stanley | 1998-CF1 A1 6.33% 7/15/32.... {12/01/2003 [ Paydown.. , 824,538 | ............ 820,879

66938D-CG-2.... | Norwest Intgrtd Strctrd 1999-1 2A1 6.5% 4/25/29 [12/01/2003 [ Paydown............. , 2,077,321 2,099,157

68233D-AA-5..... | Oncor Electric Delivery 144A 6.375% 05/01/12... [ 02/25/2003 [ Tax Free Exchange. , 510,390 | ..o 510,299

68233D-AJ-6..... | Oncor Electric Delivery 144A 6.375% 01/15/15... {02/19/2003 [ Deutsche Bank.... , 1,289,444 1,289,444

73317P-AC-3..... | Popular Inc Ser MTN3 6.375% 09/15/03 09/15/2003 [ Maturity........... , 204,49% |......... 201,575

755111-AJ-0...... Raytheon Co 6.750% 03/15/18.........cccoveuriecunieee 02/26/2003 [ Deutsche Bank , 325,845 | ............ 325,765

755111-AU-5..... | Raytheon Co Corp Debenture 6.4% 12/15/18...... 02/26/2003 | Morgan Stanley \ 518,614 |............ 522,492

760944-D2-1...... Residential Fdg | 1993-S40 A9 6.75% 11/25/23... {02/01/2003 [ Paydown.. , .980,133 | ..o 990,110

760972-B9-9...... Residential Fdg | 1998-S18 A2 6.5% 8/25/13....... 03/01/2003 [ Paydown.. , 515,086 |............ 532,803

760985-NU-1..... Residntl Asst Mtg 2002-RS5 Al3 3.717% 7/25/27 {12/01/2003 | Paydown.. , 182,023 |........... 182,037

76110Y-LQ-3..... | Residentl Fdg Mtg 1999-S14 [1A1 6.5% 6/25/29... | 12/01/2003 [ Paydown.. , 1,191,757 1,223,657

76111J-PB-4...... Residentl Fdg Mtg | 2002-S4 A2 6.25% 2/25/32...11/01/2003 | Paydown...... , 2,354,625 2,354,106

775371-AU-1..... Rohm and Haas Co 7.850% 07/15/29.. ....102/19/2003 | CS First Boston....... , 1,987,113 1,984,396

786429-AD-2..... | Safeco Corp 7.875% 04/01/05......... ....|01/27/2003 | Goldman Sachs & Co.. , . , .365,317 | .ovvene 370,182 |..

786514-BB-4..... | Safeway Inc 6.150% 03/01/06.. ... | 12/03/2003  Wachovia Securities.... , ...1,000,000 1,044,380 | .........1,039,386 |..

786514-BE-8..... | Safeway Inc 4.800% 07/16/07...........cccoccvvrrureneen. 12/03/2003 | Goldman Sachs & Co.. ..619,590 | ............600,000 ..601,584 | ............ 601,477

79548K-5F-1...... Salomon Brthrs Mtg 2000-UP1 A2 8% 9/25/30.... | 12/01/2003 | Paydown...........cccvverriieroneenieniiees [ eovvivienieniinies | v 441,480 | ............ 441,480 |............ 440,583 | ............ 439,659
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81234C-BM-2.... | Sears Cr Accnt Mstr 2000-1 A 7.25% 11/15/07..... [ 11/15/2003 [ Paydown...........cooovviininininininininnes | eerieinienicnnenns [ e 2,933,333 | ......... 2,933,333 | ......... 2,919,585 | ......... 2,929,598
812404-BJ-9...... Sears Roebuck Acceptanc 6.700% 04/15/12...... 10/30/2003 | Corporation Actions......... e wvee...1,380,000 I

84254Q-AA-7.....| Southern Capital Corp 1 5.700% 06/30/23.......... | 12/30/2003 [ Redemption ~ 100.0000
855030-AG-7..... | Staples Inc 144A 7.375% 10/01/12.........cvvuunee. 04/04/2003 | Tax Free Exchange.....
86359A-HD-8..... | Structured Asst 2002-BC10 A4 1.841% 1/25/33... | 01/28/2003
872649-BL-1...... TRW Inc 7.625% 03/15/06............ccvvrivreirrnene 03/13/2003
88731E-AJ-9...... Time Warner Entertainme 8.375% 07/15/33........ 01/14/2003
89232R-AC-7.....| Toyota Auto Rec Ownr 2000 A3 7.18% 8/15/04... [ 05/15/2003
893830-AE-9..... | Transocean Sedco Forex 6.625% 04/15/11........ 05/09/2003
902494-AL-7...... Tyson Foods Inc -Cl A 7.250% 10/01/06............. 12/24/2003 | Goldman Sachs & Co..
904764-AE-7..... Unilever Capital Corp 6.75% 11/01/03...... ... [ 11/01/2003 [ Maturity...................
904764-AH-0..... | Unilever Capital Corp 5.900% 11/15/32.... ... |02/19/2003 [USB Warburg LLC.......
907833-AF-4...... Union Pacific Corp 98-B 6.850% 01/02/19.......... |07/02/2003 [ Redemption ~ 100.00!
91529Y-AC-0..... | Unumprovident Corp 7.625% 03/01/11............... 03/10/2003 [ CS First Boston...............
929757-AA-0..... | Wachovia Asst Sec 2002-1 1A1 6.25% 10/25/33..{12/01/2003 [ Paydown.............
92977D-AF-4..... | Wachovia Bk 2002-WHL B 144A 1.583% 3/15/15 [12/15/2003 | Wachovia Securities
931142-BP-7..... | Wal Mart Stores Inc 3.250% 09/29/03 ....| 09/29/2003 [ Maturity....
94977T-AP-3..... | Wells Fargo Mtg 2001-26 A14 6.5% 11/25/31 12/01/2003 | Paydown..
98152D-AH-4.....| World Omni Auto Rec 2001-A A4 5.51% 7/20/07. {12/20/2003 [ Paydown..

I4E

989819-AA-5..... Zurich Capital Trust | 8.376% 06/01/37.............. 01/15/2003 [ Various..............covevereeereererereeeeeeie | oo | 001,122,903 | ... 1,200,000 |.........1,200,000 | ......... 1,200,000 |.. e (
[V S T I [ XY 100,351,354 | .....100,305,660 | ..... 100,470,387 |........ 101,857 | ...ceeveeec .0 | o0 | 3 104 398 |...... 3,104,398 | ...... 3,652,342
4599999. [ Total - Bonds - Industrial & MiSCEIANEOUS...............c.c.vvereererererereeeererereerectererererseteeesenseeeereseneseeseensnencenensnenenseeeenes | 00 103,676,647 | ... 100,351,354 | .....100,305,660 | ..... 100,470,387 R R 3,104,398 | ...... 3,104,398 | ...... 3,652,342
6099997. | Total - BONAS = PAIt 4..........coveveeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeesereee e reneneseaesenenennseaenensnsnsncnenensnsnnsenenenenens | ore OD0, 947,496 | ... 341,251,559 | .....339,373,253 | ..... 339,169,473 |..... (1,675,367)] .ovoevveree 0 [ 0 [ 6,453,367 | ...... 6,453,367 | ....11,461,767
6099998. [ Total - Bonds - Summary ltem from Part 5... o...|....165,740,614 | ..... 162,374,191 | .....166,804,218 | ..... 165,775,960 |..... [(RENEE)) I T I (35,348)].......... (35,348 ...... 2,452,161
6099999, [ TOtAl = BONGS..........coeeveveveeeeerereeeeeteteeeeeceeeee ettt teee et enes et ereneaeeseneneseesesensnnsesesessnesesessnsnesenensnsnenenensneenees | 0. D09,088,110 | ... 503,625,750 | .....506,177,471 | ..... 504,945,433 | ..... (2,703,628)] ..o 0 | 0 6,418,019 | ...... 6,418,019 | ....13,913,928
Preferred Stocks - Banks, Trust and Insurance Companies
Foreign
06738C-AE-9..... | Barclays Bank PLC 144A 04/30/2003 [ Bear Stearns............ccoceeveveveeererenens | coevnes 20,000.000 | ......... 2,514,180 | ....2,000,000.00 |.........2,193,200 | ......... 2,171,432 |.......... [GIEE73) N DO
06738C-AG-4.... | Barclays Bank PLC 144A.. 04/30/2003 | Paribas..... ...5,500.000 |...........612,882 | ....... 550,000.00 |............550,000 {............ 550,000 |.. ..
[T Lo .3,127,062 | ....2,550,000.00 .2,121,432 ..

6299999. [ Total - Preferred Stocks - Banks, Trust & Insurance Companies. .3,127,062 | ....2,550,000.00 .2,7121,432 |..

6599997. [ Total - Preferred Stocks - Part 4.... .3,127,062 | ....2,550,000.00 2,121,432 |..

6599999 | Total - Preferred StockS. oo ...3.127.062 | ....2.550.000.00

2,121,432 |..

77199999, | Total - Prefermed and COMMON SIOCKS.oooeerrorreerserseerrerserseessersersersrserserserseeserserserseesereeseerereerec | oo 3427062 [ XXX...... o 2721832 [ (5,182

7299999. [ Total - Bonds, Preferred and CommOon STOCKS..........ciiiiiiiiiisii e | e 512815172 |.......... XXX.......[ .....508,920,671 | ..... 507,666,865 | ..... (2,708,810)] ..o 0 [ e 0 6,828:831 ...... 6,828:831 ....13,913,928
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Bonds - U.S. Government
3128X1-BL-0..... FHLMC Notes 4.750% 05/06/13... ... |05/01/2003 | First Tennessee Capital...... 05/08/2003 | Goldman Sachs & Co.. .100,000
3134A3-4Q-6..... |FHLMC Notes 7.000% 07/15/05... ... |02/05/2003 | Salomon Smith Barney........ 06/24/2003 | Salomon Smith Barney ...35,000
3134A4-TR-5..... |FHLMC Notes 1.750% 05/15/05... ... |05/21/2003 | Lehman Brothers......... ... | 06/24/2003 | Goldman Sachs & Co.......... s 400,000
3134A4-UD-4.....| FHLMC Notes 3.625% 09/15/08... ... |09/10/2003 | Bank of America.. ... [ 12/16/2003 | Bony/Barclays Capital Inc... |. 2,875,000
31359M-SE-4.... |FNMA Notes 1.750% 06/16/06......... ... |09/30/2003 | Bear Stearns........... ....[12/09/2003 [J P Morgan..........ccccoueeunee 6,000,000 ceveneD,
36200B-7L-5...... GNMA Pool 596799 6.000% 12/15/32............. | 02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown............ccccouvvrnae | corverrinnan 201,035 | ..........210,018 | ..........201,035 | ..........201,035 | ......... (8 984)
36200D-K9-3..... | GNMA Pool 598020 6.000% 01/15/33............. | 02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 197,874 | ..........206,717 | .........197,874 | ........ 197,874 | ......... (8,843)
36200K-ZD-2..... | GNMA Pool 603840 6.000% 12/15/32............. 05/13/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. ..72816 |.............76,206 | ...........72,816 | ............72,816 | ......... (3,390)
36200M-BV-4.... | GNMA Pool 604052 6.000% 02/15/33............. 05/13/2003 | Warburg Dillon Read........... [ 12/01/2003 | Paydown.. .236,685
36200R-L2-6...... GNMA Pool 570145 6.000% 12/15/31............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.............cccccuvrrnae | corvevrinnan 263,778
36200R-LX-8..... | GNMA Pool 570142 6.000% 12/15/31............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 121,419
36201A-RA-8.....| GNMA Pool 577481 6.000% 12/15/31............. | 02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. .13,027
36201F-WE-3.... | GNMA Pool 582145 6.000% 05/15/32............. |02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............c.cccoremens ferrreiricinnaes 8,552
36201M-GV-8.... | GNMA Pool 587112 6.000% 06/15/32............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 137,028
36201N-3B-4...... | GNMA Pool 588594 6.000% 08/15/32............. |02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............cccccrremrcnns fevrreinnacee 164,336
36201R-R2-9..... | GNMA Pool 591005 6.500% 07/15/32............. [01/15/2003 | Salomon Smith Barney........ 12/01/2003 | Paydown............ccvrerirnias | orverrnnnd 479,864
36201R-R5-2..... | GNMA Pool 591008 6.000% 08/15/32............. |02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............cccccvverrcnns fevrreinnacee 313,990
36201T-LV-7...... GNMA Pool 592640 6.000% 03/15/33............. |05/13/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown............cccccuovrrvae | corvrrrinnnne 123,864
36201U-WM-2... | GNMA Pool 593852 6.000% 12/15/32............. | 02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............cccccvvemrcnns fevrreinnacee 200,325
36201X-WA-2.... | GNMA Pool 606441 6.000% 03/15/33............. |02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............cccccrvemrcnns fevrreinnacee 218,780
36202S-B6-4...... GNMA Pool 607661 6.000% 03/15/33............. | 05/13/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 267,324
36202S-DX-3.....| GNMA Pool 607718 6.000% 03/15/33............. | 02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. ...20,710
36209X-YU-8.....| GNMA Pool 485023 6.000% 10/15/28............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 234,411
36210C-LN-1..... GNMA Pool 488233 6.000% 04/15/29.............|02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 119,175
36210K-DD-4.....| GNMA Pool 494300 6.000% 01/15/29............. 05/13/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. LATTTT
36212M-7L-7...... | GNMA Pool 538299 6.000% 01/15/32............. 05/13/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 505,749
36213E-CX-2.....| GNMA Pool 551886 6.000% 11/15/31............. | 02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 20,339
36213F-MP-5.....| GNMA Pool 553066 6.000% 02/15/33............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 47,903
36213U-L8-1...... GNMA Pool 564751 6.000% 08/15/31............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 162,687
36225A-5R-7..... | GNMA Pool 780856 6.500% 09/15/13............. [08/11/2003 [J P Morgan................. .... [ 12/01/2003 [ Paydown.. 546,713
36225B-UJ-5..... | GNMA Pool 781485 6.000% 08/15/32............. |02/27/2003 | Warburg Dillon Read........... | 12/01/2003 | Paydown.. 10,952
36225B-UN-6.....| GNMA Pool 781489 6.000% 08/15/32............. |02/27/2003 | Warburg Dillon Read........... [ 12/01/2003 [ Paydown............c.cccorenens feorreinicinnaes 8,723
36225B-WB-0.... | GNMA Pool 781542 6.000% 01/15/33............. | 05/13/2003 | Warburg Dillon Read........... [ 12/01/2003 | Paydown......... 568,565
912810-CE-6..... |US Treasury Bond 8.750% 11/15/08............... |01/23/2003 [ Salomon Smith Barney........[11/15/2003 [Call ~ 100.0000...........ccccc. [ cerrerrece 180,000
912810-DY-1..... |US Treasury Bond 8.750% 05/15/17............... |03/11/2003 [ Deutsche Bank................... 05/20/2003 | Citigroup Global Markets.... 3,600,000 | ........ 5,346,422 |........ 5,440,500 |........ 5,329,181
912810-ED-6..... |US Treasury Bond 8.125% 08/15/19............... | 08/01/2003 | Greenwich Capital... ....| 11/13/2003 | Various.... ..1,620,000 | ........ 2,128,781 |........ 2,161,676 |........ 2,123,123
912827-7G-1..... US Treasury Bond 3% 11/30/2003... ....| 08/27/2003 [ G X Clarke & Co...... <. | 11/30/2003 | Maturity.........oevverurierinnens creeeenn 1,500,000 | ... 7,537,500 |........ 7,500,000 |........ 7,500,000
912828-AQ-3..... |US Treasury Note 2.000% 11/30/04. ....|11/26/2003 [ G X Clarke & Co.. .... | 12/10/2003 | Bony/Barclays Capital Inc... |..........4,500,000 | ........ 4,529,531 |........ 4,530,234 |........ 4,528,468
912828-AV-2..... US Treasury Note 1.500% 02/28/05..... ....| 03/25/2003  Bear Stearns.... ....| 08/01/2003 [ Goldman Sachs & Co.......... . 3,475,000 | ........ 3,463,598 |........ 3,470,928 |........ 3,465,675
912828-BA-7..... US Treasury Note 3.625% 05/15/13..... ....| 08/01/2003 | Various ... | 08/08/2003 | Various................... 8,990,000 | ........ 8,612,771 |....... 8,724,672 |........ 8,613,397
912828-BC-3..... |US Treasury Note 1.125% 06/30/05..... ....| 07/23/2003 | Citigroup Global Markefs..... | 08/01/2003 | Bear Steams............c......c| oo 625,000 |........... 620,605 | .......... 617,603 | .......... 620,643
912828-BH-2..... |US Treasury Note 4.250% 08/15/13..... ..| 08/29/2003 | Greenwich Capital ....|09/30/2003 | Various........ 10,000,000 | ........ 9,837,500 |...... 10,037,461 |........ 9,838,162
912828-BR-0..... |US Treasury Note 4.250% 11/15/13. 11/25/2003 | HSBC Securities.. 12/02/2003 | J P Morgan..........cooevvnicns [oneiinnnas 900,000 f....c.c... 906,047 | .......... 890,895 | .......... 906,044
0399999. [ Total - BONdS = U.S. GOVEINMENL. ...ttt sttt snsentenss | cossenc 56,114,401 | ...... 58,074,419 |...... 58,188,047 |...... 57,757,696
Bonds - Special Revenue and Special Assessment
New Jersey
646139-VY-8..... NJ ST TPK Rev Ser B 4.252% 01/01/16........ [06/27/2003 [ Morgan Stanley.........ccc....... [11717/2003[Morgan Stanley.......ccccooocoee [ covrreeas 2,650,000 | ........ 2,650,000 {........ 2,520,732 {........ 2,650,000 ..o Lo o (129,268)] ...... (129,268)].......... 41,002 [0
[T U UOPUOPTUPTUUUUUUOOTY v 2,650,000 | ........ 2,650,000 |........ 2,520,732 [........ 2,650,000 [...ccoooiinnes [ [ 0f... (129,268)] ...... (129,268)].......... 41,002 ..o 0
United States
01F052-66-4...... FNMA TBA 5.500% 06/01/33..........................[ 05/08/2003 [ Morgan Stanley...................[06/09/2003 [Morgan Stanley...................{ .........8,000,000 | ........ 8,233,750 {........ 8,317,188 |........ 8,233,750 |..covvvvvvens [ [ [ ...83,438 | .........83,438 |......... 13,444 1....... 13,444
01F060-62-6...... FNMA TBA 6.000% 02/25/33..........................| 01/14/2003  Merrill Lynch....................... |01/14/2003 [ Merrill Lynch............ccccuenn. | ... 1,000,000 | ........ 1,032,188 |........ 1,032,188 |........ 1,032,188 | ..o | e [ Lo [0 | 2,000 |......... 2,000
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
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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
01F062-62-2...... FNMA TBA 6.500% 02/25/33..........cccoceviunnee. 01/14/2003 [ Bear Steamns............cccoo.u.e. 01/14/2003 [ Bear Steamns...........cccovecenee [ ceveinees 1,344,773 | ........ 1,401,085 |........ 1,401,085 |........ 1,401,085 | ..o s fevererencnens oo 0 [ 2,914 | 2,914
01F070-62-5...... FNMA TBA 7.000% 02/25/32....... ....|01/15/2003 [ Merrill Lynch.... .... |01/15/2003 [ Merrill Lynch........cccocovveee [ voevnnne.... 534,766 | ...........567,186 | .......... 567,186 | .......... 567,186 | ..o [ | v |0 [ 1,248 i 1,248
02R052-43-8...... FHLMC Gold TBA 5.500% 10/01/1 03/05/2003 [ Bank of America.. ... |03/05/2003 | Bank of America.. ceereenee973,000 | ........1,017,393 |........ 1,017,393 |........ 1,017,393 | [ e [ o0 [ 12,527 | 2,527
31283H-VE-2..... | FHLMC Gold Pool G01513 6.000% 03/01/33.. {05/16/2003 [ CS First Boston... ... [12/02/2003 | J P Morgan...... 21,611, 677,042 |........ 1,651,102 |........ 1,678,662 | oo 1,619 [ oo | [0 (27,559) | .......(27,559) | ..........59,100 |......... 5,373
31283H-VE-2..... |FHLMC Gold Pool G01513 6.000% 03/01/33.. {05/16/2003 [ CS First Boston... ... [12/01/2003 | Paydown..........cccoevvrivnns | cevnen.... 968,528 | .......1,007,723 | ..........968,628 | ..........968,628 | .......(39,195) | ...corveimniinns | orvrrvrinns [eeenenicnies [0 [ 15,919 | 3,228
31283K-J8-2...... FHLMC Gold Pool G11187 5.500% 09/01/16.. [ 03/25/2003 [ CS First Boston... . [12/01/2003 [ Paydown..........cccocovvrrcricnns e, 385,524 | ... 397,993 | ..........385,524 | ..........385,524 [ .......(12,469) [ .cocvvvvivris | e [ |0 6,953 [ 1,178

31283K-R6-7..... [FHLMC Gold Pool G11409 6.000% 05/01/17.. | 05/20/2003 [ CS First Boston... ... |12/01/2003 | Paydown..
31283K-SF-6..... [FHLMC Gold Pool G11418 6.500% 07/01/17.. | 06/20/2003 | Lehman Brothers..... ... |12/01/2003 | Paydown..
31283K-TX-6..... [FHLMC Gold Pool G11466 6.500% 03/01/13.. {09/23/2003 | Goldman Sachs & Co.......... | 12/01/2003 [ Paydown..
31288F-4Z+4...... FHLMC Gold Pool C77140 6.500% 03/01/33.. [03/21/2003 | Merrill Lynch............ .... [ 12/01/2003 | Paydown..
31288F-H9-8..... FHLMC Gold Pool C76556 6.000% 02/01/33.. {03/21/2003 | Bank of America.. ... |12/01/2003 | Paydown..
3128H4-E8-8..... [FHMLC Gold Pool E96459 5.000% 05/01/18...|09/16/2003 [ Bank of America.. ... |12/01/2003 | Paydown..
3128H6-YS-7..... [FHLMC Gold Pool E98821 4.500% 09/01/18...{10/01/2003 | CS First Boston........... ... |12/01/2003 | Paydown..
3128H7-PJ-5..... FHLMC Gold Pool E99425 5.000% 09/01/18... | 09/25/2003 | Salomon Smith Barney........ [ 12/01/2003 | Paydown..
31294K-CL-7..... [FHLMC Gold Pool E00975 6.000% 05/01/16... | 05/12/2003 | Various.................... .... [ 12/01/2003 | Paydown......... .
31294K-N4-3..... [FHLMC Gold Pool E01311 5.500% 02/01/18...|03/05/2003 [ Bank of America.. ... |12/02/2003 | CS First Boston... RO
31294K-N4-3..... [FHLMC Gold Pool E01311 5.500% 02/01/18...|03/05/2003 [ Bank of America.. ... |12/01/2003 | Paydown...........cccoevevinienns [ ceriinnnne
31294K-Q7-3..... [FHLMC Gold Pool E01378 5.000% 05/01/18...|07/30/2003 | Deutsche Bank.... . 112/01/2003 | Paydown..
31294K-R8-0..... [FHLMC Gold Pool E01411 5.000% 07/01/18...|09/16/2003 | Lehman Brothers 12/01/2003 | Paydown..
31294K-SN-6..... [FHLMC Gold Pool E01425 4.500% 08/01/18...{09/17/2003 | Raymond James & Associatq 12/01/2003 [ Paydown..

31294K-UM-5.... [FHLMC Gold Pool E01488 5.000% 10/01/18...{09/04/2003 | Lehman Brothers................ 12/01/2003 | Paydown..
31296M-NH-8.... [FHLMC Gold Pool A13092 5.000% 09/01/33...{10/01/2003 [ Direct...................... ....[ 12/01/2003 | Paydown..
31296P-YP-1..... FHLMC Gold Pool A15218 5.500% 10/01/33... [ 10/16/2003 | Goldman Sachs & Co.......... 12/01/2003 | Paydown..
3133TS-SL-8..... [FHLMC 2303 TD 6.500% 05/15/30................. 06/18/2003 | Citigroup Global Markets..... | 12/01/2003 [ Paydown......

... |07/29/2003 | USB Warburg LLC.............. 10/09/2003 | Countrywide............cccocooveees | covrriinne

... |07/29/2003 | USB Warburg LLC.............. | 10/01/2003 | Paydown......

... |07/09/2003 | Various..... ... [12/0172003 | Paydown.........cccocvvviviinic [ v

... |05/13/2003 | Bear Stear ....[12/01/2003 | Paydown.. 212, 487

... |05/13/2003 | Bear Stearns.... .112/01/2003 | Paydown.. ..31,784
. [05/13/2003 | Bear Stearns.... .112/01/2003 | Paydown...... 718,614

31371K-5V-9..... FNMA Pool 254760 5.000% 06/01/18..
31371K-5V-9..... FNMA Pool 254760 5.000% 06/01/18..
1371K-7J-4...... FNMA Pool 254797 5.000% 06/01/23..
31371K-UK-5...... [FNMA Pool 254486 5.000% 09/01/17..
31371K-WE-7.... [FNMA Pool 254545 5.000% 12/01/17..
31376J-4M-8..... FNMA Pool 357328 5.000% 01/01/18..

31385J-JC-3...... FNMA Pool 545759 6.500% 07/01/32.. ... |01/1412003 | Bear Steans.... .104/01/2003 | Merrill Lynch..........ccocveees [ eerviinninee 393,929
31385J-JC-3...... FNMA Pool 545759 6.500% 07/01/32.. ... |01/14/2003 | Bear Stearns.... .112/01/2003 | Paydown.. 533,120
31385W-UR-8....[FNMA Pool 555092 5.000% 12/01/17.. . [05/13/2003 | Bear Stearns.... .12/01/2003 | Paydown...........ccccvemneenennes fevniiiiinines 9,261

... | 06/09/2003 | Morgan Stanley
... | 06/09/2003 [ Morgan Stanley.......
... |05/27/2003 | Goldman Sachs & Co..
... |07/29/2003 | USB Warburg LLC...
... |07/29/2003 | USB Warburg LLC...
... |01/15/2003 | CS First Boston...
... |05/13/2003 | Bear Stearns.... .
... | 05/13/2003 | Bear Stearns .[12/01/2003 | Paydown.........
... |01/15/2003 | FHLMC.... .103/05/2003 [ Bank of America.. N
... |01/15/2003 [FHLMC........ .103/01/2003 [ Paydown.........
... | 05/13/2003 | Bear Stearns ....[12/01/2003 [ Paydown..
... |01/15/2003 | Merrill Lynch.... .... | 12/01/2003 [ Paydown..
... | 05/13/2003 | Bear Stearns.... ....[12/01/2003 [ Paydown..
... | 05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown..
... | 05/13/2003 | Bear Stearns.... ....[12/01/2003 [ Paydown..
31391U-TU-9..... | FNMA Pool 677463 6.000% 01/01/33.. ... |01/14/2003 | Merrill Lynch............ we | 12/101/2003 | Paydown...........ccovveeveerennens | e
313921-25-0...... FNMA 2001-60 MC 6.000% 01/25/25..............| 05/19/2003 | Goldman Sachs & Co..........|09/01/2003 | Paydown.. ..4,250,000 | ........ 4,297,813 |........ 4,250,000 |........ 4,250,000
31392F-FJ-1...... FNMA 2002-73 DA 4.500% 11/25/17.............. 06/17/2003 [ Paine Webber..................... 12/01/2003 | Paydown..........ccoovverecenns [ covicenne 1,996,391 | ........ 1,998,887 |........ 1,996,391 |........ 1,996,391

31385X-F9-3...... FNMA Pool 555592 5.500% 07/01/33..
31385X-F9-3...... FNMA Pool 555592 5.500% 07/01/33..
31385X-GA-9..... [FNMA Pool 555593 6.000% 02/01/18..
31385X-GK-7..... [FNMA Pool 555602 5.000% 06/01/18..
31385X-GK-7..... [FNMA Pool 555602 5.000% 06/01/18..
31387S-MG-8.... [FNMA Pool 592659 6.000% 07/01/16..
31388H-CH-0.... [FNMA Pool 604972 5.000% 12/01/16..
31388W-WJ-1....[FNMA Pool 617429 5.000% 12/01/16..
31390S-KF-7..... [FNMA Pool 654694 5.500% 09/01/17..
31390S-KF-7..... [FNMA Pool 654694 5.500% 09/01/17..
31391B-3R-6..... [FNMA Pool 662408 5.000% 01/01/18..
31391C-LJ-2...... FNMA Pool 662829 7.000% 10/01/32..
31391J-EH-9..... [FNMA Pool 668036 5.000% 10/01/17..
31391K-3V-7..... FNMA Pool 669612 5.000% 10/01/17..
31391N-ZG-9..... [FNMA Pool 672243 5.000% 12/01/17..

....| 10/10/2003 | Countrywide. .
....| 10/01/2003 | Paydown...........c.ccovuvvuveeens [ corvirnnnn
... [ 1210172003 [ Paydown..........cccoovvviciiciec [ v
... | 10/09/2003 | Countrywide.
.... | 10/01/2003 | Paydown......
... |12/01/2003 | Paydown..
..|12/01/2003 | Paydown..
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31392J-GZ-6..... FNMA 2003-19 JB 5.500% 07/25/16............... 01/28/2003 [ Amherst Sec. Group............ 12/01/2003 | Paydown..........ccoueurienrcns | corcrniecnns 25,693 |.............26,889 | ...........25,693 | ............25,693 | ......... (1,196)

31393A-P9-2..... FNMA 2003-W4 3A 7.000% 10/25/42.. ... |07/31/2003 | Nomura Securities....... ... [12/01/2003 | Paydown...........ccovveurrcuniens | cevrirrinee 281,121 , , ,

31393G-T4-6..... |FHLMC 2535 FB 2.110% 06/15/30...... ... 101/08/2003 | Salomon Smith Barney........ 05/15/2003 [ Paydown.. 2,000,000 | ........ 2,000,000 |........ 2,000,000 |........ 2,000,000

31393Q-XT-4.....|FHLMC 2610 UF 2.615% 07/15/31...... ... |05/21/2003 | Salomon Smith Barney........ | 10/01/2003 | Paydown.. ,000 | ........ 2,003,438 |........ 2,000,000 |........ 2,000,000

31400C-EU-4.....| FNMA Pool 683347 5.000% 02/01/18.. ... | 05/13/2003 | Bear Stearns............... .[12/01/2003 | Paydown.. X

31400D-3G-5..... | FNMA Pool 684899 5.000% 05/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. ,

31400D-EK-4..... | FNMA Pool 684238 5.000% 01/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. ,

31400E-FY-1..... |FNMA Pool 685183 5.000% 03/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. ,

31400T-LF-2...... FNMA Pool 697026 5.000% 05/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown...... ,

31400T-MS-3.....| FNMA Pool 697069 5.000% 05/01/18.. ... |07/29/2003 | USB Warburg LLC.............. | 10/09/2003 | Countrywide. 1,891,722

31400T-MS-3.....| FNMA Pool 697069 5.000% 05/01/18.. ... |07/29/2003 | USB Warburg LLC.............. | 10/01/2003 | Paydown...........cccoceniccunees | cervirernnnns 108,280

31401A-SU-2...... | FNMA Pool 702631 5.000% 06/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. 5,838

31401E-WU-9.... | FNMA Pool 706359 5.000% 05/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. 6,413

31401H-RA-2.....| FNMA Pool 708881 5.000% 06/01/18.. ... | 05/13/2003 | Bear Stearns........... .[12/01/2003 | Paydown.........c..ccorerremviens | covririnicine 3,261

31401J-NZ-7..... FNMA Pool 709708 5.500% 06/01/33.. ... |06/12/2003 | Goldman Sachs & Co.. 12/01/2003 | Paydown.. .312,461

31401K-BC-8..... | FNMA Pool 710235 5.000% 06/01/18.. ... |05/13/2003 | Bear Stearns........... .[12/01/2003 | Paydown.. 16,916

31401M-D4-0.....| FNMA Pool 712123 5.000% 05/01/18.. ... |05/13/2003 | Bear Stearns.... .[12/01/2003 | Paydown.........c.ccovrevimniens | covririnicine 1,242

31401N-2L-2...... FNMA Pool 713679 5.000% 08/01/33.. ... |08/08/2003 | Bear Stearns.... .[12/01/2003 | Paydown.. 48,970

31402E-SN-9..... | FNMA Pool 726925 5.500% 08/01/33.. ... | 10/10/2003 | Countrywide..... .[12/01/2003 | Paydown.. ...16,365

31402F-CV-5..... |FNMA Pool 727384 4.500% 09/01/18.. ... |07/29/2003 | Morgan Stanley....... ....[12/01/2003 [ Paydown.. 269,315

31403C-EL-1...... |FNMA Pool 744539 5.500% 07/01/33.. ... | 11/17/2003 | Goldman Sachs & Co..........| 12/01/2003 | Paydown............cccocevevcns | cerrivrinicnne 6,336

31403F-WZ-3.... |FNMA Pool 747764 4.500% 10/01/18.. ... | 10/16/2003 | Goldman Sachs & Co..........| 12/02/2003 | CS First Boston............c.... |..... .989,983

31403F-WZ-3.... |FNMA Pool 747764 4.500% 10/01/18.. ... |10/16/2003 | Goldman Sachs & Co.......... 12/01/2003 | Paydown......... ..25,044

3837H2-SM-2.... | GNMA 1999-29 PB 7.250% 07/16/28... . 101/27/2003 [ Salomon Smith Barney 12/01/2003 | Paydown.........ccoovcnicniecns | concniicnnns

LU (98,
TOtAl SAES NG US..... ettt ettt enens | eneees 53,551,142 (225,690)
3199999. [ Total - Bonds - Special ReVENUE & ASSESSIMENL. ......uiuiiiiiiietieit ittt ettt ettt ettt se s it sn st e e et snsnsesseeeensnsnseseesnensnsnsnsseseans | srseeeas 53,551,142 (225,690)
Bonds - Industrial and Miscellaneous
United States

001957-BJ-7...... AT&T Corp 6.500% 03/15/13........cocvvvvrrane 01/03/2003 [ CS First Boston.................. 01/24/2003 [M L Pierce Fenner Smith..... | ............. 350,000 | ........... 349,955 | .......... 361,071 | .......... 349,968

026609-AL-1...... Wyeth Inc 6.250% 03/15/06................. ....|01/27/2003 [ Mellon Investor Services..... 11/17/2003 1,220,000 | ........ 1,322,797 |........ 1,318,539 |........ 1,297,335

05946X-BV-4..... | Banc of Am Fdg 2003-1 A1 6% 5/20/33........... |05/22/2003 [ Bank of America.. ... [12/01/2003 1,954,593 | ........ 1,995,823 |........ 1,954,593 |........ 1,954,593

060505-AR-5..... | Bank Of America Corp 4.875% 09/15/12......... 05/21/2003 [J P Morgan.......... .... | 07/29/2003 [ Goldman Sachs & Co.......... | ccccoeunee 700,000 | ........... 742,889 | .......... 694,778 | .......... 742,233

060505-AW-4.... |Bank Of America Corp 3.875% 01/15/08......... 02/14/2003 [ Lehman Brothers. ... |07/30/2003 | Bony/Barclays Capital Inc... | ..........1,000,000 | ........ 1,015,620 |........ 1,010,540 |........ 1,014,369

06406H-AS-8..... | Bank of New York 3.900% 09/01/07................ 02/19/2003 | Morgan Stanley.... ....|07/30/2003 [ Bear Steamns............cccco.u..e. wreee 1,100,000 | ... 1,126,521 |........ 1,121,329 |........ 1,124,088

073902-CC-O0...... | Bear Stearns Companies Inc 2.875% 07/02/08 06/18/2003 | Bear Stearns............... ....| 07/30/2003 [ Bear Stearns....... 2,000,000 | ........ 1,997,860 |........ 1,906,100 |........ 1,997,898

101121-AA-9..... Boston Properties Inc 144A 5.625% 4/15/15... | 03/11/2003 | Salomon Smith Barney........ 09/10/2003 [ Tax Free Exchange. ,

10112R-AA-2..... | Boston Properties Inc 144A 6.25% 01/15/13.... |01/21/2003 | Bank of America................. 06/25/2003 [ Tax Free Exchange. ,

10138M-AA-3.... [Bottling Group Ser 144A 4.625% 11/15/12...... 03/13/2003 | Salomon Smith Barney........|07/11/2003 | Tax Free Exchange. ,

115637-AD-2..... Brown-Forman Corp 144A 3.000% 03/15/08... | 03/10/2003 | Bank of America.......... ... |06/12/2003 | Tax Free Exchange. ,

12669F-EF-6..... [ Countrywide Alt 2003-22CB 2A1 5% 12/25/18.] 10/09/2003 | Countrywide..... ....[12/01/2003 [ Paydown................. , , , ,

172967-BF-7...... Citigroup Inc 5.750% 05/10/06...............ccou..... 01/28/2003 | Various..... .... |07/30/2003 | HSBC Securities......... ,000 | ........ 1,629,410 |........ 1,623,990 |........ 1,609,664

17305E-BS-3..... [ Citibank Cr Crd Iss 2003-A6 A6 2.9% 5/17/10..|05/08/2003 | J P Morgan.......... ... | 07/29/2003 | Citigroup Global Marke 2,925,000 | ........ 2,918,799 |........ 2,847,190 |........ 2,919,176

20825C-AA-2...... | ConocoPhillips 144A 3.625% 10/15/07............ 01/17/2003 [USB Warburg LLC.............. |03/11/2003 | Tax Free Exchange.............| cccoueeuuncs 900,000 | ..... ..902,178 ..902,144

22541Q-SC-7.... | CSFB Mtg 2003-C4 A1 2.611% 8/15/36 09/11/2003 [ CS First Boston... ... [12/01/2003 | Paydown.........c.cceunrecmniecnis [ covcrriicnnes 99,452 ....99,452 cevreennnn99,452

233835-AV-9..... Daimler Chrysler NA Hidg 4.05% 6/04/08......... 06/06/2003 [J P Morgan................. .... [ 10/31/2003  Bear Stearns....... 1,000,000 ...1,004,040 | ..........968,060 |........ 1,003,747

285661-AC-8..... | Electronic Data Sys Corp 144A 6% 8/01/13..... 10/08/2003 | Spear Leeds & Kellogg...... 11/25/2003 | Tax Free Exchange. ..10,000 | .o 9,424 | ... R 9,430

31331F-AX-9..... | Fedex Corp 981A 6.720% 01/15/22................ 01/24/2003 [ Morgan Stanley........... ....| 03/07/2003 [Morgan Stanley............cccoow. [ covveiaee 898,104 ........ 1,006,344 |........ 1,002,617 |........ 1,005,964

32051D-PN-6..... | First Horizon Asst 2002-6 2A1 5.75% 10/25/17 {03/04/2003 | Morgan Stanley.... ....[12/01/2003 [ Paydown..........ccccvvrruernene 1,445,622 | ........ 1,472,727 |........ 1,445,622 |........ 1,445,622

345397-SM-6..... | Ford Motor Credit Co 7.375% 10/28/09........... 02/14/2003 [ Various............ ... | 05/20/2008 | Various............ 1,485,000 | ........ 1,444,643 |........ 1,535,942 |........ 1,446,097

345397-TX-1...... Ford Motor Credit Co 6.500% 01/25/07........... | 02/05/2003 | Merrill Lynch........ .| 05/21/2003 [ CS First Boston... e [ e 40,000 | ............. 39,709 | ..ot 41,150 | oo 39,730

36228F-PN-0..... | GSR Mtg Ln Tr 2003-3F 3A4 2.27% 4125/33.... | 05/22/2003 | Greenwich Capital............... 10/01/2003 | Paydown............ccvvruriccniec | cvvrinee 1,233,316 | ........ 1,234,280 |........ 1,233,316 |........ 1,233,316
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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

€erd

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 at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and

cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year | Dividends
36228F-YY-6..... |GSR Mtg Ln Tr 2003-13 1A1 4.531% 10/25/33. [ 11/12/2003 | Goldman Sachs & Co.......... 12/01/2003 | Paydown...........ccvvrurieunn.
369604-AY-9..... | General Electric Co 5.000% 02/01/13............. {01/23/2003 | Morgan Stanley.... ....| 07/29/2003 [USB Warburg LLC... .
36962G-D6-8..... | General Electric CAP Corp 3.5% 8/15/0 08/12/2003 [ Lehman Brothers . | 08/21/2003 [ Lehman Brothers.

370425-RT-9..... [GMAC 6.750% 01/15/06...........ccvvvvrrrrirnnnnn. 02/05/2003 [ Spear Leeds & KeIIogg........ 05/21/2003 | Various...................
38141G-CS-1.... [ Goldman Sachs Group Inc 4.125% 1/15/08...... 03/13/2003 | Various . [ 12/02/2003 | Goldman Sachs & Co..

.... [ 12/02/2003 | Goldman Sachs & Co.......... | ..........4,500,000 | ........ 4, 552 190 |........ 4,579,740 |........ 4,544,807
393505-F5-6...... Green Tree Fin 1998-4 A6 6.53% 2/01/30........ 01/17/2003 [ Merrill Lynch. .| 03/14/2003 | Lehman Brothers.....

....85,151 ...17,867 ....85,150

393505-F5-6...... Green Tree Fin 1998-4 A6 6.53% 2/01/30........ | 01/17/2003 { Merrill Lynch.... ....|03/01/2003 Paydown.........ccoovvvvvicnc [ o 1,282 | 1,283 | .o 1,282 | oo 1,282
416515-AC-8..... | Hartford Fin Svcs Grp 6.375% 11/01/08........... 03/12/2003 | CS First Boston... ... | 10/30/2003 | Goldman Sachs & Co.. ..1,564,052 |........ 1,563,657 |........ 1,547,758
45660N-RM-9.... | Residential Asst 2003-A8 A2 1.469% 10/25/18.]08/27/2003 | Greenwich Capital............... 12/25/2003 | Paydown................. ...10,944 ...11,054 ...11,054

50075N-AA-2..... | Kraft Foods Inc 4.625% 11/01/06.................... 03/05/2003 [ Bony/Barclays Capital Inc... |04/14/2003 | Bank of America..
50075N-AG-9.... |Kraft Foods Inc 5.250% 06/01/07...... ....|02/19/2003 | J P Morgan...........cccoueeunee 04/14/2003 [ Lehman Brothers.
50075N-AH-7..... | Kraft Foods Inc 6.250% 06/01/12............ ....|03/25/2003 | Morgan Stanley.... ....| 04/14/2003 [ Merrill Lynch....
524908-FD-7..... Lehman Brothers Holdings Inc 4% 1/22/08....... 01/13/2003 [ Lehman Brothers. ... | 04/24/2003 | Morgan Stanley...................
55264T-BV-2..... IMBNA CC Mstr 2003-A6 A6 2.75% 10/15/10... {05/28/2003 [ Lehman Brothers. ... |07/29/2003 | Bony/Barclays Capital Inc... | ....
589331-AH-0..... |Merck and Co Inc 4.375% 02/15/13................ 02/10/2003 {J P Morgan...... ... |04/24/2003 [J P Morgan...........cccccovuunne.
617446-GL-7..... Morgan St Dean Witter and Co 6.1% 4/15/06... | 02/14/2003 | Paribas........ ... | 07/30/2003 | Goldman Sachs & Co..
62947P-AJ-9...... NY City Tax Lien 2003-AA A 2.13% 11/10/16...|07/31/2003 | Bear Stearns.... ....[11/10/2003 [ Paydown.............
718507-BP-O0..... Phillips Petroleum Co 8.500% 05/25/05.......... 01/10/2003 [ Lehman Brothers. ... |01/31/2003 | Blaylock & Partners.
755111-BH-3..... | Raytheon Co 8.300% 03/01/10................ ... |02/26/2003 | Bank of America.. ... [12/11/2003 | Paribas............c......
812404-BJ-9...... Sears Roebuck Acceptance 6.7% 4/15/12....... |05/28/2003 | Merrill Lynch.... . [10/30/2003 [ Corporation Actions............

. A42,624 | ... 40171 | ............42,554
A 500 000 | ........ 1,616,445 |........ 1,536,315 |....... 1,612,727
...27,000

904764-AF-4...... Unilever Capital Corp 6.875% 11/01/05............ 03/13/2003 [ Bear Stearns.... ....| 07/23/2003 | Citigroup Global Markets.... 559,915 555,480 551,852
929227-ZQ-2..... | Washington Mut 2002-AR19 A4 3.95% 2/25/33 [ 01/06/2003 | Greenwich Capital....... ....|12/01/2003 | Paydown.. 156,912 156,521 156,521
94979M-AA-9.... | Wells Fargo Mtg Bkd 2002-20 A1 6% 12/25/32 [ 05/19/2003 | Goldman Sachs & Co.......... [12/01/2003 | Paydown...... . 3,453,901 | ........ 3,476,028 |........ 3,453,901 |........ 3,453,901
983024-AA-8..... |Wyeth 5.500% 03/15/13.....ccviiiiiiiciiiian 10/28/2003 | Merrill Lynch 12/09/2003 | Merrill Lynch o [ 250,000 | i 255,215 | coooeenn 254,258 | .......... 255,181

UNIEA SEAEES. ...ttt snnenenenensenenensenensenenene | enneenn 40,448,048 | Lo 46,548,874 |...... 46,116,795 | ...... 46,353,731

Foreign

001822-AA-3..... | Anz Capital Trust | 144A 4.484% 01/15/10...... 11/19/2003 | Deutsche Bank. .... | 11/28/2003 | Bony/Barclays Capital Inc... | .... ....15,000 . 14,473 ....15,000
111021-AD-3..... British Telecommunications 8.375% 12/15/10. | 01/28/2003 | Bear Stearns.... ....| 05/27/2003 [ Bony/Barclays Capital Inc... | .... ...23,853 | ...........25,166 | ............23,722
249575-AC-5..... |DEPFA ACS Bank Ser DTC 3.625% 10/29/08. [ 10/22/2003 | Morgan Stanley ..| 11/24/2003 [HSBC Securities................. rreeer,000,000 | ... 4,992,300 |........ 5,003,480 |........ 4,992,402

25156P-AB-9..... [ Deutsche Telekom Int Fin 8.500% 06/15/10.... {01/28/2003 | Spear Leeds & KeIIogg........ 05/27/2003|J P Morgan................. ....22,561 ....24,526

25156P-AF-0..... Deutsche Telekom Int Fin 5.250% 07/22/13....|07/15/2003 | Bank of America . |08/20/2003 | Spear Leeds &Kellogg........

25243Q-AB-2..... | Diageo Capital PLC 3.500% 11/19/07.. ... | 03/06/2003  Morgan Stanley 11/18/2003 | Bear Stearns............ccccveevne | ....2,075,000 | ... 2 110 898 |[........ 2 087 782
35177P-AK-3..... France Telecom 9.250% 03/01/11.... ... 101/28/2003 | Bony/Barclays Capital Inc... |05/27/2003 | J P Morgan.. coreeeennnn 20,000 | 22,706 | .coooeennnne 24,911
LT 7,260,000 | ... 7,296,935 |[........ 7,288,727 |........ 7,291,796 [ ........(5,138)] oo 0 [0 [ (3,07D] ........(3,071)]........89,313 [......
4599999. | Total - Bonds - INAUSErial & MISCEINEOUS........ .. cvrivrieserteceiesiesies et ,708,648 | ...... 53,845,809 |...... 53,405,522 |...... 53,645,527 |......(200,280) [ ..o 0 | oo 0 | (240,006) ....1,105,545 ... 296,841
6099998. [Total - BONGS.......c..vveevevireecesisiainienennanns v | 162,374,191 ... 166,804,218 |....165,740,614 |....165,775,960 [...(1,028,26N)| .............0 [ oo 0 | (35,348) ..2,452,161 |..... 779,404
7299999. [ Total - Bonds, Preferred and COMMON STOCKS..............c.veieierieriierieieririeieiieessissiseiseeseiscissianisnieneennensenenenssnsnsenneineensessesssnnsnnenes | enenees KKK eeeerees | eeene 166,304,218 |....165,740,614 |....165,775,960 |...(1,028,267)] ............0 [ .cccc........O ]....... (35,348) ...2,452,161 |..... 779,404
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets | Total Amount 8 9
CUsIP Description Insurer Purposes and [ Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
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

NONE

El4
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Gg14

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
Exempt Money Market Mutual Funds
United States
628263-83-2.. | JP Morgan US Govt MMKT ..o [12/31/2003 [ DIreCt.......oosvvveiivceecessc e [ | [01/02/2004] ....... (ENGTXELT [ P 19,764,036 | ....... 19,764,036 | ..o [ e PLET N I T [,
DO SIS ..ttt £ AR en ettt | e 19,764,036 | ...ooovovcnnnnn. [ 0f.... 19,764,036 | ....... 19,764,036 [...ccoooviirinnns 0 [ 25,654 [ 0 [..XXX.|..... XXX.....
7799999. [ Exempt Money Market MULUAI FUNGS. ... ..ttt nsnntes | crseens 19,764,036 | ...ooovovinnnn. [ 0f.... 19,764,036 | ....... 19,764,036 [ ..ot 0 [ 25,654 [ 0 [..XXX.[..... XXX.....
8099999. [ Grand Total - SNOM-TEMM INVESIMENES. ...........c.eveieieieeeee ettt ensenenseeeessensienesnnenees | coneens 19,764,036 | (a)................ [} 0f.... 19,764,036 | ....... 19,764,036 |........cccco...... 0f..... 25,654 |................. 0[..XXX. ... XXX.....
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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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. ettt | et 939,066,280 | ....oocvueerececencreerereneins 970,123,129 | ..oeeeererirercccecerrerenenne 31,056,849
2. PrEfErTEd STOCKS. .. .. vt nnes [ rtees sttt ettt ettt n s tetee | nehetetet et ettt sttt ettt et n st et et enas | Shetetetsetet ettt s ettt ettt 0
3 TOhAIS. e | sre e 939,066,280 | ..o 970,123,129 | ..o 31,056,849

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

Fair market prices are obtained using 3rd party pricing sources. If an external source is not available, internal analytical systems or broker quotes are utilized.

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

BanK ONe......couevceiririeceeee e COlUMDBUS, OH.......cvuriiiiiiicieeeceieiceeieesninsennenns | eoeeeeeiennensinennes | eoesseseeesennesnesssnees | eeeesessessessessessenenens | seeeeseennens (1,842,141) | XXX
Chase Manhatten Bank New York, NY ] el

Fifth Third Bank...........coeereeneeneeniennnnneeenns CINCINNALE, OH......coveiceicicicinreeee e | e | e | e [ cerveenennens (1,442,912) | XXX
National City Bank...........cccoceeeerninicecerncceene Cleveland, OH.........oooriienincresceenenenees [ | e [ | e 1,805,474 | XXX
Huntington Nat'l Bank... .. Columbus, OH..... o el T T 37,033 | XXX
Mellon Bark............. .. Pittsburgh, PA. (3,452,129) | XXX
Sun Trust......... . , FL..... ..12,621,262 [ XXX
Bank Of America.................. . ,GA...... ..(38,515,934) | XXX
Wachovia Nat'l Bank/First Union...... i ..(89,885,031) [ XXX
0199999. Total - Open Depositories ....(120,708,938) | XXX
0399999. Total Cash on Deposit..... .0 .0 [..........(120,708,938) [ XXX
0599999, TOtAl CASN.......cve vt eeseeseeseesnesceensenenensennenneenenssensenne | eeeeree XK Kerrerreen [evenrenrencenrnnearinnad [oevveineineineineineineen | v, (120,708,938) [ XXX

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

1.danuary.....ococvenes | (128,175,479) (4. April.....covvvvvans [ e (95,582,595) [ 7. July.....ooveverrvriae | v, (98,044,717)[10. October................. (135,136,681)
2. February... cerenennnn(133,528,142) (112,313,395) (152,572,863) [ 11. November. (168,493,542)
3. March...oiiiin [ (107,639,188) (122,143,971) (126,028,953) [ 12. December........ccoe. fevincinnen. (120,708,938)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
CusIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Acquired Interest Maturity Carrying Value Due & Accrued Income
04915T-AT-T...coveecvvees | US TrEASUNY Bl 11/10/2003............... 02/12/2004
06945L-A2-4... e [US TTEASUIY Bill....ooooeeerrerec e ....12/31/2003.. . ....01/15/2004..
912795-PD-7 ceee | ALlANtIS ONE FUNGING T44A. ... seneees | sitiens 12131/2003........oiovve | e | e 01/07/2004
912795-PF-2 . | Barton Capital COM T44A.............irieceiereeiser s | ciiinens 12131/2003........oeive | e | eneeesd 01/02/2004

912795-PK-1

12/23/2003..

11,999,703 |..

23,595,918
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SCHEDULE E - PART 3 - 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 NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO0007.]...coooovvee I [US Treasury Note 3.5% T1/15/2006..........orvurierrresiereressmesseesssmsssesseesssnsssessees s 400,000 390,241
OHO9999.  ORl0. ettt ettt E e R R £ eE e e e E e EeE e nE et fseeseteeas ..400,000 ..390,241
9999997 Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.... ..400,000 ..390,241
ST T T T .400,000 .390,241
(@) Including §.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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