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SUMMARY OF INVESTIMMENTS

BOOK VALUE YIELD
8/31/92 8/31/91 8/31/92 8/31/91
Fixed Income
U S Treasury $3,938,039,019 $3,628,028,571 8.76% 9.98%

U S Government Agency — Mortgage 3,903,040,001 3,804,061,094 9.34% 9.60%

U S Government Agency — Other 207,417,845 305,928,600 9.44% 9.48%
Mortgage — Other 95,101,097 113,113,118  14.59% 14.45%
Foreign Bonds 712,052,898 588,697,911 8.92% 9.25%
Municipal—Taxable 0 10,000,000 0 8.50%
Corporate 3,885,244,935 _ 3,674,232,126 9.07% 9.23%
Total Fixed Income $12,740,895,795 $12,124,061,420 9.10% 9.63%
Real Estate
Direct Participating Mortgage $ 1,257,606,447 $ 1,493,908,444 9.59% 9.50%
Fixed Rate Mortgage 430,292,289 419,396,679 9.53% 9.43%
Total Real Estate $_1,687,898,736 $ 1,913,305,123 9.58% 9.49%
Equities
Core Stocks $ 8,321,649,923 $ 7,333,723,036 6.00% 6.06%
Mid Cap Stocks 1,105,135,5603 795,822,178  2.59% 1.92%
Global Stocks 1,098,273,667 611,420,651 4.91% 3.52%
Total Equities $10,525,059,093  $ 8,740,965,865  5.53% 5.51%
'[exas .Grpwth Fund $ 346,887 0 0.00% 0
C Tot-é! .I:o‘ﬁngt;rm Investment $24,954,200,511 $22,778,332,408 7.63% 8.04%
Total Real Estate Held for Sale $ 445,982,413 $ 373,108,037 6.02% 6.09%
Total Investments in Deferred Assets $ 11,579,261 12,307,712 11.71% 11.71%
Total Short-Term Investments $ 651,362,309 $ 461,127,244 5.11% 7.68%
Total Investments $26,063,124,494 $23,624,875,401 7.54% 8.00%

The market values of Fixed Income and Equities on 8-31-92 were $14,297,446,033 and $15,870,382,362, respectively.
The market values of Real Estate Mortgages and Real Estate Held for Sale as of 8-31-92 were $1,542,254,031 and
$388,833.000 respectively. The Real Estate Mortgages book value as of 8-31-92 does not include a loan loss reserve of
$184,970,730 accrued for financial reporting purposes. The yield rates are estimates of future cash flows and do not
consider qains or losses recoanized in the financial statements.



SUMMARY OF TRANSACTIONS

7.61%
8.76%
3.88%

5.73%

Gain or (Loss)

$ 46,276,321

PURCHASES
Par Value Cost
Fixed Income $1,966,283,583 $1,974,908,117
Real Estate 38,425,343
Equity 2,077,676,239
Total Purchases $4,091,009,699
SALES
Par Value Proceeds
Fixed Income $1,049,938,980 $1,072,644,360
Shares Proceeds
Equity 12,560,536 $ 441,975,517

NON-MONETARY TRANSACTIONS

Stock Exchanges
Real Estate Value Reduction

Total

EXCHANGES IN

Gain _or (Loss)

$111,616,934

Gain or (Loss)

37,854,301
(61,153,624)

(23,299,323)

Par Value Cost Yield
Fixed Income for
Fixed Income $2,012,880,693 $1,995,954,512 7.30%
EXCHANGES OUT
Par Value Cost Yield
Fixed Income for
Fixed Income $2,012,880,693 $1,980,229,929 7.87%

CALLS, PREPAYMENTS AND MATURITIES

Par Value
Fixed Income $381,280,488
Real Estate 120,832,296

Total Calls & Maturities $502,112,784






FIXED INCOME
TRANSACTIONS



MOODY s&P ISSUE

RATINGS

COUPON

MATURITY PAR
DATE VALUE

aaa

AaA

aaA

AAA

AAA

AAA

1.Y.Y.%

AAA

AAA

LY.V}

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

aaa U S TREASURY
NOTESSS

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LY.Y.) U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LYY U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LY.V U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LYY U s TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

Y- U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LY.V U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LYY U S TREASURY
NOTES

aaa U S TREASURY
NOTES

AAA U S TREASURY
NOTES

LYY} U S TREASURY
NOTESSS

L.Y.Y.) U S TREASURY
NOTESSS

AAA U S TREASURY
NOTESSS

AAA U S TREASURY
BONDS

TOTAL U.S. TREASURY SECURITIES

AGENCY OTHER SECURITIES
LY.V TENNESSEE VALLEY AUTHORITY
POWER BONDS

LYY TENNESSEE VALLEY AUTHORITY
POWER BONDS

AAA TENNESSEE VALLEY AUTHORITY
POWER BONDS

6.375

7.7%0

7.7%0

7.878

7.7%0

7.7%0

7.878

7.875

7.780

7.875

7.87%

7.878

7.87%

7.87%

6.750

6.750

6.780

7.87S

8,000

7.7%0

7.7%0

7.75¢0¢

8.000

8.000

8.000

6.375

6.37S

6.375

9.375

6.000

6.500

7.700

RCHASES

07/15/99 2%,000,000,.00
02/15/01 15,000,000.00
02/15/01 30,000,000.00
o8/15/01 38,300,000.00
02/15/01 3,7%0,000.00
02/1s8/01 6,000,000, 00
11/18/99 23,100,000.00
11/15/99 27,295,000.00
02/18/01 $,000,000.00
11/15/99 20,000,000, 00
11/15/99 20,000,000.00
11/15/99 20,000,000.00
11/18/99 25,000,000.00
11/18/99 20,000,000.00
02/28/97 2%,000,000.00
02/28/97 28,000,000.00
02/28/97 25,000,000.00
08/15/01 38,000,000.00
0s/15/01 30,000,000.00
02/15/01 33,445,000,00
02/15/01 30,000,000.00
02/15/01 25,000,000.00
0s/15/01 2%,000,000.00
0S5/15/01 33,000,000.00
0s/18/01 25,000,000.00
07/15/99 25,000,000.00
07/15/99 40,000,000.00
07/15/99 22,000,000.00
02/15/06 17,000,000.00

701,890,000,00

01/15/97 20,000,000.00
01/15/99 $0,000,000.00
10/01/98 $,000,000.00

102.04687S

100.000000

101.,26562S

103.890625

102,.385000

102,500000

104 .011000

104 .312500

103.578125

102.875000

102,890625

102,750000

103.687500

103.437500

100.218750

100.359375

100.031250

10

.8281258

103.792453

104.031250

104.250000

103.562500

105.453125

104 ,750000

104.,3437S0

99.468750

100.625000

101.718750

115.7187S0

95,8469000

98.897000

100.473000

25,511,718

15,000,000

30,379,687.

39,790,1

8,958,687,

6,150,000

24,026,541

28,472,096,

S,178,9086.

20,575,000.

20,578,125

20,550,000

25,921,875

20,687,500

25,054,687,

25,089,843,

25,007,812,

38,694,687,

1,137,735,

34,793,251,

31,275,000,

25,890,625,

26,363,281

34,567,500,

26,085,937,

24,867,187,

40,250,000,

22,378,

19,672,187

19,093,800,

49,448,500

5,023,650,

.75

.00

50

09.37

S0

.00

87

2s

oo

.00

.00

.00

.00

50

(-1

oo

.25

(1<)

50

oo

25 .00

oo

.00

oo

6.007000

7.788000

7.556000

7.299000

7.386000

7.369000

7.204000

7.152000

7.207000

7.393000

7.390000

7.413000

7.258000

7.299000

6.6943000

6.659000

6.739000

7.595000

7.415000

7.137000

7.105000

7.207000

7.182000

7.2848000

7.343000

6.471000

6.262000

6.065000

7.538000

7.090115

7.150000

6.700000

7.610000



MOODY Ss&P ISSUE COUPON
RATINGS

AAA AAA TENNESSEE VALLEY AUTHORITY 7.700
POWER BONDS

AAA AAA FEDERAL FARM CREDIT BANK 8.250
DEBENTURES

AAA  AAA FEDERAL FARM CREDIT BANK 8.300
MEDIUM TERM NOTES

AAA AAA FEDERAL HOME LOAN BANK 6.850
DEBENTURES

AAA AAA FEDERAL NATIONAL MORTGAGE ASSO 8.250
DEBS

TOTAL U.S. AGENCY OTHER SECURITIES

U.S. CURRENCY DENOMINATED FOREIGN BONDS

AAA AA+ CANADIAN EXPORT DEVELOPMENT 8.128
DEBS

AA2 AA PROVINCE OF ALBERTA 9.250
OEBS

aa2 AA PROVINCE OF ALBERTA 9.250
DEBS

an A+ PROVINCE OF MANITOBA 9.500
DEBS

L3 A+ PROVINCE OF MANITOBA 7.750
DEBS

AA2 AA PROVINCE OF ONTARIO 7.900
DEBS

aAA2 LY} PROYINCE OF ONTARIO 7.900
DEBS

AA2 .Y} PROVINCE OF ONTARIO 8.000
DEBS

aa2 AA PROVINCE OF ONTARIO 8.000
DEBS

an2 aA PROVINCE OF ONTARIO 8.000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.300
DEBS

aAA2 AA PROVINCE OF ONTARIO 7.900
DEBS

aa2  aa PROVINCE OF ONTARIO 7.850
DEBS

aa2 Aa PROVINCE OF ONTARIO 7.700
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000
DEBS

Y- ¥ aa PROVINCE OF ONTARIO 7.900
DEBS

AA2 AA PROVINCE OF ONTARIO 7.7%0
DEBS

AA2 AA PROVINCE OF ONTARIO 7.7%0
DEBS

A3 8BB+ SAFERCO PRODUCTS INC 9.600
GUARANTOR
PROVINCE OF SASKATCHEWAN
DEBS

TOTAL U.S. CURRENCY DENOMINATED FOREIGN

CORPORATE BONDS & NOTES

AA3 AA- PACIFIC BELL 7.800
NAME CHANGED FROM
PACIFIC TEL & TEL CO
DEBS

AAA AAA BELLSOUTH TELECOMM INC 7.375
ASSUMED
SOUTH CENTRAL BELL TEL CO
DEBS

A3 B8BB+ GTE CORP 8.750
DEB8S

A A+ SOUTHWESTERN BELL TEL CO 7.62%
DEBS

A3 BBB+ GTE CORP 8.750
DEBS

AA3 AA CHES & POT TEL CO OF MD 7.250
DEBS

MATURITY
DATE

10/01/98

0s/01/07

©0s$/18/07

02/25/97

12/18/00

08/10/99

oa/01/00

04/01/00

10/01/00

o02/01/02

10/15/03

10/18/03

10/17/01

10/17/01

10/17/01

12/18/02

10/15/03

0S5/15/01

05/15/02

10/17/01

10/18/03

06/04/02

06/04/02

0s/31/02

BONDS

03/01/07

o8/01/12

11/01/21

10/01/13

11/01/21

02/01/12

13,000,000,

13,000,000.

18,000,000,

5,000,000

30,000,000.

6,100,000.

6,600,000

4,750,000.

3,000,000.

25,000,000

5,000,000

1,000,000

10,000,000,

10,000,000

8,500,000,

585,000

285,000,

250,000

26S,000.

65,000,000,

2,100,000

10,000,000,

15,000,000,

6,000,000.

20,000,000

§0,000.

$0,000.

20,000.

25,000,

80,000,

[-1-]

oo

oo

oo

-1-]

oo

oo

-1

oo

oo

oo

oo

oo

(1)

0o

oo

(14

oo

oo

oo

oo

oo

oo

oo

oo

00

o0

oo

(1<)

101

100.

100.

100.

103.

103,

108 .

99.

99 .

93.

98 .

97.

96 .

99 .

98.

99 .

93.

93 .

. 220000

843750

000000

000000

129000

629000

$93000

.097000

.705000

929000

750000

616000

.300000

.267000

. 100000

780000

060000

977000

793000

925000

023000

.6S1000

.086000

.715000

750000

855000

. 250000

.045000

.268000

303000

13,158,600

13,109,687.

18,000,000

5,000,000

30,938,700.

6,321,369

7.167,138.

5,134,607,

3,261,150,

24,982,250

4,987,500.

996,160,

10,130,000

10,126,700

8,593,500

548,613

279,471

244,942

256,501

64,951,250

2,058,609 .

10,465, 100.

15,462,900

6,642,900.

19,950,000.

46,927.

$0,125.

18,809 .

25,317,

74,6482,

.00

oo

oo

oo

50

-1-)

oo

oo

00

00

00

oo

oo

.00

SO

.48

00

oo

oo

(2=}

oo

oo

so

oo

(1

0o

40

7.470000

8.150000

8.300000

6.850000

7.765000

7.500000

7.840000

7.923000

8.115000

7.760000

7.931000

7.950000

7.800000

7.808000

7.830000

8.156000

8.156000

8.156000

8.156000

8.011000

8.159000

7.080000

7.300000

8.050000

7.827000

7.990000

8.726000

8.220000

8.629000

7.930000



MOODY s&P
RATINGS

BAA2 B88BB+
BAA2 BBB+
BAA2 BBB+
BAA2 BBB
8AA2 BBSB
Al A+
BAA2 B8B
AA2 AA-
BAA2 BBB+
BAA2 BBB+
AA2 AA
BAA1 B8B+
A3 A
8aA1 BBB+
8AA1 BBB+
BAA1 B8BB8+
A2 A

A2 -

%3 A

A2 A+
A2 A

A2 a
LYY AAA
a1 A

A1l A

Al A+
Al A

a3 A-
AAA AAA
an A+
AA2 AA
Al A+
A3 A-
A3 a-

LOUISIANA POWER & LIGHT CO
1ST MTGE

ILLINOIS POWER CO
1ST MTGE

ILLINOIS POWER CO
1ST MTGE

LONG ISLAND LIGHTING CO
GEN & REF MTGE

ARKANSAS POWER & LIGHT coO
1ST MTGE

MASSACHUSETTS ELECTRIC CO
SEC M T NOTES SER S

GULF STATES UTILITIES CO
1ST MTGE

WEST TEXAS UTILITIES CO
1ST MTGE

ILLINOIS POWER CO
1ST MTGE

ILLINOIS POWER CO
1ST MTGE

CENTRAL ILLINOIS LIGHT CO
1ST MTGE

MONTANA POWER CO
1ST MTGE

HOUSTON LIGHTING & POWER CO
1ST MTGE

PHILADELPHIA ELECTRIC CO
1ST & REF MTGE

PUB SERV CO OF COLORADO
1ST MTGE

PHILADELPHIA ELECTRIC CO
1ST & REF MTGE

FLORIDA POWER & LIGHT CO
SEC M T NOTES SER A

FLORIDA POWER & LIGHT CO
1ST MTGE

FLORIDA POWER & LIGHKT CO
1ST MTGE

DELMARVA POWER & LIGHT CoO
1ST MTGE

FLORIDA POWER & LIGHT CO
SEC M T NOTES SER A

FLORIDA POWER & LIGHT CO
SEC M T NOTES SER A

GENERAL ELECTRIC CO
S F DEBS

PEPSICO INC
NOTES

PEPSICO INC
NOTES

TEXACO INC
GUARANTOR
TEXACO CAPITAL INC
M T NOTES SER 1991

PEPSICO INC
NOTES

BAXTER INTL INC
NOTES

AMERICAN HOME PRODUCTS CORP
NOTES

TEXACO INC
GUARANTOR
TEXACO CAPITAL INC
M T NOTES SER 1991

PROCTER & GAMBLE CO
S F DEBS

TEXACO INC
GUARANTOR
TEXACO CAPITAL INC
M T NOTES SER 1991

INTL PAPER CO
NOTES

INTL PAPER CO
NOTES

8.200

7.700

8.000

8.000

$.000

MATURITY
DATE

07/01/02

07/01/04

o7/01/04

07/15/08

o0s8/01/07

os/o01/22

o4/01/24

06/01/07

07/01/04

07/01/04

01/18/22

©02/01/99

o3/01/22

04/01/02

03/01/04

oa/01/02

11/08/21

o1/01/07

o1/01/07

02/01/22

os/21/12

0s/21/12

o4/01/16

11/01/98

11/01/98

12/15/99

11/01/98

0s/01/97

04/15/97

12/15/99

01/18/17

04/15/17

01/15/07

01/15/07

10,000,000

2,000,000,

6,500,000,

18,000,000

$,400,000.

$,000,000.

28,000

10,000,000,

2,800,000

2,000,000,

3,000,000,

6,100,000

$,000.

$,000,000,

$,000,000

§,000,000

50,000,

8,000,000,

2,000,000,

3,500,000,

$0,000.,

200,000

3,000,000,

§,000,000.

10,000,000

10,000,000,

§,000,000.

15,000,000.

§,000,000

3,900,000

4,400,000,

28,000,000,

10,000,000,

3,000,000

(-1

oo

.00

oo

(-1-)

.00

oo

.00

oo

(1]

.00

oo

oo

.00

.00

(1]

[-1-3

oo

1]

(1]

.00

oo

(-1

.00

oo

oo

oo

.00

.00

oo

oo

oo

.00

UNIT

100,000000

100.500000

100,375000

99.904000

97.888000

99.79s5000

99.,869000

99.329000

99.7248000

99.724000

99.555000

100.000000

99.250000

97.987000

98.826000

98.080000

99 ,509000

99.888000

98.655000

99.250000

100,000000

100,000000

104.745000

99.676000

99.745000

99.781000

100.500000

100, 000000

100,000000

100.371000

100.000000

100.000000

99.164000

99.161000

10,000,000, 00

2,010,000.00

6,524,375.00

14,985,600.00

$,285,952.

4,989,750,

24,967.

9,932,900,

2,493,100,

1,994,480

2,986,650,

6,100,000,

4,962,

4,899,350,

4,941,300,

4,904,000,

49,754

7,991,080,

1,973,100,

3,473,750,

50,000,

200,000,

3,142,350,

4,983,800,

9,974,500,

9,978,100

5,025,000

15,000,000,

$,000,000.

3,914,869

4,400,000,

25,000,000.

9,916,400,

2,974,830,

oo

oo

2s

oo

oo

oo

oo

o0

oo

oo

oo

so

[-1-]

(-1

(1]

(1<)

oo

oo

oo

[-X]

oo

oo

oo

oo

oo

oo

oo

oo

oo

7.740000

7.884000

7.901000

7.910000

7.7480000

8.200000

8.710000

7.826000

7.986000

7.986000

8.240000

7.700000

8.820000

8.300000

8.280000

8.286000

9.050000

7.887000

8.030000

8.570000

8.552000

8.552000

8.170000

7.685000

7.672000

7.740000

7.830000

7.500000

6.875000

7.640000

8.125000

7.950000

7.720000

7.720000



MOODY S&P ISSUE COUPON MATURITY PAR

RATINGS DATE VALUE
al A WESTYACO CORP 8.300 o08/01/22 13,000,000.00 100.000000 13,000,000.00 8 .300000
$ F DEBS
A2 A TEMPLE-INLAND INC 8.125 12/15/06 4,000,000.00 101.049000 4.041,960.00 8.000000

M T NOTES SER D

TOTAL CORPORATE BONDS & NOTES 232,855,000.00 232,332,261.15 7.870392

AGENCY MORTGAGES

AAA  AAA GOVERNMENT NATIONAL MTGE ASSN  7.500 06/15/22 19,600,000.00 96.562500 18,926,250.00  8.063000

AAA  AAA GOVERNMENT NATIONAL MTGE ASSN  8.000 01/15/22 4,750,000.00 99.562500 4,729,218.75  8.153000

AAA  AAA GOVERNMENT NATIONAL MTGE ASSN  8.000 02/15/22 §,002,664.00 99.562500 4,980,777.35  8.153000

FYYRRrYYY FEDERAL HOME LOAN MTGE CORP 8.000 05/01/22 10,000,003.57 99.968750 9,996,878.57 8.095000
FHLMC GOLD

aas  AAA FEDERAL HOME LOAN MTGE CORP 8.000 02/01/22 10,000,338.93  99.968750 9,997,213.82 8.095000
FHLMC GOLD

AAA  AAA FEDERAL HOME LOAN MTGE CORP 8.000 o0S5/01/22 10,000,000.00  99.953125 9,995,312.50 8.097000
FHLMC GOLD

LYY RYYY FEDERAL HOME LOAN MTGE CORP 7.500 03/01/22 25,125,000.00 95.687500 24,041,484.38 8.191000
FHLMC GOLD

FYY S YYY FEDERAL HOME LOAN MTGE CORP 7.500 o03/01/22 25,125,000.00 95.968750 28,112,148.34  8.150000
FHLMC GOLD

aaa  Aaa FEDERAL HOME LOAN MTGE CORP 7.500 03/01/22 24,120,000.00  95.562500 23,049,675.00  8.209000
FHLMC GOLD

LYY I-YYY FEDERAL HOME LOAN MTGE CORP 7.500 03/01/22 28,382,518.00  95.718750 27,129,1048.91 8.185000
FHLMC GOLD

FYY Y'Yy FEDERAL NATIONAL MTGE ASSN 8.000 03/01/22 49,600,046.70  99.500000 49,252,546.47  8.130000

AaAA  AAA FEDERAL NATIGNAL MTGE ASSN 8.000 03/01/22 49,500,046.70  99.500000 49,252,536.47  8.130000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 109,658.00  99.23437§ 108,818.43  8.170000

FYY IRV YY FEDERAL NATIONAL MTGE ASSN 7.500 02/01/22 5,000,084.62 96.000000 4,800,081.28 8.110000
FNMA

LYY YYY FEDERAL NATIONAL MTGE ASSN 7.500 04/01/22 5,000,000.00 96.000000 4,800,000.00 8.110000
FNMA

aaa  AAA FEDERAL NATIONAL MTGE ASSN 7.500 02/01/22 15,422,059.16  95.750000 14,766,621 63  8.150000
FNMA

LYY STy FEDERAL NATIONAL MTGE ASSN 7.500 04/01/22 $,000,000.00  95.812500 4,790,625.00 8.140000
FNMA

AAA  AAA FEDERAL NATIONAL MTGE ASSN 7.500 03/01/22 4,999,720.24  95.812500 4,790,356.95  8.140000
FNMA

FYV IR YYY FEOERAL NATIONAL MTGE ASSN 7.500 o04/01/22 9,750,011.08  95.23437§ 9,285,362.08 8.230000
FNMA

IYYRRYYY FEDERA. NATIONAL MTGE ASSN 7.800 0S/01/22 9,750,100.00  95.156250 $.277,829.54  8.235000

aaa  aaa FEDERAL NATIONAL MTGE ASSN 7.500 03/01/22 $.800,000.98 100.000000 9,800,000.98  7.550000

FYY STy FEDERAL NATIONAL MTGE ASSN 7.500 04/01/22 9,869,816.98 100.000000 9,869,816.98 7.550000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 7.500 o08/01/22 10,000,000.00 99.968750 9,996,875.00 7.554000

LYY IYYY FEDERAL NATIONAL MTGE ASSN 7.500 08/01/22 17,800,000.00  99.35937S 17,685,968.75  7.640000

aaa  AAA FEDERAL NATIONAL MTGE ASSN 7.500 02/01/22 1,983,587.38  99.3591375 1,970,880.02  7.640000

FYYSYY) FEDERAL NATIONAL MYGE ASSN 7.500 08/01/22 20,000,000.00  99.984375 19,996,875.00 7,552000

FYY IV YY GNMA 9.750 05/18/21 469,217.00 100.000000 469.,217.00 9.750000
RIVERRIDGE NURSING CARE CENTER

AAA  AAA G NMaA 10.250 09/15/21 999,559.00 100.000000 999,559.00 10.250000
GUARANTOR
SPRINGBROOK NURSING CARE CTR

LYYV YY HARFORD GARDENS 8.860 12/15/94 200,000.00 100.000000 200,000.00 8.985000
BALTIMORE, MO
GNMA 232

FYYIYYY G NMaA 10.250 09/15/21 1,000,000.00 100.000000 1,000,000.00 10.250000
GUARANTOR
SPRINGBROOK NURSING CARE CTR

FYY SRV YY LAFAYETTE NURSING HOME 10.250 09/15/31 210,141.56 100.000000 210,141.56 10.250000
GNMA 232

YY R YY FED HOME LOAN MTG CORP 1173-D  7.000 08/15/20 3,000,000.00 92.35937§ 2,770,781.25  8.012000
FHLMC 1173-D PAC 90-250%

YY Y.y FED NATIONAL MTG ASSN 92-015-J 7.000 04/25/21 13,904,000.00  89.23437S 12,407,187.50  8.380000
FNMA 92-015-J PAC 87-240%

LYY YYY FED NATIONAL MTG ASSN 92-G11-J 7.000 04/25/21 11,953,110.00 90.437500 10,810,093.85 8.180000
FNMA 92-G11-J PAC 80-235%

AAA  AAA MERRILL LYNCH TR 33-C 8.050 o08/01/18 10,000,000.00 99.531250 9,953,125.00 8.160000

ML TR 33-C



MOODY S&P ISSUE COUPON MATURITY PAR cosT YIELD

RATINGS DATE VALUE UNIT ToTAL
AAA AAA COLLAT MTG OBLIGATION TR 45-C 7.950 09/20/19 1,387,000.00 98.5937S0 1,367,495.31 8.300000
CMOT 4S5-C c
AAA AAA PAINE WEBBER CMO TR L-4 8.950 07/01/18 $,000,000.00 102.687500 $,134,375.00 8.600000

PW L-4 TAC

AAA  AAA INVESTORS GNMA MBS TR 84-3-E4 8.875 06/25/09 9,000,000,.00 101.01562S 9,091,406.25 8.827000
INVESTORS 84-3-E4

AAA AAA FED HOME LOAN MTG CORP 1127-G 8,500 08/15/06 898,367.22 94.937500 852,887.38 9.300000
FHLMC 1127-G PAC 95-27S%

AAA AAA FED HOME LOAN MTG CORP 1127-G 8.500 08/15/06 4,600,000.00 94.937500 4,367,125.00 9.300000
FHLMC 1127-G PAC 95-275%

NR Y.y Y MORGAN STANLEY MTG TR H-7 8.2%50 07/20/18 8,100,000.00 95.375000 7.725,375.00 9.080000
MORGAN H-7 PAC 100-350%

AAA AAA FEO HOME LOAN MTG CORP 1192-1 7.500 o01/15/07 588,814,285 95.281250 $61,029.58 8.205000
FHLMC 1192-1 PAC 35-235%

AAA AAA FED NATIONAL MTG ASSN 92-093-K 8,000 01/25/08% 237,592.158 99.656250 236,775.43 8.106000
FNMA 92-33-K 0-250%

AAA  AAA FED NATIONAL MTG ASSN G-4t-PJ 7.98%0 10/28/17 10,378,000.00 99.125000 10,287,192.50 8.1480000
FNMA G-41-PJ PAC 75-295%

AAA AAA FED HOME LOAN MTG CORP 0201-J 8.000 01/15/22 2%0,000.00 98.311110 24S5,777.78 8.250000
FHLMC 201-J TAC

AAaA  AAA FED NATIONAL MTG ASSN 91-065-J 8.500 10/25/14 1,682,000.00 103.843750 1,715,498.7S 7.940000
FNMA 91-065-J PAC 83-244%

AAA AAA FED NATIONAL MTG ASSN 91-170-E 8,000 12/25/06 19,%00,000,00 101,563000 19,804,785.00 7.850000
FNMA 91-170-E PAC 90-225%

AAA AAA FED HOME LOAN MTG CORP 121S-H 7.500 03/15/07 2,662,000.00 94.125000 2,505,607.S0 8.350000
FHLMC 121S-H PAC 90-235°

NR aaa JHM (OXFORD) ACCEPT CORP 3-E-S 8.450 04/01/16 1,000,000.00 98.453125 984,531.25 8.718000
OXFORD 3-E-S

NR YY) COLLAT MTG SECS CORP 88-8-8 7.970 o05/01/18 1,967,000.00 98.515625 1,937,802.34 8.250000
CMSC 88-8B TAC

AAA AAA FED NATIONAL MTG ASSN 92-055-C 8,000 09/25/20 656,000, 00 96.906250 63S,705.00 8.470000
FNMA 92-055-C PAC 90-230%

AAA AAA FED HOME LOAN MTG CORP 0O137-E 9.000 10/158/20 2,200,000.00 104.421875 2,297,281,25 8.340000
FHLMC 137-E PAC 75-275%

NR aaa MORGAN STANLEY MTG TR L-5 8.950 11/01/17 250,000.00 105.000000 262,500.00 8.200000
MORGAN L-5 PAC 50-225%

AAA aAA FED NATIONAL MTG ASSN $2-002-J 7.500 01/25/07 7.416,000.00 95.92187S 7,113,566.25 8.120000
FNMA 92-002-JA PAC 90-2307%

AAA  AAA FED NATIONAL MTG ASSN G-33-PN 8.280 05/15/20 20,000,000.00 100.078125 20,015,625.00 8.309000
FNMA G-33-PN PAC 50-2S50%

AAA AAA FED NATIONAL MTG ASSN 91-101-E 9,000 12/25/19 $,903,270.00 106.062500 6,261,155 .74 8.270000
FNMA 91-101-€E PAC 70-275%

AAA AAA FED NATIONAL MTG ASSN 92-044-K 7.250 04/25/07 14,008,820.00 90.4687S50 12,670,890.28 8.530000
FNMA 92-044-K PAC 0-250%

AAA  AAA FED NATIONAL MTG ASSN 92-050-K 7,250 03/25/07 16,032,000,.00 91.,031250 14,594 ,130.00 8.480000
FNMA 92-050-K PAC 0-250%

AAA AAA FED NATIONAL MTG ASSN 92-036-P 7.500 06/25/20 750,000.00 93.671875 702,539.06 8.380000
FNMA 92-036-PK PAC 8S5-235

AAA AAA PAINE WEBBER CMO TR L-4 8.950 o07/01/18 685,000.00 103.437500 708,546.87 8.480000
PW L-4 TAC

AAA AAA FED NATIONAL MTG ASSN 90-128-H 8.500 12/28/19 245,719,348 99.968750 245,642 .55 8.580000
FNMA 90-128-H PAC 75-250%

AAA AAA FED HOME LOAN MTG CORP 1205-G 7.000 03/15/07 10,000,000, 00 95.562500 9,556,250.00 7.680000
FHLMC 1205-G PAC 75-240%

AAA  AAA FED HOME LOAN MTG CORP 1272-E 8.000 03/15/07 11,329,000.00 101,062500 11,449,370.63 7.940000
FHLMC 1272-E PAC 75-253%

AAA AAA FED HOME LOAN MTG CORP 1319-G 7.750 ©07/15/07 19,700,000.00 98.781250 19,489,906. 25 8.010000
FHLMC 1319-G PAC 80-250%

AAA AAA FED NATIONAL MTG ASSN 92-109-K 7.000 07/25/07 16,826 ,000.00 92.312500 15,285,563.7S 8.030000
FNMA 92-109-K PAC 0-300%

AAA  AAA FED HOME LOAN MTG CORP 1322-H 7.500 07/15/07 68,055.04 95.265625 64,833.06 8.190000
FHLMC 1322-H PAC 25-260%

AAA AAA FED NATIONAL MTG ASSN 7.000 09/25/0S 10,000,000.00 92,125000 9,212,500,00 8.116000
FNMA G92-40-H VADM

AAA AAA FED NATIONAL MTG ASSN 92-G44-H 8.000 11/25/06 62,658,250.00 103.390625 64,782,756.29 7.635000
FNMA 92-G44-H AD

AAA aAA FED HOME LOAN MTG CORP 1338-K 7.000 08/15/07 1,933,010.28 92.562500 1,789,242.64 8.010000
FHLMC 1338-K PAC 15-2S0%

AAA  aAA FED HOME LOAN MTG CORP 1346-PH 7.500 07/1S5/15% 3,238,000.00 97.750000 3,165,145.00 7.910000
FHLMC 1346-PH PAC 90-230%

TOTAL AGENCY MORTGAGES 698,103,583, 13 683,284,147, 11 8.,0804137

TOTAL PURCHASES 1,966,283,583

33z33233823332
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U.S. TREASURY SECURITIES

AAA AAA U S TREASURY 13.750 ©05/15/92 25,000,000 .00 25,640,625 .00 758,224 .59
NOTES

AAA AAA U S TREASURY 13.750 ©08/1S8/92 17,000,000.00 17,409,062.50 473,583, 19
NOTES

AAA aAA U S TREASURY 13.750 0S/15/92 25,000,000.00 25,644,531 .25 763,699 .84
NOTES

AAA AAA U S TREASURY 13,750 05/15/92 25,000,000.00 25,671,875.00 796,936.98
NOTES

AAA AAA U S TREASURY 8.750 t1/18/08 249 ,900.00 265,128 .28 20,643.59

BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.750 11/15/08 249,990.00 267,958.03 23,383.30
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.750 11/15/08 249,990.00 264,989 40 20,414.87
BONDOS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.375 o08/15/08 249,990.00 262,450.43 10,901.88
BONDS(OPT 8/15/03)

AAA AAA U S TREASURY 8.750 11/15/08 499,980.00 §36,541 .03 47,394 1S
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.7s0 11/15/08 249,990.00 265,145 .64 20,570.80
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.375 o08/t15/08 1,352,799 .94 1,8416,846.56 55,688 .46
BONDS (OPT 8/15/03)

AAA AAA U S TREASURY 8.750 11/158/08 249,990.00 267,801.78 23,227.133
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.750 11/15/08 499,980.00 $36,306.67 47,159 .41
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.375 o08/15/08 249,990.00 262,645 .74 11,095.31
BONDS(OPT 8/18/03)

TOTAL U.S. TREASURY SECURITIES 96,102,599 .94 98,711,907.31 3,072,923.70

U.S. AGENCY OTHER SECURITIES

AAA AAA TENNESSEE VALLEY AUTHORITY 7.350 07/01/97 15,000,000.00 14,838,000.00 214,144 .14
POWER BONDS

AAA  AAA TENNESSEE VALLEY AUTHORITY 8.37% 10/01/99 30,000,000.00 31,164,900 .00 1,508,089 .77
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 8.378 10/01/99 38,300,000.00 40,645,875.00 2,762,969.71
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 7.350 04/01/98 $,000,000.00 5,086,940 .00 268,519 .08
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 7.350 07/01/97 27,295,000.00 27,762,017.45S 1,119,133 .04
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 7.350 05/01/97 23,100,000.00 23,402,379.00 1,451,522 .38
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 8.375 10/01/99 38,000,000.00 39,543,750.00 319,126.71
POWER BONDS

AAA AAA TENNESSEE VALLEY AUTHORITY 7.350 04/01/98 33.445,000.00 34,177,845 .50 1,931,892.44
POWER BONDS

AAA AAA WASHINGTON METRO AREA TRANSIT 7.350 o07/0%/12 1,280,000.00 1,198,4389.60 -6.21
BONDS

AAA AAA WASHINGTON METRO AREA TRANSIT 7.300 07/01/12 §,000,000.00 4,553,906 .25 235,320.31
BONDS

AAA AAA WASHINGTON METRO AREA TRANSIT 7.350 07/01/12 2,000,000 .00 1,906,660,00 34,087.66
BONDS

AAA AAA WASHINGTON METRO AREA TRANSIT 7.350 07/01/12 3,000,000.00 2,830,860.00 21,960, 11
BONDS

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.700 06/10/99 6,000,000 .00 6,478,125.00 265,504 .00
DEBS

AnA  AAA FEDERAL NATIONAL MTGE ASSN 8.550 08/30/99 8,750,000.00 9,362,500.00 614,496.87
DEBS

AaA AAA FEDERAL NATIONAL MORTGAGE ASSO 8.2S50 12/18/00 30,000,000.00 31,350,000.00 188,079 .50
DEBS

AAA AAA FEDERAL NATIONAL MORTGAGE ASSO 8.250 12/18/00 30,000,000.00 31,992,187.50 1,074,904.17
OEBS

TOTAL U.S. AGENCY OTHER SECURITIES 296,170,000.00 306,294,035.30 12,005,743 .65
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DATE

02/01/02

o02/01/02

06/04/02

06/04/02

06/04/02

os/15/01

05/15/02

BONDS

03/27/00

©01/15/97

04/15/17
04/18/17
©09/15/09
08/15/09
02/15/18
03/18/20
10/158/19
09/18/19
o1/18/20
o1/18/20
©3/15/20
02/1s/20
12/15/20

03/01/22

03/01/22

03/01/22

10/01/01
08/01/18
02/01/21
02/01/21
04/01/21
02/01/21
04/01/21
05/01/21
0s/01/21
11/01/21
©4/01/21
04a/01/21
oa/01/21

o0s/o01/21

12

15,000,000.00

10,000,000.00

10,000,000.00

8,500,000.00

10,000,000.00

1,000,000.00

$,000,000.00

13,135,171.99

2,000,000.00

3,935,054.51
14,088,016.03
3,974,112.75
3,347,772.80
3,988,376.80
1,977,402.93
4,595,408 .96
4,533,659.87
4,371,472,.90
2,993,246.59
4,614,723, 21
7.125,392.62
6,580,550.85

39,718,684.00

49,648,355.00

75,289.10

48,338.43
14,048,932.15
4,376,960.06
9,083,806.64
$,811,1248.25
17,550,083.74
4,584,944 .00
43,740,324.42
1,960,927.66
4,862,868.53
3,978,456.25
4,790,255.68
4,818,761.58

4,829,572.93

PRINCIPAL
PROCEEDS

15,452,850.00

10,454,500.00

9,948,600.00

8,443,900.00

9,944,900.00

997,410.00

4,953,700.00

13,135,171.99

1,992,980.00

15,128,151.99

3,821,921.69
13,682,985.56
4,210,075.69
3,546,546.81
4,225,186.67
2,046,921.00
4,756,966.30
4,693,046.348
4,525,157.49
3,098,477.91
4,776,960.60
7.375.894.70
6,811,898.34

40,351,700.52

50,439,625.65

71,566.70

48,791.60
14,637,231.18
4,878,177.26
9,263,175.91
5,945,506.49
17,955,929.42
4,690,970.83
44,751,819 .42
1,931,207.35
4,789,165.67
3,918,157.77
4,717,653.36
4,745,727.22

4,756,374.71

z=z3zz=22

463,104 .62

461,349.42

0.03

-12,409.98

-3,700.05

$8,397.02

409,553,330

1,376,294 .36

97,044 .80

97,044 .80

265,555.35
1,246,058.50
231,849.40
262,856.36
275,726.37
122,936.67
447,748.32
41,730.73
428,938.28
292,606.41
452,804 .81
696,713.08
660,000, 24

2,269,337.11

2,838,800.34

-545 .01

453 .18
924,530.51
274,466.27
468,625 .61
288,003 .24
857,896.45
244,761.06

2,122,382.96
69,521.82
-17,239 .18
41,048 87
191,976.03
60,719 .91

60,856.11



MOODY S&P ISSUE COUPON MATURITY PAR PRINCIPAL GAIN/
RATINGS DATE VALUE PROCEEDS LOSs

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 2,991,725.04 2,955,263.39 -14,504 .43
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 ©07/01/21 4,854,052.96 4,794,894 .18 208,943 .34
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 o08/01/21 4,847,485 .30 4,788,406.57 208,660.65
AAA aAA FEDERAL NATIONAL MTGE ASSN 8.000 o0S/01/21 4,818,208.81 4,759 ,486.89 180,501.33
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 o06/01/21 5,491,324 .75 $.424,399 .22 205,717.68
AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 9,701,500.78 9.571,136.86 37,358.20
AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 13,913,616.36 13,726,652.14 45,090.52
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 o05/01/21 8,755,188.00 8,645,748 .15 355,801.01
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 o06/01/21 9,649 ,661.58 9,529 ,040.81 415,816.90
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 1i/0v/21 9,657,074 30 9,536,360.87 93,685.86
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 o02/01/21 18,903.32 19,308 .01 1,171.81
AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.500 o03/01/21 76,607 .00 78,234.89 3.623.14
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 o04/01/21 31,672.90 32,345 .94 1,660.66
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 02/01/17 7.988,622. 39 8,173,359, 28 410,668 .83
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 0S/01/21 8,868,959.78 8,794,127.93 357,552.94
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 10,049,831 .18 9,946,192, 29 45,573 .48
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 15,407,787.23 15,239,264 .55 60,240 .88
AAA  AAA FEDERAL NATIONAL MTGE ASSN 7.500 o08/01/22 10,000,000.00 10,144,531 .30 147,656.25
AAA  AAa FEDERAL NATIONAL MTGE ASSN 7.500 08/01/22 20,000,000.00 20,262,500.00 265,625 .00
AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 25,089,058 .01 25,185.336.02 448,501.71
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 10,917,135.61 10,980,250.30 245,426 .45
AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 9,125,041 .18 9,156,408.50 177,304 .82
AAA  AAA FED HOME LOAN MTG CORP 0083-D 8.87s ©01/15/18 6,450,000.00 6,764,837.50 621,939 .08

FHLMC 83-D

Y- Y-S.Y-V ) FED HOME LOAN MTG CORP 0005-0 8.000 07/15/13 3,000,000.00 3,090,000.00 201,977.50
FHLMC S5-D

AaA  AAA FED NATIONAL MTG ASSN 90-067-C 9.000 01/25/18 9,000,000.00 9,472,500.00 790,235 .38
FNMA 90-67-C

AAA  AAA FED NATIONAL MTG ASSN G-11-E 8.750 ©08/25/19 17,000,000.00 17,629,531.25 1,012,326.07
FNMA G-11-E

AAA  AAA INVESTORS GNMA MBS TR 84-5-0D06 11.878 12/25/14 184,236,905.56 16,158,887 .81 2,061,464 .39
INVESTORS 84-5-06

AAA  AAA FED HOME LOAN MTG CORP 0077-K 8.500 09/15/20 16,000,000.00 16,250,000.00 1,282,579.46
FHLMC 77-K S-TAC

Aaa AAA FED NATIONAL MTG ASSN 90-057-1L 9.000 0S5/25/20 15,000,000.00 15,189,843.7S 976,452.33
FNMA 90-S7-L STAC

AAA  AAA FED NATIONAL MTG ASSN 90-134-0 9.000 03/2S5/18 30,000,000.00 30,900,000.00 2,251,598.71
FNMA 90-134-0

AAA AAA FED NATIONAL MTG ASSN 91-097-J 7.000 o01/25/21 58,000.00 51,139 .68 2,945 .18
FNMA 91-97-J PAC 95-275"%

$92,314,40S

TOTAL AGENCY MORTYGAGES

TOTAL SALES 1,089,938,980.21 1,072,644 ,359 .84 46,276,321 .13




MOODY S&P ISSUE COUPON MATURITY PAR cosT YIELD
RATINGS DATE VALUE UNIT TOTAL

AAA AAA U S TREASURY $.500 02/15/9% 40,000,000.00 98.281250 39,312,500.00 6.158000
NOTES

AAA AAA U S TREASURY 5.500 02/15/9% 20,000,000.00 98.281250 19,656,250.00 6.158000
NOTES

AAA AAA U S TREASURY §.500 02/15/98 10,000,000, 00 98.218750 9,821,875.00 6.182000
NOTES

AAA AAA U S TREASURY 5.500 02/15/95 20,000,000.00 98.093750 19,618,750.00 6.232000
NOTES

AAA AAA U S TREASURY §.500 02/1%8/9S 40,000,000,00 98.1480625 39,256,250.00 6.213000
NOTES

AAA AAA U S TREASURY $.500 02/15/95 100,000,000.00 98.687500 98,687,500.00 6.003000
NOTES

AAA AAA U S TREASURY 5.500 02/15/9§ 20,000,000,00 98.156250 19,631,250.00 6.207000
NOTES

AAA AAA U S TREASURY $.500 02/15/9S 30,000,000.00 98.187500 29,456,250.00 6.195000
NOTES

AAA AAA U S TREASURY §.500 02/15/9S 20,000,000.00 98.140625 19,628,125,00 6.213000
NOTES

AAA AAA U S TREASURY 7.7%0 02/15/01 2%,000,000.00 103.984375 25,996,093.7S 7.122000
NOTES

AAA AAA U S TREASURY 6.87S 04/30/97 $0,000,000.00 100.875000 $0,437,500.00 6.662000
NOTES

AAA AAA U S TREASURY 6.875 ©04/30/97 18,000,000.00 100.875000 15,131,250.00 6.662000
NOTES

AAA AAA U S TREASURY 6.875 0©04/30/97 $0,000,000.00 101.17187S §0,585,937.50 6.592000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 20,000,000.00 101,171878 20,234,375 .00 6.5%2000
NOTES

AAA AAA U S TREASURY 6.875 03/31/97 25,000,000.00 101.29687S 25,324,218.75 6.555000
NOTES

AAA AAA U S TREASURY 6.875 0©04/30/97 10,000,000, 00 101.796875 10,179,687.50 6.443000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 25,000,000,.00 101.781250 25,445,312.50 6.447000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 100,000,000.00 100.671875 100,671,875.00 6.713000
NOTES

AAA AAA U S TREASURY 6.875 ©04/30/97 75,000,000.00 100.67187S 75,503,906.25 6.713000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 $0,000,000.00 100.718750 50,359,375.00 6.702000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 2%,000,000.00 100.67187S 25,167,968.7S 6.713000
NOTES

AAA AAA U S TREASURY 6.750 ©02/28/97 100,000,000.00 100.54687S 100,546,87S5.00 6.615000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 $0,000,000,00 100.718750 50,359,375.00 6.702000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 20,000,000 .00 100.968750 20,193,750 .00 6.642000
NOTES

AAA AAA U S TREASURY 6.875 04/30/97 10,000,000.00 101.078125 10,107,812.50 6.615000
NOTES

AAA  AAA U S TREASURY 5.500 02/15/9S 2$,000,000,00 101.265625 25,316,406.25 4.974000
NOTES

AAA AAA U S TREASURY §.500 02/15/95S 25,000,000.00 101.26562S 25,316,406.25 4.974000
NOTES

AaA  AAA U S TREASURY 8.250 05/1S/0S $,300,000.00 107.125000 §,677,625.00 7.379000
BONDS

AAA AAA U S TREASURY 8.250 05/15/08 8,700,000.00 104.218750 9,067,031.25 7.728000
BONDS

AAA AAA U S TREASURY 8.250 0S/18/0S §,000,000.00 104.531250 $,226,562.50 7.690000
BONDS

AAA AAA U S TREASURY 8.250 0S/15/08 3,000,000.00 105.906250 3,177,187.50 7.5248000
BONDS

TOTAL U.S. TREASURY SECURITIES 1,022,000,000.00 1,025,09s5,281,25 6.451902

U.S. AGENCY OTHER SECURITIES

AAA AAA TENNESSEE VALLEY AUTHORITY 8.375 10/01/99 38,000,000.00 103.250000 39,235,000.00 7.795000
POWER BONDS
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MOODY S&P ISSUE COUPON MATURITY PAR cosT YIELD
RATINGS DATE VALUE

AAA AAA TENNESSEE VALLEY AUTHORITY 6.875 08/01/02 50,000,000.00 98.555400 49,277,700.00 7.07%000
POWER BONDS
AAA NR FEDERAL NATIONAL MTGE ASSN 7.600 01/10/97 §,000,000.00 101.750000 §,087,500.00 7.156000
DEBS
AAA AAA FEDERAL NATIONAL MORTGAGE ASSO 8.250 12/18/00 20,000,000.00 103.968750 20,793,750.00 7.617000
OEBS
AAA AAA FEDERAL NATIONAL MORTGAGE ASSO 8.250 12/18/00 10,000,000.00 103.836000 10,383,600.00 7.638000
DEBS
TOTAL U.S. AGENCY OTHER SECURITIES 123,000,000.00 124,777,550.00 7.443452

U.S. CURRENCY DENOMINATED FOREIGN BONDS

AA2 A& PROVINCE OF ALBERTA 9.250 04/01/00 1,000,000.00 108.150000 1,081,500.00 7.860000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 2,000,000.00 100,795000 2,015,900.00 7.880000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 $,000,000.00 99.787000 4,989,350.00 7.780000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 §.000,000.00 99.856000 4,992,800.00 7.770000
DES8S

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 10,000,000.00 99.515000 9.951,500.00 7.820000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 §,000,000.00 99.4348000 4,972,400.00 7.830000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 15,000,000.00 99.720000 14,958,000.00 7.790000
DEBS

aa2 Aa PROVINCE OF ONTARIO 8.000 10/17/01 12,000,000.00 100.201000 12,024,120.00 7.970000
DEBS

AA2 Al PROVINCE OF ONTARIO 8.000 10/17/01 8,225,000.00 100.133000 8,235,939 .25 7.980000
DEBS

AA2 aa PROVINCE OF ONTARIO 7.750 06/04/02 10,000,000.00 98 .400000 9,840,000.00 7.985000
DEBS

an2 aa PROVINCE OF ONTARIO 7.7%50 0©06/04/02 2,500,000.00 99.486000 2,487,150.00 7.825000
DEBS

an2 aA PROVINCE OF ONTARIO 8.000 10/17/01 10,000,000.00 101.200000 10,120,000.00 7.815000
DEBS

aAA2  AA PROVINCE OF ONTARIO 7.750 06/04/02 10,000,000.00 99.486000 9,948,600.00 7.825000
DEBS

A2 AA PROVINCE OF ONTARIO 7.750 ©06/04/02 10,000,000.00 99.486000 9,948,600.00 7.825000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 6,000,000.00 99.486000 5.969,160,.00 7.825000
DEBS

AA2 AA PROVINCE OF ONTARIO 7.750 06/04/02 5,000,000.00 103.949000 5,197,450.00 7.180000
OEBS

TOTAL U.S. CURRENCY DENOMINATED FOREIGN BONDS 116,725,000.00 116,732,469.25 7.827073

CORPORATE BONDS & NOTES

AA3  AA AMERICAN TEL & TEL CO 8.125 07/15/24 2,000,000.00 100.000000 2,000,000.00 8.124000
DEBS

A3 B8BB+ GTE CORP 8.750 11/01/21 §,000,000.00 102.000000 §,100,000.00 8.561000
DEBS

AA3 AA CHES & POT TEL CO OF M™MD 7.250 02/01/12 1,000,000.00 93,303000 933,030.00 7.930000
DEBS

AA3 AA- U S WEST COMMUNICATIONS INC 7.750 ©06/01/13 1,600,000.00 96.197000 1,539,182 .00 8.130000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
DEBS

aa3 AA- U S WEST COMMUNICATIONS INC 7.375% 11/01/11 1,000,000.00 $86.071000 960,710.00 7.770000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
OEBS

AA3 AA AMERICAN TEL & TEL CO 8.125 07/15/284 2,000,000.00 100.000000 2,000,000.00 8.124000
DEBS

AA3 AA- U S WEST COMMUNICATIONS INC 7.750 06/01/13 4,000,000.00 95.523000 3,820,920.00 8.200000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
DEBS

AA3 AA- U S WEST COMMUNICATIONS INC 7.378 t1/01/11 6,000,000, .00 94.433000 5.666,580.00 7.940000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
DEBS

AA3  AA AMERICAN TEL & TEL CO 8.625% 12/01/31 §,000,000.00 101.193000 5,0589,650.00 8.518000
DEBS
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. RATINGS
Al A
AA3 AA
AAA AAA
AAA AAA
AAA  AAA
A3 888+
AAA AAA
At A+
AA3 AA
A3 BBB+
A3 8BB+
AAA AAA
AA3 Al
AA3 AA
AA3 AA
AA3  AA
AAA AAA
Al a
AaA  AAA
A3 a

Al a

an A
BAAY' BBB+
BAA2 BBB
8AA1 BBB+
AA3 AA-
Al A

A2 A

Al A

Al A

a1 A

an a

NEW YORK TEL CO
1ST & REF MTGE

AMERICAN TEL & TEL CO
DEBS

BELLSOUTH TELECOMM INC
ASSUMED

SOUTHERN BELL TEL & TEL CO
DEBS

BELLSOUTH TELECOMM INC
ASSUMED

SOUTHERN s=LL TEL & TEL CoO
DEBS

BELLSOUTH TELECOMM INC
ASSUMED

SOUTH CENTRAL BELL TEL CO
DEBS

GTE CORP
DEBS

BELLSOUTH TELECOMM INC
ASSUMED

SOUTHERN BELL TEL & TEL CO
DEBS

SOUTHWESTERN BELL TEL CO
DEBS

AMERICAN TEL & TEL CO
DEBS

GTE CORP
DEBS

GTE CORP
DESBS

BELLSOUTH TELECOMM INC
ASSUMED

SOUTHERN BELL TEL & TEL CO
DEBS

AMERICAN TEL & TEL CO
DEBS

AMERICAN TEL & TEL CO
DEBS

AMERICAN TEL & TEL CO
DEBS

AMERICAN TEL & TEL CO
DEBS

NEW JERSEY BELL TEL CO
DEBS

NEW YORK TEL CO
1ST & REF MTGE

BELLSOUTH TELECOMM INC
ASSUMED

SOUTHERN BELL TEL & TEL CO
DEBS

HOUSTON LIGHTING & POWER CO
1ST MTGE

PACIFIC GAS & ELECTRIC CcoO
1ST & REF MTGE

PACIFIC GAS & ELECTRIC CO
1ST & REF MTGE

MONTANA POWER CO
1ST MTGE

GULF STATES UTILITIES CO
1ST MTGE

MONTANA POWER CO
1ST MTGE

FLORIDA POWER CORP
1ST MTGE

PACIFIC GAS & ELECTRIC CO
1ST & REF MTGE

FLORIDA POWER & LIGHT CO
SEC M T NOTES SER A

PACIFIC GAS & ELECTRIC CcoO
1ST & REF MTGE

PACIFIC GAS & ELECTRIC CO
1ST & REF MTGE

PACIFIC GAS & ELECTRIC CO
1ST & REF MTGE

PACIFIC GAS & ELECTRIC CO
1ST & REF MTGE

COUPON

. 625

628

.37s

.750

37s

. 628

628

. 750

.750

. 628

. 628

625

. 128

.378

378

. 628

750

soo

.500

.250

.700

.2%0

. 000

.500

soo0

.500

.8500

MATURITY
DATE

12/18/11

12/01/31

03/15/13

03/1s/13

os/01/12

11/01/21

07/158/10

10/01/13

12/01/31

11/01/21

11/01/21

03/15/13

12/01/31

12/01/31

12/01/31

©01/15/22

o6/01/12

12/1s/11

03/15/13

03/01/22

02/01/20

02/01/20

02/01/07

oa/01/2a

o02/01/07

12/01/03

o02/01/20

11/08/21

o2/01/20

02/01/20

02/01/20

02/01/20
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$,000,000,.00

1,000,000.00

4,000,000.00

6,000,000.00

2,8%50,000.00

13,050,000.00

§,000,000.00

11,830,000.00

2,000,000.00

7,600,000.00

6,975,000.00

§,000,000.00

2,000,000.00

3,000,000.00

2,000,000,00

2,000,000.00

9,000,000.00

8,000,000.00

$,000,000,.00

3,395,000.00

1,500,000.00

2,000,000.00

1,000,000.00

6,375,000.00

1,000,000,00

1,000,000.00

3,500,000.00

4,250,000.00

1,500,000.00

2,000,000.00

1,000,000,.00

1,000,000.00

91.506000

1.500000

95.606000

95.027000

93.855000

100,250000

95.168000

94.045000

100.000000

100,722000

101,268000

93.524000

99.943000

99.144000

100,000000

95.213000

92.366000

90.895000

93.340000

99.250000

98.819000

7.175000

102,000000

99.869000

102,000000

7.946000

97.048800

99.509000

96.464000

95.965000

96.415000

96.364000

4,575,300,

1,015,000

3,824,240,

5,701,620

2,674,867.

13,082,625

4,758,400,

11,125,523,

2,000,000,

7,654,872,

7.063,443,

4,676,200,

1,998,860,

2,974,320,

2,000,000,

1,904,260.

8,312,940,

7,271,600,

4,667,000,

3,369,537,

1,482,285,

1,943,500

1,020,000

6,366,648.

1,020,000,

979,460.

3,396,708

4,229,132

1,446,960

1,919,300,

964,150

963,640,

[-1-]

.00

oo

.00

50

.00

oo

so

oo

oo

oo

(1]

oo

[-1+]

oo

oo

oo

oo

oo

so

oo

.00

.00

75

[-1]

oo

.00

.50

.00

oo

.00

oo

7

7

8

LJ

o

250000

491000

060000

120000

990000

726000

880000

220000

.623000

.680000

. 629000

.280000

.628000

. 700000

.625000

.570000

. 150000

.320000

.300000

.820000

.611000

.770000

.014000

. 710000

.014000

270000

782000

.050000

.840000

.890000

. 840000

.850000



MOODY Ssa&rP ISSUE COUPON MATURITY

RATINGS DATE

at A PACIFIC GAS & ELECTRIC CO 8.500 02/01/20 1,000,000, 00 95.965000 959,650.00 8.890000
1ST & REF MTGE

a2 a FLORIDA POWER & LIGHT CO 8.550 0S/21/12 1,600,000.00 100.000000 1,600,000.00 8.552000
SEC M T NOTES SER A

A2 A FLORIDA POWER & LIGHT CO 8.550 05/21/12 3,150,000.00 100.000000 3,150,000.00 8.552000
SEC M T NOTES SER A

BAA2 888 TEXAS UTILITIES ELECTRIC CO 8.500 o08/01/24 10,000,000.00 99.599%000 9,959,900.00 8.536000
1ST MTGE & COLL TR

BAA2 B8BB TEXAS UTILITIES ELECTRIC CO 8.500 o08/01/24 9,200,000.00 99.59%000 9,163,108 .00 8.536000
1ST MTGE & CcoOLL TR

an A+ NEW ENGLAND POWER CO 8.000 o08/01/22 12,000,000.00 99.204000 11,904,480.00 8.070000
GEN & REF MTGE

BAA2 BBSB TEXAS UTILITIES ELECTRIC CO 8.500 o08/01/248 §,000,000.00 99.281000 4,964,0580.00 8.565000
1ST MTGE & COLL TR

Al AA- CONSOLIDATED NATURAL GAS CO 8.750 10/01/19 1,000,000.00 99.827000 998,270.00 8.765000
S F DEBS

BA1 BB+ ARKLA INC 8.640 09/04/98 10,000,000.00 102.431000 10,243,100.00 8.170000
M T NOTES SER 8

Al A+ TEXACO INC 7.780 07/01/02 13,900,000.00 100.000000 13,900,000.00 7.784000
GUARANTOR
TEXACQ CAPITAL INC
M T NOTES SER 1991

AA2 AA OU PONT (E I) DE NEMOURS & CO 8.250 01/18/22 2,000,000.00 98.827000 1,976,540.00 8.357000
DEBS

AA3 AA BOEING CO 8.750 o08/15/21 $,000,000.00 102.674000 §,133,700.00 8.501000
DEBS

AA2 AA DU PONT (E 1) DE NEMOURS & CO 8.250 ©01/15/22 7.500,000.00 96.264000 7.219,800.00 8.598000
DEBS

aAA2  AA MOBIL CORP 8.625 ©08/15/21 3,000,000.00 101.878000 3,086,3480.00 8.450000
DEBS

LY- Y-V} DU PONT (E I) DE NEMOURS & CO 8.250 01/15/22 $,000,000.00 95.521000 4,776,050.00 8.670000
DEBS

AA2 AA DU PONT (E 1) DE NEMOURS & CO 8.250 01/15/22 2,000,000.00 96.240000 1,924 ,800.00 8.600000
DEBS

AA2 AA MOB1L CORP 7.250 03/15/99 2,000,000.00 98.237000 1,964,740.00 7.580000
NOTES

at A 0Ow CHEMICAL CoO 8.850 ©09%/15/21 4,000,000.00 101.698000 4,067,920.00 8.688000
DEBS

Al A+ TEXACO INC 7.980 11/01/99 10,000,000 .00 99.666000 9,966,600.00 8.039000
GUARANTOR
TEXACO CAPITAL INC
M T NOTES

at A MONSANTO CO 8.700 10/18/21 4,000,000.00 102.134000 4,08%,360.00 8.500000
DEBS

an A+ TEXACO INC 8.375 07/15/22 9,000,000.00 98.973000 8,907,570 .00 8.472000
GUARANTOR
TEXACO CAPITAL INC
M T NOTES SER 1991

TOTAL CORPORATE BONDS & NOTES 278,775,000.00 273.384,412.7S 8.378584

AGENCY MORTGAGES

AAA AAA FEDERAL HOME LOAN MYGE CORP 8.000 11/01/21 9,750,010.00 97.562500 9,512,383.51 8.440000
GoLD

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8 .000 tr/0t/21 14,625,015.00 98.796875 14,489,087.79 8.230000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 4,875,005.00 98.79687S 4,816,352, .60 8.230000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 9,750,010.00 98.437500 9,597,666.09 8.280000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 9,750,010.00 97.625000 9.518,447 .26 8.400000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 1t1v/01/21 9,750,010.00 98.218750 9.576,337.95 8.310000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 03/01/22 10,000,000.00 99 .312500 9,931,250.00 8.160000
FNMA

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 7.000,000.00 99.23437S 6,946,806 .25 8.170000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8 .000 11/01/21 3,000,000.00 99.234375 2,977,031.28 8.170000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 9,750,010.00 98.218750 9.576,337.95 8.310000

AAA  AaA FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 19,500,020.00 99.031280 19,311,113.586 8.196000

LY-Y- S -V.V.) FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 9,750,100.00 97.718750 9.527,675.84 8.380000

AaA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 15,000,000.00 98.218750 14,732,812.50 8.310000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 9,750,010.00 98.281250 9.582,431.70 8.300000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 25,009,051.00 98.203125 24,559,669 .61 8.320000
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MOODY S&P
. RATINGS
AAA AAA
AAA AAA
AAA AAA
AAA  AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA  AAA
NR AAA
AaA AAA
AAA AAA
AAA AAA
AAA  AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA
AAA AAA

FEDERAL NATIONAL MTGE ASSN

COLLAT MTG OBLIGATION TR 4S-C
CMOT 45-C TAC

FED HOME LOAN MTG CORP 113S-E
FHLMC 113S-E

COLLAT MTG OBLIGATION TR 45-C
CMOT 45-C TAC

FED NATIONAL MTG ASSN 91-097-4J
FNMA 91-97-J PAC 95-27S%

FED HOME LOAN MTG CORP 1127-G
FHLMC 1127-G PAC 95-275%

FED HOME LOAN MTG CORP 1301-G
FHLMC 1301-G PAC 85-200%

FED HOME LOAN MTG CORP 1192-1
FHLMC 1192-1 PAC 35-235%

FED NATIONAL MTG ASSN 92-093-K
FNMA 92-93-K 0-250%

FED HOME LOAN MTG CORP 1173-0D
FHLMC 1173-D PAC 90-250%

FED HOME LOAN MTG CORP 1166-PH
FHLMC 1166-PH PAC 90-2407%

FED NATIONAL MTG ASSN 91-06S-J
FNMA 91-065-J PAC 83-2447%

FED HOME LOAN MTG CORP 0201-J
FHLMC 201-J TAC

FED HOME LOAN MTG CORP 121S-H
FHLMC 1215-H PAC 90-235%

COLLAT MTG SECS CORP 88-8-8
CMSC 88-8B TAC

FED NATIONAL MTG ASSN 90-128-H
FNMA 90-128-H PAC 7S-250%

FED NATIONAL MTG ASSN 92-036-P
FNMA 92-036-PK PAC 85-23S

FED HOME LOAN MTG CORP O137-E
FHLMC 137-E PAC 75-275%

FED HOME LOAN MTG CORP 0137-E
FHLMC 137-E PAC 75-275°%

FED HOME LOAN MTG CORP 0137-E
FHLMC 137-€ PAC 75-27S%

FED NATIONAL MTG ASSN 92-0S5S-C
FNMA 92-055-C PAC 90-230%

FED HOME LOAN MTG CORP 1322-H
FHLMC 1322-H PAC 25-260%

FED HOME LOAN MTG CORP 1338-K
FHLMC 1338-K PAC 15-250%

FED HOME LOAN MTG CORP 1346-PH
FHLMC 1346-PH PAC 90-230%

TOTAL AGENCY MORTGAGES

TOTAL EXCHANGES-IN

COUPON

8.000

7.950

7.200

7.950

7.000

8.500

7.000

7.500

8.000

7.000

8.200

8.500

8.000

7.500

7.970

8.500

7.500

9.000

9.000

9.000

8.000

7.500

7.000

7.500

MATURITY

11/01/21

09/20/19

08/15/14

09/20/19

o1/28/21

08/15/06

06/15/07

o1/18/07

01/25/0s

os8/15/20

o1/18/21

10/25/18

o01/15/22

03/15/07

os/o01/18

12/25/19

06/25/20

10/1s/20

10/18/20

10/15/20

09/25/20

07/15/07

o8/15/07

07/15/158
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14,000,000,00

2,613,000,.00

9,750,000.00

8,500,000.00

20,000,000.00

18,901,632.78

6,902,000,00

14,611,185.75

24,762,407.85

9,000,000.00

10,942,000.00

$,000,000.00

9,750,000,.00

$3,230,000.00

8,033,000.00

9,7%4,280.66

10,280,000.00

4,900,000.00

9,500,000.00

4,400,000.00

20,000,000.00

$,392,944.96

13,166,989.72

11,762,000.00

89.

96.

82.

94,

8s8.

99.

92,

96.

103

94,

99

93.

95,

92.

281250

593750

281250

23437Ss

937500

937500

312500

281250

6562S0

35937s

953125

.8437S0

311110

125000

515628

.968750

67187S

.42187S

.421875S

.8421875

906250

265625

562500

.750000

13,759,375.00

2,576,254.69

8,704,921.87

8,179,921 .88

16,587,500.00

17,984,737 .62

6,095,328.75

13,921,720.42

24,677,287.07

8,312,3423.75

10,608,610.94

$,192,187.50

9,585,333,.23

50,102,737.50

7.,913,760.16

9,751,232.45

9,601,367.19

$,116,671.88

9,920,078.12

4,594,562.50

19,381,250.00

$,137.622.72

12,187,694.86

1,497,355.00

8.300000

8.300000

8.620000

8.671000

9.300000

9.300000

8.550000

8.205000

8.106000

8.012000

8.680000

7.940000

8.250000

8.350000

8.250000

8.580000

8.380000

8.340000

8.340000

8.340000

8.470000

8.190000

8.010000

7.910000

8.374142




MOODY S&P ISSUE COUPON MATURITY PAR SALES PRICE YIELD
RATINGS DATE VALUE UNIT

aaa  aaa U S TREASURY 7.875% 11/15/99 $,300,000.00 107.187500 §,412,286.29 6.613000
NOTES

AAA  AAA U S TREASURY 7.878 11/15/99 5,000,000.00 104.156250 5,107,762.63 7.1a43000
NOTES

Aaa  aaA U S TREASURY 7.875 11/15/99 8,700,000.00 103.843750 8,888,002.40 7.198000
NOTES

AAA  AAA U S TREASURY 6.750 02/28/97 25,000,000.00 101.031250 25,098,136.37 6.492000
NOTES

aaa  Aaa U S TREASURY 7.875 08/15/01 38,000,000.00 101.437500 39,469,162.85 7.656000
NOTES

aAA  AAA U S TREASURY 7.750 02/15/01 10,000,000.00 102.000000 10,234,223.06 7.438000
NOTES

Y-V Y-V U S TREASURY 7.750 02/15/01 20,000,000.00 102.093750 20,468,325.93 7.423000
NOTES

aaa  AaaA U S TREASURY 7.875 11/15/99 3,000,000.00 105.531250 3,064,059.61 6.903000
NOTES

AAA  aAA U S TREASURY 7.875 11/15/99 25,000,000.00 105.515625 25,534,102.36 6.906000
NOTES

-Y-Y-S-Y-Y U S TREASURY 8.375 o08/15/08 15,000,000.00 104.750000 15,093,734 .08 7.750000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 8.37s o08/15/08 10,000,000.00 1084.937500 10,062,489 .71 7.840000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 8.375 o08/15/08 14,000,000.00 104.656250 14,087,383.84 7.760000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 8.375 08/15/08 9,750,010.00 105.062500 9,811,357.62 7.710000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 9.375 02/15/06 40,000,000.00 113.031250 41,567,221.33 7.818000
BONDS

aaA  aaA U S TREASURY 9.375 02/15/06 40,000,000.00 112.625000 41,567,212.97 7.862000
BONDS

AAA  AAA U S TREASURY 9.125 0S/15/09 20,000,000.00 108.687500 19,837,681.12 8.172000
BONDS(OPT 5/15/04)

aAA  AAA U S TREASURY 8.750 11/15/08 10,000,000.00 106.281250 9,784,848.76 8.056000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 9.375 02/15/06 20,000,000.00 113.031250 20,783,616.43 7.818000
BONDS

AAA  AAA U S TREASURY 9.125 05/15/09 20,000,000.00 108.843750 19,837,682.09 8.156000
BONDS(OPT S/15/04)

AAA  AAA U S TREASURY 9.375 02/15/06 30,000,000.00 112.781250 31,175,4148.67 7.845000
BONDS

AAA  AAA U S TREASURY 8.750 11/15/08 20,000,000.00 106.078125% 19,569,699 .22 8.077000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 9.125 05/15/09 100,000,000.00 109.968750 99,188,847.19 8.041000
BONDS(OPT §/15/04)

AAA  AAA U S TREASURY 8.750 11/15/08 10,000,000.00 107.515625 9.783,186.63 7.780000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.750 11/15/08 9,750,100.00 106.093750 9,538,839.34 7.953000
BONDS(OPT 11/15/03)

aaa  aaaA U S TREASURY 8.750 11/15/08 19,500,020.00 107.265625 19,077,493.18 7.807000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.750 11/15/08 9,750,010.00 107.125000 9,538,740.48 7.825000
BONDS(QPT 11/15/03)

AaA  Aaa U S TREASURY 8.750 11/15/08 25,000,000.00 108.906250 24,464,025 .61 7.782000
BONDS(OPT 11/15/03)

AAA  AaA U S TREASURY 8.750 11/15/08 10,000,000.00 108.921875 9,785,613.24 7.780000
BONDS(OPT 11/15/03)

aaA  AAA U S TREASURY 8.750 11/15/08 20,000,000.00 108.031250 19,571,107.49 7.872000
BONDS (OPT 11/15/03)

FY-Y-S-Y-Y U S TREASURY 8.750 11/15/08 §0,000,000.00 108.031250 48,927,763.31 7.872000
BONDS(OPT 11/15/03)

AAa  AAA U S TREASURY 8.750 11/15/08 §0,000,000.00 107.875000 48,928,111.41 7.887000
BONDS(OPT 11/15/03)

AAA AAnA U S TREASURY 8.750 11/15/08 15,000,000.00 107.875000 14,678,433.28 7.887000
BONDS(OPT 11/15/03)

AAA  Ana U S TREASURY 9.375 02/15/06 25,000,000.00 114.271870 25,973,607.36 7.675000
BONDS

AAA  AAA U S TREASURY 9.375 02/15/06 §0,000,000.00 114.269000 51,945,414.58 7.675000
BONDS

aaa  Aaa U S TREASURY 9.375 02/15/06 75,000,000.00 114.201900 77.920,828.28 7.682000
BONDS



MOODY Ss&P COUPON MATURITY PAR SALES PRICE
RATINGS DATE VALUE UNIT CcosT

AAA AnA U S TREASURY 9.375 02/15/06 100,000,000.00 114.201900 103,894,435.98 7.682000
BONDS

AAA AAA U S TREASURY 9.125 ©05/15/09 100,000,000.00 110,250000 99,189,325.32 8.012000
BONDS(OPT S5/15/04)

AAA AAA U S TREASURY 8.750 11/15/08 20,000,000.00 107.812500 19,571,030.89 7.895000
BONDS (OPT 11/15/03)

AAA AAA U S TREASURY 9.375 02/15/06 $0,000,000.00 114.269000 51,945,415.13 7.675000
BONDS

AAA AAA U S TREASURY 8.750 11/15/08 10,000,000.00 107.92187S 9,785,522.76 7.884000

BONDS (OPT 11/15/03)

AAA  AAA U S TREASURY 8.750 11/15/08 9,750,010,00 107.187500 9,538,750.63 7.818000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.7%50 11/15/08 9,750,010.00 106 .000000 9,538,742, 88 7.965000
BONDS(OPT 11/15/03)

Y-V S VY U S TREASURY 8.375 o©08/15/08 9,7%50,010.00 104.984375 9,810,796.35 7.720000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 8.750 11/15/08 19,%00,020.00 107.312500 19,077,478.79 7.801000
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.7s0 11/15/08 9.7%50,010.00 106.062500 9,538,785.12 7.957000
BONDS(OPT 11/15/03)

AAA AAA U S TREASURY 8.375 0©08/15/08 10,000,000.00 103.375000 10,062,915.18 8.,004000
BONDS(OPT 8/15/03)

AAA  AAA U S TREASURY 8.378 os8/1S5/08 13,647,200.06 104.734375 13,731,518.16 7.760000
BONDS (OPT 8/15/03)

AAA AAA U S TREASURY 8.750 11/15/08 2%,000,000.00 110.875000 24,465,438.79 7.577000
BONDS(OPT 11/15/03)

AAA  AAA U S TREASURY 8.750 11/158/08 25,000,000.00 110.875000 24,465,435.44 7.877000
BONDS(OPT 11/15/03)

TOTAL U.S. TREASURY SECURITIES 1,269,897,400.06 1,280,391,976.11 7.760578

U.S. AGENCY OTHER SECURITIES

AAA AAA TENNESSEE VALLEY AUTHORITY 6.500 01/15/99 $0,000,000.00 99.686900 49,487,095.58 6.5859000
POWER BONDS

AAA AAA FEDERAL HOME LOAN BANK 6.850 02/25/97 $,000,000.00 99.046875 5,000,000, 00 7.081000
DEBENTURES

TOTAL U.S. AGENCY OTHER SECURITIES §%,000,000.00 54,487,095.58 6.606901

U.S. CURRENCY DENOMINATED FOREIGN BONDS

AAA AA+ PETRO CANADA 9.500 06/30/03 8,225,000.00 113.273000 8,452,935.62 7.750000
GUARANTOR
DOMINION OF CANADA
DEBS

AA2 AA PROVINCE OF ALBERTA 9.250 04/01/00 12,000,000,00 108 .576000 12,059,485.47 7.880000
DEBS

AA2 AA PROVINCE OF ALBERTA 9.250 o04/01/00 2,000,000.00 109.492000 2,009,700.43 7.680000
DEBS

a1 A+ PROVINCE OF MANITOBA 9.500 10/01/00 10,000,000,.00 110,750000 10,099,142.28 7.726000
DEBS

AA2 AA PROVINCE OF ONTARIO 8,000 10/17/01 6,000,000,00 101,463000 6,007,405 ,32 7.775000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 1t0/17/01 10,000,000.00 101.463000 10,012,342, 20 7.775000
DEBS

AA2 AA PROVINCE OF ONTARIO 8,000 10/17/01 10,000,000.00 101.463000 10,012,342.18 7.775000
DESBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 10,000,000,00 100.210000 10,043,928.35 7.966000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 2,500,000.00 101.,463000 2,510,982.91 7.775000
DEBS

AA2 AA+ PROVINCE OF ONTARIO 8.250 04/08/96 1,000,000, .00 103.370000 1,000,858.4S 7.270000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 $,000,000.00 101.750000 $,021,877.94 7.730000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 §,000,000,00 101,818000 $,021,896.39 7.720000
DESBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 10,000,000.00 101,487000 10,043,792.96 7.770000
DEBS

AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 15,000,000.00 101 .,686000 15,065,689 .36 7.740000
DEBS

aAA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 §,000,000.00 101.4821000 5,021,896.53 7.780000
DEBS

20



MOODY Sa&aP ISSUE COUPON MATURITY PAR SALES PRICE YIELD

RATINGS DATE UNIT COoSsT
AA2 AA PROVINCE OF ONTARIO 8.000 10/17/01 §,000,000 .00 105.772000 5,021,691.99 7.130000
DEBS
TOTAL U.S. CURRENCY DENOMINATED FOREIGN BONDS 116,725,000.00 117,405,968.38 7.749499

CORPORATE BONDS & NOTES

AAA AAA BELLSOUTH TELECOMM INC 8.128 05/01/17 2,000,000.00 101.,089000 1,955,393.08 8.024000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS

AAA AAA NEwW JERSEY BELL TEL CO 8.000 09/15/16 2,000,000.00 99.732000 1,810,996.21 8.024000
DEBS

A2 A NEW YORK TEL CoO 8.750 ©04/01/23 10,000,000.00 102.627000 9,044,015.486 8.506000
DEBS

A2 A NEW YORK TEL CO 8.750 o04/01/23 §,000,000.00 102.199000 4,522,114.26 8.545000
DEBS

AA3 AA- U S WEST COMMUNICATIONS INC 8.000 10/01/09 1,600,000.00 100.165000 1,480,202.76 7.980000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
DESS

Al A+ SOUTHWESTERN BELL TEL CO 8.500 03/15/16 9,000,000.00 101.187000 7.960,542 .0 8.382000
DEBS

AA3 AA CHES & POT TEL CO OF w Vva 7.250 05/01/09 1,000,000.00 95.334000 93%,415.93 7.750000
DEBS

Al A NEW YORK TEL CO 8.000 07/15/08 1,000,000.00 102.814000 880,377.58 7.690000
1ST & REF MTGE

AAA  AAA BELLSOUTH TELECOMM INC 7.600 ©09/01/08 5,000,000.00 98.071000 4,413,614 .47 7.810000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS

aA3 A+ SOUTHWESTERN BELL TEL CO 7.750 09/01/09 11,830,000.00 96.762000 11,365,501.76 8.100000
DEBS

AA2 AA- NEW ENGLANDO TEL & TEL CO 8.000 11/18/03 1,000,000.00 98.853000 937,087.14 8.150000
DEBS

AA3 aa AMERICAN TEL & TEL CO 8.625 04/01/26 2,000,000.00 100.210000 1,759,181 .37 8.605000
DEBS

AAA  AAA BELLSOUTH TELECOMM INC 7.375 ©07/15/10 §,000,000.00 93.118000 4,308,573.5§ 8.100000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS

AA3  AA- U S WEST COMMUNICATIONS INC 8.625 ©06/15/12 6,975,000.00 101.,176000 6,068,554.06 8.500000
ASSUMED
NORTHWESTERN BELL TEL CO
DEBS

AA3 AA- U S WEST COMMUNICATIONS INC 8.625 10/01/10 7.600,000.00 101.334000 6,719,416.56 8.480000
ASSUMED
PACIFIC NORTHWEST BELL TEL CO
DEBS

AA3  AA AMERICAN TEL & TEL CO 8.625 ©04/01/26 3,000,000.00 99 .350000 2,638,639.49 8.683000
DEBS

AA3 AL AMERICAN TEL & TEL CO 8.625 o04/01/26 2,000,000.00 100.150000 1,759,106.65 8.610000
DEBS

AA3 AA- PACIFIC BELL 8.375 02/01/17 2,000,000 .00 98.191000 1,819,020.37 8.550000

NAME CHANGED FROM
PACIFIC TEL & TEL Co

DEBS

Al A NEW YORK TEL CO 7.500 03/01/09 8,000,000 .00 93.643000 6,312,787 .03 8.200000
1ST &8 REF MTGE

AAA  AAA NEW JERSEY BELL TEL CO 7.250 o0a4/01/11 9,000,000.00 91.997000 7,799,606 .31 8.080000
DEBS

AAA  AAA BELLSOUTH TELECOMM INC 7.375 o08/01/12 §,000,000.00 92.818000 4,097,737.91 8.100000
ASSUMED
SOUTH CENTRAL BELL TEL CO
DEBS

AA3 AA AMERICAN TEL & TEL CO 8.625 04/01/26 2,000,000.00 100.251000 1,758,952.39 8.600000
DEBS

AA3  AA- PaCIFIC BELL 7.625S 06/01/09 6,000,000.00 97.723000 5.,284,066.55 7.870000

NAME CHANGED FROM
PACIFIC TEL & TEL CO

DEBS
AA3 AA- U S WEST COMMUNICATIONS INC 7.878 11/158/16 4,000,000.00 96.791000 3,675,015.40 8.180000
ASSUMED
MOUNTAIN STATES TEL & TEL CO
DEBS
aaA  Aaa BELLSOUTH TELECOMM INC 7.375 ©07/15/10 6,000,000.00 94.569000 S,168,523.33 7.940000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS
aAAA  AaA BELLSOUTH TELECOMM INC 7.37s o07/18/10 4,000,000.00 95.124000 3.445,604 .88 7.880000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS
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AA3 AA AMERICAN TEL & TEL CO 8.62%5 04/01/26 1,000,000.00 101,690000 879,521.22 8.471000
DEBS

at A NEW YORK TEL CO 7.500 03/01/09 $,000,000.00 95.108000 3,942,041.23 8.030000
1ST &8 REF MTGE

AA3 AA AMERICAN TEL & TEL CO 8.625 04/01/26 §,000,000.00 101,364000 4,397,561.57 8.500000
DEBS

AAA AAA BELLSOUTH TELECOMM INC 7.378 07/15/10 2,850,000.00 95.230000 2,456,903 .80 7.870000
ASSUMED
SOUTHERN BELL TEL & TEL CO
DEBS

AA3 AA CHES & POT TEL CO OF MD 8.875 06/01/09 13,080,000.00 102,625000 11,935,652.95 8.578000
DEBS

A3 A HOUSTON LIGHTING & POWER CO 9.000 03/01/17 4,250,000.00 99.828000 3,500,974.53 9.015000
1ST MTGE

AA3 A+ NORTHWESTERN PUB SERV CO 8.800 06/01/07 1,600,000, .00 104 ,125000 1,534,809.53 8.314000
1ST MTGE

BAA3 BBB- NEVADA POWER CO 7.625 11/01/02 3,150,000.00 95.470000 3,003,389.09 8.280000
1ST MTGE

AA2 AA+ WISCONSIN ELECTRIC POWER CO 8.750 07/1S5/06 3,395,000.00 102.750000 3,029,987.22 8.413000
1ST MTGE

A2 A CAROLINA POWER & LIGHT CO 7.7%0 05/01/03 1,000,000.00 99.623000 982,029.85 7.800000
1ST MTGE

BAA1 BBB+ CONNECTICUT LIGHT & POWER CO 7.500 06/01/02 1,000,000.00 97.340000 987,342.97 7.890000
ASSUMED
HARTFORD ELECTRIC LIGHT CoO
1ST MTGE

A2 A VIRGINIA ELECTRIC & POWER CO 8.500 04/01/16 9,200,000.00 101.147000 8,211,368.98 8.386000
1ST & REF MTGE

BA1 8B+ ARKLA INC 8.640 09/04/98 4,000,000.00 100.935000 4,094,467.94 8.450000
M T NOTES SER 8

AA2 AA- CONSOLIDATED NATURAL GAS CoO 8.62S 12/01/11 1,000,000.00 100.000000 985,783.60 8.625000
S F DEBS

A3 A- EASTMAN KODAK CO 8.625 06/1S5/16 6,375,000.00 99.544000 6,070,641, .81 8.670000
DEBS

Al A+ TEXACO INC 7.700 12/15/99 13,900,000.00 101.,460000 13,893,281.62 7.440000
GUARANTOR

TEXACO CAPITAL INC
M T NOTES SER 1991

AA2 Al DU PONT (E I) DE NEMOURS & CO 8.500 04/18/16 2,000,000.00 101.702000 1,821,724.37 8.332000
S F DEBS

A2 A HALLIBURTON CO 8.750 02/15/21 $,000,000.00 102.675000 4,852,763.96 8.500000
DEBS

aAA2 AA DU PONT (E I) DE NEMOURS & CO 8.500 04/18/16 7.800,000.00 99.125000 6,828,978.77 8.585000
S F DEBS

AA2 AA- HERSHEY FOODS CORP 8.800 02/15/21 3,000,000.00 104 .086000 2,914,354.59 8.,420000
DEBS

AA2 AA DU PONT (E I) DE NEMOURS & CGC 8.500 04/15/16 $,000,000.00 98.451000 4,552,898.12 8.653000
S F DEBS

AA2 AA DU PONT (E I) DE NEMOURS & CO 8.500 ©04/15/16 2,000,000.00 99.150000 1,821,159 .68 8.583000
S F DEBS

Al A DOW CHEMICAL CO 8.625 02/15/08 4,000,000.00 101,250000 3,871,305.61 8.478000
S F DEBS

an A PEPSICO INC 7.628 11/01/98 2,000,000.00 100.272000 1,998,400.12 7.570000
NOTES

AA2 AA PROCTER & GAMBLE CO 8.128 o01/18/17 12,000,000.00 100,.995000 11,203,772.585 8.030000
S F DEBS

an A+ CAPITAL CITIES/ABC INC 8.750 03/1S/16 §,000,000.00 102.511000 4,624,135.66 8.500000
GUARANTOR

CAPITAL CITIES/ABC FIN CO INC
GTD S F DESBS

A2 A+ TRAVELERS CORP 7.625 01/15/97 1,500,000.00 98.452000 1,420,867.67 8.000000
NOTES

A2 A+ TRAVELERS CORP 7.628 01/18/97 2,000,000.00 97.016000 1,893,468.03 8.350000
NOTES

A2 A+ TRAVELERS CORP 7.625 ©01/15/97 3,500,000.00 96.583000 3,311,581.76 8.450000
NOTES

A2 A+ TRAVELERS CORP 7.625 01/15/97 1,000,000.00 95.752000 945,723 .48 8.650000
NOTES

A2 A+ TRAVELERS CORP 7.625 01/15/97 1,000,000,00 95.865000 945,698 .29 8.620000
NOTES

a2 A+ TRAVELERS CGORP 7.625 ©01/15/97 1,000,000 .00 95.962000 945,955.91 8.,600000
NOTES

A2 A+ TRAVELERS CORP 7.625 0©01/15/97 2,000,000.00 95,752000 1,891,503.07 8.651000
NOTES

A2 A+ TRAVELERS CORP 7.628 ©01/15/97 1,500,000.00 95.,955000 1,818,675.67 8,600000
NOTES
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MOOOY S&P ISSUE COUPON MATURITY PAR SALES PRICE YIELD
RATINGS DATE VALUE UNIT caosT

TOTAL CORPORATE BONDS & NOTES 258,775,000.00 235,058,741.73 8.269149

AGENCY MORTGAGES

AAA  AAA GOVERNMENT NATL MTGE ASSN 11 8.000 08/20/17 3,763,574 .76 98.531250 3,581,131.15 8.280000

AAA AAA GOVERNMENT NATL MTGE ASSN I1 8.000 10/20/17 3,242,728.17 98.531250 2,789,492 .48 8.280000

AAA AAA GOVERNMENT NATL MTGE ASSN II 8.000 06/20/17 2,548,931.94 98.531250 2,290,441 .61 8.280000

AAA  AaA GOVERNMENT NATL MTGE ASSN 11 8.000 0©07/20/17 1,806,616.07 98.531250 1,732,789 .08 8.280000

AAA AAA FEDERAL MOME LOAN MTGE CORP 7.500 03/01/22 6,902,000.00 95.0937s0 6,613,303.12 8.279000
FHLMC GOLD

AAA  AAA FEDERAL HOME LOAN MTGE CORP 7.500 03/01/22 5.392,944 .96 97.062500 $,168,819.56 7.990000
FHLMC GOLD

AAA AAA FEDERAL HOME LOAN MTGE CORP 8.500 11/15/18 18,901,632.78 95.5937S50 17,716,126.88 9.180000

AAA AAA FHLMC - MULTIFAMILY PLAN B 8.250 o08/01/01 4,509,102.52 100.937500 4,509,102.52 8.008000

AAA AAA FHLMC - MULTIFAMILY PLAN B 8.280 to/ot/01 5,490,897 .48 100.937500 §,490,897 .48 8.008000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 14,611,185.7S 99.546875 14,366,729.57 8.123000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 1t1/01/21 14,799,625.95 99.750000 14,666,363.34 8.095000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.000 03/01/22 9,962,781.90 99 .750000 9,896,754 .89 8.095000
FNMA

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 0S/01/21 9,754,280.66 100.2S0000 9,492,781.09 8.540000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.500 o04/01/21 4,900,000.00 102.125000 4,747,207.59 8.270000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 o02/01/21 4,400,000.00 102.125000 4,220,798 .65 8.270000

AAA AAA FEDERAL NATIONAL MTGE ASSN 8.500 ©03/01/21 9,500,000.00 102. 125000 9,282,579 .35 8.270000

AAA  AAA FEDERAL NATIONAL MTGE ASSN 8.000 10/01/21 13,166,989.72 100.8437S0 12,949,397 .54 7.940000

AAA  AAA FEO HOME LOAN MTG CORP 00SO-H 8.000 06/15/20 11,762,000.00 102.906250 10,804,393.06 7.503000
FHLMC SO-H PAC 70-210%

AAA  AAA COLLAT MTG OBLIGATION TR 28-C 8.500 12/01/10 10,250,000.00 101.687500 9,858,511.82 8.190000
CMOT 28-C

AAA AAA FED NATIONAL MTG ASSN 91-097-J 7.000 01/25/21 10,942,000.00 88.171875 9,092,098.34 8.560000
FNMA 91-97-J PAC 95-27S5"%

AAA  AAA FED MOME LOAN MTG CORP 1093-E 7.500 10/15/04 §.,000,000.00 100.281250 4,663,816.13 7 s10000
FHLMC 1093-€ PAC 85-240°%

AAaA  AAA FED HOME LOAN MTG CORP 113S5-E 7.200 o08/15/14 9,750,000.00 93.312500 8,722,1048.59 8.100000
FHLMC 113S5-E

aaa  AAa FED NATIONAL MTG ASSN 91-097-4J 7.000 01/25/21 9,000,000.00 92.42187S 7.496,120 .46 7.996000
FNMA 91-97-J PAC 95-27S°%

AAA  AAA FED NATIONAL MTG ASSN G-33-PN 8.250 0S8/15/20 20,000,000.00 99.625000 20,019,565.56 8.370000
FNMA G-33-PN PAC 50-250%

AAA  AAA INVESTORS GNMA MBS TR 84-2-€3 7.87S ©04/25/08 §3,230,000.00 97.812500 47,727.230.57 8.275000
INVESTORS 84-2-E3

AAA AAA FED NATIONAL MTG ASSN 91-065-H 8.500 07/25/12 8,033,000.00 102.187500 7.886,668.75 8.130000
FNMA 91-06S-H PAC 80-240"

AAA  AAA COLLAT MTG OBLIGATION TR 28-C 8.500 12/01/10 9,750,000.00 99.437500 9,372,313.26 8.5870000
CMOT 28-C

AAA  AAA FED HOME LOAN MTG CORP OOSO-H 8.000 06/15/20 20,000,000.00 93.98437S 18,209,946.69 9.056000
FHLMC S50-H PAC 70-210%

AAA  AAA GOLOMAN SACHS TR 3-4-5 6.360 01/25/06 8,500,000.00 91.015625 7.300,298.45 8.150000
GSTST 3-A-S

AAA  AAA GOLDMAN SACHS TR 3-A-S 6.360 ©01/25/06 2,613,000.00 93.468750 2,248,363 41 7.680000
GSTST 3-A-§S

8 290841

TOTAL AGENCY MORTGAGES

TOTAL EXCHANGES-OUT
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MOQODY S&rP ISSUE COUPON MATURITY PAR
RATINGS DATE VALUE

U S TREASURY 11.625 01/18/92 62,500,000.00
NOTES

TOTAL U.S. TREASURY SECURITIES 62,500,000,.00

U.S. AGENCY OTHER SECURITIES

U S GOVT TITLE XI 11.7%0 10/21/07 176,000.00
GUARANTOR

AMERICAN PRESIDENT LINES LTD

HULL 2329 SER B

U S GOVT TITLE XI 11.750 12/29/07 176,000.00
GUARANTOR

AMERICAN PRESIDENT LINES LTD

HULL 2330 SER B

U S GOVT TITLE XI 11.950 12/29/07 38,000.00
GUARANTOR ’
AMERICAN PRESIDENT LINES LTOD

HULL 2330 SER C

U S GOVT TITLE XI 14.500 03/01/07 356,000.00
GUARANTOR

ARTEMIS MARINE CO L P

JACKSONVILLE SER D

U S GOVT TITLE XI 11,600 04/15/08 134,296.52
GUARANTOR

COOPER STEAMSHIP CO

AMERICAN MARINER

U S GOVT TITLE XxI 10.750 01/15/06 409 ,000.00
GUARANTOR

FOSS MARITIME CO

1980 SER

U S GOVT TITLE XxI 11,128 o01/15/01 3,737,480.36
GUARANTOR

FREDERICKSBURG SHIPPING CO
FREDERICKSBURG SER

U S GOVT TITLE XI 12,150 o©01/03/04 3,311,000.00
GUARANTOR

UNION MARINE TRANSPORT CO

CHEMICAL PIONEER SER

TENNESSEE VALLEY AUTHORITY 7.700 10/01/98 19,850,000.00
POWER BONODS

SMALL BUSINESS AOMINISTRATION 11.000 02/25/01 357.,824.35
P T GROUP 100008

TOTAL U.S. AGENCY OTHER SECURITIES 28,545,601.23

U.S. CURRENCY DENOMINATED FOREIGN BONDS

PORT OF HOUSTON AUTH, HARRIS C 8.500 0©0S/01/06 10,000,000.00
TAXABLE REF SER 1987

TOTAL TAXABLE ST, COUNTY & MUNIC BONDS & NOTES 10,000,000.00

CORPORATE BONDS & NOTES

ALLTEL FLORIDA INC 8.500 03/15/04 116,000 .00
NAME CHANGEO FROM
NORTH FLORIDA TELEPHONE CO

1ST MTGE

INDIANA BELL TEL CO INC 10,000 10/10/14 1,450,000.00
DEBS

UNITED INTER-MOUNTAIN TEL CO 11,000 10/01/99 260,000.00
1ST MTGE S F

UNITED TEL CO OF THE NORTHWEST 7.625 02/01/02 37,500.00
1ST MTGE

ARIZIONA PUB SERV CO 9.950 03/01/04 7.,500,000.00
1ST MTGE

CENTRAL ILLINOIS PUB SERV CO 8.450 11/01/06 1,800,000.00
1ST MTGE

NATIONAL RURAL UTILITIES CFC 12,875 07/01/02 757,672.38
GUARANTOR

WESTERN FUELS - UTAH INC

GTD BOND

NATIONAL RURAL UTILITIES CFC 12.875 ©01/02/04 102,384 .89
GUARANTOR

WESTERN FUELS - UTAH INC

GTD BOND SER A
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MOODY S&P ISSUE COUPON MATURITY
RATINGS DATE

NATIONAL RURAL UTILITIES CFC 11.900 01/01/0S 798,020.97
GUARANTOR

SEMINOLE ELECTRIC COOP INC

GTD BONDS SER A

SOUTHWESTERN PUB SERV CO 8.800 02/01/0S 3,000,000.00
1ST MTGE

TEXAS MUNICIPAL POWER AGENCY 16.875 o04/21/07 543,291.07
CONTRACTOR

NAVASOTA MINING CO INC
SEC NOTE 1

VIRGINIA ELECTRIC & POWER CO 8.625 03/01/07 1,158 ,000.00
1ST & REF MTGE

WISCONSIN POWER & LIGHT CO 8.000 o07/01/01 2,350,000.00
1ST MTGE

WISCONSIN POWER & LIGHT CO 8.875 04/01/04 1,000,000.00
1ST MTGE

WISCONSIN POWER & LIGHT CO 8.875 05/01/06 1,500,000.00
1ST MTGE

ENRON CORP 16.000 06/30/01 753,459 .67
GUARANTOR

QUANTUM CHEMICAL CORP

C S AGREE

CONSOLIDATED FREIGHTWAYS INC 9.340 03/27/00 1,015,937.01
GUARANTOR

C F PROPERTIES INC

LOAN CERTS

FEDERAL EXPRESS CORP 12.500 05/01/08 145,031.68
LESSEE

FEDDATA ASSOCIATES L P

SEC NOTE

CAMPBELL SOUP CO 10.600 01/05/01 613,865.30

E T LOAN CERT

CAPITAL CITIES/ABC INC 11.625 08/185/185 10,000,000.00
NAME CHANGED FROM

CapPlTAL CITIES COMM INC

S F DEBS

OU PONT (E I) DE NEMOURS & CO 8.500 0S/01/06 1,658,000.00
S F DEBS

GENERAL ELECTRIC CO 8.500 0S5/01/048 1,007,000.00
S F DEBS

K MART CORP 9.7s50 12/12/06 141,978.72
LESSEE

SPARKS MART PROPERTIES CORP

NOTE SER 8

MOBIL CORP 8.450 03/01/05 266,000.00
GUARANTOR

MOBIL ALASKA PIPELINE CO

GTD S F DEBS

OCCIDENTAL PETROLEUM CORP 8.950 04/15/94 8,450,000.00
SUB NOTES

OCCIDENTAL PETROLEUM CORP 15.250 07/02/01 195,620.69
ASSUMED

OXYCHEM PROPERTIES CORP
SEC NOTES (F-320L)

OCCIDENTAL PETROLEUM CORP 15.250 07/02/01 §58,218.62
ASSUMED

OXYCHEM PROPERTIES CORP

SEC NOTES (F-321 L)

PENNEY (J C) CO INC 9.375 05/01/08 151,899 .18
LESSEE

PENNSALEM PROPERTIES INC

SEC NOTE

SHELL OIL CcoO 8.750 05/15/05 §.,800,000.00
S F DEBS

TEXACO INC 8.875 05/01/05 $27,000.00
S F OEBS

TEXACO INC 8.500 04/01/06 1,132,000.00
S F DEBS

TOTAL CORPORATE BONDS & NOTES 54,785 ,880.18

AGENCY MORTGAGES

GOVERNMENT NATIONAL MTGE ASSN 8.000 11/18/06 98,789 .26
SEASONED
GOVERNMENT NATIONAL MTGE ASSN 8 000 10/15/06 94,581 .98
SEASONED
GOVERNMENT NATIONAL MTGE ASSN 8.000 11/15/06 130,946 .35
SEASONED
GOVERNMENT NATIONAL MTGE ASSN 7.750 o01/15/12 §7,045 .15
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MTYGE
MTGE
MTGE
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ASSN
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ASSN
ASSN
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COUPON

8.

o

10,

10.

10,

10.

w v Vv ®

ooo

000

ooo

. 250
. 000
.000
. 000
. 000
. 000
. 000
.378
.378
. 000
. 000
.500
.500
.500
.378
.37s
.37s
.37s
.378
.378

.37s

37s

.37%
.37s
.375
.500
.378
.375
.378
.378
.750

. 000

625

.750

780

[-1-X.]

780

-1-1-3

. 000

.500

000

.500
.000
.500
. 000
. 000
.000
. 000
. 000

. 000

MATURITY
DATE
PR

07/18/017

os/15/07

08/15/07

10/15/12
09/15/08
03/15/09
0s/15/08
o8/15/08
o8/15/08
02/15/09
06/15/09
07/15/09
0s/15/09
03/18/09
08/15/09
09/15/09
06/15/09
07/15/09
06/15/09
08/15/09
07/15/09
o8/15/09
09/15/09

12/158/09

10/15/09
oa/15/09
09/15/09
08/15/09
09/18/09
07/15/09
08/15/09
08/15/09
09/15/09
12/18/09

12/18/09
o1/18/10
o1/18/10

12/18/09
o4/15/10
01/18/10
09/18/10
o3/1s/10
01/18/13
04/18/10

10/18/13
07/15/16
0s/18/18
09/15/19
06/15/16
04/18/17
0S/15/16
06/15/16

05/18/16

26

.

92,997

73.764.

84,858

28,25S.

348,796.

222,218

94,030

94,506,

97,857.

162,666,

11,947
632,477

189,130

412,6SS.

350, 209.

412,582,

428,003

97,265.

210,631

76

64
50
s7
64
63
85
90
3
84
65
238
36
29
17
42

338,399.

76,677.

34,754,

15,607,

0,187.

116,458,

452,265

442,984,

93,730,

451,539

32,707.

46,961,

103,227,

265,930,

754,438,

172,087,

350,19

619,507

601,288.

15,910

203,909

158,830,

267,208

127,203

66,852,

336,933

444,849,

356,693,

548,306,

428,874.

266,869 .

655,816 .

772,330,

385,559 .

93
29
28
75
s1

a2
61

50
a7
30
63
87
87
50
a1

93

9.98

oo
18
22
SS
84
6S
32
S1
10
97
88
75
70
36
40
9s

a0
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MATURITY
DATE

09/15/16
07/18/186
0S/18/16
0S/15/16
07/18/16
05/15/16
08/15/16
05/15/16
08/15/16
09/18/16
05/18/16
10/15/16
06/15/16
06/15/16
03/18/17
04/18/17
10/15/19
06/15/16
07/1S/16
07/18/16
09/15/16
07/15/16
07/18/16
08/15/16
07/18/16
01/18/17
11/15/16
12/18/186
11/15/16
10/15/16
09/15/16
12/18/16
09/18/16
09/15/16
ot/15/17
10/15/16
02/15/17
03/15/17
o1/1s8/17
02/15/17
t1/158/16
03/18/17
o1/15/20
12/1s/186
12/18/16
03/15/17
01/158/17
02/18/17
06/15/17
01/18/17
07/15/1t7
0s5/15/17
10/15/19

01/15/17

27

313,612,
29,372,
126,900,
328,950
464,957
172,789 .
256,367
245,000
244,601,

650,539 .

600,821

25,218,
173,370
434,204
509,692
475,553
768,479 .
471,287

72,264,
652,916 .
249,438 .
296,656 .

80,655 .
§39,773.
447,646 .

60,773,

. 285,636

14,531

934,911,
5,128,
69,635
24,885 .
191,552,
582,270,
308,001.
207,518
209,967,
281,195,
169,164,
489,473 .
428,512
$23,853.
422,034

292,547

224,411

166,314,
788,908
537,195

229,230.

268,182

766,123

467,518 .

.38

.94

04

91

32

o9

80

73

o7

39

3

8s

70

88

30

74

70

o8

(23

72

99

15

69

71

a6

67

8o

92

68

o1

31

sS4

52

.88

10

s8

.08

.97



MOODY S&aP
RATINGS

GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT

GOVERNMENT

NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL

NATIONAL

MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE

ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN

ASSN

COUPON

o

® W Vv o

o o ® o

o o ©® © o

o

® o & ® ® & Vv W

® o o o - o

. 000
.500
.500
. 000
.000
. 000
. 000
. 000

. 000

[-1-1)

000

.000

. 000

ooo

500

000

.000
.8500
.000
.500
. 000
.800
.800
. 000

. 000

000

. 000
.500
.500
. 000

.500

000

.800
. 000
. 000
. 000
. 000
.000
.800

. 000

soo

.000

.500

000

. 000

.500
.000
. 000
.500

.S00

.500

. 000

MATURITY
DATE
02/18/17
04/18/17
01/18/17
03/18/17
03/18/17
04/158/17
11/18/16
11/18/16
0S/18/17
04/18/17
08/15/17
06/15/117
06/18/17
01/15/17
06/18/17
12/18/16
10/15/16
02/15/17
03/18/17
12/15/16
12/18/16
04/15/17
04/15/17
08/15/19
06/15/17
07/18/17
05/18/17
08/18/17
01/18/17
05/15/17
01/15/17
04/15/17
02/18/17
04/15/17
0s/18/17
05/15/17
01/18/17
10/18/186
02/18/17
04/15/17
02/18/17
05/18/17
08/15/17
0a/15/17
04/15/17
02/18/17
01/18/17
08/15/17
05/15/17
01/18/17
02/18/17
04/18/17
06/15/17

0s/18/17

28

407,158.25

276,742.40

347,994 .41

868,079.24

776,124 .91

380,666

261,515 .

419,184

565,593

132,502,

374,158

351,409,

296,280.

670,272,

392,823,

328,252.

394,348

203,11

166,786,

13,701,

34,693,

475,740,

306,818

238,880.

566,103,

576,973,

426,599 .

397,461,

516,045,

255,608.

227,119

61,149,

250,566

219,208,

133,057,

352,332

319,990,

355,702,

234,492

809,692,

170,158

342,562,

871,458

478,040

457,996 .

404,487,

674,513

945,440,

439,588

464, 1

229,337,

158,774,

117,721,

342,569 .

aa
24
95
s9
33
65
30
24
26
sS
75

14

39.70

66
73
66
56
37
s7
33
o4
30
15
19
06
SS
86
68
70
SS
8s
6S
16
83
-1-]
90
60
29
79
14
49
02
95

63

46.85

34

36

60

80



MOODY S&P
RATINGS

GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT

GOVERNMENT

NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIOGNAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL

NATIONAL

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN

ASSN

L3

3

®

.000

.000

000

.000
.000
.500
. 000
.000
.S00
. 500
.800

.500

.000
.500
.000
.500
. 000

.500

. 000
.500
. 000
. 000

.000

.500
.000
.000
.500
. 000
.500
. 000
.500
. 000
.500
. 000
. 000
.800
.500
.500
.500
.500
.500
. 000
. 000
. 000
. 000
.500
.000

. 000

MATURITY
DATE

07/18/17
09/15/19
05/15/17
03/15/17
0s/1s/17
06/15/17
0a/18/17
0s5/18/17
058/18/17
06/15/17
02/15/17
08/18/17
05/15/17
05/158/17
04/15/17
04/15/17
02/18/17
05/18/17
08/15/17
02/18/17
10/15/19
01/18/17
06/15/17
04/1s/17
03/18/17
0s/15/17
06/15/17
06/15/17
07/18/17
04/15/17
06/15/17
06/15/17
01/15/20
0a/15/17
04/15/17
04/18/17
06/15/17
06/15/17
08/15/17
08/18/17
08/15/17
05/18/17
06/15/17
06/15/17
07/18/17
0s/15/11
08/15/17
o1/15/18
07/15/17
07/15/117
07/15/17
08/15/17
08/15/17

07/15/17

29

149,

954,
334,
S84,
453,
87,
262,
154,
66S,
284,
199,
258,
822,
381,
133,
593,
225,
530,
70,
249,
162,
316,
185,
411,198,
194,
339,
206,
220,
316,
71,
110,
166,
031,
9,
279,
208,
634,
179,
298,
151,
304,
187,
607,
86,
83,
112,
112,
283,
540,
377,
338,

421,

454

895

767.

az21.

987.

568 .

654 .

621,

S61

746 .
225 .
225 .
S67.
526 .
582.
776.
850.
724 .
902.
384.
9%0.
267.
$36.
468 .

908 .

877.
039.
a78.
162.
436 .

160.

270

010.

600,

523.

009 .

659 .

984 .

473 .

21

049 .
181,
702.
229 .

870.

521

612,

970.

771,

347

74s .
866 .
205 .
.603.

,028.

96

80

96

33

87

52

.01

62
59
84
23
74
sS4
S9
72
3s
22
33
a8
39
9s
13
47
96
36
80
70
38
90
43
92
27
37
S6
SO
72
a7

St

.06

40

95

63

78

46

.82

63
S5
9s

os

60
82
SS

72



MOODY S&P
RATINGS

ISSUE

GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT
GOVERNMENT

GOVERNMENT

NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL
NATIONAL

NATIONAL

MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE
MTGE

MTGE

ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN
ASSN

COUPON

'3

"]

'3

. 000

.500

. 000

.500

500

[2-1-]

(-1-1-3

500

soo

500

.000

.500

. 000

.500

. 000

[-1-1-]

.500

.500

. 000

. 000

. 000

ooo

.500

.000

. 000

. 000

. 000

.500

.500

.500

. 000

. 000

000

.000

. 000

.800

. 000

. 000

.500

. 000

. 000

.500

soo

500

.500

. 000

.000

. Q00

000

.500

.000

.500

. 000

.800

MATURITY
DATE

06/18/17
06/15/17
05/15/17
07/18/17
0s/18/17
06/15/12
10/18/17
06/15/17
09/18/17
07/18/117
06/15/17
07/15/117
11/18/19
07/18/117
06/18/17
11/18/18
o8/15/17
06/15/17
04/18/18
04/15/18
04/15/18
0s/15/18
02/15/18
09/15/17
11/18/19
os/1s/18
0s/15/18
03/15/20
10/18/19
12/18/19
10/15/19
11/18/19
10/18/19
08/15/19
10/18/19
09/15/19
10/15/19
12/18/19
o1/158/20
02/15/20
02/158/20
0a/15/20
o1/18/20
01/15/20
03/15/20
04/15/20
03/15/20
03/18/20
04/15/20
04/15/20
03/1s/20
02/15/20
oa/15/20
04/15/20

30

380,989 .

238,874,

811,783,

139,167.

114,055,

437,910
614,496

756,955

314,596

104,855,

737,90S.

205,698,

281,987.

327,003

239,094,

1,256,007,

568,362

264,421 .

$97,28S.

525,054,

289,700,

117,258,

245,084,

614,928,

181,663,

41,248,

112,850,

1,581,244,

516,001

2s
S8
as
46

43
10
98
27
67
8s
a9
62
54
LY
83
62

oS

41
86
28
68
10

a1

.39

91,210,

340,242,

211,637,

893,809.

259,989.

2,188,413,

55,121

a0
56
94
8s
sa

o1

.10

86,987.

370,401

53

.31

1,475,229

976,610

31,237.

1,091,533

369,674 .

465,869 .

175,104,

243,523,

233,512

462,937

466,297,

225,839.

1,063,339,

325,303

76
7s
83
10
22
98
oS
69
77
12

oo

30

.08



COUPON MATURITY PAR
DATE VALUE

MOODY S&P
RATINGS

GOVERNMENT NATIONAL MTGE ASSN 9.000 05/15/20 266,828 .08
GOVERNMENT NATIONAL MTGE ASSN 9.000 07/15/20 699,324 .95
GOVERNMENT NATIONAL MTGE ASSN 8.500 12/18/20 213,196.48
GOVERNMENT NATIONAL MTGE ASSN 8.000 01/18/22 19,716.84
GOVERNMENT NATIONAL MTGE ASSN 8.000 02/15/22 22,561 .95
GOVERNMENT NATIONAL MTGE ASSN 7.500 06/15/22 32,240.82
GOVERNMENT NATL MTGE ASSN 11 10.000 07/20/1S 316,210.57
GOVERNMENT NATL MTGE ASSN II 11.500 07/20/158 204,148 .7S
GOVERNMENT NATL MTGE ASSN I1I 11.000 08/20/15 178,098 .17
GOVERNMENT NATL MTGE ASSN II 10.500 ©01/20/16 1,097,354 .59
GOVERNMENT NATL MTGE ASSN II 8.000 07/20/16 328,054.50
GOVERNMENT NATL MTGE ASSN 11 3.000 08/20/16 410,810.27
GOVERNMENT NATL MTGE ASSN II 8.000 10/20/16 166,257,448
GOVERNMENT NATL MTGE ASSN 11 7.800 12/20/16 72,563.04
GOVERNMENT NATL MTGE ASSN 11 8.000 0S/20/17 853,613.67
GOVERNMENT NATL MTGE ASSN II 7.500 06/20/17 30,226 .86
GOVERNMENT NATL MTGE ASSN I1I 8.000 06/20/17 32,306.07
GOVERNMENT NATL MTGE ASSN 11 7.500 07/20/17 77.690.67
GOVERNMENT NATL MTGE ASSN 11 8.000 07/20/17 21,656.86
GOVERNMENT NATL MTGE ASSN 11 8.000 o08/20/17 33,466.48
GOVERNMENT NATL MTGE ASSN I1 8.000 10/20/17 S54,851.05
GOVERNMENT NATL MTGE ASSN 11 7.500 117/20/17 22,549 .71
GOVERNMENT NATL MTGE ASSN 11 7.500 03/20/18 34,165.92
GOVERNMENT NATL MTGE ASSN II 9.500 05/20/20 249,719 81
GOVERNMENT NATL MTGE ASSN 11 9.500 06/20/20 1,042,939 .46
GOVERNMENT NATL MTGE ASSN I 11.500 o08/20/13 823,281.39
GOVERNMENT NATL MTGE ASSN 11! 8.000 ©09/20/16 11,324 .12
FEDERAL HOME LOAN MTGE CORP 8.000 o02/01/22 84,080.66
FHLMC GOLD

FEDERAL HOME LOAN MTGE CORP 7.500 03/01/22 682,432.07
FHLMC GOLD

FEDERAL HOME LOAN MTGE CORP 8.000 o0S/01/22 39,568 .00
FHLMC GOLD

FEDERAL HOME LOAN MTGE CORP 8.000 11/01/21 62,423 .01
GoLD

FEDERAL HOME LOAN MTGE CORP 8.000 05/01/22 19,678.52
FHLMC GOLD

FEDERAL HOME LOAN MTGE CORP 11,250 12/01/10 45,811 .64
FEDERAL HOME LOAN MTGE CORP 11.500 07/01/12 172,225 .50
FEDERAL HOME LOAN MTGE CORP 8.250 12/01/07 305,285.27
FEDERAL HOME LOAN MTGE CORP 11.500 o08/01/13 238,576.47
FEDERAL HOME LOAN MTGE CORP 11.500 08/01/13 89,683.09
FEDERAL HOME LOAN MTGE CORP 11.780 12/01/10 43,431 .60
FEDERAL HOME LOAN MTGE CORP 11.500 09/01/13 91,092.71
FEOERAL HOME LOAN MTGE CORP 11.500 07/01/13 55,873.19
FEDERAL HOME LOAN MTGE CORP 11.750 07/01/06 20,618.13
FEDERAL HOME LOAN MTGE CORP 11.750 08/01/13 114,104 .63
FEDERAL HOME LOAN MTGE CORP 11.750 08/01/13 1,356.47
FEDERAL HOME tOAN MTGE CORP 8.250 o08/01/09 467,010.92
FEDERAL HOME LOAN MTGE CORP 11.750 10/01/13 290,195 84
FEDERAL HOME LOAN MTGE CORP 11.750 02/01/12 74,868 .73
FEDERAL HOME LOAN MTGE CORP 11.750 06/01/13 142,564 .01
FEDERAL HOME LOAN MTGE CORP 11.750 07/01/13 42,886.66
FEDERAL HOME LOAN MTGE CORP 11.750 o08/01/13 53,891.35
FEDERAL HOME LOAN MTGE CORP 10.500 05/01/09 344,194 .20
FEDERAL HOME LOAN MTGE CORP 13.000 o09/01/10 247,178.77
FEDERAL HOME LOAN MTGE CORP 12.000 o01/01/1S 422,403 .12

31



MOODY S&P
RATINGS

COUPON

.800

.500

.S00

280
250

780

.780

. 280

250
780
(-1-X-]
soo

500

.500

.280

. 000

.500

.500

.500

ooo
250
280
500

000

000
750
250

280

.500

.500

so0o

.5800

.500

[-1-1<]

000

.000

. 000

[-1-1]

500

soo

so00

280

. 000

.500

FEDERAL HOME LOAN MTGE CORP 1"
FEDERAL HOME LOAN MTGE CORP "
FEDERAL HOME LOAN MTGE CORP 1"
FEDERAL HOME LOAN MTGE CORP "
FEDERAL HOME LOAN MTGE CORP 1M
FEDERAL HOME LOAN MTGE CORP 11,
FEDERAL HOME LOAN MTGE CORP "
FEDERAL HOME LOAN MTGE CORP 1
FEDERAL HOME LOAN MTGE CORP 8
FEDERAL HOME LOAN MTGE CORP 11
FEDERAL HOME LOAN MTGE CORP 8
FEDERAL HOME LOAN MTGE CORP 8.
FEDERAL HOME LOAN MTGE CORP 9.
FEDERAL HOME LOAN MTGE CORP 9
FEDERAL HOME LOAN MTGE CORP WP 9
FEDERAL HOME LOAN MTGE CORP 8
FEDERAL HOME LOAN MTGE CORP 8
FEDERAL HOME LOAN MTGE CORP 8
FEDERAL HOME LOAN MTGE CORP 8
FED HOME LOAN CORP - NON GNOME 8
FHLMC - MULTIFAMILY PLAN B 8
FHLMC - MULTIFAMILY PLAN B 8.
FEDERAL NATIONAL MTGE ASSN 10,
FHA/VA 10.
FEDERAL NATIONAL MTGE ASSN GL
FEDERAL NATIONAL MTGE ASSN 9
FEDERAL NATIONAL MTGE ASSN 1.
FEDERAL NATIONAL MTGE ASSN/FHA 9.
FEDERAL NATIONAL MTGE ASSN 9.
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8.
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8.
FEDERAL NATIONAL MTGE ASSN L
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8.
FNMA

FEDERAL NATIONAL MTGE ASSN 7.
FEDERAL NATIONAL MTGE ASSN 7.
FNMA

FEDERAL NATIONAL MTGE ASSN 7.
FEDERAL NATIONAL MTGE ASSN 9.
WAM 209 WAC 9.75%

FHA/VA (SHORT waAM) 9
GUARANTOR

FEDERAL NATIONAL MTGE ASSN GL
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8.
FEDERAL NATIONAL MTGE ASSN 8.
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN 8.
FEDERAL NATIONAL MTGE ASSN 8
FEDERAL NATIONAL MTGE ASSN GL 8

FNMA FHA/VA
SHORT waM

500

000

000

. 000

(-1-1-

.000

. 000

MATURITY
DATE

ssszzs
06/01/18
08/01/18
09/01/18
02/01/11

08/01/13
07/01/18
10/01/10
06/01/06
02/01/08
o3/01/14
04/01/117
o4/01/17
os8/01/08
oa/0i1/10
01/01/13
07/15/18
06/01/17
11/18/18
01/01/20
03/01/02
os8/01/01

10/01/01

0s5/01/11

03/01/16

o8/01/16
09/01/13
11/01/09
11/01/08
02/01/117
03/01/117
02/01/21
oa/01/21
os/o01/21
oca/ot/21
os/o01/21
o6/01/21
11/01/21

o03/01/22

03/01/22

o0a/01/22

os/01/22

©1/01/058

o1/01/10

11/01/18
02/01/21
os/o01/21
10/01/21
10/01/21
10/01/21
11/01/21

07/01/17

32

317,083.62

418,454

215,747,

480,093

87,867.

96,826

144,607

263,911,

737,066,

794,769

61,754,

843,180

545,903

566,479

563,688.

635,424,

387,998.

49,571

92,104,

216,373

411,816,

327,340,

235,061,

954,390,

421,822,

268,934,

106,415,

047,098

066,311

S8
68
o6
40
-1
39
97
22
as
o8
o7
3s
14
59
90
40
52
16
a0
9S
73
56

49

64
33
96
50

59

618,739 .

676,000,

913,941

84,750.

93,453 .

101,018,

428,026

37.,218.

21,813.

70,330.

34,744,

234,233,

218,449,

653,165 .

844,736 .

852,748,

388,814,

624,968 .

924,925,

295,108,

182,619,

83

81

62

oa

30

L3

58

10

77

-1}

63

87

88

28

80

25

82

67

86



MOODY S&P ISSUE COUPON MATURITY

RATINGS DATE
FEDERAL NATIONAL MTGE ASSN 8.500 ©02/01/21 480,785.18
FEOERAL NATIGNAL MTGE ASSN 8.500 02/01/21 375,274 .34
FEDERAL NATIONAL MTGE ASSN 8.500 03/01/21 400,188 .40
FEDERAL NATIONAL MTGE ASSN 8.500 04/01/21 §5,071.20
FEDERAL NATIONAL MTGE ASSN 8.000 o0S/01/21 $3,558.76
FEDERAL NATIONAL MTGE ASSN 8.500 o0&/01/21 325,523 .56
FEDERAL NATIONAL MTGE ASSN 8.000 04/01/21 104,793.92
FEDERAL NATIONAL MTGE ASSN 8.500 0S/01/21 565,430.01
FEDERAL NATIONAL MTGE ASSN 8.000 ©0S5/01/21 45,431 .47
FEDERAL NATIONAL MTGE ASSN 8.000 ©04/01/21 §6,240.45
FEDERAL NATIONAL MTGE ASSN 8.000 ©0S/01/21 56,941.95
FEDERAL NATIONAL MTGE ASSN 8.000 o03/01/22 450,894 .71
FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 86,383.64
FEDERAL NATIONAL MTGE ASSN 8.000 ©06/01/21 128,893.12
FEDERAL NATIONAL MTYGE ASSN 8.000 07/01/21 20,952.04
FEDERAL NATIONAL MTGE ASSN 8.000 o08/01/21 27,519.70
FEDERAL NATIONAL MTGE ASSN 8.000 t1/01/21 48,509 .22
FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 93,025.70
FEDERAL NATIONAL MTGE ASSN 8.000 tr/o0v/21 8,274 .96
FEDERAL NATIONAL MTGE ASSN 8.000 11/01/21 12,136.47
FEDERAL NATIONAL MTGE ASSN 7.500 o©02/01/22 96,001.93
FNMA
FEDERAL NATIONAL MTGE ASSN 7.500 03/01/22 22,037.78
FNMA
FEDERAL NATIONAL MTGE ASSN 7.500 02/01/22 151,788.56
FNMA
FEDERAL NATIONAL MTGE ASSN 7.500 04/01/22 8,677.85
FEDERAL NATIONAL MTGE ASSN 7.500 04/01/22 17.469.10
FNMA
G N M A 7.700 ©04/15/13 76,876.27
GUARANTOR
CANTON COMMONS APTS
G N MA 8.250 ©01/15/13 79,777.89
GUARANTOR
BRADY HILL APARTMENTS
G N M A 9.250 10/15/19 30,189 .70
GUARANTOR
NASSAU GARDENS
G N MDA 8.7s0 10/15/14 33,790.20
GUARANTOR
GARDEN VIEW APARTMENTS
G N MDA 9.250 07/1S/15 81,684 08
GUARANTOR
SABLE PALM
GOVERNMENT NATIONAL MTGE ASSN 6.750 11/18/21 59,691.54
GNMA 221(D)a
GRANT POINT MANOR 7.250 05/15/24 14,248 .73
GNMA 221(D)4
GNMA 221 (D) 4 8.250 06/15/28 38,663.72
GUARANTOR
CLOISTERS APTS
GNMA 223F PROJECT 8.250 o01t1/15/22 102,778 .78
GUARANTOR
ARBOR VIEw, TEMPER HILLS, MD
GNMA 223F 8.250 02/18/22 202,000.06
EUCLID APARTMENTS
GNMA 223F PROJECT 6.750 04/15/22 55,864 .92
GUARANTOR
SPANISH VILLA
GNMA 223F 8.000 03/1S8/22 97.704 .45
ROCHESTER VILLAGE, TROY, MICHI
GNMA 223F 8.000 o03/15/22 8,132,028 .47
FRANKLIN HILLS APTS
GNMA 223 F 8.000 04/15/22 36,480.20
GUARANTOR
COACH HOUSE APTS
GNMA 8.250 04/15/22 2,940,327 .01

GUARANTGOR
223F APT PROJ

33



MOODY S&P
RATINGS

GNMA 223F
MERIDIAN APARTMENTS

GNMA
GUARANTOR
SWANN APARTMENTS

COLONIAL MANGR
GNMA 223(F)

GNMA
GUARANTOR
COUNTRY HOUSE APARTMENTS

CEDARWOOD VILLAGE AKRON, OHIO
GNMA 223(F)

GNMA
GUARANTOR
CHATEAU RIVIERA 223F

GNMA
GUARANTOR
GARFIELD TERRACE

CRESTWOOD LAKE APTS YONKERS NY
GNMA 223(F)

CRESTLEIGH APTS, LAUREL, MO
GNMA 223(F)

UNIVERSITY TOWERS, BROOKLYN,6NY
POOL# 226547 GNMA 223(F)

G NMA
GUARANTOR
RAINBOW TERRACE APARTMENTS

G N MA
GUARANTOR
GLENGARDEN APARTMENTS

GNMA 223F
SHORE APARTMENTS

HAWTHORNE ON THE LAKE
GNMA 221(D)a

LAURELWOOD APTS
GNMA 223(F)

GENTLE PINES APARTMENTS
GNMA 221(D)a

LA RESIDENCIA
GNMA 223(F)

GLOBAL MEDICARE INN
WAKESAW, WI

G N MA
GUARANTOR
AMBASSADOR CONVALESCENT CENTER

CHERRY HLL NURSING HOME
JOHNSON, RI1

CAMELIA ROSE NURSING HOME
COON RAPIDS, MN

QUEEN ANNE NURSING HOME
HINGHAM, MA

G N M A
GUARANTGOR
STATEN ISLAND HOSPITAL

G NMA
GUARANTOR
PORTER HILLS PRESBYTERIAN VILL

GNMA
GUARANTOR
HERITAGE HALL NURSING

G N Ma
GUARANTOR
SYLVAN MANOR

G N MA
GUARANTOR
LIBERTY INTERMEDIATE CARE FACI

G N MA
GUARANTOR
EVERGREEN CONVALESCENT HOSPITA

G NMA
GUARANTOR
SKYLINE MANOR

G N M A
GUARANTOR
EDGEHILL NEWPORT CARE CENTER

G N M A
GUARANTOR
CATHEDRAL PARK PARTNERS

COUPON

8.280

8.250

.7%0

. 250

8.

250

.280

.000

.500

soo

750

(=11

ooo

.500

.280

.000

. 000

.500

.750

.280

.780

7s0

.750

.750

.500

. 750

250

. 250

.250

250

.280

.2%0

MATURITY
DATE

04/14/22

04/18/22

04/15/22

04/18/22

04/15/22

04/15/22

05/15/22

05/15/22

0s/18/22

06/15/22

06/15/24

07/1S8/158

01/15/24

12/18/30

06/15/2%

11/15/30

02/18/2%

oa/1s/17

11/18/17

03/15/18

11/18/117

07/158/18

o1/1s/08

11/15/10

11/15/19

0s/158/21

03/15/20

02/18/20

04/15/20

09/1s/21

10/18/21

34

27,758

6,939

21,508,

20,819,

6,030,939,

47,710,

10,868

14,672,

23,966

52,509,

38,998.

5,103,717,

16,728

24,296

38,417.

10,591

16,892,

27,814,

9,903,

28,270.

18,004,

19,525,

252,839

29,987

10,734

21,228,

56,721

10,146,

12,218,

56,065 .

4,980,960.

.64

83

o7

93

25

LT

40

.58

o8

37

30

62

23

80

21

44

.84

.37

4s

.61

21

62

34



MOQDY S&P
RATINGS

G NMA
GUARANTOR
ALDERSON CONVALESCENT HOSPITAL

G NMA
GUARANTOR
NEwW WEBSTER NURSING HOME

G NMA
GUARANTOR
LEXINGTON COUNTRY PLACE

G N M A
GUARANTOR
SARATOGA HOSPITAL

G NMA
GUARANTOR
JOHN CLARKE RETIREMENT CENTER

G N M A
GUARANTGOR
RESTHAVEN NURSING

G N MA
GUARANTOR
BETHANY VILLAGE

G NMA
GUARANTOR
WILLOWBROOK NURSING HOME

G N MA
GUARANTOR
THE WILLOWS NURSING HOME

G N M A
GUARANTOR
RUSSELL PARK MANOR

G NMA
GUARANTOR
BEACHLAND PERSONAL CARE HOME,

G NMA
GUARANTOR
HAMBURG HEALTH CENTER

G N M A
GUARANTOR
BIRCHWOOD HEALTH CARE CENTER

G N MA
GUARANTOR
CENTERVILLE NURSING HOME

G NMA
GUARANTOR
WESTFIELD HEALTH CARE CENTER

GNMA
GUARANTOR
FT WASHINGTON REHABILITATION C

G N M A
GUARANTOR
COUNTRY VILLAGE HEALTH CARE CE

G N M A
GUARANTOR
BRIDETON HEALTH CARE ASSOC

G N MA
GUARANTOR
FRANKLIN HEALTH CARE ASSOC

GNMA
GUARANTOR
SANFORD HEALTH CARE

GNMA
GUARANTOR
MIDWAY MANOR NURSING HOME

GNMA
GUARANTOR
OLDE COLONY PARTNERSHIP

G NMa
GUARANTOR
CENTERVILLE NURSING HOME

GNMA
GUARANTOR
AMERICAN HOUSE, SARASOTA, FLA-

GNMA
GUARANTOR
COMMODORE NURSING HOME

GNMA
GUARANTOR
UNITED CARE NURSING HOME

GNMA
GUARANTOR
CEDAR RIDGE NURSING CARE CENTE

COUPON

. 250

.280

. 250

. 250

.250

. 280

.780

. 750

.750

.750

. 250

. 250

. 250

. 750

.050

. 800

. 600

.550

.700

.550

.080

.000

.550

.580

.500

MATURITY
DATE

11/18/19

07/15/21

05/15/16

12/15/06

11/18/20

08/15/21

117/18/20

07/18/21

07/15/21

12/18/21

05/15/16

10/15/28

10/18/28

08/15/26

03/18/26

03/15/24

06/15/21

04/15/25

04/15/25

o1/15/28

10/15/24

05/15/22

08/15/26

05/15/29

03/15/29

03/15/29

©08/15/19

35

9,999

15,947,

27,263,

498, 128.

34,486

31,513,

2,845 .

2,877.

8,530.

7.5S8.

8,716.

8,394 .

3,643,551,

5,291,

5,207,852,

11,212,

7.216.

8,566 .

7.813.

12,476 .

6,73S.

819,828

10,009 .

2,789.

14,516 .

.81

45

84

a3

.46

s9

SO

8o

24

70

89

a0

3

o4

09

66

82

70

a2

s4

22

76

39

.58

3s

63



MOODY s&P ISSUE COUPON MATURITY PAR
RATINGS OATE VALUE

GNMA 9.750 05/15/21 4,223.27
RIVERRIDGE NURSING CARE CENTER

G NMA 10.250 09/15/21 §$,692.44
GUARANTOR
SPRINGBROOK NURSING CARE CTR

LAFAYETTE NURSING HOME 10.2%50 09/15/31 1,445.03
GNMA 232

H E W 12,500 0S/01/08 24,393.01
GUARANTOR
AUXILIO MUTUO HOSPITAL #3

HE W 8.800 03/01/99 $9,767.30
GUARANTOR
CANCER THERAPY & RESEARCH FD

H E W 8.800 10/01/00 118,302.65
GUARANTOR
JEWISH HOME FOR THE AGEOD

H E W 8.514 12/01/99 47,550.52
GUARANTOR
PRESBYTERIAN HOSPITAL OF DALLA

H E W 8.400 12/01/99 299,786.12
GUARANTOR
PRESBYTERIAN HOSPITAL OF DALLA

FEDERAL HOUSING ADM 11.878 03/01/23 §,200.35
AZALEA GARDEN APARTMENTS

FEDERAL HOUSING ADM 9.680 11/01/24 100,4315.80
GUARANTOR
REILLY GARDEN APTS

INVESTORS GNMA MBS TR 83-1-1 11.378 11/28/11 2,001,712.66
INVESTORS 83-1-1

INVESTORS GNMA MBS TR 84-5-06 11.875 12/28/148 3,273,977.95
INVESTORS 84-5-D06

PAINE WEBBER MTG ACC COR I1-A-4 11,400 11/01/18 1,961,157 .81
PW 1-A-4

TOTAL AGENCY MORTGAGES

MORTGAGES OTHER (NON-AGENCY)

M G I C MORTGAGE MARKETING COR 12.400 11/1s8/10 877,536.54
P T 1980 SERIES T

G N M A COLLATERALIZED BONDS 12.500 0©01/25/14 4,308,095 .84
GUARANTOR

MILTEX, INC

BONDS

GNMA/FNMA 13.750 o08/01/13 4,265,864 .02
GUARANTOR

MIL-TEX, INC

BONDS

P M I MORTGAGE CORP 13,000 04/01/11 328,268.05
MTGE P T

P M I MORTGAGE CORP 13.750 o01/01/13 $6,945.76
MTGE PT SER 1983-1

AMERICAN SOUTHWEST FINANCIAL C 12,875 11/01/12 1,999,767.43
G N M A COLLATERAL

FLEMING CO - WATERFORD HEADQUA 13,350 0S/31/09 270,178 .00
CREDIT LEASE

FLEMING CO., INC. 16.500 05/01/07 35,266.96
RESIDUAL NOTES

FLEMING CO - WHITE SWAN 13.500 09/30/09 31,650.73
CREDIT LEASE

LOMAS & NETTLETON 12,2580 02/15/13 344,663.58
MPT SERIES O

MERRILL LYNCH CORPORATE P T SE 15.7S0 12/01/06 1,235,752.69
P T K-MART SERIES

P H M CREDIT CORPORATION 15.750 04/01/09 1,848,740.56
P T SERIES A

P H M ACCEPTANCE CORP 12,378 06/1S/11 1,667,043 .31
MTGE SEC SER X1, X2

G N M A COLLATERIALIZED 13.750 03/15/08 249,698.57
GUARANTOR

PULTE HOME MTGE CORP
SERIES G-2

G N M A COLLATERIALIZED 13.750 o03/15/08 624,225.30
GUARANTOR

PULTE HOME MTGE CORP

SERIES G-1

SAFEWAY 16.780 ©06/01/07 167,881, 24
GUARANTOR

TRAMER CORP/DAREWAY ASSOC

COLL TRUST NOTE

TOTAL MORTGAGES OTHER (NON-AGENCY) 18,311,578.58

TOTAL CALLS, PREPAYMENTS, AND MATURITIES 381,280,488 .20

36




REAL ESTATE
TRANSACTIONS



PROJECT

COMPUTER ASSOC. TOWER (UCCEL)

PARTICIPATING 8.6144%

ODUE 11/01/03

COMPUTER ASSOC. TOWER (UCCEL)

PARTICIPATING 8.61447%

DUE 11/01/03

COMPUTER ASSOC. TOWER (UCCEL)

PARTICIPATING 8.614487%

DUE 11/01/03

COMPUTER ASSOC. TOWER (UCCEL)

PARTICIPATING 8.6144%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531°%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531°%

INTERNATIONAL FINANCIAL
PARTICIPATING 8.4531%

TOWER PLACE
PARTICIPATING 8.7587%

TOTAL FUNDINGS

OUE 11/01/03

CTR.
DUE 10/31/04

CTR.
DUE 10/31/04

CTR.
DUE 10/31/048

CTR.
DUE 10/31/04

CTR.,
DUE 10/31/04

CTR.
DUE 10/31/04

CTR.
ODUE 10/31/04

CTR.
OUE 10/31/04

CTR.
DUE 10/31/04

CTR.
DUE 10/31/04

DUE 03/01/22

REAL ESTATE

FUNDINGS

BOOK TRANSACTION
Tiee AmenT
8.6143% 46,984 .22
8.6143% 83,061.56
8.6143% 131,482 20
8.61437% 217,897,513
8.7347% 121,618 .00
8.7347% 23,303 .00
8.73847% 41,520.93
8.7347% 124,085.52
8.7347% 78,666.67
8.7347% 78,666.66
8.7347% 78,666.67
8.7347% 23,000.00
8.7347% 23,000.00
8.7347% 238,763.51
8.7578% 37,114,626.30

38

FACE VALUE

57,450,651,

7,533,712,

$7,665,19

57,863,500,

93,939,897

93,963,200,

94,004,721,

94,128,807

94,207,473,

94,286,140,

94,364,807

94,387,807.

94,410,807

94,649,570,

37,114,626

39

95

$.15

.68

64

57

o9

76

a2

o9

o9

.09

60

30

BOOK VALUE

$7,450,651.39

$7,533,712.95

$7,665,195.1S

$7,863,500,99

93,973,454.72

93,997,298.96

94,039,902.37

94,164,529 .13

94,244,278 .28

94,323,486.18

94,402,694.09

94,426,235.33

94,449,776.57

94,688,540.08

7.114,626.30



PROJECT

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MaLtL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MaLL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

APPLE BLOSSOM MALL

PARTICIPATING 10.5000%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.176S%

ARCO CENTER
FIXED-RATE 9.1765%

ARCO CENTER
FIXED-RATE 9.176S"

ARCO CENTER
FIXED-RATE 9.176S5"%

ARCO CENTER
FIXED-RATE 9.176S%

ARCO CENTER
FIXED-RATE 9.1765%

COMPUTER ASSOC. TOWER

DUE

DUE

OUE

DUE

DUE

OUE

OUE

ODUE

DUE

DUE

DUE

DUE

CALLS, PRINCIPAL, AND MATURITIES

DUE 05/01/0S

ODUE 0S/01/0S

DUE o0S/01/0S

OUE 0S/01/0S

DUE 05/01/0S

DUE 05/01/05

DUE o0S5/01/0S

DUE 05/01/0S

DUE 0S/01/0S

DUE 05/01/0S

DUE 05/01/05%

DUE 0S/01/0S

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

(UCCEL)
PARTICIPATING 8.61447%

DUE 11/01/03

COMPUTER ASSOC. TOWER (UCCEL)
PARTICIPATING 8.6144°%

COMPUTER ASSOC. TOWER

COMPUTER ASSOC. TOWER

DUE 11/01/03

(UCCEL)
PARTICIPATING 8.6144°%

DUE 11/01/03

(UcceL)

PARTICIPATING 8.6144%

COMPUTER ASSOC. TOWER

COMPUTER ASSOC. TOWER

DUE t1/01/03

{UCCEL)
PARTICIPATING 8.6144°%

OUE 11/01/03

(UCCEL)

PARTICIPATING 8.61447%

COMPUTER ASSOC. TOWER

COMPUTER ASSOC. TOWER

COMPUTER ASSOC. TOWER

CRYSTAL GATEWAY
FIXED-RATE 9.1574"%

CRYSTAL GATEwAY
FIXED-RATE 9.1S874%

DUE 11/01/03

(UCCEL)
PARTICIPATING 8.6144%

DUE t1/01/03

(UCCEL)
PARTICIPATING 8.6144%

OUE 11/01/03

(UCCEL)
PARTICIPATING 8.6144%

DUE

DUE

DUE 11/01/03

09/01/98

09/01/98

BOOK
YIELD

.5000%

.5000%

.5000%

.5000%

.5000%

5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.1765%

.1765%

.1765°%

.1765°%

.17868"%

.1765°%

L176S°%

. 1765%

.1765°%

.1765"%

. 1765%

.1765%

.61437%

.6143%

.6143%

.6143%

.6143%

.6143%

.6143%

.6143°%

.6143°%

.1874°

. 1874°%

39

12,553,

12,668.

12,78S.

12,902,

13,020,

13,1

13,260.

13,381,

13,504

13,628

13,753

19,294

19,4482,

19,592,

19,743,

19,896 .

20,049 .

20,203,

20,359

20,516 .

20,674

20.834.

20,994,

19,591

§,339.

5,512,

34,481

$.,822.

20,321,

6,025 .

20,518 .

6,231,

13,147

13,248

TRANSACTIGON
AMOUNT

.84

87

95

o8

28

sS

39.90

3s

91

s$7

37

29

90

78

80

oo

36

91

6S

59

73

70

.69

o3

92

.97

S0

70

21

i3

67

FACE VALUE

29,803,213,

29,790,660,

29,777,991,

29,765,206

29,752,303

29,739,283

29,726,143,

29,712,882,

29,699,501 .

29,685,996

29,672,368

29,658,614,

59,961,559

9,942,116

59,922,523

$9,902,779.

59,882,883

59,862,834,

9,842,630,

59,822,270.

$9,801,754.

59,781,079

59,760,245 .

59,739,250,

§7.645,603.

67,858,161

57,852,649

$7.,818,167.

7,812,344,

§7.,792,023

57,785,997

§7,765,478.

§7,759.247.

1,186,852,

41,173,604 .

o6

o3

7s

20

30

o4

47

81t

23

.33

5SS

75

78

39

a8

83

248

a1

T

a6

.96

o4

o7

.09

59

67

oo

BOOK VALUE

29,

29,

29,

29,

29,

29,

29,

29,

29,

29,

29,

29,

s9,

803,213,

790,660

777,991,

765,206 .

752,303,

739,283

726,143

712,882

699,501

685,996 .

672,368

658,614,

961,559 .

9,942,116

s9,

s9,

59,

59,

59,

59,

59,

59,

s9,

§9,

s$7.,

57,

s7,

57,

57,

57,

57,

57,

an,

41,

922,523

902,779 .

882,883,

862,834

842,630.

822,270.

801,754

781,079 .

760,245 .

739,250,

645,603 .

858,161

852,649 .

818,167,

812,344,

792,023

78%,997.

765,478 .

759,247,

186,852,

173,604

93

o6

o3

7S

20

.30

95

.08

a7

81

23

.33

SS

75

39

a8

83

24

a4

71

46

o4

o7

.09

S9

89

67

oo



PROJECT

CRYSTAL GATEwAY
FIXED-RATE 9.1S74% DUE

CRYSTAL GATEWAY
FIXED-RATE 9.1574% OUE

CRYSTAL GATEwWAY
FIXED-RATE 9.1574% DUE

CRYSTAL GATEWwWAY
FIXED-RATE 9.1574% DUE

CRYSTAL GATEWAY
FIXED-RATE 9.1574% DUE

CRYSTAL GATEwWAY
FIXED-RATE 9.1574% DUE

CRYSTAL GATEwWAY
FIXED-RATE 9.1574% DUE

CRYSTAL GATEwWAY
FIXED-RATE 9.1574% DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724% DUE

EIGHT PENN SQUARE
FIXED-RATE 9,2724% DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724% DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724° DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724% DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724°% DUE

EIGHT PENN SQUARE
FIXED-RATE 9.2724°% DUE

FIRST CITY TOWER I1I
PARTICIPATING 10.0226%

FIRST CITY TOWER II
PARTICIPATING 10.0226%

FIRST CITY TOWER I1I
PARTICIPATING 10.0226%

FIRST CITY TOWER I1
PARTICIPATING 10.0226%

FIRST CITY TOWER II
PARTICIPATING 10.0226%

FIRST CITY TOWER I1
PARTICIPATING 10.0226%

FIRST CITY TOWER II
PARTICIPATING 10.0226%

FIRST CITY TOWER 11
PARTICIPATING 10.0226%

FIRST CITY TOWER I1I
PARTICIPATING 10.0226%

FIRST CITY TOWER I1I
PARTICIPATING 10.0226%

FIRST CITY TOWER I1I
PARTICIPATING 10.0226%

FIRST CITY TOWER 11
PARTICIPATING 10.0226%

GALLERIA III
FIXED-RATE 9.3847% DUE

GALLERIA I1I
FIXED-RATE 9.3847% DUE

GALLERIA I11
FIXED-RATE 9.3847% DUE

GALLERIA III
FIXED-RATE 9.3847% DUE

GALLERIA II1
FIXED-RATE 9.3847% DUE

GALLERIA I11
FIXED-RATE 9.3847% DUE

GALLERIA II1
FIXED-RATE 9.3847°% DUE

GALLERIA III
FIXED-RATE 9.3847°% DUE

GALLERIA 111
FIXED-RATE 9.3847% DUE

GALLERIA II1
FIXED-RATE 9.3847°% DUE

09/01/98

o09/01/98

09/01/98

09/01/98

09/01/98

09/01/98

09/01/98

09/01/98

01/01/97

o1/01/97

ot/01/97

01/01/97

01/01/97

o1/01/97

01/01/97

DUE 09/06/20

DUE 09/06/20

DUE 09/06/20

DUE 09/06/20

DUE ©09/06/20

OUE 09/06/20

DUE ©09/06/20

DUE 09/06/20

DUE 09/06/20

DUE 09/06/20

DUE 09/06/20

DUE 09/06/20

o1/01/02

o01/01/02

o1/01/02

o1/01/02

©1/01/02

o1/01/02

o1/01/02

o1/01/02

o1/01/02

o1/01/02

.1574%

.1574%

1574%

.1874%

1574%

.1874°%

.15747%

.272a%

2724%

.2728%

.2724%

.2724%

.2724%

2724%

.0226%

.0226%

.0226%

0226%

.0226%

.0226%

.0226%

.0226%

.0226%

.0226%

.0226%

.0226%

.3847%

.3847%

3847%

.3847%

3847%

.3847%

.3847%

.38487°%

.3847°%

.3847%

40

TRANSACTION
AMOUNT

13,350.80

13,4583.71

13,587.41

13,661.92

13,767.23

13,873.38

13,980.29

14,088 06

19,800.00

19,652 .34

19,805.88

19,960.61

20,116.5S

20,273. 71

20,432.10

9.,621.92

9,706. 11

9,791.04

9,876.71

9,963,148

10,138.25

10,080.31

10,226.96

10,316.44

10,406.72

10,497.78

10,589.63

11,5883 .04

11,644 50

11,736.68

11,829.60

11,923,258

12,017.64

12,112,78

12,208.68

12,305.33

12,402,748

FACE VALUE

41,160,253.20

41,146,799 .49

4

., 133,242, 08

41,119,580.16

41,105,812,93

41,091,939.58

41,077,959.29

41,063,871.23

31,580,500.00

1,560,847.66

31,541,041.78

31,521,081.17

31,500,964.62

1,480,690.91

31,460,258.81

21,889,889.20

21,880,183.09

21,870,392.08

21,860,515.34

21,850,552, 20

21,840,41'3.95

21,830,363.64

1,820,136.68

21,809,820.24

1,799.413.52

21,788,915.74

21,778,326. 11

24,479,435.56

24,467,791.06

24,456,054 .38

24,444 ,224.78

24,432,301.,53

24,420,283.89

24,408,171.11

24,395,962.43

24,383,657.10

24,371,254.36

BOOK VALUE

1,160,253.20

1,146,799.489

1,133,242.08

1,119,580.16

41,105,812,93

41,091,939.58

41,077,959.29

41,063,871.23

31,580,500.00

31,560,847.66

31,541,041.78

31,521,081.17

31,500,964.,62

31,480,690.91

1,460,258.81

21,889,889.20

21,880,183 .09

21,870,392.05

1,860,515.34

21,850,552.20

21,830,413 .95

21,830,363.64

1,820,136.68

21,809,820.24

21,799,413.52

21,788,915.74

21,778,326.11

24,479,435.56

24,467,791.06

24,456,054 .38

24,444,224.78

24,432,301.53

24,420,283.89

24,308,171 .11

24,395,962.43

24,383,687.10

24,371,254.36



PROJECT

GALLERIA I11

FIXED-RATE 9.3847% DUE

GALLERIA 111

FIXED-RATE 9.3847% DUE

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER [
PARTICIPATING

JAMES CENTER II
PARTICIPATING

JAMES CENTER I1
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I1
PARTICIPATING

JAMES CENTER I1I
PARTICIPATING

JAMES CENTER 11
PARTICIPATING

JAMES CENTER I1
PARTICIPATING

JAMES CENTER I1I
PARTICIPATING

JAMES CENTER 11
PARTICIPATING

JAMES CENTER I1
PARTICIPATING

JAMES CENTER II
PARTICIPATING

JAMES CENTER I
PARTICIPATING

JAMES CENTER I11
PARTICIPATING

JAMES CENTER 11
PARTICIPATING

JAMES CENTER 111
PARTICIPATING

JAMES CENTER I11
PARTICIPATING

JAMES CENTER II1
PARTICIPATING

JAMES CENTER II1
PARTICIPATING

JAMES CENTER 111
PARTICIPATING

JAMES CENTER 111
PARTICIPATING

JAMES CENTER 111
PARTICIPATING

JAMES CENTER I11
PARTICIPATING

JAMES CENTER 111
PARTICIPATING

10.0807%

10.08077%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

10.0807%

9.6618%

9.6618°

9.6618%

9.6618%

9.6618%

9.6618%

9.6618%

9.6618%

9.6618°%

9.6618%

9.6618%

9.6618%

8.1622%

8.1622%

8.1622%

8.1622%

8.1622%

8.1622%

8.18622%

8.1622%

3.1622%

8.1622%

8.1622%

o1/01/02

o1/01/02

ODUE 06/01/21

DUE 06/01/21

DUE 06/01/21

DUE 06/01/21

DUE 06/01/21

DUE 06/01/21

DUE o06/01/21

OUE 06/01/21

DUE 06/01/21

DUE o06/01/21

DUE 06/01/21

DUE o06/01/21

OUE o08/01/22

DUE o08/01/22

DUE o08/01/22

DUE o08/01/22

DUE o08/01/22

DUE o08/01/22

DUE 08/01/22

DUE o08/01/22

DUE 08/01/22

DUE o08/01/22

DUE o08/01/22

ODUE o©08/01/22

DUE ©09/01/23

OUE 09/01/23

DUE 09/01/23

OUE o09/01/23

DUE 09/01/23

DUE 09/01/23

ODUE 09/01/23

ODUE 09/01/23

DUE 09/01/23

DUE o09%/01/23

DUE ©09/01/23

.3847%

.0807%

.0807%

.0807%

.0807%

.0807%

.0807"%

.0807%

.0807%

.0807%

.0807%

.0807"%

.0807%

.6618%

.6618%

.6618°%

.6618°%

.6618%

.6618°%

.6618°%

.6618°%

.6618%

.6618%

.6618°%

.6618%

.1622%

.1622%

.1622%

L1622%

.1622%

.1622°%

.1622°%

.1622%

.1622%

.1622%

.1622%

41

12,800.

12,599

23,370.

23,574

23,781

23,989

24,199,

24,410

24,624

24,839

25,057,

28,276

25,497,

28,720,

14,604,

14,728

14,852,

14,977,

15,104

15,231

15,360

15,489 .

15,620

15,752,

15,885.

16,019,

18,898.

19,033,

19,170

19,308.

19,847,

19,587,

19,727,

19,869 .

20,012,

20,156 .

20,301 .

TRANSACTION
AMOUNT

93

90

36

85

86

46

92

27

52

69

8o

93

74

.56

o7

37

73

52

30

(X}

86

6S

a7

31

FACE VALUE

24,358,753

24,346,153

57,723,881,

$7,700,306.

57,676,525

57.652,536.

57,628,336

57,603,926

57,879,301,

57,554,461

57,529,404,

7,504,127

$7.,478,630.

57,452,909 .

37,673,732

37,659,004

37,644,152,

37.629,174

37.614,070.

37,598,838

37,583,478

37,567.989.

37,852,368

37,536,616

37,520,731

37,804,712,

38,781,915,

38,762,881

38,743,710,

38,724,402

38,704,954

38.685,367.

38,665,339,

38,645,770

38,625,757,

38,605,601

38,585,300

a3

.53

30

4s

32

67

.78

a8

.96

27

47

77

34

.60

a8

92

8s

80

63

.S58

44

32

.40

67

8s

77

91

79

.48

30

BOOK VALUE

24,358,753

24,346,153,

$7,723,881

§7,700,306.

57,676,525,

$7,652,536.

§7,628,336.

§7,603,926.

7,579,301

$7,554,46.

$7.529,404.

57,504,127,

$7,478,630.

57,452,909

37,673,732

37.6%9,004.

37,644,152

37,629,174,

37,614,070,

37.598,838.

37,583,478

37,567,989

37,552,368 .

37,536,616

37.520,731

37,504,712,

38,781,915,

38,762,881

38,743,710,

38,724,402

38,704,954 .

38,685,367,

38,665,639

38,645,770

38,625,757

38,605,601,

38,585,300

43

s3

.30

45

32

.67

75

96

27

a7

93

77

3a

60

48

8s

-

80

63

.SS

44

32

.40

67

8s

77

26

79

a8

30



PROJECT

JAMES CENTER III
PARTICIPATING 8.1622%

MILWAUKEE WYNDOHAM HOTEL
PARTICIPATING 10.37387%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.37387%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738%

MILWAUKEE WYNOHAM HOTEL
PARTICIPATING 10.3738%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738%

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MALL
PARTICIPATING 11,0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MaALL
PARTICIPATING 11.0000%

NORTHPARK MALL

PARTICIPATING 11.0000%
NORTHPARK MALL
PARTICIPATING 11,0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MALL
PARTICIPATING 11,0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

NORTHPARK MALL
PARTICIPATING 11.0000%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363% DUE

ONE FINANCIAL PLACE
FIXED-RATE 9.4363% DUE

ONE FINANCIAL PLACE
FIXED-RATE 9.4363% DUE

ONE FINANCIAL PLACE
FIXED-RATE 9.4363% DUE

DUE

DUE

DUE

DUE

DUE

ODVE

DUE

ODUE

DUE

DUE

DUE

DVE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

OUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

OUE

DUE 09/01/23

12/01/23

12/01/23

12/01/23

12/01/23

12/01/23

12/01/23

12/01/23

12/01/23

11/01/04

11/01/04

11/01/04

11/01/04

11/01/048

11/01/04

11/01/04

11/01/048

11/01/04

11/01/04

11/01/04

11/01/04

07/01/21

07/01/21

o07/01/21

o07/01/21

o7/01/21

07/01/21

07/01/21

07/01/21

07/01/21

o07/01/21

o07/01/21

o7/01/21

10/01/9S

10/01/95%

10/01/95

10/01/95%

800K
YIELD

11,

1M,

.1622%

.3738%

.3738%

.3738%

.3738%

3738%

.3738%

.3738%

.37387%

00007%

0000%

.0000%

.0000%

.0000%

.0000%

.0000%

.0000°%

.0000%

.0000%

.0000%

.0000%

.5221%

.5221%

§221%

.5221%

.5221%

.8221%

.5221%

$221%

.8221%

.85221%

.8221%

.5221°%

.4363%

.4363%

.8363%

.4363%

42

TRANSACTION
AMOUNT

20,447.09

3,775.50

3,809.72

3,844 .24

3,879.08

3,914.23

3,949.71

3,985.50

4,021,.62

11,081,29

11,187 .20

11,264.12

11,372.07

11,481,058

11,591.08

11,702.16

1,814 .31

11,927.53

12,041 .83

12,157.23

12,273.74

10,763.81

10,862 .48

10,962.06

11,062.54

11,163,985

11,266.28

11,369.56

11,473.78

11,878.96

11,685, 10

1,792. 21

11,900.30

29,371.51

29,604 .04

29,838 .40

30,074.62

FACE VALUE

38,564,853

17,996,224

17,992,414,

17,988,570

17,984,691

17,980,777

17,976,827,

17,972,842,

17,968,820,

34,505,335

34,494,178

34,482,913,

34,471,541

34,460,060,

34,448,469

34,436,767.

34,424,953,

34,413,025,

34,400,983,

34,388,826

34,376,552

29,660,456

29,649,594 .

29,638,632,

29,627,569

29,616,405,

29,605,139,

29,593,770,

29,582,296

29,570,717,

29,559,032,

29,547,239

29,535,339,

4,116,142,

74,086,538,

74,056,699 .

74,026,625

.21

.50

78

.54

.46

.23

52

02

40

.26

.06

94

.87

82

.74

58

27

74

91

.68

94

40

a4

80

as

57

o1

.23

27

.96

33

29

89

27

BOOK VALUE

38,564,853 .21

17,996,224,

17,992,414,

17,988,570,

17,984,691

17,980,777

17,976,827,

17,972,842

17,968,820.

34,505,335,

34,494,178

34,482,913,

34,471,541

34,460,060

so

78

sS4

a6

23

s2

02

40

26

o6

94

.87

34,448,469,

34,436,767

34,424,953,

34,813,025,

34,400,983

34,388,826

34,376,552,

29,660,456 .

29,649,594,

29,638,632

29,627,569

29,616,408,

29,605,139,

29,593,770,

29,582,296,

29,570,717.

29,559,032,

29,547,239

29,535,339,

74,116,182,

74,086,538

74,056,699 .

74,026,625,

82

74

S8

27

74

68

94

88

40

34

80

8s

s7

o1

23

27

33

29

89

27



PROJECT

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363"%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363"%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

ONE FINANCIAL PLACE
FIXED-RATE 9.4363%

DUE

DUE

OUE

DUE

DUE

DUE

DUE

DUE

10/01/95

10/01/9%

10/01/98

10/01/95

10/01/95

10/01/98

10/01/98%

10/01/95

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

DUE

10/01/98%

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

DUE

10/01/95

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

OUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750°%

DUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

ODUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

DUE

10/01/95

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750"%

DUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

OUE

10/01/88S

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

DUE

10/01/958

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750%

DUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750"

DUE

10/01/98

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 9.3750"% ODUE
SAGE PLAZA ONE
PARTICIPATING 11.5000%

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 1

SAGE PLAZA ONE
PARTICIPATING 1

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE
PARTICIPATING 11

SAGE PLAZA ONE

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

.5000%

PARTICIPATING 11.5000%

SAN JACINTO TOWER
PARTICIPATING

SAN JACINTO TOWER
PARTICIPATING

SAN JACINTO TOWER
PARTICIPATING

SAN JACINTO TOWER
PARTICIPATING

SAN JACINTO TOWER
PARTICIPATING

(1)
10.5000%

(w1)
10.5000°%

(#1)
10.5000%

(#1)
10.5000"%

(#1)
10.5000%

10/01/95

DUE 05/01/98

DUE o05/01/98

DUE oS/01/98

DUE 0S/01/98

DUE 0S5/01/98

DUE 05/01/98

DUE 05/01/98

DUE 0S/01/98

DUE 0S5/01/98

DUE 0S/01/98

DUE 05/01/98

DUE 05/01/98

DUE ©07/01/98

DUE 07/01/98

DUE 07/01/98

OUE 07/01/98

DUE 07/01/98

BOOK
YIELD

9.4363%

9.4363%

9.4363°%

9.4363"%

9.4363%

9.4363%

9.4363"

9.4363"%

9.3750°%

9.3750%

9.3750%

9.3750%

9.3750%

9.37s0%

9.3750%

9.3750°%

9.3750°"%

9.3750%

9.3750"%

9.3750%

1.4084°%

1.4084%

1.4084°%

1.4084°

1.4084°%

1.4084"%

1.4084°%

1.4084°%

1.4084°%

1.40847%

1.8084°%

1.40848°%

8.8536%

8.8536"%

8.8536"%

8.8536"%

8.8536"%

43

TRANSACTION
AMOUNT

30,552

30.794.

31,038

31,284,

31,831

31,781

32,032,

724 .

730.

736.

741 .

747.

783,

765 .

771

777

783.

24,991,

25,241

25,493

25,748

26,006

26,266 .

26,529

26,794.

27,062

27,332.

27,606 .

27,882.

18,850,

19,023,

19,197,

19,373

19,581,

56

3s

o7

.74

37

97

so

24

02

84

72

64

.60

62

.68

.79

94

.43

8s

79

27

34

oo

29

23

25

S5

3s

73

7"

30

FACE VALUE

73,996,312,

73.965,759.

73.934,965.

73.903,926.

73,872,642,

73,841,111

73,809,329

73.777.296.

1,829,514,

1,828,784,

1,828,048

1,827,306

1,826,558,

1,825,808

1,825,045

1,824,279,

1,823,508,

1,822,730

1.821 1

., 821,946 .

58,423,066 .

58,397,825

58,372,331

58,346,582

58,320,576

58,294,310,

58,267,781

S6

87

Rl

96

89

78

81

a8

24

22

38

66

02

a2z

80

33

39

56 .24

26

a1

62

3s

o1

.01

58,240,986 .

58,213,924

58,186,591,

$8,158,985.

58,131,103,

35,765,634

35,746,611,

35,727,413

35,708,039

35,688,488

72

a9

63

as

20

s3

as

74

.44

VALUE

73.965,

73,934,

73,903,

73,872,

73,841,

73,809,

73,777,

., 829,

1,828,

1,828,

1,827,

1,826,

1,825,

1,825,

1,824,

1,823,

1,822,

1,821

1,821,

58.882,

58,887,

58,816,

58,782,

S8,756,

58,722,

s8.680,

58,645,

S8,611,

58,575,

58,540,

58,504,

38,788,

38,718,

38,647,

38,577,

38,506,

312,

759 .

965.

926.

542,

111,

329

296.

s14,

784 .

048,

306 .

558 .

8065 .

045 .

279 .

508 .

730.

.946.

156 .

489 .

247.

180,

644 .

638 .

585.

482.

901

052,

932.

539 .

870.

405 .

148 .

717,

32s.

S6

87

n

96

89

78

81

a8

24

22

38

66

02

a2

33

39

24

67

s7

30

so

.39

34

66

s9

€3

87

73

.61

90



PROJECT

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JACINTO TOWER (#1)
PARTICIPATING 10.5000%

SIGNET TOWER
PARTICIPATING

(UNION TRUS
13.2563%

SIGNET TOWER
PARTICIPATING

(UNION TRUS
13.2563%

SIGNET TOWER
PARTICIPATING

(UNION TRUS
13.2563%

SIGNET TOWER
PARTICIPATING

(UNION TRUS
13.2563%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563%

SIGNET TOWER
PARTICIPATING

{UNION TRUS
13.2563%

SIGNET TOWER
PARTICIPATING

(UNION TRUS
13.2563%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563°%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563%

SIGNET TOWER (UNION TRUS
PARTICIPATING 13.2563%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8,0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHPARK MALL
PARTICIPATING 8.0002%

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% DUE

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% OUE

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% DUE

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% OUE

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% DUE

SOUTHWEST PLAZA MALL
FIXED-RATE 9.1687% DUE

OUE

OUE

DUE

DUE

DUE

DUE

DUE

T)
DUE

T)
DUE

T)
DUE

T)
OUE

T)
DUE

T)
DUE

T)
DUE

T)
DUE

T)
DUE

T)
OUE

T)
DUE

T)

DUE

OUE

DUE

OUE

OUE

DUE

DUE

DUE

DUE

DUE

DVE

DUE

DUE

o1/

o1/

o1/

o1/

o1/

o1/

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/98

07/01/06

©7/01/06

07/01/08

©7/01/06

07/01/06

©7/01/06

07/01/06

07/01/06

07/01/086

07/01/06

07/01/06

07/01/06

07/01/24

07/01/24

07/01/24

07/01/248

07/01/24

07/01/248

07/01/24a

07/01/24

o7/01/2a

o7/01/24

07/01/24

07/01/248

o1/02

01/02

o1/02

o1/02

o1/02

o1/02

BOOK
YIELD

8.8536%

.8536%

.8536%

8536%

.8536%

.8536%

.8836%

.2563%

.2563%

.2563%

2563%

2563%

.2563%

.2563%

.2563%

.2563%

.2563%

.2563%

.2563%

.0002%

0002%

.0002%

.0002%

.0002%

. 0002%

0002%

.0002%

00027%

.0002%

.0002%

.0002%

.1687%

.1687%

.1687%

.1687%

.1687%

.1687%

44

TRANSACTION

AMOUNT

19,730,

19,911

20,093,

20,278,

20,463,

20,681

20,840

1,829,

1,868

1,907

1,947,

1,988,

2,029,

2,070,

2,198.

2,242,

2,287

9,912,

9,982,

10,083,

10,124,

10,196,

10,268

10,341

to,a814,

10,488

10,562,

10,637,

10,712

1,083,

21,215,

21,379,

21,844,

21,710,

21,877

52

.39

91

98

.57

so

.78

kAl

20

78

.91

.61

73

58

80

S1

72

a4

.40

6S

.42

kAl

$3

49

717

31

.53

FACE VALUE

35,668,757.92

35,648,846.53

35,628,752.62

35,608,474.,52

35,588,010.54

35,567,358.97

35,546,518.09

18,594,543 .94

18,592,675.56

18,590,767.78

18,588,820.07

18,586,831.89

18,584,802.69

18,582,731.91

18,580,619.00

18,578,463.39

18,576,264 .51

18,574,021.78

18,571,734 .61

21,170,470.93

21,160,488.13

21,150,434 .62

21,140,309.90

21,130,113 .46

2

,119,844 80

2

,109,503 .40

21,099,088.7S

21,088,600,.33

21,078,037.62

21,067,400.09

21,056,687.21

1,400,381.81

1,379,166.04

$1,367,786.73

$1,336,242.62

1,314,532.44

$1,292,654.91

BOOK VALUE

38,435,361.97

38.,364,217.17

38,292,889.85

38,221,378.234

8,149,680

.95

38,077,795.97

38,005,721.68

18,594,543 .94

18,592,675.56

18,590,767.78

18,588,820.

18,586,831

18,584,802,

18,582,731

18,580,619,

18,578,463

18,576,264,

18,574,021

18,571,734

2

2

2

21

1,

1,

1.,

1,

1.,

1,

1,

1,

21,

S

.

170,470,

160,488.

150,434,

140,309,

130,113,

119,844

109,503,

099,088,

088,600,

078,037,

©67,400,

056,687

400,381

$1,379,166

s,

1,314,532,

S,

357,786

336,242,

292,654,

o7

.91

oo

39

.78

.61

93

62

90

46

.80

a0

75

33

62

09

21

.81

.08

.73

62

aa

91



PROJECT

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE ©01/01/02

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE 01/01/02

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE 01/01/02

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE 01/01/02

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE 01/01/02

SOUTHWEST PLAZA MALL

FIXED-RATE 9.1687% DUE 01/01/02

SUTTCOR CAPISTRAND I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANDO 1
PARTICIPATING 8.8017% ODUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRAND I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO 1
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRAND I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017°% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017% DUE

SUTTCOR CAPISTRANO I
PARTICIPATING 8.8017°% DUE

SUTTCOR CAPISTRANO II
PARTICIPATING 8.7S99°% DUE

SUTTCOR CAPISTRANO I1I
PARTICIPATING 8.7599% DUE

SUTTCOR CAPISTRANO II
PARTICIPATING 8.75S99"% DUE

SUTTCOR CAPISTRAND II
PARTICIPATING 8.7599"% DUE

SUTTCOR CAPISTRANO II
PARTICIPATING 8.7599% OUE

SUTTCOR CAPISTRANO 11
PARTICIPATING 8.7599°% DUE

SUTTCOR CAPISTRAND 1[I
PARTICIPATING 8.7599% DUE

SUTTCOR CAPISTRANO I1I
PARTICIPATING 8.7599% OUE

SUTTCOR CAPISTRANO I1I
PARTICIPATING 8.7599% ODOUE

SUTTCOR CAPISTRAND I
PARTICIPATING 8.7599% DUE

SUTTCOR CAPISTRANO I1I
PARTICIPATING 8.7599% DUE

SUTTCOR CAPISTRANO I1I
PARTICIPATING 8.7599% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696° DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696° OUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696"% DUE

07/01/03

07/01/03

07/01/03

07/01/03

07/01/03

07/01/03

07/01/03

07/01/03

07/01/03

©07/01/03

07/01/03

07/01/03

o6/01/03

©6/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

©06/01/03

06/01/03

06/01/03

06/01/03

o6/01/03

06/01/03

©6/01/03

BOOK
YIELD

9.1687%

. 1687%

.1687%

.1687%

.1687%

.1687%

.8017°%

.8017%

.8017%

8017%

.8017%

.8017%

.8017%

8017°%

.8017%

.8017%

.8017%

8017°%

7599°%

.7599°%

.7599%

.7599°%

.7599°%

.7599°%

.7599°%

.7599%

.753%9%

.7599°%

.7599°%

.7599°%

.7696"%

.7696"

.76986%

.7696"%

.7696%

.7696"%

.76986"%

45

TRANSACTION

AMOUNT

22,216

22,387.

22,5859

22,733

22,909.

1,246,

1,256,

1,268.

5,835,

5.,880.

5,925 .

5,971

6,017,

6,063,

5,746 .

36

93

83

o7

68

29

97

.73

.56

.48

.68

.86

.82

.66

.88

.36

.40

.83

.74

.04

.82

.53

.40

.48

.88

52

so

83

.52

S5

93

59

FACE VALUE

51,270,608

$1,248,392.

1,226,005,

$1,203,445 .

1,180,711

51,157,802,

2,347,525,

2,346,269

2,345,003

2,343,727,

2,342,442,

2,341,146 .

2,338,681

2,338,681

2,337.376.

2,336,060.

2,334,73s.

2,333,399

2,697,187,

2,695,713,

2,694,259,

2,692,793,

2,691,316

2.689,827.

2,686,996 .

2,686,996

2,685,496,

2,683,984,

2,682,461

2,680,926 .

10,988,417,

10,982,537

10,976,611

10,970,640

10,964,622,

10,958,558 .

10,947,021

T4

63

27

34

.81

aa

64

3s

38

6S

09

61

.79

.79

33

7

a3

ao

os

os

71

.61

77

89

39

.56

-2}

49

56

.09

BOOK VALUE

51,270,608

§1,248,392.

§1,226,005.

$1,203,445.

1,180,711,

1,157,802,

2,347,525

2,346,269 .

2,345,003

2,343,727

2,342,442,

2,341,146

2,338,68)

2,338,681

2,337,376,

2,336,060,

2,334,735

2,333,399

2,697,187

2,695,713,

2,694,259 .

2,692,793

2,691,316,

2,689,827,

2,686,996 .

2,686,996 .

2,685,496

2,683,984.

2,682,461

2,680,926,

10,988,417,

10,982,537

10,976,611

10,970,640,

10,964,622

10,958,558 .

10,947,021

74

63

27

34

St

LY

64

3s

09

61

.79

79

33

oS

oS

7"

77

89

39

56

o4

a9

56

.09



PROJECT

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% ODUE

SUTTCOR LAKE FOREST VILLAGE
PARTICIPATING 8.7696% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% DUE

SUTTCOR PZRTOLA PLAZA
PARTICI?ATING 8.7695% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.769S5% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695% ODUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.769S°% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.7695°% DUE

SUTTCOR PORTOLA PLAZA
PARTICIPATING 8.769S% OUE

TEXAS COMMERCE BANK

06/01/03

06/01/03

06/01/03

©06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

06/01/03

o6/01/03

06/01/03

06/01/03

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXEO-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.8750% DUE 06/01/97

TEXAS COMMERCE BANK

FIXED-RATE 8.87S0% DUE 06/01/97

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

o1/01/20

o1/01/20

o1/01/20

o1/01/20

ot1/01/20

o1/01/20

o1/01/20

o1/01/20

BOOK
YIELD

.7696%

7696%

7696%

.7696%

.7696%

7695%

.7695%

7695%

769S5%

7695%

7695%

.7695%

.7695%

.7698%

.7695%

.7698%

.7695%

.8750%

.8750%

.8750%

.8780%

.8750%

.8750%

.8750%

.8750%

.8750%

.8750%

.8750%

.8750%

.4668%

.8668%

4668%

.84668%

.4668%

.4668%

.4668%

.46687%

46

TRANSACTION
AMOUNT

$,790.88

6,110.67

6,157.717

6,205,248

6,253.07

3,978.77

4,080.34

4,009 .44

4,071.49

4,102.87

4,134.50

3,918.13

3,948.33

4,166.37

4,198 .48

4,230.85

4,263.46

$,118.98

15,006.43

15,232.37

15,346.61

18,461, 71

16,877.67

15,694.51

1,812, 21

15,930.81

16,080.29

6,170.66

16,291.94

43,126.68

43,486.07

43,848.46

44,213.86

44,582, 31

44,953 .83

45,328 .44

48 ,706.18

FACE VALUE

10,947,021.09
10,940,910.42
10,934,752.65
10,928,547.41
10,922,294.34
7,492,103,10
7.488,062.76
7,484,053.32
7.479,981.83
1,‘75,878.96
7,471,744 .46
7.463,878.00
7.,463,878.00
7.459,711.63
7,455,513.185
7.451,282.30
7.447,018 .84
18,421,445.33
18,406,438.90
18,391,206.53
18,375,859.92
18,360,398.21
18,344,820.54
18,329,126.03
18,313,313.82
18,297,383.01
18,281,332.72
18,265,162.06
18,248,870.12
82,468,262.39
82,424,776.32
82,380,927.86
82,336,714.00
82,292,131.69
82,247,177.86
82,201,849 .42

2,156,143.24

B0OOK VALUE

10,947,021.0

10,940,910,

10,934,752,

10,928,547

10,922,294,

7.492,103,

7,488,062

7,484,053

7.479,981

7.475,878.

7.471,744,

7.463,878

7.463,878

7,459,711,

7,455,513,

7.451,282.

7.447,018.

18,421,445

18,406,438,

18,391,206

18,375,859,

18,360,398,

18,344,820

18,329, 1

18,313,313

18,297,383,

18,281,332,

18,265,162

18,248,870

82,742,930

82,694,788

82,646,284

82,597,415,

82,548,177,

82,498,568,

82,448,584

82,398,223,

42

6S

BCA)

34

.76

.32

.83

96

a6

.00

30

84

33

90

.83

92

21

sS4

26.03

.82

o1

72

.06

12

.17

.m

86

61

29



PROJECT

TRAMMEL CROW CENTER (LTV)
PARTICIPATING 9.5000% DUE

VILLA LINDA MALL
PARTICIPATING 10.5498% DUE

VILLA LINDA MALL
PARTICIPATING 10.5498% DUE

VILLA LINDA MALL
PARTICIPATING 10.5498% DUE

VILLA LINDA MALL
PARTICIPATING 10.5498% DUE

TOWER PLACE
PARTICIPATING 8.7587% DUE

TOWER PLACE
PARTICIPATING 8.7587% DUE

TOWER PLACE
PARTICIPATING 8.7587% DUE

TOWER PLACE
PARTICIPATING 8.7587% DUE

TOWER PLACE
PARTICIPATING 8.7587% ODUE

TOTAL PRINCIPAL

o01/01/20

12/01/08

12/01/08

12/01/08

12/01/08

03/01/22

03/01/22

o03/01/22

03/01/22

03/01/22

BOOK TRANSACTION
YIELD AMOUNT .
9.4668"% 46,087.06
0.0000% 10,243.69
0.0000% 10,337.59
0.0000% 10,432.36
0.0000% 10,527.99
8.7578% 19,241.00
8.7578"% 19,389.31
8.7578% 19,538.77
8.7578% 19,689 .39
8.7578% 19,841 .16

47

FACE VALUE

82,110,056

33,096,338

33,086,001

33,075,568

37,095,385 .

37,075,995 .

37,056,457,

37,036,767

37,016,926

84

.28

83

.00

3o

22

67

BOOK VALUE

82,347,480,

33,096,338

33,086,001

33,075,568

o.

37,095,385

37,075,995,

37.056.457.

37,036,767

37,016,926

84

84

.28

89

oo

30

22

83

67



PREPAYMENTS

PROJECT BOOK TRANSACTION FACE VALUE BOOK VALUE
YIELD AMOUNT

EVANSTON PLACE (CHURCH ST.)

PARTICIPATING 8.9221% DUE 09/14/05 8.9221% 2,280,000.00 15,865,000,.00 15,865,000,00
SYMPHONY TOWERS

PARTICIPATING 9.6851% DUE 08/01/99 ©0.0000% 81,175,540.00 0.00 86,178.81
VILLA LINDA MALL

PARTICIPATING 10.5498% DUE 12/01/0S ©.0000% 33,065,040,.90 0.00 0.00

TOTAL PREPAYMENTS 116,520,580 .90

IR EEEEE] IEEEEEEEEREEER]

TOTAL PRINCIPAL, PREPAYMENTS AND MATURITIES 120,832,295.60

48



CORE

EQUITY

TRANSACTIONS



STOCK PURCHASES

NO. OF
SHARES

YIELD

BASIC INDUSTRY

CHEMICALS

APD

ACY

DOw

DD

EY

MTC

PPG

ROH

GRA

AIR PRODUCTS & CHEMICALS
2,500 1.23% 63.
20,000 1.04% 41
AMERICAN CYANAMID CO.
211,500 2.43% 61
DOW CHEMICAL
265,000 4.76% 55.
E I DUPONT
134,000 3.57% 48 .

ETHYL CORPORATION

261,600 2.38% 25.

MONSANTO CO

168,600 3.43% 60.

PPG INDUSTRIES

29,500 3.60% 47.

ROHM & HAAS

54,500 3.16% 38.

W.R. GRACE & CO
262,000 3.77% 37

TOTAL CHEMICALS

1,409,200 3.40%

FOREST PRODUCTS/PAPERS

Ip - INTERNATIONAL PAPER
100, 900 2.37% 72
KMB - KIMBERLY CLARK CORP
97,000 3.65% 50.
wy - WEYERHAEUSER
75,000 4.61% 26
JOTAL FOREST PRODUCTS/PAPERS
272,900 3.44%
METALS
AA - ALUMINUM CO OF AMERICA
166,000 2.54% 65.
JOTAL METALS
166,000 2.54%
TOTAL BASIC INDUSTRY
1,848,100 3.33%
CAPITAL GOODS
AEROSPACE
BA - BOEING
25,000 2.37% 42
ML - MARTIN MARIETTA CORP
80,300 2.90% 54.
ROK - ROCKWELL INTERNATIONAL
86,000 3.30% 27
TRW - TRW,INC.
96,800 4.32% 41.
uTXx - UNITED TECHNOLOGIES CORP.
356,800 3.39% 52.

50

-PURCHASE COST
UNIT

70

.26

.06

13
36
35
99
20

20

.63

.01

86

.67

22

.27

14

.99

16

75

TOTAL

159, 237.
825, 160.

12,914,824.

14,610,621

6,480,296

6,631,755.
10,283,672.

1,392,427.

2,081,766

9,858,291

65,238,053

7,266,102.

4,933,859

2,000,482

14,200,453.

10,825,715

10,825,715.

90,264,221

1,056,750.
4,347,253.

2,407,155.

3,984,656

18,821,214

50
00

50

.40

.50

10

(o]e}

50

.80

.60

.00

10

.00

.00

10

.40

00

20

20

.80

.00



JTOTAL AUTOMOBILE
90,000 2.92%
AUTOMOBILE PARTS & EQUIPMENT

51

NO. OF —----
SHARES YIELD UNIT
TOTAL AEROSPACE
644,900 3.42%
ELECTRICAL EQUIPMENT
EMR - EMERSON ELECTRIC
37,600 2.70% 48.08
GE - GENERAL ELECTRIC
248,300 2.96% 75.55
GWW - GRAINGER, W. W. INC.
50, 000 1.17% 53.01
TOTAL ELECTRICAL EQUIPMENT
335,900 2.66%
MACHINERY
BFI - BROWNING-FERRIS INDUSTRIES
215,000 3.15% 22.31
CAT - CATERPILLAR INC.
75,000 1.77% 46 .64
CBE - COOPER INDUSTRIES, INC
25,000 2.13% 54.57
DE - DEERE & CO
50,000 3.96% 48.04
DOV - DOVER CORP.
85,700 2.15% 39.32
FLR - FLUOR CORP.
677,500 0.74% 40.91
117,000 0.19% 46.70
IR - INGERSOLL-RAND
25,000 2.94% 45.43
PH - PARKER HANNIFIN
25,000 2.80% 32.78
SNA - SNAP-ON TOOLS CORP
338,000 3.18% 34.04
SWK - STANLEY WORKS, INC.
40,000 2.81% 44 .07
SNS - SUNDSTRAND CORP.
18,200 3.35% 32.86
WMX - WASTE MANAGEMENT, INC.
291,000 1.05% 42.94
TOTAL MACHINERY
1,982,400 1.85%
TOTAL CAPITAL GOODS
2,963,200 2.30%
CONSUMER CYCLICALS
AUTOMOBILE
F - FORD MOTORS
25,000 1.62% 24.75
40,000 3.70% 32.74
GM - GENERAL MOTORS
25,000 4.21% 38.02

TOTAL

30,617,029.

1,807,837.

18,759,221

2,650.374.

23,217,433.

4,795,835

3,498,003.

1,364,250.

2,402,072

3.369,316.

27,717,450.
.00

5,463,972

1,135,683.
819,454.
11,505,819.

1,762,800.

598, 124

12,495,586

76,928,367.

130,762,829

618,625.
1,309,560.

950,500.

2,878,685

20

20

.80

70

70

.00

Q0

00

.00

40

30

60

80

10

Q0

.80

.00

00

.00



NO. OF
SHARES

YIELD

UNIT

38.

52

57.

54

51

GPC - GENUINE PARTS CO
59, 100 3.22%
TOTAL AUTOMOBILE PARTS & EQUIPMENT
59, 100 3.22%
PUBLISH/BROADCAST/NEWS
DNB - DUN & BRADSTREET CORP
157,700 4.13%
9,600 0.21%
MHP - MCGRAW-HILL INC
25,000 4.05%
DNY - R R DONNELLEY & SONS
47,700 2.07%
T™C - TIMES MIRROR CO

154,700 3.11%

TOTAL PUBLISH/BROADCAST/NEWS
394,700 3.46%

RETAIL-GENERAL

DH - DAYTON HUDSON CORP.
205,200 2.35%
JcP - J C PENNEY
9,400 5.25%
MA - MAY DEPT STORES
147,000 2.97%
MES - MELVILLE CORP
15,300 3.07%
SPFDP - SEARS PERCS
150,000 0.00%
LTD - THE LIMITED, INC.
539,200 0.90%
380,000 0.26%
WMT - WAL-MART STORES, INC.
90,000 0.39%
TOTAL RETAIL-GENERAL
1,536, 100 1.33%
RESTAURANTS
MCD - MCDONALD’S CORP.
50,000 0.92%
TOTAL RESTAURANTS
50, 000 .92%
TOTAL CONSUMER CYCLICALS
2,129,900 1.91%
CONSUMER STAPLES
BEVERAGES
BUD - ANHEUSER BUSCH CO
67,000 1.97%
PEP - PEPSICO
70,000 1.36%
TOTAL BEVERAGES
137,000 1.66%

DRUGS

35.

63.

50.

57

46

43

26

20.

53.

43.

57.

37.

52

39

o8
27

.31

.21

13

55

26

.61
.80
.00

.61

22

30

37

05

32

PURCHASE COST

TOTAL

2,268,609.

2,268,609.

8,213,411

1,357,675
2,442,847

5,434,176

17,997,830.

13,040,879.
472,420.
8,468,060.
717,596.

6,450,000.

14,348,132
7,682,825

4,797,370.

55,977,283.

2,168,450.

2,168,450.

81,290,958.

3,822,237.

2,612,290.

6,434,527

20

20

.00
549,820.

80

.00
.90
.00

70

30
50
50
00
00

.40
.00

00

70

00

00

.00



NO. OF == ---
SHARES YIELD UNIT
AHP - AMERICAN HOME PRODUCTS
33,000 3.36% 75.18
BMY - BRISTOL-MYERS-SQUIBB
61,000 3.11% 79. 11
PFE - CHAS PFIZER & CO INC
12,800 1.98% 68.88
LLY - ELI LILLY & CO
104,500 2.69% 75.15
MRK - MERCK
56,000 1.90% 140.72
SGP - SCHERING PLOUGH CORP
40,000 2.10% 61.87
WLA - WARNER LAMBERT CO
2,000 2.44% 72.07
TOTAL DRUGS
309, 300 2.59%
FOODS
CAG - CONAGRA, INC
167,000 1.93% 27 .91
CPC - CPC INTERNATIONAL INC.
188,000 1.11% 84 .13
150,000 1.43% 46. 11
K - KELLOGG
25,000 2.03% 63.20
OAT - QUAKER OATS
13,700 2.89% 57 .47
RAL - RALSTON PURINA CO
45,000 2.26% 52.96
TOTAL FOODS
598,700 1.64%
HOSPITAL SERVICES/SUPPLIES
ABT - ABBOTT LABGORATORIES
43,000 1.26% 64 .14
25,000 0.51% 29.50
BAX - BAXTER INTERNATIONAL
12,000 2.12% 35.02
CMY - COMMUNITY PSYCH CENTERS
14,500 0.24% 27 .33
222,500 2.12% 14 .23
HUM - HUMANA, INC
297,000 3.43% 26.42
JNJ - JOHNSON & JOHNSON
2,000 1.62% 98.70

TOTAL HOSPITAL SERVICES/SUPPLIES

616,000 3.00%
RETAIL-FOOD

ABS - ALBERTSON’S INC.
287,000 1.50%
Svu - SUPERVALU INC
25,000 2.67%
SYY - SYSCO CORP.

48,000 0.86%

JOTAL RETAIL-FOOD
360,000 1.50%

40.

26

46

53

87

.85

.81

TOTAL

2,481,022.

4,825,772.

881,721

7.852,702.

7,880,427

2,474,698

144,140.

26,540,483.

4,661,304

16,657,392
6,916,458

1,579,875.

787,356

2,383,105

32,985,491

2,757,941

737,375

420,216

396,265

7,845,525

197,390.

15,521,238.

11,729,406
673,625

2,246,764

14,649,795

50

50

.00

50

.00

.00

00

50

.00

.00
.40

00

.60

.00

.00

.00

.00

.00

.00
3,166,526.

50

.00

00

50

.40

.00

.00

.40



NO. OF
SHARES

YIELD

SOAPS
AVP - AVON PRODUCTS
69,700 24.53% 45 .
G - GILLETTE COMPANY
281,300 1.39% 49
PG - PROCTER & GAMBLE
44,600 1.32% 90.
75,000 0.97% 48.
TOTAL SOAPS
470,600 5.46%
TOBACCO
AMB - AMERICAN BRANDS, INC.
50,000 3.90% 44
MO - PHILIP MORRIS INC.
64,700 2.96% 73.
TOTAL TOBACCO
114,700 3.37%
TOTAL CONSUMER STAPLES
2,606,300 2.79%
ENERGY
DOMESTIC OILS
AN - AMOCO CORPORATION
115,000 4.31% 50.
ARC - ATLANTIC RICHFIELD
175, 000 4.73% 118.
KMG - KERR-MCGEE CORP
385,000 3.42% 44 .
oxy - OCCIDENTAL PETROLEUM CORP.
423,300 4.98% 20.
UcL - UNOCAL CORP.
75,000 2.86% 24
TOTAL DOMESTIC OILS
1,173,300 4.23%

INTERNATIONAL OILS

CHV -

XON -

moBs -

TX -

CHEVRON CORPORATION

305,000 4.60% 72.
EXXON

255,000 4.56% 58
MOBIL CORPORATION

500, 300 4.75% 67
TEXACO

489,000 5.12% 62.

TOTAL INTERNATIONAL OILS

1,549,300 4.81%

OIL SERVICES

BHI -

DI -

HAL -

BAKER HUGHES INCORPORATED

54,600 1.87% 24
DRESSER INDUSTRIES
215,000 3.02% 19
HALLIBURTON CO
125,000 2.94% 34

54

10

.66

46
68

.82

37

53

51

73

.96

38

.85

.85

23

.67
.92

.07

TOTAL

3,143,401.

13,969,305

4,034,635
3,651,055

24,798,396.

2,241,000.

4,746,893

6,987,893.

127,917,825.

5,811,394,

20,738,492

17,221,192,

8,534,586.

1,872,125

54,177,791

22,077,340.

15,006,419.

33,946, 446

30,429,074.

101,459,279.

1,347, 149.

4,282,451

4,258,750.

10

.40

.00
.00

50

o0

.40

00

.60

70

90

.00

.20

00

10

.00

60

70

90

.40

00



55

NO. OF memee—-
SHARES YIELD UNIT
SLB - SCHLUMBERGER LIMITED
8,300 1.71% 70.20
TOTAL OIL SERVICES
402,900 2.81%
TOTAL ENERGY
3,125,500 4.33%
FINANCTIAL
BANKS
ONE - BANC ONE CORPORATIGON
374,900 2.75% 44 .68
BT - BANKERS TRUST OF NEW YORK
186,500 4.60% 60.63
cMB - CHASE MANHATTAN CORP
23,331 6.91% 17.36
FNB ~ FIRST CHICAGO CORP
125,000 5.15% 28.58
JPM - J P MORGAN
251,427 3.66% 58.94
NOB - NORWEST CORPORATION
12,000 2.99% 33.45
wB - WACHOVIA CORPORATION
143,100 3.34% 57.75
TOTAL BANKS
1,116,257 3.70%
FINANCIAL SERVICES
AXP - AMERICAN EXPRESS
25,000 5.0%5% 18 .24
HI - HOUSEHOLD INTERNATIONAL
189,900 4.96% 45.38
MMC - MARSH & MCLENNAN, INC.
115,500 3.43% 76.14
TOTAL FINANCIAL SERVICES
330,400 4.43%
INSURANCE
AET - AETNA LIFE & CASUALTY
23,100 8.12% 33.86
AGC - AMERICAN GENERAL
17,300 4.79% 41.74
AIG - AMERICAN INTERNATIONAL GROUP
315,300 0.59% 88.54
CPH - CAPITAL HOLDING CORP
78,800 2.49% 53.51
CB - CHUBB CORPORATION
273,200 2.27% 68 .47
GRN - GENERAL RE CORP
276,000 1.93% 89.29
TOTAL INSURANCE
983, 700 1.84%
TOTAL FINANCIAL
2,430,357 3.04%

TOTAL

582,618.

10,470,969.

166, 108,040.

16,748,839

11,308,037.

405,085.

3,572,754

14,818,400.
401,340.

8,263,679.

55,518, 137

455,875

8,617,776.

8,794,705

17,868,356.

782,204.

722,048.

27,916,571

4,216,238

18,707,278.

24,645, 164.

76,989,505

150,375,999.
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20

50
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NO. OF  ==----
SHARES YIELD UNIT
TECHNOLOGY
ELECTRONICS
AMP - AMP
75,000 2.57% 59.44
EK - EASTMAN KODAK
383,700 4.57% 43.14
HRS - HARRIS CORPORATION
2,000 4.11% 25.32
HWP - HEWLETT PACKARD
95,000 1.32% 60.56
MMM - MINN MG & MFG
356,000 3.38% 93.94
MOT - MOTOROLA
33,000 1.25% 60.89
TXN - TEXAS INSTRUMENTS INC
49,800 2.26% 33.14
TOTAL ELECTRONICS
994,500 3.46%
OFFICE PRODUCTS
AAPL - APPLE COMPUTER, INC.
250,000 1.04% 45.68
AUD - AUTOMATIC DATA PROCESSING
6,000 1.20% 33.51
PBI - PITNEY BOWES
40,000 2.00% 68.20
XRX - XEROX
6,500 3.91% 61.49
29,000 0.74% 81.60
TOTAL OFFICE PRODUCTS
331,500 1.23%
TELECOMMUNICATIONS
T - AMERICAN TELEPHONE & TELEGRAPH
90,000 3.37% 39.41
TOTAL TELECOMMUNICATIONS
90,000 3.37%
TOTAL TECHNOLOGY
1,416,000 2.97%
UTILITIES
ELECTRIC
cPL - CAROLINA POWER & LIGHT CO.
425,000 6.07% 50.38
CWE - COMMONWEALTH EDISON
344,500 8.41% 36.14
DUK - DUKE POWER
25,000 5.56% 30.95
ETR - ENTERGY CORP.
125,000 5.01% 27.96
FPC - FLORIDA PROGRESS CORP
100,000 6.21% 45.66
FPL - FPL GROUP INC.
100,000 6.90% 34.79
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TOTAL

4,458,300.

16,551,685

50,640.

5,753,520.

33,441,638

2,009,315.

1,650,421

63,915,520.

11,420,883
201,045
2,728, 165
399,655
2,366,429

17,116,177

3,546,945

3,546,945,

84,578,643.

21,409,774.

12,448,952.

773,625
3,494,675
4,565,875

3,479,101

00

.00

00
00

.60

1¢]

.00

.90
.00
.00
.00
.00

.90

.00

20
50

.00
.00
.00
.30



NO. OF  e----
SHARES YIELD UNIT
GSu - GULF STATES UTILITIES
50,000 0.00% 10.72
HOU - HOUSTON INDUSTRIES
462,000 6.94% 42.714
IPC - ILLINOIS POWER
322,300 1.68% 23.47
NSP - NORTHERN STATES POWER
50,000 6.08% 39.82
0GE - DKLAHOMA GAS & ELECTRIC
125,000  6.70% 39.70
PE - PHILADELPHIA ELECTIRC CO.
802,600 5.29% 24.75
PEG - PUBLIC SERVICE ENTERPRISE GR
125,000 7.61% 28.23
SCE ~ SCE CORP
215,000  6.03% 44.12
TXU - TEXAS UTILITIES
515,213  7.88% 38.25
TOTAL ELECTRIC
3,786,613 6.07%
NATURAL GAS
CNG - CONSOLIDATED NATURAL GAS CO
131,000 4.86% 39.69
ENS - ENSERCH CORP.
86.600 5.73% 14.68
SNT - SONAT, INC.
50,000 6.19% 32.39
TOTAL NATURAL GAS
267,600  5.39%
TELEPHONE
AT - AMERITECH
854,100  5.52% 63.30
BEL - BELL ATLANTIC CORP
440,000 5.57% 45.72
BLS - BELL SOUTH CORPORATION
450,000 5.56% 49.62
GTE - GTE CORP.
466,600 5.31% 32.51
NYN - NYNEX CORPORATION
823,700  5.94% 77.19
PAC - PACIFIC TELESIS GROUP
540,000 5.09% 42.36
SBC - SOUTHWESTERN BELL CORP
100,000  4.67% 61.45
FON - SPRINT CORP.
128,800  4.21% 23.77
usw - U S WEST, INC.
860,100  5.82% 36.07
TOTAL TELEPHONE
4,663,300 5.53%
TOTAL UTILITIES
8,717,513  5.76%

TRANSPORTATION AND SERVICES

57

-PURCHASE COST-------

TOTAL

536,125.00
19,731,845.00
7,563,695.20
1,991,000.00
4,962,470.00
19,866,066.00
3,529,350.00
9,486,667.40

19,707,204 .97

133,546,426 .57

5,198,825.00
1,271,429.50

1,619.365.00

8,089,619.50

54,060,423.80
20,115,770.00
22,327,107 .00
15,167,244.90
63,583, 159.20
22,871,958.90
6,145,440.00
3,061,159.00

31,021,570.10

238,353,832.90

379,989.878.97



NO. OF
SHARES YIELD

RAILROADS
UNP - UNION PACIFIC CORP.
4,800 0.98%
79,200 2.51%

TOTAL RAILROADS

90.98
48.60

56 .44

32.48

84,100 .98%
TOTAL TRANSPORTATION AND SERVICES
84,100 .98%
MISCELLANEOUS
MISCELLANEOUS
ITT - ITT CORP
151,500 3.08%
TGT - TENNECO, INC.
139,600 5.01%
TXT - TEXTRON INC.

136, 300 3.04%

TOTAL MISCELLANEOUS
427,400 3.70%

TOTAL MISTZLLANEOUS
427,400 3.70%
TOTAL PURCHASES
25,748,371 3.83%

36.81
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TOTAL

445,805.30
3,848,742.50

4,294,547 .80

4,294,547 .80

8,551,330.60
4,533,895.20

5,016,763.50

18,101,989.30

18,101,989.30

1,233,684,934 .27



STOCK SALES

SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)

BASIC INDUSTRY

CHEMICALS
APD - AIR PRODUCTS & CHEMICALS
25,000 44 .45 1,111,227 .89 21.64 540,956.02 570,271.87
PPG - PPG INDUSTRIES
25,000 65.05 1,626,320.73 16 .77 419,152.88 1,207,167 .85
ROH - ROHM & HAAS
25,000 54 .19 1,354,704.78 30.57 764,174 .03 590,530.75
TOTAL CHEMICALS
75,000 4,092,253.40 1,724,282 .93 2,367,970.47
FOREST PRODUCTS/PAPERS
GP - GEORGIA PACIFIC
25,000 69.52 1,738,067.00 27 .18 679,494 .55 1,058,572.45
KMB - KIMBERLY CLARK CORP
50,000 94 .87 4,743,681.76 62.30 3,115,153 .24 1,628,528.52
TOTAL FOREST PRODUCTS/PAPERS
75,000 6,481,748.76 3,794,647 .79 2,687,100.97
METALS
AA - ALUMINUM CO OF AMERICA
25,000 77 .00 1,925,045 .37 45 .13 1,128,246 .06 796,799.31
NEM - NEWMONT MINING CORP
22,200 37.98 843,127 .84 37.95 842,440.80 687 .04
TOTAL METALS
47,200 2,768,173.21 1,970,686 .86 797,486 .35
TOTAL BASIC INDUSTRY
197,200 13,342,175.37 7,489,617 .58 5,852,557.79
CAPITAL GOODS
AEROSPACE
BA -~ BOEING
288,700 45 .91 13,254,445 . 10 18 .03 5,206,610.99 8,047,834 .11
ROK - ROCKWELL INTERNATIONAL
187,200 25 .44 4,762,161.81 16 .31 3,053,855.37 1,708,206.44
TRW - TRW,INC.
136,400 56.23 7,669,843.62 30.65 4,180,945. 10 3,488,898 .52
TOTAL AEROSPACE
612,300 25,686,450.53 12,441,511 .46 13,244 ,939.07
ELECTRICAL EQUIPMENT
GE - GENERAL ELECTRIC
265,000 75.32 19,958,898 .96 32.59 8,636,460.35 11,322,438.61
WX - WESTINGHOUSE ELECTRIC CORP
75,000 17 .11 1,283,182.07 30.81 2,310,872.03 ( 1,027,689.96
TOTAL ELECTRICAL EQUIPMENT
340,000 21,242,081.03 10,947,332.38 10,294,748 .65
MACHINERY
BF1I - BROWNING-FERRIS INDUSTRIES
17,600 22 .68 399, 154 .65 29.48 518,3800.68 ( 119,746 .03
DE - DEERE & CO
158, 700 51.80 8,220,509.10 58.65 3,308,500.49 ( 1,087,991.39
WMX - WASTE MANAGEMENT, INC.
100, 000 34.73 3,472,684 .01 35.11 3.510,717.22 ( 38,033.21
TOTAL MACHINERY
276,300 12,092,347 .76 13,338,118 .39 ( 1,245,770.63
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NO. OF  ---=---- PROCEEDS-------= =-=-=---=-- BOOK VALUE-------
SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)

TOTAL CAPITAL GOODS

1,228,600 59,020,879.32 36,726,962.23 22,293,917.08
CONSUMER CYCLICALS
APPLIANCES
WHR - WHIRLPQOOL
125,000 39.13 4,891,075.25 22.68 2,834,866.26 2,056,208.99
TOTAL APPLIANCES
125,000 4,891,075.25 2,834,866.26 2,056,208.99
AUTOMOBILE PARTS & EQUIPMENT
ECH - ECHLIN, CORP.
125,000 18.32 2,290,512.98 16.56 2,069,442.70 221,070.28

TOTAL AUTOMOBILE PARTS & EQUIPMENT
125,000 2,290,512.98 2,069,442.70 221,070.28
RETAIL-GENERAL

JCP - J C PENNEY
200,000 63.37 12,674,925.03 41.93 8,385,065.24 4,289,859.79
KM - K-MART CORP.
75,000 45.70 3,427,835.55 23.48 1,761,739.65 1,666,095.90
RAD - RITE AID CORP
25,000 21.68 541,981.87 15.88 387,041.23 144,940.64
S - SEARS ROEBUCK
325,000 42.41 13,784,772.73 35.76 11,621,523.33 2,163,249.40
WMT - WAL-MART STORES, INC.
250,000 53.09 13,271,257.02 23.61 5,802,216.65 7,369,040.37
JOTAL RETAIL-GENERAL
875,000 43,700,772.20 28,067,586.10 15,633, 186. 10
TOTAL CONSUMER CYCLICALS
1,125,000 50,882,360.43 32,971,895.06 17,910,465.37
CONSUMER STAPLES
BEVERAGES
BUD - ANHEUSZIR BUSCH CO
50,000 53.40 2,670, 165.87 24 .12 1,205,833.27 1,464,332.60
KO - COCA-COLA CO
450,000 75.17 33,824,564.83 13.95 6,278,371.98 27,546,192.85
TOTAL BEVERAGES
500, 000 36,494,730.70 7.,484,205.25 29,010,525.45
DRUGS
PFE - CHAS PFIZER & CO INC
50,000 84 .13 4,206,534.66 21.89 1,094,344 .96 3,112,189.70
LLy - ELI LILLY & CO
50,000 69.68 3,483,883.75 38.81 1,940,622.03 1,543,261.72
MRK - MERCK
116,000 151.44 17,566,494 .16 53.19 6,170,567.97 11,3985,926.19
UPJ - UPCOHN
45,000 44 .03 1,981,408.85 32.46 1,460,753.50 520,655.35
wLA - WARNER LAMBERT CO
85,000 63.41 5,389,490. 14 53.97 4,587,036.69 802,453.45

TOTAL DRUGS
346,000 32,627,811.56 15,253,325. 15 17,374,486 .41
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NO. OF  -------- PROCEEDS-------- =--=---- BOOK VALUE-------

SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)
FOODS
CAG - CONAGRA, INC
25,000 42 .60 1,065,094 .43 19.87 496,634 .27 568,460. 16
HNZ - H.J. HEINZ COMPANY
225,000 38.25 8,607,277 .17 23.32 5,246,369.55 3,360,907 .62
K - KELLOGG
125,000 86.22 10,777,860.44 54.51 6,813,888.01 3,963,972.43
OAT - QUAKER OATS
87,000 60.23 5,240,110.12 46.62 4,055,709.79 1,184,400.33
RAL - RALSTON PURINA CO
203, 100 47 .57 9,662,160.08 51.03 10,363,746 .26 ( 701.586.18
TOTAL FQOODS
665, 100 35,352,502.24 26,976,347 .88 8,376,154 .36
RETAIL-FQOQD
ASC - AMERICAN STORES, INC.
66,000 32.30 2,132,058.77 29.10 1,920,450.74 211,608.03
SVU - SUPERVALU INC
87,000 25.54 2,221,661.13 24 .48 2,130,026.43 91,634.70
TOTAL RETAIL-FOQGD
153, 000 4,353,719.90 4,050,477.17 303,242.73
SOAPS
cL - COLGATE PALMOLIVE
10,000 52.55 525,532 .46 22.74 227,385.64 298,146 .82
TOTAL SOAPS
10,000 525,532 .46 227,385.64 298,146 .82
ToBACCO
MO - PHILIP MORRIS INC.
50, 300 68.60 3,450,514 .96 12.62 634,711.32 2,815,803.64
TOTAL TOBACCO
50, 300 3,450,514 .96 634,711.32 2,815,803.64
TOTAL CONSUMER STAPLES
1,724,400 112.804,811.82 54,626,452 .41 58,178,359.41
ENERGY
DOMESTIC OILS
PZL - PENNZOIL
231,000 46 .60 10,765,086.69 81.55 18,838,442.20 ( 8,073,355.51
ucL - UNOCAL CORP.
488,000 26.34 12,878,589 .55 25.69 12,562,963.50 315,626.05
TOTAL DOMESTIC OILS
720,000 23,643,676 .24 31,401,405.70 ( 7,757,729 .46
OIL SERVICES
SLB - SCHLUMBERGER LIMITED
45,000 57.18 2,573,014 .12 35.66 1,604,748 .97 968,265.15
TOTAL OIL SERVICES
45,000 2,573,014.12 1,604,748 .97 968,265.15
TOTAL ENERGY
765, 000 26,216,690.36 33,006,154 .67 ( 6,789,464 .31
FINANCIAL
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BAC
CcmB
CHL
CCI
FLT
JPM
NB

SPC

TA

CPH
JP
LNC

TIC

MOT

TXN

DEC

UIS

NO. OF = ===-=----- PROCEEDS--------
SHARES UNIT TOTAL
BANKS
BANKAMERICA
250,001 34.76 8,690,337.
CHASE MANHATTAN CORP
23,332 18.17 423,945.
CHEMICAL BANKING CORP.
50,000 24 .68 1,233,958.
CITICORP
100, 000 17.03 1,703,083
FLEET/NORSTAR FINANCIAL GROUP
204,000 27.40 5,588,794.
J P MORGAN
10,077 64.76 652,544.

NATIONSBANK CORP.

53,000 37. 11 1,966,735.

SECURITY PACIFIC CORPORATION
175,001 31.25 5,469,228

TJOTAL BANKS
865,410 25,728,636
FINANCIAL SERVICES

TRANSAMERICA CORP

202,000 42.12 8,507,265
TOTAL FINANCIAL SERVICES
202,000 8,507,265
INSURANCE
CAPITAL HOLDING CORP
25,000 59.22 1,480,382.
JEFFERSON-PILOT CORP
550,000 38.26 21,045,441
LINCOLN NATIONAL
103,600 55.93 5,794,154
TRAVELERS CORP
341,000 20.52 6,996,814
TJOTAL INSURANCE
1,019,600 35,316,803.
TOTAL FINANCIAL
2,087,010 69,552,705.
TECHNOLOGY
ELECTRONICS
MOTOROLA
10,000 84 .87 848,651.
TEXAS INSTRUMENTS INC
10,000 40.68 406,786.

TOTAL ELECTRONICS

20,000 1,255,438.

OFFICE PRODUCTS
DIGITAL EQUIPMENT CORP.

25,000 60.75 1,518,824.
UNISYS CORP
1,396,300 6.08 8,493,783.

TOTAL OFFICE PRODUCTS

1,421,300

10,012,608.
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49

32
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.86
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TOTAL

6,904,724

599,830.

1,424,425
1,831,761

5,054,769

267,993.
1,642,890.

5,212,614,

22,939,009.

6,838,962.

6,838,962.

560, 583.

12,218,525.

3,716,091

12,326,701

28,821,911.

58,599, 883.

422,286.

388,612.

810,899.

1,861,365.

30,413,539.

32,274,905
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1,785,613.
175,885.
190, 466 .

128,668.

534,024

384,551

323,845.

256,613.

2,789,627.

1,668,303.
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SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)
TJELECOMMUNICATIONS
T - AMERICAN TELEPHONE & TELEGRAPH
1 32.96 32.96 26.21 26.21 6.75
JOTAL TELECOMMUNICATIONS
o1 32.86 26.21 06.75
JOTAL TECHNOLOGY
1,441,301 11,268,079.28 33,085,830.44 ( 21,817,751. 16
UTILITIES
ELECTRIC
GSU - GULF STATES UTILITIES
883,400 12.12 10,708,073.69 10.61 9,368,659.95 1,339,413.74
IPC - ILLINOIS POWER
200,000 20.18 4,035,865.00 18.57 3,714,064 .20 321,800.80
PSR - PUBLIC SERVICE CO OF COLORADO
50,000 25.77 1,288,331.94 19.91 995,611.66 282,720.28
SCE - SCE CORP
23,800 46 .68 1,110,946.91 34 .87 829,938.60 281,008.31
TXU - TEXAS UTILITIES
54,396 38.37 2,086,995.94 29.96 1,629,734 .28 457,261.66
TOTAL ELECTRIC
1,211,586 19,230,213 .48 16,538,008 .69 2,692,204.79
TOTAL UTILITIES
1,211,596 19,230,213 .48 16,538,008.69 2,692,204.79
TRANSPORTATION AND SERVICES
RAILROADS
CsXx - CSX CORP
200,000 60.26 12,051,642.79 30.32 6,063,772.96 5,987,869.83
NSC - NORFOLK SOUTHERN CORP.
200,000 61.54 12,308,523.03 25.22 5,044,524 .08 7,263,998.94
UNP - UNICN PACIFIC CORP.
50,000 53.57 2,678,290.61 26.27 1,313,505.96 1,364,784 .65
TOTAL RAILROADS
450,000 27,038,456 .43 12,421,803.01 14,616,653.42

TOTAL TRANSPORTATION AND SERVICES
450,000 27,038,456.43 12,421,803.01 14,616,653.42

TOTAL SALES
10,230, 107 389,356,372.21 285,466,607.78 103,889,764 .43
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ADDITIONAL SHARES DUE TO STOCK SPLITS

ISSUE SHARES
UNION PACIFIC CORP. 1,163,780
CONAGRA, INC 201,550
KELLOGG 133,700
KIMBERLY CLARK CORP 552,300
CENTRAL & SOUTH WEST 2,080,000
AIR PRODUCTS & CHEMICALS 760, 100
JEFFERSON-PILOT CORP 211,700
GENUINE PARTS CO 498,375
CPC INTERNATIONAL INC. 198,000
COCA-COLA CO 1,801,400
MERCK 2,838,000
ABBOTT LABORATORIES 3,252,100
INGERSOLL-RAND 1,252,492
PITNEY BOWES 166,952
K-MART CORP. 2,777,627
JOHNSON & JOHNSON 1,684,500
PROCTER & GAMBLE 1,837,800
SYSCO CORP. 107,500
FLORIDA PROGRESS CORP 925,462
R R DONNELLEY & SONS 270,000

TOTAL 22,713,338

ADDITIONAL SHARES DUE TO STOCK DIVIDENDS

ISSUE SHARES
BANC ONE CORPORATION 3,290
TOTAL 3,290

PROCEEDS DUE TO SALE OF FRACTIONAL SHARES

ISSUE PROCEEDS
CHASE MANHATTAN CORP 10.92
SECURITY PACIFIC CORPORATION 16.77
AMERICAN TELEPHONE & TELEGRAPH 32.86
BANKAMERICA 27.60
TOT: . 88.25
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STOCK PURCHASES

NO. OF
SHARES YIELD

BASIC INDUSTRY

CHEMICALS
CHE - CHEMED CORP.
49,500 6.84%
DEX - DEXTER CORP
137,700 4.03%
RPOW - RPM INC - OHIO
43,600 3.14%
SHLM - SCHULMAN (A) INC
24,700 0.90%
wIT - WITCO CORP.

142,100 4.38%

TOTAL CHEMICALS
397,600 4.21%
SPECIALTY CHEMICALS

AvVY - AVERY DENNISON CORP.
116,700 3.32%
CcccC - CALGON CARBON CORP.

120,600 0.63%
7,100 0.15%

FOE - FERRO CORP.
88,800 1.42%

TOTAL SPECIALTY CHEMICALS
333,200 1.81%

PAPER

CSK - CHESAPEAKE CORP
38,600 2.67%

PCH - POTLATCH CORP
27,600 4.13%

SONO - SONOCO PRODUCTS CO.

59,200 2.20%
12,800 0.35%

TOTAL PAPER
138,300 2.77%
METALS & MINING

AR - ASARCO INC
26,900 2.76%
CYM - CYPRUS MINERALS

82,400 2.29%
41,700 0.91%

TOTAL METALS & MINING
151,000 2.41%

STEEL
CRS - CARPENTER TECHNOLOGY
37,000 4.89%
IAD - INLAND STEEL
112,500 2.43%
NUE - NUCOR INC

9,200 0.62%

JOTAL STEEL

158,700 2.90%

UNIT

28.

22.

21

40.

42

24.

20.
.06

18

43.

26.

33

35

29

23.
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48.
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91.

66

62

38

.97

92

.06

70

90

49

92

.87

.96
a47.

13

.01

14
91

99

76

16

TOTAL

1,416,778
3,082,035

958,064
1,010,745

5,977,342

12,444,965.

2,883,051

2,520,201
128,226

3,861,274

9,393,453.

1,039,231

934,911.

2,128,708

4,710,762.

780,395

1,906,882.

1,205,447

3,892,726

1,812,579.

2,785,523

838,654

5,436,757.

.80
.20
.00
.00

.80

80

.60

.30
.00

.40
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.00
607,912.
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NO. OF  —----
SHARES YIELD UNIT
TOTAL BASIC INDUSTRY
1,178,800 2.99%
CAPITAL GOODS
AEROSPACE
ESY - E-SYSTEMS INC
21,400 2.15% 35.02
LOR - LORAL CORP
20,900  2.46% 39.06
TOTAL AEROSPACE
32,300 2.30%
BLDG & CONSTRUCTION
CTX - CENTEX CORP.
41,800 1.03% 39.01
JUNO - JUNO LIGHTING
21,900  1.23% 22.75
LAWS - LAWSON PRODUCTS
68,500  1.44% 28.09
PGI - PLY-GEM INDUST
55,800  1.12% 10.69
VAL - VALSPAR CORP
38,800  1.71% 38.81
TOTAL BLDG & CONSTRUCTION
226,800 1.31%
ELECTRICAL EQUIPMENT
TNB - THOMAS & BETTS CORP
36,500 3.87% 57.64
TOTAL ELECTRICAL EQUIPMENT
36.500 3.87%
ENVIRONMENTAL CONTROL
BRAN = BRAND COMPANIES
99,300 0.00% 19.36
COVA - CHAMBERS DEVELOPMENT CL A
47,000 0. 15% 27.30
GWTI - GROUNDWATER TECHNOLOGY INC.
176,600  0.00% 24.23
HTD - HUNTINGTON INT'L ADR
128,400  3.81% 20.08
SK - SAFETY KLEEN
93,500  1.23% 26.54
ww - WESTERN WASTE MANAGEMENT
191,400  0.00% 15.65
ZRN - ZURN INDUSTRIES INC.
56,500 2.58% 34.40
TOTAL ENVIRONMENTAL CONTROL
792,700 . 96%
MACHINERY
DURT = DURIRON CO. INC.
122,600  2.26% 25.95
KDON - KAYDON CORP
10,500  1.55% 38.78
KII - KEYSTONE INTERNATIONAL
160,600  2.49% 26.63

TOTAL

749,522.

816,395

1,565,918.

1,630,695

498,225

1,924 ,000.
596,602.

1,505.780.

6,155,302.

2,103,738

2,103,738.

1,922,768

1,283,130.

4,279,045

2,578,138

2,481,550.

2,894,507

1,943,602

17,482,742.

3,181,419

407, 150

4,276,530.
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.70
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TOTAL FURNITURE, APPLIANCES
68,500 2.69%

NO. OF
SHARES YIELD UNIT
TFX - TELEFLEX INC
33,600 1.26% 32.33
TJOTAL MACHINERY
327,300 2.25%
TOTAL CAPITAL GOODS
1,425,600 1.42%
CONSUMER CYCLICALS
APPAREL, TEXTILE
CTAS - CINTAS CORP
11,100 2.03% 45.25
GKSRA - G & K SERVICES INC.
104,600 0.68% 15.08
KWD - KELLWOOD INC
166,700 3.09% 24 .43
14,200 0.17% 29.12
GOSHA - OSHKOSH BGOSH
56, 100 1.22% 33.12
RML - RUSSELL CORP.
47,800 0.88% 28.39
11,400 0.20% 34.89
SHX - SHAW INDUSTRIES INC.
45,000 1.45% 34 .36
TJOTAL APPAREL, TEXTILE
456,900 1.82%
AUTO, TRUCK & RELATED
APOG - APOGEE ENTERPRISES
53,600 1.98% 13.23
ARV - ARVIN INDUSTRIES INC
114,100 2.57% 26.76
cTB - COOPER TIRE & RUBBER
17,600 0.53% 44 .80
15,000 0.21% 27 .94
PCAR - PACCAR INC
30,900 2.05% 51.30
TOTAL AUTO, TRUCK & RELATED
231,200 2.18%
FOOD SERVICE/LODGING
EAT - BRINKER INT‘L
92,400 0.00% 41.44
15,600 0.00% 30.56
BocCB - BUFFETS INC.
28,400 0.00% 33.52
CBRL - CRACKER BARREL OLD CTRY STORE
67,200 0.10% 32.13
TOTAL FOOD SERVICE/LODGING
203,600 .04%
FURNITURE, APPLIANCES
LZB - LAZY BOY CHAIR CO
68,500 2.69% 22.26
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TOTAL

1,086,254,

8,951,354.

36,259,056.

502,275
1,577,775

4,073,132
413,546

1,858,072.

1,357,256
397,698

1,546,007.

11,725,763

708,875
3,052,924

788,504

1,585,275

6,554,604.

3,829,368

476,742.

951,968

2,158,999.

7,417,078

1,524,795

1,524,795

.00

.00

.00
.60

30

.80
.00

20

.00

.00
.90

.40
419,025.
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80
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NO. OF —=m=-- PURCHASE COST

SHARES YIELD UNIT

LEISURE DURABLES
oM - OUTBOARD MARINE
132, 100 1.85% 21.01

JOTAL LEISURE DURABLES
132,100 1.85%
PHOTO, VISUAL MEDIA
TCAT - TCA CABLE TV INC
117,100 1.37% 20.39

TOTAL PHOTO, VISUAL MEDIA
117,100 1.37%
PRINTING & PUBLISHING

GIBG - GIBSON GREETING INC

51,600 1.70% 23.43
HTN - HOUGHTON MIFFLIN CO.

65,300 2.66% 28.87
LEE - LEE ENTERPRISES

115,900 2.78% 27 .60
MDP - MEREDITH CORP

28,000 2.41% 26.61

TOTAL PRINTING & PUBLISHING
260,800 2.50%
RETAIL-GENERAL

LECH - LECHTERS INC.
108,500 0.00% 40.19
ROST - ROSS STORES INC.
345,700 0.00% 15.63
15,1C0O 0.00% 19.46

TOTAL RETAIL-GENERAL
469,300 .00%

TOTAL CONSUMER CYCLICALS
1,939,500 1.34%

CONSUMER STAPLES

DRUGS
CDIC - CARDINAL DISTRIBUTION INC.
89.200 0.28% 28.27
ELN - ELAN CORP PLC-ADR
217,400 0.00% 44 .64
FRX - FOREST LABORATORIES
50,000 0.00% 36.63
MYL - MYLAN LABORATORIES
25,700 0.58% 36.71
TOTAL DRUGS
392,300 1%
FOOD, BEVERAGE, TOBACCO
DRYR - DRYER’S GRAND ICE CREAM INC.
126,400 0.94% 21.41
FLO - FLOWERS INDUSTRIES
56,600 4.77% 14.54
HRL - HORMEL (GEO. A) & CO
43,200 1.89% 19.03
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TOTAL

2,774,865.

2,774,865.

2,387,300.

2,387,300.

1,208,860.

1,884,969.

3,198,272

745, 133

7.037,234

4,360,.850.

5,403,902.
293,830.

10,058,583

49,480,226.

2,804,020.
9,704,513.
1,831,410.

943, 386.

15,283,330.

2,705.754.

822,850.

822,283
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NO. OF  -----

SHARES YIELD UNIT TOTAL
IMC - INTL MULTIFOODS CORP
206,900 2.98% 27 .07 5,600,076.30
UFC - UNIVERSAL FOOD CORP
113,400 2.26% 36.29 4,115,791.30
TOTAL FOOD, BEVERAGE, TOBACCO
546,500 2.46% 14,066,756.20
HOSPITAL SUPPLY/SERVICE
ACN - ACUSON CORP.
70,200 0.00% 31.60 2,217,982.50
DsCP - DATASCOPE CORP.
23,500 0.00% 89.30 2,098,548.40
83,700 0.00% 26.14 2,449,313.30
DP - DIAGNOSTIC PRODUCTS
29,600 1.16% 28.09 831,438.10
FHPC - FHP INTERNATIONAL CORP.
115,300 0.00% 17 .51 2,019,221.50
HCSG - HEALTHCARE SERVICES GROUP
224,800 1.51% 22 .64 5,089,021.60
25,000 0.12% 26.62 665,620.00
MRX - MEDICAL CARE AMERICA, INC.
54,800 0.00% 61.42 3,365,6988.90
ORCO - OPTICAL RADIATION CORP
41,700 30.81% 25.95 1,082,143.30
PHSYA - PACIFICARE HLTH SYS CL A
115,800 0.00% 34.97 4,049,526.60
41,100 0.00% 57 .31 2,355,437.50
STUM - ST. JUDE MEDICAL INC
93,800 1.08% 35.63 3,345,345.00
STRY - STRYKER CCRP.
114,400 0.16% 29.74 3,402,313.30
WST - WEST CO. INC.
33,800 1.76% 18.60 630,489.00
15, 100 0.34% 23.69 357,643.50
TOTAL HOSPITAL SUPPLY/SERVICE
1,092,800 2.00% 33,959,742.50
HOUSEHOLD PRODUCTS
ATX.A - A.T. CROSS & CO CLASS A
48,300 4.83% 26.61 1,285,267.40
HOL - HANDLEMAN CO
76,500 2.32% 17 .24 1,318,745.80
HAS - HASBRO INC.
68,400 0.77% 26.50 1,812,348.40
NwL - NEWELL CORP
22,500 1.36% 44.03 990,742.50
JOTAL HOUSEHOLD PRODUCTS
215,700 2.29% 5,407,104.10
RETAIL-FOOD
BRNO - BRUNOS INC
53,300 1.32% 15.06 802,625.00
HRD - HANNAFORD BROTHERS CO.
62,500 1.02% 43 .06 2,691,489.20
45,100 0.25% 18. 11 816,755.00
QFCI - QUALITY FOOD CENTERS
92,500 0.00% 38.97 3,604,837.50
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NO. OF  a----- PURCHASE COST-------
SHARES YIELD UNIT TOTAL
TOTAL RETAIL-FOOD
253, 400 .64% 7.915,706.70
TOTAL CONSUMER STAPLES
2,500,700 1.69% 76,632,639.90
CAPITAL GOODS
AEROSPACE
MGMA - MAGMA POWER CO-NEW
19,400 0.00% 24.95 484,125.00
TOTAL AEROSPACE
19,400 .00% 484,125.00
NATURAL GAS: DIVERSIFIED
EQT - EQUITABLE RESOURCES INC
12,400  3.76% 40.95 507,718.00
IEI - INDIANA ENERGY INC
40,800 5.56% 25.47 1,039,262.50
SGO - SEAGULL ENERGY CORP
146,500 ©0.00% 28.09 4,114,496.70
SWN - SOUTHWESTERN ENERGY
134,800  1.80% 32.50 4,381,209.00
wIicC - WICOR INC
149,500 6.10% 2411 3.605.015.20
TOTAL NATURAL GAS: DIVERSIFIED
484,000  2.95% 13,647,701.40
OILS: EXPLORATION & DEVELOPMENT
RGO - RANGER OIL LTD.
247,800 4.25% 7.46 1,849,245.00
TOTAL QILS: EXPLORATION & DEVELOPMENT
247,800  4.25% 1,849,245.00
OILS: SERVICE & DRILLING
HP - HELMERICH & PAVYNE
91,400  2.03% 22.50 2.056,596. 10
NBL - NOBLE AFFILIATES
129,400  1.02% 15.61 2,020,513.60
TOTAL QOILS: SERVICE & DRILLING
220,800  1.44% 4,077,109.70
TOTAL ENERGY
972,000 2.88% 20,058, 181. 10
FINANCIAL
BANKS
BOAT - BOATMENS BANCSHARES INC
66,600 4.79% 44.71 2,977,846.20
CMA - COMERICA INC
13,600  3.15% 59.77 812,930.00
DAPN - DAUPHIN DEPOSIT CORP.
61,000 3.73% 39.76 2,425,325.00
DSL - DOWNEY SAVINGS & LOAN ASSC.
107,100  2.21% 14 .64 1,567,551.40
FED - FIRST FEDERAL FINANCIAL CORP.
84,400 2.57% 21.60 1,823,092.80
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FFB
FSCO
FSR
HBAN
KEY
KSTN
NCC
SCY
STBK

usecC

NO. OF  —-----

SHARES YIELD

FIRST FIDELITY BANCORP
122,800 3.81%

UNIT

31

FIRST SECURITY CORP. UTAH

77,000 3.42%
FIRSTAR

17,400 3.53%
HUNTINGTON BANCSHARES

74,200 3.39%
KEYCORP

109,500  4.42%
KEYSTONE FINANCIAL INC.

70,400 3.55%
NATIONAL CITY CORP

40,400 5.17%
SOCIETY CORP

35,600 3.88%

23.

40.

22

31

28

35

47 .

STATE STREET BOSTON CORP

13,900 1.28%
U S BANCORP
34,100 3.49%

TOTAL BANKS

928,000 3.56%

FINANCIAL SERVICES

EFX

BEN

PAYC

TROW

WRI

EQUIFAX INC.
73,900 3.15%
FRANKLIN RESOURCES INC.
54,100 1.06%
25,200 0.30%
PAYCO AMERICA CORP.

171,300 3.24%
T. ROWE PRICE
38,000 1.58%
9,900 0.29%
WEINGARTEN REALTY
81,800 6.48%

TOTAL FINANCIAL SERVICES

INSURANCE

AVE

CLACB

HSB

TRH

WNT

454,200 3.42%

AVEMCO CORP
3,200 1.77%
COLONIAL COS. INC.
45,000 2.70%
HARTFORD STEAM BOILERS
49,300 3.46%
TRANSATLANTIC HOLDINGS
235,400 3.54%
WASHINGTON NATL CORP
87,700 4.02%
35,000 1.32%

TOTAL INSURANCE

455,600 3.53%

TOTAL FINANCIAL

1,837,800 3.52%

65.

21.

16.

31.
35.

12.

33.
.00

42

29

22.

25.

51.

.82

43

82

.87

.99

.82

.85

37

65

75

64

93
73

42

95

.57

57
77

98

INC.

35.

19.
22.

72

52

55
78

PURCHASE COST

TOTAL

3,907,058.

1,804,379

710,332

1,696,719.
3,503,200.

2,028,875.

1,448,319

1,686,200.

912,465.

741,675

28,045,969

1,228,747

1,727,516
900, 395

2,127,080.

1,280, 187

2,418,993.

10,109,721

72,224

1,159,687

2,562,602,
8,361,316.

1,714,902.
.00

797,385

14,668,117

52,823,808.
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.50

.00

20
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.40

00
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.00
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NO. OF  -----

SHARES YIELD UNIT

TOTAL ELECTRONICS

TOTAL TECHNOLOGY

UTILITIES

ELECTRICS

AWK

WTR

CTP

DEW

IPL

RGS

TECHNOLOGY
COMPUTER SOFTWARE & SERVICE
AMSY - AMERICAN MANAGEMENT SYSTEMS
123,600 0.00% 21.41
BMCS - BMC SOFTWARE INC.
23,400 0.00% 52.09
CscCo - CISCO SYSTEMS INC.
124,600 0.00% 44 .53
7,300 0.00% 83.44
CcscC - COMPUTER SCIENCE CORP
13,600 0.00% 63.06
FISV - FISERV INC.
81,100 0.00% 34.20
MENT - MENTOR GRAPHICS
44,100 1.37% 17.68
SGI - SILICON GRAPHICS INC.
118,800 0.00% 41.42
185,700 0.00% 21.81
SDRC - STRUCTURAL DYNAMICS RESEARCH
203,500 0.00% 21.59
39,300 0.00% 14 .81
SNDT - SUNGARD DATA SYSTEM
47,500 0.00% 19.55
25,000 0.00% 25.60
TOTAL COMPUTER SOFTWARE & SERVICE
1,037,500 .08%
ELECTRONICS
ADCT - ADC TELECOMMUNICATIONS
162,300 0.00% 25.30
GRB - GERBER SCIENTIFIC INC
74,700 1.89% 10.55
MX - MEASUREX CORP
37,300 2.06% 21.37
VAR - VARIAN ASSOCIATES
148,200 0.90% 36.02

43

422,500 .83%
1,460,000 .34%
AMERICAN WATER WORKS CO INC
100, 300 4.12% 22.
AQUARION

61,500 6.81% 23
CENTRAL MAINE POWER CO.

24,100 7.51% 20.

DELMARVA POWER & LIGHT
24,100 7.36% 21

IPALCO ENTERPRISES INC.
58,800 5.79% 32

ROCHESTER GAS & ELECTRIC

85,600 7.10% 22.

73

.93

79

.03

.45

28

TOTAL

2,646,219

1,218,825.

5,548,313.
609, 100.

857.624
2,773,525

779,553

4,920,909.
4,049,443,

4,393,661
582,175

928,752.
640,000.

29,948,102.

4,106,612

788, 130.

797,171

5,338,356

11,030,270.

40,978,372.

2,249,626.

1,471,419

501,046.

506,762

1,908,053.

1,907,254.

.90

00

10
00

.80

.00

.00

80
20

.40
.00

50

70
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00
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50
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50

50



NO. OF ====-- PURCHASE COST

SHARES YIELD UNIT

WPS - WISCONSIN PUBLIC SERVICE
79,800 6.25% 27.35

TOTAL ELECTRICS
434,200 6.07%

TELEPHONES
CSN - CINCINNATI BELL
21,100 4.20% 19.03
TDS - TELEPHONE & DATA SYSTEM

57,200 0.92% 33.70

JOTAL TELEPHONES
78,300 1.80%

JOTAL UTILITIES
512,500 5.42%

TRANSPORTATION AND SERVICES

AIRLINES
ALK - ALASKA AIRGROUP INC

116,800 0.94% 21.08
LUV - SOUTHWEST AIRLINES

90, 100 0.39% 25.31

TOTAL AIRLINES

206,900 .70%
BUSINESS SERVICES
HUN - HUNT MFG
46,500 2.06% 15.67
KELYA - KELLY SERVICES INC-CL A

48,900 2.23% 32.04

TOTAL BUSINESS SERVICES
85,400 2.15%
PROFESSIONAL SERVICES

CNTX - CENTEX TELEMANAGEMENT INC.
392,100 0.00% 16.54
20,000 0.00% 10.81
FSI - FLIGHTSAFETY INTERN'L
10,800 0.63% 44 .46
LPAI - LA PETITE ACADEMY INC.
81,200 0.00% 7.05
91,500 0.00% 8.36
ROL - ROLLINS INC.

34,800 2.14% 27 .04

JOTAL PROFESSIONAL SERVICES
630,400 .16%

SHIPPING
HARG - HARPER GROUP INC.
180, 100 1.77% 30.07

TOTAL SHIPPING
180, 100 1.77%

TOTAL TRANSPORTATION AND SERVICES
1,112,800 .75%
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TOTAL

2,182,823.

10,726,986

401,448

1,927,803

2,329,252,

13,056,238.

2,463,804.

2,280,683.

4,744,487

728,556.

1,566,731

2,295,288.

6,484 ,602.
216,260.

480, 166.

572,532
765, 187

940,884

9,459,632.

5,415, 132.

5,415, 132.

21,914,540.
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.60
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NO. OF
SHARES

YIELD

MISCELLANEQUS
DIVERSIFIED
TYC - TYCO LABORATORIES
112,200 1.01%
TOTAL DIVERSIFIED
112,200 1.01%
TOTAL MISCELLANEOUS
112,200 1.01%
TOTAL PURCHASES
13,051,900 1.90%

TOTAL

34 .86 3,910,807.50

3,910,807 .50

3,910,807.50

350,992,536.00
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STOCK SALES

NO. OF  -------- PROCEEDS-------- =------- BOOK VALUE-------
SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)

BASIC INDUSTRY

CHEMICALS
ECL - ECOLAB
61,300 32.01 1,962,254.65 24 .11 1,477,904 .80 484 ,349.85
TOTAL CHEMICALS
61,300 1,962,254.65 1,477,904.80 484 ,349.85
SPECIALTY CHEMICALS
GLK - GREAT LAKES CHEM
30,700 83.32 2,557,930.76 35.67 1,085,206.05 1,462,724 .71
TOTAL SPECIALTY CHEMICALS
30,700 2,557,930.76 1,095,206.05 1,462,724 .71
TOTAL BASIC INDUSTRY
92,000 4,520, 185.41 2,573,110.85 1,947,074 .56
CAPITAL GOODS
AEROSPACE
HXL - HEXCEL CORP
6,400 11.70 74,877.49 41.81 267,584.00 ( 192,706 .51
PCP - PRECISION CASTPARTS CORP
75, 300 34 .58 2,603,992.02 33.33 2,509,561.10 94,430.92
TOTAL AEROSPACE
81,700 2,678,869.51 2,777,145.10 ( 98,275.59
MACHINERY
ZRO - ZERO CORP-DEL
90, 200 11.13 1,003,896.58 15.94 1,437,964.00 ( 434,067 .42
TOTAL MACHINERY
90,200 1,003,896.58 1,437,964.00 ( 434,067 .42
TOTAL CAPITAL GOGDS
j71.900 3,682,766.09 4,215,109.10 ( 532,343.01
CONSUMER CYCLICALS
AUTO, TRUCK & RELATED
CTB - COOPER TIRE & RUBBER
50,000 38.10 1,955,023.01 18.69 934,634.08 1,020,388.93
TOTAL AUTO, TRUCK & RELATED
50,000 1,955,023.01 934,634.08 1,020,388.93
FOOD SERVICE/LODGING
TBY - TCBY ENTERPRISES INC.
32,600 5.50 179,238.97 16 .50 538,047 .51 ( 358,808 .54

JOTAL FOOD SERVICE/LODGING
32,600 179,238.97 538,047.51 ( 358,808.54
LEISURE DURABLES

FLE - FLEETWOOD ENTERPRISES
23,200 32.43 752,350.87 26.14 606,347 .98 146,002.89
TOTAL LEISURE DURABLES
23,200 752,350.87 606,347 .98 146,002.89
RETAIL-GENERAL
cc - CIRCUIT CITY STORES

73,100 21.31 1,557,980.89 15.41 1,126,597.00 431,383.89
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NO. OF  -------- PROCEEDS-------- =------- BOOK VALUE-------

SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)
PICN - PIC N SAVE
49,000 20.38 898,500.00 14.66 718,442 .38 280,057.62
STRWA - STRAWBRIDGE & CLOTHIER CL-A
18,277 21.58 394,380.50 27.85 508,963.00 ( 114,582.50
USTR - UNITED STATIONERS INC
66,300 8.81 584,230.00 22.25 1,475,341.21 ( 891,111.21
TOTAL RETAIL-GENERAL
206,677 3,535,091.39 3,829,343.59 ( 294,252.20
TOTAL CONSUMER CYCLICALS
312,477 6,421,704 .24 5,908,373. 16 513,331.08
CONSUMER STAPLES
DRUGS
BBC.A - BERGEN BRUNSWIG CORP-CL A
1 11.15 11.15 10.10 10.10 1.05
TOTAL DRUGS
01 11.15 10.10 01.05
FOOD, BEVERAGE, TOBACCO
GEB - GERBER PRODUCTS
77,500 68.84 5,334,757.09 37.64 2,916,751.30 2,418,005.79
TR - TOOTSIE ROLL
1 43.43 43.43 21.17 21.17 22.26
TOTAL FOOD, BEVERAGE, TOBACCO
77,501 5,334,800.52 2,916,772.47 2,418,028.05
HOSPITAL SUPPLY/SERVICE
ORCO - OPTICAL RADIATION CORP
70,000 22.53 1,576,875.00 24 .85 1,739,788.12 ( 162,913.12
TOTAL HOSPITAL SUPPLY/SERVICE
70,000 1,576,875.00 1,739,788.12 ( 162,913.12
HOUSEHOLD PRODUCTS
FPP - FISHER-PRICE INC.
95,080 31.42 2,987,015.01 18.45 1,753,886.10 1,233,128.91
TOTAL HOUSEHOLD PRODUCTS
95,080 2,987,015.01 1,753,886.10 1,233,128.91
RETAIL-FOOD
IMKTA - INGLES MARKETS INC. CL A
73,100 6.72 491,053.26 9.63 704,140.50 ( 213,087 .24
SFS - SUPER FOOD SERVICE
162,700 13.81 2,246,832.98 16.97 2,760,459.10 ( 513,626.12
TOTAL RETAIL-FOQD
235,800 2,737,886.24 3,464,599.60 ( 726,713.36
TOTAL CONSUMER STAPLES
478,382 12,636,587 .92 9,875,056.39 2,761,531.53
FINANCIAL
BANKS
BOH - BANCORP HAWAIIL
26,565 44 .20 1,174,200.21 24 .11 640,427 .98 533,772.23
HBAN - HUNTINGTON BANCSHARES
1 10.18 10.18 7.34 7.34 2.84
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SHARES UNIT TOTAL UNIT TOTAL GAIN 2R (LOSS)
MNTL - MANUFACTURERS NAT’L CORP.
103,200 40.79 4,209,016.00 26.40 2,724,957.50 1,484,058.50
TOTAL BANKS
129,766 5,383,226.39 3,365,392.82 2,017,833.57
FINANCIAL SERVICES
FUR - FIRST UNION REAL ESTATE
60,112 6.47 389,052.63 18.54 1,114,269.20 ( 725,216.57
TOTAL FINANCIAL SERVICES
60,112 389,052.63 1,114,269.20 ( 725,216.57
INSURANCE
NWN - NWNL CO. INC.
39, 100 28 .57 1,117,201.24 32.82 1,283,310.19 ( 166, 108.95
TOTAL INSURANCE
39, 100 1,117,201.24 1,283,310.19 ( 166, 108.95
JOTAL FINANCIAL
228,978 6,889,480.26 5,762,972.21 1,126,508.05
TECHNOLOGY
COMPUTER SOFTWARE & SERVICE
BMCS - BMC SOFTWARE INC.
50,000 61.77 3,088,570.00 34 .53 1,726,378.09 1,362,191.91
BBN - BOLT BERANEK & NEWMAN INC
335,900 5.56 1,866,856.61 8.83 2,967,190.40 ( 1,100,333.79
PNS - PANSOPHIC SYSTEMS INC.
235,200 15.16 3,565,035.09 13. 31 3,131,028.30 434,006.79
TOTAL COMPUTER SOFTWARE & SERVICE
621,100 8,520,461.70 7,824,596.79 695,864.91
ELECTRONICS
VSH - VISHAY TECHNOLOGY
1 13.48 13.48 8.45 8.45 5.03
TOTAL ELECTRONICS
o1 13.48 08.45 05.03
TELECOMMUNICATION
cQ - COMMUNICATIONS SATELLITE
104, 100 41.59 4,329,216.84 30.62 3,187,858.50 1,141,258.34
TLAB - TELLABS INC
24,000 15.38 369,237.00 14.35 344,403.60 24,833.40
TOTAL TELECOMMUNICATION
128,100 4,698,453.84 3,532,362.10 1,166,091.74
TOTAL TECHNOLOGY
749,201 13,218,929.02 11,356,967.34 1,861,961.68
UTILITIES
ELECTRICS
ELPQE - EL PASO ELECTRIC CO
10,000 4.08 40,828.00 9.70 96,986.64 ( 56, 158.64

TOTAL ELECTRICS
10,000 40,828.00 96,986.64 ( 56, 158.64

JOTAL UTILITIES
10,000 40,828.00 96,986.64 ( 56,158 .64
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NO. OF  =-------- PROCEEDS-------- =------- BOOK VALUE-------
SHARES UNIT TOTAL UNIT TOTAL GAIN OR (LOSS)

TOTAL SALES
2,042,938 47,410,480.94 39,788,575.69 7.621,905.25

79



ADDITIONAL SHARES DUE TO STOCK SPLITS

ISSUE SHARES
DEAN FOODS 35,800
BERGEN BRUNSWIG CORP-CL A 63,963
BANCORP HAWAII 8,855
CARDINAL DISTRIBUTION INC. 61,725
NORDSON CORP 77,300
HEALTHCARE SERVICES GROUP 106,050
BRINKER INT'L 131,800
PALL CORP. 122,275
DATASCOPE CORP. 255,800
SCHULMAN (A) INC 84,350
SILICON GRAPHICS INC. 133,600
BLACK HILLS CORP 74,100
SHAW INDUSTRIES INC. 254,200
HANNAFORD BROTHERS CO. 186, 100
HASBRO INC. 191,450
CRACKER BARREL OLD CTRY STORE 54,100
HARPER GROUP INC. 82,800
CISCO SYSTEMS INC. 244,100
VALSPAR CORP 168,700
CINTAS CORP 159,900
FRANKLIN RESOURCES INC. 279,500
LECHTERS INC. 256,800
STATE STREET BOSTON CORP 72,100
KAYDON CORP 10,500
PAYCHEX INC 59,400
P.H. GLATFELTER 91,900
WASHINGTON REALTY 12,350
FISERV INC. 138,775
JUNO LIGHTING 350,900
INTERPUBLIC GROUP 65,950
NUCCR INC 78,400
AMERICAN MANAGEMENT SYSTEMS 229,550
COOPER TIRE & RUBBER 336,000
SOUTHWEST AIRLINES 398,500
MYLAN LABORATORIES 407,400
HUNTINGTON BANCSHARES 71,559
BURLINGTON COAT FACTORY 68,850
ELAN CORP PLC-ADR 108,700
CENTEX CORP. 186, 300

TOTAL 5,730,402

ADDITIONAL SHARES DUE TO STOCK DIVIDENDS

ISSUE SHARES
COMDISCO INC 6,815
TOOTSIE ROLL 1,341
VISHAY TECHNOLOGY 11,720
TOTAL 19,876

PROCEEDS DUE TO SALE OF FRACTIONAL SHARES

ISSUE PROCEEDS
BERGEN BRUNSWIG CORP-CL A 11.15
TOOTSIE ROLL : 43.43
VISHAY TECHNOLOGY 13.48
HUNTINGTON BANCSHARES 10.18
TOTAL 78.24
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STOCK PURCHASES

NO. OF
SHARES YIELD UNIT
BASIC INDUSTRY
CHEMICALS
BAYRY - BAYER AG
145,000 16.41% 178.92
CBGXY - CIBA-GEIGY ADR
40,000 0.00% 47 .04
200,000 0.00% 25.23
icI - IMPERIAL CHEM INDUS
145,000 8.77% 87.86
NHY - NORSK HYDRO
195,000 8.66% 25.13
TOTAL CHEMICALS
725,000 10.17%
METALS
AL - ALCAN ALUMINUM LTD.
70,000 2.86% 20.97
BST - BRITISH STEEL PLC
370,000 19.92% 12.49
BHP - BROKEN HILL PROPRIETARY CO
20,000 5.84% 42.57
wMC - WESTERN MINING CORP. HLDG. LTD
65,000 6.39% 15.82
TOTAL METALS
525,000 15.43%
TOTAL BASIC INDUSTRY
1,250,000 12.80%
CAPITAL GOODS
ELECTRICAL EQUIPMENT
ALA - ALCATEL ALSTHOM CGE
581,200 5.32% 23.66
ASEAY - ASEA AB
41,000 7.99% 57.43
TOTAL ELECTRICAL EQUIPMENT
622,200 5.50%
MACHINERY
SKFRY - SKF GROUP
335,000 13.09% 19.03
TOTAL MACHINERY
335,000 13.09%
TOTAL CAPITAL GOODS
957,200 8.15%
CONSUMER CYCLICALS
AUTOMOBILE
HMC - HONDA MOTOR CO. LTD
185,000 1.58% 23.51
VLKAY - VOLKSWAGEN AG
110,000 7.99% 49.06
VOLVY - VOLVO AB
30,000 12.13% 73.21
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TOTAL

25,943,750.

1,881,500.
5,046,803.

12,740, 185

4,901,063.

50,513, 301.

1,467,900.
4,620,760.
851,400.

1,027,990.

7,968,050.

58,481,351.

13,751,743

2,354,825

16,106,568

6,376,290.

6,376,290.

22,482,858.

4,348,641

5,386,700.

2,196,250.

00

o0

.00

20

20

00

00

00

00

.00

.00

.00

00

.80

00

00



NO. OF  —----
SHARES YIELD UNIT
TOTAL AUTOMOBILE
325,000 4.72%
PUBLISH/BROADCAST/NEWS
CCTVY - CARLTON COMMUNICATIONS PLC
45,000 6.78% 22.19
MCL - MOORE CORP LTD.
25,000 4.54% 20.72
RTRSY - REUTERS HOLDING PLC
20,000 2.33% 45 .88
TOTAL PUBLISH/BROADCAST/NEWS
90,000 5.17%
RETAILING
BNG - BENETTON GROUP S.P.A.
30,000 6.72% 19.89
CM - COLES MYER LTD. ADR
95,000 5.32% 28.45
FUJUIY - FUJUI PHOTO FILM CO. LTD.
252,000 0.80% 44 .14
AHLDY - KONINKLIUKE/AHOLD
100, 000 3.71% 47.67
TOTAL RETAILING
477,000 2.68%
TOTAL CONSUMER CYCLICALS
892,000 3.68%
CONSUMER STAPLES
BEVERAGES
GRM - GRAND METROPOLITAN
85,000 5.21% 34.37
LVMHY - LVMH ADR
28,000 3.13% 150.95
TOTAL BEVERAGES
113,000 4.69%
DRUGS
GLX - GLAXO HOLDINGS
100,000 4.53% 26.76
4,000 1.41% 54.57
NVO - NOVA NORDISK
35,000 2.78% 88 .38
SBE - SMITHKLINE BEECHAM
2,500 1.47% 57.57
20,000 1.27% 77.07
TOTAL DRUGS
161,500 4.03%
FOODS
AFHGY - ALBERT FISHER GROUP PLC
85,000 7.53% 16.73
50,000 5.49% 7.69
BSNAY - BSN ADR
110, 000 3.70% 33.82
CADBY - CADBURY SCHWEPPES
155,000 6.56% 35.12
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TOTAL

11,941,591

998, 750.

517,975

917,500.

2,434,225

596,587.

2,702,775

11,122,931

4,766,870.

19,189, 163.

33,564,3980.

2,921,085.

4,226,502

7,147,587

2,676,380.
218,280.

3,093,440.

143,925

1,541,400.

7,673,425

1,421,875

384,400.

3,720,125

5,443,995

.80

00

.00

00

.00

50

.00

.00

00

.00

.00

00
o0

80

.00

o0

.80

.00

o0

.00

.00



NO. OF
SHARES YIELD UNIT
NSRGY - NESTLE S.A.
218,000 8.91% 60.59
UN - UNILEVER N.V.
175,500 6.86% 94.68
TOTAL FOODS
793,500 7.01%
TOBACCO
BTI - B A T INDUSTRIES
135,000 4.29% 12.96
170,000 2.58% 14.47
TOTAL TOBACCO
305,000 4.29%
TOTAL CONSUMER STAPLES
1,373,000 6.09%
DIVERSIFIED CONGLOMERATES
DIVERSIFIED
ATLSY - ATLAS COPCO_CL B_ADR
282,900 9.73% 17.58
HAN - HANSON ADR
400,000 8.23% 20.09
TOTAL DIVERSIFIED
682,900 8.85%
TOTAL DIVERSIFIED CONGLOMERATES
682,900 8.85%
ENERGY
INTERNATIONAL OILS
BP - BRITISH PETROLEUM CO P.L.C.
126,000 4.00% 64.72
125,000 2.81% 47 .67
IMO - IMPERIAL_OIL
45,000 4.43% 38.99
REP - REPSOL S.A. ADS
155,000 6.91% 26.91

RD - ROYAL DUTCH PETROLEUM CO

203,600 9.90% 83.99
ELF - SOCIETE NATIONALE ELF AQUATAIN
215,000 9.33% 34.45
TOT - TOTAL S.A.
165,000 7.13% 22.92
TOTAL INTERNATIONAL OILS
1,034,600 7.67%
TOTAL ENERGY
1,034,600 7.67%
FINANCIAL
BANKS
STD - BANCO SANTANDER
80,000 7.28% 43.86
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TOTAL

13,208,630.

16,616,520.

40,795,545.

1,749,540.
2,459,536.

4,209,076.

59,825,635.

4,972,041.

8,036,610.

13,008, 651.

13,008,651.

8,154, 130.
5,959, 360.

1,754,740.

4,171,612

17,089,357

7,407,627.

3,781,435

48,328,262.

48,328,262.

3,947,227.

00

70

70

00
70

70

00

.00

.00

70

.00

50



NO. OF ------ PURCHASE COST

SHARES YIELD UNIT

DRSYD - DRESDNER BANK
9,500 7.19% 206 .96
60,000 15.30% 21.60

HSBHY - HSBC HOLDINGS PLC
65,000 1.53% 68 .32
NAB - NATIONAL AUSTRALIA BANK

130,000 14.26% 29.76

TOTAL BANKS
354,500 9.09%
INSURANCE
AEG - AEGON INSURANCE GRQUP
65,491 3.17% 69.18
100,000 15.41% 37 .03

TOTAL INSURANCE
165,491 3.17%

TOTAL FINANCIAL
519,991 8.01%

TECHNOLOGY
ELECTRONICS
ADT - ADT LIMITED
25,000 18.82% 6.80
HIT - HITACHI, LTD
148,000 1.41% 60.91
PHG - PHILIPS NV
405,000 0.00% 18.73
70,000 0.00% 13.92
SNE - SONY CORP.

245,000 2.46% 32.18

TOTAL ELECTRONICS
893,000 1.56%
OFFICE PRODUCTS

CANNY - CANON INC.
208,000 1.49% 52.60
NIPNY - NEC CORPORATION
103,000 0.86% 39.23
52,000 0.72% 32.55

TOTAL QOFFICE PRODUCTS
363,000 1.28%

TELECOMMMUNICATIONS
BTY - BRITISH TELECOMMUNICATIONS PLC
75,000 9.95% 65.67
ERICY - ERICSSON
75,000 6.49% 23.87
25,000 2.07% 18.88
NT - NORTHERN TELECOM

25,000 0.68% 47.08

TOTAL TELECOMMMUNICATIONS
200, 000 7.14%

TOTAL TECHNOLOGY
1,456,000 2.24%
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TOTAL

1,966,125

1,296,260.

4,440,505

3,868,537

15,518,655.

4,530,816

3,703,270.

8,234,086

23,752,741.

170,000.

9,014,101

7.587,465.
974,210.

7,884,165

25,629,943

10,941,474
4,040,690.
1,692,845,

16,675,009.

4,925,500.

1,790,245
471,875

1,177,070.

8,364,690.

50,669,642.

.00

00

.00

.50

00

.44

00

.44

.80

80

.80

.40

20

o0

20

00

.00
.00

0

o]¢]
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NO. OF  —----- PURCHASE COST-------

SHARES YIELD UNIT

UTILITIES
ELECTRIC
CHLWY - CHINA LIGHT & POWER
100, 000 0.00% 4.31
ELE - EMPRESA NACIONAL DE ESPANA

45,000 1.47% 27 .04
60,000 3.89% 32.89

TOTAL ELECTRIC

205,000 .46%

NATURAL GAS

BRG

- BRITISH GAS PLC
175,000 10.99% 46 .06

TJOTAL NATURAL GAS

175,000 10.99%

TELEPHONE
CwP - CABLE & WIRELESS PLC
225,000 3.15% 30.19
TEF - TELEFONICA DE ESPANA
90,000 8.94% 30.98
TMX - TELEFONOS DE MEXICO ADR

170,000 3.24% 49.44

JOTAL TELEPHONE

485,000 4.26%

TOTAL UTILITIES

865,000 5.04%

MISCELLANEQUS
MISCELLANEQOUS

BEP

cpP

ENC

PDLPY

- BET PLC
25,000 10.11% 14.98
- CANADIAN PACIFIC LIMITED
180,000 2.62% 15.46
- ENGLISH CHINA CLAYS PLC
85,000 5.22% 28.79
55,000 4.13% 31.91
- PACIFIC DUNLOP LTD, ADR
180, 000 8.38% 16.27

TOTAL MISCELLANEQUS

FUNDS

SCINX
PRITX

TEMFX

525,000 5.69%

- SCUDDER,STEVENS INT’L FUND INC
1,391,556 1.07% 34.31

- T. ROWE PRICE INT’L STOCK FUND
4,953,850 6.75% 9.49

- TEMPLETON FOREIGN FUND
1,988,975 2.38% 24 .05

TOTAL FUNDS

8,334,480 4.76%

TOTAL MISCELLANEQOUS

8,859,480 4.81%

TOTAL PURCHASES

17,890,171 5.40%
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TOTAL

430,580.00

1,217,010.00

1,973,119.00

3,620,709.00

8,061,170.00

8,061,170.00

6,792,129.90
2,788, 190.00

8,404,305.00

17,984,624 .90

29,666,503.90

374,612.50
2,782,110.00

2,446,830.00
1,755,285.00

2,929,072.50

10,288,010.00

47,743,256.74
47,000,000.00

47,839,989.19

142,583,245.93

152,871,255.93

492,651,882.17



STOCK SALES

SHARES UNIT TOTAL UNIT

CONSUMER CYCLICALS
PUBLISH/BROADCAST/NEWS

RTRSY - REUTERS HOLDING PLC
25,000 51.67 1,291,758.00 50.44
JTOTAL PUBLISH/BROADCAST/NEWS
25,000 1,291,758.00
TOTAL CONSUMER CYCLICALS
25,000 1,291,758.00
FINANCIAL
BANKS
Nw - NATIONAL WESTMINSTER BANK
75,000 30.76 2,307,172.92 30.17
TOTAL BANKS
75,000 2,307,172.92
INSURANCE
AEG - AEGON INSURANCE GROUP
7,491 68. 16 510,569.50 33.12
TOTAL INSURANCE
7.491 510,569.50
TOTAL FINANCTAL
82,491 2,817,742.42
MISCELLANEQUS
MISCELLANEOUS
BZR - BEAZER PLC
180,000 6. 11 1.099.163.06 7.40

TOTAL MISCELLANEQUS
180,000 1,099,163.06

TOTAL MISCELLANEQUS
180,000 1,099, 163.06

TOTAL SALES
287,491 5,208,663.48
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TOTAL

1,261,108.29

1,261,109.29

2,262,675.87

2,262,675.87

248,114.21

248,114 .21

2,510,790.08

1,331,500.00

1,331,500.00

1,331.500.00

30,648.71

30,648 .71

44,497 .05

262,455.29

262,455.28

306.952 .34

232,336.94

232,336.94

232.336.94



ADDITIONAL SHARES DUE TO STOCK SPLITS

ISSUE SHARES
GLAXO HOLDINGS 450, 000
DRESDNER BANK 339,750
SEAGRAM CO LTD. 336,000
CIBA-GEIGY ADR 40,000
SMITHKLINE BEECHAM 461,600
AEGON INSURANCE GROUP 209,748

TOTAL 1,837,098

ADDITIONAL SHARES DUE TO STOCK DIVIDENDS

ISSUE SHARES
LVMH ADR 4,000
SONY CORP. 19,330
FUJI PHOTO FILM CO. LTD. 19,600
BSN ADR 32,700
TOTAL 75,630
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STOCK MERGERS

Security Pacific Corporation merged with $ 10,998,067.26
BankAmerica

NCR Corporation merged with

American Telephone & Telegraph 28,744,923.59
Adobe Resources Corporation merged with

Santa Fe Energy Resources, Inc. (1,673,167.60)

Non-Monetary Gain Realized from Mergers $ 38,069,823.25

STOCK EXCHANGE

Received 2,747 shares @ 14.28886 per share of
Memorex Telec NV ADR as a result of exchange of

78,503 shares of Memorex Telex $_ (215,522.59)
Non-Monetary Loss Realized from Exchange $ (215,522.59)

STOCK SPIN OFF

Received 371,848 shares Indresco, Inc.
@ 5.001047 per share
from Dresser Industries

Received 31,000 shares Bandag, Inc. Class A
@ 37.816977 per share
from Bandag, Inc.

Received 112,300 shares Pacificare Health System
Class B @ 21.939965 per share
from Pacificare Health System Class A

STOCK RECLASS AND REDISTRIBUTION

Received 70,500 shares J.M. Smucker Class B
@ 19.475651 per share
Company reclas and redistribution of J.M.
Smucker Class A

TOTAL STOCK NON-MONETARY GAIN REALIZED $ 37,854,300.66
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REAL ESTATE VALUE REDUCTION

Real Estate Mortgage Investment before Foreclosure $ 15,000,000
Capital Center

Exchanged for investment in Wholly Owned Subsidiary

TRST Capital, Inc. _ 10,896,695
Non-Monetary Loss on Investments $M
Real Estate Mortgage Investment before Foreclosure $ 8,193,124

Vanderbilt
Exchanged for investment in Wholly Owned Subsidiary

TRST Vanderbilt, Inc. — 6,350,000
Non-Monetary Loss on Investments $M
Real Estate Mortgage Investment before Foreclosure $ 74,246,944

Loews Anatole

Exchanged for investment in Wholly Owned Subsidiary

TRST Tower, Inc. 46,000,000
Non-Monetary Loss on Investments $_(28,246,944
Real Estate Mortgage Investment before Foreclosure $ 33,991,085

Houston Warehouses

Exchanged for investment in Wholly Owned Subsidiary

TRST Houston, Inc. 19,080,000
Non-Monetary Loss on Investments $_(14,911,085)
Real Estate Mortgage Investment before Foreclosure $ 38,049,166

Club Tower

Exchanged for investment in Wholly Owned Subsidiary
TRST Atlanta, Inc. 26,000,000

Non-Monetary Loss on Investments $_(12,049,166)

TOTAL REDUCTION IN REAL ESTATE VALUE FOR FY92 $_(61,153,624)
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NAME AND DESCRIPTION

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTESSS

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U S TREASURY
NOTES

U.S. TREASURY NOTES

U S TREASURY
BONDS

SPEC FUND: 1981
U S TREASURY
BONDS

SPEC FUND: 1981E
U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS

U S TREASURY
BONDS(OPT 11/15/03)
SPEC FUND: 1977

U S TREASURY
BONDS(OPT 5/15/04)
SPEC FUND: 1977

U S TREASURY
BONDS(OPT 11/15/04)
SPEC FUND: 1979

U S TREASURY
BONDS(OPT S5/15/05)

U.S. TREASURY BONDS

u.s.

TREASURY SECURITIES -

- TOTAL

cc:

cc:

cc:

cc:

cc:

- TOTAL

TOoTAL

COUPON/MATURITY
RATINGS

5.500%
AAA

6.750%
AAA

6.875%
Aaa

6.875%
LY.V

8.500%
AAA

8.625%
aaa

6.375%
AAA

7.875%
AAA

7.750%
AAA

8.000%
LY.V

7.875%
AAA

11.750%
AAA

13.375%
AAA

11.625°%
AAA

10.750%
AAA

10.750%
AAA

1.125%
AAA

11.875%
AAA

8.250%
AAA

DUE
AAA

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
V.Y Y

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
Aaa

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

0S/15/2000

9.378%
AAA

8.750%
LY.V}

DUE
LY.V}

DUE
AAA

11/18/2003

9.128%
aAAA

DUE
AAA

0s/1s/2004

10.375%
AAA

OUE
AAA

11/15/2004

10.000%
AAA

DUE
Aaa

0S/15/2006

u.s.
u.s.

02/15/199S
02/28/1997
03/31/1997
04/30/1997
05/15/1997
08/15/1997
07/15/1999
11/15/1999
02/15/2001
05/15/2001

08/18/2001

u.s.

02/15/2001
08/15/2001

11/15/2002
02/15/2003
05/1%5/2003
08/15/2003
11/15/2003

05/15/200S
100.000000

02/15/2006

11/15/2008
100.000000
08/15/2009
100,000000
11/15/2009
100,000000
os/15/2010

100,000000

PAR VALUE

TREASURY NOTES

350,000,000.00
150,000,000.00

25,000,000.00
$00,000,000.00

31,000,000.00

§0,000,000.00
112,000,000.00
112,545,000.00
165,695,000.00
113,000,000.00

38,300,000,.00

TREASURY BONDS

45,000,000.00

42,000,000.00

48,000,000.00
145,000,000.00
296,000,000.00
132,500,000, 00
128,000,000 ,00

22,000,000.00

18,250,000.00

299,450,000.00
352,7%0,000.00
406,050,000.00
345,000,000.00
z

280,000,000.00

3,927,540,000.00
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TREASURY SECURITIES

346,334,844 .35
150,555,896.80
25,308,307.75
504,150,963.76
30,612,259.41
48,393,635.99
113,002,701 .83
116,496,506.22
170,060,964 .83
117,940,469.87

38,985,879,

42,328,979.72

0,155,003.72

47,840,773.36
143,901,532.86
297,205,448.77
131,752,882.54
127,486,216.16

23,137,853.89

18,950,355.09

293,070,090.73

349,912,007, 23

410,086,878.17

350,368,567,

98.952813

100.370598

101

.23323

100.830193

98.749224

96.787272

100.895269

103.511046

102.634941

104.372097

101,.790807

94.064399

95.607152

99.668278

99.2842436

100.407246

99.436138

99.598606

105,172063

103.837562

97.869458

99.195466

100.994183

101,556106

5$.960718
6.650198
6.555000
6.663508
8.859441
9.‘F2100
6.211415
7.31405S
7.326523
7.308814

7.592645

6.78645S3

12.932659

14.264489

11,6594S6
10.859446
10,650831
11.1958971
11.922619

7.60S81S

8.869028

8.987634

9.214693

10,236800

9.807700

PREMUIM /

3,665,155.65-

§55,896.80

308,307.75

4,150,963.76

387,740.59-

1,606,364.01-

1,002,701.83

3,951,506.22

4,365,964.83

4,940,469.87

685,879.00

14,302,429 .81

2,671,020.28-

., 844,996 .28~

189,226.64-

1,098,467.14-

1,205,448.77

747,117 .46~

§13,783.84-

1,137,853.89

700,355 .09

6,379,909.27-

2,837,992.77-

4,036,878.17

$.,368,567.25%




NAME AND DESCRIPTION

U S GOVT TITLE XI

GUARANTOR

AMERICAN PRESIDENT LINES LTOD
HULL 2329 SER B

U S GOVT TITLE XI

GUARANTOR

AMERICAN PRESIDENT LINES LTD
HULL 2330 SER B

U S GOVT TITLE XxI

GUARANTOR

AMERICAN PRESIDENT LINES LTOD
HULL 2330 SER C

U S GOVT TITLE XI
GUARANTOR

ARTEMIS MARINE CO L P
JACKSONVILLE SER D

U 'S GOVT TITLE XI
GUARANTOR

COOPER STEAMSHIP CO
AMERICAN MARINER

U S GOVT TITLE XI
GUARANTOR

FOSS TITLE XI INC
1983 SER

U S GOVT TITLE XI
GUARANTOR

MANATEE TOWING CO
SER C

U S GOVT TITLE XxI
GUARANTOR

UNION MARINE TRANSPORT CO
CHEMICAL PIONEER SER

MARITIME ADMINISTRATION BONDS - T

TENNESSEE VALLEY AUTHORITY
POWER BONDS
cc:

TENNESSEE VALLEY AUTHORITY

POWER BONDS
cc:

TENNESSEE VALLEY AUTHORITY BONOS

SMALL BUSINESS ADMINISTRATIO
P T GROUP 100008

SMALL BUSINESS AOMINISTRATION BON

WASHINGTON METRO AREA TRANSI
BONDS
cc:

WASHINGTON METRO TRANSIT AUTHORIT
u.s.

AGENCY BONDS & NOTES - TOTAL

COUPON/MATURITY
RATINGS

u.s.
u.s.

PAR VALUE

AGENCY OTHER SECURITIES
AGENCY BONDS & NOTES

MARITIME ADMINISTRATION BONDS

11.750% DUE 10/21/2007 2,736,000.00 2,713,895.29
1YY aaa
11.750% DUE 12/29/2007 2,736,000.00 2,736,000.00
AAA AAA
11.950% DUE 12/29/2007 4,001,000.00 4,001,000.00
AAA AAA
14.500% DUE 03/01/2007 2,272,000.00 2,272,000.00
Y-V Yy
11.600°% DUE 04/15/200S 4,196,887 .42 4,196,887.42
aaa Y.V
11.875% DUE 03/01/2003 8,285,000.00 8,285,000.00
aaa aaa
11.900% DUE 11/09/2008 2,033,000.00 2,033,000.00
LY.V AAA
12.150% DUE ©01/03/2004 55,359 ,000.00 53,809,488 .89
aaa ana
oTAL 1,618,887.482 80,047,271.60
TENNESSEE VALLEY AUTHORITY BONDS

6.000% DUE 01/15/1997 20,000,000.00 19,149,054.28
aAA aaa

01/15/193%1 102.940000

6.875° DUE 08/01/2002 $0,000,000.00 49,278,265.35
aaa ana

08/01/199S 104 000000

- TOoTAL

68,427,319 .63

SMALL BUSINESS ADMINISTRATION BONDS

11.000% DUE 02/2S5/2001 1,013,306,
AAA -Y-Y.)
DS - TOTAL 1,013,306.

WASHINGTON METRO TRANSIT

7.350% DUE 07/01/2012
AAA AAA
07/01/1982

23,208 ,000.

100.000000

Y BONDS - TOTAL

95

1,013,306.27

AUTHORITY BONDS

oo 21,740,834 .75
oo 21,740,834 .75
69 171,228,732, 25

99.192079 11.8654S89
100.000000 11.7S0000
100.000000 11.950000
100.000000 14.500000
100.000000 11.600000
100.000000 11.875000
100.000000 11.900000

97.200977 12.618268
e —

95.745271 7.150000

98.556531 7.079000

100 .000000 1.000000
100.000000 11,000000
93.690303 7.947839
93.690303 7.947839
97.379132 9.724a096

PREMUIM /
DISCOUNT(-)

22,104 .71~

1,549,511

850,945 .72-

.680.37-

165.25-



COUPON/MATURITY BOOK BOOK BOOK PREMUIM /
NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT( -

GOVERNMENT SPONSORED ENTERPRISES
FARM CREDIT SYSTEM BONDS

FEDERAL FARM CREDIT BANK 8.250% DUE 05/01/2007 13,000,000,.00 13,108,4343.50 100,834181 8.150000 108,4343.50
DEBENTURES AAA aAaa
FEDERAL FARM CREDIT BANK 8.300% DUE 05/18/2007 18,000,000.00 18,000,000.00 100.000000 8.300000 0.00
MEDIUM TERM NOTES AAA AAA

cc: 100,000000
FARM CREDIT SYSTEM BONDS - TOTAL 31,000,000.00 31,108,443,.50 100.349818 8.236793 108,443 .50

FEDERAL NATIONAL MORTGAGE ASSOC. BONDS

FEDERAL NATIONAL MTGE ASSN 7.600% DUE 01/10/1997 5,000,000.00 $,080,669.16 101.613383  7.156000 80,669.16
DEBS aaa NR
FEDERAL NATIONAL MORTGAGE ASSOC. BONDS - TOTAL 5,000,000.00 $,080,669.16 101.613383  7.156000
GOVERNMENT SPONSORED ENTERPRISES - TOTAL 36,000,000.00 36,189,112.66 100.525313  8.085058
U.S. AGENCY OTHER SECURITIES - TOTAL 211,837,193.69 207,417,844.91 97.913799  9.438126
U.S. CURRENCY DENOMINATED FOREIGN BONDS
DOMINION OF CANADA
DOMINION OF CANADA GUARANTEE
CANADIAN EXPORT DEVELOPMENT 8.125% DUE 08/10/1999 36,600,000.00 35,189,435.70 96.145999  8.872344 1,810,564.30-
DEBS aaa aa+
PETRO CANADA 9.500% DUE 06/30/2003 70,175,000.00 72,029,745.84 102.643029  9.109343 1,854,745.84
GUARANTOR aaa AA+
DOMINION OF CANADA
DEBS
PETRO CANADA 8.600% DUE 01/15/2010 68,300,000.00 66,386,182.47 97.197925  8.921290 1,913,817.53-
GUARANTOR aaa AA+
DOMINION OF CANADA
DEBS
DOMINION OF CANADA GUARANTEE - TOTAL 175,075,000.00 173,605,364.01 99.160568 8.989393 1,469,635.99-
PROVINCE OF ALBERTA
PROVINCE OF ALBERTA 9.250% DUE 04/01/2000 101,128,000.00 101,956,674.45 100.822422 9.098869 831,674.45
0EBS an2 aA
PROVINCE OF ALBERTA - TOTAL 100.822422 9.098869 831,674.45
PROVINCE OF MANITOBA
PROVINCE OF MANITOBA 9.500% DUE 10/01/2000 116,515,000.00 117,680,997.06 100.966397  9.322590 1.125,997.06
DEBS a1 a+
PROVINCE OF MANITOBA 9.625% DUE 12/01/2018 5,000,000.00 4,975,585.00 99.511700 9.673121 24,415.00-
DEBS ai a+
PROVINCE OF MANITOBA 8.800°% DUE ©01/15/2020 22,700,000.00 21,727,559.20 95.716120 9.229156 972,440 .80~
0EBS al a+
PROVINCE OF MANITOBA 9.250% DUE 04/01/2020 15,000,000.00 1§,115,536.05 100,770307  9.171283 115,546.08
0EBS Al a+
PROVINCE OF MANITOBA - TOTAL 159,215,000.00 159,459,687.31 100.153684  9.306454 244,687.31
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COUPON/MATURITY 800K BOOK 800K PREMUIM /
NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT(-)
22zz2

PROVINCE OF MANITOBA GUARANTEE

PROVINCE OF MANITOBA 8.000% DUE 10/15/2003 17,665,000.00 15,981,984.75 90.472600 9.403200 1,683,015,25-
HYDRO ELECTRIC BOARD LY A+

DES8S CC: 10/18/1991 101.750000

PROVINCE OF MANITOBA GUARANTEE - TOTAL 17,665,000.00 15,981,984.75 90.472600 9.403200 1,683,015.2S-

PROVINCE OF NEW BRUNSWICK

PROVINCE OF NEW BRUNSWICKX 9.750% DUE 05/18/2020 23,600,000.00 23,437,922.49 99.313231 9.813188 162,077.51-
DEBS Al AA-

PROVINCE OF NEW BRUNSWICK - TOTAL 23,600,000.00 23,437,922.49 99.313231 9.813188 162,077.81-

PROVINCE OF ONTARIO

PROVINCE OF ONTARIO 7.8S0°% DUE 0S5/15/2001 8,750,000.00 8,227,819.58 94.032224 8.847993 $22,180.42-
DEBS aa2 LY.}

cc: 0S8/18/1992 101.260000
PROVINCE OF ONTARIO 8.000% DUE 10/17/2001 42,225,000.00 42,409,556.12 100.437078 7.931787 184,556 .12
DEBS aA2 AA
PROVINCE OF ONTARIO 7.700% DUE 05/15/2002 6,265,000.00 §,718,315.35 91.273988 9.113459 546,684 .65-
DEBS aAa2 LY

CC: 05/15/1992 101.490000
PROVINCE OF ONTARIOD 7.750% DUE 06/04/2002 80,000,000.00 80,829,253.87 101.036567 7.593156 829,253.87
DEBS AA2 Al
PROVINCE OF ONTARIO 7.300°% DUE 12/15/2002 15,485,000 .00 13,922,976.80 89.912669 8.809491 1,562,023.20-
DEBS AA2 AA

€Cc: 12/18/1991 101.760000
PROVINCE OF ONTARIO 7.900°% DUE 10/15/2003 27,385,000.00 25,762,533.46 94.075346 8.736321 1,622,466.54-
DEBS AL2 AA

CC: 10/15/1992 101.900000

201352

3,239,544 .82~

PROVINCE OF ONTARIOC - TOTAL

PROVINCE OF SASKATCHEWAN GUARANTEE

SAFERCO PRODUCTS INC 9.600°% DUE 05/31/2002 6,000,000.00 6.617,668.90 110.294482 8.050000 617,668.90
GUARANTOR A3 BBB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS I[NC 9.62S8% DUE 05/31/2003 10,000,000.00 10,000,000.00 100.000000 9.622000 0.00
GUARANTOR a3 BBB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS INC 9.625% DUE 05/31/2004 10,000,000.00 10,000,000.00 100,000000 9.622000 0.00
GUARANTOR A3 BBB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS INC 9.680% DUE 05/31/2005 4,000,000.00 4,123,140.74 103,078%519 9.260000 123,140.74
GUARANTOR A3 8BB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS INC 9.620% DUE 05/31/2008 10,000,000.00 10,000,000.00 100.000000 9.620000 0.00
GUARANTOR A3 BBB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS INC 9.630% DUE 05/31/2006 10,000,000.00 10,000,000.00 100.000000 9.630000 0.00
GUARANTOR A3 8BB+

PROVINCE OF SASKATCHEWAN

DEBS

SAFERCO PRODUCTS INC 9.650°% DUE 05/31/2007 10,000,000.00 10,000,000.00 100.000000 9.650000 0.00
GUARANTOR a3 BBB+

PROVINCE OF SASKATCHEWAN

DEBS
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COUPON/MATURITY 800K BOOK BOOK PREMUIM /
RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT(-)

NAME AND

PROVINCE OF SASKATCHEWAN GUARANTEE - TOTAL

DOMINION OF CANADA - TOTAL 716,790,000.00 712,052,897.83 99.339123 8.915415 4,737,102,17-

U.S. CURRENCY DENOMINATED FOREIGN BONDS - TOTAL 716,7380,000.00 712,052,897.83 99.339123 8.91541S 4,737,102.17-

CORPORATE BONDS & NOTES

TELEPHONE

ALLTEL FLORIDA INC 8.500% DUE 03/15/2004 2,524,000.00 2,500,538.59 99.070467 8.624599 23,461.41-
NAME CHANGED FROM a2 a+
NORTH FLORIDA TELEPHONE CO CC: 03/15/1992 103.220000
1ST MTGE
AMERICAN TEL & TEL CO 6.000% DUE 08/01/2000 $,300,000.00 4,359,316.59 82.251256 9.230000 940,683.41-
DEBS AA3 A

cCcC: 08/01/1992 100,680000
AMERICAN TEL & TEL CO 7.000% DUE 02/15/2001 16,300,000.00 14,380,728.08 88.225326 9.035313 1,919,271.92-
DEBS AaA3 AA

CC: 02/15/1992 101 ,000000
AMERICAN TEL & TEL CO 7.12%% DUE 12/01/2003 §5,700,000.00 48,069,918.21 86.301469 9.078107 7.,630,081,79-
DEBS AA3 AA

cc: 12/01/1991 101,850000
AMERICAN TEL & TEL CO 8.125°% DUE 01/15/2022 2,000,000.00 1,904,586.04 95.229302 8.570000 95,413.96-
DEB8S AA3 AA

NC: 01/15/2002
AMERICAN TEL & TEL CO 8.125% DUE 07/15/2024 4,000,000.00 4,000,000.00 100.000000 8.124000 0.00
DEBS AA3 AA

NC: ©07/15/2002
AMERICAN TEL & TEL CO 8.625% DUE 04/01/2026 20,000,000.00 17,595,683,.53 87.978418 9.8533S5S 2,404,316.47-
DEBS AA3l AA

CC: 04/01/1992 106.000000

RD: ©04/01/1991
AMERICAN TEL & TEL CO 8.625% DUE 12/01/2031 15,000,000.00 15,047,595,02 100.317300 8.594942 47,595.02
DEBS AA3 LY}

NC: 12/01/2001
AMERICAN TEL & TEL CO 8.875% DUE 07/01/2015 9,650,000.00 9,343,394.11 96.822737 9.202672 306,605.89-
ASSUMED AA3 AA
PACIFIC TEL & TEL CO CC: 07/01/1992 104 ,840000
DEBS
BELL TEL CO OF PENNSYLVANIA 6.750% DUE 05/01/2008 7.540,000,00 6,663,969.72 88.381S61 8.010921 876,030, 28-
DEBS AAl AA

CC: 05/01/1992 101 .650000
BELL TEL CO OF PENNSYLVANIA 8.000% DUE 08/01/2009 11,975,000.00 10,684,252,97 89.221319 9.279537 1,290,747.03-
DEBS Aat Y.}

CC: 08/01/1992 102.280000
BELL TEL CO OF PENNSYLVANIA 7.125% DUE 01/01/2012 9,020,000.00 8,057,911.47 89.333830 8.119260 962,088.53-
DEBS aa1 AA

cCc: 01/01/1992 102,630000
BELL TEL CO OF PENNSYLVANIA 7.500% DUE 05/01/2013 43,000,000.00 37,802,024.431 86.981452 8.859218 $,597,975.59-
DEBS AA1 AA

CC: 05/01/1992 103.260000
BELL TEL CO OF PENNSYLVANIA 8.750% DUE 07/18/2018 $,660,000.00 $,116,710.83 90.401251 9.748983 543,289 .17-
DEBS aa1 LY.

CC: 07/15/1992 104 ,240000
BELL TEL CO OF PENNSYLVANIA 8.125°% DUE 0S5/15/2017 36,650,000.00 32,342,815.99 88.247793 9.351412 4,307,184.01-
DEBS AA1 LY.}

CC: 0S/15/1992 104.,470000
BELL TEL CO OF PENNSYLVANIA 8.750% DUE 04/01/2026 2,000,000.00 1,839,252.92 91.962646 9.550000 160,747 ,08-
DEBS AA1 AA

CC: 04/01/1992 107.250000

RD: 04/01/1991
BELLSOUTH TELECOMM INC 8.250% DUE 12/01/2004 9,000,000.00 8,548,166.87 94.979632 8.904717 451,833.13-
ASSUMED AAA AAA
SOUTH CENTRAL BELL TEL CO CC: 12/01/1991 102 .550000
DEBS
BELLSOUTH TELECOMM INC 7.37%% DUE 11/01/2007 25,700,000.00 22,033,947.64 85.73520S 9.118158 3,666,052,.36-
ASSUMED AAA AAA
SOUTH CENTRAL BELL TEL CO cc: 11/01/1992 102, 100000
DEBS
BELLSOUTH TELECOMM INC 7.375% DUE 08/01/2012 38,400,000.00 31,862,144.55 82.97433S 9.255176 6,537,855.45-
ASSUMED LYY LY-Y.Y
SOUTH CENTRAL BELL TEL CO cc: o08/01/1992 103.160000
DEBS
BELLSOUTH TELECOMM INC 8.250% DUE 08/01/2013 §,100,000,00 4,610,694.72 90.405779 9.280331 489,305 .28~
ASSUMED AAA AAA
SOUTH CENTRAL BELL TEL CO CC: 08/01/1992 103.560000
DEBS

o8



COUPON/MATURITY B0OOK BOOK BOOK PREMUIM /
NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT

BELLSOUTH TELECOMM INC 8.250% DUE 11/01/2015§ 22,170,000.00 19,597,337.64 88.395749 9.484189 2,572,662.36-
ASSUMED AAA AAA

SOUTH CENTRAL BELL TEL CO CC: 11/01/1992 104 .500000

DEBS

BELLSOUTH TELECOMM INC 8.500% DUE 08/01/2029 98,600,000.00 95,117,325.76 96.467876 8.823533 3,482,674.24-
ASSUMED aAA AAA

SOUTH CENTRAL BELL TEL CO CC: 08/01/1994 104 .790000

DEBS NC: 08/01/1994

BELLSOUTH TELECOMM INC 6.000% DUE 10/01/2004 2,000,000.00 1,546,823.17 77.3481159 9.100000 453,176.83-
ASSUMED AAA AAA

SOUTHERN BELL TEL & TEL CO cCC: 10/01/1992 101,.190000

DEBS

BELLSOUTH TELECOMM INC 7.600% DUE 09/01/2008 2,500,000.00 2,208,508.30 88.340332 8.953207 291,491 .70~
ASSUMED AAA Y-V

SOUTHERN BELL TEL & TEL CO CC: 09/01/1992 102. 610000

DEBS

BELLSOUTH TELECOMM INC 7.375% DUE ©07/15/2010 §,000,000.00 4,759,686.77 95.193735 7.880000 240,313.23-
ASSUMED LYY} AAA

SOUTHERN BELL TEL & TEL CO CC: 07/15/1992 102.530000

DEBS

BELLSOUTH TELECOMM INC 7.625% DUE 03/15/2013 68,150,000.00 59,188,308.45 86.850049 9.031596 8,961,691.55-
ASSUMED .Y.Y Y LY.V

SOUTHERN BELL TEL & TEL CO CC: 03/18/1992 103.490000

DEBS

BELLSOUTH TELECOMM INC 8.000% DUE 02/15/2014 14,700,000.00 13,331,289.93 90.689047 8.989238 1,368,710.07-
ASSUMED AAA AAA

SOUTHERN BELL TEL & TEL CO CC: 02/15/1992 103.540000

DEBS

BELLSOUTH TELECOMM INC 8.250% DUE 04/15/2016 11,920,000.00 10,286,798.56 86.298646 9.701414 1,633,201 434~
ASSUMED LY.Y.) AAA

SOUTHERN BELL TEL & TEL CO CC: 04/15/1992 104 .210000

DEBS

BELLSOUTH TELECOMM INC 8.125% DUE 05/01/2017 12,080,000.00 11,810,733.98 97.770977 8.327517 269,266.02-
ASSUMED AAA AAA

SOUTHERN BELL TEL & TEL CO CC: 05/01/1992 104 .360000

DEBS

BELLSOUTH TELECOMM INC 8.500% DUE 08/01/2029 80,000,000 .00 75.517,025.06 94 .396281 9.024374 4,482,974 .94-
ASSUMED Y-V AAA

SOUTHERN BELL TEL & TEL CO NC: o8/01/1934

DEBS

CAROLINA TEL & TEL CO 9.000% DUE 0S/15/2016 2,000,000.00 1,717,011.47 85.850574 10.646880 282,988 .53~
DEBS an A-

CC: 08/15/1992 105.320000
RD: 05§/15/1991

CHES & POT TEL CO (wa DC) §.625°% DUE 07/01/2006 1,625,000.00 1,450,558 .62 89.265146 6.798477 174,441 .38~
DEBS A aa

CC: 07/01/1992 101.560000
CHES & POT TEL CO (wA DC) 7.000% DUE 02/01/2009 12,150,000.00 11,704,894.36 96.336579 7.367134 445 ,105.64 -
DEBS Al AA

€CC: 02/01/1992 101.800000
CHES & POT TEL CO (wA DC) 7.750% DOUE 11/01/2013 8,750,000.00 8,507.562.1S 97.229282 8.010636 242,437 .85~
DEBS at LY

CC: 11/01/1992 103.030000
CHES & POT TEL CO OF MD 5.875% DUE 06/01/2004 4,275,000.00 3.698,564 4 86.516130 7.3759S9 576,435 .46 -
DEBS AA3 AA

CC: 06/01/1992 101.,460000
CHES & POT TEL CO OF MD 6.625% DUE 10/01/2008 24,600,000.00 22,352,337.43 90.863160 7.579589 2,247,662.57-
DEBS AA3 AA

CC: 10/01/1992 101.780000
CHES & POT TEL CO OF MD 7.250% DUE 02/01/2012 14,200,000.00 12,934,117,68 91.085336 8.142246 1,265,882.32-
DEBS aa3 AA

CC: 02/01/1992 102.830000
CHES & POT TEL CO OF va §.250% DUE 0S/01/200S 2,000,000, .00 1,314,008.89 65.700445 9.737966 685,991 11~
DEBS LYY} AA+

cC: 0S/01/1992 101.520000
CHES & POT TEL CO OF vA 5.625% DUE 03/01/2007 6,515,000.00 $,423,999.55 83.254022 7.3258S9 1,091,000.45-
DEBS AAA AA+

cc: o03/01/1992 101.900000
CHES & POT TEL CO OF vaA 6.750° DUE 05/01/2008 4,128,000.00 3,410,270.13 82.613133 8.615006 717,729 .87~
DEBS AAA AA+

CC: 05/01/1992 10! 740000
CHES & POT TEL CO OF VA 7.250'% DUE 06/01/2012 7.435,000.00 7.214,378.58 97.032664 7.536443 220,621 .42-
DEBS AAA AA+

cC: 06/01/1992 102.630000
CHES & POT TEL CO OF VA 8.500% DUE 09/01/2026 47,500,000.00 44 ,801,312,98 94.318554 9.040538 2,698,687.02-
CEBS AAA aa+

CC: 09/01/1992 104 .300000
NC: 09/01/1991

CHES 8 POT TEL CO OF w vaA 7.250% DUE 05/01/2009 9,000,000.00 8,420,487 .99 93.560978 7.929318 §79,512.01-
DEBS AA3 LY

CC: 05/01/1992 102.060000
CHES & POT TEL CO OF w vaAa 7.250% DUE 02/01/2013 9,460,000.00 9.,278,554.73 98.081974 8.594761 181,445 .27~
DEBS AA3 Al

CC: 02/01/1992 103.020000
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CHES & POT TEL CO OF w VA 9.250% DUE 07/01/2019 1,200,000.00 1,156,608.91 96.384076 9.623584 43,391.09-
DEBS AA3 AA

CC: o07/01/1992 105 .030000
CINCINNATI BELL INC 7.375% DUE 08/01/2011 4,300,000.00 3,909,272.74 90,913320 8.248204 390,727.26-
DEBS aA2 AA-

CC: 08/01/1992 102.820000
DIAMOND STATE TEL CO 7.000% DUE 12/01/2008 4,150,000.00 3,700,751.60 89,174737 8.171499 449,248 .40~
DEBS Y-V AAA

CC: 12/01/1991 102.340000
DIAMOND STATE TEL CO 8.750% DUE 07/01/2010 1,130,000.00 1,076,110.32 95.231002 9.301476 53,889.68-
DEBS LY.Y) AAA

CC: 07/01/1992 103.460000
GTE CORP 9.125% OUE 12/01/2016 2,000,000.00 1,820,212, 11 91.010606 10.125000 179,787.89-
S F DEBS LY BBB+

€C: 12/01/1991 104 .880000
RD: 12/01/1996
SF: 1997 95% 12,500,000

GTE CORP 8.500% DUE 04/01/2017 48,200,000,00 42,008,258.82 87.154064 9.898241 6,191,741,.18-
DEBS A3 BBB+

cCc: 04/01/1987 103.000000

NC: 04/01/1997

GTE CORP 9.875% DUE 04/01/2020 20,200,000.00 19,902,267.99 98.526079 10.031303 297,732.01-
DEBS A3 8BB+
CC: 04/01/1992 107.480000

RD: 04/01/2000
GTE CORP 8.750% DUE 11/01/2021 32,700,000,00 32,975,491.91 100,842483 8.668952 275,491.91
DEBS A3 BBB+
NC: 11/01/202)
GTE FLORIDA INC 8.000% DUE 03/01/2001 2,000,000.00 1,910,284.93 95.514247 8.758000 89,715.07-
NAME CHANGED FROM AA3 AA -
GENERAL TEL CO OF FLORIDA CC: 03/01/1992 102.620000
1ST MTGE
GTE FLORIDA INC 7.500°% DUE 08/01/2002 1,280,000,00 1,287,074.27 97.427677 7.875424 32,925.73-
NAME CHANGED FROM AA3 AA-
GENERAL TEL CO OF FLORIOA CC: o08/01/1992 102,040000
1ST MTGE
GTE FLORIDA INC 8.128% DUE 11/01/2003 1,730,000,.00 1,392,845.93 80.511325 11.111321 337,154.07-
NAME CHANGED FROM AA3 AA-
GENERAL TEL CO OF FLORIDA €CC: 11/01/1992 102.510000
1ST MTGE
GTE FLORIDA INC 8.250% DUE 12/01/2006 6,0580,000.00 4,846,572.59 80.108638 10.991604 1,203,427.41-
NAME CHANGED FROM AA3 AA-
GENERAL TEL CO OF FLORIDA €c: 12/01/1991 103.980000
1ST MTGE
GTE FLORIDA INC 8.375°% DUE 03/01/2027 18,230,000.00 16,446,610.15 90.,217280 9.324753 1,783,389.85-
NAME CHANGED FROM AA3 AA-
GENERAL TEL CO OF FLORIDA CC: ©03/01/1992 105. 150000
1ST MTGE RD: 03/01/1992
GTE HAWAIIAN TEL CO INC 8.500% DUE 04/01/2006 1,280,000.00 1,182,826,07 94.626086 9.200000 67,173.93-
NAME CHANGED FROM an A+
HAWAIIAN TEL CO CC: 04/01/1992 103.360000
1ST MTGE
GTE NORTH INC 7.500% DUE 02/01/2002 §,175,000.00 4,226,601 .41 81.673457 10.458798 948,398.59-
NAME CHANGED FROM AA3 AA
GENERAL TEL CO OF ILLINOIS CC: o02/01/1992 102,510000
1ST MTGE
GTE NORTH INC 7.500% DUE 12/01/2001 1,000,000.00 700,553.21 70.055321 13.157659 299,446 .79
NAME CHANGEDO FROM AA3 LY.
GENERAL TEL CO OF INDIANA IN CC: 12/01/1991 102.510000
1ST MTGE
GTE NORTH INC 8.000% DUE 12/01/2003 2,000,000.00 1,831,655.10 91.582755 9.220000 168,344 .90~
NAME CHANGED FROM aA3 AA
GENERAL TEL CO OF INDIANA IN CC: 12/01/1991 103.030000
1ST MTGE
GTE NORTH INC 7.625°% DUE 09/01/2002 2,331,000.00 1,721,317.81 73.844608 12.033322 609,682.19-
NAME CHANGED FROM AA3 LY.
GENERAL TEL CO OF QOMIO €CC: 09/01/1992 102.270000
1ST MTGE
GTE NORTH INC 9.000% DUE 0S5/15/2016 1,000,000.00 919,822.96 91.942296 9.891999 80,577.04-
NAME CHANGED FROM AA3 AA
GENERAL TEL CO OF OHIO CC: 0S/15/1992 105,790000
1ST MTGE RD: 05/15/1991
GTE NORTHWEST INC 8.250% DUE 02/01/2007 3,250,000.00 3,134,577.76 96.448546 8.679795 115,422, 24-
NAME CHANGED FROM AA3 AA -
GENERAL TEL CO OF THE NwW INC CC: 02/01/1992 103.980000
1ST MTGE
GTE SOUTH INC 6.375% DUE 01/01/1997 319,000.00 289,183.12 90.653016 9.001209 29,816.88-
NAME CHANGED FROM A2 A+
GENERAL TYEL CO OF THE SOUTH
1ST MTGE
GTE SOUTH INC 7.625% DUE 07/01/2002 3,000,000.00 2,771,206.86 92.373562 8.786048 228,793.14-
NAME CHANGED FROM A2 +
GENERAL TEL CO OF THE SOUTH CC: 07/01/1992 102,370000
1ST MTGE
GTE SOUTH INC 7.750% DUE 03/01/2003 3,850,000.00 3,715,345.29 96.50247S 8.234376 134,654 .71~
NAME CHANGED FROM A2 A+
GENERAL TEL CO OF THE SOUTH CC: 03/01/1992 102, 670000
1ST MTGE
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GTE SOUTH INC 7.750% DUE 06/01/2003 1.,150,000.00 858,040.59 74.612225 11.85192S 291,959 .41~
NAME CHANGED FROM A2 A+
GENERAL TEL CO OF THE SOUTH CC: 06/01/1992 102 .500000
1ST MTGE
GTE SOUTH INC 8.37S% DUE 03/01/2007 2,300,000.00 2,087,674.59 90.768460 9.515724 212,325.41-
NAME CHANGED FROM A2 A+
GENERAL TEL CO OF THE SOUTH CC: 03/01/1992 103.910000
1ST MTGE
ILLINOIS BELL TEL CO 8.000% DUE 12/10/2004 21,500,000.00 19,089,255.31 88.647699 9.58751S 2,440,744 .69
DEBS aAal AAA

cc: 12/10/1991 102.460000
ILLINOIS BELL TEL CO 8.000% DUE 06/01/2005 13,510,000 .00 11,229,334.12 83.118683 10.318792 2,280,665.88-
1ST MTGE AAA AAA

CC: 06/01/1992 102.000000
ILLINOIS BELL TEL CO 7.625% DUE 04/01/2006 15,300,000.00 14,009,141,54 91 ,563017 8.673962 1,290,858.46-
1ST MTGE AAA AAA

CC: 04/01/1992 102.380000
ILLINOIS BELL TEL CO 8.250% DUE 08/18/2016 2,750,000.00 2,594,959 .56 94.362166 8.823558 155,040.44 -
DEBS LY-3! Y.V

CC: 08/18/1992 104 .480000
ILLINOIS BELL TEL CO 8.500% DUE 04/22/2026 §9,500,000.00 54,962,527.55 92.373996 9.232714 4,537,472.45-
DEBS AA 1l AAA

CC: 04/22/1992 1058 .200000
RD: ©04/22/1991

INDIANA BELL TEL CO INC §.500% DUE 04/01/2007 5,161,000.00 4,620,568.78 89.5285S56 6.435828 540,431.22-
OEBS Y.V Y.V

CC: 04/01/13992 101.770000
INDIANA BELL TEL CO INC 8.125% DUE 08/01/2011 5,800,000.00 5,438,484.69 93.766977 8.805965 361,515.31-
DEBS aaa 1YY

CC: 08/01/1992 102.900000
INDIANA BELL TEL CO INC 8.000% DUE 10/01/2014 25,550,000.00 23,327,366.16 91.300846 8.897700 2,222,633.84-
DEBS LY.V LY.V

CC: 10/01/1992 104.060000
INDIANA BELL TEL CO INC 8.125% DUE 03/01/2017 14,770,000.00 13,815,852.14 93.539960 8.767993 954,147.86-
DEBS ana V.Y

CC: 03/01/1992 104.270000
MICHIGAN BELL TEL CO 6.375% DUE 02/01/2005 7.040,000.00 5,545,963.45 78.777890 9.292118 1,494,036.55-
DEBS AA aAaA

CC: 02/01/1992 101.570000
MICHIGAN BELL TEL CO 7.750% DUE 06/01/2011 28,950,000.00 25,076,509.97 86.620069 9.251249 3,.873,490.03-
DEBS aa1 ana

CC: 06/01/1992 102.860000
MICHIGAN BELL TEL CO 7.000% DUE 11/01/2012 17,850,000.00 13,559,383 .63 75.962934 9.732157 4,290,616.37-
DEBS AA 1t AAA

CC: 11/01/1992 102.570000
MICHIGAN BELL TEL CO 8.125% DUE 06/01/2015 48,250,000.00 44,009,448.15 91.211292 9.038194 4,240,551.85-
DEBS aat aaa

CC: 06/01/1992 108.270000
NEW ENGLAND TEL & TEL CO 8.000% DUE 11/15/2003 10,650,000.00 10,008,318.08 93.974818 8.8488662 641,681.92-
DEBS aAA2 AA-

CC: 11/15/1991 102.030000
NEW ENGLAND TEL & TEL CO 8.200°% DUE 06/01/2004 14,850,000.00 14,481,528.72 97.518712 8.536644 368,471.28-
DEBS an2 AA-

CC: 06/01/1992 102.050000
NEW ENGLAND TEL & TEL CO 6.125% DUE 10/01/2006 4,000,000.00 3,019,789.00 75.494725 9.269706 980,211.00-
DEBS AA2 aa-

CC: 10/01/1992 101.700000
NEW ENGLAND TEL & TEL CO 7.375% DUE 10/15/2007 68,700,000.00 57,969,098.60 84.380056 9.305406 10,730,901.480-
DEBS AA2 AA-

CC: 10/18/1992 102.360000
NEW ENGLAND TEL & TEL CO 6.375% DUE 09/01/2008 44,600,000.00 41,285,919.29 92.569326 7.060349 3,314,080.71-
DEBS aAA2 aa-

cc: 09/01/1992 101.780000
NEW ENGLAND TEL & TEL CO 8.625% DUE 09/01/2009 10,185,000.00 10,018,313.81 98.363415 8.808839 166,686.19-
DEBS -Y-¥ Aa-

CC: ©09/01/1992 102.950000
NEW JERSEY BELL TEL CO 4.625% DUE 06/01/2005 2,000,000.00 1,932,256.78 96.612839 4.983759 67,743 .22-
DEBS -V LYY

€CC: v6/01/1992 101.300000
NEW JERSEY BELL TEL CO 5.875% DUE 12/01/2006 1,600,000.00 1,1840,300.15 71.268759 9.600000 459,699 .85-
ODEBS Y.V LY.V

CC: 12/01/1991 101.580000
NEW JERSEY BELL TEL CO 6.625% DUE ©04/01/2008 7.750,000.00 7.481,783.98 96.539148 6.967694 268,216.02-
DEBS aaa aaa

CC: 04/01/1992 101.780000
NEW JERSEY BELL TEL CO 7.250% DUE 08/01/2011 33,185,000.00 28,803,844.41 86.797783 8.683784 4,381,155.59-
0EBS ana aan

CC: 04/01/1992 103.160000
NEW JERSEY BELL TEL CO 7.375% DUE 06/01/2012 16,630,000.00 14,676,544.73 88.253426 8.611332 1,953,855.27-
DEBS LY.V AAA

CC: 06/01/1992 102.750000
NEW JERSEY BELL TEL CO 7.750% DUE 09/01/2013 13,450,000.00 12,037,5870.77 89.498667 8.849718 1,412,429 .23~
DEBS ana AAA

CC: 09/01/1992 102.,990000
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NEW JERSEY BELL TEL CO 8.250% DUE 02/15/2016 24,750,000.00 23,030,417.98 93.052194 8.962283 1,719,582.02-
DEBS AAA AAA

CC: 02/1S5/1992 103.940000
NEW JERSEY BELL TEL CcO 8.000% DUE 09/15/2016 11,500,000.00 10,414 ,267.09 90.558844 8.960587 1,085,732.91-
DEBS AAA AAA

CC: 09/15/1992 104.340000

NEW YORK TEL CO 7.750% DUE 12/15/2006 39,250,000.00 38,445,619.78 97.950624 7.974047 804,380.22-
1ST & REF MTGE an A
CC: 12/18/1991 103.090000

NEW YORK TEL €O 6.000% DUE 09/01/2007 9,452,000.00 9,207,050.98 97.408495 6.261412 244,949 .02~
1ST & REF MTGE al a
CC: 09/01/1992 101,750000

NEW YORK TEL CO 7.375% DUE 12/18/2011 49,750,000.00 43,097,144 .19 86.627426 8.799994 6,652,855.81-
1ST & REF MTGE At a
€CC: 12/15/1991 103.700000

NEW YORK TEL CO 8.300% DUE 08/1%5/2012 13,700,000.00 12,295,967.75 89.751589 9.410393 1,4043,032,25-
1ST & REF MTGE Al A
cc: 08/15/1992 104. 170000

NEW YORK TEL CO 9.000% DUE 0S/01/2014 5,000,000.00 4,571,551,37 91.431027 9.972109 428,448.63-
1ST &8 REF MTGE al A
€C: 05/01/1992 104 ,530000

NEW YORK TEL CO 7.875% DUE 06/15/2017 23,100,000.00 20,792,081.36 90.009010 8.859679 2,307,918.64-
DEBS A2 A

CC: 06/15/1992 104 ,500000
NEW YORK TEL CO 8.750% DUE 04/01/2023 4,100,000,00 3,708,183,75 90.443S06 9.731418 391,816.25-
BEBS a2 A

€cC: 04/01/1992 105 .380000
RD: 04/01/1991

NEW YORK TEL CO 8.625°% DUE 05/15/2024 §,900,000.00 5,087,066.22 86.221461 10.076000 812,933.78-
DEBS A2 )

CC: 05/15/1992 104 ,320000

RD: 05/15/1991

OHIO BELL TEL CO $.000% DUE 02/01/2006 5,309,000.00 $,188,473.56 97.729771 §.235080 120,526.44-
DEBS AAA AAA

CC: 02/01/1992 101.350000
OHIO BELL TEL CO 5.375% DUE 03/01/2007 20,653,000.00 20,178,124.74 97.700696 5.599826 474 ,875.26-
DEBS AAA LY.Y )

CCc: 03/01/1992 101.500000
OHIO BELL TEL CO 6.750% DUE 07/01/2008 6,135,000.00 5,410,007.39 88.182680 7.996384 724,992.61-
DEBS AAA LYY}

cc: 07/01/1992 101.800000
OHIO BELL TEL CO 7.500% DUE 10/01/2011 45,785,000.00 41,920,267.59 91.5589SS 8.369445S 3,864,732.41-
DEBS AAA AAA

€cC: 10/01/1992 102.750000
OHIO BELL TEL CO 7.875% DUE 10/01/2013 18,200,000.00 16,364 ,033.15 89.912270 8.941113 1,835,966.85-
DEBS AAA AAA

CC: 10/01/1992 103.190000
PACIFIC BELL 7.800% DUE 03/01/2007 35,375,000.00 34,071,452, 11 96.315059 8.230916 1,303,547.89-
NAME CHANGED FROM AA3 aa-
PACIFIC TEL & TEL CO CC: 03/01/1992 102.520000
DESBS
PACIFIC BELL 7.250% DUE 02/01/2008 26,579,000.00 25,095,586.34 94.4188851 7.862028 1,483,413.66-
NAME CHANGED FROM AA3 AA-
PACIFIC TEL & TEL CO €C: 02/01/1992 102.660000
DEBS
PACIFIC BELL 7.625°% DUE 06/01/2009 38,100,000.00 33,580,098.33 88.136741 8.931800 4,519,901.67-
NAME CHANGED FROM AA3 AA -
PACIFIC TEL & TEL CO CC: 06/01/1992 102,950000
DEBS
PACIFIC BELL 8.37S% DUE 02/01/2017 10,000,000,00 9,099,851.33 90.998513 9.315128 900,148.67-
NAME CHANGED FROM AA3 AA -
PACIFIC TEL & TEL coO CC: 02/01/1992 105.280000
DEBS
ROCHESTER TEL CORP 7.625% DUE 03/01/2001 5,960,000.00 $,201,112.,23 87.266984 9.855304 758,887.77-
1ST MTGE 2 A+

CC: 03/01/1992 101.460000
SOUTHERN NEW ENGLAND TEL CO 7.750% DUE 06/01/2004 9,800,000.00 7,585,244 .69 77.400456 11.164005 2,214,755.31-
DEBS AA2 AAa

CC: 06/01/1992 101.600000
SOUTHERN NEW ENGLAND TEL CO 8.125% DUE 05/01/2008 23,200,000.00 21,267,652.37 91.6709158 9.165524 1,932,347.63-
DEBS AA2 AA

CC: 0S/01/1992 103,300000
SOUTHERN NEW ENGLAND TEL CO 8.625% DUE 08/15/2026 10,000,000.00 9,109,292.47 91,092925 9.510000 890,707.53-
DEBS AA2 LY

cCc: 08/15/1992 104.560000

RD: 08/15/1991
SOUTHWESTERN BELL TEL CO 5.375% DUE 06/01/2006 17,794,000.00 17,085,982.02 96.021030 §.770559 708,017.98-
DEBS Al A+

cc: 06/01/1992 101,200000
SOUTHWESTERN BELL TEL CO 6.875S°% OUE 02/01/2011 8,000,000.00 6,225,395.98 77.817450 9.474087 1,774,604 02~
DEBS al A+

CC: 02/01/1992 103.160000
SOUTHWESTERN BELL TEL CO 7.375% DUE 0S/01/2012 40,915,000.00 39,756,803.15 97.169261 7.646878 1,158,196 .85~

A+

DEBS al
CC: 05/01/1992 103.020000
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SOUTHWESTERN BELL TEL €O 7.625% DUE 10/01/2013 20,300,000.00 17,910,819.48 88.230638 8.844650 2,389,180.52-
DEBS an A+

CC: 10/01/1992 103.260000
SOUTHWESTERN BELL TEL CO 8.250% DUE 03/01/2014 9,375,000,00 7.854,053.92 83.776575S 10.095299 1,520,946.08-
DEBS an A+

€CC: 03/01/1992 103.730000
SOUTHWESTERN BELL TEL CO 8.500% DUE 03/15/2016 9,800,000.00 8,669,.590.76 88.865212 9.732592 1,130,409.24-
DEBS an a+

CC: 03/15/1992 104.280000
SOUTHWESTERN BELL TEL CO 8,250% DUE 04/01/2017 31,900,000.00 27,826,346.31 87.229926 9.611990 4,073,653.69-
DEBS Al A+

CC: 04/01/1992 104 ,.190000
SOUTHWESTERN BELL TEL CO 8.625% DUE 04/15/2020 32,4300,000.00 28,275,498 .46 87.270057 9.984038 4,128,501 .54~
OEBS Al A+

CC: 04/15/1992 104 .270000
RO: 04/15/1991

U S WEST COMMUNICATIONS INC 6.000% DUE 08/01/2007 14,272,000.00 13,703,154.32 96.0142S4 6.395763 568,845 .68-
ASSUMED AA3 AA-
MOUNTAIN STATES TEL & TEL CC: 08/01/1992 101.500000
DEBS
U S WEST COMMUNICATIONS I[NC 7.37S8% DUE 11/01/2011 30,6800,000.00 29,073,488 .99 95.011402 7.880129 1,526,511.01-
ASSUMED AA3 aa-
MOUNTAIN STATES TEL & TEL CO CC: 11/01/1992 103.080000
DEBS
U S WEST COMMUNICATIONS INC 7.750% DUE 06/01/2013 30,300,000.00 28,033,888.07 92.521083 8.491601 2,266,111,93-
ASSUMED AA3 AA-
MOUNTAIN STATES TEL & TEL CO CC: 06/01/1992 103.540000
DEBS
U S WEST COMMUNICATIONS INC 7.875% DUE 11/15/2016 2,500,000.00 2,297,686 .81 91.907472 8.678149 202,313.19-
ASSUMED AA3 AA -
MOUNTAIN STATES TEL & TEL CO CC: 11/1S/1991 104 .360000
DEBS
U S WEST COMMUNICATIONS INC 8.000% ODUE 09/15/2017 36,100,000.00 33,206,609 .07 91.985067 8.771970 2,893,390.93-
ASSUMED AA3 AA-
MOUNTAIN STATES TEL & TEL CO CC: 04/01/1992 104 ,580000
DEBS
U S WEST COMMUNICATIONS INC 7.500°% DUE 04/01/200S 27,300,000.00 23,065,540.10 84.489158 9.622541 4,234,459 .90
ASSUMED AQ3 AA-
NORTHWESTERN BELL TEL CO CC: o0a/01/1992 102.290000
DEBS
U S WEST COMMUNICATIONS INC 7.000% DUE 01/01/2009 6,850,000.00 5,033.946.99 76.854153 9.841504 1,516,053.01-
ASSUMED AA3 AA-
NORTHWESTERN BELL TEL CO CC: 01/01/1992 102.070000
OEBS
U S WEST COMMUNICATIONS INC 7.875% DUE 01/01/2011 14,350,000.00 12,660,570.97 88.226975 9.196116 1,689,429 03~
ASSUMED AA3 AA-
NORTHWESTERN BELL TEL CO CC: o01/01/1992 103.040000
DESS
U S WEST COMMUNICATIONS INC 8.12%% DUE 03/15/2017 9,400,000 .00 7.873,785.47 83.76367S 9.883814 1,526,214.53~
ASSUMED AA3 AA-
NORTHWESTERN BELL TEL CO CC: 03/18/1992 104 . 140000
DEBS
U S WEST COMMUNICATIONS INC 8.750% DUE 06/01/2008 2,050,000.00 1,725,691.67 84.180081 10.870353 324,308 .33-
ASSUMED AA3 AA-
PACIFIC NORTHWEST BELL TEL C CC: 06/01/1992 103.320000
DEBS
U S WEST COMMUNICATIONS INC 7.750% DUE 08/01/2009 13,900,000.00 12,760,776.3S 91.804146 9.438360 1,139,223 65~
ASSUMED AA3 Al -
PACIFIC NORTHWEST BELL TEL C CC: 08/01/1992 101,800000
DEBS
UNITED TEL CO OF THE NORTHWE 7.625°% DUE 02/01/2002 2,797,500.00 2,491,123 .32 89.048197 9.284002 306,376.68-
1ST MTGE A A
WISCONSIN BELL INC 6.250% DUE 08/01/2004 9.543,000.00 8,178,276.00 8S5.699214 7.858267 1,364,724 00-
DEBS AAA AnA
CC: 08/01/1992 101.210000
WISCONSIN BELL INC 7.250% DUE 02/01/2007 16,375,000.00 14,174,455.26 86.561559 8.803194 2,200,544 .74
DEBS AAA LY.V
€cCc: 02/01/1892 102.750000
WISCONSIN BELL INC 8.000% DUE 01/01/2014 4,350,000.00 3,995,970.17 91.861383 8.831515 354,029 .83~
DEBS AAA AAA
CC: 01/01/1992 103, 380000
WISCONSIN BELL INC 8.250% DUE 11/15/2016 16,300,000 .00 14,911,529.23 91.481774 9.126458 1,388,470.77-
DEBS AAA LYY
cCC: 11/18/1991 104 .380000
TELEPHONE - TOTAL 2,307,372,500.00 2,089,401,909 .03 90.553299 8.801237 217,970,590.97-
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NAME AND DESCRIPTION

ALABAMA POWER
1ST MTGE

ALABAMA POWER
1ST MTGE

ALABAMA POWER
1ST MTGE

APPALACHIAN PO
1ST MTGE

APPALACHIAN PO
1ST MTGE

APPALACHIAN PO
1ST MTGE

APPALACHIAN PO
1ST MTGE

co

co

co

WER CO

WER CO

WER CO

WER CO

ARKANSAS POWER & LIGHT cO

1ST MTGE

BALTIMORE GAS & ELECTRIC CO
1ST & REF MTGE

BALTIMORE GAS & ELECTRIC CO
1ST & REF MTGE

BALTIMORE GAS & ELECTRIC CO
1ST & REF MTGE

BALTIMORE GAS & ELECTRIC CO
1ST & REF MTGE

BALTIMORE GAS & ELECTRIC CO
1ST & REF MTGE

CAROLINA POWER & LIGHT CO
1ST MTGE

CAROLINA POWER & LIGHT CO
1ST MTGE

CAROLINA POWER & LIGHT CcO
1ST MTGE

CENTRAL ILLINOIS LIGHT CO
1ST MTGE

CENTRAL ILLINOIS LIGHT CO
1ST MTGE

CENTRAL ILLINOIS LIGHT CO
1ST MTGE"-

CENTRAL ILLINOIS PUB SERV CO
1ST MTGE

CENTRAL ILLINOIS PUB SERV CO
1ST MTGE

CENTRAL POWER
1ST MTGE

CENTRAL POWER
1ST MTGE

CENTRAL POWER
1ST MTGE

CENTRAL POWER
1ST MTGE

& LIGHT

& LIGHT

&8 LIGHT

& LIGHT

co

co

co

co

cc:

cc:

cc:

cc:

cc:

cc:

cc:
RD:

NC:

cc:

cc:

cc:

cc:

cc:

cc:

cc:
RD:

cc:
NC:

cc:

cc:

NC:

cc:

cc:

cc:

cc:

cc:

cc:
RD:

COUPON/MATURITY
RATINGS

8,250%
Al
12/01/1991

DUE
A

8.875%
Al
03/01/1992

DUE
A

8.750%
an
07/01/1992

DUE
A

7.500% DUE

a2 A-
12/01/1991
8.128% DUE
A2 A-
07/01/1992

8.500% DUE
A2 A-
03/01/1992

8.750% DUE
A2 A-
02/01/1992
02/01/1992

7.500% DUE
BAA2 BBB
©08/01/1997

7.250%
an
04/15/1992

DUE
A+

7.125°% DUE
A A+
01/01/1992

7.500°% DUE
At A+
07/01/1992
DUE

At A+
09/15/1992

8.375°%

8.250°% DUE
At A+
09/15/1992

7.750% DUE

A2 a
08/01/1992

8.500%
a2
01/01/1992
o1/01/1992

DUE
A

8.875% DUE
A2 A
02/15/1996
02/15/1998

7.875%
AA2
09/01/1992

DUE
LY.

7.625% DUE
LY.%3 AA
09/01/1992

8.200% DUE
aAA2 AA
01/15/2002

7.87S% DUE
YN AA+
09/01/1992

7.500% DUE
.Y R AL+
05/01/1992

7.000% DUE
a2 A
02/01/1992

8.000%
A2
11/01/1992

DUE
a

8.250%
A2
10/01/1992

DUE
A

9.3758%
a2
12/01/1991
12/01/1994

DUE
a

ELECTRIC UTILITY

12/01/2003
103.510000
©03/01/2006
103.410000
07/01/2007
104.230000
12/01/2002
101,880000
07/01/2003
102,060000
03/01/2004
102,360000
02/01/2017

106.190000

08/01/2007

0a/15/2001
102. 140000
01/01/2002
102.220000
07/01/2002
102.410000
09/15/2006
103.880000
09/15/2007
104.150000
0s/01/2002
102.490000
o01/01/2017

104 .970000

02/15/2021

105.690000

09/01/2001
102.260000
©09/01/2002
102.570000

01/15/2022

09/01/2001
102.580000
05/01/2002
102,590000
02/01/2001
102,110000
t1/01/2003
102.760000
10/01/2007
103.990000
12/01/2019

107.850000

2,775,000.00
1,700,000.00
2,000,000.00
1,000,000.00
2,500,000.00
6,000,000,

oo

13,600,000.00

5,400,000.00

1,900,000.00
1,000,000.00

2,000,000,00
10,750,000.00
4,000,000.00
oo

1,000,000,

§,023,000.00

20,000,000.00

2,660,000, .00

8,680,000.00
3,000,000.00

800,000.00
3,013,000.00
1,230,000.00
1,000,000.00
6,500,000,

oo

3,000,000.00

104

2,668,298, 25

1,678,088.43

1,929,246.27

913,165.67

2,363,628.91

$.592,851.18

12,300,364.41

5,286,020.88

1,371,603.18

669,165.24

1,8434,056.59

9,729,857.25

3,619,555 .24

984,345.37

4,446,909 .58

19,515,633.70

2,234,246.95

6,869,289.437

2,986,712.64

§71,476.08

2,092,667.64

1,083,040,45

1,477,355

6,195,859.98

2,934,445 .04

96.154892

98.711084

96.462314

91.316567

94.545156

93.214186

90.4433856

97.889276

72.189641

66.916524

71.702830

90.510300

90.488881

98.434537

88.530949

97.578169

83.994246

79.139280

99.557088

71.434510

69.454618

88.052069

90.14773S

95.320923

97.814835

8.792100

.039396

. 194093

. 805000

.915415

.8824842

.782650

.740000

.536373

.444189

12,

$04069

.622002

. 450000

.978049

.74489S

.114250

10,

13

460570

971216

.2840000

302769

.088808

075000

.444000

.836305

. 600000

PREMUIM /

106,701

21,911

70,753

DISCOUNT( -

86,834,

136,371

75-

57-

73-

33-

.09~

407,148

299,635.

113,979

$28,396.

330,834,

565,943,

020,142,

380,444,

16,654 .

576,090,

484,366 .

425,753,

810,710,

13,287.

228,523,

920,332.

146,959 .

98,522,

304,140,

65,554,

85 -

59 -

82-

76-

41-

75-

76-

63-

42-

30-

05 -

53-

36-

92-

36-

55 -

65-

02-

96 -



NAME AND DESCRIPTION

COUPON/MATURITY
RATINGS

PAR VALUE

PREMUIM /
DISCOUNT( -

CINCINNATI
1ST MTGE

CINCINNATI
1ST MTGE

GAS

CINCINNATI
1ST MTGE

GAS & ELECTRIC

DAYTON POWER &
1ST MTGE

LIGHT CcoO

DAYTON POWER &
1ST MTGE

LIGHT CoO

DELMARVA POWER & LIGHT CO
1ST MTGE

FLORIDA POWER
1ST MTGE

& LIGHT CO

FLORIDA POWER
1ST MTGE

& LIGHT co

FLORIDA
SEC M T

POWER
NOTES

& LIGHT Cco
SER 8

FLORIDA
SEC M T

POWER
NOTES

& LIGHT CO
SER A

FLORIDA POWER
1ST MTGE

CORP

FLORIDA POWER
1ST MTGE

CORP

FLORIDA POWER
1ST MTGE

CORP

GEORGIA POWER CO
1ST MTGE

GEORGIA POWER CO
1ST MTGE

GULF POWER CO
1ST MTGE

GULF STATES UTILITIES CO
1ST MTGE

HAWATIAN ELECTRIC CO INC
1ST MTGE .

HAWAIIAN ELECTRIC CO
ASSUMED

INC

HAWAII ELECTRIC LIGHT CO
1ST MTCE SER M

HAWAIIAN ELECTRIC CO INC
ASSUMED

MAUI ELECTRIC CO LTD

1ST MTGE SER J

GAS & ELECTRIC CO

& ELECTRIC CO

co

INC

HOUSTON LIGHTING & POWER CO

1ST MTGE

HOUSTON LIGHTING & POWER CO

1ST MTGE

IDAHO POWER CO
1ST MTGE

IDAHO POWER CO
1ST MTGE

ILLINOIS POWER CO
1ST MTGE

ILLINOIS
1ST MTGE

POWER CO

ILLINOIS
1ST MTGE

POWER CO

cc:

cc:

cc:

cc:

cc:

NC:

cc:

cc:
RD:

RD:

RO :

cc:

cc:

cc:

cc:

cc:

cc:

NC:

cc:

cc:

cc:

cc:

NC:

cc:

cc:

cc:

NC:

cc:

8.625% DUE
8aa1 BB8B«+
12/01/1991

12/01/2000
102.610000

8.125% DUE 08/01/2003
BAaA1 BBB+
08/01/1992 103.290000

8.550% DUE
BaA1 8B8B+
10/15/1992

10/15/2006

103.080000

8.000% DUE 11/01/2003
A2 a
11/01/1992 102, 800000
8.500% DUE 10/15/2007
A2
10/18/1992 103. 100000
8.500°% DUE 02/01/2022
A2 A+

02/01/2002

8 .500% DUE
A2 A
o01/01/1992

01/01/2004
103.480000

7.878%
A2
o1/01/1992
01/01/1997

DUE ©01/01/2007

107.760000

8.550% DUE 0S/21/2012
a2 A
0s/21/1997
9.000% OUE 11/05/2021
A2 a
11/05/1996
7.750% DUE 10/01/2001
LY ¥ AA-
10/01/1992 102.630000
7.750°% DUE 06/01/2003
LY. ¥ AA-
©06/01/1992 103.120000
8.000% OUE 12/01/2003
AA3 AA-

12/01/1991 103.470000
7.500° DUE

A3 a-

07/01/1992

07/01/2002
102.260000

7.875% DUE 06/01/2003

A a-
06/01/1992 102.820000
7.500°%
az

0s/01/1992

DUE 0S/01/2003

102 . 680000
8.700% DUE

BAA2 8BB
04/01/2002

©04/01/2024

8.200%
A3
06/01/1992

DUE 12/01/2001
a-

102.540000
10.750% OUE

a3 A-
07/18/1992

07/18/2005
104 .450000
10.750%

A3 A-
07/18/199%2

DUE ©07/18/200S

104 .450000

8.125% DUE 02/01/2004

Al a

02/01/1992 103, 750000
8.750%
A3
03/01/2002

DUE 03/01/2022

7.750% DUE 09/01/2002
A2
09/01/1992 102.960000
8.500% DUE 11/15/2006
a2 a

11/15/1991 104 .770000
7.625% DUE 06/01/2003
BAA2 888+
06/01/1992 102,550000
7.950% DUE 07/01/2004
- 1.Y-¥3 B8BB+
07/01/2004

8.250% DUE
BAA2 ses+
11/01/1992

11/01/2007

103 .500000

1,000,000.00

1

2

1

3,500,000,

1

10

L3

2

b}

7

2

2

1

2

1

4

3

1,500,000.

3

3

13

7.

., 150,000.

.525,000.

.520,000.

.500,000.

. 800,000

,000,000.

.000,000.

.300,000.

,800,000.

,060,000

,400,000.

,050,000.

,000,000.

. 200,000,

,400,000.

,200,000.

900,000

,900,000.

,000,000.

. 400,000,

.400,000,

,500,000.

., 000,000,

105

150,000,

oo

oo

oo

oo

oo

.00

oo

oo

oo

oo

.00

oo

oo

00

oo

oo

oo

00

oo

oo

oo

oo

oo

oo

oo

oo

1,037,852,

1,445,287,

2,355,048 .

1,440,068.

3,473,867

1,657,323,

9,964,861

5,000,000,

4,279,093,

2,299,552,

6,723,150,

6,717,958,

1,973 .1

1,935,170,

1,137,789 .

6,391,599,

2,049,814

900,000,

1,900,000,

3,902,444,

3,374,557.

1,456,518,

2,738,263,

3,160,308

3,021,778,

6,888,625

26

21

26

61

.06

oo

22

29

60

43

39.43

o3

81

oo

63

oo

(-1

32

73

as

20

.82

71

26

93

90.

94.

93.

99 .

92.

99.

99 .

82,

95 .

90.

96 .

99 .

93.

100,

97.

99.

97.

80,

90.

100,

. 196091

248010

7729138

454294

004551

253360

073510

648611

. 000000

513796

126868

228762

783222

250704

758508%

.815818

868734

173392

000000

. Q00000

s6t1108

251698

101087

§37153

294529

167529

344409

9

.835689

.587227

.213039

.926107

.983360

.870000

.630921

.9158317

.552000

. 050000

.679591

.357103

. 339947

.061359

330732

.238699

.710000

. 320000

.750000

.750000

.474999

.820000

.169219

.147189

.059913

.927669

.684235

68,039 .

112,187,

79,712

164,951

$9,931

26,132

142,676 .

35,138

20,906.

500,447,

336,849 .

682,041

76,860

64,829

62,210,

8,401

150,185

97.555.

25,4842,

43,4384,

661,736

339,691

21,778

261,374

09 -

.74~

.79~

.74~

.39~

82-

94 -

.00

78 -

Ti-

40-

.87~

5$7-

91 -

.00~

.37

.00

.00

68-

27-

80-

a8-

T



NAME AND DOESCRIPTION

=z

KANSAS CITY POWER & LIGHT CO
1ST MTGE

KENTUCKY UTILITIES CO
1ST MTGE

LONG ISLAND LIGHTING CO
GEN & REF MTGE

LOUISIANA POWER & LIGHT CO
1ST MTGE

MASSACHUSETTS ELECTRIC CO
SEC M T NOTES SER S

MINNESOTA POWER & LIGHT CoO
1ST MTGE

MINNESOTA POWER &
1ST MTGE

LIGHT CcoO

MISSISSIPPI POWER CO

1ST MTGE

MISSISSIPPI
1ST MTGE

POWER CO

MONONGAHELA
1ST MTGE

POWER CO

MONONGAHELA
1ST MTGE

POWER CO

MONONGAHELA
1ST MTGE

POWER CO

MONTANA POWER CO
1ST MTGE

MONTANA POWER CO
1ST MTGE

NATIONAL RURAL UTILITIES CFC
GUARANTOR

SEMINOLE ELECTRIC COOP INC
GTD BONDS SER A

NATIONAL RURAL UTILITIES CFC
GUARANTOR
WESTERN FUELS -
GTD BOND

UTAH INC

NATIONAL RURAL UTILITIES CFC
GUARANTOR

WESTERN FUELS -
GTD BOND SER A

UTAH INC

NEW ENGLAND POWER CO
GEN & REF MTGE

NORTHERN INDIANA PUB SERV CO
1ST MTGE
NORTHERN INDIANA PUB SERV CO
1ST MTGE
NORTHERN STATES POWER CO (MN
1ST MTGE
NORTHERN STATES POWER CO (MN
1ST MTGE
NORTHERN STATES POWER CO (MN
1ST MTGE
NORTHERN STATES POWER CO (MN
1ST MTGE

NORTHWESTERN PUB SERV CO
1ST MTGE

OKLAHOMA
1ST MTGE

GAS & ELECTRIC CO

OKLAHOMA
1ST MTGE

GAS & ELECTRIC CO

cc:

cc:

NC:

NC:

NC:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

NC:

NC:

NC:

NC:

NC:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

COUPON/MATURITY
RATINGS

8.125% DUE 12/01/2006
a2 a

12/01/1991 108.170000
8.500% DUE 04/01/2007
.Y-¥] 1Y
04/01/1992 104.900000
7.900% DUE 07/1S8/2008
BAA2 ses

07/15/1997

7.740% DUE 07/01/2002
B8AA2 8BB+
07/01/1997

8.180% DUE 08/01/2022
Al A+
08/01/2002

8,700% DUE
A2 A-
09/01/1991

©9/01/2006
104 ,200000
8.350% DUE 09/01/2007
a2 -
©09/01/1992 104 .040000
7.625% DUE
Al A+
04/01/1992

0a/01/2002
102,370000
7.62S% DUE 05/01/2003
an A+
05/01/1992 102,630000
7.500% DUE

AA3 AA-
06/01/1992

06/01/1998
101.560000

7.875°% OUE 04/01/2002
AA3 AA-
04/01/1992 102.900000

8.625% DUE
AA3 AA-
12/01/1991

12/01/2007
104, 600000
7.700% DUE 02/01/1999

BAA1 8BB+
02/01/1999

8.250% DUE 02/01/2007
8aal 8eB+
02/01/2007

1.900%
AA3
o1/01/1994

OUE 01/01/200S

12.878%
AA3

BUE 07/01/2002

AA-

12.875% DUE
AA3 AA-
01/02/1994

01/02/2004

8.000% DUE
LR} A+
os/01/2002

08/01/2022

7.500% DUE 04/01/2002

ry -
04/01/1992 102,720000
8.375% DUE
A3 a-
10/15/1992

10/15/2006
103.540000
6.750% DUE

LY-¥] AA-
05/01/1992

05/01/1998
101.170000
8.000% DUE

aa2 Y-
10/01/1992

10/01/1999
101.660000

7.375% DUE 03/01/2002
AA2 AA-
03/01/1992 102.390000

8.375% DUE 01/01/2004
aAA2 aA-
01/01/1982 103.680000

8.250% DUE 07/01/2003
AA3 a+
07/01/1992 102.850000
7.125% DUE 01/01/2002
Al AA
©1/01/1992 102.%510000
8.375% 01/01/2004
an
01/01/1992

DUE
LY.}

103,.710000

PAR VALUE

5,600,000,

3,000,000,

15,000,000,

10,000,000,

§,000,000.

3,600,000,

1,750,000,

7,100,000,

1,750,000,

1,000,000.

1,850,000

$,000,000,

6,100,000,

2,000,000,

15,646,930,

13,163,847,

4,662,429,

12,000,000,

750,000,

2,250,000,

2,179,000,

3,070,000,

4,275,000,

5,350,000,

1,400,000,

7,750,000

1,600,000

106

oo

0o

0o

oo

1]

oo

(1]

(1]

oo

oo

.00

oo

[-1]

[-1-)

28

o2

oo

oo

oo

oo

oo

oo

oo

oo

.00

.00

$,397,267.48

2,651,416.32

14,985,633.00

10,000,000.00

4,989,758.80

3,020,229.40

1,317,833.12

6,524,755 .86

1,710,542 .64

765,043.56

1,378,1481.61

3,447,175.24

6,100,000.00

2,039,707.89

15,646,930.28

3,163,847 ,38

4,662,429.02

11,904,489 .60

743,678.73

2,133,083.30

1,622,687.82

2,458,632.61

3,010,165.87

4,037,834.87

1,300,655.048

6,121,054 .06

1,313,262.91

96.379776

88.380544

99.904220

100.000000

99.795176

83.895261

75.304750

1.897970

97.745294

76.504356

74.4943141

68.943505

100.000000

101.98539S

100.000000

100.000000

100,000000

99 .204080

9.157164

94.803702

74 .469381

80.085753

70.413237

75.473549

92.903931

78.981343

82.078932

11,

®

~

12,

12,

566257

.947891

.910000

.740000

.200000

.856836

.87949S

.769375

.908980

.422699

.434219

.453287

. 700000

.014000

900000

.875000

.875000

.070000

.622699

.025359

. 133394

162227

715499

.502849

264812

.646462

.275000

PREMUIM /
DISCOUNT( -

202,732.52-

348,583.68-

14,367.00-

10,2481.20-

$579,770.60-

432,166.88-

575,244 .14~

39,457.36-

234,956.44-

71,858.39-

1,552,824 .76-

39,707.89

95,510.40-

6,321.27-

116,916.70-

$56,312, 18-

611,367.39-

1,264,834 .13~

1,312,165.13-

99,344.96-

1,628,945.94-

286,737.09-



COUPGN/MATURITY BOOK 800K BOOK PREMUIM /

NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT( -

H 23z zz3332
OKLAHOMA GAS & ELECTRIC CO 8.625% DUE 01/01/2006 1,100,000.00 1,072,289.67 97.480879 8.950000 27,710.33-
1ST MTGE Al AA

CC: o1/01/1992 104 .480000
OKLAHOMA GAS & ELECTRIC CO 8.37S% DUE 01/01/2007 6,125,000.00 5,238,768.45 85.530913 10.295614 886,231 ,55-
1ST MTGE Al AA

CC: 01/01/1992 104 ,820000
OKLAHOMA GAS & ELECTRIC CO 8.625% DUE 11/01/2007 1,700,000.00 1,271,401 .85 74.788344 12.319456 428,598.1S-
1ST MTGE L} AA

ccC: 11/01/1992 104.820000
OKLAHOMA GAS & ELECTRIC CO 8.250% DUE 08/15/2016 5,000,000.00 4,442,754.61 88.855092 9.430000 $57,245 .39 -
1ST MTGE Al AA

CC: o08/15/1992 101.230000
RD: 08/18/1991

OKLAHOMA GAS & ELECTRIC CO 8.875% OVUE 12/01/2020 8,000,000.00 7.769,236.37 97.115455 9.159083 230,763.63-

1ST MTGE At LY}
CC: 12/01/199S 102.317000
NC: 12/01/199S

ORANGE & ROCKLAND UTIL INC 7.500% DUE 04/01/2001 1,430,000.00 1,303,702.284 87.496795 9.491709 186,297 .76-
1ST MTGE A2 a+

CC: o04/01/1992 102,400000
OTTER TAIL POWER CO 7.625% DUE 02/01/2003 1,000,000.00 986,730.13 98.673013 7.808035 13,269.87-
1ST MTGE AA3 AA-

CC: 02/01/1992 102.730000
PACIFIC GAS & ELECTRIC CO 8.250% DUE 09/01/2008 6,400,000.00 6,386,587.28 99.790426 8.275612 13,412.72-
1ST & REF MTGE an A

CC: 12/01/1991 104 . 080000
PACIFIC GAS & ELECTRIC CO 8.500% DUE 02/01/2009 7.750,000.00 7.202,332.38 92.933321 9.3330S51 $547,667.62-
1ST & REF MTGE Al a

CC: 06/01/1992 104 .390000
PACIFIC GAS & ELECTRIC CO 8.625% DUE 0S/01/2019 1,500,000.00 1,339,630.64 89.308709 9.755000 160,369.36-
1ST & REF MTGE Al A

CC: 12/01/1991 104 .210000
RD: 12/01/1990

PACIFIC GAS & ELECTRIC CO 9.000% DUE 08/01/2019 8,700,000.00 8,043,535.77 92.454434 9.800000 656,464 23
1ST & REF MTGE LYl A

CC: 06/01/1992 103.600000

RD: 06/01/1991

PACIFIC GAS & ELECTRIC CO 8.650% DUE 01/01/2020 4,500,000 . 00 4,027,863.18 89 .508071 9.752706 472,136.82-
1ST & REF MTGE A A

CC: 12/01/1991 103.740000

RD: 12/01/1991

PACIFIC GAS & ELECTRIC CO 8.500°% DUE 02/01/2020 15,300,000 .00 14,744,519 .32 96.369407 8.851548 555,480 .68-
1ST & REF MTGE Al a

€cc: 12/01/1991 104 .950000

RD: 12/01/1991

PACIFICORP 8.950°% DUE 09/01/2011 1,500,000.00 1,498,448 .03 99.896535 8.960000 1,551.97-
SEC M T NOTES SER C a3 a

NC: 09/01/2011
PACIFICORP 7.500% DUE 05/01/2002 1,575,000.00 1,425,392.21 90.501093 8.964427 149,607.79 -
ASSUMED A3 A
UTAH POWER & LIGHT CO CC: 05/01/1992 102.330000
1ST MTGE
PACIFICORP 8.750% DUE 12/01/2016 2,000,000.00 1,753,731.14 87.686557 10.112671 246,268.86-
ASSUMED A3 A
UTAH POWER & LIGHT CO cc: 12/01/1991 106. 160000
1ST MTGE RD: 12/01/1991
PENNSYLVANIA POWER & LIGHT C 7.625% DUE 02/01/2002 4,400,000.00 4,301,832, 40 97.768918 7.966563 98,167.60-
1ST MTGE A2 A

CC: 02/01/1992 102.650000
PENNSYLVANIA POWER & LIGHT C 8.250% DUE 12/01/2006 2,500,000 00 2,288,228.86 91.529154 9.337990 211,771.14-
1ST MTGE A2 A

CC: 12/01/1991 103.990000
PENNSYLVANIA POWER & LIGHT C 8.500% DUE 12/01/2007 2,500,000, 00 2,333,130.15 93.325206 9.330000 166,869 .85~
1ST MTGE A2

CC: 12/01/1991 103.850000
PENNSYLVANIA POWER & LIGHT C 9.000% DUE 04/01/2016 9,800,000.00 9,081,849.76 92.6678SS 9.799704 718,550.24-
1ST MTGE A2 A

CC: o04/01/1992 106 .350000

RD: 04/01/1991
PENNSYLVANIA POWER & LIGHT C 9.250% DUE 10/01/2019 1,000,000.00 970,773.06 97.077306 9.550000 29,226.94-
1ST MTGE a2 a

CC: 10/01/1999 104 . 530000

NC: 10/01/1999
PHILADELPHIA ELECTRIC CO 8.000% DUE 04/01/2002 10,000,000.00 9,807,999.38 98.079994 8.292997 192,000.62-
1ST & REF MTGE BAaA1 BBB+

NC: 04/01/2002
POTOMAC EDISON CO 8.375°% DUE 05/01/2001 1,840,000.00 1,718,902.65 93.418622 9.449659 121,097.35-
1ST MTGE AA3 AA-

CC: 05/01/1992 102 . 800000
POTOMAC EDISON CO 7.S00% DUE 12/01/2002 3,000,000.00 2,311,649 .85 77.05499S 11.109222 688,350.15-
1ST MTGE AA3 AA -

CC: 12/01/1991 103.000000
POTOMAC EDISON CO 8.625% DUE 12/01/2007 1,750,000.00 1,454 ,669.06 83, 123946 10.859741 295,330.94-
1ST MTGE AA3 AA-

cc: 12/01/1991 104 .660000
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POTOMAC EDISON
1ST MTGE

POTOMAC ELECTRI
1ST MTGE

POTOMAC ELECTRI
1ST MTGE

POTOMAC ELECTRI
1ST MTGE

POTOMAC ELECTRI
1ST MTGE

POTOMAC ELECTRI
1ST MTGE

PUB SERV CO OF
1ST MTGE

PUB SERVY CO OF
1ST MTGE

PUB SERV CO OF
1ST MTGE

PUB SERV CO OF
1ST MTGE

PUB SERV CO OF
1ST MTGE

PUB SERV ELECTR
1ST & REF MTGE

SOUTH CAROLINA
1ST & REF MTGE

SOUTHWESTERN EL
1ST MTGE

SOUTHWESTERN EL
1ST MTGE

SOUTHWESTERN PU
1ST MTGE

SOUTHWESTERN PU
1ST MTGE

SOUTHWESTERN PU
1ST MTGE

TAMPA ELECTRIC
1ST MTGE

TAMPA ELECTRIC
1ST MTGE

TEXAS MUNICIPAL
CONTRACTOR
NAVASOTA MINING
SEC NOTE I

TEXAS MUNICIPAL
CONTRACTOR
NAVASOTA MINING
SEC NOTE I1

TEXAS MUNICIPAL
CONTRACTOR
NAVASOTA MINING
SEC NOTE III

TEXAS UTILITIES
1ST MTGE & coLlL

TEXAS UTILITIES
1ST MTGE & COLL

TEXAS UTILITIES
ASSUMED

DALLAS POWER &
1ST MTGE

co

C POWER CO
C POWER CO
C POWER CO
C POWER CO

C POWER CO

COLORADO
COLORADO
COLORADO
OKLAHOMA
OKLAHOMA

IC & GAS co
ELEC & GAS CcoO
ECTRIC POWER
ECTRIC POWER
B SERV CO

B SERV CO

8 SERV CO

co

co

POWER AGENCY

CO INC

POWER AGENCY

Co INC

POWER AGENCY

CO0 INC

ELECTRIC CO
TR

ELECTRIC CO
TR

ELECTRIC CO

LIGHT coO

cc:
ROD:

cc:

cc:

cc:

cc:

cc:
RD:

cc:

NC:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:
RD:

cc:

COUPON/M.
RATI

8.875% DUE
aa3 aa-
08/01/1992
08/01/2001

5.125% DUE
a1l AA-
04/01/1992

6.625% DUE
L)

Al
02/15/1992

7.750% DUE
at AA-
03/15/1992

7.750% DUE
Al AA-
10/01/1992

8.250% DUE
Al aa-
03/01/1992
03/01/1992

7.625% DUE
BAA1 BBB+
06/01/1992

8.125% DUE
BAA1 BB+
03/01/2004

8.250% DUE
BAA1 BBB+
11/01/1992

7.375% DVUE
L.Y-¥4 AA-
03/01/1992

8.750% DUE
AA2 L.Y-%4
06/01/1992

8.450% DUE
A a
09/01/1992

8.400% DUE
a1 A
12/01/1991

7.500% DUE
AA2 AA-
10/01/1992

8.750% DUE
AA2 AA-
o08/01/1992

8.450°% DUE
aAA2 AA
05/01/1992

7.625% DUE
AAn2 AA
10/01/1992

8.375°% DUE
AA2 LY}
03/01/1992

7.250% DUE
AA1 AA
01/01/1992

7.375% DUE
aA1 LY.}
01/01/1992

16.875% DUE
a1 A

16.500% DUE
Al A

16.500% DUE
At A

9.250°% DUE
8AA2 8BB
02/01/1992
02/01/1992

8.500% DUE
8AaA2 -7:1:]
08/01/2002

7.375% DUE
BAA2 B8B8B
11/01/1992

ATURITY
NGS

o8/01/2021

107.770000

oa/01/2001
101,500000
02/15/2003
102.470000
03/1%/2004
102,310000
10/01/2007
103.300000
03/01/2017

104 ,690000

06/01/2003
102, 630000

03/01/2004

11/01/2007
103.500000
03/01/2002
102.290000
06/01/2008
103.630000
08/01/2006
103.790000
12/01/2006
104 .060000
10/01/2001
102.070000
08/01/2008
104.530000
05/01/2001
102.330000
10/01/2002
102.680000
03/01/2007
104.050000
01/01/2001
102.340000
o01/01/2002
102.580000

04/21/2007

01/06/2008

01/06/2008

02/01/2017

106.640000

08/01/2024

11/01/2001

102.520000

PAR VvALUE

10,000,000

1,287,000

10,770,000,

1,170,000,

§,450,000

11,000,000,

9,750,000.

§,000,000.

1,000,000,

2,000,000

2,000,000,

1,000,000

1,100,000,

2,500,000

3,500,000,

836,000

1,000,000

1,500,000.

1,500,000,

4,100,000

12,562,183,

12,467,186

5,169,212,

1,250,000,

24,200,000,

3,200,000,

108

.00

.00

oo

oo

.00

oo

oo

oo

oo

.00

oo

.00

oo

.00

oo

.00

.00

oo

(1]

.00

o9

00

oo

oo

9,859,730.98

758,583.61

8,356,970.98

1,113,852.26

5,146,063.44

7.926,002.88

9,448,185.68

4,942,333.68

894,871.08

1,531,826.73

1,654,954,63

966,569 .35

1,017,047.77

1,728,673.60

3,397,118.81

890,925,52

877.,833. 71

1,304,213.44

1,073,321.22

2,930,110.69

12,562,153.98

12,467,186.09

5.169,212.17

1,206,401.37

24,087,071.186

2,508,902.76

98.

60 .

77.

95 .

94,

72.

96.

89,

76.

82,

92.

69 .

97.

106,

87.

86 .

71

T1.

100,

100,

100,

78.

597310

348736

594902

201048

423182

054572

904469

846674

487108

591337

747732

656935

458888

1469434

060537

570038

783371

947563

.554748

466114

000000

000000

000000

512110

33352

403211

1.,

7.

9.

010980

.759219

949251

.418621

361863

735187

059199

.280000

580000

.328680

.328454

.864245

.370000

.412689

.099601

385529

.500000

. 114829

.906565

.627884

.874999

.500000

500000

620000

.541977

.777889

PREMUIM /
DISCOUNT(-)

140,269.02-

498,416.39-

2,413,029 .02~

$56,147.74-

303,936.56-

3,073,997.12-

301,814.32-

§7,666.32-

105,128.92-

468,173.27-

345,045.37-

33,430.6S5-

82,952.23-

771,326,480~

102,881.19-

54,925,52

122,166.29-

195,786.56-

426,678 .78-

1,169,889.31-

43,598.63-

112,928.84-

691,097 .24~



COUPON/MATURITY BOOK 800K BOOK PREMUIM /

NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNTI( -)
: B EEEY B B z
TEXAS UTILITIES ELECTRIC CO 7.625% DUE 09/01/2002 3,000,000.00 2,933,031.85 97.767728 7.9448499 66,968 .15~
ASSUMED BAA2 sas
DALLAS POWER & LIGHT CO CC: 09/01/1992 102.940000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 8.875% DUE 03/01/2006 2,000,000.00 1,872,808.89 93.640445 9.719268% 127,191, 11~
ASSUMED B8AA2 888
TEXAS ELECTRIC SERVICE CQO CC: 03/01/1992 1084.570000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 9.500% DUE 02/01/2009 3,350,000.00 3,194,255.84 95.350921 10.073937 155,744 .16~
ASSUMED BAA2 88B
TEXAS ELECTRIC SERVICE CO cc: o02/01/1992 104 . 860000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 8.625% DUE 02/01/2000 1,100,000.00 962,705.13 87.518648 11.154609 137,294 .87~
ASSUMED 8AaA2 ses
TEXAS POWER &8 LIGHT CO €C: 02/01/1992 102.330000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 7.128% DUE 02/01/2001 2,100,000.00 1,861,966.74 88.665083 9.085733 238,033.26-
ASSUMED BaA2 8B8
TEXAS POWER & LIGHT CO CC: 02/01/1992 102.580000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 9.500% DUE 04/01/2005 1,000,000.00 929,924.57 92.992457 10.493499 70,075.43-
ASSUMED 8AA2 888
TEXAS POWER & LIGHT CO CC: 04/01/1992 103.940000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 8.600% DUE 01/01/2006 4,500,000.00 4,195,789 .04 93.239756 9.502245 304,210.96-
ASSUMED BAA2 8BB
TEXAS POWER & LIGHT CO CC: 01/01/1992 103.860000
1ST MTGE
TEXAS UTILITIES ELECTRIC CO 8.250% DUE 02/01/2007 8,900,000.00 8,175,457.14 91.859069 9.251463 724,542 .86-
ASSUMED BAA2 sBs
TEXAS POWER & LIGHT CO CC: 02/01/1992 103.990000
1ST MTCE
TEXAS-NEW MEXICO POWER CO 8.700% DUE 09/01/2006 500,000.00 480,691.95 96.138390 9.189539 19,308 .05~
1ST MTGE BA2 B8
CC: ©09/01/1992 103,900000
UNION ELECTRIC CO 8.12S% DUE 10/01/2001 1,000,000.00 956,962.99 95.696299 8.826000 43,037.01-
1ST MTGE an AA-
CC: 10/01/1992 102,640000
VIRGINIA ELECTRIC & POWER CO 7.375°% DUE 06/01/2002 6,600,000.00 6,264,753.89 94.9208513 8.123457 335,246.11-
1ST & REF MTGE A2 A
CC: 06/01/1992 101.680000
VIRGINIA ELECTRIC & POWER CO 8.750% DUE 04/01/2021 7,200,000.00 6,975,040.85 96.875567 9.056102 224,959 .1S-
1ST & REF MTGE a2 A

CC: ©04/01/2001 102 .200000
NC: ©04/01/2001

WEST PENN POWER CO 7.875% DUE 07/01/1999 2,450,000 .00 1,917,989.63 78.285291 12 708472 §32,010.37-
1ST MTGE AA3 A+

CC: 07/01/1992 101.930000
WEST PENN POWER CO 8.128% DUE 07/01/2001! 7.859,000.00 $,858,891.73 74.550092 13.045209 2,000,108.27-
1ST MTGE AA3 A+

CC: 07/01/1992 102.640000
WEST PENN POWER CO 7.625% ODUE 06/01/2002 1,125,000.00 793,685.40 70.549813 13.011856 331,314.60-
1ST MTGE AA3 A+

CC: 06/01/1992 102,950000
WEST PENN POWER CO 8.500% OUE 12/01/2007 2,000,000.00 1,514,247 .04 75.712352 11.995432 485,752.96-
1ST MTGE AA3 A+

€CC: 12/01/1991 104 .400000
WEST PENN POWER CO 8.87S8% DUE 02/01/2021 13,000,000.00 12,872,692.5S 99.020712 8.969076 127,307 4S-
1ST MTGE AA3 A+

CC: 02/01/1992 107.200000
RD: 02/01/2001

WEST TEXAS UTILITIES CO 7.750% DUE 06/01/2007 10,000,000.00 9.,933,353.13 99.333531 7.826000 66,646.87-
1ST MTGE LY-¥3 AA-

NC: 06/01/2007
WEST TEXAS UTILITIES CO 8.87%% DUE 05/01/2016 12,125,000.00 11,743,570.80 96.854192 9.202609 381,429 20-
1ST MTGE aAA2 AA -

CC: 05/01/1992 106.250000
RD: 05/01/1991

WESTERN RESOURCES I[NC 8.625% DUE 02/01/2008S §,000,000.00 3,983,537.47 79.670749 11.759781 1,016,462.53-
NAME CHANGED FROM A3 A-
KANSAS POWER & LIGHT CO CC: 02/01/1992 103.362000
1ST MTGE
WESTERN RESOURCES INC 8.128% DUE 06/01/2007 6,250,000.00 6,018,932.50 96.302920 8.555807 231,067 .50~
NAME CHANGEO FROM A3 A-
KANSAS POWER & LIGHT CO CC: 06/01/1992 103.050000
1ST MTGE
WESTERN RESOURCES INC 8.628% DUE 03/01/2017 9,000,000.00 8,155,724.50 90.619161 9.626097 844,275 .50~
NAME CHANGED FROM A3 A-
KANSAS POWER & LIGHT CO CC: 03/01/1992 108.831000
1ST MTGE RD: ©03/01/1992
WISCONSIN ELECTRIC POWER CO 6.87%% DUE 11/15/1997 3.332,000.00 2,590,139 37 77.735290 12.73048S 741,860.13-
1ST MTGE aa2 AA+

CC: 11/158/1991 101.700000
WISCONSIN ELECTRIC POWER CO 6.875% DUE 05/15/1998 2,907,000.00 2,176,360.00 74.866185 13.209315 730,640 .00~
1ST MTGE aAAn2 Aa+

CC: 0S/15/1992 101.630000
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NAME AND DESCRIPTION

WISCONSIN ELECTRIC POWER CO

1ST MTGE

WISCONSIN ELECTRIC POWER CO

1ST MTGE

WISCONSIN PUB SERV CORP
1ST MTGE

ELECTRIC UTILITY -

ARKLA INC
M T NOTES SER B

ARKLA INC
DEBS

CONSOLIDATED NATURAL GAS CO

S F DEBS

ENRON CORP

GUARANTOR

QUANTUM CHEMICAL CORP
C S AGREE

GAS UTILITY - TOTAL

ODELTA AIR LINES INC
€ T CERTS SER 1990 A

FEDERAL EXPRESS CORP
LESSEE

FEDDATA ASSOCIATES L P
SEC NOTE

NORFOLK SOUTHERN CORP
DEBS

UNION PACIFIC CORP
M T NOTES SER C

TRANSPORTATION - TOTAL

AMERICAN HOME
NOTES

AMOCO CORP
GUARANTOR
AMOCO CO
S F DEBS

ATLANTIC RICHFIELD CO
DEBS

ATLANTIC RICHFIELD CO
DEBS

BAXTER INTL INC
NOTES

TOTAL

PRODUCTS CORP

cc:

cc:
RO :

cc:

NC:

cc:

SF:

cc:

SF:

NC:

NC:

NC:

cc:

SF:

NC:

NC:

NC:

COUPON/MATURITY
RATINGS PAR VALUE

7.250% DUE 0S/15/1999
AA2 AA+
©5/15/1992

2,180,000.00
101.700000

8.500% OUE
AA2 AA+
12/15/1991
12/15/1991

12/15/2016 10,000,000.00

105 ,970000
8.200°% DUE 02/01/2012

AA2 AA+
02/01/1992

5,880,000.00

103,900000

735,602,758.92

GAS UTILITY

8.640% DUE 09/04/1998
BA1 BB+
09/04/1998

§,000,000.00

9.875% DUE 02/15/2018
BAt 88+
02/15/1992
02/15/1998
1999  96%

10,400,000.00
107.900000
10,000,000

8,750% DUE
an AA-
10/01/1999
10/01/1999
1999 95°%

10/01/2019 30,000,000,.00
103,.800000
7,125,000

16.000% DUE 06/30/2001
BAA2 888

11,757,798.23

TRANSPORTATION

10.790°% OUE 03/26/2014
BAA1 88B+

19,376,000.00

12.500% DUE 0S5/01/2008
BAA3 BBB

7,552,314 .14

9.000% DUE
aA3 AA
o03/01/2021

03/01/2021 23,000,000.00

9.780% DUE 04/20/200S
az A
04/20/2008

10,000,000.00

59,928,314.1848

INDUSTRY

6.875% DUE
aaa LY-Y.)
04/15/1997

04/15/1997 §,000,000.00

8.625% DUE
AAA LY.T)
12/15/19986
12/15/1996
1997 57%

12/18/2016 49,400,000.00
104 .312000
9,000,000
9.125°% DUE 03/01/2011

an A+
03/01/2011

35,000,000.00

9.000% OUE 04/01/2021
a1 A+
04/01/2021

15§,000,000.00

7.500% 1§,000,000.00
A3

05/01/1997

DUE 05/01/1997
A-

"
"

1,676,860.89

9,117,489.52

4,900,655.53

6,132,014.78

10,598,413.36

28,928,372.40

11,757,798.23

19,376,000.00

7.552,314 .14

23,413,608.79

10,000,000.00

§,000,000.00

45,6%6,138.29

34,321,923.91

14,8%1,609.15

18,000,000.00

800K
PRICE

76.920224

1.174895

83.344482

92,390557

102,200246

01.907821

96.427908

100,000000

100,000000

100,000000

101.798299

100.000000

100,690173

100,000000

92.421333

98.062640

99.010728

100,000000

PREMUIM /
DISCOUNT(-)

BOOK
YIELD

"
"
"

12.319747 503,139.11-
9.429090 882,510.48-
10.099763 979,344,447
9.818520 $5,975,271.63-
8.170000 132,014.78
9.667987 198,413.36
9.104975 1,071,627,60-
16.000000 0.00
10.521013 741,199 .46~
10.790000 0.00
12.500000 0.00
8.826022 413,608.79
9.780000 0,00
10.074588 413,608.79
6.875000 0.00
9.422004 3,743.,861.71-
9.345680 678,076.09-
9.098000 148,390 .85~
7.500000 0.00



COUPON/MATURITY BOOK BOOK BOOK PREMUIM /
NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT( -

zzzzzsszzzs: T2z z2zzzzzs : 222z H 2z
BOEING CO 8.750% DUE 08/15/2021 27,000,000, 00 27,022,395.49 100.082946 8.741720 22,395.49
DEBS AA3 LY}
NC: o08/18/2021
CAMPBELL SOUP CO 10.600% DUE 01/05/2001 8,794,834.25 8,794,834.25 100.000000 10. 600000 0.00
E T LOAN CERT AA2 AA
CAPITAL CITIES/ABC INC 8.750% DUE 03/15/2016 10,000,000.00 9,249,419 .54 92.494195 9.553887 750,580.46-
GUARANTOR Al as
CAPITAL CITIES/ABC FIN CO IN CC: 03/15/1992 108 ,713000
GTD S F DEBS RD: 03/15/1996
SF: 1997 76% 12,000,000
ODAYTON HUDSON CORP 9.250% DUE 11/15/2016 14,900,000.00 15,069,138.32 101,135157 9.132441 169,138.32
S F DEBS A3 A

CC: 11/18/1991 106.562000
RD: 11/15/1996
SF: 1997 95% 12,500,000

DAYTON HUDSON CORP 9.875% DUE 06/01/2017 3,500,000.00 3,490,284 39 99.722411 9.905060 9,715.61-
S F DEBS A3 A

CC: 06/01/1992 107.406000

RD: ©06/01/1997

SF: 1998 95% 7.500,000

DOw CHEMICAL CO 9.350% DUE 04/20/2005 10,000,000.00 9,752,258 .63 97.522586 9.700000 247,741.37-
M T NOTES SER A an A

NC: 04/20/200S
DOwW CHEMICAL CO 8.500% DUE 01/15/2006 1,000,000.00 928,787 .34 92.878734 9.450000 71,212 .66~
S F DEBS At

A
CC: 01/15/1992 103.060000
SF: 1987 76% 8,000,000

OOwW CHEMICAL CO 8.625% DUE 04/01/2006 15,500,000.00 14,564,456 .15 93.964233 9.4123148 935,543 .85~
DEBS Al a

NC: 04/01/2006
DOwW CHEMICAL CO 7.875% DUE 07/15/2007 17,200,000.00 16,029,071.05 93.192274 8.690787 1,170,928.95-
S F DEBS A1 A

CC: 07/15/1992 102.850000

SF: 1988 76% 12,000,000
DOw CHEMICAL CO 8.8S0°% DUE 09/15/2021 4,000,000.00 4,067,693.33 101.692333 8.688000 67,693,333
DEBS 1 A

NC: 09/15/2021
OU PONT (E 1) DE NEMOURS & C 8.500% DUE 0S5/01/2006 11,042,000.00 9,921,053.17 89.848335 9.850890 1,120,946.83-
S F DEBS AA2 .Y}

CC: 05/01/1992 103.060000

SF: 1987 75°% 11,850,000
DU PONT (E 1) DE NEMOURS & C 8.500% DUE 04/15/2016 21,000,000.00 19,131,991.22 91.104720 9.438946 1,868,008.78-
S F DEBS AA2 LYY

CC: 04/15/1992 105 .670000
RD: ©04/15/1996

SF: 1997 76% 12,000,000
DU PONT (E ) DE NEMOURS & C 8.250% DUE 01/15/2022 16,500,000.00 15,899,270.013 96.359212 8.589912 600,729 .97-
DEBS AA2 AA

NC: 01/15/2002
GENERAL ELECTRIC CO 8.500% DUE 0S/01/2004 9,893,000.00 8,992,917.80 90.901828 9.803370 900,082, 20~
S F DEBS AAA AAA

CC: 05/01/1992 102.380000
SF: 198S 75°% 11,850,000

GENERAL ELECTRIC CO 8.625% DUE 04/01/2016 18,000,000.00 16,997,154.93 94.428639 9.197786 1,002,845 .07~
S F DEBS AAA AnA

CC: 04/01/1992 106.038000

RO: 04/01/1996

SF: 1997 95° 15,000,000

GENERAL MOTORS CORP 8.125% DUE 04/15/2016 4,000,000.00 3,429,687.20 85.742180 9.689240 $70,312.80-
DEBS az A-

CC: 04/15/1992 105.100000

RD: ©04/15/1996

HALLIBURTON CO 8.750% OUE 02/15/2021 35,900,000.00 34,846,850.00 97.06643S 9.035702 1,063,150.00-
DEBS AA3 AA-

NC: 02/15/2021
INTL BUSINESS MACHINES CORP 8.375°% DUE 11/01/2019 74,500,000.00 66,903,229.06 89.802992 9.417948 7.596,770.94-
DEBS AA2 AAA

NC: 11/01/2019
INTL PAPER CO 7.625% DUE 01/15/2007 13,000,000.00 12,893,805.83 99 .183122 7.720000 106,198 .17~
NOTES A3 A-

NC: 01/15/2007
K MART CORP 6.000% DUE ©01/01/2008 32,700,000.00 29,128,998.7S 89.079507 7.159030 3.571,001.25-
LEASE CERTS A2 A
K MART CORP 13.500% DUE 01/01/2009 6,000,000, .00 5,774,731.67 96.245528 14.092296 225,268 .33~
LEASE CERTS A2 A
K MART CORP 9.750% DUE 12/12/2006 4,703,264.10 4,556,410.97 96.877634 10.155061 146,853, 13-
LESSEE )

an
SPARKS MART PROPERTIES CORP CC: 12/12/1991 103.680000
NOTE SER B

KROGER CO 11.750% DUE 11/01/2010 16.635,410.00 16,635,410.00 100.000000 11.750000 0.00
LESSEE BA3 B+

GREYHOUND R E INVEST ONE INC

SEC NOTES SER C

MOBIL CORP 7.250% DUE 03/15/1999 2,000,000, .00 1,966,345.31 98.317266 7.580000 33,.654.69-
NOTES Y-} AA
NC: 03/15/1999



NAME AND DESCRIPTION

z2233z33333
MOBIL CORP
DEBS

MOBIL CORP
GUARANTOR

MOBIL ALASKA PIPELINE CO

GTD S F DEBS

MONSANTO CO
DEBS

OCCIDENTAL PETROLEUM CORP

ASSUMED
OXYCHEM PROPERTIES CORP
SEC NOTES (F-320L)

OCCIDENTAL PETROLEUM CORP

ASSUMED
OXYCHEM PROPERTIES CORP
SEC NOTES (F-321 L)

PENNEY
LESSEE

(v c) co INC

PENNSALEM PROPERTIES INC

SEC NOTE

PEPSICO
NOTES

INC

PROCTER & GAMBLE coO
S F DEBS

RITE AID CORP
S F DEB8S

SHELL OIL coO
S F DEBS

TEMPLE-INLAND INC
M T NOTES SER D

TEXACO INC
S F DEBS

TEXACO INC
S F DEBS

TEXACO INC
GUARANTOR

TEXACO CAPITAL INC

M T NOTES

TEXACO INC

GUARANTOR

TEXACO CAPITAL INC

M T NOTES SER 1991
TEXACO INC

GUARANTOR

TEXACO CAPITAL INC

M T NOTES SER 1991
TEXACO INC

GUARANTOR

TEXACO CAPITAL INC

M T NOTES SER 1991
TEXACO INC/CHEVRON USA
GUARANTOR

PEMBROKE CAPITAL CO INC

S F DEBS

WAL -MART STORES
SEC BONDS SER A

INC

WESTVACO CORP
S F DEBS

INDUSTRY - TOTAL

INC

NC:

cc:
SF:

NC:

cc:

NC:

cc:

SF:

cc:

SF:

cc:
SF:

NC:

cc:
SF:

cc:
SF:

NC:

NC:

NC:

NC:

cc:

SF:

NC:
SF:

COUPON/MATURITY
RATINGS

8.625% DUE
AA2 LY
08/15/2021

8.450% DUE
AA2 LY}
©3/01/1992
1986 76%

8.700% DVE

Al a
10/18/2021

15,250% OUE
BAA2 -1-1.]

15.250%
8AA2

DUE
BBSB

9.375% DUE
A+

A2
0s/01/1980

7.625%
al
11/01/1998

DUE
A

8.625% DUE
AA2 AA
04/01/1992
©04/01/1996

1997 95%
9.625% DUE
A2 A

©3/01/1992
03/01/1996

1997 98%
8.000% DUE
AAA AAA

04/15/1992
1988 T1%

8.125% DUE

A2 a
12/18/2006

8.875%
a1l
05/01/1992
1986 74%

OUE
A+

8.500% DUE
Al A+
04/01/1992
1987 74%

7.980% DUE
Al A+
11/01/1999

7.780% DUE
Al A+
07/01/2002

7.950% DUE
Al A+
oa/15/2017

8.375% DUE

A A+
07/15/2002

11.500% DUE
a1 a+

8.250% DUE
LY NR
12/29/1991
03/12/19917

1990 100%
8.300% DUE
al a

08/01/2002
2003 95%

08/15/2021

03/01/2008

102, 710000
6,000,000

10/18/2021

07/02/2001

07/02/2001

05/01/200S

100,000000

11/01/1998

04/01/2016
105.600000
§,000,000

03/01/2016
106.247000
3,250,000

04/15/2007

103,200000
1,250,000

12/15/2006

0s/01/2008

102, 600000
1,750,000

04/01/2006

102.790000
1,750,000

11/01/1999

07/01/2002

04/15/2017

©07/15/2022

os8/01/2008

12/29/2001

108 ,500000

©08/01/2022

6,250,000

PAR vALUE

3,000,000,00

4,734,000.00

4,000,000.00

1,947,775.0S

5,147,846.10

30

4,748 ,827.

18,000,000.00

1,000,000,.00

1,000,000.00

19,900,000.00

4,000,000.00

4,473,000.00

oo

6,468,000,

oo

10,000,000,

13,900,000,

(-1

25,000,000,

-1-]

9,000,000,00

870,000.

oo

19,721,000.00

13,000,000.00

3,056,100,93

4,440,699 ,02

4,084,948.39

os

1,947,77s.

§,147,846.10

4,748,827,

17,986,249,

2

10,482,836.40

10,791,267.89

18,404,483.15

4,041,698.49

4,464,373.83

09

6,314,928,

9,969,426.36

13,900,000,

oo

25,000,000,

[-1-]

8,907,672.69

816,201,

54

19,721,000.00

13,000,000.00

.870031

93.804373

102.123710

100.000000

100.,000000

100,000000

99.923606

95.298513

98.102435

92.484840

.0482462

99.807150

97.633397

99.694264

000000

100,

000000

100.

98.974141

93.

816269

100,.000000

100.000000

95.782616

BOOK
YIELD

8.450000

9.300000

8.500000

15.249989

15.249990

9.375000

7.63953S

9.112210

9.832140

8.928074

8.000000

8.900000

8.800000

8.039000

7.788000

7.950000

8.472000

12.477685S

8.250000

8.300000

PREMUIM /
DISCOUNT( -

$6,100.93

293,300.98-

84,948 .39

13,750.88-

517,163 .60~

208,732.11-

1,895,516,85-

41,698.49

8,626.17-

183,071.91-

30,573.64-

92,327.31-

63,798.46-



COUPON/MATURITY BOOK BOOK BOOK PREMUIM /
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BANK, FINANCE & INSURANCE

AETNA LIFE & CASUALTY CO 8.125% DUE 10/15/2007 63,900,000.00 63,614,303.62 99.552901 8.171901 285,696.38-
S F DEBS a aa

CC: 10/15/1992 103.050000

SF: 1988 76% 10,000,000
AMERICAN GENERAL CORP 9.625% DUE 02/01/2018 5,300,000.00 $,144,699.15 97.069795 9.940000 155,300.85-
S F DESS A AA

CC: 02/01/1998 104.638000

NC: 02/01/1998

SF: 1999 76% 6,000,000
FORD MOTOR CREDIT CO 9.150% DUE 05/07/1997 9,400,000.00 8,857,763.52 94.231527 10.757819 542,236.48-
M T NOTES a2 A

NC: 08/07/1997
FORD MOTOR CREDIT cO 9.200% DUE 05/07/1997 2,000,000.00 1,972,670.29 98.633515 9.570129 27,329.71-
M T NOTES A2 A

NC: 05/07/1997
FORD MOTOR CREDIT CO 9.350% DUE 05/14/1997 3,000,000.00 2,974,631.45S 89 .154382 9.579089 25,368,.55-
M T NOTES A2 A

NC: 05/14/1997
FORD MOTOR CREDIT CO 9.350% OUE 06/10/1997 3,200,000.00 3.092,260.30 96.633134 10.264339 107,739 .70-
M T NOTES A2 a

NC: 06/10/1997
FORD MOTOR CREDIT CO 9.350% DUE 08/20/1997 $,000,000.00 4,952,571.03 99.051421 9.596719 47,428.97-
M T NOTES a2z A

NC: 08/20/1997
FORD MOTOR CREDIT CO 10.350% OUE 10/01/1997 20,000,000.00 20,000,000.00 100.000000 10.350000 0.00
M T NOTES az a

NC: 10/01/1997
FORD MOTOR CREDIT CO 9.700% DUE 11/18/1897 11,300,000.00 11,124,205.89 98.444300 10.090722 178,794, 11+
M T NOTES A2

NC: 11/18/1997
FORD MOTOR CREDIT CO 8.375% DUE 11/01/2001 10,800,000.00 10,181,795 .11 93.998103 9.324178 648,204 .89-
DEBS A2 A

CC: 11/01/1892 100.800000
FORDO MOTOR CREDIT CO 8.375% DUE 12/01/2002 4,310,000.00 3,970,744.00 92.128631 9.570958 339,256.00-
DEBS A2 a

CC: 12/01/1991 101.200000
GENERAL ELECTRIC CAPITAL COR 9.000% DUE 09/15/2008§ §,000,000.00 5,260,112.89 105.202258 8.337000 260,112.89
M T NOTES SER A AAA aaa

NC: 09/15/2008%
GENERAL ELECTRIC CAPITAL COR 9.000% DUE 09/15/2006 5,000,000.00 5,263,408.60 105.268172 8.355000 263,408.60
M T NOTES SER A AAA aaa

NC: 09/15/2006
GENERAL ELECTRIC CAPITAL COR 9.080% OUE 12/31/2007 10,000,000.00 10,000,000.00 100.000000 10.182000 0.00
M T NOTES SER A aaa Y.V

NC: 12/31/2007
GENERAL ELECTRIC CAPITAL COR 9.830% OUE 12/15/2008 1$,000,000.00 15,000,000.00 100.000000 9.830000 0.00
M T NOTES SER A AAA I Y-Y)

NC: 12/15/2008
GENERAL MOTORS ACCEPTANCE CO 8.000% DUE 01/15/2002 2,500,000.00 2,451,793.59 98.071744 8.301219 48,206.41-
DEBS A2 A-

CC: 01/15/1992 102.000000
GENERAL MOTORS ACCEPTANCE CO 8.250% DUE 11/18/20086 70,785,000.00 69,462,933.43 98.132279 8.474266 1,322,066.57-
DEBS A2 a-

€CC: 11/15/1991 103.350000
GENERAL MOTORS ACCEPTANCE CO 8.000% DUE 07/15/2007 $9,29%,000.00 58,.264,207.29 98.261586 8.200912 1,030,792.71-
DEBS A2 A-

€CC: 07/15/1992 102.850000
GENERAL MOTORS ACCEPTANCE CO 8.650% DUE 02/15/2008 11,200,000.00 10,308,034.41 92.036022 9.656328 891,965.59-
DEBS a2 a-

€CC: 02/15/1992 101.450000
GENERAL RE CORP 9.000% DUE 09/12/2009 2,000,000.00 1,926,192.33 96.309617 9.840000 73,807.67-
DEBS aat YY)

NC: 09/12/2009
KEMPER CORP 8.900% DUE 10/17/2009 20,000,000.00 20,000,000.00 100.000000 8.900000 0.00
M T NOTES SER 2 [-7-Y-3 A

NC: 10/17/2009
TRANSAMERICA FINANCE CORP 6.500% DUE 03/15/2011 1,225,000.00 1,138,170.88 92.911909 7.191699 86,829 .12-
NAME CHANGED FROM Az as
TRANSAMERICA FINANCE GROUP I CC: 03/18/1992 100.000000
DEBS
XEROX CREDIT CORP 8.000% DUE 03/01/1999 6,000,000.00 $,428,318.79 90.405313 9.963299 $75,681.21-
DEBS a2z a

CC: 03/01/1994 101.500000

NC: 03/01/1994
BANK, FINANCE & INSURANCE - TOTAL . 340,354.,816.57 98.307357 8.891608 $.860,183.43-
CORPORATE BONDS & NOTES - TOTAL 4,194 ,355,328.09 3,885,244,934.72 92.630324 9.073088 309,110,393.37-
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AGENCY MORTGAGES
AGENCY MORTGAGE - RESIDENTIAL
GNMA - 30 YEAR

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 10/15/2006 560,100.87 506,518.41 90.433427 9.216368 53,582.46-
SEASONED AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 11/15/2006 724,924.67 654,919.28 90.3433081 9.224948 70,005.39-
SEASONED AAA LY.

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 11/15/2006 1,248,279 .06 1,126,447.00 90.239998 9.238191 121,832.06-
SEASONED AAA LY.V}

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE ©07/15/2007 709,190.07 709,190.07 100,000000 8.015579 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.,000% DUE 08/15/2007 770,305.12 694,357.74 90.140611 9.219327 75,947.38-
SEASONED AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.,000% DUE 08/15/2007 804,270.04 724,581.94 90.,091873 9.226290 79,688.10-
SEASONED AAaA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 08/15/2008 983,250.00 983,250.00 100,000000 9.011999 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 08/15/2008 677,834.68 675,861.36 99.708883 9.033239 1,973.29-
AAA LY.Y.)

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 08/15/2008 1,091,2%2,47 1,087,858.53 99.688987 9.0480426 3,393,94-
LY.V} LYY

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 09/15/2008 1,841,694.08 1,841,694.0S 100.,000000 8.999963 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 02/15/2009 1,374,8430.41 1,374,840.41 100,000000 8,999989 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 03/15/2009 1,177,654,.36 1,177,654.,36 100,000000 8.999979 ©.00
AaA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 03/15/2009 2,181,095.26 2,178,461.68 99.879254 9.014059 2,633.58-
L.Y-Y.) AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 0S/15/2009 1,224,406.489 1,216,635.44 99.365321 9.073469 7.771.08-
AAA LY.V

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 06/15/2009 507,411. 71 495,461.31 97.644832 9.652899 11,950.40-
LY.Y) LY.V

GOVERNMENT NATIONAL MTGE ASS 9.500°% DUE 06/15/2009 2,829,315.00 2,796,329.11 98.834139 9.640424 32,985.89-
AAA LY. )

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 06/15/2009 2,399,885.28 2,338,649.58 97.448391 9.676299 61,235.70-
AAA LY-Y.)

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 07/15/2009 $,731,924.93 $,616,234.59 97.981649 9.6172S9 115,690.34-
AaA LYY

GOVERNMENT NATIONAL MTGE ASS 9,375% DUE ©07/15/2009 1,179,315.64 1,112,994.80 94.376328 10,047163 66,320.84-
aAAA LYY

GOVERNMENT NATIONAL MTGE ASS 9.375% OUE 07/15/2009 550,978.61 $44,287.28 98.7855S55 9.516979 6,691.33-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 07/15/2009 458,172.46 444 ,206.24 96,95175S 9.787197 13,966.22-
LYY Aaa

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 4,285,469 .50 4,189,782.77 97.767182 9.630936 95,686.73-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 5$21,931.41 465,149 .99 89.120904 10.749149 56,781,842~
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 5,367,114.,69 $,333,732.74 99.3780238 9.451953 33,381.95-
AAaa LY.Y)

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 470,298.45 419,196.76 89.134200 10.749149 51,101,69-
. aaa AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 965,243,348 954,756.65 98.913570 9.501809 10,486.69-
aaa AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 08/15/2009 598,722,288 592,215.95 98.913297 9.501509 6,506 .33~
aaa AAA

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 09/15/2009 4,027,992.65 3,951,175.20 98.092910 9.725109 76,817.45-
SPEC FUND: 1979 AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 09/15/2009 580,845.74 566,577.96 97.543620 9.661093 14,267.78-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 09/15/2009 6,244,700.96 5,948,003.34 95,2a8810 9.94907S 296,697.62-
AAA LYY

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 09/15/2009 1,515,664 .56 1,513,407.97 99.851115 9.408679 2,256.59-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.375% DUE 10/15/2009 1,464,819 .23 1,278,619.60 87.288559 11.005739 186,199.63-
AAA AAA



COUPON/MATURITY BOOK BOOK BOOK PREMUIM /

NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT (-

GOVERNMENT NATIONAL MTGE ASS 9.37S% DUE 12/15/2009 1,718,342,89 1,707,698.58 99.380548 9.451301 10,644 .31~
AAA Y-}

GOVERNMENT NATIONAL MTGE ASS 10.750% ODUE 12/15/2009 4,239,721.248 4,102,181.85 96.755933 11.170239 137,539.39-
SPEC FUND: 1979 AAA Y-V

GOVERNMENT NATIONAL MTGE ASS 10.000% DUE 12/15/2009 859,103.19 839,055.63 97.66645S 10.2809S9 20,047 .56~
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 10,750% DUE 12/15/2009 2,435,601.10 2,374,569.50 97.494187 11.067689 61,031 .60~
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 10.62S*% DUE 01/15/2010 1,122,556.79 1,031,361.24 91,876086 11.719848 91,195 .55~
AAA YY)

GOVERNMENT NATIONAL MTGE ASS 10.750% DUE 01/15/2010 2,618,215 .01 2,498,127.85 95.4313396 11.348359 120,087.16-
YY) AAA

GOVERNMENT NATIONAL MTGE ASS 10.750% DUE ©01/15/2010 447,401.60 381,993.69 8S5.380493 12.,844089 65,407 .91-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 03/15/2010 2,340,222 87 2,312,171.01 98.801317 9.116983 28,051.86-
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 10.000% DUE 04/15/2010 838,368 .06 817,797.33 97.546337 10.289812 20,570.73-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 10.000% DUE 04/15/2010 968,127 .11 940,584.65 97.155078 10.351719 27,542.46-
AAA Y-V

GOVERNMENT NATIONAL MTGE ASS 10.000% OUE 09/15/2010 724,311.83 719,873.78 99.387274 10.073779 4,438 .05-
Y.V aaa

GOVERNMENT NATIONAL MTGE ASS 7.750% DUE O01/15/2012 2,756,215.77 2,717,106.46 98.581050 7.882765 39,109 .31~
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 06/15/2012 1,658,209 .04 1,536,084.72 92.635167 9.730999 122,124 .32~
aAAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.250% DUE 10/15/2012 1,572,834.89 1,572,834.89 100.000000 8.250000 0.00
AAA 1YYy

GOVERNMENT NATIONAL MTGE ASS 11.500% DUE 01/15/2013 471,746.97 439,772.30 93.222072 12.406379 31,974.67-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 10/15/2013 1,894,290.20 1,866,092.48 98.511436 9.665549 28.197.72-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 05/15/2016 7.821,834.99 7,529,808.01 96.266516 9.840000 292,026 .98~
AaA AaA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 05/15/2016 3,376.,210.75 3,344,827.88 99.070471 9.612999 31,382.87-
AAA -Y-Y

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 05/15/2016 2,838,696.20 2,788,438.17 98.229S38 9.612999 50,258 .03-
LYY aaa

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 05/15/2016 404,212.73 394,469 .41 97.589556 9.580000 9,743.32-
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 05/15/2016 2,806,247 .90 2,756,661.86 98.233013 9.612999 49,586 .04-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 0S/15/2016 2,146,305 .86 2,108,436.49 98.235602 9.612999 37.869.37-
AnA aaa

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 05/15/2016 557,046 .56 §57,046.56 100.000000 9.742999 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 0S/15/2016 3,859,896.52 3,804,315.40 98.560036 9.612999 $5,581.12-
. AAA LY.

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 06/15/2016 4,585,979 .61 4,510,232.37 98.348287 9.612999 75.747.24-
aaa YY)

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 06/15/20168 2,123,248 .21 2,123,245.21 100.000000 9.742999 0.00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 06/15/2016 3.322,440.09 3,283,268.74 98.821007 9.612999 39,171.35-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 06/15/2016 199,288 .47 194,483.03 97.588701 9.580000 4,805 .44-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 06/15/2016 3,206,368 .08 3,130,597.74 97.637001 9.700000 75,766 .34~
aAAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 07/15/2016 3.,809,036.36 3,773,658.23 99.07120S 9.612999 35,378 . 13-
Y-V -Y-Y.)

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 07/15/2016 434,296.14 429 ,051.04 98.792276 9.774019 $,248 .10~
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 07/15/2016 3,135,077.60 3,079,579.68 98.229775 9.612999 §5,497.92-
AAA AAa

GOVERNMENT NATIONAL MTGE ASS 9.000% ODUE 07/15/2016 3.574.,042.72 3,530,714.95 98.787710 9.612999 43,327.77-
LYY} AaA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE ©07/15/2016 13,276,109 .81 13,276,109.81 100.000000 9.742999 0.00
aAaa AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 07/15/2016 3,120,784 .10 3,039,003.20 97.380724 9.798999 81,740.90-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 07/15/2016 3,374,850.25 3,333,351.67 98.770358 9.612999 41,498 .58-
AAA aaa
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GOVERNMENT
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NATIONAL
NATIONAL
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MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

ASS

ASS

ass

ASS

ass

ASS

ASs

ASS

ASS

ASS

ASS

ASS

ASS

ASS

AssS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

Ass

ASS

ASS

ASS

Ass

Ass

ASS

ASS

ASS

ASS

ASS

COUPON/MATURITY
RATINGS

9.000%
AAA

9.000%
LY.V}

9.000%
LY.V

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
aaa

9.000%
AAA

9.000%
LY-Y.3

9.000%
AAA

9.000%
AAA

9.000%
LYY

9.000%
AAA

9.,000%
AAA

9.000%
aaa

9.000%
Aaa

9.000%
LYY

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000°%
aAaa

9.500%
LY.Y.3

9.000%
AAA

9.000%
AAA

8.5007%
LY.V

8.500%
AAA

8.500%
AAA

8.500%
AAA

9.000%
AAA

8.500%
AAaa

9.000%
LYY

8.500%
V.Y )

8.500%
AAA

DUE
Aaa

DUE
AAA

OUE
aaa

OUE
AAA

OUE
AAA

DUE
AaA

DUE
AAA

DUE
AAA

OUE
AAA

DUE
AAA

OUE
AAA

DUE
aaa

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
AAA

DUE
aaa

OUE
LY.V

OUVE
AAA

DUE
AAA

DUE
aAaa

DUE
AaA

DUE
AAA

DUE
AAA

OUE
AAA

OUE
LY.V}

DUE
AAA

DUE
aaa

DUE
AaA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
aaa

DUE
AAA

©07/15/2016

o08/15/2016

08/15/2016

09/15/2016

09/15/2016

09/15/2016

09/18/2016

09/15/2016

09/15/2016

10/15/2016

10/18/2016

10/15/2016

10/15/2016

10/15/2016

11/15/2016

11/18/2016

11/15/20186

11/18/20186

11/15/2016

12/15/2016

12/15/2016

12/15/2016

12/15/2016

12/15/2016

12/15/2016

12/158/2016

01/15/2017

o1/15/2017

01/158/2017

01/15/2017

©1/15/2017

©1/15/2017

01/15/2017

01/15/2017

o1/18/2017

01/15/2017

PAR VALUE

3,749,419.63
2,934,536.58
2,601,167.07
3,988,711.53

546,924,348
7,253,776.68%

331,130.38

409,653.67
3,026,792.15§
3,928,886.29
3,218,588, 11
$,676,967.16
4,539,710.38
3,308,972.28
7.663,698.37
2,990,285.90
4,159,384, 71
3,748,871.16

362,273.40

243,537.40
2,871,348.54
4,538,724.68
3,249,996.04

402,899.47

78%,793.07
9,249,837.18
2,104,020.16
2,728,381.78
2,248,390.98
4,378,542.28
3,989,156.24
3,863,103.18
2,710,862.22
4,689,261.88

4,181,494 .47

116

924,285.92

3,660,814.15

2,868,004.87

2,556,396.86

3,894,855,75

§33,743.49

7,063,786.10

323,149 .1

399,779.22

2,955,275.44

3,885,138.73

3,182,320.93

$,622,946.32

4,474,828.90

3,232,020.36

7.,621,030.28

2,967,859.90

4,136,502.41

3,709,800.01

353,541.31

237,665.90

2,806,273.21

4,419,821.37

3,171,685.16

399,547.79

766,855.46

9,093,109 .32

1,916,905.22

2,547,859.92

2,048,488.92

3,989,248.32

3,944,590.54

3,800,670.66

2,677,634,25

4,272,316.77

4,065,994.5S

80.945984

97.636821

97.

98,

97.

97.

97.

97.

97

97.

98

99 .

98

97.

99.

98.

97

97.

97.

97

732804

278841

636937

$9000S

380805

589705

589561

637211

886515

966364

048421

570801

674447

443244

250038

449863

965709

589641

589077

733632

380248

.590432

97

98.

93

9

168110

$90000

30S61S

106790

383557

.109106

98

109052

882829

.383876

774266

.108513

97.

237832

14,

9.

10,

9.

528696

700000

.680999

.6123999

. 700000

.580000

798999

.580000

580000

700000

.390000

388999

375000

634999

.627000

.309999

.432999

.300000

.388999

580000

.580000

.680999

.798999

580000

.850000

.580000

.634999

465999

182889

.465999

.465999

.390000

218999

.612999

.465999

.341422

PREMUIM /

217,569.27-

88,605 .48-

66,S31.71-

44,770.21-

94,255.78-

13,180.85-

189,990.55-

7.981.22-

9,874 .45~

71.516.71-

43,747 .56~

33,237.18-

54,020.84-

64,881 .48-

76,9581 .,92-

42,668 .09-

22,426 .00-

22,882.30-

38,771.15-

8,732.09-

5,871.50-

65,075.33-

118,903.31-

78,310.88-

3,351.68-

18,937.61-

156,727.83-

187,114 ,94-

180,521 .83~

199,902.06-

389,293.93-

44 ,565.70-

62,432.52-

33,227.97-

416,945, 11~

115,499 .92~



PREMUIM /
DISCOUNT( -

COUPON/MATURITY
NAME AND DESCRIPTION RATINGS PAR VALUE

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE ©01/15/2017 7.592,174.23 7.470,228 .33 98.393795 9.614871 121,945 . 90-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 01/15/2017 3,813,735.09 3,752,090.27 98.383610 9.218999 61,644 82-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 01/15/2017 3.,144,691.80 3,055,168.49 97.153193 9.284103 89,523.31-
AAA LYY}

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 01/15/2017 4,018,494 .98 3,916,080.73 97.451428 9.2789383 102,414 .25~
aAAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 3,949,534 .50 3,647,884 .89 92.362167 10.205999 301,659 .61-
LY.V AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 3,718,933.25 3,718,933.25 100.000000 8.714999 0.00
AAA Y-V

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 02/15/2017 2,880,049 .64 2,625,066.20 91.146561 9.640000 254,983 .44~
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 02/15/2017 3,858,295.24 3,507,070.29 90.896888 10.009999 351,224 .95~
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/18/2017 4,323,987.05 4,209,367.75 97.389222 9.273999 114,619 .30-
aaa LYY )

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 3,158,163.35 3,105,100.28 98.319812 9.128999 $3,063.07-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 1,652,630.21 1,608,827.65 97.349524 9.070000 43,802.56-
AAA I-Y-Y.

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 1,.825,370.94 1,8427,336.63 93.573084 9.720000 98,034 .31-
aaa aaa

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 02/15/2017 8,800,599 .64 8,140,807.65 92.50287S 9.690999 659,791 .99-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 4,021,672.50 4,021,672.50 100.000000 9.948999 o.o00
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/15/2017 2,438,933.13 2,288,210.59 93.820145 9.948999 160,722.54-
AAA 1-Y-Y )

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 02/1S8/2017 4,263,203.61 4,263,203.61 100.000000 9.948999 0.00
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 02/15/2017 2,085,950.73 1,901,280.19 91.146937 9.640000 184,670.54-
Y-V Aaa

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 03/15/2017 3,911,633.55 3,911,633.55 100.000000 8.572999 0.00
YY) aaa

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 4,160,759 .89 3,908,662 .11 93.941064 9.659780 282,097.78-
AAA Aaa

GOVERNMENT NATIONAL MTGE ASS 8.500°% DUE 03/15/2017 4,759,616.93 4,662,965.35 97.969341 9.160999 96,651.58-
aaa .Y-Y -

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 9,223,125.89 8,460,412.74 91.730427 9.540000 762,713,185~
AAA aAaa

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 7.208,810.83 6,612,676.84 91.73048" 9.540000 $96,133.99-
AaA YY)

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 8,095,713 .68 7,517,608.17 92.859079 9.613999 578,108 .51~
AAA aaA

GOVERNMENT NATIONAL MTGE ASS 8.000°% DUE 03/15/2017 4,780,962.75 4,38S8,581.07 91,.730082 9.530000 395,381.68-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 8.,240,914.09 7.621,743.96 92.486633 9.737069 619,170,13-
AAA AAA

GOYERNMENT NATIONAL MTGE ASS 8.000% DUE 03/15/2017 4,393,179.98 3.993,476.23 90.901721 10.009999 399,703, 75-
aAaA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 3,731,2485.248 3,390,219.18 90.86026" 10.009999 341,026 .06-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 8,409,583 .29 7.644,460.47 90.90177S 10.009999 76S,122.82-
LY.V} Aaa

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 04/15/2017 3,047,788 84 2,828,884 41 92.817599 9.242599 218,904 43-
AAa aAaA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 6,233,456.65 5,601,045 .27 89.854564 10.148999 632,411 .38-
aaa LYY

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 2,520,248.24 2,498,819.05 99.149719 8.385999 21,429 .19~
LY.V} Aaa

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 04/15/2017 6,149,844 74 $.661,697.11 92.062440 9.326339 488,147 .63~
Y-V aAAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 4,284,636.92 4,038,615.04 94, 258046 9.500000 246,021 .88-
aaa aaa

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 04/15/2017 4,064,072.52 3,807,397.00 93.684278 9.612935 256,675 .52~
AAA aaa

GOVERNMENT NATIONAL MTGE ASS 8.000°% DUE 04/15/2017 12,212,956.58 11,685,300.41 95.679538 9.170999 $527.656.17-
aAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.500% DUE 04/15/2017 6,505,098.33 6,087,033.90 93.573280 9.720000 418,064 .43-
AAA AAA
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GOVERNMENT
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MTGE
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MTGE
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ASS
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8.000%
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AAA
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8.000%
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8.000%
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8,000%
AAA

8.000%
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8.000%
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8.000%
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8.000%
AAA

8.000%
AAA

8.000%
LYY

8.500%
AAA

8.500%
AAA

8.500%
aaa

8.000%
LY.V}

8.000%
LY.Y)

8.500%
AAA

8.000%
LYY )

8.000%
aaA

8.000%
LY.V}

8.500%
AAA

8.500%
AAA

DUE
aaa

ODUE
AAA
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AAA

DUE
Aaa
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AAA
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AAA

DUE
aaa
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AAA
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Y.V
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0a/18/2017

04/15/2017

oca/18/2017

04/18/2017

04/15/2017

04/15/2017

04/15/2017

04/15/2017

04/15/2017

o4/18/2017

05/158/2017

05/18/2017

0s5/158/2017

0s/18/2017

08/15/2017

05/18/2017

0s/15/2017

05/15/2017

05/15/2017

05/158/2017

0s/158/2017

08/15/2017

0s/15/2017

0s/1s8/2017

0s/158/2017

0s/158/2017

05/15/2017

05/15/2017

0s/18/2017

05/15/2017

0s/15/2017

0s/15/2017

05/15/2017

0s/18/2017

0s/158/2017

08/18/2017

4,552,428.36
10,766,383.33
4,395,520.97
6,145,458 .87
6,668,278.72
4,513,495 .41
3,985,313.39

744 ,173.62
4,680,602, 85
4,062,966.40
4,293,104.25
9,963,160.86
4,002,218.21
3,838,899.92
4,207,080.11
4,649,808.91
3,871,613.48
3,616,461.1S
15,801,382.30
13,791,538.93
$,031,538.43
4,009,701.50
4,052,498, 20
4,087,470.36
$,611,871.28
3,875,388.53
2,737,165.7S
9,971,907.40
3,658,809.76
3,817,835.71
2,847,959.98
4,021,419.69
§,837,569.78
§,202,483 84
4,128,939.85

4,403,865.4S

118

4,242,799.71

10,060,849.70

4,201,394.42

$,780,412.42

6,391,792,59

4,140,237.10

3,709,592.06

725,999.33

4,296,139.1

4,001,625.63

4,235,846.03

9,584,385.35

3,702,164.54

3,488,047.70

4,096,487.21

4,267,876.99

3,649,148.24

3,318,744 .44

14,855,916.32

13,126,739.65

4,689,315.34

3,595,815.28

3,689,390.99

3,894,854 .06

$,236,057.47

3,812,742.08

2,664,618.29

9,971,907.40

3,612,826.23

3,488,366.44

2,772,474.54

3,639,194 05

5,426,185.41

4,848,589.29

3,957,265.22

4,220,548.5S

3.19860S5

9s.

94,

95 .

91

93.

97.

96 .

92.

90,

97.

9

94 .

94,

95.

93.

89 .

91,

95,

93.

97.

100.

91

97.

90.

92.

93,

95 .

9S.

.446884

583537

059899

853754

.730172

081565

557789

786023

490247

666275

198240

502816

860605

371961

.786073

253940

.7677348

016562

179658

198440

677880

039917

287640

308224

383480

349541

000000

743211

.370261

349491

495256

952818

197585

842162

837364

9.659999

9.614372

129999

9.,110000

9.095999

9.530000

9.240650

9.520000

o

.095999

444999

047999

690999

.009999

.045999

.$20000

.500000

.530000

.633999

340064

.659999

. 200000

. 1958559

.641993

.218999

.070000

.683999

.444999

.919999

.070000

.046999

.901066

.660000

.729999

.729999

309,628,

70S,533.

194,11

365,046,

276,483,

373,258.

275,721,

18,174,

384,463,

61,340,

57,258.

378,77S.

300,083,

350,852,

110,562,

381,931,

222,465

297,716.

945,465 .

664,799 .

342,223,

413,886.

363,107.

192,616,

375,513,

62,646 .

72,547,

o.

45,983.

329,469.

75,485 .

382,225,

411,384,

353,894

1,674,

183,316

65 -

26.8S-

4s -

13-

33-

29-

66-

77-

22-

S1-

67-

22-

90-

92-

24-

71

28-

09 -

22-

30-

78-

as -

a6-

oo

s3-

37-

§S-

90-



NAME ANO OESCRIPTION

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

asSsS

ASS

ASsS

ASS

ass

ASS

ASS

ASS

asSs

ASS

ASS

ASS

ASS

ass

ass

ASS

ASS

asSS

ASS

ASS

ASS

ASS

ASS

COUPON/MATURITY
RATINGS

8.500%
AAA

8.500%
AAA

8.500%
AAA

8.000%
AAA

8.500%
AAA

8.000%
AaA

8.000%
AnA

8.500%
Y-V

8.000%
.Y-Y

8.500%
AAA

8.500°%
aaa

8.500%
AAA

9.000%
Y-V

8.500"%
Y-V

8.500%
AAA

8.000%
LYY

8.000°%
LYY

8.500%
AAA

8.000%
1-Y-Y )

8.000"%
AAA

8.000%
AAA

8.500%
AAA

8.500%
aAAA

8.000%
AaA

8.000%
AAA

8.500%
AAA

OUE
1-Y-Y-

OVE
LY.Y)

OUE
AAA

DUE
aaa

DUE
Aaa

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
Y-V

OUE
LYY

DUE
AAA

ODUE
Y-V

DUE
LY.Y

OUE
aAAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
aaa

DUE
LYY

DUE
AAA

DUE
AAA

DUE
aaa

DUE
AAA

DUE
aaa

DUE
LYY

OUE
AAA

OUE
LYY

DUE
LY Y Y

DUE
AAA

DUE
aaa

DUE
LY.

DUE
AAA

DUE
AAA

DUE
LYY

08/15/2017

0s/15/2017

05/15/2017

05/18/2017

0s/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/18/2017

o6/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/18/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

06/15/2017

07/18/2017

07/18/2017

07/15/2017

07/18/2017

07/18/2017

07/15/2017

07/15/2017

07/15/2017

PAR VALUE

1,184,924,

4,148,153,

6,186,617,

7.530,040.

9,111,685

4,884,925,

3,305,824,

3,352,010,

3,895,692,

7,032,585

1,812,120,

3,451,530

4,115,743,

3,367,623

4,030,105,

4,429,379

3,841,445,

3,410,279 .

8,858,245,

2,838,021,

6,540,515 .

887,086

1,813,926

437,520,

6,684,833,

4,112,380,

3,133,432,

4,268,979 .

6,886,824,

$.628,234.

3,283,648,

4,109,014,

871,245 .

6,064,594,

6,607,951

4,096,399

119

31

10

23

Al

30

S8

48

81

s3

33

o1

37

3s

32

o4

83

06

a2

43

o1

37

52

o8

.28

o8

6,087,

7.197,

8,742,

4,825,

3,277,

3,830,

6,475,

1,711,

3.451,

3,879,

3.061,

3,979,

4,276,

3,806,

3,211,

8,782,

2,658,

6,275,

6,684,

3,736,

2,852,

13,680,

6,429,

5,245,

3,045,

3.668,

5.57s8,

6,174,

4,018,

2482,

a8s .

471

a7

341

718,

676 .

230.

541 .

567.

549 .

927.

227

361

848 .

328.

ss8

935.

622

$23.

139.

821,

184,

874.

610,

641

667.

276 .

a2

868.

049 .

685 .

a2,

4SS5 .

255,

88

o9

.84

.29

.8S

35

39

as

72

2s

o9

.40

68

.08

a5

.63

ER

24

73

81

oS

80

.42

97

.73

82

a6

81

88

o3

65

98.

95 .

99.

92.

98 .

92.

94,

100

94 .

90.

98.

99

94 .

93.

98 .

95 .

98 .

9s

90.

'3

95 .

93.

93.

92.

99 .

93.

98.

.697200

.88967S

397684

583439

947906

780247

149803

501994

319621

079100

45107S

.000548

2703913

901728

740878

.556388

.08584a0

172882

149827

§73023

948455

947681

009603

.352078

.000608

862488

.038870

876986

356195

198350

758686

.2683S7

361918

.983433

433778

092387

o

.464017

.009999

.684210

. 129999

.715999

.038999

.38%999

.690999

. 128999

. 129918

.897066

. 683999

.958999

.009999

.0850999

.005999

.444999

979999

.385999

. 720000

.715999

.715999

. 208697

.823999

.683999

. 009999

.988999

. 620999

.641999

.659999

.619999

.639209

.863999

.933889

.648764

. 169999

PREMUIM /
DISCOUNT( -

169,477,

377,910

99,129 .

332,568

369,214

59,584,

28,106 .

251,333,

65,462,

$57,044.

100,583,

18.

235,815

306,395 .

0,743

152,530

35,116,

198,720

78,310,

182,399 .

264,991

35,947,

36,104,

20,335 .

40.

375.769.

280,790.

88,312,

457,547

382,812

237,779

440,964 .

§.559.

486,172

433,496 .

78,143

36-

22-

14 -

87-

o1-

03-

02-

9a-

42-

o8-

24 -

92

965 -

64 -

94 -

99 -

43-

59-

33-

62

21-

98-

06 -

79 -

26-

26-

.26~



GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

GOVERNMENT

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

asSs

ASS

ASS

ASS

ASS

ASS

ASS

ASS

Ass

ASS

ASS

ASS

ASS

ASs

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASS

ASsS

ASS

ASS

COUPON/MATURITY

9.000%
AAA

8.500%
AAA

8.500%
AAA

8.500%
AAA

8.500%
AAA

9.000%
AAA

8.500%
AAA

8.500%
AAA

8.000%
AAA

8.000%
LYY

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.500%
aaA

9.000%
LYY

9.000%
LY.

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.,000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
LY.V

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
LYY

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.500%
V.Y

9.000%
AAA

9.000%
AAA

OVE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
AAA

ODUE
AAA

OUE
AAA

DUE
AAA

ODUE
aaa

DUE
LY V-3

OUVE
AAA

DUE
LY.V

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
AAA

OUE
LY-Y)

DUE
AAA

OUE
AAA

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
AAA

DUE
AAA

OUVE
AAaA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

RATINGS

07/18/2017

07/15/2017

07/15/2017

07/18/2017

©7/18/2017

08/15/2017

o8/15/2017

09/158/2017

09/18/2017

10/15/2017

o01/15/2018

04/15/2018

o4a/15/2018

o4/1s/2018

0s/15/2018

0s/1s8/2018

0s/15/2018

0Ss/15/2018

11/18/2018

o8/18/2019

o8/18/2019

09/15/2019

09/15/2019

10/15/2019

10/18/2019

10/15/2019

10/18/2019

10/18/2019

10/15/2019

10/18/2019

11/15/2019

11/15/2019

11/15/2019

12/15/2019

12/18/2019

o1/18/2020

PAR VALUE

7,206,453.76
1,283,016.10
5,218,735.68
3,812,066.36
2,146,931.08
2,922,452.44
3,665,353.22
§,363,235,17
3,849,400.07
4,277,677.83
§,122,485.00
8,408,308.98
2,319,866.91
3,111,087.48
7,326,030.30
1,903,575, 79
§,323,398.62
1,577,607.72
$,273,444.27
4,658,384.17
4,539,883.77
4,207,045.08
8,510,397.18
9,113,924.62
11,549,389 .77
4,666,508.70
4,372,649.90
3,406,410.01
9,843,462.16
23,291,513.67
4,504,862.57
4,373,356.88
4,383,972.72
8,091,243.89
8,310,073.84

7.366,208.48

120

7.,043,125.98

1,203,729.06

5,185,233.76

3,748,006.93

2,012,982,57

2,856,216,00

3,524,757.85

4,953,627.71

3,574,517.33

3,972,191.75

$,088,308.12

8,289,417.91

2,286,808.65

3,080,576.70

7,170,299.49

1,876,657.79

$,247,000.76

1,522,145 .83

5,148,837.83

4,610,063.97

4,492,633 .46

4,131,373.07

8,328,406.27

9,004,585.45

11,290,845,02

4,618,855,.30

4,324,149 .47

3,345,136.55

9,666,411,.38

23,026,573.98

4,448,758.89

4,320,124.78

4,297,563.87

8,016,577.63

8,273,476.35

7.318,450.74

97.733590

93.820261

99.,358045

98.319562

93.

97.

96.

92.

92,

92,

98.

97

97.

98

760933

733532

164207

362679

859076

858600

332807

586029

574993

733565

874281

585924

.564867

96 .

97.

98.

97.

98.

97.

98.

98 .

98 .

98.

98.

99.

484431

637096

962726

959218

201303

861546

800306

761653

978885

890823

201231

201336

862505

754597

782809

931650

077200

99.559601

99.351665

948999

.864451

. 128999

.948999

680999

948999

.208999

.613999

613999

319999

.605999

605999

.680999

.343639

.605999

.611963

. 209999

. 700000

.389999

388999

.520000

.580000

.410000

600000

410000

.410000

.520000

$20000

390000

. 420000

. 410000

410000

.860000

.270000

.320000

PREMUIM /
DISCOUNT(-)

163,327.78-

79,287.048-

33,501.92-

64,059.43-

133,948.47-

66,236.44-

140,595.37-

409,607,486~

274,882.74-

305,486.08-

34,176

118,891.07-

33,058.26-

70,510.78-

16§,730.81-

26,918.00-

76,397.86-

5§5,461.89-

124,606.44-

48,320.20-

47,250,311~

75,671.98-

181,990.91-

109,339 .17~

258,514 .75~

47,650.40-

48,500.43-

61,273 .46~

177,050.78-

264,939.69-

56,103.68-

$3,232.10-

46,408 .85~

74,665.96-

36,597.49-

47,757.74-



COUPON/MATURITY 800K 80OOK BOOK PREMUIM /

NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE YIELD DISCOUNT (-]

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 01/15/2020 17,139,880.21 16,714,714, 71 97.519437 9.630000 425,165.50-
AAA AAA
RD: ©02/01/1990

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 01/15/2020 8,547,719.90 8,468,842.02 99.077206 9.860000 78,877.88-
AAA LY-Y.)

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 02/15/2020 4,545,530.03 4,420,487.36 97.2a9%9107 9.650000 125,042 .67~
AAA LYY

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 02/15/2020 16,285,963.56 15,612,490.07 95.864700 9.870000 673,473,439 -
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 03/15/2020 4,846,931 .10 4,696,014.90 96.886356 9.730000 150,916.20-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 03/15/2020 4,542,343 .46 4,401,011.27 96.886429 9.730000 141,432.19-
AAnA aaa

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 03/15/2020 4,332,664.50 4,200,050.97 96.939215 9.720000 132,613.53-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 04/15/2020 9,053,196.72 8,969,651.77 99.077177 9.860000 83,544 .95~
aAAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.,000% DUE 04/15/2020 4,375,5%4.47 4,241,632.42 96.939312 9.720000 133,922.05-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 04/15/2020 4,743,779.65 4,596,075.24 96.886356 9.730000 147,704 .41 -
AAA AaA

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 04/15/2020 4,362,654 .87 4,425,575.89 99.169127 9.850000 37,078.98-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 04/15/2020 4,749,765.72 4,575,646.84 96.334159 9.820000 174,118.88-
aaa aaa

GOVERNMENT NATIONAL MTGE ASS 9.500% DUE 04/15/2020 4,382,403 .55 4,341,960.04 99.077139 9.860000 40,443 .51 -
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000% DUE 05/15/2020 4,728,452 .11 4,538,308.32 95.978731 9.890000 190,143.79 -
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 9.000°% DUE 07/15/2020 8,881,489%.73 8,680,022.12 97.73160) 9.560000 201,467.61-
LY.V AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 01/15/2022 4,730,283 .16 4,712,676.54 99.627789 8.183000 17,606.62-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 8.000% DUE 02/15/2022 4,980,102.05 4,961,565.65 99.627791 8.153000 18,536.40-
AAA AAA

GOVERNMENT NATIONAL MTGE ASS 7.500% DUE ©06/15/2022 19,567,759.18 18,907,182.51 96.624158 8.063000 660,576.67-
AAA .Y-Y

GNMA - 30 YEAR - TOTAL 1,162,916,276.46 1,100,418,702.63 96.2816SS 9 527519 42,497,573.83-

GNMA II - 30 YEAR

GOVERNMENT NATL MTGE ASSN II 11.500% DUE 08/20/2013 1,484,711.50 t,823,350.08 95.867115 12.041719 61,361.42-
AaA AAA

GOVERNMENT NATL MTGE ASSN II 10.000% DUE 07/20/2015 909,891.50 900,277.44 98.943384 10.118739 9,614.06-
AAA AAA

GOVERNMENT NATL MTGE ASSN 11 11.500% DUE 07/20/2015 449 ,000.6S 439,696 .77 97.927869 11.761619 9,303.88-
AAA YY)

GOVERNMENT NATL MTGE ASSN I1 11.000% DUE 08/20/2015 408,359 .93 408,359 .93 100.000000 t1.017288 0.00

SPEC FUND: 1979 YY) YY)

GOVERNMENT NATL MTGE ASSN I1I 10.500% DUE 01/20/2016 2,8418,758.62 2,380,189 .63 98.4054822 10.684413 38,568.99-
Y.V AAA

GOVERNMENT NATL MTGE ASSN 11 8.000% DUE 07/20/2016 2,955,801.86 2,819,425.75 95.386155 8.972999 136,376.11-
AAA AAA

GOVERNMENT NATL MTGE ASSN I1I 8.000% DUE 08/20/2016 4,719,255.78 4,367,735.68 92.551366 9.6840999 351.,520.10-
1-Y-Y.) aaa

GOVERNMENT NATL MTGE ASSN I1I 8.000% DUE 09/20/2016 900,936.34 852,524 .68 94.626517 8.520189 48,811 .66-
AAA AAA

GOVERNMENT NATL MTGE ASSN II 8.000% DUE 10/20/2016 1,809,366.53 1,835,728 .21 84.876568 9.614499 273,638.32-
AAA AAA

GOVERNMENT NATL MTGE ASSN II 7.500°% DUE 12/20/2016 1,807,567.64 1,586,362.74 87.762289 10.575322 221,204 .90~
LYY Y-V

GOVERNMENT NATL MTGE ASSN I1I 8.000% DUE 05/20/2017 8,503,175.89 8,150,096.82 95.847680 8.400427 383,079.07-
LYY} YY)

GOVERNMENT NATL MTGE ASSN I1 7.500% DUE 06/20/2017 408,836.49 360,293 .22 88.126483 10.532379 48,543.27-
aaa LYY

GOVERNMENT NATL MTGE ASSN II 7.500% DUE 07/20/2017 1,796,334.17 1,77,991.95 87.845122 10.560809 218,342.22-
AAA Aaa

GOVERNMENT NATL MTGE ASSN 11 7.500% DUE 11/20/2017 5§34 °37.75 470,908.81 88 . 088216 10.526594 63,.678.94-
aAaa AAA
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NAME ANO DESCRIPTION

GOVERNMENT NATL MTGE ASSN I1

GOVERNMENT NATL MTGE ASSN 11

GOVERNMENT NATL MTGE ASSN I1I

GNMA II - 30

FEDERAL HOME
GoLD

FEDERAL HOME
FHLMC GOLD

FEDERAL HOME
FHLMC GOLD

FEDERAL HOME
FHLMC GOLD

FEDERAL HOME
FHLMC GOLD

FHLMC GOLD -

FEDERAL HOME

FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME

FEDERAL HOME

FEDERAL HOME

FEDERAL HOME
FEDERAL HOME

FEDERAL MOME

YEAR

LOAN

LOAN

LOAN

LOAN

LOAN

- TOTAL

MTGE

MTGE

MTGE

MTGE

MTGE

30 YEAR -

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOoAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

CORP

CORP

CORP

CORP

CORP

TOTAL

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

COUPGN/MATURITY
RATINGS

9.500%
LY.Y.)

9.500%
AAA

8.000%
AAA

8.000%
aAaA

7.500%
LY.Y)

8.000%
LY.Y )

8.000%
LY.Y

11.250%
aaa

1.7%0%
AAA

8,250%
LY-Y)

8.250%
AAA

9.500%
aAaa

10.500%
AAA

8.250%
aAaA

9.500%
AAA

13.000%
AAA

1.750%
AAA

11.250%
AAA

11.7580%
LY.V}
11.250%
aaa

11.750%
LY.

11.500%
AAA

11.750%
Y-

OUE
AAA

DUE
AAA

DUE
LYY

OUE
AAQA

DUE
LY.V

ODUE
AAA

DUE
AAA

DUE
AAA

BUE
Y.Y.)

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

OUE
LY.V}

DUE
AaA

DUE
AAA

DUE
AAA

OUE
AAA

DUE
AAA

OUE
AAA

OUE
AaA

OUE
AAA

DUE
AAA

DUE
AAA

DUE
LY-Y.)

DUE
AAaA

DUE
AAA

VALUE

03/20/2018 672,285.78%

05/20/2020 1,708,315, 03
06/20/2020 8.834,316.12
40,318,501.58%

FHLMC GOLD -

11/01/2021% 9,687,586.99

02/01/2022 9,916,288.27
03/01/2022 292,843.87
05/01/2022 9,960,432 .00

05/01/2022 9,980,325.08

FHLMC - 30 YEAR

06/01/2006 459,742.13

07/01/2006 54,480.43
12/01/2007 2,555,538 .68
02/01/2008 3,505,241.96
08/01/2008 934,671.43
05/01/2009 1,312,172.90
08/01/2009 2,213,098.87
04/01/2010 476,774.89
©09/01/2010 490,039.77
10/01/2010 §27,100.56
12/01/2010 309,710.20
12/01/2010 67,314, 40
02/01/2011 2,186,199 .86
02/01/2012 46,545 .16
07/01/2012 $03,788.20
06/01/2013 $7,996.43
07/01/2013 246,008.16
©07/01/2013 133,330.02
08/01/2013 213,873.06

08/01/2013 163,088 .30

122

2zz3333TT3T2332

589,934.61

1,677,819.39

8,691,889.33

38,232,585.04

30 YEAR

9,470,231.75
9,915,891.06
281,050.06

9,958,528.58

9,979,955.37

39,605,656.82

459,742.13
§4,480.43
2,529,741.98
3,493,750.183

927,288.28
1,303,971.81
2,205,695.47
472,940.09
481,886.19
21,609.10
286,281.84
67,314.40
2,173,594.60
46,545 .16
498,740.32
$7,996.43
230,083.37
133,330.02
76

199,992,

152,473 .89

87.750575

98.3876S50

98.387801

94.826404

97.7563S3

99.996297

95.972663

99.980890

99.996296

99.418162

100.000000

100.000000

98.990556

99.672185S

99.210081

99.374995%

99.665474

9.195679

98.336139

98.958176

92.435393

100,000000

99.423430

100.000000

98.998015

100,000000

93.514528

100,000000

93.510029

93.508819

10,577739

9.948000

9.948000

8.440000

8.095000

8.183511

8.097000

8.095000

8.178625

11.261599

11,895399

8.367569

8.287799

9.597119

10.597624

8.286859

9.594919

13.276254

11.890259

12,290979

11.890109

11.323367

1.889129

11.629399

11.888179

12,368574

11.888129

12.368603

12.368600

PREMUIM /
DISCOUNT(-)

82,351.14-

27,495.64-

142,426.79-

217,355.24-

367.21-

1,793.81-

1,903.42-

0.00

25,796.73-

11,491.77-

7.383.15-

8,201,09-

7,403 .40~

3,834.80-

8,183.58-

§,491.46-

23,428 .36~

0.00

12,604 .96~

0.00

5,047 .88~

0.00

16,954 .79~

0.00

13,880.30-

10,584 .41~



FEOERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FHLMC -

FED HOME LOAN CORP - NON GNO

FHALMC -

FEDERAL

WAM 209

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

FEDERAL

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

HOME

LOAN

LGAN

LoAN

LOAN

LOAN

LOoAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

LOAN

30 YEAR -

1S YEAR -

NAME AND DESCRIPTION

MTGE

MTGE

MTGE

MTGE

MTYGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

TOTA

TOTA

NATIONAL MTGE
WAC 9.78%

NATIONAL MTGE

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORrRP

CORP

CORP

CORP

CORP

L

L

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

COUPON/MATURITY
RATINGS

11.750%
aa
11.250%
AAA
11.500%
AAA
1.750%
A
11.750%

aaa

t2.000%
AAA

11.500%
AAA
11.750%
AaA

11.500%
aaa

8.000%
AAA

8.500%
AAA

8.500"%
Y.V

8.000%
aaa

8.500"%
AAA

9.250%
AAA

8.000"%
AAA

9.250%
Y-V

9.250%
AAA

10.500%
LY.V}

11.750%
aaa

8.500°%
Y-V

8.500°%
AAA

8.500%
AAA

8.500%
AAA

8.000%
aAA

DUE
1.Y.Y

DUE
LYY

OUE
AAA

DUE
AAA

DUE
LY.V

DUE
AAA

OUE
AAA

DUE
LY-Y.)

DUE
AAA

OVE
1-Y-Y-}

OUE
AAA

DUE
AAA

DUE
aAAA

ODUE
1-Y-Y

DUE
aaa

DUE
AAA

DUE
-Y-Y

DUE
aAaa

o08/01/2013

08/01/2013

08/01/2013

08/01/2013

09/01/2013

10/01/2013

03/01/2014

o1/01/2018

06/01/2018

07/01/2015

08/01/2018

09/01/2015

oa/01/2017

0a/01/2017

06/01/2017

07/15/2018

01/01/2020

01/01/2013

PAR VALUE

zzzzzzzzzz

192,130

183,302

103,101,

967,744

100,055,

376,759

107,208.

1,273,180,

638,888,

255,543

672,043,

603,081,

9,575,482

1,294,723,

11,131,095,

3.623,820.

332,214

32,489,623

80

20

35

78

o1

29

91

30

87

os

o1

51

74

FHLMC - 15 YEAR

OUE ©03/01/2002

AAA

DUE
AAA

DUE
AAA

DUE
LY-Y-}

OUE
YY)

DVE
aAaa

DUE
AaA

DUE
AAA

OUE
AAA

DUE
Y-V

463,366 .

463,366

88

88

FNMA - 30 YEAR

0t/01/2008

11/01/2008

os8/01/2011

09/01/2013

03/01/2017

11/01/2018

04/01/2021

0s/01/2021

11/01/2021

1,385,268

19,707,426

1,526,384,

575,688 .

3,779,979

15,954,789 .

36,365,744

13,058,626.

4,408,285

123

28

a7

oo

52

SS

L

99

99

BOOK
VALUE

190,971

183,302

103,101

913,260.

93,555

369,236

105,664 .

1,198,141

637,255

252,789 .

670,910,

596, 740.

9,036,795 .

1,236,316

10,682,822,

3,222,788,

319,395

31,713,467

442,306

442,306 .

1,340,337,

19,409,424

1,504,160

$68,057.

3,668,122,

15,334,821

35,426,542,

12,698,388

4,366,991

.83

20

.38

56

94

32

.27

64

39

LY

77

67

o8

29

29

94

o8

26

s9

86

67

31

.81

99

100

100

95

93.

98 .

98 .

94 .

98,

99 .

98.

95 .

95 .

96 .

9s

95

96 .

98 .

98 .

97.

96 .

97.

97.

99 .

.396781

. 000000

. 000000

.3565316

504473

003407

589271

106174

744405

922111

831483

948680

.374313

488912

272873

933446

141138

.611065

.454878

.454878

756560

457872

544018

674412

040805

114223

417343

241374

130718

1t

Tt

11,

®

8

8

. 842989

.765309

888069

.848219

.368299

.010619

.937026

.384865

$31779

.886959

.549623

.631386

.032941

.954969

.237999

. 160000

. 130000

.514193

.716139

716139

. 700649

.646997

.674380

922199

.060000

. 224999

.996842

. 030000

. 196000

PREMUIM /

44,484,

6,499 .

7.522.

1,544,

75,039 .

1,632.

2,754,

6,340

538,686

58,406 .

448,263

401,032

12,819

44,930,

298,001

22,223

7.631

111,856,

619,967,

939,202,

360,238.

38,294,

DISCOUNT(-)

.00

22-

3s-

59 -

03-

97-

LT

31-

70-

38-

.07~

71

34-

.56~

92-

.26~

96 -

32-

68 -

37-



FEDERAL
FEDERAL
FNMA

FEDERAL
FNMA

FEDERAL

FEDERAL

FEDERAL
FNMA

FEDERAL
FNMA

FEDERAL

FEDERAL

FNMA

FEDERAL

FEDERAL

FEDERAL

AND DESCRIPTION

NATIONAL MTGE ASSN

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

NATIONAL

FNMA FHA/VA
SHORT wWAM

FEDERAL

FHA/VA

NATIONAL

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

MTGE

FEOERAL NATIONAL MTGE

FHA/VA

GUARANTOR
FEDERAL NATIONAL MTGE

FNMA -

30 YEAR -

AGENCY MORTGAGE

COLONIAL MANOR
GNMA 223(F)

CRESTLEIGH APTS,

GNMA 223 (F)

(SHORT wAM)

TOTAL

RESIDENTIAL

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN

ASSN G

ASSN/F

ASSN G

ASSN

LAUREL, ™MD

CRESTWOOD LAKE APTS YONKERS

GNMA 223(F)

G N MAa
GUARANTOR

BRADY HILL APARTMENTS

G N MA
GUARANTOR

CANTON COMMONS APTS

G N M A
GUARANTOR

GARDEN VIEW APARTMENTS

G N M A
GUARANTGCR
NASSAU GARDENS

G N M A
GUARANTOR

RAINBOW TERRACE APARTMENTS

G N MA
GUARANTOR
SABLE PALM

GENTLE PINES APARTMENTS

GNMA 221(D)4

GNMA
GUARANTOR

CHATEAU RIVIERA 223F

GNMA
GUARANTOR

COUNTRY HOUSE APARTMENTS

COUPON/MATURITY
RATINGS

7.500% DUE
LYY AAA

7.500% DUE
AAA AAA

7.500% DUE
AAA AAA

7.500% DUE
LYY AAA

8.000% DUE
LY.V AAA

7.500% DUE
LY.V Y-V

7.500°% DUE
LYY LYY

7.500°% DUE
AAA AAA

7.500% DUE
AAA AAA

7.500% DUE
AAA AAA

7.500% DUE
LYY AAA

8.000% DUE
AAA AAA

9.250% DUE

02/01/2022

02/01/2022

02/01/2022

03/01/2022

©03/01/2022

03/01/2022

04/01/2022

04/01/2022

04/01/2022

05/01/2022

08/01/2022

07/01/2017

11/01/2009

PAR VALUE

1,983,%87.38

4,904,082, .69

15,270,270.959

9,778,187.21

98,549,198.69

4,977,682.49

14,679 ,681.00

9,861,139.13

4,982,530.90

9,715,355 .82

17,800,000,.00

3,859,480.70

2,783,404 .03

1,970,945 .25

4,713,492 .81

14,639,734.11

9,778,187.21

98,075,697.4S

4,775,166.81

14,033,623.38

9,861,139.13

4,779,817.88

9,254,499 .36

17,686,554.72

3,621,862.48

2,706,250.02

AAA LY.V )
10.000°% DUE 03/01/2016 5,147,262.03 $,123,904.78
AAA LY-Y-)
9.000% DUE 01/01/2010 1,659,150.39 1,582,797.74
LYY AAA
302,710,207.14
TOTAL 606,582,482.63 1,563,413,726.03

7.750°% DUE
AAA AAA

8.500°% DUE
AAA AAA

8.500°% DUE
AAA LYY

8.250°% DUE
Y-V} AAA

7.700°% DUE
.Y-Y AAA

8.750% DUE
AAA AAA

9.250% DUE
AAA AAA

10.000% DUE
AAA AAA

9.250% DUE
AAA AAA

9.000°% DUE
AAA AAA

8.250% DUE
LY.V} AAA

8.250% DUE
LY.V AAA

AGENCY MORTGAGE -
GNMA -

04/15/2022

05/15/2022

05/15/2022

01/18/2013

04/15/2013

10/158/2014

10/18/2019

06/15/2024

07/15/2018

11/18/2030

04/18/2022

©04a/15/2022

2,707,983.42

3,553,472 1S

2,17%,457 .13

4,554,801 048

4,208,840.238

2,471,%47 .40

4,037,399.93

9,029,117.73

7,007,247, 11

3,713,175.158

6,661,466, .08

2,906,821 .40

124

PROJECTS
PROUJECTS

2,430,566.80

3,345,945 .41

2,048,406.26

4,458,100.81

3,854,344 .15

2,471,547 40

3,689,344, .09

9,029,117.73

6,924,221.74

3,482,179.95

$,689,350.93

2,433,529.46

99.362663

96.113649

95.8708213

100,000000

99.519528

95.931527

95.598967

100.000000

95.93152S§

95.256412

99.362667

93.843259

97.228070

99.546220

95.398087

98.087383

96.690568

89.755601

4.159880

4.159808

97.876960

91.577344

100,000000

91.,379208

100.000000

98.815150

93.779038

84 .956538

83.717887

BOOK
YIELD

7.640000

8.110000

. 150000

7.550000

L]

. 130000

8.140000

8.189102

7.5850000

. 140000

. 235000

~

. 640000

9.070000

10.050489

9.543549

9.240000

9.410000

9.410000

8.474744

8.558511

8.772944

10.182739

10,000000

9.379168

10,009958

9.680999

9.962939

PREMUIM /
DISCOUNT(-

12,642,13-

190,589 .88~

630,536.48-

0.00

473,501.24-

202,515.68-

646,057.62-

0.00

202,713.02-

460,856.46-

113,445, 28~

237,618.22-

77.154.01-

23,357.2S5-

76,352.6S5-

277,416.62-

207,527.04-

127,050.87-

96,700.23-

354,496.13-

348,055.84-

83,025.37-

230,995.20-

1,002,118, 18-

473,291 .94~



COUPON/MATURITY BOOK BOOK BOOK PREMUIM /
RATINGS PAR VALUE VALUE PRICE YIELD ODISCOUNT( -

GNMA 8.000% DUE 05/15/2022 1,451,627.04 1,194,936.40 82.317039 9.840279 256,690.64 -
GUARANTOR LYY YY)
GARFIELD TERRACE
GNMaA 8.250% DUE 04/15/2022 968,940.46 811,172,110 83,717435 9.962939 157,768.36-
GUARANTOR AAaA AAA
SWANN APARTMENTS
GNMA 221 (D) 4 8.250% DUE 06/15/2028 9.,427,830.18 8,660,075.62 91.856508 9.570000 767,754 .56~
GUARANTOR AAA AaA
CLOISTERS APTS
GNMA 223 F 8.000% DUE 04/15/2022 4,835,924.59 4,383,346.22 90.6411327 9.519999 452,578 .37-
GUARANTOR AAA aaa
COACH HOUSE APTS
GNMA 223F 8.250% DUE 02/15/2022 27,773,728 .98 24,731,888.53 89.047778 10.001999 3,041,840.45-
EUCLID APARTMENTS AAA AAA
GNMA 223F 8.0007% DUE 03/15/2022 12,8585,107.88 10,883,319.66 84.661442 9.615482 1,971,788.22-
ROCHESTER VILLAGE, TROY, MIC LY-Y.) AAA
GNMA 223F 8.250% DUE 04/14/2022 3,875,762.49 3,451,277.57 89.047706 10.001999 424,484 .92-
MERIDIAN APARTMENTS AAA aaa
GNMA 223F 8.500% DUE 01/15/2024 2,899,539.14 2,657,111.38 91.639093 10.624999 242,427 .76~
SHORE APARTMENTS AAA LYY
GNMA 223F PROJECT 8.250% DOUE 01/15/2022 14,023,121.62 12,606,934.62 89.901057 9.890999 1,416,187 ,00-
GUARANTOR AAaa -Y-Y.
ARBOR VYIEW, TEMPER HILLS, MD
GNMA 223F PROJECT 6.750% DUE 04/15/2022 5,742,462, 44 4,833,430.19 84.169992 9.162999 909,032, 25~
GUARANTOR AAA AAA
SPANISH VILLA
GOVERNMENT NATIONAL MTGE ASS 6.750% DUE t1/15/2021 5,573,472.78 4,874,438 .45 87.457832 8.480000 699,034.33-
GNMA 221(0D)4 LYY} aAaa
GRANT POINT MANOR 7.250% DUE 0S5/1§/2024 1,926,164.70 1,676,835.43 87.055662 9.030000 249,329 .27~
GNMA 221(D)4 AAA LY.V
HAWTHORNE ON THE LAKE 8.250% DUE 12/15/2030 6,968,696.70 6,837,784.92 98.121431 11,.230000 130,911.78-
GNMA 221(D)8 AAA LY-Y-)
LA RESIDENCIA 8.500°% DUE 02/15/2028 3,237,976.60 3,068,802.28 94.775308 9.340000 169,174 .32~
GNMA 223 (F) AAA Y-V
LAURELWOOD APTS 9.000% DUE 06/15/202S 8,655,314 .74 8,264,626.09 96.602245 9.630000 290,688 .65~
GNMA 223(F) LY.V LY.V
UNIVERSITY TOWERS, BROOKLYN, 8.7S0% DUE ©06/15/2022 8,272,987.38 7.863,922.15 95.05S5411 9.560000 409 ,065.23-
POOL¥ 226547 GNMA 223(F) [-Y-Y.) AAA
GNMA - PROJECTS - TOTAL 171,415,986.84 156,626,556.34 91.372199 9.687097 14,789,430.50-
GNMA - HOSPITALS

CAMELIA ROSE NURSING HOME 8.750% DUE 11/15/2017 1,779,975. 71 1,737,751.60 97.627827 9.280000 42,224, .11~
COON RAPIDS, MN Y-V aaa

cc: 100.000000
CHERRY HLL NURSING HOME 8.750% DUE 03/15/2018 2,938,308.06 2,868,610.17 97.627958 9.240000 69,697.89-
JOHMNSON, RI AaA AAA

cc: 100.000000
G N MA 9.250% DUE 11/15/2019 1,348,787.66 1,298,616.87 96.28030S5 9.691348 50,170.79-
GUARANTOR AAA LYY
ALDERSON CONVALESCENT HOSPIT
G N M A 8.250% DUE 11/15/2017 913,136.11 832,708.05 91.192106 9.144428 80,428 .06-
GUARANTOR AAA aaa
AMBASSADOR CONVALESCENT CENT
G N MaA t1.750% DUE 0S/15/2016 1,085,273.20 1,085,273.20 100.000000 11.750000 0.00
GUARANTOR AAA ana
BEACHLAND PERSONAL CARE HOME
G N M A 9.250% DUE 11/15/2020 2,298,993.43 2,167,180.54 94.266496 9.8528139 131,812.89-
GUARANTOR Y-V AAA
BETHANY VILLAGE
G N M A 13.250% DUE 10/15/202S 5,669,186.36 5,669,186.36 100.000000 13.249999 o.00
GUARANTOR AAA LYY}
BIRCHWOOD HEALTH CARE CENTER
G N MA 9.600% DUE 04/15/202S 1,916,651.99 1,916,651.99 100.000000 12.800000 0.00
GUARANTOR AAA LYY
BRIDETON HEALTH CARE ASSOC
G N MA 9.800% DUE 06/15/2021 1,991,584.77 1,991,584.77 100.000000 11.280000 0.00
GUARANTOR AAA Y-V
COUNTRY VILLAGE HEALTH CARE
G N M A 9.250% DUE 09/15/2021 9,112,454 .69 9,025,600.03 99 .046858 9.345458 86,854.66-
GUARANTOR AAA AAA
EDGEHILL NEWPORT CARE CENTER
G N MA 9.250% DUE 02/15/2020 1,403,946.94 1,364,058.43 97.158831 9.54257S 39,888.51-

GUARANTOR AAA Y-V
EVERGREEN CONVALESCENT HOSPI
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G N MA 9.600% DUE 04/15/2025 2,275,190.64 2,275,190.64 100.000000 12.800000 0.00
:g:::rIgRHEALTH CARE ASSOC ana aas
G NMA 13.250% DUE 10/15/2025 5,884,860.80 5,884,860.80 100.000000 13.249999 0.00
::::::;oziALTN CENTER ana ana
G N MA 9.250% DUE 11/18/2020 1,370,503.72 1,370,503.72 100,000000 9.250000 0.00
gg::‘::::KE RETIREMENT CENTE ans Ana
G N MA 9.250% DUE 0S/15/2016 2,555,497.52 2,555,497.52 100.000000 9.249999 0.00
E::?:g;g: COUNTRY PLACE ans ans
G NMA 9.250% DUE 03/15/2020 891,168 .41 891,165.41 100,000000 9.249999 0.00
f?:::::°TNTERMEDIATE CARE FA ana sk
G NMaA 9.250% DUE 07/15/2021 2,548,654.89 2,457,095.07 96.407S24 9.618271 91,559.82-
sg;k:z;g:sa NURSING HOME aas Ana
G NMA 8.500% DUE 11/15/2010 1,378,580.17 1,378,580.17 100,000000 8.500000 0.00
gg::::TSTLLS PRESBYTERIAN VI Ada Aana
G NMA 9.250% DUE 05/18/2021 863,703.96 821,407.24 95.102868 9.75917S 42,296.72-
RESTHAVEN NURSING Ao
G N MA 11.750% DUE 12/15/2021 2,440,413.79 2,440,413.79 100.000000 11.7849999 0.00
gﬂgggrzc:ARK MANOR asa aaa
G N MA 9.250% DUE 12/15/2006 15,899,521 .40 15,800,762.33 99.378855 9.338349 98,759.07-
::::::Z:RHOSPITAL aaa ana
G N MA 9.250% DUE 04/15/2020 1,719,707.76 1,683,053.1S 97,868556 9.467918 36,654.61-
SKYLINE MANOR A
G N M A 10.250°% DUE 09/15/2021 4,668,866.56 4,668,866.56 100,000000 10.,2580000 0.00
g::?::;::OK NURSING CARE CTR aas faa
G N MA 8.750% DUE 01/15/200S 6,027,463.76 6,023,321.44 99.931276 8.759069 4,142 .32~
:?::sz?:LANO HOSPITAL aal Aas
G N MA 9 250% DUE 05/15/2021 3.335,868.09 3,335,713.96 99.995380 9.285711 154.13-
SYLVAN MaNOR A
G NMA 12,.750% DUE 07/15/2021 973,737.54 959,397.36 98.52730S 12,945313 14,340, 18-
g::R:TIE:ws NURSING HOME ana ana
G N MaA 13.750% DUE 03/15/2026 4,562,555.86 4,562,555,86 100.000000 13.749999 0.00
zg:::?;f: HEALTH CARE CENTER ana aaa
G N MA 12.750% DUE 07/15/2021 963,134.79 948,953.19 98.527558 12.945314 14,181.60-
zgt:::;:gox NURSING HOME ans aaa
GLOBAL MEDICARE INN 8.750% DUE 04/15/2017 2,637,188.70 2,574,632.82 97.627933 9.240000 62,555.88-
WAKESAW, WI AAA AAA
GNMA 9.750% DUE 05/15/2021 4,414,993.73 4,414,993.73 100,000000 9.750000 0.00
RIVERRIDGE NURSING CARE CENT AAA AAA
GNMA 11.,000°% DUE 05/15/2029 5,693,682.48 5,693,682.48 100.000000 11.,000000 0.00
::Q:T:I:RNOUSE‘ SARASOTA, FL and aas
GNMA 10.500% DUE 09/15/2019 2,550,917.69 2,550,917.69 100,.000000 10.500000 0.00
g::::“;?:GE NURSING CARE CEN ana sk
GNMA 10.550% DUE 03/15/2029 1,096,651.78 1,096,651.78 100,000000 10.550000 0.00
COMMODORE NURSING HOME A A
GNMA 10.500% DUE 09/15/1992 §,900,000.00 $,900,000.00 100,000000 10,500000 0.00
OEVONSHIRE NURSING CARE CENT
GNMA 8.750% DUE 11/15/2019 1,315,642.73 1,261,346.77 95.873047 9.162569 54,295.96-
:::T::;g“NALL NURSING aaa ana
GNMA 8.700% DUE 10/15/2024 2,429,142.59 2,429,142,59 100,000000 8.700000 0.00
a¥:;:cT::Non NURSING HOME aaa ana
GNMA 8.550% DUE 0S5/15/2022 1,044,248.66 1,044,248.66 100.000000 8.550000 0.00
gf::“ZLE:uv PARTNERSHIP ana ana
GNMA 10.500°% DUE 08/15/1992 2,850,000.00 2,850,000.00 100.000000 10.500000 0.00
g?:;‘:;?:T NURSING CARE CENT ana aas
GNMA 9.550% DUE 01/15/2028 2,721,992.09 2,721,992.09 100,000000 9.549999 0.00
GUARANTOR Y.V} Y.V}

SANFORD HEALTH CARE
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GNMA 10.550% DUE 03/15/2029 1,450,006.27 1,450,006.27 t100.000000 10.550000 0.00
GUARANTOR AAA AAn
UNITED CARE NURSING HOME
HARFORD GARDENS 8.860% DUE 12/15/1994 200,000.00 200,000.00 100.000000 8.985000 0.00
BALTIMORE, MO AAA AAaA
GNMA 232
LAFAYETTE NURSING HOME 10.250% DUE 09/15/2031 1,518,696.53 1,518,696.53 100.000000 10.250000 0.00
GNMA 232 AAA LYY}
QUEEN ANNE NURSING HOME 8.750% DUE 07/15/2018 1,899,230.82 1,853,070.76 97.569539 9.240000 46,160.06-
HINGHAM, MaA aAA AAA

cc: 100,000000
GNMA - HOSPITALS - TOTAL 126,540,119 .65 125,573,942 .39 99.236466 10.3492a2 966,177.26-

HEW - PROJECTS
H E W 12.500% DUE 05/01/2008 1,178,484 .99 1,178,484.99 100.000000 12.497999 0.00
GUARANTOR AAA aaa
AUXILIO MUTUO HOSPITAL #3
H E W 8.800% DUE 03/01/1999% 370,035.83 370,035.83 100.000000 8.800000 0.00
GUARANTOR .Y-Y- AAA
CANCER THERAPY & RESEARCH FD
H E w 8.800% DUE 10/01/2000 1,874,569 .73 1,474,569.73 100.000000 8.800000 0.00
GUARANTOR AAA aaa
JEWISH HOME FOR THE AGED
H E W 8.514% DUE 12/01/199%9 §39,996.16 §39,996.16 100.000000 8.514000 0.00
GUARANTOR AAA [-Y-Y:
PRESBYTERIAN HOSPITAL OF DAL
H E w 8.400% DUE 12/01/1999 3,336,053.37 3,336,053.37 100.000000 8.400000 0.00
GUARANTOR AAA aaa
PRESBYTERIAN HOSPITAL OF DAL
MEW - PROJECTS - TOTAL 6,899,140 .08 6,899,140.08 100.000000 9 21587S 0.00
FHA - PROJECTS
FEDERAL HOUSING ADM 11.87S% DUE 03/01/2023 1,940,827 .36 1,921,142.83 98.985766 12,014695 19,684 .53~
AZALEA GARDEN APARTMENTS YY) AAA
FEDERAL HOUSING ADM 9.680% DUE 11/01/20248 25,293,198.47 24,949 ,865.99 98.642590 9.819248 343,332 .48-
GUARANTOR AAA aAAA
REILLY GARDEN APTS
FHA - PROJECTS - TOTAL 27,234,025 .83 26,871,008.82 98.667046 9.976209 363,017.01-
AGENCY MORTGAGE - PROJECTS - TOTAL 332,089,272.40 315,970,647 .63 95.146298 9.964546 16,118,624 .77-
AGENCY MORTGAGE - CMO'S

AMERICAN HOUSING TRUST VI-I 9.150% DUE 0S/25/2020 70,000,000.00 65,474,031.74 93.534331 10.125000 4,525,968 .26-
AHTR VvI-I AAA AAA
AMERICAN HODUSING TRUST VII-C 9.250°% DUE 07/25/2008 22,000,000.00 20,989,827 .31 95.408306 10.230000 1,010,172.69-
AHTR VII-C AAA AAA
AMERICAN HOUSING TRUST VIII- 8.500% DUE 07/25/2010 10,000,000.00 9,498,593 .71 94.985937 9.450000 01,406 .29 -
AHTR VII1-E AAA V.Y
BEAR STEARNS SEC INV TR 88-2 8.800% DUE ©04/01/2018 §,000,000.00 4,505,617 18 90.112343 9.980000 494,382 .85~
Bs 88-2-D NR aaa

cc: o3/01/2003 100.000000
COLLAT MTG OBLIGATION TR 08- 9.500% DUE 11/01/2016 28,200,000.00 27,507,743.99 97.54519) 9.847620 692,256 .01-
CMOT 08-D AAA AAA

CC: o02/01/2000 102.000000
COLLAT MTG OBLIGATION TR 2-2 9.000% OUE 06/20/2017 20,000,000.00 19,952,173 .24 99.760866 9.024179 47,826 .76-
CMOT 2-2-E Y-V aaa

CC: 06/20/1996 100.000000
COLLAT MTG OBLIGATION TR 45- 7.950% DUE 09/20/2019 13,500,000.00 13,134,061.80 97.289347 8.560067 365,938 .20~
CMOT 4S5-C TAC aaa AAA
COLLAT MTG OBLIGATION TR 47- 8.950°% DUE 09/01/2018 10,000,000 .00 9,758,186.32 97.581863 9.690000 241,813 .68-
CMOT 47-C aaa AAA
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COLLAT MTG SECS CORP 88
CMSC 88-88 TAC

F8C
FBC 4-B-2
FB8C
FBC
a0%

MTG SECURITIES TR
MST 18-A-5 PAC 50-2
CLEANUP cCALL

FED
FHLMC

HOME LOAN MTG CORP
15-D TAC

FED HOME LOAN MTG CORP
FHLMC 25-G PAC 75-250

FED HOME LOAN MTG CORP
FHLMC 33-0 PAC 70-200%

FED HOME LOAN MTG CORP
FHLMC 484-E PAC 65-260%

FED HOME LOAN MTG CORP
FHLMC 60-H PAC 70-265%

FED HOME LOAN MTG CORP
FHLMC 68-H PAC 50-275%

FED HOME LOAN MTG CORP
FHLMC 70-C PAC 95-300%

FED HOME LOAN MTG CORP
FHLMC 76-F PAC 100-3258%

FED HOME LOAN MTG CORP
FHLMC 91-G TAC

FED HOME LOAN MTG CORP
FHLMC 100-F PAC 75-300

FED HOME LOAN MTG CORP
FHLMC 101-G PAC 15-300%

FED HOME LOAN MTG CORP
FHLMC 10S-E PAC 75-300%

FED HOME LGCAN MTG CORP
FHLMC 11S-H PAC 85-300%

FED HOME LOAN MTG CORP
FHLMC 120-H PAC 90-300%

FED HOME LOAN MTG CORP
FHLMC 137-E PAC 75-27S%

FED HOME LOAN MTG CORP
FHLMC 139-F PAC 75-300%

FED HOME LOAN MTG CORP
FHLMC 166-J PAC 75-285"%

FED HOME LOAN MTG CORP
FHLMC 177-F TAC

FED HOME LOAN MTG CORP
FHLMC 201-J TAC

FED HOME LOAN MTG CORP
FHLMC 104S-D

FED HOME LOAN MTG CORP
FHLMC 1093-E PAC 8S5-240

FED HOME LOAN MTG CORP
FHLMC 1113-H PAC 90-23S

FED HOME LOAN MTG CORP
FHLMC 1127-G PAC 95-27S

FED HOME LOAN MTG CORP
FHLMC 1166-PH PAC 90-24

FED HOME LOAN MTG CORP
FHLMC 1173-D PAC 90-2S50

FED HOME LOAN MTG CORP
FHLMC 1192-1 PAC 35-23S

FED HOME LOAN MTG CORP
FHLMC 120S-G PAC 7S5-240

FED HOME LOAN MTG CORP
FHLMC 121S-H PAC 90-235

FED MOME LOAN MTG CORP
FHLMC 1272-E PAC 75-253

FED HOME LOAN MTG CORP
FHLMC 1301-G PAC 85-200

FED HOME LOAN MTG CORP
FHLMC 1319-G PAC 80-2S0

FED HOME LOAN MTG CORP
FHLMC

FED HOME LOAN MTG CORP
FHLMC 1338-K PAC 15-2S0

1322-H PAC 25-260°

-8-8

MTG SECURITIES TR 04-B-2

18-A-5

S0%

0015 -

0025 -

0033~

0044 -

0060 -

0068 -

0070~

0076 -

0091 -

0100-

o101 -

0105 -

0118 -

0120-

0137~

0139-

0166 -

0177~

0201~

1045 -

1093~
%

1113~

o
o

1127~

o
o

1166~
0%

1173~

%

1192~

1205 -

1218 -

o

1272~

o

1301-

%

1319~

%

1322~

o

1338-

o
o

ce:

cc:

COUPON/MATURITY
RATINGS

7.970%
NR

DUE
AAA

06/01/2003

8.300%
AAA

9.150%
aAa

DUE
AAA

DUE
AAA

04/01/1996

10.000%
AnA

9.500%
AAA

8.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
AAA

9.000%
Aaa

9.125%
AAA

9.000%
AAaA

9.000%
LY.V

8.750%
LYY

8.700%
AAA

9.000%
AAA

9.000%
AaA

9.,000°%
Aaa

9.500%
Aaa

9.500%
aaa

8.500%
YY)

8.000%
AAA

9.000%
AAA

7.500%
AAA

8.500%
AAa

8.500%
Y.V}

8.200%
aaa

7.000%
AAA

7.500%
Aaa

7.000%
LYY

7.500%
AAA

8,000%
AAA

7.000%
LY.V}

7.750%
AAA

7.500%
YY)

7.000%
AAA

OUE
aaa

DUE
AAA

DUE
[.Y.Y.)

DUE
Aaa

OUE
AAA

DUE
aaa

DUE
AAA

OUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
LYY

DUE
AAA

DUE
AAA

DUE
AAA

DUE
LYY

DUE
YY)

DUE
LYY

DUE
AAA

DUE
LYY

DUE
AAaA

DUE
1-.Y.VY

DUE
AAA

DUE
LYY

DUE
AAA

DUE
AAA

DUE
LY.V

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAAQ

DUE
AAA

05/01/2018

100,000000

©08/20/2009

07/01/2018
105.,000000

10/15/2019

02/18/2020

04/15/2020

11/18/2019

07/18/2020

08/1s8/2020

09/18/2020

06/15/2020

10/18/2020

©04/15/2021

01/18/2021

01/15/2021

02/18/2020

02/15/2021

10/18/2020

06/15/2020

06/15/2021

07/18/2021

©01/18/2022

06/15/2019

10/15/2004

06/15/2021

08/15/2006

o1/18/2021

08/15/2020

01/15/2007

03/18/2007

03/15/2007

03/18/2007

06/15/2007

©7/18/2007

07/18/2007

08/15/2007

VALUE

$1,525,000.00

2,000,000.00

28,000,000.00

6,000,000.00
10,000,000.00
17,000,000.00
20,5875,000,00
11,000,000.00
30,718,000.00
30,000,000.00
17,707,000.00
$,100,000.00
12,755,000.00
12,500,000.00
15,700,000.00
10,000,000.00
17,000,000,00
27,000,000.00
6,700,000.00
$,130,000.00
29,000,000.00
10,000,000.00
18,000,000.00
§,000,000.00
30,756,000.00
24,400,000,.00
10,942,000.00
12,000,000.00
15,200,000,00
10,000,000, 00
$5,892,000,.00
11,329,000.00
6,902,000.00
19,700,000.00
[-1-]

$,461,000.

15,100,000.00
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T3z3E3:

48,301,749,

1,775,441

49

.78

26,452,626

5,903,074,

9,632,990,

15,069,614

19,952,035

10,849,718

30,685,086

29,790,981

17,664,613,

24,107,595,

12,406,716,

1,859,013,

15,025,846

9,737,345,

16,573,123,

27,895,515,

6,695,976

4,950,193,

26,434,364,

9,838,368,

17,540,743

4,692,889

28,938,005

96

72

8o

S5

47

28

23

63

78

72

LX)

73

39

39

99

"

.39

23,249,646,

10,627,513,

11,108,431

77

177

os

.02

14,493,309,

o7

9,560,034 .40

$2,698,140.59

11,449,624 .37

6,102,029.53

19,462,848.86

5,203,974.22

13,977,632.74

93.744298

88.772088

94.473668

98.384579

96.329908

88.644791

96.972226

98.63377S

99.902608

99.303271

99.760621

96.046196

97.269437

94.872110

95.706030

97.373451

97.488962

103.31672S

99.939946

96.494993

91.152981

98.383690

97.448576

93.857788

94.,088977

95.285438

97.125874

92,.570259

95.350718

95.600344

94.285659

101.064740

88.409585

98.796187

95.293430

92.5671048

9.417185

.662321

.067926

379999

.169999

.403550

.683842

.280000

129999

. 193323

.270000

610000

469956

.530000

.390000

.533737

.452890

.492531

. 620000

.080000

.650000

250000

.480000

. 870000

.380000

.300000

.680000

012000

. 205000

.680000

.350000

.940000

550000

.010000

. 190000

.010000

PREMUIM /

3,223,250,

224,558 .

,547,373,

96,92S.

367,009,

1,930,385,

622,964,

150,284,

29,913,

209,018.

42,386.

992,404,

348,283,

640,986

674,153,

262,654,

426,876.

895,515

4,023,

179,806

2,565,635,

161,631,

459,256 .

307,110,

1,817,994,

1,150,383,

314,486,

91,568,

706,690,

439,965

3,193,859,

120,624,

799,970,

237,151

257,025 .

1,122,367,

DISCOUNT(-)

S1-

25-

o4 -

28-

20-

45 -

$3-

72-

83-

70-

865 -

77-

37-

22-

28-

s$2-

73

61-

.87~

61-

o1-

29 -

61-

23-

23-

92-

98-

93-

60-

41~

37

a47-

T78-

26-



NAME AND DESCRIPTION

FED HOME LGCAN MTG CORP 13436-
FHLMC 1346-PH PAC 90-230%

FED NATIONAL MTYG ASSN
FNMA G92-40-H VADM

FED NATIONAL MTG ASSN G-41-P
FNMA G-41-PJ PAC 75-295%

FED NATIONAL MTG ASSN G91-8-
FNMA G91-8-E PAC 90-250%

FED NATIONAL MTG ASSN 88-014
FNMA 88-14-1 PAC 75-300%

FED NATIONAL MTG ASSN 88-016
FNMA 88-16-8 PAC 75-250%

FED NATIONAL MTG ASSN 88-019
FNMA 88-19-J TAC

FED NATIONAL MTG ASSN 88-021
FNMA 88-21-G PAC 75-27S%

FED NATIONAL MTG ASSN 88-030
FNMA 88-30-D PAC 80-250%

FED NATIONAL MTG ASSN 89-035
FNMA 89-35-G

FED NATIONAL MTG ASSN 89-044
FNMA 89-44-H PAC 90-300%

FED NATIONAL MTG ASSN 89-0S9
FNMA 89-59-J PAC 95-300%

FED NATIONAL MTG ASSN 89-071
FNMA 89-71-P PAC 75-225%

FED NATIONAL MTG ASSN 89-077
FNMA 89-77-J PAC 35-300%

FED NATIONAL MTG ASSN 89-081
FNMA 89-81-G PAC 30-3S0%

FED NATIONAL MTG ASSN 89-082
FNMA 89-82-G PAC 90-300"%

FED NATIONAL MTG ASSN 89-084
FNMA 89-84-H PAC 75-27S°%

FED NATIONAL MTG ASSN 89-09S
FNMA 89-9S-H PAC 85-300%

FED NATIONAL MTG ASSN 90-023
FNMA 90-23-G PAC 90-300°%

FED NATIONAL MTG ASSN 90-030
FNMA 390-30-C

FED NATIONAL MTG ASSN 90-032
FNMA 90-30-0

FED NATIONAL MTG ASSN 90-036
FNMA 90-36-C TAC

FED NATIONAL MTG ASSN 90-042
FNMA 90-42-€

FED NATIONAL MTG ASSN 90-052
FNMA 90-52-G PAC S$6-400%

FED NATIONAL MTG 4SSN 90-0S6
FNMA 90-56-G PAC 60-27S"

FED NATIONAL MTG ASSN 90-062
FNMA 90-62-E TAC

FED NATIONAL MTG ASSN 90-106
FNMA 90-106-J PAC 85-27S"

FED NATIONAL MTG ASSN 90-120
FNMA 90-120-G PAC 85-265"

FED NATIONAL MTG ASSN 90-128
FNMA 90-128-H PAC 75-250°"

FED NATIONAL MTG ASSN 91-044
FNMA 91-044-G PAC 80-240%

FED NATIONAL MTG ASSN 91-06S
FNMA 91-065-J PAC 83-244a°

FED NATIONAL MTG ASSN 91-078
FNMA 91-078-PK PAC 85-260"%

FED NATIONAL MTG ASSN 91-101
FNMA 91-101-E PAC 70-275%

FED NATIONAL MTG ASSN 91-170
FNMA 91-170-E PAC 90-22S°

FED NATIONAL MTG ASSN 92-G11
FNMA 92-G11-J PAC 80-23S"%

FED NATIONAL MTG ASSN 92-G44
FNMA 92-G44-H AD

COUPON/MATURITY
RATINGS

7.500%
I-Y-Y.)

7.000%
AAA

7.950%
AAA

9.000%
AAA

9.200%
AAA

9.500%
AaA

8.500"%
AAA

9.500%
AAA

9.500%
AAA

9.500%
aaa

9.000%
AAA

9.350%
AAA

8.500%
AAA

8.750%
LY.V Y

9.000%
AaA

8.400%
aaa

8.000%
Y.V

8.950%
AAA

9.200%
AAA

9.000%
-Y-Y

9.750%
AAA

9.000%
AAaA

9.800%
AAA

9.300%
aAAA

9.000%
AAA

9.000%
Aaa

8.500%
LY.

9.000%
aaa

8.500%
AAA

8.500%
AAA

8.500%
AAA

8.500%
AAA

9.000%
AAA

8.000%
AAA

7.000%
AAA

8.000%
LY.V

DUE
aaA

DUE
aaa

DUE
Aaa

DUE
AAA

DUE
AAA

DUE
AAA

DUE
AAA

DUE
aAA

ouE
AAA

DUE
AAA

DUE
Y-V}

DUE
Aaa

DUE
LY.

DUE
aAaa

DUE
AAA

DUE
AAA

DUE
AAA

DUE
LY-Y

DUE
AAA

DUE
AAA

DUE
/-V-Y-3

ODUE
aAaA

OUE
AAA

DUE
AAA

OUE
AAA

OUE
AAA

DUE
Aaa

DUE
AAA

DUE
AAA

OUE
AAA

OUE
aaa

DUE
.Y-Y -

DUE
anA

DUE
AAA

DUE
LYY

DUE
AAA

07/18/20158

09/25/2008%

10/28/2017

0a/25/2021

06/25/2018

06/25/2018

©07/25/2018

08/25/2018

12/25/2018

07/25/2019

07/25/2019

09/25/2019

10/25/2019

11/25/2019

11/28/2019

11/25/2019

11/25/2019

12/25/2019

12/25/2018

11/28/2018

03/25/2020

04/25/2020

05/25/2019

05/25/2020

05/25/2020

08/25/2019

09/25/2020

11/25/2019

12/28/2019

08/28/2021

10/25/2014

12/258/2020

12/28/2019

12/25/2006

oa/25/2021

11/25/2006

15,000,000

10,000,000

10,378,000,

5,000,000,

8,700,000.

6,000,000,

3,200,000.

26,000,000.

14,300,000

8,000,000.

17,000,000,

13,500,000,

48,455,000

8,750,000.

11,231,000,

10,000,000

16,000,000.

60,583,000

9,310,000

2,000,000,

25,000,000,

18,200,000,

31,250,000

5,000,000,

19,094,760

17,000,000,

15,750,000

10,700,000.

19,000,000.

14,257,000,

6,652,000

38,278,000

5,903,270

19,500,000,

11,953,110,

62,658,250,

129

PAR VALUE

.00

oo

(1]

(1<)

oo

[-1]

oo

1)

.00

oo

oo

oo

.00

0o

oo

oo

oo

.00

.00

oo

oo

oo

oo

oo

oo

oo

0o

oo

oo

oo

-1

oo

oo

oo

00

BOOK
VALUE

14,662,886

9,216,887

10,296,977

4,861,721,

8,243,454,

5,995,401,

3,022,835

26,000,000

14,171,367

7,841,437,

15,755,139,

13,500,000,

44,813,696

8,223,413

11,048,938,

9,041,018,

14,416,242

60,420,942

9,060,305

1,910,158

25,000,000

17,569,925,

31,250,000,

4,812,834,

17,594,778

16,411,1

14,193,944,

10,665,651

18,605,192

13,434,020,

6.895,587.

36,394,378

6,252,855,

19,801,049,

10,835,182,

64,781,462,

81

.02

7%

20

02

89

oo

8o

43

a7

oo

2s

o8

o6

29

s3

.79

oo

29

oo

88

0.09

93

.81

38

72

o4

S1

o4

90

S1

99 .

97.

94 .

99 .

94 .

100

99 .

98,

92.

100,

92.

93.

98 .

90.

90.

99 .

100.

96 .

92,

96 .

90.

99 .

97.

94 .

103,

9s

108 .

101

90 .

103.

.7152%79

.168870

219288

234424

752346

923350

463622

.000000

100474

017968

677291

000000

48518S

981864

378934

410182

101813

732503

.317997

507590

000000

538051

.000000

256698

144541

536353

1202858

6789389

922067

227%s40

661872

.079100

921896

.543841

647396

388560

7

~

.910000

. 116000

. 1840000

.470000

.151825

.638294

.379999

.686521

7908456

.890000

. 180000

.500000

603191

.689000

.350000

. 850000

.389896

. 123000

800000

. 800000

. 880000

.623472

.958478

.950000

.178s30

.610000

.950000

. 156293

.893994

. 290000

.940000

.250000

.270000

. 850000

. 180000

.635000

PREMUIM /

337,113

783,112,

81,022,

138,278.

456,545 .

4,598.

177,164,

128,632,

158,562,

1,244,860,

3,641,303,

$26,586.

182,061

958,981

1,583,787

162,087,

249,694,

89,848

630,074,

187,165,

1,899,981,

588,819 .

34,348 .

394,807,

822,979

243,587,

.882,621

349,585 .

301,049

1,117,927,

2,123,212,

.556,08S .

DISCOUNT(-)

.19~

98-

25 -

80-

87-

.00

20-

57-

53-

.00

76 -

92-

.94 -

.82~

89 -

71

q7-

21-

.00

T1-

.00

09 -

o7-

34-

62-

72

.96 -

X}

S1



NAME AND DESCRIPTION

FED NATIONAL MTG ASSN 92-002
FNMA 92-002-JA PAC 90-230%

FED NATIONAL MTG ASSN 92-015
FNMA 92-015-J PAC 87-240%

FED NATIONAL MTG ASSN 92-036
FNMA 92-036-PK PAC 85-23S

FED NATIONAL MTG ASSN 92-044
FNMA 92-044-K PAC 0-250%

FED NATIONAL MTG ASSN 92-0S0
FNMA 92-050-K PAC 0-250%

FED NATIONAL MTG ASSN 92-0SS
FNMA 92-055-C PAC 90-230%

FED NATIONAL MTG ASSN 92-093
FNMA 92-93-K 0-250%

FED NATIONAL MTG ASSN 92-109
FNMA 92-109-K PAC 0-300%

GOLOMAN SACHS TR 2-A-S
GSTST 2-A-5

GOLDMAN SACHS TR 8-B-S
GSTST 8-B-5

INVESTORS
INVESTORS

GNMA MBS TR 84-2-D
84-2-03

INVESTORS
INVESTORS

GNMA MBS TR 84-3-E
84-3-Ea

JHM (OXFORD) ACCEPT CORP 3-E
OXFORD 3-€-S

JHM (OXFORD) ACCEPT CORP 3-F

OXFORD 3-F-S

JHM (OXFORD)
OXFORD 3-F-6

ACCEPT CORP 3-F

KIDODER PEABODY MTG A TR 06-G
KPMAT 6-G PAC S50-300%

KIDDER PEABODY MTG A TR
KPMAT 18-F PAC 70-240%

18-F

MERRILL LYNCH TR 32-H
ML TR 32-H PAC 70-270%

MERRILL LYNCH TR 33-C
ML TR 33-C

MERRILL LYNCH TR 4S-F
ML TR 45-F PAC 95-210%

MERRILL LYNCH TR 47-G
ML TR 47-G PAC 75-178%

MORGAN
MORGAN

STANLEY CAP I
86-C-4

86-C-4

MTG TR D-4
75-300%

MORGAN
MORGAN

STANLEY
0-4 PAC

MORGAN
MORGAN

MTG TR G-3
75-350%

STANLEY
G-3 PAC

MTG TR H-7
100-350%

MORGAN
MORGAN

STANLEY
H-7 PAC

MTG TR K-3
125-375%

MORGAN
MORGAN

STANLEY
K-3 PAC

MORGAN
MORGAN

MTG TR L-S
50-225%

STANLEY
L-S PAC

MTG TR L-6
50-225%

MORGAN
MORGAN

STANLEY
L-6 PAC

MORGAN
MORGAN

STANLEY
$-§5

MTG TR S-5

MORGAN
MORGAN

STANLEY
V-4

MTG TR V-4

MTG TR W-S
70-260%

MORGAN
MORGAN

STANLEY
W-§ PAC

MORGAN
MORGAN

STANLEY
Y-S PAC

MTG TR Y-S
70-225%

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

cc:

COUPON/MATURITY
RATINGS

DUE
AAA

7.500%
LYY

7.000%
AAA

DUE
aaa

7.500%
LY.V

DUE
aAAA

7.250%
AAA

DUE
AAA

7.250%
AAA

DUE
AAA

8.000%
AAA

DUE
AAA

8.000%
AAA

DUE
AAA

7.000%
AAA

DUE
AAA

8.970%
AAA

DUE
LY.V

9.800%
AAA

OUE
AAA

7.875%
AAA

OUE
AAA

8.875%
AAA

DUE
AAA

8.450% DUE
NR AAA
03/01/1999

8.450°% DUE
NR AAA
06/20/1999

8.450% OUE
NR AAA
06/20/1999

7.950% DUE
NR AAA
06/20/1997

9.430°% DUE
NR AAA
09/01/1998

9.450°%
AAA

DUE
LYY

8.050%
AAA

DUE
AAA

9.100%
AAA

DUE
AAA

8.985°%
LY.Y)

DUE
aAaa

9.000% DUE

NR Aaa
05/01/1998

9.200°% DUE
NR AaA
12/20/1998

8.350°% DUE
NR Aaa
04/20/2000

8.250% DUE
N AaA
04/01/2001

8.425% OUE

NR AAA
06/20/1999

8.950% DUE
NR LY.
06/01/2008

8.950% DUE
NR LYY
o06/01/2008

7.375% DUE
NR AAA

8.950% ODUE
NR AaA
04/01/2008

9.050% DUE
NR LY-Y.)
0s/01/2008

8.950%
NR AAA
0s5/01/2004

DUE

01/25/2007

04/25/2021

06/25/2020

©04/25/2007

03/25/2007

09/25/2020

o1/25/2008

07/25/2007

09/20/2018

06/25/2020

07/25/2003

06/25/2009

04/01/2016
100,000000
05/20/2017
100.000000
06/20/2018
100.000000
07/20/2018
100,Q00000
09/01/2018
100.000000

08/01/2018

os/o0t1/2018

09/20/2014

©06/20/2014

0s/01/2016
100,000000
12/20/2017
100.000000
07/20/2018
100,000000
07/20/2018
100.000000
09/20/2018
100,000000
11/01/2017
100.000000
06/01/2018
100.000000

03/01/2018

05/01/2017
100.000000
0s/01/2018
100.000000
05/01/2018

100.000000

PAR VALUE

7.416,000.00

13,904,000.00

1,000,000.00

14,00S,820.00

16,032,000.00

20,656,000.00

25,000,000.00

16,526,000.00

15,000,000.00

10,000,000,00

6,000,000,00

49,000,000.00

§,000,000.00

20,000,000.00

20,500,000.00

1,475,000.00

16,000,000, 00

3,114,000.00

10,000,000.00

16,250,000.00

37,000,000.00

9,507,000.00

11,500,000.00

400,000,00

23,832,000.00

2,330,000.00

7,250,000.00

§,000,000.00

3,609,000.00

13,000,000.00

8,000,000.00

21,275,000.00

130

BOOK
VALUE

7.125,737.21

12,439,599.55

10,315,861.048

12,693,749 .49

14,620,432.12

20,028,416 .43

24,917,504,59

15,261,837.78

14,392,282.66

10,000,000,00

$,821,140.90

48,094,509 .25

4,668,847.238

18,139,070.98

18,722,050.84

1,282,868.16

15,665,280,32

3,009,957.86

9,959,930.33

16,524,079.50

35,101,142, .89

8,156,757.46

1,261,048.10

358,948.52

23,179,129.57

2,089,085.68

7,240,418, 1

4,904,350.74

3,000,314 .49

12,514,361.19

7.839,678.22

20,842,343.35

96.

89.

93.

%0,

91,

96.

9§.

100,

97.

93.

90.

87.

95 .

94,

8s5.

87.

97.

99.

98.

83.

96.

97.

97.

085993

467776

780555

631962

195310

961737

670018

350465

948551

000000

01901S

152060

376946

695355

327077

974113

908002

658891

599303

532797

867954

797386

822187

737130

260530

660330

867837

087015

134234

264317

995978

966361

8.120000

.340000

380000

.530000

480000

470000

.106000

030000

.581073

940000

298042

107091

.476712

$12496

.546463

.283849

.074311

.693999

. 160000

960000

887885

.671039

.416299

411799

.742200

.500119

.375662

.439400

.397000

.731827

.$30000

.449141

PREMUIM /
DISCOUNT(-)

290,262.79-

1,464,400.45S-

684,138.96-

1,312,070,.51-

1,411,567.88-

627,583.57-

82,495.41-

1,264,162,22-

607,717.34-

0.00

178,859 .10~

905,490,775~

331,152,72-

1,860,929 .02~

1,777,949 .16~

.84-

192,131

334,719.68-

104,042, ,14-

40,069.67-

725,920.50-

1,898,857.11-

1,350,242.54-

238,951.90-

1,051,448~

652,870.43-

240,914 .32~

9,581.81-

96,649 .26~

608,685.51-

485,638.81-

160,321.78-

432,656 .65 -



NAME AND DESCRIPTION

MORGAN STANLEY MTG TR 27-5S
MORGAN 27-S

cc:
MORGAN STANLEY MTG TR 32-4
MORGAN 32-4 PAC 70-240%

cc:
MORGAN STANLEY MTG TR 34-5
MORGAN 34-5S
MORGAN STANLEY MTG TR 34-6
MORGAN 34-6
NOMURA MTG CAP CORP 1990-1-J
NOMURA 90-1-J PAC 50-2607%
P-8 CMO TR 08-F
PG 8-F PAC 45-200%

cc:
P-B CMO TR 10-G
P-B 10-G PAC S0-190%

cc:
PAINE WEBBER CMO TR L-4
PW L-4 TAC
PAINE WEBBER MTG ACC COR I-A
PW I1-A-&
SHEARSON LEWMAN CMO P-4
SLCMO P-4

cc:

AGENCY MORTGAGE - CMO0‘'S - TOTAL

AGENCY MORTGAGES - TOTAL

M G I C MORTGAGE MARKETING C
P T 1980 SERIES T

P M I MORTGAGE CORP
MTGE P T

P M I MORTGAGE CORP
MTGE PT SER 1983-1

CONVENTIONAL MORTGAGE - TOTAL

FIRST INTERSTATE BANK OF CAL
CREDIT LEASE

cc:

FLEMING CO - WATERFORD HEADOQ
CREDIT LEASE

cc:

FLEMING CO - WHITE SWAN
CREDIT LEASE

FLEMING CO., INC.
RESIDUAL NOTES

G N M A COLLATERIALIZED
GUARANTOR

PULTE HOME MTGE CORP
SERIES G-2

G N M A COLLATERIALIZED
GUARANTOR

PULTE HOME MTGE CORP
SERIES G-

LOMAS 8 NETTLETON
MPT SERIES O

MERRILL LYNCH CORPORATE P T
P T K-MART SERIES

cc:

P H M ACCEPTANCE CORP
MTGE SEC SER X1, X2

SAFEwWAY

GUARANTOR

TRAMER CORP/DAREWAY ASSOC
COLL TRUST NOTE

COUPON/MATURITY BOOK BOOK
RATINGS PAR VALUE VALUE PRICE

8.250% DUE 07/01/2018 §,000,000.00 4,634,869.79 92.697396
NR LY-Y.)
07/01/2008 100.000000

9.300% DUE 12/01/2018 36,000,000.00 36,000,000.00 100.000000
AAL aaa
12/0t/2008 100.000000

8.971% DUE 10/22/2015 46,720,000.00 44,936,125 .11 96.1817758
AaA aAAA

8.971°% DUE 06/22/2018 24,222,000.00 22,776,433 .53 94.032010
AAA AAA

9.625% DUE 06/17/2020 18,160,000.00 18,116,830.17 99.762281
AAA Y-V

7.965% DUE 03/01/2019 19,300,000.00 17,310,746.99 89.692990
NR 1YY
03/01/2001 100.000000

10.000% DUE 04/01/2019 21,000,000.00 20,962,029 .97 99.819190
NR aaa
04/01/2003 100 .000000

8.950% DUE 07/01/2018 21,435,000.00 21,249,002.46 99.132272
AAA AAA

11.400% DUE 11/01/201S§ 4,045,094.67 3,977,648.88 98.332652
AAA AAA

9.550% DUE 04/01/2018 38,500,000 .00 35,993,297.72 93.489038S
AAA AnA
03/01/2003 100 .000000

MORTGAGES OTHER (NON-AGENCY)
CONVENTIONAL MORTGAGE

12.400% DUE 11/15/2010 2,109,922.15 2,009,924.77 95.260613
8AA [-3:1]
13.000% DUE 04/01/2011 925,011.78 890,145 .26 96.230698
NR NR
13.750% DUE 01/01/2013 746,329 .15 733,422.93 98.270707
AAA AAA

3,781,263.05 3,633,492.96 96.092044

MORTGAGE TRUST

13.500% DUE 03/01/2009 20,000,000.00 20,000,000.00 100.000000
A3 -1:3-R4

02/15/1904 100,.000000

13.350% DUE 05/31/2009 17,823,757.00 17,823,757.00 100.000000
8AA2 BB

06/01/1999 105.006250

13.500% OUE 09/30/2009 8,165,323.91 8,165,323.91 100.000000
8aA2 [-3:-1-}

16.500% DUE 05/01/2007 8,775,733.04 8,775,733.04 100.000000
BAA2 eBss

13.750% DUE ©03/15/2008 682,725.86 567,426.75 83.111946
AAA AAA

13.750% DUE 03/15/2008 2,331,452.61 1,939,187.51 83.103788
LY.V AaA

12.250% DUE 02/15/2013 436,984 .74 432,832.01 99.04968S
8 88

15.750% OUE 12/01/2006 16,764,247 .31 15,589,917.15 98.8943142
a2 A

12/01/1991 107.875000

12.375% DUE 06/15/2011 6.351,029.89 6,351,029.89 100.000000
NR NR

16.750% DUE 06/01/2007 11,822,397.06 11,822,397.06 100.000000
BAZ 1]
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.320000

.498902

707739

. 830000

.843a22

.218999

. 189999

.227127

.608449

.580164

.280817

.067899

.556239

.006859

.500000

.380000

.500000

.875000

. 831299

.831299

.377849

.943445

.375000

.750000

PREMUIM /
DISCOUNT( -

365,130

1,783,874,

1,445,566 .

43,169,

1,989,253,

37.970.

185,997

67,445 .

2,506,702,

115,299,

394,265 .

4,152,

174,330

.21

.00

89 -

a7-

83-

03-

S4-

79 -

28-

.49 -

.00

.00

.00

.00

.00

.00



COUPON/MATURITY BOOK BOOK

NAME AND DESCRIPTION RATINGS PAR VALUE VALUE PRICE
= £3333335238533333333333333333
MORTGAGE TRUST - TOTAL 92,155,651.42 91,467,604.32 99,253386
MORTGAGES OTHER (NON-AGENCY) - TOTAL 95,936,914 .47 9.12878S

TOTAL FOR PENSION FUND PORTFOLIO 13,197

=32z

487,495.99%
22 222333 z:333=2

96.540313
22

132

14.638983

14,590769

9.099172
gz22sz2332

PREMUIM /
DISCOUNT( -

835,817.19-

456,591,700.43-
sz2232z3ss:3:




txzxs

u.s.

Txzxx

u.s.

Gov

u.s.

rzzxsx

U.S. TREASURY SECURITIES sx=x=x
U.S. TREASURY NOTES
U.S. TREASURY BONDS

TREASURY SECURITIES

U.S. AGENCY OTHER SECURITIES sxssxx

MARITIME ADMINISTRATION BONDS
TENNESSEE VALLEY AUTHORITY BONOS
SMALL BUSINESS ADMINISTRATION BONDS

WASHINGTON METRO TRANSIT AUTHORITY BONDS

AGENCY BONDS & NOTES

FARM CREDIT SYSTEM BONDS

FEDERAL NATIONAL MORTGAGE ASSOC. BONDS

ERNMENT SPONSORED ENTERPRISES

AGENCY OTHER SECURITIES

U.S. CURRENCY DENOMINATED FOREIGN

DOMINION OF CANADA GUARANTEE
PROVINCE OF ALBERTA

PROVINCE OF MANITOBA

PROVINCE OF MANITOBA GUARANTEE
PROVINCE OF NEW BRUNSWICK

PROVINCE OF ONTARIO

PROVINCE OF SASKATCHEWAN GUARANTEE

DOMINION OF CANADA

u.s.

asxxsx

CORPO

zrxxx

AGE

AGE

AGE

AGENC

rxxex

CURRENCY DENOMINATED FOREIGN BONDS

CORPORATE BONDS & NOTES sx=x=xx

TELEPHONE

ELECTRIC UTILITY

GAS UTILITY
TRANSPORTATION

INDUSTRY

BANK, FINANCE & INSURANCE

RATE BONDS & NOTES

AGENCY MORTGAGES =xz=x=x
GNMA - 30 YEAR

GNMA II1 - 30 YEAR

FHLMC GOLD - 30 YEAR

FHLMC - 30 YEAR

FHLMC - 15 YEAR

FNMA - 30 YEAR

NCY MORTGAGE - RESIDENTIAL
GNMA - PROJECTS

GNMA - HOSPITALS

HEwW - PROJECTS
FHA - PROJECTS

NCY MORTGAGE - PROJECTS

NCY MORTGAGE - CMO'S

Y MORTGAGES

MORTGAGES OTHER (NON-AGENCY) =xxxx

CONVENTIONAL MORTGAGE

FIXED INCOME HOLDINGS

PAR VALUE

1,647,540,000.00
2,280,000,000.00

81,618,887 .42
70,000,000.00

1,013,306.27
23,205,000 .00

175,837,193.69

31,000,000.00
§,000,000.00

175,075,000.00
101,125,000.00
169,215,000
17.665,000.
23,600,000
180,110,000,
60,000,000

2,307,372,500.00
735,602,758 .92
58,157,798 .23
59,928,314 14
687,078,956 .80
346,215,000.00

1,142,916,276.46
40,318,501.55
39,837,446.18
80,336,684 .42
463,366 .88
302,710,207.14

1,606,582,482 .63

171,415,986 .84
126,540,119 .6S

6.899,140.08
27,234,025.813

3,781,263.05
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BOOK VALUE

1,661,842,429 .8
2,276,196,589.49

80,047,271.60
68,427,319.63
1,013,306.27
1,740,834.75

173,605,364.01
101,956,674.45
169,459 ,687.31
15,981,984.75
23,437,922.49
176,870,455 .18

60,740,

712,052,897 .83

2,089,401,909.03
679,627,487.29
57.416,598.77
60,341,922 .93
658,102,200.13
340,354,816.57

1,100,418,702.63
38,232,585.04
39,605,656.82
77.793,954 .99

1,553,413,726.03

156,626,556.34
125,573,942 .39

6,899,140.08
26,871

[-1- ]

315,970,647.63

3,633,492.96

800K YIELD

6.786453
10.209110

2.4343516
7.098869
1.000000
7.947839

9.724096
8.236793
7.156000

8.989393
9.098869
9.306454
9.403200
9.813188
8.044137
9.431756

8.9154318

.801237
.8185%20
.521013
.074588
.042071
.891608

®WwOo00w®m

9.527519
9.699659
8.17862S
9.662288
8.716139
8.468817

9.301822

9.687097
10.3489242
9.21587S
9.976209

13.377064



PAR VALUE BOOK VALUE BOOK YIELD

MORTGAGE TRUST

MORTGAGES OTHER (NON-AGENCY)

--- GRAND TOTAL ~---
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REAL

ESTATE

HOLDINGS



PROJECT DESCRIPTION

APPLE BLOSSOM MALL
PARTICIPATING 10.5000% DUE

ARCO CENTER
FIXED-RATE 09.1765% DUE

BANK ONE CENTER (MOMENTUM PL.)
PARTICIPATING 08.9671% DUE

COMPUTER ASSOC. TOWER (UCCEL)
PARTICIPATING 08.6143% DUE

CRYSTAL GATEWAY
FIXED-RATE 09.1574% DUE

EIGHT PENN SQUARE
FIXED-RATE 09.2724% DUE

EVANSTON PLACE (CHURCH ST.)
PARTICIPATING 08.9221% DUE

FIRST CITY TOWER II
PARTICIPATING 10.0226% DUE
GALLERIA III
FIXED-RATE 09.3847% DUE
HYATT REGENCY
PARTICIPATING 10.9851% DUE
INTERNATIONAL FINANCIAL CTR.
PARTICIPATING 08.4494% DUE

JAMES CENTER I
PARTICIPATING 10.0807% DUE
JAMES CENTER II
PARTICIPATING 09.6618% DUE
JAMES CENTER III
PARTICIPATING 08.1622% DUE
MAPLE PLAZA BLDG.
PARTICIPATING 08.5518% DUE
MILWAUKEE THEATER DIST OFC BLD
PARTICIPATING 10.5967% DUE

MILWAUKEE WYNDHAM HOTEL
PARTICIPATING 10.3738% DUE

NORTHPARK MALL
PARTICIPATING 11.0000% DUE

ONE BROOKLINE PLACE
PARTICIPATING 10.4163% DUE

ONE ENTERPRISE CENTER
PARTICIPATING 10.5221% DUE

ONE FINANCIAL PLACE

FIXED-RATE 09.4363% DUE

05/01/05

07/01/98

01/31/00

11/01/03

09/01/98

01/01/97

09/14/05

08/06/20

01/01/02

12/01/20

10/31/04

06/01/21

08/01/22

09/01/23

10/01/15

12/01/23

12/01/23

11/01/04

07/06/12

07/01/21

10/01/95

FACE VALUE

29,658,614.

59,738,250.

113,658,454

57,759,247.

41,063,871

31,460,258

15,865,000.

21,778,326.

24,346,153

50,246,671,

94,649,570.

57,452,809.

37,504,712.

38,564,853.

90,000, 000.

52,315,171

17,968,820.

34,376,552

23,000,000.

29,535,339

73,777,296

136

81

71

.00

68

.23

.81

00

11

.83

11

60

47

44

21

00

.94

40

.94

o0

.66

.81

BOOK VALUE

29,658,614

59,739, 250.

114,049,228

57,7589, 247

41,063,871

31,460,258

15,865, 000.

21,778,326.

24,346, 153.

50,246,671.

94,623,580.

57,452,909

37,504,712

38,564,853.

90,000, 000.

52,245,102.

17,968,820.

34,376,552

23,000, 000.

29,535,339

73,777,296

.81

71

.43

.68

.23

.81

(o]¢]

11

53

11

88

.47

.44

21

00

30

40

.94

00

.66

.81

YIELD

10.

10.

10.

10.

10.

10.

11

10.

10.

5000

. 1765

.9610

.6143

. 1574

.2724

.9221

0226

.3847

9851

. 7347

0807

.6618

. 1622

.5518

S0o11

3738

.0000

4163

5221

.4363



PROJECT DESCRIPTION

ONE FINANCIAL PLACE GARAGE

FIXED-RATE 09.3750%
ONE OXFORD CENTRE
PARTICIPATING 10.0000%
OWINGS MILLS TOWN CENTER
PARTICIPATING 11.2960%
PLANTATION HEIGHTS
PARTICIPATING 08.5523%
SAGE PLAZA ONE
PARTICIPATING 11.5000%

SAN JUACINTO TOWER (#1)
PARTICIPATING 10.5000%

SAN JUACINTO TOWER (#2)
PARTICIPATING 10.5000%

SIGNET TOWER (UNION TRUST)
PARTICIPATING 13.2563%

SOUTHPARK MALL
PARTICIPATING 08.0002%

SOUTHWEST PLAZA MALL
FIXED-RATE 09.1687%

SUTTCOR CAPISTRANO I
PARTICIPATING 08.8017%

SUTTCOR CAPISTRANO I1I
PARTICIPATING 08.7599%

SUTTCOR LAKE FOREST VILLAGE

PARTICIPATING 08.7696%
SUTTCOR PORTOLA PLAZA

PARTICIPATING 08 .7695%
TCBY TOWER (CAPITOL TOWER)

PARTICIPATING 09.6640%
TEXAS COMMERCE BANK

FIXED-RATE 08.8750%
TOWER PLACE

PARTICIPATING 08.7629%
TRAMMEL CROW CENTER (LTV)

PARTICIPATING 09 .5000%
WESTIN - CHICAGO

FIXED-RATE 10.1574%
WESTIN - ST. FRANCIS

FIXED-RATE 10.1933%
WESTWOOD PLACE

PARTICIPATING 10.4093%

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

DUE

10/01/95

03/01/13

07/15/24

06/21/00

05/01/98

07/01/98

09/01/18

07/01/06

07/01/24

01/01/02

07/01/03

06/01/03

06/01/03

06/01/03

01/01/02

06/01/97

03/01/22

01/01/20

06/01/01

06/01/01

06/15/08

FACE VALUE

1,819,839.

535,714.

37,000,000.

16, 160,000.

58,131, 103.

35,546,518.

3,000,000.

18,571,734.

21,056,687

51,157,802

2,333,408

2,680,937.

10,922,338.

7,447,048

64,608,868.

18,248,870.

37,016,926.

82,110,0656.

36,365,792,

92,313, 153.

29,999,999

137

61

29

00

00

20

o9

00

61

.21

.44

.66

56

30

.63

10

67

18

22

76

.92

1,819,839

535,714.

37.211,210.

16, 160,000.

58,504,870.

38,005,721

3,287,327

18,571,734

21,056,687

51,157,802.

2,333,408.

2,680,937.

10,922,338.

7,447,048

64,608,868.

18,248,870.

37,016,926

82,333,514

36,365,792.

92,313, 153.

29,999,999

.61

29

36

00

58

.68

.50

.61

.21

44

66

56

30

.63

10

.67

.67

22

76

.92

10.

11

0000

.2233

.5523

.4084

.8536

. 3000

.2563

.0002

. 1687

.8017

. 7599

.7696

.7695

.6640

.8750

.7578

.4668

.1574

. 1933

.4093



PROJECT DESCRIPTION FACE VALUE

135 EAST S7TH STREET
PARTICIPATING 08.4716% DUE 03/01/05 62,301, 168.89

PARTICIPATING MORTGAGE 1,253,756,754.68
FIXED RATE MORTAGE 430,292,289.24
TOTAL REAL ESTATE 1,684,049,043.92
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BOOK VALUE

1,257,606,447.08
430,292,289.24



CORE

EQUITY

HOLDINGS



SHARES UNIT TOTAL % PORT YLD.
BASIC INDUSTRY
CHEMICALS
AIR PRODUCTS & CHEMI 1,515,200 21.90 33,178,658 0.39% 3.92%
AMERICAN CYANAMID CO 309,400 59.29 18,343,447 0.22% 2.78%
DOW CHEMICAL 2,507,100 43.22 108,362,911 1.30% 6.01%
E I DUPONT 2,199,000 24.74 54,413,785 0.65% 7.11%
ETHYL CORPORATION 303,700 25.44 7,725,170 0.09% 2.35%
MONSANTO CO 2,636,300 32.98 86,940,915 1.04% 6.79%
PPG INDUSTRIES 1,400,840 16.77 23,486,645 0.28% 10.97%
ROHM & HAAS 1,761,300 30.57 53,837,588 0.64% 4.31%
W.R. GRACE & CO 356,100 36.58 13,026,721 0.15% 3.82%

399,315,841 4.79% 5.93%

FOREST PRODUCTS/PAPERS

GEORGIA PACIFIC 970,869 27.18 26,388,008 0.31% 5.88%
INTERNATIONAL PAPER 715,500 52.10 37,276,694 0.44% 3.22%
KIMBERLY CLARK CORP 1,201,600 32.74 39,343,842 0.47% 5.00%
UNION CAMP 1,275,100 33.36 42,532,750 0.51% 4.67%
WEYERHAEUSER 1,825,600 25.47 46,494,301 0.55% 4.71%

192,035,595 2.30% 4.63%

METALS
ALUMINUM CO OF AMERI 1,524,500 45.13 68,800, 445 0.82% 3.54%

68,800,445 0.82% 3.54%

TOTAL BASIC INDUSTRY 660,151,881 7.93% 5.30%

CAPITAL GOODS

AEROSPACE
BOEING 2,193,668 18.03 39,562,082 0.47% 5.54%
MARTIN MARIETTA CORP 145,600 54.66 7,959,022 0.09% 2.74%
ROCKWELL INTERNATION 2,383,000 16.53 39,401,945 0.47% 5.56%
TRW, INC. 1,657,700 30.65 50,811,970 0.61% 5.87%
UNITED TECHNOLOGIES 363,600 52.56 19,112,560 0.22% 3.42%

156,847,589 1.88% 5.25%

ELECTRICAL EQUIPMENT

EMERSON ELECTRIC 3,053,100 24.73 75,512,858 0.90% 5.58%
GENERAL ELECTRIC 5,753,100 32.76 188,468,535 2.26% 6.71%
GENERAL SIGNAL CORP. 670,500 44.29 29,695,538 0.35% 4.06%
GRAINGER, W. W. INC. 50,000 53.01 2,650,375 0.03% 1.24%
WESTINGHOUSE ELECTRI 1,275,700 30.81 39,306,393 0.47% 2.33%

335,633,699 4.03% 5.66%

MACHINERY
BROWNING-FERRIS INDU 1,137,200 29.48 33,528,060 0.40% 2.30%
CATERPILLAR INC. 1,243,700 57.25 71,196,378 0.85% 1.04%
COOPER INDUSTRIES, I 1,311,082 18.36 24,071,806 0.28% 6.75%
DEERE & CO 385,000 58.65 22,582,059 0.27% 3.41%
DOVER CORP. 1,174,600 30.52 35,845,315 0.43% 2.88%
FLUOR CORP. 1,357,900 39.84 54,092,783 0.65% 1.00%
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INGERSOLL-RAND
PARKER HANNIFIN
SNAP-ON TOOLS CORP
STANLEY WORKS, INC
SUNDSTRAND CORP.
WASTE MANAGEMENT,

TOTAL CAPITAL GOODS

CONSUMER CYCLICALS

APPLIANCES
WHIRLPOOL

AUTOMOBILE
FORD MOTORS
GENERAL MOTORS

IN

SHARES

2,504,984
2,094,100
644,500
140,800
641,800
938,800

2,473,900

914,500
2,158,580

AUTOMOBILE PARTS & EQUIPMENT

EATON CORP
ECHLIN, CORP.
GENUINE PARTS CO

PUBLISH/BROADCAST/NEWS

CAPITAL CITIES/ABC

DUN & BRADSTREET COR

GANNETT CO
MCGRAW-HILL INC

R R DONNELLEY & SONS

TIMES MIRROR CO

TIMES MIRROR SERIES

TRIBUNE COMPANY

RETAIL-GENERAL
DAYTON HUDSON CORP
J C PENNEY
K-MART CORP.

MAY DEPT STORES
MELVILLE CORP
RITE AID CORP
SEARS PERCS
SEARS ROEBUCK
THE LIMITED, INC.
WAL-MART STORES.

INC

1,421,529
1,959,500
1,520,125

8,000
1,715,600
1,249,600

963, 300
540,000
2,280,382
311,482
1,188,500

1,301,500
1,053,900
5,555,254
1,724,400
181,700
1,857,808
150,000
1,864,900
819,200
872,200

22

44
35

28.
.56
21.

16

.68

.89
.59

57

53

28,880,921
55,243,467
22,023,157

4,582,307
17,085,070
32,958,613

402,099, 946

894,581,234

56, 105,405

41,053,911
76,815,377

117,869,288

40,612,310
32,440,584
32,722,469

105,775,363

3,679,209
80,617,003
44,905,762
52,825,737
11,825,625
64,480,804

6,646,663
49,626,299

314,607,102

55,800,440
44,185,101
65,246,075
68,406,399

7,700,631
29,505,055

6,450,000
66,686,089
22,030,857
23,264,225

389,374,972
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------------ COST-=---------- COST
SHARES UNIT TOTAL % PORT YLD
RESTAURANTS

MCDONALD’S CORP. 261,000 30.64 7,996,705 0.09% 1.30%
7,996,705 0.09% 1.30%
TOTAL CONSUMER CYCLICALS 991,728,835 11.91% 4.50%

CONSUMER STAPLES

BEVERAGES
ANHEUSER BUSCH CO 1,114,600 25.11 27,992,123 0.33% 5.09%
COCA-COLA CO 3,602,800 6.98 25,133,021 0.30% 8.02%
PEPSICO 3,422,600 7.68 26,277,687 0.31% 6.77%
79,402,831 0.95% 6.57%
DRUGS
AMERICAN HOME PRODUC 3,524,400 31.44 110,806,465 1.33% 8.26%
BRISTOL-MYERS-SQUIBB 3,979,520 39.06 155,427,225 1.86% 7.06%
CHAS PFIZER & CO INC 2,989,100 21.93 65,561,243 0.78% 6.74%
ELI LILLY & CO 648,700 38.81 25,177,630 0.30% 5.66%
MERCK 4,257,000 18.82 80,103,675 0.96% 4.88%
SCHERING PLOUGH CORP 1,401,200 16.44 23,037,191 0.27% 9.48%
UPJOHN 899,600 32.46 29,202,085 0.35% 4.18%
WARNER LAMBERT CO 439,900 53.97 23,739,264 0.28% 3.77%
513,054,778 6.16% 6.67%
FOODS
CONAGRA, INC 771,650 16.42 12,669,035 0O.15% 3.28%
CPC INTERNATIONAL IN 546,000 43.18 23,573,850 0.28% 2.77%
GENERAL MILLS 542,000 13.90 7,534,258 0.09% 12.08%
H.J. HEINZ COMPANY 591,400 23.32 13,789,791 0.16% 4.63%
KELLOGG 242,400 37.07 8,986,571 0.10% 3.02%
QUAKER OATS 412,000 47.73 19,663,074 0.23% 3.60%
RALSTON PURINA CO 45,000 51.03 2,296,251 0.02% 2.35%
SARA LEE CORPORATION 1,162,000 24.31 28,250,558 0.33% 4.11%
116,763,388 1.40% 4.12%
HOSPITAL SERVICES/SUPPLIES
ABBOTT LABORATORIES 6,529,200 8.87 57,907,204 0.69% 6.87%
BAXTER INTERNATIONAL 3,074,678 18.47 56,785, 185 0.68% 4.65%
COMMUNITY PSYCH CENT 322,500 18.99 6,125,171 0.07% 1.89%
HUMANA, INC 2,513,350 17.39 43,700,277 0.52% 5.17%
JOHNSON & JOHNSON 3,369,000 12.78 43,058,953 0.51% 7.19%
207,576,790 2.49% 5.83%
RETAIL-FOOD

ALBERTSON’S INC. 328,800 40.77 13,406,774 0O.16% 1.56%
AMERICAN STORES, INC 609,200 29.10 17,726,342 0.21% 2.40%
SUPERVALU INC 25,000 24.48 612,077 0.00% 2.94%
SYSCO CORP. 215,000 19.67 4,230,111 0.05% 1.22%
35,975,304 0.43% 1.96%



SOAPS
AVON PRODUCTS
COLGATE PALMOLIVE
GILLETTE COMPANY
PROCTER & GAMBLE

TOBACCQO
AMERICAN BRANDS, INC
PHILIP MORRIS INC.

TOTAL CONSUMER STAPLES

ENERGY

DOMESTIC OILS
AMOCO CORPORATION
ATLANTIC RICHFIELD
KERR-MCGEE CORP
OCCIDENTAL PETROLEUM
UNOCAL CORP.

INTERNATIONAL OILS
CHEVRON CORPQORATION
EXXON
MOBIL CORPORATION
TEXACO

OIL SERVICES
BAKER HUGHES INCORPO
DRESSER INDUSTRIES
HALLIBURTON CO
INDRESCO INC.
SCHLUMBERGER LIMITED

TOTAL ENERGY

FINANCIAL

BANKS

BANC ONE CORPORATION
BANKAMERICA

BANKERS TRUST OF NEW
CHASE MANHATTAN CORP
CHEMICAL BANKING COR
CITICORP

CITICORP 5 3/8% SERI

SHARES

231,600
1,401,574
296, 300
3,750,600

489,700
2,760,700

2.830, 100
1,388,460
385,000
423,300
75,000

2,645,860
5,927,080
3,474,068
1,526,400

128,900
1,859,240
1,159,800

371.848

605,600

378, 190
1,282,353
932,900
1.350.286
536,269
282,700
385,000

38
13

23.
30.

35.

.48
.86

1,
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8,855,178
31,869,780
14,503,585
75,876,892

131,105,435

18,845,925
38,275,962

57,121,887

141,000,413

69,859,929
87,399,728
17,221,183
8,534,587
1,926,835

184,942,272

106,353,683
112,771,974
128,635,209

89,239,319

3,029,841
21,758,930
35,801,727

1,859,629
21,596,355

84,046,482

705,988,939

16,748,840
52,621,642
38,417,270
34,714,322
15,277,505

5,178,389
21,166,250

[eNeXeNoNoXeXe)
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SHARES UNIT TOTAL % PORT YLD.
FIRST BANK SYSTEM 73,600 14.05 1,033,941 0.01% 6.40%
FIRST CHICAGO CORP 600, 100 32.89 19,734,573 0.23% 3.64%
FLEET/NORSTAR FINANC 246,000 24.78 6,095,457 0.07% 3.22%
J P MORGAN 1,519,430 31.62 48,051,235 0.57% 6.89%
NORWEST CORPORATION 1,191,900 8.60 10,255, 117 0.12% 13.48%
WACHOVIA CORPORATION 298,260 47.03 14,026,408 0.16% 4.25%

283,320,949 3.40% 5.40%

FINANCIAL SERVICES

AMERICAN EXPRESS 2,721,994 23.25 63,293,941 0.76% 4.30%
HOUSEHOLD INTERNATIO 1,002,150 33.57 33,641,566 0.40% 6.73%
MARSH & MCLENNAN, IN 912,000 59.26 54,048,645 0.64% 4.55%
TRANSAMERICA CORP 1,089,300 33.86 36,879,614 0.44% 5.90%

187,863,766 2.25% 5.12%

INSURANCE

AETNA LIFE & CASUALT 1,851,444 45.17 83,636,048 1.00% 6.11%
AMERICAN GENERAL 743,600 29.16 21,684,248 0.26% 7.13%
AMERICAN INTERNATION 376,600 87.96 33,126,069 0.39% 0.56%
CAPITAL HOLDING CORP 863,400 24.51 21,160,430 0.25% 5.38%
CHUBB CORPORATION 290,000 68.55 19,879,982 0.23% 2.33%
CIGNA, CORP. 1,686,000 51.14 86,220,505 1.03% 5.94%
GENERAL RE CORP 314,200 89.43 28,097,904 0.33% 2.01%
JEFFERSON-PILOT CORP 110,100 21.72 2,391,573 0.02% 6.26%
LINCOLN NATIONAL 1,267,700 35.87 45,471,909 0.54% 8.14%
TRAVELERS CORP 2,141,532 36.15 77,413,564 0.93% 4.42%
419,082,242 5.03% 5.11%
TOTAL FINANCIAL 890,266,957 10.69% 5.20%

TECHNOLOGY

ELECTRONICS

AMP 1,912,600 34.77 66,508, 129 0.79% 4.37%
EASTMAN KODAK 1,798,775 38.02 68,398,067 0.82% 5.26%
HARRIS CORPORATION 1,084,300 29.88 32,385,883 0.38% 3.48%
HEWLETT PACKARD 1,774,400 37.19 65,998,663 0.79% 2.15%
MINN MG & MFG 2,440,100 54.69 133,450,753 1.60% 5.85%
MOTOROLA 1,457,700 42.23 61,556,721 0.73% 1.79%
TEXAS INSTRUMENTS IN 1,616,500 38.86 62,819,212 0.75% 1.85%

OFFICE PRODUCTS

APPLE COMPUTER, INC. 250,000 45.68 11,420,884 0.13% 1.05%
AUTOMATIC DATA PROCE 245,200 27.40 6,719,525 0.08% 1.67%
DIGITAL EQUIPMENT CO 351,400 74.45 26,163,350 0.31% 0.00%
INTL BUSINESS MACHIN 2,781,900 98.15 273,052,787 3.28% 4.93%
PITNEY BOWES 333,904 20.53 6,854,220 0.08% 3.79%
UNISYS CORP 44,300 21.78 964,921 0.01% 0.00%
XEROX 2,236,800 55.99 125,227,914 1.50% 5.35%

450,403,601 5.41% 4.58%
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TELECOMMUNICATIONS
AMERICAN TELEPHONE & 3,045,596 29.27 89,132,735 1.07% 4.50%

89,132,735 1.07% 4.51%

TOTAL TECHNOLOGY 1,030,663,764 12.38% 4.25%
UTILITIES
ELECTRIC
CAROLINA POWER & LIG 865,200 48.78 42,202,571 0.50% 6.47%
CENTRAL & SOUTH WEST 4,160,000 13.79 57,383,039 0.68% 11.16%
CIPSCO INCORPORATED 736,600 22.44 16,531,567 0.19% 8.55%
COMMONWEALTH EDISON 995,533 34.48 34,321,024 0.41% 8.70%
DUKE POWER 2,905,000 16.31 47,376,087 0.56% 11.03%
ENTERGY CORP. 125,000 27.896 3,494,675 0.04% 5.00%
FLORIDA PROGRESS COR 2,776,386 20.55 57,043,549 0.68% 13.82%
FPL GROUP INC. 2,842,200 29.25 83,120,990 0.99% 8.34%
GULF STATES UTILITIE 919,700 10.61 9,753,630 0.11% 0.00%
HOUSTON INDUSTRIES 462,000 42.71 19,731,845 0.23% 7.02%
ILLINOIS POWER 829,400 18.57 15,402,224 0.18% 4.30%
NIPSCO INDUSTRIES IN 2,475,300 14.35 35,519,939 0.42% 8.64%
NORTHERN STATES POWE 1,704,400 32.07 54,662,646 0.65% 7.85%
OKLAHOMA GAS & ELECT 1,340,492 28.39 38,054,643 0.45% 9.36%
PHILADELPHIA ELECTIR 947,900 24.16 22,897,702 0.27% 5.38%
PUBLIC SERVICE CO OF 1,269,700 19.91 25,282,562 0.30% 10.04%
PUBLIC SERVICE ENTER 3.661,460 19.40 71,046,643 0.85% 11.13%
SCANA CORP. 1,646,148 27.88 45,888,514 0.55% 9.61%
SCE CORP 1,583,400 35.66 56,462,253 0.67% 7.85%
TECO ENERGY, INC 861,778 18.40 15,859,783 0.19% 9.89%
TEXAS UTILITIES 3,112,768 31.22 97,172,202 1.16% 9.73%

849,208,088 10.20% 9.22%

NATURAL GAS

COLUMBIA GAS SYSTEM, 584,000 42.54 24,842,686 0.29% 0.00%
CONSOLIDATED NATURAL 1,136,500 31.41 35,693,551 0.42% 6.04%
ENSERCH CORP. 837,750 18.91 15,837,900 0.19% 4.23%
NICOR, INC. 938,400 28.30 26,556,603 0.31% 8.33%

0.32% 6.66%

SONAT, INC. 908,000 30.03 27,266,839

130,197,579 1.56% 5.26%

TELEPHONE
AMERITECH 2,128,066 50.47 107,401,085 1.29% 6.97%
BELL ATLANTIC CORP 1,928,328 25.44 49,066,236 0.58% 10.22%
BELL SOUTH CORPORATI 1,939,653 33.81 65,583,684 0.78% 8.16%
GTE CORP. 3,686,200 17.97 66,259,003 0.78% 10.12%
NYNEX CORPORATION 3,037,840 ©59.57 180,970,799 2.17% 7.78%
PACIFIC TELESIS GROU 1,963,184 27.69 54,356,399 0.65% 7.87%
SOUTHWESTERN BELL CO 1,835,000 34.63 63,539,418 0.76% 8.43%
SPRINT CORP. 432,000 23.46 10,134,542 0.12% 4.26%
U S WEST, INC. 6,402,180 25.39 162,543,067 1.95% 8.34%

759,854,243 9.13% 8.19%

TOTAL UTILITIES 1,739,259,910 20.90% 8.47%
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SHARES

TRANSPORTATION AND SERVICES

RAILROADS
CSX CORP 1,457,400
NORFOLK SOUTHERN COR 2,719,436
UNION PACIFIC CORP. 2,356,760

TOTAL TRANSPORTATION AND SERVI

MISCELLANEOUS

MISCELLANEOUS
ITT CORP 1,400,613
TENNECO, INC. 510,900
TEXTRON INC. 172,500

TOTAL MISCELLANEOUS

TOTAL ALL STOCK

30.32
25.22
26.27

44,186,713
68,591,302
61,912,366

174,690,381

174,690,381

45.52
45.82
35.64

63,759,767
23,409,549
6,148,283

93,317,609

93,317,609
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-------- COST---------  COST
TOTAL % PORT VYIELD
BASIC INDUSTRY 660,151,881 7.93% 5.30%
CHEMICALS 399,315,841 4.79% 5.93%
FOREST PRODUCTS/PAPERS 192,035,595 2.30% 4.63%
METALS 68,800,445 0.82% 3.54%
CAPITAL GOODS 894,581,234 10.75% 4.32%
AEROSPACE 156,847,589 1.88% 5.25%
ELECTRICAL EQUIPMENT 335.633,699 4.03% 5.66%
MACHINERY 402,099,946 4.83% 2.83%
CONSUMER CYCLICALS 991,728,835 11.91% 4.50%
APPLIANCES 56, 105, 405 0.67% 4.85%
AUTOMOBILE 117,869,288 1.41% 4.17%
AUTOMOBILE PARTS & EQUIPMEN 105,775,363 1.27% 5.69%
PUBLISH/BROADCAST/NEWS 314,607,102 3.78% 3.85%
RETAIL-GENERAL 389,374,972 4.67% 4.81%
RESTAURANTS 7,996,705 0.09% 1.30%
CONSUMER STAPLES 1,141,000,413 13.71% 6.15%
BEVERAGES 79,402,831 0.95% 6.57%
DRUGS 513,054,778 6.16% 6.67%
FOODS 116,763,388 1.40% 4.12%
HOSPITAL SERVICES/SUPPLIES 207,576,730 2.49% 5.83%
RETAIL-FOOD 35,975,304 0.43% 1.96%
SOAPS 131,105,435 1.57% 4.91%
TOBACCO 57,121,887 0.68% 11.64%
ENERGY 705,988,939 8.48% 8.46%
DOMESTIC OILS 184,942,272 2.22% 8.06%
INTERNATIONAL OILS 437,000, 185 5.25% 9.56%
OIL SERVICES 84,046,482 1.00% 3.64%
FINANCIAL 890,266,957 10.69% 5.20%
BANKS 283,320,949 3.40% 5.40%
FINANCIAL SERVICES 187,863,766 2.25% 5.12%
INSURANCE 419,082,242 5.03% 5.11%
TECHNCLOGY 1,030,663,764 12.38% 4.25%
ELECTRONICS 491,127,428 5.90% 3.89%
OFFICE PRODUCTS 450,403,601 5.41% 4.58%
TELECOMMUNICATIONS 89,132,735 1.07% 4.51%
UTILITIES 1,739,259,910 20.90% 8.47%
ELECTRIC 849,208,088 10.20% 9.22%
NATURAL GAS 130,197,579 1.56% 5.26%
TELEPHONE 759,854,243 9.13% 8.19%
TRANSPORTATION AND SERVICES 174,690, 381 2.09% 5.90%
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RAILROADS
MISCELLANEOUS
MISCELLANEOUS

TOTAL ALL STOCK

174,680,381 2.09%
93,317,609 1.12%

93,317,609 1.12%

8,321,649,923 100.00%
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SHARES UNIT TOTAL % PORT  YLD.
BASIC INDUSTRY
CHEMICALS
CHEMED CORP. 103,300 31.27 3,229,771  0.29%  6.39%
DEXTER CORP 304,400 22.15 6,742,486 0.61% 3.97%
FIRST MISSISSIPPI CO 37,600 16.04 602,927 0.05% 1.87%
RPM INC - OHIO 243,100 21.66 5,265,214 0.47% 3.13%
SCHULMAN (A) INC 253,050 20.10 5,086,328 0.46% 1.39%
WITCO CORP. 142,100 42.06 5,977,343 0.54% 4.37%

26,904,069 2.43% 3.65%

SPECIALTY CHEMICALS

AVERY DENNISON CORP. 364,900 24.99 9,119,688 0.82% 3.20%
CABOT INC 105,300 33.01 3,475,463 0.31% 3.15%
CALGON CARBON CORP. 127,700 20.74 2,648,427 0.23% 0.77%
FERRO CORP. 88,800 43.49 3,861,974 0.34% 1.65%

19,105,552 1.72% 2.54%

PAPER
CHESAPEAKE CORP 116,800 23.85 2,785,905 0.25% 3.01%
LONGVIEW FIBRE CO 242,800 13.17 3,198,224 0.28% 3.03%
P.H. GLATFELTER 183,800 23.62 4,341,261 0.39% 2.96%
PENTAIR INC 60,600 30.42 1,843,507 0.16% 3.22%
POTLATCH CORP 155,500 35.61 5,537,701 0.50% 3.93%
SHOREWOOD PACKING CO 375,100 11.40 4,274,344 0.38% 114.03%
SONOCO PRODUCTS CO. 236,900 35.71 8,459,653 0.76% 2.80%
30,440,595 2.75% 18.72%
METALS & MINING
ASARCO INC 199,800 26.30 5,253,896 0.47% 3.04%
CYPRUS MINERALS 254,350 25.11 6,386,986 0.57% 3.18%
NORD RESOURCES CORP. 287,500 12.07 3,471,488 0.31% 0.00%

15,112,370 1.36% 2.40%

STEEL
BIRMINGHAM STEEL COR 22,100 26.99 596,428 0.05% 1.85%
CARPENTER TECHNOLOGY 100,100 48.90 4,895, 159 0.44% 4.90%
INLAND STEEL 132,300 26.87 3,554,804 0.32% 2.23%
NUCCR INC 156,800 28.19 4,419,521 0.39% 0.99%
13,465,912 1.21% 2.78%
TOTAL BASIC INDUSTRY 105,028,498 9.50% 7.52%

CAPITAL GOODS

AEROSPACE
E-SYSTEMS INC 162,000 29.44 4,769,986 0.43% 3.39%
KAMAN CORP 203,600 11.16 2,271,675 0.20% 3.94%
LORAL CORP 193,400 36.50 7,058,208 0.63% 2.73%
SEQUA CORP 15,200 61.70 937,863 0.08% 0.97%

15,037,732 1.36% 3.01%
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BLDG & CONSTRUCTION

CENTEX CORP.
JUNO LIGHTING
JWP INC.

LAWSON PRODUCTS
PLY-GEM INDUST
VALSPAR CORP

ELECTRICAL EQUIPMENT

BAIRNCO CORP
THOMAS & BETTS CORP

ENVIRONMENTAL CONTROL

BRAND COMPANIES
CHAMBERS DEVELOPMENT
GROUNDWATER TECHNOLO
HUNTINGTON INT'L ADR
SAFETY KLEEN

WESTERN WASTE MANAGE
ZURN INDUSTRIES INC.

MACHINERY

DURIRON CO. INC.
KAYDON CORP

KEYSTONE INTERNATION
NORDSON CORP
TELEFLEX INC

TORO CO.

TOTAL CAPITAL GOODS

CONSUMER CYCLICALS
APPAREL, TEXTILE

CINTAS CORP

G & K SERVICES INC.
KELLWOOD INC
OSHKOSH BGOSH
RUSSELL CORP.

SHAW INDUSTRIES INC.

AUTO, TRUCK & RELATED

APOGEE ENTERPRISES
ARVIN INDUSTRIES INC
BANDAG INC

BANDAG, INC. CL A
COOPER TIRE & RUBBER

SHARES

392,600
701,800
265,300
290,800
272,400
360,000

43,500
95,500

593,200
404,600
176,600
424,900
278, 150
191,400
262,900

422,700

21,000
403,200
154,600
255,800
110,300

319,800
339,800
382,600
254,100
295,500
508,400

267,400
114,100
31,000
31,000
687,000

24.
55.

15.

38.
37.
10.

34
31

.65
.39
.99
.89
.33
.92
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7,493,762
7,421,444
4,612,143
8,801,215
3,362,831
6,762,529

38,453,924

1,058,887
5,282,136

6,341,023

9,579,857
7,541,836
4,279,045
9,979,668
6,813,079
2,994,508
9,804,630

50,992,623

9,153,184

407, 150
10,880,566
3,847,425
5,967,031
2,859,452

33,114,808

143,840,110

6,750,333
4,632,621
8,794,074
8,589,119
7,374,583
7,725,630

43,866,360

4,159,681
3,052,925
1,195,053
1,172,326
7,159,279

OO0O0O0O0
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0 SULLIVAN CORP
PACCAR INC
SPX CORP

FOOD SERVICE/LODGING
BRINKER INT'L
BUFFETS INC.

CRACKER BARREL OLD C

FURNITURE, APPLIANCES
LAZY BOY CHAIR CO
OHIO MATTRESS HOLDIN

LEISURE DURABLES
OUTBOARD MARINE

PHOTO, VISUAL MEDIA
JONES INTERCABLE
PARK COMMUNICATION I
TCA CABLE TV INC

PRINTING & PUBLISHING
AMERICAN GREETING CO
GIBSON GREETING INC
HOUGHTON MIFFLIN CO.
LEE ENTERPRISES
MEREDITH CORP

RETAIL-GENERAL
BURLINGTON COAT FACT
LECHTERS INC.

ROSS STORES INC.

TOTAL CONSUMER CYCLICALS

CONSUMER STAPLES

DRUGS
BERGEN BRUNSWIG CORP
CARDINAL DISTRIBUTIO
ELAN CORP PLC-ADR
FOREST LABORATORIES
MYLAN LABORATORIES

SHARES

98,900
1,555

255,400

174,000
68,400
292,800

214,400
262,200
97,600
265,000
66,500

206,550
513,600
729,400

319,812
407,825
326, 100
282,300
814,800

19.
.52
.63

23

22.

14.

18

18

.57

72

46

56

.08

.16
.06
.34
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25,048,772

8,759,835
951,968
4,492,962

14,204,765

2,067,458
17,993

2,085,451

5,737,379

5,737,379

2,533,221
1,419,163
5,298,782

9,251, 166

7,179,205
6,271,982
3,156,256
7,435,642
1,975,022

26,018,117

1,891,001
9,278,034
10,458,785

6,462,489
9,888,137
9,704,514
8,155,485
8,872,714

[eNeNoNoXe]
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.97%
.32%
.00%
.00%
.83%



SHARES UNIT TOTAL % PORT YLD.

43,083,339 3.89% 0.75%

FOOD, BEVERAGE, TOBACCO

DEAN FOODS 107,400 25.53 2,742,403 0.24% 2.35%
DRYER’S GRAND ICE CR 126,400 21.41 2,705,754 0.24% 1.12%
FLOWERS INDUSTRIES 313,700 16.95 5,316,193 0.48% 4.24%
HORMEL (GEO. A) & CO 364,000 14.15 5,148,794 0.46% 2.54%
INTL MULTIFOODS CORP 334,850 24.85 8,320,606 0.75% 3.21%
J. M. SMUCKER CL B 70,500 19.48 1,373,033 0.12% 2.15%
J.M. SMUCKER_CL A 70,500 18.55 1,308,073 0.11% 2.26%
TOOTSIE ROLL 46,026 36.49 1,679,672 0.15% 0.82%
UNIVERSAL FOOD CORP 175,600 37.26 6,542,585 0.59% 2.25%

35,137,113 3.17% 2.67%

HOSPITAL SUPPLY/SERVICE

ACUSON CORP. 337,800 27.895 9,442,957 0.85% 0.00%
DATASCOPE CORP. 477,400 16.04 7,657,449 0.69% 0.00%
DIAGNOSTIC PRODUCTS 179,000 29.73 5,321,828 0.48% 1.07%
FHP INTERNATIONAL CO 115,300 17.51 2,019,222 0.18% 0.00%
HEALTHCARE SERVICES 355,850 16.17 5,754,642 0.52% 0.00%
MEDICAL CARE AMERICA 211,900 51.76 10,968,791 0.99% 0.00%
OPTICAL RADIATION CO 248,400 24.85 6,173,762 0.55% 0.00%
PACIFICARE HLTH SYS 156,900 25.12 3,941,106 0.35% 0.00%
PACIFICARE HLTH SYS 112,300 2°.94 2,463,858 0.22% 0.00%
PALL CORP. 366,825 15.48 7,146,996 0.64% 1.84%
ST. JUDE MEDICAL INC 208,500 27.98 5,834,362 0.52% 1.42%
STRYKER CORP. 420.600 20.76 8,729,777 0.78% 0.96%
WEST CO. INC. 285,100 18.00 5,132,087 0.46% 2.22%

80,586,837 7.29% 0.58%

HOUSEHOLD PRODUCTS

A.T. CROSS & CO CLAS 64,700 28.12 1,819,043 0. 16% 4.55%
HANDLEMAN CO 359,800 13.12 4,720,553 0.42% 3.04%
HASBRO INC. 634,750 15.22 9,658,032 0.87% 1.31%
NEUTROGENA CORP 232,850 18.77 4,371,636 0.39% 1.17%
NEWELL CORP 268,600 21.78 5,853,113 0.52% 2.75%

26,422,377 2.39% 2.14%

RETAIL-FOOD

BRUNOS INC 256,600 12.11 3,106,263 0.28% 1.81%
GIANT FOODS CL-A 92,100 23.10 2,127,394 0.19% 2.94%
HANNAFORD BROTHERS C 417,300 20.53 8,566,877 0.77% 1.46%
QUALITY FOOD CENTERS 329,800 28.86 9,518,683 0.86% 0.00%

23,319,217 2.11% 1.04%

TOTAL CONSUMER STAPLES 208,548,883 18.87% 1.22%
ENERGY
ALTERNATE ENERGY
EASTERN ENTERPRISES 124,700 26.66 3,324,079 0.30% 5.25%
MAGMA POWER CO-NEW 295,100 26.45 7,804,490 0.70% 0.00%
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SHARES
NATURAL GAS: DIVERSIFIED
ATLANTA GAS LIGHT CO 105,400
BAY STATE GAS 87,600
EQUITABLE RESOURCES 129,400
INDIANA ENERGY INC 76,100
NORTHWEST NATURAL GA 72,800
QUESTAR CORP 281,200
SEAGULL ENERGY CORP 378,900
SOUTHWESTERN ENERGY 323,200
WASHINGTON GAS LIGHT 132,200
WICOR INC 331,800
OILS: EXPLORATION & DEVELOPMENT
CABOT OIL AND GAS 140,744
RANGER OIL LTD. 1,187,400
SANTA FE ENERGY RESO 264,480
OILS: SERVICE & DRILLING
HELMERICH & PAYNE 360,800
MCDERMOTT 219,600
NOBLE AFFILIATES 643,600
OILS: INTEGRATED
MURPHY OIL CORP. 88,705
TOTAL ENERGY
FINANCIAL
BANKS
BOATMENS BANCSHARES 161,300
COMERICA INC 67,750
DAUPHIN DEPOSIT CORP 61,000
DOWNEY SAVINGS & LOA 191,500
FIRST FEDERAL FINANC 84,400
FIRST FIDELITY BANCO 294,100
FIRST OF AMERICAN BA 19,200
FIRST SECURITY CORP. 77,000
FIRSTAR 151,200
HUNTINGTON BANCSHARE 357,792
KEYCORP 108,500
KEYSTONE FINANCIAL I 70,400
NATIONAL CITY CORP 152,600
NORTHERN TRUST CORP 116,600
SOCIETY CORP 76,100
STATE STREET BOSTON 144,200

-
0o b

24.

14

33.

.33

.33

22

A

41

11,128,568

2,805,968
1,765,852
4,764,506
1,693,058
1,761,475
5,032,067
9,619,039
9,630,543
3,763,185
7,402,201

48,237,894

2,016,568
8,200, 185
2,204,000

12,420,754

8,738,321
4,757,544
9,466,603

22,962,468

2,996,963

2,996,963

97,746,648
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6,973,558
2,592,788
2,425,325
3,163,871
1,823,083
8,318,199

432,900
1,804,380
4,680,018
5,252,557
3,503,200
2,028,875
5,501,857
3,753,800
3,092,775
2,430,328

[eNeNeNeNoNoNoNoXoNoNoNoNoNoNoNo]

.63%
.23%
.21%
.28%

16%

.75%
.03%

16%

.42%
.47%
.31%

18%

.49%
.33%
.27%
.21%

NBEBNOLWWLWAONMADBO ~WHAU

.18%
.91%
.82%
.93%
.00%
.24%
.67%
.90%
.16%
.44%
.25%
.74%
.21%
.98%
.82%
.61%



SHARES UNIT TOTAL % PORT YLD.

U S BANCORP 108,440 18.35 1,989,719 0.18% 4.14%

59,767,243 5.40% 4.15%

FINANCIAL SERVICES

EQUIFAX INC. 466,600 16.02 7,473,272 0.67% 3.24%
FRANKLIN RESOURCES I 604,200 17.19 10,388,026 0.93% 1.51%
NEW PLAN REALTY TRUS 127,800 17.31 2,212,318 0.20% 7.16%
PAYCO AMERICA CORP. 171,300 12.42 2,127,080 0.19% 0.00%
T. ROWE PRICE 337,400 26.13 8,815,906 0.79% 2.75%
WASHINGTON REALTY 37,050 13.28 492,167 0.04% 6.32%
WEINGARTEN REALTY 196,600 28.50 5,603,341 0.50% 7.15%

37,112,110 3.35% 3.32%

INSURANCE
AVEMCO CORP 284,300 18.18 5,169,823 0.46% 2.20%
COLONIAL COS. INC. 224,000 25.46 5,702,221 0.51% 2.82%
GALLAGHER (ARTHUR J. 224,700 23.64 5,312,243 0.48% 2.70%
HARTFORD STEAM BOILE 113,000 44.26 5,000,978 0.45% 4.51%
TRANSATLANTIC HOLDIN 235,400 35.52 8,361,316 0.75% 0.67%
WASHINGTON NATL CORP 180,800 22.57 4,080,545 0.36% 4.78%
33,627, 126 3.04% 2.66%
TOTAL FINANCIAL 130,506,479 11.80% 3.53%
TECHNOLOGY
COMPUTER SOFTWARE & SERVICE
AMERICAN MANAGEMENT 688,650 14.01 9,650,090 0.87% 0.00%
BMC SOFTWARE INC. 207,300 34.30 7.111,149 0.64% 0.00%
CISCO SYSTEMS INC. 509,000 21.45 10,815,536 0.98% 0.00%
COMDISCO INC 143,115 21.97 3,143,564 0.28% 1.27%
COMPUTER SCIENCE COR 88,300 52.85 4,666,220 0.42% 0.00%
FISERV INC. 416,325 18.92 7,878,460 0.71% 0.00%
MENTOR GRAPHICS 300,000 17.05 5,115,433 0.46% 1.40%
POLICY MANAGEMENT SY 118,800 47.86 5,685,771 0.51% 0.00%
SILICON GRAPHICS INC 438,100 20.48 8,970,353 0.81% 0.00%
STRUCTURAL DYNAMICS 559,800 19.09 10,684,330 0.96% 0.00%
SUNGARD DATA SYSTEM 205,600 20.16 4,145,860 0.37% 0.00%

COMPUTER HARDWARE
MEMOREX TELEC NV ADR 2,747 14.29 39,252 0.00% 0.00%

ELECTRONICS
ADC TELECOMMUNICATIO 370,700 24.10 8,934,947 0.80% 0.00%
ANALOG DEVICES 610,000 11.02 6,720,996 0.60% 0.00%
GERBER SCIENTIFIC IN 399,000 12.30 4,907,866 0.44% 1.62%
KLA INSTRUMENTS 265,000 9.97 2,642,648 0.23% 0.00%
MEASUREX CORP 114,300 25.09 2,867,937 0.25% 1.75%
VARIAN ASSOCIATES 336,500 31.58 10,628,259 0.96% 1.14%
VISHAY TECHNOLOGY 246,110 15.37 3,782,804 0.34% 0.00%
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40,485,457 3.66% 0.62%

TELECOMMUNICATION

TELLABS INC 31,300 14.35 449, 160 0.04% 0.00%
449, 160 0.04% 0.00%
TOTAL TECHNOLOGY 118,940,635 10.76% 0.30%

UTILITIES

ELECTRICS
AMERICAN WATER WORKS 140,200 21.46 3,008, 400 0.27% 4.31%
AQUARION 96,300 25.03 2,410,061 0.21% 6.47%
BLACK HILLS CORP 222,300 20.86 4,636,710 0.41% 5.94%
CENTRAL MAINE POWER 368,000 18.23 6,706,941 0.60% 8.55%
DELMARVA POWER & LIG 208,600 18.15 4,014,008 0.36% 8.04%
EL PASO ELECTRIC CO 285,300 8.70 2,767,029 0.25% 0.00%
IDAHO POWER CO 197,000 25.66 5,054,513 0.45% 7.24%
IOWA ILLINOIS GAS & 15,600 19.43 303, 146 0.02% 8.90%
IPALCO ENTERPRISES I 58,800 32.45 1,908,054 0.17% 6.04%
MINNESOTA POWER & LI 104,800 26.38 2,764,244 0.25% 7.35%
OTTER TAIL POWER 91,800 21.29 1,956,280 0.17% 7.70%
ROCHESTER GAS & ELEC 253,100 21.18 5,361,010 0.48% 7.93%
UNITED WATER RESOURC 101,000 16.76 1,693,163 0.15% 5.48%
WISCONSIN PUBLIC SER 178,800 25.96 4,641,184 0.41% 6.70%
WPL HOLDING CORP 161,200 25.23 4,066,622 0.36% 7.37%
51,291,365 4.64% 6.72%

TELEPHONES
ALLTEL CORP 93,210 25.47 2,374,501 0.21% 5.81%
CINCINNATI BELL 274,600 22.87 6,278,812 0.56% 3.49%
ROCHESTER TELEPHONE 157,900 27.97 4,416,864 0.39% 5.50%
TELEPHONE & DATA SYS 251,650 33.50 8,431,192 0.76% 0.95%
21,501,369 1.94% 3.16%
TOTAL UTILITIES 72,792,734 6.58% 5.67%

TRANSPORTATION AND SERVICES

AIRLINES
ALASKA AIRGROUP INC 343,600 21.54 7,400,770 0.66% 0.92%
SOUTHWEST AIRLINES 797,000 8.59 6,848,821 0.61% 1.16%

14,249,591 1.28% 1.04%

BUSINESS SERVICES

C D I CORP. 67,200 14.94 1,004,262 0.09% 0.00%
HUNT MFG 308,750 16.79 5,184,602 0.46% 2.02%
KELLY SERVICES INC-C 125,575 33.06 4,151,573 0.37% 2.17%
OLSTEN CORP 83,000 19.32 1,603,695 0.14% 1.65%
PAYCHEX INC 178 200 11.30 2,012,998 0.18% 1.41%
ROBERT HALF INTL 70,100 18.38 1,288,748 0.11% 0.00%
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PROFESSIONAL SERVICES
CENTEX TELEMANAGEMEN
FLIGHTSAFETY INTERN’
INTERPUBLIC GROUP
LA PETITE ACADEMY IN
NATIONAL EDUCATION C
ROLLINS INC.

SHIPPING
HARPER GROUP INC.

SHARES

666,000

93,250
131,900
624,600
226,800
352,400

262,800

TOTAL TRANSPORTATION AND SERVI

MISCELLANEOUS
DIVERSIFIED

STANDEX INTL CO
TYCO LABORATORIES

TOTAL MISCELLANEOUS

TOTAL ALL STOCK

156,400
220.000

16.
40.
12.

14.
23.

20.

23
37

60

.08
.65

157

15,245,878

10,821,444
3,752,756
1,702,119
5,117,099
3,319,041
8,274,677

5,415,132

67,897,737

3,611,184
8,282,755

11,893,939

11,893,939



BASIC INDUSTRY

CHEMICALS

SPECIALTY CHEMICALS
PAPER

METALS & MINING
STEEL

CAPITAL GOODS

AEROSPACE

BLDG & CONSTRUCTION
ELECTRICAL EQUIPMENT
ENVIRONMENTAL CONTROL
MACHINERY

CONSUMER CYCLICALS

APPAREL, TEXTILE
AUTO, TRUCK & RELATED
FOOD SERVICE/LODGING
FURNITURE, APPLIANCES
LEISURE DURABLES
PHOTO, VISUAL MEDIA
PRINTING & PUBLISHING
RETAIL-GENERAL

CONSUMER STAPLES

DRUGS

FOOD, BEVERAGE, TOBACCO
HOSPITAL SUPPLY/SERVICE
HOUSEHOLD PRODUCTS
RETAIL-FOOD

ENERGY

ALTERNATE ENERGY

NATURAL GAS: DIVERSIFIED
OILS: EXPLORATION & DEVELO
OILS: SERVICE & DRILLING
OILS: INTEGRATED

FINANCIAL

BANKS

FINANCIAL SERVICES
INSURANCE
TECHNOLOGY

COMPUTER SOFTWARE & SERVICE
COMPUTER HARDWARE
ELECTRONICS
TELECOMMUNICATION

UTILITIES

158

105,028,498

26,904,069
19,105,552
30,440,595
15,112,370
13,465,912

143,940,110

15,037,732
38,453,924

6,341,023
50,992,623
33,114,808

147,839,840

43,866,360
25,048,772
14,204,765
2,085,451
5,737,379
9,251, 166
26,018,117
21,627,830

208,548,883

43,083,339
35,137,113
80,586,837
26,422,377
23,319,217

97,746,648

11,128,569
48,237,894
12,420,754
22,962,468

2,996,963

130,506,479
59,767,243
37,112,110
33,627,126

118,940,635
77,966,766

39,252
40,485,457
449, 160

72,792,734
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.75%
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.21%
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.36%
.47%
.57%
.61%
.99%

.37%

.96%
.26%
.28%
.18%
.51%
.83%
.35%
.95%

.87%

.89%
7%
.29%
.39%
1%

.84%

.00%
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.12%
.07%
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.66%
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.65%
.54%
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.74%
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.49%
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.98%
.30%

.55%

.92%
.32%
.03%
.84%
.78%
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.34%
.00%
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ELECTRICS
TELEPHONES

TRANSPORTATION AND SERVICES
AIRLINES

BUSINESS SERVICES
PROFESSIONAL SERVICES
SHIPPING
MISCELLANEOUS

DIVERSIFIED

TOTAL ALL STOCK

51,291,365 4.64%
21,501,369 1.94%

67,897,737 6.14%

14,249,591 1.28%
15,245,878 1.37%
32,987,136 2.98%
5,415,132 0.48%

11,893,939 1.07%

11,893,939 1.07%

1,105, 135,503 100.00%
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INTERNATIONAL
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BASIC INDUSTRY

CHEMICALS
BAYER AG
CIBA-GEIGY ADR
IMPERIAL CHEM INDUS
NORSK HYDRO

METALS
ALCAN ALUMINUM LTD.
BRITISH STEEL PLC
BROKEN HILL PROPRIET
WESTERN MINING CORP.

TOTAL BASIC INDUSTRY

CAPITAL GOODS

ELECTRICAL EQUIPMENT
ALCATEL ALSTHOM CGE
ASEA AB

MACHINERY
SKF GROUP

TOTAL CAPITAL GOODS

CONSUMER CYCLICALS

AUTOMOBILE
HONDA MOTOR CO.
VOLKSWAGEN AG
VOLVO AB

LTD.

PUBLISH/BROADCAST/NEWS
CARLTON COMMUNICATIO
MOORE CORP LTD.

NEWS CORPORATION,LTD
REUTERS HOLDING PLC

RETAILING
BENETTON GROUP S.P.A
COLES MYER LTD. ADR
FUJUI PHOTO FILM CO.
KONINKLIJKE/AHOLD

SHARES

145,000
280,000
264,000
466,000

551,500
806,500
353,500
286,000

20.
18.

14.

581,200 23.66
164,100 97.77

335,000

721,000
110,000
78,000

525,000
263,000
286,000
219,300

30,000
395,000
462,600
325,000

18.

03

.31
.06
11

.78
.42
.71
.44

.89
.36
.34
.21

162

25,943,750

6,928,303
22,092,850
11,783,651

66,748,554

11,505,571
14,768,288
9,529,678
4,266,116

40,069,653

106,818,207

13,751,743
16,044,022

29,785,765

6,376,290

6,376,290

36,172,055

15,367,842
5,396,700
5,546,251

26,310,793

8,808,437
7,736,888
6,209,632
11,062,451

33,817,408

596,588
8,041,143
20,976,589
14,044,005
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TOTAL CONSUMER CYCLICALS

CONSUMER STAPLES

BEVERAGES
GRAND METROPOLITAN
LVMH ADR
SEAGRAM CO LTD.

DRUGS
GLAXO HOLDINGS
NOVA NORDISK
SMITHKLINE BEECHAM

FOODS
ALBERT FISHER GROUP
BSN ADR
CADBURY SCHWEPPES
NESTLE S.A.
UNILEVER N.V.

TOBACCO
B A T INDUSTRIES

TOTAL CONSUMER STAPLES

460,000
72,000
448,000

1,000,000
153,350
923,200

428,000
353,700
456,000
366,800
343,500

1,124,000

DIVERSIFIED CONGLOMERATES

DIVERSIFIED
ATLAS COPCO_CL B_ADR
HANSON ADR

282,900
928,000

TOTAL DIVERSIFIED CONGLOMERATE

ENERGY

INTERNATIONAL OILS
BRITISH PETROLEUM CO
IMPERIAL_OIL
REPSOL S.A. ADS
ROYAL DUTCH PETROLEU
SOCIETE NATIONALE EL

553,700
131,000
535,000
1,207,700
215,000

27.99
135.02
18.52

13.29
66.60
21.05

19.12
29.14
29.17
59. 16
81.00

11.12

17.58
20.23

55.33
44 .48
25.15
65.81
34.45

163

43,658,325

103,786,526

12,875,500
9,721,300
8,298,081

30,894,881

13,291,998
10,213,226
19,436,687

42,941,912

8,203,750
10.483, 250
13,299,330
21,698,772
27,824,158

81,509.261

12,501,892

12,501,892

167,847,946

4,972,041
18,773,885

23,745,926

23,745,926

30,633,464
5,826,285
13,457,278
79,479,683
7,407,628

ON=-0N

.78%
.53%
.22%
.23%
.67%

.64%
.35%
.41%
.94%
. 10%



TOTAL S.A.

TOTAL ENERGY

FINANCIAL

BANKS
BANCO SANTANDER
DRESDNER BANK
HSBC HOLDINGS PLC
NATIONAL AUSTRALIA B
NATIONAL WESTMINSTER

INSURANCE
AEGON INSURANCE GROU

TOTAL FINANCIAL

TECHNOLOGY

ELECTRONICS
ADT LIMITED
HITACHI, LTD
PHILIPS NV
SONY CORP.

OFFICE PRODUCTS
CANON INC.
NEC CORPORATION

TELECOMMMUNICATIONS
BRITISH TELECOMMUNIC
ERICSSON
NORTHERN TELECOM

TOTAL TECHNOLOGY

UTILITIES

ELECTRIC
CHINA LIGHT & POWER
EMPRESA NACIONAL DE

165,000

227,300
437,500

65,000
461,920
220,000

519,496

397,958
148,000
766,560
457,630

396,800
261,500

254,700
440,000
344,000

100, 000

------------ COST---===-----
TOTAL % PORT
3,781,435  0.34%

22.

33

4.

92

.61

31

564,000 24.07

164

140,585,774 12.80%

140,585,774 12.80%
10,728,871 0.97%
10,142,257 0.92%
4,440,505 0.40%
12,244,771 1.11%
6,637,183 0.60%
44,193,587 4.02%
17,460,001 1.58%
17,460,001 1.58%
61,653,588 5.61%
6,779,912 0.61%
9,014,102 0.82%
13,913,456 1.26%
17,999,922 1.63%
47,707,392 4.34%
20,910,821 1.90%
11,650,299 1.06%
32,561,120 2.96%
15,032,565 1.36%
10,820,132 0.98%

6,852,219 0.62%
32,704,916 2.97%
112,973,428 10.28%

430,580 0.03%
13,576,297 1.

14,006,877 1.



NATURAL GAS
BRITISH GAS PLC

TELEPHONE
CABLE & WIRELESS PLC
TELEFONICA DE ESPANA
TELEFONOS DE MEXICO

TOTAL UTILITIES

MISCELLANEOUS

MISCELLANEOUS
BET PLC
CANADIAN PACIFIC LIM
ENGLISH CHINA CLAYS
PACIFIC DUNLOP LTD,

FUNCS
SCUDDER,STEVENS INT’
T. ROWE PRICE INT'L
TEMPLETON FOREIGN FU

TOTAL MISCELLANEOUS

TOTAL ALL STOCK

SHARES

427,500

477,500
385,000
470,000

398,000
589,000
380,000
636,500

2,365,356
8,570,951
3,252,839

44 .

29.

a7.

59

15

23
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19,062,966

13,920,037
9,873,032
17,498,606

41,291,675

74,361,518

5,124,086
10,683,261
9,412,345
9,382, 169

34,601,861

80,161,176
79.500, 000
76,065,662

235,726,838

270,328,699



BASIC INDUSTRY

CHEMICALS
METALS

CAPITAL GOODS

ELECTRICAL EQUIPMENT
MACHINERY

CONSUMER CYCLICALS
AUTOMOBILE
PUBLISH/BROADCAST/NEWS
RETAILING

CONSUMER STAPLES
BEVERAGES
DRUGS
FOODS
TOBACCO

DIVERSIFIED CONGLOMERATES
DIVERSIFIED

ENERGY
INTERNATIONAL OILS

FINANCIAL

BANKS
INSURANCE

TECHNOLOGY
ELECTRONICS

OFFICE PRODUCTS
TELECOMMMUNICATIONS
UTILITIES

ELECTRIC

NATURAL GAS
TELEPHONE
MISCELLANEOQOUS

MISCELLANEOUS
FUNDS

TOTAL ALL STOCK

1,098,273,667 100.

106,818,207

66,748,554
40,069,653

36,172,055

29,795,765
6,376,290

103,786,526
26,310,783
33,817,408
43,658,325

167,847,946
30,894,881
42,941,812
81,509,261
12,501,892
23,745,926
23,745,926

140,585,774

140,585,774
61,653,588

44,193,587
17,460,001

112,973,428
47,707,392
32,561,120
32,704,916
74,361,518
14,006,877
19,062,966
41,291,675

270,328,699

34,601,861
235,726,838
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REAL ESTATE HELD FOR SALE

NAME SHARES COST

TRST Congress, Inc. 1,000 $ 1,767,733
TRST Centerside, Inc. 1,000 29,767,797
TRST Sun City, Inc. 1,000 27,237,544
TRST Atlanta, Inc. 1,000 26,410,425
TRST American, Inc. 1,000 56,435,465
TRST Capital, Inc. 1,000 10,727,055
TRST Vanderbilt, Inc. 1,000 6,359,651
TRST Tower, Inc. 1,000 45,143,150
TRST Orlando, Inc. 1,000 69,971,410
TRST Orange, Inc. 1,000 52,525,815
TRST El Paso, Inc. 1,000 63,939,696
TRST Las Colinas, Inc. 1,000 36,638,465
TRST Houston, Inc. 1,000 19,058,207

Total 13,000 $445,982,413

INVESTMENT IN DEFERRED ASSETS

K—Mart Residual Income Seller's Certificate $ 11,579,261

Total $ 11.579.261

SHORT TERM INVESTMENT HOLDINGS

NAME YIELD PAR VALUE

Cash in Deposits 5.11% $651,362,309

Total 5.11% $651,362,309
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RETIREE GROUP INSURANCE FUND
INVESTMENT HOLDINGS



NAME AND DESCRIPTION

COUPON
RATE

MATURITY
DATE

GENERAL ELECTRIC CAPITAL CORP
NOTES

FORD MOTOR CREDIT CO
M T NOTES

GENERAL MOTORS ACCEPTANCE CORP
M T NOTES

GENERAL MOTORS ACCEPTANCE CORP
M T NOTES

COCO-COLA ENTERPRISES INC
NOTES

MCDONALDS CORP
M T NOTES

BELLSOUTH CAP FUND CORP
M T NOTES

IBM CREDIT CORP
M T NOTES

MCDONNELL DOUGLAS CORP
NOTES

IBM CREDIT CORP
M T NOTES

AMERITECH CAP FUND CORP
M T NOTES

AMERITECH CAP FUND CORP
M T NOTES

BELLSOUTH CAP FUND CORP
M T NOTES

AMERITECH CAP FUND CORP
M T NOTES

NATIONAL RURAL UTILITIES CFC
M T NOTES

PUB SERV ELECTRIC & GAS CO
1ST & REF MTGE

BELL ATLANTIC CAP FUND CORP
NOTES

AT&T CAPITAL CORP
M T NOTES

IBM CREDIT CORP
M T NOTES

SEARS ROEBUCK & CO
M T NOTES

ASSOCIATES CORP OF N AMERICA
SR NOTES

8.500

8.450

8.000

8.750

8.750

9.350

8.250

9.350

8.750

8.750

9.130

8.750

9.125

9.125

8.625

8.570

8.4390

8.800

8.875

170

10/01/92

10/07/92

11/02/92

12/01/92

01/04/93

01/15/93

03/01/93

03/15/93

03/15/93

04/05/93

04/15/93

04/15/93

05/03/93

06/15/93

07/15/93

09/01/93

09/15/93

09/20/93

10/13/93

10/18/93

11/01/93

1,000, 000.

3,004,920.

2,599,930.

4,000, 000.

2,997,364

2,000, 000.

999,867

1,500,000.

997,064.

1,500,000.

1,000,000.

2,000, 000.

1,554,899

3,000, 000.

3,000,000.

3,010,397

1,998,836.

999, 700.

3,000, 000.

2,000,000.

3,249,441

00

.01

00

.59

00

28

00

00

o0

.97

00

00

.49

41

o7

00

00

.65

8.580000

8.598000

8.650000

8.630000

8.340000

8.790000

8.770000

9.360000

8.960000

9.360000

8.750000

8.750000

8.560000

8.750000

9.125000

8.700000

8.681000

8.630000

8.490000

8.800000

8.880000



NAME AND DESCRIPTION

NYNEX CREDIT CO
M T NOTES

VIRGINIA ELECTRIC & POWER CO
M T NOTES

CHEVRON CORP

GUARANTOR

PROFIT SHAR SAV PLAN TR FND
NOTE

DU PONT (E I) DE NEMOURS & CO
M T NOTES

DU PONT (E I) DE NEMOURS & CO
M T NOTES

FORD MOTOR CREDIT CO
M T NOTES

IBM CREDIT CORP
M T NOTES

FORD MOTOR CREDIT CO
M T NOTES

ATLANTIC RICHFIELD CO
M T NOTES

ASSOCIATES CORP OF N AMERICA
SR NOTES

JOHN DEERE CAPITAL CORP
M T NOTES

FORD MOTOR CREDIT CO
M T NOTES

GENERAL ELECTRIC CAPITAL CORP
M T NOTES

GENERAL ELECTRIC CAPITAL CORP
M T NOTES

AMERICAN EXPRESS CO
NOTES

AMERICAN EXPRESS CREDIT CORP
NOTES

FLORIDA POWER CORP
M T NOTES

EASTMAN KODAK CREDIT CORP
M T NOTES

DOW CHEMICAL CO
M T NOTES

AT&T CAPITAL CORP
M T NOTES

TEXACO CAPITAL INC
GTD NOTES

COUPON
RATE

10.

.240

.070

.000

. 100

.380

. 100

. 200

000

. 100

.400

.970

.920

.625

.625

.500

.270

.850

.780

.000
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MATURITY
DATE

12/15/93

12/23/93

01/01/94

01/04/94

01/21/94

02/15/94

02/15/94

03/15/94

04/07/94

04/15/94

05/18/94

05/26/94

06/06/94

07/05/94

07/15/94

08/01/94

08/01/94

09/01/94

09/19/94

09/20/94

10/01/94

1,500,000.

1,514,677.

3,000, 000.

3,000, 000.

2,000,000.

2,000,000

2,000,000.

2,000, 000.

4,438,003

1,511,208.

4,000,000.

4,019,522,

4,998,695

2,003,578

2,967,720.

4,991,073.

1,011,721,

3,000,000.

3,500,000.

1,500,000.

3,008,781

00

00

o0

.00

Q0

0]¢]

.81

53

o0

20

.66

.84

82

78

39

00

00

00

.53

.450000

. 810000

.246000

.070000

.000000

. 110000

. 390000

. 107000

.200000

. 450000

. 112600

.090000

.020000

. 820000

. 280000

. 730000

. 800000

.279000

. 850000

. 780000

.829000



NAME AND DESCRIPTION

COUPON
RATE

MATURITY
DATE

ALLEGHENY GENERATING CO
M T NOTES

G E CAPITAL CORP
M T NOTES

HELLER FINANCIAL INC
M T NOTES

UNION PACIFIC CORP
M T NOTES

JOHNSON & JOHNSON
M T NOTES

KANSAS CITY POWER & LIGHT CO
M T NOTES

PEPSICO INC
M T NOTES

SHELL OIL CO
NOTES

DUKE POWER CO
M T NOTES

MONSANTO CO
M T NOTES

G E CAPITAL CORP
NOTES

WALT DISNEY CO
M T NOTES

PROCTOR AND GAMBLE CO
NOTES

MONSANTO CO
M T NOTES

SOUTHWESTERN BELL CAP CORP
M T NOTES

TEXACO CAPITAL INC
M T NOTES

USAA CAPITAL CORP
MEDIUM TERM NOTES

PEPSICO INC
M T NOTES

SOUTHWESTERN BELL CAP CORP
M T NOTES

SOUTHWESTERN BELL CAP CORP
M T NOTES

ATLANTIC RICHFIELD CO
M T NOTES

8.740

10.650

8.380

6.600

6.430

6.125

6.200

8.670

5.625

7.690

6.250

8.580

7.900

7.860

6.060

7.850

7.900

8.950
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10/11/94

10/17/94

10/21/94

11/01/94

11/08/94

11/15/94

11/15/94

11/15/94

12/15/94

12/27/94

01/15/95

03/06/95

03/15/95

04/05/95

04/17/95

04/17/95

04/17/95

05/15/95

05/15/95

06/01/95

06/15/95

3,000, 000.

3,022,389.

2,713,292

3,083,440.

4,994,181

2,000,000.

3,000, 000.

2,997,746.

2,000, 000.

3,116,230.

1,996,632,

2,986,598

4,989,314

3,000, 000.

1,998,853.

2,000, 000.

4,000, 000.

2,997,484

1,998,942,

2,068,477.

1,000,000.

.67

89

.82

00

00

37

00

28

58

.26

.85

00

37

00

00

.04

79

53

00

6.726000

6 .050000

9.480000

9.157000

8.440000

6.607000

6.438000

6.162000

6.207000

6.820000

5.700000

7.900000

6.343000

8.586800

7.930000

7.861000

6.063000

7.900000

7.930000

7.530000

7.912000



NAME AND DESCRIPTION

AMERICAN INTL GROUP INC
M T NOTES

SOUTHERN CALIFORNIA GAS CO
M T NOTES

SOUTHWESTERN BELL CAP CORP
M T NQOTES

SOUTHERN CALIFORNIA GAS CO
M T NOTES

BELLSOUTH CAP FUND CORP
M T NOTES

AT&T
M T NOTES

AT&T CAPITAL CORP
M T NOTES

LILLY (ELI) & CO
M T NOTES

LILLY (ELI) & CO
M T NOTES

TOTAL

COUPON
RATE

7.570

5.030

9.280

6.850

6.450

7.970

7.870

173

MATURITY
DATE

06/27/95

08/04/95

08/23/95

08/28/95

10/02/95

10/23/95

11/01/95

05/02/96

05/08/96

4,000, 000.

3,033,760.

1,000,727

2,000,000.

3,088,595

2,534,807

5,000, 000.

3,962,505.

1,975,064.

.61

00

.05

.94

00

.955000

. 300000

. 550000

.030000

. 160000

. 350000

.452000

.280000

.280000
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