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STATE OF WASHINGTON
STATE INVESTMENT BOARD

421 South Capitol Way, FR-31 e Olympia, Washington 98504-3931 o (206} 7536810

June 30, 1987

A REPORT FROM THE CHAIRMAN

I am pleased to submit the sixth annual report of the
Washington State Investment Board for the fiscal year 1287.
The following pages provide information regarding the Board
and its investment operations over the past year and details
regarding the composition of the portfolios, measures of
performance, and individual holdings.

The past fiscal year recorded another significant gain for the
stock market, which advanced 19.9%, as measured by the Russell
3000 Index. Fixed income securities, however, provided a more
modest return of 5.5% and short-term investments yielded 5.7%.
The robust behavior of the stock market was attributable to
world-wide liguidity, moderate economic growth with reduced
inflation and an investor expectation of rapid growth in
corporate profits. Foreign buying of U. S. stocks also became
a significant factor in buoying the market later in the year.

Fiscal 1987 was a year of continued growth for the funds.
Total assets managed by the Board increased by $1.9 billion in
market value. As of June 30, 1987, total assets amounted to
$13.2 billion. Since the Board commenced operations six years
ago, the trust and retirement fund assets under the Board's
control have grown from $4.47 billion to $13.19 billion, which

represents a compound annual growth of 24.2%. This growth
primarily has been the result of a significant rise in
security values, ongoing contributions and the Board's

investment strategies, which have added value in excess of
market returns.

Regarding the investment performance of the funds, the
retirement funds achieved a 16.9% return in fiscal 1987. This
return compares favorably withr the composite market index
return of 14.3% and also glaces the retirement funds in the




In addition, the Board conducts an active bond exchange
program. During the past year, $934.7 million par value was
exchanged, resulting in an increase in yield of .15% and an
increase in cash flow of $844,400. The Board also conducts a
very active securities loan program as an additional source of
income to the funds. Since activation in early 1984, locan
fees from this program have amounted to $5,778,180.

This past year represents my second term as Chairman of the
Investment Board. It has been my distinct privilege to serve
in this capacity and as a trustee of the funds.

on behalf of the Board, I wish to especially recognize the
excellence and dedication of the Board's non-voting members
who have unselfishly contributed so much: Bob Nathane,
Dorothy Koehl, Ed McMillan, Becb Nathane and Frank Nolan.

Y

Ay ot L.

DR. ROBERT L. HOLLISTER -
CHAIRMAN




I. ~DESCRIPTION OF BOARD AND FUNDS MANAGED

The State Investment Board was established by
RCW 43.33A in 198l1. The Board is comprised of fourteen
members. The membership includes the State Treasurer; the
Director of the Department of Retirement Systems; the
Director of the Department of Labor and Industries; one
active member of the Emplovees’ Retirement System appointed
by the Governor; one active member of the Teachers’
Hetirement System appointed by the Superintendent of Public
instruction; one active member of the Law Enforcement
Officers’ & Fire Fighters® Fund appointed by the Governor:
one member who is a retired member of any state retirement
system appointed by the Governor; one member who is a member
of the House of Representatives appointed by the Speaker of
the House:; and one member who is a member of the Senate
appointed by the President of the Senate. In addifion,
there are five non-voting Board members who are considered
experienced and qualified in the field of investments that
are appointed by the Board. As of June 30, 1987, the list
of members is as follows:

Member : Position
Robert S. O’Brien State Tressurer
Alternate:
M. Lvle Jacobsen Assistant Treasurer

Robert L. Hollister, Jr. Director — Department of
Retirement Systems

Richard Davis Director - Department of labor
& Industries

Dale T. Mitchell Representative - Teachers’

Gary Moore Representative - Employees’

Hobert D. Panther Representative - LEOFF

Jack Rogers Representative - Retired
Members

Paniel K. Grimm State Representative

Ray Moore State Senator

Robert B. Hutchinson Non-Voting Member

borothy EKoehl Non-Voting Member

Edward R. McMillan Non-Voting Member

Robert Nathane ' Non-Voting Member

Frank Nolan, Jr. Non-Voting Member

The legislative intent regarding the Board’s
constituency was to achieve an effective mix of public and
retirement systems representation, and investment expertise.

The staff is headed by an Executive Director
appointed by the Board, subject to the ratification of the
State Finance Committee. There are fifteen positioens on




the staff and the staff is divided broadly into two sections
- fixed income investments and equity investments.

In regard to the fixed income program, the staff
manages most fixed income securities and mortgages
internally. The Board’s stock program has two components -
one is the actively managed portfolio pregram in which the
Board retains outside managers i(currently five), and the
other is a passively managed portfolio program in which
Mellon Capital Management manages an S&P 500 index fiund, and
Wells Fargo Investment Advisors manage an extended market
fund, and a three-way asset allocation program. The five
managers in the active program are: Columbia Management of
Portland, Oregon; Hotchkis & Wiley of Los Angeles,
Calitfornia; Schafer Capital Management of New York, New
York: Donald Smith & Company of Paramus, New Jersey; and
United Capital Management of Denver, Colorado. All the
managers were carefully selected on their different
management styles with the objective to generate incremental
value to the funds they manage.

The Board and its staff operate under investment
authority which mandates the prudent person rule and
requires the Board to diversify the assets of the funds
under its authority and establish investment policy and
procedures designed exclusively to maximize returns at a
prudent level of risk.

The 1885-87 biennial budget of the Board was
$1,583,669. The source of the budget funds is the earnings
of the various funds managed as determined by the
proportional share of each funds' assets to the total. The
Board’s budget represents an annual cost of about $65 per
one million dollars of assets managed.

The Investment Board has investment management
responsibility for sixteen funds which are categorized in
three classes: the permanent funds, the trust funds, and
the retirement funds. There are six permanent funds whose
combined assets total $311.4 milliion. These are land grant
funds whose earnings are dedicated to the capital develop-
ment and maintenance of facilities and equipment at our
common schools and institutions of higher education. There
are three trust funds most commonly referred to as the labor
and industries funds or accident insurance funds. Together
they total $2,808.7 million. These funds are derived from
insurance premiums paid by employers and emplovees through-
out the state and are used to pay disability, medical, and
death benefits to beneficliaries. There are six retirement
or pension funds which total $10,075 million and comprise
the largest ciass of funds under the investment control of
the Board.




11. INVESTMENT POLICY

A. Investméent Objectives:

Achieve a long-term rate of return of one and one-
half to three percentage points over the personal _
consumption expenditures price deflator and equal market
rate of return as measured by acceptable market indices or a
representative group of pension funds. All funds shall be
managed prudently with the purpose to maximize return at a
prudent level of risk. All funds shall be sufficiently .
diversified, -

B. Asselt Allocation:

As permitted by statute and the state
constitution, ownership of common and preferred stocks,
convertible securities, common stock related investments and
cash reserve allecated thereto shall be at least 40% but not
greater than 60% of each fund‘s assets at market value.

C. List of Eligible Investments:
Short-Term Fixed Income - One Year or Less

Treasury Bills {(U.S8. and fully hedged Canadian;

Federal Farm Credit Consolidated Systemwide Discount
Notes

Federal Home Loan Discount Notes

Federal Home Loan Mortgage Discount Notes

Federal National Mortgage Association Discount Notes

Student Loan Marketing Association Discount Notes

World Bank Discount Notes

Repurchase Agreements and Reverse Repurchase
Agreements which are fully collateralized by U.S.
Treasury or Agency obligations maturing within ten
vears.

Bankers Acceptances, Negotiable Certificates of
Deposit and Commercial Paper rated Al+/Pl, provided
that investment in the obligations of any issuer does
not exceed 3% of the value of the short-term portfolio
ot any fund.

Other U.8. Agency or Government Guaranteed
Paper

Short-Term Investments in the following provided that
maturities do not exceed 90-days, total investment in
any one does not exceed $15 million, and each
investment must be at least .25% over comparable




Investments in obligations of U.S. Banks:

Bank of Tokve

Barclavs Bank

Canadian Imperial Bank

Fuji Bank

Hong Kong and Shanghai Bank
Mitsubishi Bank

Mitsui Bank

Sumitomo Bank

Taive Kobe Bank

Long-Term Fixed Income

B.S8. Government Securities

Agencies of U.S. Government

Wholly-owned Corporations of U.S. Government

World Bank {Int'l Bank for Reconstruction &
Development)

I1.A.D.B. (Inter—-American Development Bank)

Federal Farm Credit

Securities eligible as collateral with Federal
Reserve System

Canadian Murnicipal Bonds (U.S. pay) rated AA
or better bv a nationally recognized rating
agency

Canadian Municipal Bonds (U.S8. pay) rated A or
better bv a nationally recognized rating
agency, wherein the proceeds for the purchase
are derived from the sale of A-rated Canadian
municipal credits

Cerporate obligations rated A or better by a
nationally recognized rating agency

Corporate obligations rated Baa or better by a
nationally recognized rating agency, wherein
the proceeds for the purchase are derived from
the sale of Baa rated corporate obligations

Capital Notes, debentures, or obligations of
commercial banks or thrift institutions
located in the State of Washington

Equipment Trust Certificate rated A or better
by a nationally recognized rating agency

Non-rated private placements provided the out-
standing senior debt is rated A or better by
a nationally recognized rating agency.

Common Stocks and Equivalents

Common stocks and equivalents as selected by the
investment counselors and stock index funds as
approved by the Board.

veedd Ll
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teveraged Buyout and Venture Capital Limited
Partnerships

Investment in leveraged buyout and venture capital
partnerships, and the securities in such
partnerships, are limited to 13% and 5%
respectively of the market value of the common and
preferred stocks, convertible securities and cash
reserve allocated thereto of those funds legally
eligible to make such investments, provided that
such investments receive the prior review and
approval of the Investment Board.

Investments subject to these provisions regarding
limited partnerships shall not be subject to the
other provisions regarding limited partnerships in
this policy relating to eligible investments.

Disposition of any securities distributed to the
Investment Board from any partnership shall be
determined on a case by case basis by the Director
on advice of the Investment Committee.

In any event, the decision to retain any such
security will require the security to be managed
by a manager or advisor who is deemed to possess
the appropriate expertise.

Special Situations

Notwithstanding other provisions of this policy,
investment in special situations is limited to 2%
of the asset value of those funds legally eligible
to make such investments, provided that such
investments receive the prior approval of the
Investment Board.

Financial Futures Contracts

Purchase and sale of finanmcial futures contracts
or put and call options thereon provided that (1)
commitments to contracts or options to sell
securities are fully covered by securities held in
the portfolios throughout the time of the
commitment:; (2) the aggregate value of the
commitments will not exceed $100 million par
value; and {(3) commitments must receive the prior
approval of the Investment Board.




Real Estate Equity (Wholly-owned Real Estate)

Total investment in real estate equities is
limited to 12% of the asset value of those legaily
eiigible funds. Such investments require the
prior review and approval of the Investment Board.

Federally Insured Mortgages

Investments in federally insured mortgages may be
in mortgage backed obligations, packages of
mortgages or project loans.

Conventional Mortgages — Single Family Residences

The form of single-family mortgage investments may
be either a mortgage backed obligation of the
issuer which is rated A or better by a nationally
recognized rating agency, or a 100% interest or
participation in a package of mortgages sold and
serviced by an acceptable financial institution.
In the latter case the following criteria shall

apply:

1. The state’s percentage of participation
shall be at least 90%.

The seller/servicer shall provide

insurance on the entire package equal to 5%
of the original amount purchased by the
state. Eligible private mortgage insurance
firmg must be approved by FNMA or FHLMC.

3%

3. The seller/servicer shall pass through on
a timely basis all principal and interest in
the event of a delinquency or default to the
extent of the insurance.

4. Packages will have a minimum size of $5
million and be on forms and of & iLype,
including adjustable rate and payment loans,
acceptable to FHA, VA, FNMA, FHLMC, and shall
be fee simple first mortgages on owner
occupied single—-family detached or semi-
detached dwellings except as provided in
paragraph seven of this section.

5. Mortgages shall have a loan to appraised
vajue ratio of a maximum of 95% but private
mortgage insurance is required on any loan

o
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whose loan to appraised value ratio excceds
B0% at time of commitment.

6. In addition to staff review, mortgages
shall be reviewed and properties inspected on
a selected basis by a qualified, independent
agent retained by the state.

7. 15% of any package may consist of
individual condominium loans in projects
which are at least 80% sold and occupied and
where no more -than 15% of the total units are
owned by investors. Such projects must be
approved by FNMA or FHLMC.

8. No loan shall have a maturity or
amortization schedule in excess of 30 vears.

9. No loan shall have a value in excess of
5% of the value of the package.

Conventional Mortgages - Income Property

Investments in conventional income property
mortgages may be either in whole loans,
participations, or in packages under =a
participation agreement with an acceptable
financial institution. Income property mortgages
shall be limited to first mortgages on office
buildings, general purpose industrial buildings,
unsubordinated land under major buildings,
shopping centers and multi-family housing. Income
property mortgage loans may include convertible
loans, rent participation loans, and equity
participation loans. In addition, such
investments shall meet the following criterisa:

1. Loan packages shall have a minimum size
of $¢5 million. ©No loan in the package shall
be less than $500,000 at the time of takedown
in any such packages. In packages,
seller/servicer®s participation interest
shall be subordinated to the state’s in the
event of default.

2. Whole loans shall exceed $2,000,000.
3. No mortgage loan shall have a loan to

appraised value ratio in excess of B0% at the
time of commitment.

-10-




4. Income property loans and packages shall
be reviewed and properlies inspected by the
staff and a qualified independent agent
retained by the state.

In addition to the foregoing, the staff will give
due consideration to the advisability of
negotiating call and amortization provisions in
order to secure the most favorable lvan terms for
the funds.

Construction_Loans

lue to the complex and uncertain nature of
construction loans, the state’s trust and
retirement funds should not participate in this
type of financing.

Sellers/Servicers

Sellers/servicers shall be selected on the basis
of size and demonstrated capability to originate,
close and service loans. Every servicer shall be
an approved mortgagee. Sellers/servicers’ loan
closing procedures and documents shall be in
accordance with FHLMC, FNMA or HUD prescribed
procedures. in addition, the state shall obtain,
when possible, provisions for loan substitutions,
buy-backs and private mortgage insurance.

Commitment Terms

Refundable and nen-refundable commitment fees in
line with industry practices shall be required by
the Board. Commitments shall not exceed one year
in residential mortgages and two years 1n income

property mortgages. Servicing fees shall be based

on the type and size of the mortgage investment,
and in line with industry practices. HRate,
maturity, discounts and call terms, and other
provisions of mortgage loans shall be negotiated
in line with industry practices and market
conditions.

=11~
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III. INVESTMENT PROCEDURES

A.

Ir.

Powers and Duties of the Board:

Establish investment objectives.
Establish asset allocation goals.
Establish ongoing investment strategy.
Establish diversification limitations.
Determine allocation of investable funds.
Frovide for the management of the funds.
Publish reports as required.

Approve soft-dollar commitments.

Approuve special programs such as indexing,
securities loaning and option writing.
10. Establish approved lists.

11. Monitor performance of the funds.

12. FEstablish subcommittees as necessary.

. -

.
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Powers and Duties of the Director:

1. Carry out the policies, programs, and
directives of the Board.

2. Provide for the timing, selection, and
execution of investment transactions in
accordance with established policy.

3. Execute proxies.

4, Prepare reports of transactions, asset lists,
and performance.

The Board shall meet at least quarterly to
determine investment strategy, allocate invest-
able cash, and review investment transactions
and performance results.

The Investment Committee of the State Investment
Board shall consist of the five non-voting members
of the State Investment Board, as specvified in

RCW 43.33A.020(10).

1f, during any quarter, it 1s determined that the
expenditure requirements of any fund under the
jurisdiction of the Board will exceed investable
cash flow, the Director, upon written notice from
the appropriate agency official responsible for the
administration of the fund, is authorized to re-
allocate to cash reserves any cash previously
allocated by the Board.

-12-




Bistribution of Commissions:

All bond and stock business shall be executed at
the "best available price”. "Best available price”
shall mean the total cost ¢f the order including
purchase price, commission, and other expenses.
Business shall be distributed first to those
broker/dealers providing research, brokerage, and
financial services to the Investment Board.
Approval of the Board is required for all agree-
ments in which commission dollars are paid for
research, brokerage, and financial services
necessary to the effective management of the funds.

. Fixed Income Securities:

The staff shall execute all transactions
at the best available price and all
exchanges at the best available yield
spreads. In the case of all new issue
distributions issued at a set price,
business shall be distribuled first to
those broker/dealers providing research,
brokerage, and financial services, and the
balance shall be allucated to syndicate
managers and in-state broker/dealers in
approximate relation te their respective
underwriting liability.

2. Common Stock:

The staff shall execute all transactions

at the best available price. Secondary
silock business shall be distributed first
to those broker/dealers providing research,
brokerage, and financial services. In the
case of all new issue and other distrib-
utions of commoen stoch issued at a set
price, business shall be distributed first
to those broker/dealers providing research,
brokerage, and financial services, and the
balance shall be allocated to syndicate
managers and in-state broker/dealers in
approximate relation to their respective
underwriting liabilitv.

Proxy Voting - Securities:
The Director shall provide for the voting of all
proxies for securities held in the trust and

retirement funds. Votes shall be cast in the
best interest of the funds, social or other

-13-
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considerations notwithstanding. In any case 1n
which the Director is uncertain, with respect

to voting certain proposals, the Board shall

make the final determination. The Director shall
maintain a record of all votes cast against
management .
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Distribution of Assets by Class of Investment
Market Values

June 30, 1987
govt & agency—-18
mortgages——4% ' : cash reserves——21% cash reserves——16%
govt & agency——53% %&
»
oo _——=alCLN estate~—1%
=L/ /-stocks——4%

real estate—3%

stocks——48%
L & I Funds

Retirement Funds

Stocks include leveraged buyouts,
yenture capital and 3-way asset allocation.



LEVERAGED BUYOUT
Market Valus 6/30/87
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STATE RETIREMENT PLANS
TOTAL PLAN: ANNUALIZED RATES OF RETURN
FOR PERIODS ENDING JUNE 30, 1987
30% 30%
25 |- — 25
<o
I N S e e - 20
N I D EEE
_____ ° o
sL o 1 e = = F---1 1%
1w 7] - 10
5 5
1978-87 1979-87 1080-87 1981-87 1982-87 1983-87 1984-87 1985-87 1986-87 1987
5TH PERCENTILE 14.0 154 158 16 1 189 224 178 254 216 19.0
25TH PERCENTILE 123 134 141 154 179 203 15.7 223 208 153
MEDIAN 15 127 133 144 16.3 188 15.1 207 176 108
75TH PERCENTILE 10.6 119 t24 13.4 15.3 175 144 195 159 92
95TH PERCENTILE 89 98 103 1.7 146 155 127 18.2 118 5.3
WA State Retirement Plans 19.1 225 168 24t 216 169

RANK : ! 4 12 12 4 20



Rate of Return Indices
Retirement Funds
(FY 1981 = 100)

Retirement Funds

Rate of Return Index
Portfolio Weighted
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COMPGNENTS OF RETURN

&R ¥1B ONE YEAR T4 YEARS FIVE YESRE §1% YEARS

FIMEL INCOME:
COW EOND FUND 08,7 (LT 0.5 4,E 12.7 - o
WELLS BG FUND 285.@ 3.9 (%5 4.6 12,2 .- ==
L4T PBETFOLIDE  3,779.9 (1.3 0.1 6.5 15.7 - -
/T PORTFOLIBE  Z,560.6 1.7 Il b.4 7.1 .- --
EQUITIES: 3,422,3 5.2 2.9 3.7 7.7 25,9 8.7
COMMON STOCKS - 3,497.8 - 3.8 248 4 5.4 o 6.2 1B.!
ACTIVE MWANABERS 1,357.1 4.7 5.8 ERIN I 3.8 yER 17,6
COLUMBIR 381.7 5.1 2tk 24.b 334 8.6 2.5
HRTCHEIG 206.7 147 15.0 ST 25.9 -~ --
SCHAFER :_306.? 6.3 . 247 2.0 -- -
SMITH 235.3 53 8.6 .12 - -- --
UNITED .G 7.1 7.9 .b 29.5 - -
| BAEDIVE MEBMT - Z,140.4 i 4.2 19.6 211 26,7 1%.2
txR 545 FO 1,930, 1 $.9 26,8 4.1 1.0 L6 20,2
EXTERQED FD £10.3 {g.8) 15,1 EN 2.8 5.3 -
ASBET ALLOC FD 5746 0D 7.8 2.8 - -- .=
| DTHER: 1,350.2 125 219 82.8 - - -
LBh 7807 20.0 BA S L2 - - -
VERNTURE CAF 233 0 b 16.6 225 -- - -
REAL ERTATE ED 3542 . 4.1 Lt - B - -- -
EGUITY FUNDS: |
5th Parcentiis 4.7 26.8 S 2.3 9.3 7.9 2.1
Median _ Lz 55 I 3 26.§ 5.3 19.1
75th Percantile 1.7 20,6 i5.7. 1.9 25,5 7.5
EONDS FLUNDE: .
2oth Percaptiie (0,73 1 5.3 131 16.9 166
Median _ C Ly 0.2 3.6 12,0 15.4 14,7
75th Percentile : (2.1 (¢.7) - 4.8 0.1 13.8 12,3
## Returns from continuing maragers
BTR ¥1b NE YEAR TR0 YEARE FIVE YEBRS SIX YEARE
TOTAL FEMSIOH 1.9 13.8 i6.¥ 22,8 2:.8 .2
EBBITTES: 5.2 2.9 3.6 9.6 27,0 6.8
COMRON ETOCKS _ I.8 4.8 21,0 7.7 26,2 17,4
ACTIVE MANABERS _ L 25.8 2.1 28.E 28,2 2.4
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COMPARATIVE RETURNS
1977 to June 30, 1987

Dec 31,
Index Value
700
Venture Capital
A —_—— —
600 s\
/ \ y Shearson
G/C
500 fonl Index
400 3 & P 500
300
Real Estate
200 -
100
0lli]llllll[llllll‘!ll!llIililjlll‘ll
5-30~78 6-30-80 6-30-82 6-30-84 6-30-86
FUI SR R SN SO S BRI R SN SR RO SR SO R S SR S R
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1987
1988
1989
1990
1991
1992
1993
1994
1995
1936
1997
1998
1999
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
20165
2022
2026

FIXED INCOME ASSETS

MATURITY SCHEDULE

(Par Value or Principal)

-27-

$

30,530,074
359,682,580
432,727,665
496,691,670
217,247,072
175,055,199
233,085,336
169,822,825
224,905,034
172,567,660

82,331,356

87,067,996

29,000,000

72,716,102
189,672,359
121,028,838
129,217,794
119,722,000
155,785,129
115,827,135

52,179,515

32,178,600
118,755,019

87,693,585

3,610,081

73,762,847

14,267,571

42,148,220
291,025,765
270,643,745

72,896,108

49,041,685

37,533,415

8,519,110

15,000,000

$4,783,946,088




FIXED INCOME ASSETS

BY QUALITY RATINGS*

Par Value or Principal Quality Rating
$3,359,613,411 AAA/ARA
122,130,000 AAA/AA
497,927,003 AA/AA
94,803,582 AA/A
462,132,069 A/A
33,865,775 BAA/A
8,933,195 BAA/BB
21,110,792 BA/BBB
67,834,271 BA/BB
1,000,000 BA/B
114,595,987 Non-Rated

$4,783,946,089

*All U.S. Treasury and U.S. Agency Securities

are rated AAA/AAA.
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DISTRIBUTION OF BUSINESS
FIXED INCOME TNVESTMENTS
SHORT-TERM

T/1786 - 6/20/87
ALl TRUST & RETIREMENT FUNDS
{EXCLUDING TREASURY CURRENT FUNDS)

DEALER PAR WALUE

BANK ©OF AMERICAH By, 977, 2%3. 80
BANKERS TRUST : 167, 345, 165. 42
BARCLAYS AMERICAN CORP 5,794, 530. &'
BEAR STEARNS 17.332, 855, B2
CANTOR FITZGERALD Y, 8651, 665. 67
CARROLL MC ENTEE & MC GIN 539,185, 285. oY%
CHASE MANHATTAN CORP 349, 89%, 212. 55
CITICORP SBECURITIES 286 2656, 617. 05
DEAN WITTER 157.%91,116. 60
DREXEL BURNHAM 419,912,170 45
FIRST BOSTON 368, 023, 289, 94
FIRST INTERSTATE CAP MKTS 165, ¥63, 920, 88
FIRST INTERSTATE OREGON 25, 535, 7G4, 94
FORD MTR CREDIT CORP 19, Ba5, 416, BB
GENERAL ELEC CREDIT CORP 63, 28%, 86'. BO
GENERAL MTRS ACCEPT, CORP 71, 356. 644, 69
GOLDMAN SACHSE B89y, 242, 8974%. a9
KIDDER PEABODY TUHT, 937,121, 02
LEHMMAN BROTHERS 677,739, 891.07
MANUFACTURERS HANOVER 387,120.27%+. 5%
MERRILL LYNCH Y35, 4+a84%, 833. 59
MIDLAND-MONTAGU 817.817.225. b2
MORGAN J P & €O 181,.294%, 013, 60
NIKKO SECURITY cCO. 62,057,323, 39
PAINE WEBBER 16,401,249, 35
RAINIER NATL BANK 165. 423, 07%. 55
ROTHSCHILD 132,930,173, 89
SALOMON BROTHERS 723,609, TH8. 43
SEATTLE-FIRST NATL BANK 22%,205.,942. 78
SEMITH BARNEY 91, 738.524%. 2%
WELLS FARGO 1%9, 809, 8935, 84
WERTHEIM 478,385,737, 213

TOTAL 8,937.698,873. 05

-29-




DISTRIBUT.ION

LONG -

/2788 -

CF BUSINESS
FIXED INCOME INVESTMENTS

TERM

&/30/87

ALL TRUST B RETIREMENT
CEXCLUDIMG TREASURY CURRENT FUNDS)

DEALER
BANKERS TRUST
BLAIR (WILLEAM) & CO,
BROWM, ALEX & BONS
CARROLL MC ENTEE & MC CIN
CHAGE BANK
CITICORP SECURITIES
DONALDGOMN LUFKIN & JEN
DREXEL BURNHAM & LAMBERT
FIRST BOSTON
COLDMAN, SACHS & LO.
J.P. MORGAN SECURITIES
KIDDER PEABODY & CO
MABON NUGENT
MANUFACTURERS HANOVER TE.
MC LEOD YOUNG WEIR
MERRTILL LYNCH, P F & 5
MORGAN STANLEY
PAINE WEBBER
PRUDENTIAL EACHE
RAINIER NWKAT'L BANK
ROTHECHILD, L.F.., UNT TOW
SALDMON BROTHERS
SEATTLE FIRST NATL BANK
SHEARSON/LEHMAN. AMER EXP
WERTHMEIM
WITTER, DEAN & REYNOLDS
WM POLLACK

TOTAL

-30-

FUNDS

PAR VYALUE
85, 866, 738,
8,235, 168,
WY, 467,

130, 640, 725
25,601, 086.
35, 48%, B55.
3,517, 821.
376, 432, 249,
566, 719, 315.
126,511, 366
161, 290, 127.
23,457, 083,
440, 258,
180, 973, 576,
16, 911, 02%.
155, 930, 669,
1,968, 513.
110.675. 506.
1,851, 313.
8,750, 563.
124, 738, 725.
179, %01, 348,
1,094%, 490,
360, 559, 356.
B3D, 746, 822,
23,388, 245,
253,427, 020.

3,81%, 058, 834%. 98

a6
79
78
ap
896
a9
96
a9
22
B
12
381
an
g5
b3
96
835
80
a9
23
17
57
oo
28
70
13
ie
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DEALER
BEAR STEARNS
BERRNSTEIN (SANFORDD
"CANTOR FITZGERALD
DONALDSON LUFKIN & JEN
DREXEL BURNMHAM & LAMBERT
ERERSTADT. F.
FIRST BOSTON
FOSTER & MARSHALL
FRANK RUSSELL
GOLDMAN, S5hCHS & CO.
HAMEOCRECHT & GQUIST
HOWARD WEIL
HUTTON., E.F. & COMPANY
INDEX PROGRAMS
JEFFRIES & COMPANY
JOHHNSON LANE SPACE SMITH
JONES & ASSOCIATES
KIDDER PEABODY & CO.
MERRILL LYNCH,

MONTGOMERY SECURITIES

PF &S5

MQRGAN STANLEY
NOMURA SECURITIES
PPRENHEIMER

PALINE WEBBER
PIPER, JAFFRAY & HOPWOOD
PRUDENTIAL BACHE

RAINIER NAT'L BANK

ROTHSCHILD, L.F.., UNT TOWw
SALOMON BROTHERS
SHEARSON/LEHMAN, AMER EXP

SEMITH BARNEY, HARRIS, UP
WEEDEN & CO.
WERTHEIM

WITTER, DEAN & REYNOLPS

TOTAL

DISTRIGUTION OF BUSINESS
EQUITY INVESTMENTS
7/1/86 - &/30/87

VOLUNME

20,392, B5Y.
6,253, 033,
25,950, 311,
24.%27.161.
43, 341,938,
7,78%, 342
133,691, 015,
i, 882, 935.
1,605, D42,
110, 5%%, 221,
2,353, 961.
4+, 833, 838.
12,661, 163.
1,066, 972, 900.
&, B26., 654,
7,589, TT6.
7,294, D85,
28,237, 665.
o,116, 912,
5&, 981, 986,
84,710,722
1,048, 465
23,330,125
51,375,177
£, 84D.915.
72,023, 998,
5,600, 000.
56, 099, 919,
172.690, 598.
124, 247, 4+86.
36, 26%, 137.
9, D96, D+Y,
22,372, 646
H1, 013, it

2,385,455, 591.

~31-

98
g0
Dl
93
n2
w0
a8
54
32
03
z8
50
62
79
26
67
na
5%
73
16
T
0o
57
79
17
84
oo
16
36
40
=1}
32
68
v

3z

COMMISESTION

I, %13,
19,7190,
S, T 0%,
52,792,
57,9008,
7. 5400,
247.597,
17,785,
2,285,
159, 472,

11.000.
5., 800.

10,956.
9,870.
6, 8234,

55,700,

187. 704,
in06.470.
193. 045,

1,500.

Y8, 467,

B8, 3%E6,

12,570,

105,705,
. bo
B7.852.
267,199
19%. 134,

90, B%7.

19,978,

B0, %03,

62,078,

2,246,418

r2
Do
0o
nn
[+R]
a0
28
oo
0o
50

.00

Do
Do

. 0D

0o
Do
on
00
80
oo
oo
oo
05
i L
Do
[13+]

oo
1w
0o
55
oo
W
20
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STATE OF WASHINGTON
STATE INVESTMENT BOARD

SETTLEMENT INSTRUCTIONS - FIXED INCOME
Effective: October 1, 1987

A. SECURITIES:

1.

2.

FRBE Delivery
BNY/Cust./Account 328290 for
State of Washington Blockheader

DTC Delivery

Agent Bank No. . 80901

IRS ID No. 91-6001111

DTC No. 901

Refer To: Fran Tutone

Institutional ID No. 39624

Account No. 328290

Account Name: State of Washington
State Investment Board

- Blockheader

Physical Delivery -
Ineligible Securities, Commercial Paper,
Physical Money Market Deliveries

The Bank of New York

Wall Street Division

Bccount Name: State of Washington - Blockheader
Account No. 328290

67 Broad Street

Window A, 8th Floor

New York, NY 10004

Physical Delivery -
GNMA's and Physical Federal Agency Deliveries

The Bank of New York

Wall Street Trust Division

Account Name: State of Washington - Blockheader
Account No, 328290

67 Broad Street (South William Street Entrance)
Window B, 8th Flror

New York, NY 10004




SETTLEMENT INSTRUCTIONS-FIXED INCOME (Continued)

4. GNMA's - Mortgage Backed Securities
Clearing Corp.
Contra ID BKNY: Account 328290 for
State of Washington - Blockheader

FEDERAL FUNDS WIRE TRANSFERS:

The Bank of New York

ABA 0210-0001-8

Domestic Money Transfer Department

Account Name: State of Washington - Blockheader
Account No. 328290; Custody

110 Washington Street

New York, NY 10286-0530

Attn: Anthony K. Brown

CHECKS:

The Bank of New York

Institutional Trust

Account Name: State of Washington - Blockheader
Account No. 328290; Custody

19 Rector Street, 6th Floor

New York, NY 10286-0530

Attn: Anthony K. Brown

CORRESPONDENCE:

Washington State Investment Board
421 South Capitol Way

FR-31
Olympia, WA 98501-3931
Telecopier No. (206)753-7526

Wi
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STATE OF WASHINGTON
STATE INVESTMENT BOARD

SETTLEMENT INSTRUCTIONS-EQUITIES
Effective: October 1, 1987

A. SECURITIES:

l. FRBE Delivery
BNY/Cust./Account 328290 for
State of Washington Stock Fund

2. DIC Delivery

Agent Bank No. 80901

IRS ID No. 91-6001111

DTC No. 201

Refer To: Fran Tutone

Institutional ID No. 39579

Account No. 842872

Account Name State of Washington
State Investment Board

-Stock Fund

3. Physical Delivery -
Ineligible Securities, Commercial Paper,
Physical Mcney Market Deliveries

The Bank of New York
Wall Street Trust Division
Account Name: State of Washington
State Investment Board - Stock Fund
Account No: 842872
67 Brocad Street
Window A, 8th Floor
New York, NY 10004




SETTLEMENT INSTRUCTIONS - EQUITIES (Continued)

FEDERAL FUNDS WIRE TRANSFERS:

The Bank of New York
ABA 0210-0001-8
Domestic Money Transfer Department
Account Name: State of Washington
State Investment Board - Stock Fund
Account No: 842872; Custody
110 Washington Street
New York, NY 10286-0530
Attn: Anthony K. Brown

CHECKS:

The Bank of New York
Institutional Trust
Account Name: State of Washington
State Investment Board - Stock Fund
Account No: 842872; Custody
19 Rector Street, 6th Floor
New York, NY 10286-0530
Attn: Anthony K. Brown

CORRESPONDENCE :

Washington State Investment Board
421 South Capitol Way

FR-31
Olympia, WA 98504-3931
Telecopier No. (206)753-7526
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FUND CODES

Commingled Trust Funds

871
872
873
876

Retirement PFunds
611

612
614

615
879

882

Trust Funds (Department of Labor &

CTF - Bond Fund

CTF - Stock Fund
CTF - Partnership/Index Fund
CTF - Cash Fund

Public Employees' Retirement
Fund

Teachers' Retirement Fund

Volunteer Firemen's Relief
and Pension Funds

State Patrol Retirement Fund

Law Enforcement Officers’
and Fire Fighters'
Retirement Fund

Judicial Retirement Fund

Industries)

608
609
610

Permanent and Other Funds

110
601

603

604
605
606

607
893

Accident Fund
Medical aAid Fund
Accident Reserve Fund

Game Special Wildlife Account

Agricultural College Permanent
Fund

Millersylvania Park Permanent
Fund

Normal School Permanent Fund

Permanent Common School Fund

Scientific School Permanent
Fund

University Permanent Fund

Radiation Perpetual
Maintenance Fund




INVESTMENT MANAGER CODES

Code

Active Stock Managers

O oG bW

Passive Managers

15
16

Real Estate Managers

17
19
20
22
23

28

Manager

State Investment Board

Columbia Management
Hotchkis & Wiley
Donald Smith & Co.
Schafer Capital
United Capital

Mellon Capital Management
Wells Fargo Investment
Advisors

PMR Real Estate

RREEF Real Estate

Windmar Co.

Equitable Prime Property

Security Capital Equity
Corp.

Copley Real Estate
Advisors

Venture Capital/Leveraged Buyout Managers

25
26
27
29
30
31
32
33

34
35
36
37
38
39

Desai Capital Management

KBA Partners

Pierce Nordguist Partners

Brentwood Asscociates

Phoenix Partners

¢.H. Transition Fund

C.H. Partners Il

John Hancock Venture
Capital

Investech, L.P.

Kohlberg Kravis Roberts

Paragon Partners

Menlo Venture Partners II11

Menlo Venture Partners

Yentech Partners

| mwu’ \l\muam’ mﬂmal amm.,’ ﬁru—nﬁ-l mmm‘ WMH’ VMJ “,.w.m’ .:,MJ km—.‘m’ m,.m‘ m“wj MMJ ] l . ] .




SHORT TERM RESERVES

FUND

0608-0

0608-0

06089-0

0509-0

cno9-0

0873-1

0873-1

0611-1

0611-1

0879-1

0609-0

0&E10-0

0611-1

ogr2-1

0873-1

6879-1

0873-1

D611-1

0612-1

PAR/SHARES

5.

3,

10,

Y.

10,

2.

000,

5800,

Doo,

0ooD.,

ooo.

000D,

025,

ooaga.,

a00.,

100.

028,

535,

125,

230,

0oDo.

85,

Dao.,

435,

Y65,

0DUG.

oo00.

0oo.

goo.

000.

ooo.

oDoD.

0po.

0Doao.

0DG.

ooo.

000.

0040.

0Do.

poo.

oogQ.

Doo.

00o.

00

0o

0o

oo

oo

oo

0o

00

o0

0o

oo

6o

oo

oo

MONEY MARKET INSTRUMENTS
DESCRIPTION

BANK OF NY B. A.
6. 9604 07-20-1987

BANKERS TRUST NY CORP. C.P.
6. 8504 07-13-1987

BANKERS TRUST NY CORP. C.P.
Bb. 9204 09-22-1927

BNP US FINANCE CORP.
6. 8754

cC.P.
07-1%-1987

BNP US FINANCE CORP.
6. 800%

C.P.
08-11-189&87

CORP. ASSET FUNDING CO.
6. 875% 07-31-1987

EXXON PIPELINE CO. C.P.

6. 8507 B7-17-1987
FHLB D. N.

5. 600% 07-15-1987
FHLB D. N.

5. B610% 07-D7-1987
FHLE D. N.

5. 6104 07-07-1987
FHLB D. N.

5. BBOY 08-17-1987
FHLB D. N.

5. 6604 08-17-1987
FHLB D.N.

5. 660% 08-17-1987
FHLEB D. N.

5. 6504 08-17-1987
FHLE D.N.

5. 660% D8-17-1987
FHLB D. N.

5. 660% 08-17-1987
FHLE D. N.

5. 6704 D7-23-1987
FHLB D.N.

5. 710% p7-30-1987
FHLB D.N.

5.710%4 D7-30-1987

INC.

UNTT
MARKETY

MARKET WVALUE

b, 89%1,033.

3,472,029,

%, 88%., 277.

-

6,906, +23.

6. 868, 516.

2,981, 666.

%, 000,492,

9, 7.6, 888.

B75, 456.

3. 988,189,

598, 570.
1, %55, 420,
1,095,992,

1,198,285,

%, 86%,002.

82.,8038.

89, 765, 325.

1.39%,9%1.

2,396, 188

‘l

17

78

61

67

67

22

289

25

58

9%

38

50

13

78

z2

oo

18

.15




-
SHORT TERM RESERVES MONEY MARKET INSTRUMENTS
UNIT -
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE 3
i
0608-0 1 5,385, 000. 00 FHLE D.N. 5, 25%, 672. 53 -
5. 770% 07-06-1987 :
pepgg-o 1 13,215,000, 00 FHLE D.N. 12, 895,171, 31
5. 770% 07-06-1987
-
0872-0 1 12,460, 000. DO FHLE D.N. 12, 098, 531. 9% :
5. 7704 05-16-19587
05B8-0 1 10,.24%0.,006. 00 FHLB D.N. 9. 545, 962. 67 '%
5. 775% D9-14-1987 E
i
pa73-1 1 1p. D00, 000G, 0O FHLB D. N. 5,422, 850. B0
5. B20% 03-10-1988 -
0812-1 1 18,000, 00D. 00 FHLB D. N. 9,707, 500. 00 #
5. 850% 89-21-1987
-~
0873-1 1 15. 080, HOQ. DO FHLB D.N. 14,307, 239. 53 3
5. 8754 01-07-1988 B
g873-1 3 10.000,000, 00 FHLB D. N. 5,575, 333. 33
5. BADY 12-15-1987 'E
p879-1 1 11.210,000. 50 FHLE D. N. 10,572, 823. 60
5. BB0% p3-07-1988
-
pa73-1 21 5, %65, 000. DD FHLB D. N. 5,152, 58%. 16 j
5. 880% 03-10-1988
D611-1 1 15,000, 000. BO FHLEB D.N. 9,418, 533. 33 -
5. B8DY% 03-15-1938 i
i
0e12-1 1 10. 000, 000. DO FHLB D. N. 9,418, 553, 33
. BAOD% 03-15-1988 -;
tb7s-1 1 7.500.000. 00 FHLE D.N. 7,296, 025. 0D '
5. 970% 09-11-1987
ge12-1 1 10.000,000. 00 FHLB D.N. 9,44%, 333, 33 -}
6. DDO% 02-29-1988 ]
0E12-1 % 5.580,000. 00 FHLB D. N. 5,795, 649. 89 -
6. 20D% 1p-19-18987 ;
ps18-0 1 %,135,000. 00 FHLE D.N. 3.997. 769. 69
6. 750 11-13-1987
[
pe11-1 1 5, 555,000. DO FHLB D. N. 5.370.6%3. 4%
6. 750% 11-13-1987
pE1S-1 1 310, 00D, 0D FHLE D. N. 299, 711. 83 -
6. 750% 11-13-1987
p879-1 1 8,000, 000. DD FHLMC D. N. 7.879.355. 55
&.1D0Y DT-21-1987




SHORT TERM RESERVES

FUND MGR
os09-0 1
o372-0 1
o873-1 1
g608-0 1
oAYS-1 1
0572—0 1
os12-1 1
p612-1 1
0611-1 2
oav2-0 1
o612-1 1
os72-0 1
0872-0 1
pa72-0 1
0oBa73-1 3
os08-0 1
0605-0 1
0610-0 21

0D611-1 1

PAR/SHARES

6,815, 000.

in

5,000, 000.

3,500.000.

5,000,000.

5,000, 000.

2,000, 000.

5.000,000.

5,%+70.000.

2,375,000.

5,000, 000.

15. 000, 000,

20,000, 000.

7.000, 000,

&,000.000.

4%, 50D0. 000.

170,000,

500,000

1,360,000,

ooo., 0CO.

oo

oo

00

oo

0D

00

oo

oo

oo

0o

00

ao

oo

134}

no

MONEY MARKET INSTRUMENTS

UNTIT

DESCRIPTION MARKET

FHLMC D. N.

6.100%

FHLMC D. N.

b. B20%

FHLMC D. N.

6. 6207

FIRSYT INTERSTATE

6. T50%

FIRST INTERSTATE BANCORP (P

&. 8707

FIRST INTERSTATE BANK CALIF.

5. 950%

07-22-1887

oa-27-19a87

08-27-1987

e7-06-1987

07-31-19587

08-17-1987

FNB BOSTON B. A.

HBANCORP CP

b. B6D% 190~-09-1987
FNMA D.N.

6. 160% 0S-25-1987
FNMA D.N.

6. 4+504 11-06-1987
FNMA D. N,

6. ¥50% 11-06-1937
FNMA D. N.

6. 550% 08-31-1987
FNMA D. N,

6. 5504 08-31-19487
FNMA D. N.

6. 650% 09-0%-1947
GE €O. C.P.

6. 82074 07r-17-1987
GE CO. C.P.

6. B20% 07-17-1987
GECC C.P.

6. B75% D7-29-1987
GMAC C.P.

6. B50%4 07-31-1987
GMAC C.P.

6. 8504 07-31-1987
GMAC C. P,

6. 8504 07-31-1987

MARKET WVALUE

6, 711, 071.

%, 8515, 411.

%,915, 411.

3,459,312,

%, 970, %20.

4,856, 208.

1,9%0,927.

4,867, 388.

5.297,512.

2,300,104

4,906, 298

14, 718, 895.

19,608,388,

6. 872, 151.

T.968,173,

4. 452, 734.

168,995,

4855, 809.

1.348, 872,

II

25

11

11

50

a4

3

78

89

B7

A3

61

83

88

67

I%

38

oo

03

56




L]
SHORT TERM RESERVES MONEY MARKET INSTRUMENTS
-
UNTT B
FUND MEGR PAR/SHARES DESCRIPTION MARKET MARIKET VALUE i
0612-1 1 2,820, 000.00 GMAC C.P. 2, 796, 926. 52 —
6. 850% 07-31-1987 :
pE15-1 1 150, 000. 00 GMAC C.P. 148, 772. 71
6. B50% 07-31-1987 -~
pe72-0 1 %, 825, 000. 0D GMAC C.P. 4, 786.327. 63 :
6. 870% 07-31-1987
-
0873-1 1 5,175, 000. 0D GMAC €. P. 5,133,522, 38 ]
6. B70% 07-31-1987 $
p873-1 1 5,000, 600. 0O GMAT C. P. 4. 569, 466. BT
6. BTO% 07-31-1987 =
i
&
0611-1 1 5.D000,000. 00 HARRIS B. A. %,819, 750. 00
6. $20% 07-13-1987
pe7a-0 1 5,000, H00. 0D HARRIS B. A. ¥, 972, 651. 39 E
6. 790% 07-0D8-1987
p8¥3-1 1 3,000, 00D. 00 HARRIS TRUST B. A. 2.912, B80. 0O '1
5. 940y 08-20-1987 !
0873-1 2 5,500, D00, 0O HARRIS TRUST B. A, 5,383, 644, By
6. 400% p&-18-1987 .!
0873-1" 1 15,0048, 0d0. 06 IBRD D.N. 1%, 716. TI3. 3% L
6. 070% 07-20-1987
pa72-0 1 30,000, 000. 00 IBRD D.N. 29, 604, 583. 32 ‘
6. 5D00% D7-31-1987
6603-0 1 1,705, 00D, OD IBRD D. N. 1,655, B66. #1
€. 650% 07-2%-1987 -]
o
p608-0 1 1,105,800, 00 IBRD D.N. 1,099, DAG. 58
6. 650% 07-23%-1987
pE11-1 21 1.810,000. 00 IBRD D. N. 1,800, 303. 93 i
6. 650% 07-2%-1987
p612-1 1 1,005, 000,00 IBRD D.N. 999, 616. 27 '}
6. 650% 07-2%-1987 i
=3
p879-1 1 1,910.000. 00 IBRD D.N. 1,899, 768. 2%
6. 6507 07-2%-1987 -
0879-1 1 10, 000, DOC. DO IBRD D.N. 9, 848, 277. 78 s
6. 650 07-28-1987
0611-1 1 500, 00D0. DO IBRD D.N. w9y, 256. 39 .
6. B70% 05-20-1987 4
pE12-1 1 wBD, QOD. 0D IBRD D.N. _ 395,405, 11
& 670 08-20-1987

d




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVALUE

0608-0 1 1.010,000.00 IBRD D. N. 998,193.10
6. 6204 08-20-19387

0609-9 1 3.650,000. 00 IBRD D. N. 3,607,331, 50
6. 6B0% ga8-20-1987

0a7z2-0 1 7.950,000. 00 IBRD D. N. 7.857,064%. 50
6. 6807 oB-20-1987

geye-1 1 %, 855, dOD. 00 IBRD D. N. %, 798, 2%5. 05
6. 68074 08-20-1987

0373-1 1 5,000,000, DO IBRD D.N. 7, 8806, 4%00. 00
6. 5804 08-31-1947

0873-1 1 16,000,000, 0D IBRD D.N. 9, 851, 555, 86
b. BEOX D9-17-1987

Be11-1 1 5,065, 0008. DO IBRD D. N. %, 599, 9E6. 86
6. TOOA 08-20-19&87

oe12-1 2 %, %30, 000. 00D IBRD D. N. 4,373,112 .42
6. 7004 DB8-20-1987

0615-1 21 565, 000. 0D IBRD D.N. +58, 51%. 96
6. TO0% 0B-20-1987

oBTI -1 1 3.500,000. 00 IBRD D.N. 3.%47.655. 55
6. 7304 09-17-1987

0872-0 1 1D, 000, 00C. 0O IBRD D. N. 9,827.500. 00
6. 750% 09-10-19&a7

0a73-1 1 5.000.,000. D0 IBRD D. N. %, 913, 750. 00
6. 7504 09-10-12487

0873-1 1 5,000, 000. 00 IBRD D. N. %,828,111.11
6. 8007 12-0B8-1987

0873-1 1 5,000,000, OD MELLON B. A. %, 851, 330. 56
5.9580% 09-14-1987

0873-1 1 5,000,000, 00 MELLON B. A. H, 85%, 8994, 5
6. 07074 09-1%-1987

0873-1 1 7. 845, 000. 00 MERRILL LYNCH & CO,. C.P. 7,797, 023. %6
6. BBO” 07-10-1987

0609-0 21 7, 000,000. 00 MERRILL LYNCH & CO. INC. CF 6,889, 423. 33
6. 770% 07-28-1987

neEo9-0 2 7.000.,000. 00 MERRILL LYNCH & CO. INC. CP B, 841,333, 33
6. B00% D9-09-19&87

0603-0 1 3.500.000. 00 MERRILL LYNCH C.P. 3,459, 7506. 00

6. 9007 08-03-1987




SHORT TERM RESERVES

FUND MGR

0608-0 1

ga7a-1 1

p873-1 1
6871-06 1
pE10-0 1

0609-0 1

ea72-0 1
DEDA-0 1
0608-0 1
0873-1 1
pa72-0 1
0512-1 1
0609-0 1
DHDS-D 1
G61%-0 1
D61S-1 1

Da72-0 1

0610-0 1

p6B1-0 1

PAR/SHARES

3.500,000.

3,000,000,

5.000,000.

5.000,000.

3, 5a0,000.

7,000,000,

%.235.,000.

2,500,000,

3,500, 000.

10,080, 600

5.008,000.

310, 000D.

570, 0p0.

110.000.

2.115.,600.

340, BOD.

95, 000.

285, 000,

285. 000.

oo

go

Go

Y

o0

o0

oo

o0

no

1)

00

oo

oo

oo

0o

ao

og

MONEY MARKET INSTRUMENTS
DEGSCRIPTION

MERRILL LYNCH C. P.
b. S00% 08-10-1587

MORGAN B. A.

6. 130% D9-23-1987

NORSTAR BANCORP INC, C.P.
6. 8504 07-08-1987

REPUBLIC NATIONAL BK OF NY
6. 85074 11-06-1987

SALOMON C. P,

6. 8507 07-D8-1987

SALOMON INC. C.P.
6., T504 0a-25-1987

SALOMON INC. C. P,
6. 850% 07-17-1987

SALOMON INC, C.P.
6. B50% 07-20-1987

SALOMON INC.

C.P.
6. 8504 07-27-1937

SALOMON INC,

C.P.
6. B70% 07-31-1987

SECURITY PACIFIC B. A,
6. 790% 09-03-1987

TREAS DISCOUNT BILL
5. 720% 08-13-1987

FTREAS DISCOUNT BILL
5.800% 08-06-1987

TREAS DISBCOUNT BILL
5. 800% 08-06-1987

TREAS DISCOUNT BILL
5. 8004 08-06-1987

TREAS DISCOUNT BILL
5.800% D8-D6-15947

TREAS DISCOUNT BILL

5. 8004 0&8-06-19Aa7
TREAS DISCOUNT BILLS
K. 8104 08-06-1987

TREASURY BILL
B5%7

5 3 07-09-19a87

UNIT
MARKET

MARKET WALUE

3,455, 05Y.

2,910,093,

%, 965, 7T5D.

%, 833, 506.

3.49%, 006,

6, 8562, 187.

%, 209, 213.

3,467, 367.

3.,%62,7D5.

9,933.933.

%.,9519, 84%0.

301, D8%.

554%, 021.

106, 916.

2,055,709,

330.468.

852, 336.

236, 620.

- 28%, 608,

17

33

oo

g5

25

50

56

36

55

33

T

oo

33

50

67

a4y

69

+a

o

-p_,,_ju'.-.a’

i

i

_—

SO .

P |

P |

e end

irid ed ol

l‘ab—-ﬁx—.\j

s




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

060%-0 1 825,000, 0O TREASURY BILL 823, 866. 65
5. 365L% 07-09-19387

os06-0 1 135.000. 00 TREASURY BILL 134%., 81%. 5%
5. 3657 07-09-1987

pe07-0 1 50, 000. 80 TREASURY BILL *»9,98931. 31
5. 3654 07-09-1987

0s09-0 1 2,570,000, D0 TREASURY BILL 2,505,655. 77
5. 365% 07-09-1987

psi10-0 1 1.050,000. 00 TREASURY BILL 1;023;711.53
5. 365% 07-09-1987

0651%-0 1 185, 000. 00 TREASURY BILL 180,368, 22
5. 365% 07-09-1987

0871-0 21 150.000. GO TREASURY BILL 146, 080. 73
5.375%4 D7-16-1987

o872-0 1 3,685,008, 00 TREASURY BILL 3,588, 716. 58
: 5. 375% 07-16-1987

oE01-0 1 i7o,00B. 00 TREASURY BIi L 169, 582, 82
5. 385% 07-16-1987

osbw-86 1 %5, 000. 00 TREASURY BILL %4, 889 57
5.385%4 07-16-1987

0606-0 1 10.000. 00 FTREASURY BILL 9,575, +6
5. 3854 07-16-1987

us07-0 1 20,000. 0D TREASURY BILL 19,950, 92
5. 385% 07-16-1987

og10-0 1 510, 000. 00 TREASURY BILL 496, 725. 98
5. 385% 07-16~1887

psip-0 1 %0, 000. 00 TREASURY BILL 719, 85%. 12
5. 3854 07-16-1987

pg73-0 1 0,000, 00 TREASURY BILL 38,911. 03
5. 3857 07T-16-1987

060%-0 1 4+50.000. OO TREASURY BILL 448, 894, 32
5. %004 07-16-1987

0605-0 1 210, 9000. 0D TREASURY BILL 209, 4+8%. 02
5. %00% 07-16-1987

D606-0 1 260, 000. 0D TREASURY BILL 253, 361. 16
5 %00%£ 07-16-13987

os10-0 1 510.000. 00 TREASURY BILL 496, 918, 50

5. %004 D7-16-1987




-—
SHORT TERM RESERVES MONEY MARKET INSTRUMENTS
UNIT -’f
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE 3
o0e15-1 1 23p, 000, 0O TREASURY BILL 22%,153. 31 -
5. %157 07-02-1987 :
os10-0 1 3, 075.000. 00 TREASURY BILL 2,997, 685, 96
B.420% 07-02-1987
-
!
0610-0 1 1., 055. p00. 0O TREASURY BILL 1,027, 997. 86 :
E. 4+20% 07-02-1987
o511-1 1 2,050.000. 00 TREASURY BILL 1,998, 457, 331 .1
: 5. 42D0% p7-02-1987 ¥
eava-o0 1 375, D00. DO TREASURY BILL 463, 057.18
5. 4+20% 07-02-1987 -
4
+
pg72-6 1 7.555,000. 06 TREASURY BILL 7. 348, T¥2. 21
5. 430% n8-27-1987
-
pe73-1 1 6.970,000. 00 TREASURY BILL 6.779.713_19 H
5. 430% 0Da8-27-1987 +
ps12-3i 1 695, D0O. DO TREASURY RILL £77.057. 71 e}
5. 4357 07-02-19587 4
1
#
pa7v2-0 1 1,595, 000. 600 TREASURY BILL 1,551, 37%. 58
5. %% 0% 07-30-1987 -
!
oa7s-1 1 335.00D0. DD TREASURY BILL 325,837, 38 1
&. %407 07-30-1987
0611-1 21 365, 000. DO TREASURY BILL 355,182, 31 f%
5. %4%0% 03-27-1987 §
°ET2-0 1 1.89%.000. 0D TREASURY BILL 1.8%4%, 028. 71
5. $40% 08-27-1987 : -
0879-1 1 +10,D08. 00 TREASURY BILL 398.971. 91
5. %%0% DB-27-1987
=
6510-0 1 1.025.0p0, 00 TREASURY BILL 998, 775. 66 S
5. 450% 07-16-1987 4
b681-0 1 45, 000. GO TREASURY BILL %4, 936, 81 ‘g
5. %70% 87-09-1987 &
4
0604%-0 1 535, 000, B0 TREASURY BILL 534,248 73
5. 470% 07-09-1987 e
r
0606-0 1 i1%0.000. 0D TREASURY BILL 139, 803_ 41 “
5. 470% 07-09-1987
-
t607-0 1 15, 000. 00 TREASURY BILL 1%, 978. 8% 8
E. %704 07-09-1987 B
U698-0 1 110.000. Do TREASURY BILL 106, 958, 07
5. #70% 07-09-1987 =
;
E
L
= — .~ —
VTR R



SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVALUE

0e09-0 1 1,700.000. 00 TREASURY BILL 1.652,988. 39

5. 4704 0p7-09-18987

0610-0 2 2.635,000. 00 TREASURY BILL 2,562,132. 00
5. 470% 07-09-1987

0s1i%-0 1 130,000, 0G0 TREASURY BILL 126, %0%. 939
5 %704 07-09-1987

pavi-o 1 135, 000. DO TREASURY BILL 131, 266. 72
5. 4704 07-08-1987

0601-0 1 160, 000. 80 TREASURY BILL 159,601, 8%
5. %70% 07-16-1987

bs04+-0 1 615, 000. 0O TREASURY BILL 613.469. 59
5. %70% 07-16-~1987

pe05-0 1 30.000. 00 TREASURY BILL 29, 8925, 35
5. 4+70% 07-16-~1987

ns06~0 1 2%5, 000, A0 TREASURY BILL 244, 3380. 32
5. %704 07-16-1987

ge07-0 1 20, 000. 00 TREASURY BILL 19,950. 23
5. %704 07-16-1987

gar2-0 1 ¥, 495, 000. 00 TREASURY BILL %, 380, 257. 63
5. %707 07-16-~1987

D872-0 1 8,915, 000. 00 TREASURY BILL 8,679,302 26
5. 470% 08-20-1987

0873-1 1 4,380, 000, DO TREASURY BILL Y%, 262, 869. 0F
5 %70% 08-20-1987

DA73-1 1 20, 830, 000. 00 FREASURY BILL 20, 269, 784%. 50
5. 4%70% 08-~-20-1987

0612-1 1 950, 000, &0 TREASURY BILL 92%., 693. 06
. 5. 4807 08-20-18987

gei2-1 1 535, 008. 00 TREASURY BILL 520, 7T+8.19
5. +80% 08-20-1987

oB1%-0 1 85, 000, DD TREASURY SILIL 82.735. 69
5. 4+80% 08-20-1987

DGE15-1 i 255, 000. 00 TREASURY BILL 248,207. 038
5. +a0% 08-20-1987

og72-np 1 17.010,000. DO TREASURY EBILL 16. 556, 872, 50
5. 480% 02-2p-1987

g879-1 1 7:25.000. 00 TREASURY EILL 6895, 953,19
5. %804 Da-20-1987




SHORT TERM RESERVES

FUND

asg1-0

pE0%-0

0607-8

ne7i-o0

0873-1

0871-8

0a72-0

0878-1

p872-0

p372-0

087%-1

0609-0

0el1a-0

0872-0

0601-0

0607-0

0610-~0

06it-0

0615-1

PAR/SHARES

4+y&,. aaa.
835. 000.
20, uDg.
25,0008,
1.7Z0. 000,
170,000,
3.170,000.
zng.oou.
8.100,000.
9,410, 000.
200, 000.
6.160, 000.
1,086,000,
13,335, 000.
3D, 000.
25. ooo.
Y20, 000.
85, 000,

100, D80,

ag

ap

oo

0o

o

¢o

0o

oo

o

bo

oo

Db

ba

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5 500%

TREASUVRY
5 500

TREASURY
8. 500%

TREASURY
5. 500%

TREABURY
5. 800

TREASURY
5. 505%

TREASURY
5. 5057

TREAGURY
5 8505%

TREASURY
5. 5157

TREASURY
5. 520%

TREASURY
5. 5244

TREASURY
5. 520%

TREASURY
5. 5207

TREASURY
5. 520%

TREASBURY
5. 5207

TREASURY
5. 5204

TREASURY
5. 520%

TREASURY
5 K207

TREASURY
5. 5204

BILL

08-13-1987

BILL

BIL

08-13-1987

L
08-13-1987

BILL

G8-13-1987

BILL

08-13-1987

BILL

BIYL

0B8-132-1987

L
08-13-1987

BILL

08-13-1987

BILL

08-06-1587

BILL

67-30-1587

BILL

BIL

07-320-1987

L
08-13-1987

BILL

BIL

BIL

08-13-1987

L
08-13-1987

L
09-03-1987

BILL

09-D3-1987

BILL

09-83-1987

BILL

D2-03-1987

BILE

09-03-1987

UNIT
MARKET

MARKET WVALUE

02, 225, 07

829, 278, 8%

19. 862. 97

24, 358. 33

1.675,327. 78

165, 606. 71

3,088,077, 95

19%, 831. 42

7. 886, 496, 50

8,158, 9%1. 20

19%, 66%. 00

5,995, 651. 20

8997.653. 00

12,879, 222. 20

29. 695. 56

2%, T%46, 30

408,279. 20

82.627. 93

97,209, 33

i Ll’

o

i

U RIS SV RN R B
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SHORT

FUND

0872-0

0ca872-0

0610-0

0873-1

a873-1

0873-1

a872-0

0879-1

0608-0

nava2-0

0610-0

0&611-1

0871.~-0

060%-0

0505-0

06E06-0

DED7-0

0610-0

0a72-0

TERM RESERVES

MGR PAR/SHARES

1 6,055, 000.
1 5,460, 000.
1 E%0, 0OD.
1 855, DoO.
1 8,375,000,
1 5. 765, 0D0.
1 6,390, 000.
1 200, 000.
1 25, 000.
1 5. 460, 000.
1 1,000.000.
1 €55. 000.
1 10, 006.
1 885, 000.
1 5890, 000D.
1 130, 000.
1 15,000.
1 510, 000.

1 18,735,000,

00

oo

oo

o0

oD

60

00

0o

oo

no

oo

oo

oo

oo

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5. 52464

TREASURY
5. 5207

TREASURY
5. 525%

TREASURY
5. 5254

TREASURY
5. B354

TREASURY
5. 5404

TREASURY
5. S4#5%

TREABURY
5. 545%

TREASURY
5. 545%

TREASURY
5. 545%

TREASURY
5. 8507

TREASURY
5. 550%

TREASURY
5. 5504

TREASURY
5. 5507

TREASURY
5. 5504

TREASURY
5. 550%

TREASURY
5. 550%

TREASURY
5. 550%

TREASURY
5. 5507%

BILL
09-03-1987

BILL
09-03-1987

BILL
07-02-1987

BILL
07-02-13887

BILL
D7-09-1987

BILL
Da-06-18287

BILL
na-pDeE-1987

BILL
08-06-1987

BILL
09-10-1987

BILL
09-10-1987

BILL
07-02-1987

BILL
07-02-1987

BILL
07-02-1987

BILL
D7-30-1987

BILL
07-30-1987

BILL
D7-30~1887

BILL
07-30-1987

BILL
07-30-1987

BILL
07-3D0-1987

UNTT
MARKET

MARKET VAL

5., 886, 953.

5,307,623,

. 622,712

831, 805,

B,203., 7%,

5,627, 4%88.

6,236, %538.

195,194,

2%, 329.

5,313, 667T.

972,712,

B37.,126.

9, 727.

880,813

587, 208.

129, 385.

1%, 929,

496, 24%0.

18,229, 545

UE

57

50

as

50

T2

Ty

95

33

98

45

50

B9

13

36

ol

62

31




-
S5HORT TERM RESERVES MONEY MARKET INSTRUMENTS )
-
UNIT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE i
0393-101 1 15, 008. G0 TREASURY BILL 1%, 929. 0% -
5. BBD% D7-3D-1987 ;
0605-0 1 65, 000. 0O TREASURY BILL &%, 267, 00
5. 5504 05-10-13987 -
0608-0 1 70, D00, 00 TREASURY BILL 68,122, 25 :
E. 8oz 09-10-1887
q_;
0615-1 1 100, DED. 0D TREABURY BILL 87,317. 50 :
5. 550% 09-10-19S87 3
pa79-1 1 £50. 000. 0O TREASURY BILL 632, 563. 75
5. 55D% 09-10-1987 ;
0515-1 1 305, pGD. DO TREASURY BILL 295, 930. 46
5. 570% 09-10-1987
-
pg72-p 1 3,465,000, 00 TREASURY BILL 3.369,.937. 73 !
5. 580% D7-30-1987
0E12-1 1% 310, p00. 00 TREASURY BILL 301, 783. 45 -
5. 580% D9-24-1987 E
0872-0 1 2.030.000.00 TREASURY EILL 1,975, 19%. 85
5. 83807% 09-2%-1987 -
i
0872-p 21 16,630, 0006. 00 TREASURY BILL 16,181, 488. 80 i
5. 5an% 09-24-1987
0873-1 1 9. 045, 000. 0D TREASURY BILL 8, BUS, 262, 28 'E
5. 5804 69-24-1987 4
pa79-1 1 A20.000. 00 TREASURY BILL 798, 265. 90
5. 580% 09-2%-1987 -
;
pa79-1 1 305, 000. DO TREASURY BILL 296, 774. 15
5. 5R0% D9-24-1987
-
08771-0 1 100.000. 08  TREASURY BILL 97, 236. 06 i
5. 5907 07-30-1987 '
oB73-0 1 525, 000. 00 TREASURY SILL 510,489, 29 -
5. 590% D7-30-1987 1
o872-p 1 250, 600. DO TREASURY BILL 243,128, 56
5. 590% 09-17-19a87 o]
;)
PE1Z2-1 1 22,%15, 000. 00 TREASURY BILL 21,794, 353. 55 #
5. 600% 08-1D3-1987
: -
o609-0 1 2,565, 000. DO TREABURY BILL 2,%96, 710, 08 4
5. 605% 0¢-30-1987 *
p873-1 1 25,205, 00@. 00 TREASURY BILL 25. 000, 755. 49
5. 610% 08-320-1887




SHORT TERM RESERVES

FUND MGR
0501-0 1
0610-0 1
pg7z2-0 1
psg72-0 1
og72-0 1
0601-0 1
geds5-0 1
te0s-o0 1

0610-0 1

0614%-0 1

oavz-0 1
ogr2-0 1
oavya2-0 21

0873-1 1

par3~-3» 1

ce08-0 1

0612~ 1

oB87S-1 1

0avi-o 1

PAR/SHARES

755, 000. 00

3., 6385,

3, %15,

2,725,

5,130,

10.

105,

5:14%5,

2,570,

“a,

29,300,

2. 045,

%,110,

20,

25, 230,

2,080,

10, 31%0.

1,350,

260,

o000,

000,

pDgo.

0o00.

opo.

000,

opo.

noo.

ooo.

Doo.

opo.

ogo.

000.

ooon.

000,

ono.

o000.

oo

oo

o0

oo

no

Do

00

oo

oD

0o

oo

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5.610%

TREASURY
5. 6107

TREASURY
5. 6107

TREASURY
5. 6107

TREASURY
5. 615%

TREASURY
5. 615%

TREASURY
5. 6154

TREASURY
5. B15%

TREASURY
5. 6154

TREASURY
5. 615%

TREASURY
5. 68154

TREASURY
5. 6157

TREASURY
5. 615%

TREASURY
5. B15%

TREASURY
5. B20%

TREASURY
5. 62D%

TREASURY
5. 6207

TREASURY
5. 8620%

TREASURY
5. B30%

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

p9-03-1987

09-.03-1987

09-03-1987

05-10-~1987

pD7~-02-1937

08-20-1987

pa-20-1987

08-20-1987

08-20-1987

p8-20-1987

08-20-1987

09-10-19387

093-120-1887

p9-10-1987

na-27-1987

11-27-1987

11-27-1987

11-27-1987

09-~17-1987

UNIT
MARKET

MARKET VALUE

T+7.228.

3,593, 26%.

3,325, 595.

2,650, 262.

%, 965, 7T39.

8,918.

10, 1%7.

¥, 598, B49.

2,497, 045

38, BEY.

28,468, 262.

1.987.267.

3, 896, 53%.

19,435,

2%, 997.617.

1,998, 643.

9, 696, 769.

1,290,990,

253,128,

82

30

30

33

73

80

39

17

55

52

5%

606

89

s

67

78

33

DO

a7




SHORT TERM RESERVES

FUND

p6p8-0

0872-0

geil-1

bs0D3-0

0s10-0

D6E08-D

os72-0

gav2-0

0a73-1

pavi-0

ba7e-1

051p-0

oa72-0b

p612-1

0615-1

6e72-0

0604 -0

0608-D

0a873-1

PAR/SHARES

305, 000.

2,465, 000.

4%, 550, 000,

1.07k, Bp0.

1,025, bot.

1,185, 00D.

16, 860, @00,

3,075, 000,

2Y.265, 000D,

2,035, 000,

100, 000.

3, 848, 0006.

2,750, 000.

205, 000.

100, boD.

9, 880, 000,

215. 000.

5p. 528, dobD.

25, 715,600,

no

oo

ot

bo

b

oo

Do

6o

0o

oo

20

Do

oo

[+]1]

oo

oD

oo

134}

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5 G635%

TREASURY
5. 6357

TREASURY
5. B%0%

TREASURY
5. 6% 0%

TREASURY
5. 64 0%

TREASURY
5. 6407

TREASURY
5. G%0%

TREASURY
5. 6%0%

TREASURY
5. 6%0%

TREASURY
5. 650%

TREASURY
5. B650%

TREASURY
5. B55%

TREASURY
5. 655%

TREASURY
5. 655%

TREASURY
&. BESY

TREASURY
5. 6554

TREASURY
5 650%

TREASURY
5, £65%

TREASURY
5. 6657

BILL
09-17-1987

BILL
09-17-1987

BiLL
pA-13-1987

BILL
09-03-1987

BILL
09-D3-19387

BILL
09-17-1987

BILL
N8-17-1987

BYLI
09-2%-1987

BItL
12-24%-1987

BILL
0A8-06-1987

BILL
08-06-19487

BILL
05-17-1987

BILL
09-17-1987

BILL
09-2%-1987

BILL
P9-24-1987

BILL
DY-24%-1987

BILL ,
DA-13-1987

BILL
th-13-1987

BILL
09-03-1987

UNIT
MARKET

2956, 587,

2,397, 863.

%1.370.083.

1,045,021,

996, +16.

1,152, 511.

16, %00, 396,

2.990,212.

26, DB3, 975,

1,978,150,

97.206.

3, 73%, %% 0.

2,874,403

296, 471.

87.203.

8,603, T46

213, 481,

49,128, 770.

2%, 9948, 762

MARKET VALUE

59

67

50

83

1t

40

oo

32

01

39

[1]¢]

65

a5

.97

65

M
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SHORT TERM RESERVES

FUND MGR PAR/SHARES
grv2-0 1 10, 9%0.00D. 00
opg7¥s-1 1 305.000. 00
0873-1 1 31.670,000. 00
pe0l1-0 1 75, 000. DO
0607-0 1 30.000C. D0
0611-1 1 1-130.0008. 00
06312-1 1 2,065, 000. 00D
0614%-0 13 85, 000. 0D
pa72-0 1 3,%+85,000. 0D
0g79-12 1 205, 000. DO
0&601-0 21 200, 000. DD
0615-1 1 150, 000. DO
oezra-0 1 355, 000. 00
DBTS-1 1 205, 000. 00
0a71-C0 1 1.%25,000. OO0
pg72-0 1 2%,450, 000. DO
n873-1 1 5,135.000. 00
0609-0 1

4,630, 0080. 80

0615-1 1 295, 000. 00

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5. 665Y

TREASURY
5. 6657

TREASURY
5. 670%

TREASURY
5. B75%

TREASURY
5. 675%

TREASURY
5. BTS5Y

TREASURY
5. 6T5%

TREASURY
8. BT5%

TREASURY
5. 6754

TREASURY
5. 6875%

TREASURY
5. 680%

TREASURY
5. 680%

TREASURY
5. 680%

TREASURY
5. 680%

TREASURY
5. B8L%

TREASURY
5. 680%

TREASURY
5. 680%

TREASURY
5. 680%

TREASURY
5. 690%

BILL
10-01-1987

BILL
10-01-1987

BILL
62-18-1988

BILL
10-08-1987

BILL
10-08-1987

BYLL
10-08-1987

BILL
10-08-1987

BILL
10-08-1987

BILL
10-08-1987

BILL
1D0-D8-1987

BILL
09~-03-1987

BILL
n9-03-1987

BILL
10-01-1987

BILL
10-031-1987

BILL
10-08-1987

BILL :
10-0p8-1987

BILL
10-08-1947

BYLL
08-20-1987

BILL
08-2D-1987

UNIT
MARKET

10,635,289,
296, 50%.
29, 89Y%, 023.
73,802,

29, 520.
1,087.579.
2,005, 75%.
82, 561,
3,385, 01%.
199, 118.
197.9817.
1%6, 189,
345, 14%2.
199, 307.
1,387,452,
23, 805, 769.
*aSSB.SSh.
%, %896, B12.

286,513,

MARKET VALUE

09

86

60

38

95

92

5a

33

38

%3

69

67

oY%

38

83

1]

45

91

99




BEHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WALLUE

pa72-0 1 225, 000. 00 TREASURY BILL 218.527. 63
8. 68907 oa-20-1987

0610-0 7. 705.,000. 00 TREASURY BILL T.371.,317. 85
5. 690% 12-2%-1987

0e12-1 28. 435,000, 00 TREASURY BILL 27,203,559 1%
5. 690y 12-2%-1987

0615-1 2.590.000. DD TREASURY BILL 2,%77.,83%. 3D
5. 69074 12-2%-1987

0609-0 3,855, 000. 00 TREASURY BILL 3,751, 05%. 21
8. 710% 0B-06-1987

0e12-1 556, 000, 00 TREASURY BILL B35, 169. 86
5. 710% oB-06-1987

0615-1 660. 0UDB. DO TREASURY BILL 642,203, 83
5. 710% 08-06-1987

9872-0 9, 055, 000. 00 TREASURY BILL 8, 810D, 841, 89
5. 7107 0B-~-D6-1987

0601-0 230, boo. an TREASURY BILL 227, 586, 89
5.710% 09-03-1987

G&G07-0 30.,000. 00 TREASURY BIilL 25, 685. 25
5. 710% 09-D3-1987

0607-0 35, 000. 00 TREASURY BILL Y%, 63%. 01
5.710% 09-03-1987

0D608-0 1.025,000. OB TREASURY BILL 8996, 5%9. 13
5. 7104 09-03~-1987

0610-0 295, 000. 00 TREASURY BILL 286, 811. 78
5. 7104 0s8-03-1887

DELY% -0 50.000. DO TREASURY BILL “+8.b612.15
5 7107 09~-03-1887

0615-1 100, 000. OO TREASURY BIYLL 97. 22%. 31
5. 7104 09-03-19487

0872-0 18, 325.000. 00 TREASURY BILL 10.D038.489. 55
5. 7104 09-03-1987

aBsrz2-0 8,575, 000. 00 TREASURY BILL 8, 335, 62%. 11
5. 7104 0s-03-14987

D611-1 52,a875.000. 00 TREABURY BILL 50.107.4%43%. 36
5. 7104 D2-18~-1988

o872-0 1,035, 000. 00 TREASURY BILL 1.005, 892, 35
5. 7204 ca-06-1987

'l
- - o~ - - -

.

B |

.@5.5.';5"-‘]



SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

o608-0 1 30,090, 000. 00 TREASURY BILL 28,512,281, 01
5. 7207 02-18-1988

0510-0 X 21, 075, 000. 00 TREASURY BILL 19, 853, 58%., 7%
5 730% 02-18-1988

0608-0 1 1.,705,000.00 TREASURY BILL 1.651,351.70
5. 7504 09-03-1987

0601-0 1 215.0800. 00 TREASURY BIiL L 210, 566. 50
5. 7504 11-05-1987

0604-0 1 520, 000. 00 TREASURY BIXLL 519,070, 90
5. 7504 11-05-1987

0605-0 1 1,295, 000. 00 TREASURY BILL 1,268,295, 87
5. 750% 11-05-19587

0B06-0 1 50,000, 00 TREASURY BILL 48, 968. 95
5. 7507 11-05-1987

nE07-0 1 85, 000. 0D TREASURY BILL 83.247. 22
5. 7504 11-05-1987

0509-9 1 9, P55, 000. OO TREASURY BILL 8,791, 77T6.18
5. 7504 11-05-1987

u610-0 3 40, 000. 00 TREASURY BILL w27.,208. %%
5. 7504 11-05-19a87

0611-1 3 5,665, 000. 00 TREASURY BILL 5,500, 321. 60
5. 750% 11-05-1987

D6E12-1 1 1,960,000. 0D TREASURY BILL 1,903, 023. 89
5. 750% 11-05-19a7

061%-0 1 75, 000. 00 TREASURY BILL 72,818.79
5. 7504 11-05-1987

0872-0 1 25,265, 000. 00 TREASURY BILL 2%, 530, 560. 50
5. 750% 11-05-1987

0873~-1 1 8,320,000, 00 TREASURY BILL 8, 078,14%2. 23
5. 750% 11-05-19887

og79-1 1 1,235, 000. 0O TREASURY BILL 1,199, 099, 2%
5. 750% 11-p5-18987

0a73-1 1 10.,4%%0.,000. 0D TREASURY BILL 10, D39. 452. 00
5. 75574 11-27-1987

0615-1 1 205, 000. OO TREASURY BILL 1992, ¥24%. 00
5. 7604 09-17-1987

og72-0 1 9,795,000. 00 TREASURY BILL 9,528, 576. 00
5. 760% 09-17-1987




SHORT TERM RESERWVES MONEY MARKET INSTRUMENTS

UNIT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE
~

oev9-1 16, 055,000, 00 TREASURY BILL 15.618.; 30%. 00
5. 7604 09-17-1987

D608-0 i15.91Q-000. 08 TREASURY BILL 15, %45, 082, 12
! 5. 7an+ 10-01-19&87

£609-0 h. 820, 000. 00 TREASURY BILL 6,520, 712._D2
) 5.780%4 10-G61-1987

0Bin-D 2, 855, 000. DD TREASURY BILL R.TTA1,.573. 773
5. 180" 10~01-1987

0879-1 720, 000. 00 TREASURY BILL 698, 960. £0
. 780% 10-01-1987

0611-1 820, 000. GO TREASVURY BILL 786,170, 34
5. 780n% 11-05-1987

0872-0 7,525, 000. 00 TREASURY BILL 7,37y, 8285, 08
) ' 5. 7204 11-05-1887

a879-1 i180,0008. Q0 TREASURY BILL 87, 053, 94
5. 7807 11-05-1987

0e72-0 8,975.,000.00 TREASURY BILL 8, 713.,730. 27
E. 79074 10-08-1387

060a8-0 6,779, 000. DO TREASURY BILL 6:577,275. 03
) 5. 790% 11-05-1987

0611-1 3.965,000. 60 TREASURY BILL 3,852,126, 3G
5. 180z 11-85-1987

0&87z2-0 3,855,000, 00 TREASURY BILL 3, 7%5, 257. 79
5, 7904 11-05-1987

0Bg78-3 2.1%0,000. 00 TREASURY BILL 2,079,079, 55
5. 7907 11-05-1987

0612-1 51.%30,000. 00 TREASURY BILL %9, 097, 392. 35
. 5. 7204 11-27-138487

0872-0 8,225,000. 0D TREASURY BILL 7.988,718. 60
' 5. 8107 10-15-1987

0610-0 100, 000. DO TREASURY BILL 97,143, 42
5. 810% 11-05-1987

DSli-l 820, 000. D0 TREASURY BILL 796, 576. 02
5. 8104 13-05-12887

0372-0 5,975.000. D0 TREASURY BILL 5.80%,319.15
5. 8107 11-05-1987

0879-1 i0q.000. 00 TREASURY BILL 97, 1%3. w2
5. 8107 11-G65-1987




SHORT TERM RESERVES

FUND

p87T3-1

0601-0

0e0%-0

0607-0

0508-0

0603-0

06l%-0

0872-0

aa79-1

0372-0

0601-0

o&Ga%-0

D&605-0

0606~-0

0s507-0

0610-0

n611-1

0612-1

061%-0

MGR

1

PAR/SHARES

50, 000,

65,

570,

20,

1, 030.

675,

190,

30,125,

T80,

4, 560,

135,

1,335,

1.520.,

855,

135,

1,335,

1,335,

2,130,

%50,

ooo.

opo.

000.

ooo.

0oo.

noo.

ooD.

000.

oobD.

noo.

opo.

DooD.

0o0o.

00D,

0oao.

000.

ooo.

0O00.

oo

o0

oo

oo

0o

oo

00

ng

DD

oo

0o

[+ 4]

oo

DG

MONEY MARKET INSTRUMENTS

DESCRIPTICON

TREASURY
5. 820+

TREASURY
5. B304

TREASURY
5. 830%

TREASURY
5. 8304

TREASURY
5. 830%

TREASURY
5. 8304

TREASURY
5. B304

TREASURY
5. 830%

TREASURY
5. 830%

TREASURY
5. 8304

TREABURY
5. B35%

TREASURY
5. 835%

TREASURY
5. 8354

TREASURY
5. 8354

TREASURY
5. 8354

TREASURY
5. 83574

TREASURY
5. 8B35%

TREASURY
5. B35%

TREASURY
5. 835%

BYLL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BIlL

BILL

D3-17-19838

pB-13-1987

08-13-19887

08-13-1987

08-13-1987

08-13-1987

08-13-19487

pa-13-19a7

p&-13-19a7

11-12-19487

12-10-1987

12-10-19a7

12-10-1887

12-10-2987

12-10-1987

12-10-1987

12-10-1987

12-1D0-1987

12-10-1987

UNIT
MARKET

MARKET VALUE

47,146, 583.

6%, 526.

555, 845.

19. 85%.

959, 6%1.

655, 105.

184, 399.

29,237,099.

57,010

4,425, 5998.

121, 687.

1,299, 625.

1,479,723,

832, 344,

131,422,

1,285,618,

1,295, 618.

1,086, 665.

436, 725,

35

29

D2

24

a9

13

gs

08

37

o7

81

79

%

51

a3

61

61

9%

37




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVALUE

0872-0 8,740, 000. 00 TREASURY BILL 8,%82,177. 28
5. 835% 12-10-1987

0873-1 725, 000. 00 TREASURY BILL 703,613. 10
5. 835% 12-10-1987

0879-1 525, 000. 0D TREASURY BILL 8897, 713. 27
5. 835% 12-10-1987

na7l-a 80, 000. DO TREASURY BILL 87,459, 60
5. 840% 10-22-1987

0B79-1 205, boo. 0D TREASURY BILL 199, 213. 53
S. B407/ 10-22-19387

DE08-0 BE4+o.0040. 0O TREASURY BILL 524, 39285
5. 8454 11-p5-19a87

0509-0 1.175.000. 00 TREASURY BILL L, 21%1.042, 17
5. 84574 11-05-1987

DB72-0 2,%70,000. 0D TREASURY BILL 2,398.616. 31
5. B4%5% 11-05-1987

060E-0 &.580,000. 00 TREASURY BILL 6. 2%%, 403. 01
5. 8454 02-18-19838

Dﬁll-i 5,265, 000. 00 TREASURY BILL 4,988, 289. 51
5. B454 D2-18-1983

0612-1 “,305,000. 0D TREASURY BILL %, 079,234 w4
5. 8454 02-18-1988

0601-0 455, 000. 0O TREASURY BILL Y47, 52%. 50
5. 8507 10-08-19a7

061%-0 195,000, 00 TREASURY BILL 188, 676. 50
5. 8507 10-08-1987

0B73-1 43,155, 000. o0 TREASURY BILL “40. 875, 876, 56
5. B50O% c2-18-1988

0e09-0 1,54%0, 000. DO TREASURY BILL 1,445,880 71
5. 860% 10-15-1887

061D0-D 1,025, 000. 00 TREASURY BILL 8995, 63%. B9
5. 8604 10-15-1887

0605-0 160, 000, D0 TREASURY BILL 156. 535 02
5. 8704 11-05-1987

060B6-0 55, 000. 00 TREAGURY BILL 53, 84%3. 29
5. B70% 11-05-19a87

oB0B-0 175, 000. 00 TREASURY BILL 170, D006, 42
5.av0% 11-05-1987

%ﬂw%-wl e ;,..4»:‘
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SHORT TERM RESERVES

FUND

0879-1

o0a3a2-0

0872-0

pavY3-1

G6511-2

ce12-1

oRa71-0

DE7S9-1

0610-0

0a71-0

De09-0

0Gl1i-~1

0DE15-1

0871-0

gava-o0

0873-1

0879-1

0611-1

0el2-1

PAR/SHARES

1,000,

35,

2,775,

9, 250,

1, 545,

1,850,

415,

2,060,

1,510,

570,

2,600,

“+4 5,

875,

1,120

1,065,

a0,

635,

¥, 735,

1,645,

gooo.

o00.

000,

Doo.

ooo.

ooon.

ooo.

opo.

0oo.

oo,

ooo.

opo.

0oo.

DDG.

000.

DooD.

0Do.

ooo,

oo0.

ao

og

oo

0D

oD

g0

oo

oo

oo

oo

0o

na

[1]4]

0o

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5. 8704

TREASURY
5. 870%4

TREASURY
5. 8754

TREASURY
5. 8757

TREASURY
5. 8754

TREASURY
5. BT5%

TREASURY
5. 875/

TREASURY
5. 8T5%

TREASURY
5. 8o

TREASURY
5. 880%

TREASURY
5. 8ao”

TREASURY
5. 8804

TREASURY
5, 8g80%

TREASURY
5. 880

TREASURY
5. 8a0%

TREASURY
5. 8804

TREASURY
5. 8a0%4

TREASURY
5. 8804

TREASURY
5. 880%

BILL
i1-05-19a7

BILL
12-03-19&87

BILL
12-03-1987

BILL
12-03-1987

BILL
12-10-1987

BILL
12-10-18a7

BILL
12-10-1887

BILL
12-10-1987

BIiLL
09-17-1987

BILL
09-17-1987

BILL
10-22-1947

BILL
10-22-1987

BILL
10-22-1987

BXLL
10-22-1987

BILL
10-22-1987

BILL
10-22-1987

BILL
106-22-1987

BILL
12-03-1987

BILL
12-03-19387

UNIT
MARKET

MARKET VALUE

971,465,

34, 0%1.

2, 69%, 842

8,882,809,

1,500,118,

1, 796, 260.

$02, 9%,

2,000,159,

1.%72,018.

555,662,

2,522, 710.

31, T71.

848,989

1,086,706,
1. 033, 3%1.
77,021,
616.,123.
4,598, 884.

1.597,711.

28

23

.97

a9

80

o7

83

a6

Y&

60

&7

63

.17

13

10

87

57

53

73




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

[ ,al

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

o872-0 1 7. 855, 000. 0O TREASURY BILL 7,629,19%. 93
5. aa0z 12-0%-1987

p873-1 1 4,319, 600. DO TREASURY BILL Yy, 283,237.20
5. 8804 12-03-1987

0B79-1 1 20, 530.000. 08 TREASURY BILL 19, 836, 477. 70
5. 8807 12-03-1987

0610-0 2 3,840,000, 00 TREASURY BILL 3.730,867. 20
5. 880% 12-.10-1987

pB72~-86 A £.900. 000. 00 TREASURY BILL 8., 6%7. 062, 00
5. &80% 12-10-1987

p811-1 1 1,136, 0800. 00 TREASURY BILL 1.097.461. 02
5. B9DY 11-0%-1987

0515-1 1 w05, 00D. 00 TREASURY BILL 393, 337. 80
5. 890% 11-05-1987

0872-8 1 3.420., 880. @0 TREASURY HILL 3,321.519. 20
S. 890% 11-05-1887

cBY9-1 2 100, 000. 0O TREASURY BILL 97,120, 44
5, 8390% 11-05-1987

0615-1 1 1.750,000. 60 TREASURY BILL 1,698,176, 18
5. 890% 12-17-1987

0a73-1 1 &, 010, 000. DO TREASURY BILL %, 861, 635, Bl
5. 890% 12-17-1987

o879-1 1 5. 565, bo. oo TREASURY BILL 5.400,200. 25
5. 890% 12-17-1987

0611-1 1 Y+, 750, 0048, 60 TREASURY BILL %, 611,431, 95
5. 900% 10-15-1987

n615-1 1 205, D00. DO TREASURY BILL 199, p19. 69
5.900% 10-15-1987

gay9-1i 1 3,810, 000. 00 TREASURY BILL 3,698, 853, 23
5. 900% 10-15-1987

0611-1 1 720,008, 0O TREASURY BILL 699, 468. 00
5. 8900% 11-05-1587

6s871-0 1 2,825,000, 00 TREASURY BILL 2, THY, 440, 42
5. 960% 11-D5-21987

0a79-1 1 100,000. 00 TREASURY BILL 97.148. 33
5. 980% 11-p5-1987

06061-0 1 1.B885,000. 00 TREASURY BILL 1,834,549, 68
5. 900% 12-1p-1887

'l
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SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

FUND MGR PAR/BHARES DESCRIPTION
060%-0 %,555, 000. 00 TREASURY BILL

5.900% 12-190-1987
DBGS-0 35b, 000. DD TREASURY BILL

5. 800% 12-10-1987
0606-0 “,115,000. 0D TREASURY HILL

5.900% 12-10-1987
0607-0 295, 000. DO TREASURY RBILL

5. 900% 12-10-1987
D611-1 9,375, 800. 00 TREASURY BILL

5.900% 12-10-1987
0611-1 11.375.000. 00 TREASURY BILL

5.9800% 12-10-1987
0612-1 3,530, 000. GO TREASURY BILL

5. 900% 12-10-1987
D&14%-0 70,000, 00 TREASURY BILL

5. 8900% 12-10-1987
oBA7Z2-0 %, 905, 000, 00 TREASURY BILL

5. 9007 12-10-1987
pa73-0 55,000, 00 TREASURY BILL

5.900% 12-19-1987
0a79-1 5,050, 000. 00 TREASURY BILL

5.900% 12-10-1987
D611-1 1.335,000. 00 TREASURY BILL

5.900% 12-17-1987
0612-1 615, 000. 00 TREASURY BILL

5. 9004 12-17-1987
para-g 1,24%0,000. 00 TREASURY BILL

5.900% 12-17-1987
0a7Ts-1 205, 000. 00 TREASURY BILL

5.500% 12-17-1987
0611-21 2,265, 000, 00 TREASURY BILL

5. 910% 12-17-1987
ps512-1 1.54%5,000. CO TREASURY BILL

5.810% 12-17T7-1987
0872-0 17, 0%0,000. 00 TREASURY BILL

5. 8104 12-17-1987
0601-0 210.000. DO TREASURY BILL

5. 8304

10-08-1987

UNIT
MARKET

MARKET VALUE

%, %33, 0389.

340,623,

%, 00%, 865.

287.,104%.

9, 096,901,

11.04%8.754.

3,425, 286.

67,992,

%, 759, +583.

53.4%22.

%,900,2197.

1,286, 273.

597,159,

1.20%. 029,

199, D53

2,198, 812.

1,495, 852,

16, 5%+2. 062.

206, 458,

ll

55

68

59

o

68

47

36

652

57

36

a8

23]

E7

.29

92

52

79

2




SHORT TERM RESERVES

FUNB
f614%-0
0e0%-0

3
0606-0
CH11-1
0618-1
o87T2-0
0E72-0
0879-1
653t -1
0612-1
D6EC1-8
0BERY-0
0605-0
0606-0
0697~0
06l10-0
D601-0
0605-0

0607-0

PAR/SHARES

220, 000, 00

120, 000. DO

745, 000. 00

6. 795, 808, 00

1.758.,000. 00

820, 000. 00

895, 600. a0

205, 000. 80

615, 000. GO

2,160, 000. 00

170, 000. 00

365, 000. 0D

%80, 000. 00

3+0.000. DO

3p.000. 0D

3.5%0.000. 60

280, 000. 00

50. 00b0. 00

30.000. D0

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5. 938%

TREASURY
5. 9304

TREASURY
5. 930

TREASURY
8. 9304

TREABURY
5. 9304

TREASURY
£.93p%

TREASURY
5. 930%

TREASURY
5.93n0%

TREASURY
5. 9%0%

TREASURY
5. 9%0%

TREASURY
5. 9504

TREAGURY
5. 950%

TREASURY
5. 950%

TREASURY
5. 960%

TREASURY
5. 95074

TREASURY
5. 89504

TREASURY
5. 9554

TREASURY
5, 9857

TREASURY
k. 955%

aIiL
10-p8-1987

BIi L
12-1¢-1987%

BILL
12-10-1987

BILL
12-10-1987

BILL
12-10-1987

BILL
12-10-19587

BYILL
12-10-1987

BILL
i2-10-1987

BILL
10-29-1987

BILL
10-29-1987

BILL
11-12-1887

BILL
11-12-1987

BILL
11-12-1987

BILL
11-12-1987

BILL
11-12-1987

BIi.L
11-12-1987

BILL
10-08-1987

BILL
10-08-1887

BILL
18-98-31887

UNIT
MARKET

MARKET WwatUuEg

213, 658. 19

1le. 771. 56

724%, 956. 77

B, 5938, DOS. 40

1,699,265, 56

893, 323. 148

B68, 905. 53

199, D56. 82

BEBE. 93745

2, 096, 560. 80

166, 190. 84

356, B21. 50

69, 244, T2

332,381, 68

29,327. 79

3,445,801 58

285, 15%, 71

88.496. 29

29, 898, 76
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SHORT TERM RESERVES

FUND

0615-1

0611-1

0612-1

0871-~-0

0879-1

os72-0

Da7Ts-1

0611-1

oa72-0

ag?3-1

0610-0

pg72-0

gcs09-10

0610-0

0611-1

0608-0

0879-1

0611-1

o872-0

PAR/SHARES

820,000,

2,675,000,

410, 000.

%0, 0080,

i00, D000.

12,135, 080.

18.325.000.

1896, 000.

715,000,

5. 670, 000.

305,000

1.200,.000.

7,205, 000.

7.515%, 000,

105,000,

10,335,000,

18,500,000,

205, 000.

1.81i5,000.

0o

Do

00

0o

oo

po

no

oD

o0

oo

no

Do

[+F+]

0o

oo

a0

MOMEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
5. 9554

TREASURY
5. 960%

TREASURY
5. 960%

TREASURY
5. 9607

TREASURY
5. 9604

TREASURY
5.970%

TREASURY
5. 9704

TREASURY
5.970%

TREASURY
5. 970%

TREASURY
5. 9704

TREASURY
5.970%

TREASURY
5.970%

TREASURY
5. 875%

TREASURY
5. 9757

TREASURY
5. 975%

TREASURY
5. 9754

TREASURY
5. 9757

TREASURY
5. 9804

TREASURY
5. 580%

BILL
16-DB~1987

BILL
10-22.1987

BILL
i10-22-1987

BILL
10-22-1587

BILL
10-22-1987

BILL
10-15-1987

BILL
18-22-1987

BILL
18-29-1987

BILL
10-29-1987

BILL
10-29-1987

8ILL
12-17-18387

BILL
12-17-1987

BILL
16-22-~-1987

BILL
10-22-1987

BILL
10-22-1987

BILL
12-17-1987

BILL
12-17-19387

BILL
10-15-1987

BILL
18-15-1987

MARKET WAL

798,161,

2,596,170,

357,917

38, 821.

97, 053.

11, 768, T45.

17,793,193,

17%., TH6.

693, 5348,

5,499, 810,

296, 098,

.+

1.16%, 876,

6,995, 729.

7,296, 725

101, 950.

10, 043,385

17,278,017,

198, 972.

1.761.635.

UE

(3]

T2

. 7B

a2k

11

47

2

‘+a

G8

23

07

oo

7

78

26

10

36

=3

87




SHCRT TERM RESBERVES

Fund M™MEtnR

pst2-0 1
08¥3-1 21
oB79-1 21
B610-0 1

0511-1 1

0612-1 1

D61i%-0 1

DE15-1 1

0878-1 1
0611-1 2
t612-1 1
g8v2-0 1
0oa87y-1 1
0609-0 1
0611-1 1
ogiz2-1 1
0875-1 1
-087¥3-1 1

oazz2-0 4

PAR/SHARES

23.4%90.0D00. 00

%, 760.000. 0D

265. 6op. DD

1.335,000. 00

230,000, DO

2,370.,000. 00

1,375, ¢oo0. bo

160, 008, DO

igd,. 000,00

305, 000. DA

3,195,680, 00

5,070, 060.00

160, 0060. DO

4,120,000 00

1.6%5,000.00

515,000, 00D

‘885, 00D. 00

15, 585, 000.00

7,305, 00,00

MONEY MARKET INSTRUMENTS

PESCRIFPTION

TREASURY
5. 980%

TREASURY
5. 9364

TREASURY
5. 8980%

TREASURY
6. DLOY

TREAGURY
6. 000%

TREASURY
6. 00D0D%

TREASURY
6. 000%

TREASURY
G. 0004

TREASURY
6. 000

TREASURY
‘B, 010%

TREASURY
6. 0107/

TREASURY
6. 010%

TREASURY
6. 010%

TREASURY
®. D30V

TREASURY
6. 0307

TREASURY
5. D304

TREASURY
6. 0304

TREAGURY
6. 080

TREASURY
. 0307

BILL
10-15-19a87

BILL
10-15-1987

BILL
10-15-1987

BILL
1D-22~1987

BIILL
10-32-~-1987

8ILL
10-22-1987

BILL
10-22-1987

BILL
i10-22-1987

BILL
10-22-1987

BILL
12-a3-1987

BILL
12-03~1987

BILL
12-03-1987

BILL
12~-03-1987

BILL
10-22-1987

BILL
10-22-1987

BILL
10-22-32987

BILL
1b-22-3987

BILL
10-39-1987

BILL
12-1%9-1987

MARKET WVAILUE

22, 779, 845.

Y%, 620, 048.

198, 972.

1,295,617,

223,215,

2,300,085,

1,33%,437.

97, 050,

897,050,

295, 936,

3,108,057,

4,919,339,

97,028,

3,998, 54%2.

1,595, 505.

499, 817.

800. 679.

19.,18%., 780.

7.D080.,872.

11

oz

66

50

o0

oD

50

oG

90

03

39

0

%0

a0

op

19

M’

w.qsmj

B |

-
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SHUNT TERM RESERVES

FUND

De09-0

0601-0

060%-0

D&05-0

D606-0

o871-0

DED1-0

0604-9

DE05-0

0606-0

0609-0

DG1D-0

D611-1

0612-1

pav7z2-p

0873-1

pa7o-1

D&09-0

oavz-o

PAR/SHARES

6,210,

165,

%70,

30,

60,

35,

260,

1,6%0,

560,

820,

2,110,

2,110,

5, 560,

210,

6. 735,

10,280,

300,

1,025,

5,290,

noo.
ooo.
000.
0oo,
coo.
o000,
npo.
0D60O0.
ooo.
000,
000.
opgo.
ooo.
000o.
ooD.
aon.
000.
oo0.

goo.

0D

oo

oo

o0

oo

ao0

oo

oo

0o

oo

0o

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
6. 035/

TREASURY
6. 0404

TREASURY
6. 0407

TREASURY
6. 0% 0

TREASURY
6. O%DY

TREASURY
6. 0404

TREASURY
6. 050%

TREASURY
6. 050%

TREASURY
6. 050%

TREASURY
6. 050%

TREASURY
6. 8504

TREASURY
6. D504

TREASURY
6. DBODA

TREASURY
6. 060/

TREASURY
6. 060%

TREASURY
B. DEDY

TREASURY
6. 060%

TREASURY
6. DT70%

TREASURY
6. 0707

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

BILL

10-29-1937

12-10-1987

12-10-1587

12-10-1987

12-10-1987

12-10-1987

1i-12-1987

11-12-1887

11-12-1987

11-12-1987

11-12-1987

11-12-1887

12-17-1987

12-17-18987

12-17-1987

12-17-1987

12-17-1587

11-19-1987

1i-19-1987

MARKET WVALUE

&, D21, 572.

160, 48%.

+57,136.

29,178,

58, 357,

3%, 013.

254, 668,

1.602, 586,

547, 22%

895, 011.

2,050,%27.

2,050,427,

5,397, 1%7.

592,133,

B, 537, T31.

8,978, 898,

291, 213.

995, +46.

85,022, 14%6.

21

18

76

94

ans

47

58

$1

.63

89

67

67

&0

1n

80

oo

69

o8




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND PAR/SHARES DESCRIPTION

0873-1 515, 060. 0D TREASURY BILL
6. 070% 11-19-1987

0873-0 25, 070, 00D. 0D TREASURY BILL
6. 075% 10-29-19387

pEDY-0 13, 935, 000. 00 TREASURY BILL
6. DBOY 12-03-1987

0872-0 19,450, 000. g0 TREASURY BILL
6. 080% 12-03-1987

0611-1 5.155, 000. 00 TREASURY BILL
6. B85% 12-03-1987

pE12-1 6.910.000. 00 TREASURY BILL
' 6. 085% 12-03-1987

D872-0 %,120.000. 00 TREASURY BILL
6. 085% 12-03-1987

0879-1 255, 000. 00 TREASURY BILL
6. DASYL 12~03-1987

0608~ 0 1,270.000. 00 TREASURY BILL
6. 09D% 11-27-1987

D611-1 3,940, 600. 00 TREASURY BILL
6. DS0% 11-27-1987

g612-1 2.600,000. 00 TREASURY BILL
6. 090% 11-27-1887

B615-1 155, 000. DO TREASURY BILL
6. 0804 11-27-1887

0873-1 1,%%8,000. 00 TREASURY BILL
6. 090 11-27-1987

0B79-1 2.370,000. DO TREASURY BILL
6. 080% 11-27-1987

0612-1 110, 000. 00 TREASURY BILL
6.105% 10-0£3-1987

0872-0 2,790, 000. 00 TREASURY BILL
6.105% 10-DB-1987

0610-0 205. 000. 0O TREASURY BILL
6.105% 12-17-1987

gs1i-1 2,365, 00D. DG TREASURY BILL
6. 105% 12-17-1987

pE1R2-1 1.750, G400, 00 TREASURY BILL
&.105% 13-17-1887

MARKET valLUE

500, 151.

2%, 300,037,

13. 8506, 669.

18, 852,150.

Y., 9957, 287.

6, 698, 535,

3,993, 952.

2%7.198.

1,232,187.

3,822, 693.

2,522,589,

150, 385.

1,397.126.

2,299, 437.

lo6, 716.

2,706, 727.

199, 055.

2,296, %17.

1.699, 252,

25

o0&

=

27

60

52

87

o7

33

13

0

20

a7

80

25

86

i3

S . |




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET

0873-1 1 25,750, 000. GO TREASURY BILL 25,003,
6. 1D5% 12-17-1987

0879-1 1 205, 000.00 TREASURY BILL 199,
6. 105% 12-17-18387

0605-0 1 5,090, 000. 0D TREASURY BILL %, 966,
6.120% 11-19-19387

oB0DE-D 1 %, %30, 000. 00 TREASURY BILL Y, 293,
6.120% 11-19-1987

0510-0 1 %+, 835,000. 0D TREASURY BILL . “, 686,
6.120% 11-~-19-19387

0611-3 b %, 8409, 000. 00 TREASURY BILL +, 685,
6. 120% 11-19-1987

n612-1 1 1,030.000.00 TREASURY BILL 8949,
6. 320% 11-19-1987

DB72-0 1 8,445, 000. 00 TREASURY BILL 8,182,
6. 120% 11-19-19387

0873-1 1 10, 04%0.000. DO TREASURY BILL 8, ¥v39,
6.120% 11~-19-1987

p8s2-0 1 l100.D000. 00 TREASURY BILL 97,
6.120% 11-19-1987

og7z2-0 1 11,480, 000. 00D TREASURY BILL 11,126,
6.125% 11-195-1987

0D610-0 1 2,%20,000. 00 TREASURY BILL 2,345,
6. 1304 11-19-1987

n611-1 1 3.070.000. 00 TREASURY BILL 2,975,
6.1304 11-19-193a7

087R-0 1 Y., 205,000. 00 TREASURY BILL Y, 075,
6.130% 11-39-1987

0879-1 1 2.575,000. 00 TREASURY BILL 2,495,
6.130%4 11-19-1937

0611-1 1 ‘?,730.0D00. D0 TREASURY BILL T.-495,
6.130% 11-27-1987

0612-1 8 10, 000. 00 TREASURY BILL 387,
6. 130% 11-27-1987

0a71-0 1 1,920, poD. 00 TREASURY BILL 1,861,
6. 130% 11-27-198&87

o872-0D 1 3,900, 000. DD TREASURY BILL 3,781,
B. 1304 11-27-1987

VALUE

282.

055,

3325,

ERA.

187.

132.

325.

603.

ocosa.

“+71.

A%,

381.

%00.

B3T.

T08.

573

BOS.

19

26

a7

90

. o5

20

40

B0

20

00

aa

93

75

73

78

0o

10

a7

A7




SHORY TERM REBERVES

FUND
pav3-1
0A7YY-1
ogin-0
0611-1
oe17-1
c614%-0
n61é-1
DE72-D
paz72-o
pavaz-o
0873-1
0873-21
0873-1
B615-1
pazvi-o
oE01-06
0&60%-0
0605-0

TED6E-D

MGR

1

PAR/SHARES
2%.375, 000,
365, 000.
1.5%5,000.
400, 000.
4“o0, 00O.
100, 004.
305, 000.

1. 535, 000,
21,100,000,
12, 080, 000,
11,350, 000.
1,758, 000.
6,700, 000
71s.000.
55, 000.
700.000.
1.3206,000.
b,1%5,000.

¥30.boD.

00

oo

oo

oo

oo

0o

o9

oo

V]

po

oo

o0

o0

oo

00

og

MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
& 1304

TREASURY
B.130%

TREASURY
6. 1%0%

TREASURY
6.14%0%

TREASURY
6. 1%04

TREASURY
6. 14%0%

TREASURY
6. 1%0%

TREASURY
6. 1%0%

TREASURY
6. 1%0%

TREASURY
6. 1%0%

TREASURY
6. 14D%

TREASURY
6. 1%0%

TREASURY
B. 1404

TREASURY
6. 150%

TREASURY
6.150%

TREASURY
6. 150%

TREASURY
6.150%

TREASURY
6. 150%

TREASURY
6. 150%

BYLL
11-27-1987

BILL
11-27-19487

BILL
11-19-1987

BILL
1i1-189-19a7

BILL
11-19-1987

BILL
11-19-19287

BILL
11-19-1987

BILL
11-19-1987

BILL
11-19-1987

BILL
11-19-1987

BILL
11-19-1987

BILL
11-19-1987

BILL
11-19-1887

BILL
lo-22-1987

BILL
16-22-1987

BILL ,
11-12-1987

8ILL ,
11-123-1987

BILL )
11-12-1987%

BILL ‘ _
11-12-1987

UNIT
MARKET

MARKET WVALUE

22, 666. 516,

295, 758

1,499,149,

387, 924,

287, 924,

97,015,

295, 94+8,

1.%89, +r6.

20, 463, 026.

1%, 729, 147.

11,087, 362.

1.698, 065.

6,500,023,

695, 95,

53, 53%.

683, T4+6.

1.289,350.

2,124%, 498,

713.D50.

67

67

28

62

32

17

09

+2

a3i

61

25

25

53

72

35

D2

a_@’

wmwl kmmj

it »l

P

=

s Lq;-l

o

.

"
3

i
i

E%m’

A.;m:fy,‘{v“' ‘;ﬁ‘n*ﬂ’"“‘

P |

d




SHORT TERM RESERVES MONEY MARKET INSTRUMENTS

UNIT :

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

os07-0 1 160, 000. 00 TREASURY BILL 156, 28%. 94%
6.150% 11-12-~1987

06509-0 X T.730,000. 00 TREASURY BILL 7. 498,905, 21
6.150% 11-12-1987

o0614-0 21 560, 000. DO TREASURY BILL +85,052. 08
6.150% 11-12-1987

oav2-0 1 20, b65, 000. DD TREASURY BILL 19. %65, 140. 11
6.150% 11-12-~19287

0615-1 1 665, QC0. O TREASURY SBILL G4, 858. 37
B.160% 11-27-1987

p872-0 1 5.605, 000. 00 TREASURY BILL 5,435, 2%3. 23
6. 160% 11-27-1887

o608-0 1 5,125, 000. 00 TREASURY BILL %,980, 71%. 17
6. 1807 10-29-1887

0610-0 1 2,560, 000. B0 TREASURY BILL 2,487.,927. 47
6. 180% 10-29-1987

Del1l1-1 1 205, 000. 00 TREASURY BILL 198, 735. &8
6. 1807 11-12-1987

0612-1 1 B25,000. 0D TREASURY BILL 799,790, 75
6. 180% 11-12-1987

ng72-0 1 10.270.000. 0O TREASURY BILL 9,956,183, 03
6.1807 11-12-1987

0879-1 1 100, C00. 0O TREASURY BILL 96, 9%%. 33
6.180%4 11-12-1987

0608-D0 1 6.305,000. 00 TREASURY BILL 6,112,963. 71
6. 2307 11-12-1924a7

De092-0 1 3.090.000. 00 TREASURY BILL 2,995, BB5. 47
6. 2307 11-12-1987

0611-1 X 11,370, 000. 00 TREASURY BILL 11, 023. 6895, 06
6. 2307 11-12-1987

c612-1 1 S, %80, 000. 00 TREASURY BILL 9,151, 260. 26
6. 230% 11-12-19387

ga72-0 1 16,780, 000. 00 TREASURY BILL 16. 268, 918, 3
6. 230% 11-12-1587

0aYys-1 1 7,730, 000. 00 TREASURY BILL 7,4+9%, 5681. 38
6. 2304 11-12-1987

0511-1 1 ¥, 745, 00D. 00 TREASURY BILL 4, 598, 606. 87

&. 275% 11-12-1987




SHORT TERM RESBERVES MONEY MARKET INSTRUMENTS

K [N I R |

UNIT
FUND MGR PAR/GBHARES DESCRIPTION MARKET MARKET WALUE
ga72-0 1 %D, 425, DOO. 0D TREASURY BILL %“1,116,100. 38
6. 275 11-12-1987
0873-1 1 2,600, 000. 00 US NATIONAL BX OF DREGON BA 1,952, 815, 56
5. 860 07-09-1987 -
z
0508-0 1 2,000, 000. 00 WELLS FARGO & CO. G.P. 1.957,833. 33 4
6. 9007 09-22-1887
-
6611-1 1 2,000,000.00 WELLS FARGO B.A. 1.94Y4,183. 33 p
5. 910y 08-19-1987 ;
0873-1 1 10, po0, 000. 0D WELLS FARGOD B. 4. 9, 89%, GBB. 89
6. TTOY 08-g4-1987 ‘@
i
o0e73-1 1 . 006, 800. 60 WELLS FARGO B.A. 4,953, 790. 28
' B. 7307 ba-17-1987
eaTs-1 1 2.00D,000.8 WELLS FARGO B.A. 1,935, 560, an 5
6. +80% 10-19-1987 o
“_’
2,725,680, C00. 00 SECURITY CLASE TOTAL 2,644,718, 925. 73 y
1
-
US OBLIGATIONS US TREASURIES i
UNIT
FUND MBGR  PAR/SHARES DESCRIPTION MARKET MARKET VALUE
4
pasz-o 1 w25, 000, 00 COUPON TREAS RCPT. 76. 75 326, 187. 50
ﬁ 11-15-1990
0601-D 1 2.100.000. 00 U S TREASURY 69. 68 2,093, 4%27. 00 i
&. 625% 0%-30-1988 .
060%-0 1 3,500, ap0. 00 U S TREASURY 899 68 %89, 045, 00
&. 625% 0%-30-1588
0607-0 1 1,200, 000. 00 U S TREASURY 89, 68 1,196, 2%%. 00
6. 625% 0%-30-1988 'i
:
0608-0 1 1D. 800, 000. 00 U S TREASURY 95, 68 1D. 766, 196. 00 ‘
6. B25% 0%-30-1388
1
as0s-0 i 29, 4900, 660. 00 U S TREASURY 99, &8 29,.307,97&8.0p %
6. 625 04-30-1988 ¢
061%-0 1 700, 000. 0O U § TREASURY a9, 68 €97, 809. 00 ]
6. 6257% d%-30-1988 3
‘ _ 3
a87v1-8 1 %G, 000, 000. DO U S TREASURY 99, 4§ 39, 787, 4+80. 0O
6. 625% 07-31-1988

A

e




US OBLIGATIONS

FUND

0&08-0

0611-1

0612-1

061%~-0

0615-1

0a7s-1

0871-0

N6l1-1

0B12-1

0611-1

0612-1

0505-0

0610-0

0611-1

0603-0

06090

05610-0

0611-21

D612-1

MGR

1

PAR/SHARES

35,900,

7,%00,

13,300,

Y00,

2,200,

6,800,

10,000,

12,000,

5,500,

50, 000,

31,000,

1,000,

4,000,

6,500,

18, 800,

63,000,

5,800,

%%, 600,

33,700,

oo0o0.

oDo.

oDo.

ono.

ooo.

080.

noo.

goo.

aon.

ooD.

pDoo.

ooo.

ooD.

000.

ooo.

gop.

000.

0o

0o

0o

oo

o0

oo

0o

oo

0D

Do

0o

ao

Do

0o

DG

oo

00

o0

US TREASURIES

nm

onm o w

o

~ 0 ~J -~ - ~ U3 L ~ [0 130

~ 0

=~ i

- 1

DESCRIPTION

TREASURY

.Bas%

TREASURY

.825%

TREASURY

.B25%

TREASURY

. B25%

TREASURY
625V

TREASURY

. B25%4

TREASURY

. 8757

TREASURY

.1257

TREASURY

.125%

TREASURY

. 375%

TREASURY

. 3754

TREASURY

. 5004

TREASURY

.500%

TREASURY

. 500%

TREASURY

. 500%

TREASURY
5004

TREASURY

.B00%

TREASURY

. 500%

TREASURY

.500%

08-15-1989

08-15-1989

08-15-1989

08-15-1989

D8-15-198%8

08-15-1989

05-15-19a89

03-31-1983

03-31~1988

05-15-1996

05-15-1996

08-15-1993

08-15-1993

08-15-1993

11-15-2016

11-15-2016

11-15-2016

11-15-2016

11-15-20186

UNIT

MARKET

98.

94a.

a8.

938.

a8.

98.

89,

100.

100.

93.

23.

96.

96.

96.

88.

8B

88.

a88.

88.

25

25

25

25

25

25

on

10

10

43

“3

50

50

50

50

50

50

50

50

MARKET VALUE

35,271,750,
7.270.500.
13;05%.250.
393;60&
2,161,500,
6.681, 000,
9,900, 000.
12,013, 080.

5,505, 995.

6, 718, 500.

28, 955, 470.

965, 000.

3,860, 000.

6,272,500,

16,638, 000.

55,755, D000.

5,133, 000.

39,471, 000.

29, 82%. 500.

G0

0o

oo

0o

po

oo

o]

oo

oo

oo

o0

0o

0o

o

oo

ao

po

oo

oo




UsS OBLIGATIONS

FuUND

081%- 4

0615-1

0879-1

050%-0

D605-0

DEDG-0

0871-0

DE065-0

060E-0

05098-8

0871-0

060%~0C

D605~-0

0606-0

0871L-0

B504-0

0609-0

ne72-1

0602 - 0.

MGR

RAR/SHARES

2.-%00.000.

2,200,000,

19. 600, 000.

1,000.000.

500. p00.

1,000,060,

30.008, 000.

200, 000,

935, poa.

%,200, 000,

9,000, 000.

2,875, 000.

875, 000.

2,%75,000.

10, 800. 000.

16,0050, 0DD.

10, 000,000.

20, 300. 000,

500, GOG.

[1R]

a0

0o

o0

oa

00

oq

o0

an

oD

Qo

oo

00

oo

oo

oo

so

pe

US TREASBURIES

DESCRIPTION

LA o on [ 37)] oo thn @ .30 i i 20} ™0 ~ - =15 ~ 0 - -1

&

TREASURY

.500%

TREASURY
500%

TREASURY

. 5004

TREASURY

. B7HR4L

TREASURY

. BI5%L

TREASURY

. 8784

TREASURY

. ooo#

TREASURY

. a504

TREASURY

- 2504

TREASURY

. 25074

TREASURY

. 375+

TREASLURY

.375%

TREASURY

. 3757

TREASURY

. 375%

TREASURY

3754

TREASURY

. B25Y

TREASURY

. BRS%

TREASURY

. R25%

TREASURY

. T50Y4

11-15-2016

11-15-2016

11-15-2016

D2-15-19383

02-15-1593

02-15-1983

D2-15-1989

D5-15-2005

05-15-2005

05-15-2005

12-31-1989

D&-15-2000

08~15-2000

08-15-2000

DB-15-2000

11-15-1983

11-15-3984

11-15-1988

01-35~-3993

UNLIT

MARKET

as,

a8.

88.

ag.

99.

a9,

100.

296.

96.

86,

101.

98.

aa.

58.

as8.

101.

101.

181,

1D02.

50

i2

12

2

96

3]

o&

o6

68

ka

L3

%D

w0

T

T1

71

81

MARKET WALUE

2,124, 000.

1,9%7,000.

17,3%6., 000,

931, 250.

495,625,

991,250,

30.,290. 700,

192,12%.

888, 573.

%, 03%., 60Y.

9,151, 820.

2, 339,172,

BB1l, D52

2,135, 548,

9, 84%0,600.

16,275, 0%D.

10,171.,900.

20,343,800,

51%., 060.

tl

oo

00

oo

on

on

oo

oo

Y]

50

AR

oo

50

on

oD

DO

on

[ R1]

|

SONN [ I

i, da’

-

-
!
il
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Uus OBLICATIONS US TREASURIES

UNTT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

0607-0 1 250, 000. 00 U S TREASURY 102, 81 257, 030. D0
8. 75074 01-15-1993

0go8-0 i 12,500, 000. 00 U S TREASURY i02. 81 12,851,500. 00
8. 7504 01-15-1993

0E09-0 1 2,000,000. D0 U § TREASURY 102. 81 2, 056,240. 00
8. 7504 01-15-1983

og10-0 1 1,500, 000. 00 U S TREASURY i1p2. 81 1.5%2,180. 00
8. 75074 01-15-1993

0611-1 1 23,140,000, DO U 5 TREASURY 102. 81 23, 790, 696. 80
8. 7507 D1-15-1993

0612-1 1 3,32.0,000.00 U 5 TREASURY 102, 81 3,%03.,077. 20
8. 7504 01-15-1993

DRl5-1 1 500.000. 00 U § TREASURY 162, 81 51%., 060. 0O
8, TBO0” 01-15-1993

DETS-1 1 5.100.000. 00 U S TREASURY 102. 81 5,24%3,'+12. 00
8. 750% 0D1-15-1993

oedl-0 1 600, 000. DO U 5 TREASURY 102. 68 616.,122. 00
8. 750% 08-15-199Y4%

0608-6G 1 3.000,0D00. 00 U S TREASURY 102. 68 3.080,610. 00
8. 750/ 08-15-199%

0612-1 i 7.000,000. 00 U S TREASURY 102. 68 7,188.,030. 00
8. 7504 08-15-1994%

0&E1't-0 1 100,000.00 U S TREASURY 102. 68 102, 687. G0
8. 7504 DB-15-199%

Ba79-1 1 3.4%00,000.00 U 5 TREASURY 102. 68 3.%91,358,. 00
8. 7504 03~-15-199%

06111 1 15,a800.000.00 U 5 TREASURY 102. 71 16, 223. 602. 00
8. 7507 D5-15-2017

0612-1 1 13,800, 000. 0O U 5 TREASURY 102. 71 14,175,222, 00
8. 750% 05-15-2017

b6o1-0 1 500, 000. 00 U 5 TREASURY 103, 65 518, 280. 00
9. 0p00% 02-15-199%

o60%-0 1 625.00D. 0D U 5 TREASURY 102 65 647, 850. 00
9. D0OD% 02-15-159%

04605-0 1 775, 000. 00 U 8 TREASURY 103. 65 803, 334%. 00
5. 0007 p2-15-199%

06511-1 1 27,000,000, 0O U S TREASURY 103. 65 27.987.120. 00
S. 0o0¥ p2~-15-199%




-
j
US CEBLIGATIONS UsS TREABURIES '
UNIT E
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WALUE ;
gelz-1 1 11.350.800. 00 U 5 TREASURY 103. 65 11, 7T64.856. 00 -
g. 000% 02-15-199y 4
-
bgi%-0 1 500, 660, 00 U 5 TREABURY 103. 65 518,280. DO
) ' 8. 000% B2-15-199Y4 -
811Q-0 1 2,125, oug, oG U § TREASURY 103. 75 2,204%, 887. 50 i
‘ 9, 12854 p2-15-1991
b
es87i-0 1 25, 000,008. 00 U 8 TREASURY 103. 68 25,921, 750. 00 ;
9. 375% 09-30-1989 &
0871-0 1 35, 000.p00. 00 U 8 TREASURY 106. 31 27.20%,200. DO
: 9. 375% 02-15-2006 -
A
gse=2-0 1 1G.000,000. Q0 U § TREASURY 106, 46 17,0835, 040, 80
' S. 500% 11-15-1895
-
0871-0 1 50,000, 000C. OO U § TREASURY 106. 46 53,23%, 500, 00 5
8. 500% 11-15-1955 i
e871-0 1 an,opo, 0Do. 0p U § TREASURY 105. 06 21.,012.%00. 00
: 9. IS% 11-15-1990
0871-0 1 14.000.000,. Q0 U 5 TREASURY 106. 78 10,678, 100. 00
g9, 750% 10-15-1892 -
0608-0 1 31,700,000, 0O U 5 TREASURY 31281 35,761, 40%. 0O #
9. 875/ 11-15-2018
-
0879-1 1 25,300, 800, 00 Y 5 TREASURY 112, 81 28,541, 436. €0 3
9, BTSY 31-15-2015 3
0603-0 1 220,000, 00 VU S TREASURY 182. 40 225,293, 6% -~
10.-000% D5-15-1988 :
DEO%-0 % 280, 000, 00 U S TREASURY ip2. %0 286, 737, 36
‘ 10. 000% 05-15-1288
-
0605-0 1 130.000. QO W 5 TREASURY 102. 40 133,128. 06 f
. : 10. 000% 05-15-1988 "
0606-0 1 170.000. 00 U S TREASURY 102. %0 174%. 090. 5% -
10. 00B% D5-15-1988 :
0688-0 1 910. 000. 00 U & TREASURY 182. %0 931, 896. 2
) 10. POD% 05-15-19a8
DEDS-0 1 500. 000. 00, U S TREASURY 102. 40 921, 655, 80
10. 000% D5-15-1988
-
061%-1 1 9.390, 500, 0O U S TREASURY 102. %0 9,615, 9%2. 18 3
10. 000% 05-15-1988 A
DBi2-1 1 6. 300, 300. 0.0 Y. 5 TREASURY i102. 40 6. %51, %90, B0
: 20. o0~ 05-15-1984 ~




USs OBLIGATIONS US TREASURIES

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

o06l%-0 1 1.175,000. 00 U S TREASURY 102, %0 1,203,272, 85
10.000% 05-15-1982

0615-1 1 225.000. 00 U 5 TREASURY 102. %0 230,413, 95
10. 0004 05~-25-1988

ng7a-1 1 %, 600,000.00 U S5 TREASURY 102. 40 %, 710, 685. 20
10. 0007 D5-15-1988

0609-0D 1 1,700,000.00 U S TREASURY 108. 87 1,850, 875. 00
i0.125% 05-15-1993

061%-D 1 1.%00.000. 00 U 8 TREASURY 108. 87 1.,52%, 250. o0
10.125% 05-15-1993

0a7v1-0 1 20,000, 000. 00 U 5 TREASURY i09. 28 21, 856,200. 00
10.375% 07-15-1982 '

0601-0 1 1,135.000. 0D U S TREASURY 114. 87 1.280, 856 25
iQ.375% i1-15-2012

o&0%-0 b 2,885, 000. 00 U S8 TREASURY 11%. 87 3.,279.681. 25
10. 375% 11-15-2012

BEUG-0 1 1,545, 000. 00 U 5 TREASURY il%. 87 3, 77%,818. 75
10. 375% 11-15-2012

o607-0 1 100, 000. 00 U 5 TREAGURY 114%. 87 1i%.875. 00
i0. 3757 11-15-2012

0614%-0 31 600, 000. 0O U 5§ TREASURY 114. 87 589, 250. 00
10. 375% 11-15-2022

navi-o 1 30,000,000, 0D U 5 TREASURY ii4. 87 IY, 462, 500. 00
10. 3757 11-15-2012

0879-1 i 7. 500, 000. 00 U 5 TREASURY 11i4. 87 8,615, 525. 00
10. 3757 11-15-2012

De12-1 1 44, 800, 000. 00O U 5 TREASURY 106. T8 Y6, 983, 640. 00
10. 5007 04%-15-1990 :

0879-1 1 15,000,000, DO U 5 TREASURY 106.78 16, 017.150. 0C
10. 500% 04-15-1990

pcosk-0 2 160.000. DD U S TREASURY 10%. 71 167, 550. 40
10. 6254 12-31-1988

060890 1 2,800, 000. B0 U S TREASURY 10%. 71 2,932.132. 00
10. 625% 12-31-1988

oBil-1 1 19,650.000. 00 L S TREASURY 10%. 71 20,577,283, 50
10. 625%4 i2-31-1988

ge12-1 1 7,625, 000. 00 U S TREASURY 10%. 71 T.,93%, 823, 75

10. 625% 12-31-1938




-
4
US 0BLIGATIONS US TREASURIES
UNTT ;
FUND MGR  PAR/SHARES QESGRIPTIAN MARKET MARKET VALUE f
0615-1 1 %15, 000. 00 U S TREASURY 10%. 71 43%, 583, 85 -
10. 825% 12-31-1988 :
%3
08¥1-8 1 25,000.008.00 U 5 TREASURY 120. 93 30,234, 250. 00
10. 625% D8-15-2015 -~
81601-0 1 2006.000.00 U 5 TREASURY 107. 87 215,750, Do 4
10. 750% 07-15-1%9p
-
060%-0 1 355, 000.00 U S TREASURY 107. &7 382, 956. 25 s
10. 7504 D7-15-1990 E
0606-0 1 984, 000. 00 U § TREASURY 1a7. 87 1,065, 805 0D -
10. 750% 07-15-1890 ;
4
060%-0 1 216, 000. 08 U 5 TREASURY 107. 87 23%, 010. b1
10. 750% 07-15-1590
-
060&-0 1 9.200,080.00 U S TREASURY 107. 87 3,524, 500. 00 i
1D. 7507 07-15-1990
0608-0 1 7.083.000.00 U & TREASURY 107. a7 7.640. 786. 25 -
10. 750% 07-15-1990 :
gslo-8 2 £.570,000.00 U 5 TREASURY 107. 87 8, 24, 887. 60
10. 750% D7-15-1990 -
3
pE11-%2 1 20,021.0060.00 U S TREASURY 107. 87 21,597, 653. 75 !
10. 7507 D7-15-1580
0si2-1 1 16.766,000.080 U S TREASURY 107. 87 18,036,322, 50
10. 750% 07-15-1990 ;
s61%-0 1 150, 000. 60 U S TREASURY 107. 87 161, 812. 50 "
10. 75087 07-15-1499¢ *
5
6G15-1 1 641,000. 06 U & TREASURY 107, 87 691, 478. 75
10. 75627 67-15-1830
b
0879-1 1 %.100,000.00 U 5 TREASURY 107. a7 W, 422, 875. 00 ;
10. 750% 07-15-1990
8601-0 3 “00, 00G. 00 U S§ TREASURY 108, vO %32, 000, 00 ol
10.750% 08-15-1990 i
DEOY-0 1 6.5800.000.00 U S TREASURY 198. 0o 7.3%%, 000. 0D
10. 750% p&a-15-1998 ‘.
§
0605-0 4 4.100,000.00 U S TREASURY i08. 00 %, %28, 000. 0O
10. 750% DE-15-1890
0606-0 1 2.9060,.000. G0 U 5 TREASURY 108. op 3.132,000. 00
10, 750% p8-15-1990
0608-0 1 5,600,000.00 U S TREASURY 1%a. og 5.%06,000. 00 P
10, 750% 08-15-199n E:




US OBLIGATIONS US TREASURIES -

UNIT

FUND MGR  PAR/SHARES DESCRIPTION MARKET MARKET VALUE

8611-1 1  %3,000,000.00 U S TREASURY i108. po 45, 440, 000, 00
10.750% 08-15-1980

060%-0 1 835,000. 00 U 5 TREASURY 117. 00 976, 950. 0O
19. 7507 02-15-2003

0605-0 1 4,165, 000.00 U § TREASURY 117. 00 %, 873, 050. 60
10. 750% 02-15-2003

pD606-0 1 360.000.00 M S TREASURY 117. bo 351.000. 00
10. 750% 02-15-2003 '

osps8-0 1 8.000,000.00 U 6 TREASURY 117. o0 9,360, 000. 00
1D. 750% 02-15-2003

p611-1 1 ¥, 450, 800.00 U S TREASURY 117. 00 5,206, 500. 00
10. 750% 02-15-2003

0875-1 1 500, 000. 00 U S TREASURY 117.00 585, 000. 00
10. 750% 02-15-2003

060%-0 1 300, 000. 00 U S TREASURY 117. 06 351,186. 00
19. 750% 05-15-2003

D603-0 1 9,000, 000. D0 U S TREASURY 117. 06 10,535, 580. 00
10. 7507 05-15-2003

v879-1 1 500.000.00 U S TREASURY 117. 06 585,3106. 00
10. 750% 05-15-2003

0s01-0 1 2,050.000.00 U S TREASURY 117. 62 2.%11,312. 50
10. 7507 D8-15-2005

066%-0 1 1,000.000. 080 U & TREASURY 117. 62 1,176.250. 00
19. 7507 08-15-2005 .

D605-0 1 2,980,.000. 00 U 5 TREASURY 117. 62 3,505,225, 00
10. 7507 D8-15-2005

0606-0 1 80.000. 08 U & TREASURY 117. 62 9%,100. 00
10. 750% 08-15-2005

B607-0 1 225.000. 080 U S TREASURY 117. 62 26%. 656. 25
10. 750% 08-15-2005

0608-0 1  28,250,000.00 U S TREASURY 117. 62 33,229, 062. 56
1D. 750% 08-15-2005

0609-0 1  16,900,000.00 U S TREASURY 117. 62 19,878, 625. 00
10. 750% 08-15-2005

0s10-0 21 1,%00,000. 00 U S TREASURY 117. 62 1,646, 750. 0O
10. 750% 08-15-2005

0611-1 1 12,015,000.00 U S TREASURY 117. 62 1%, 132, 643, 75

10. 750% 08-15-2005




L}
B
4

LS CBLIGATIONS US TREASURIES
UNIT -
FUND MGR PAR/SHAREE DESCRIPTION MARKET MARKET VALUE 3
0615-1 1 300, 00R. DO U & TREASURY 117. 62 352, 875. 0 L]
10. 7507 08-15-2005 A
af
narg-1 1 €., 800, 000,00 U S TREASURY 117.62 7,988, 500. a0
: 10. 7507 08~-15-20485
pa7i-0c 1 10,000, 000. CO0 U S TREASURY il11. 93 11.193,700. 00
10. B75%4 p2-15-1993
-
ae08-0 1 5,000,000, 00 U s TREASURY 101. 5% E,Q77,350. 00 H
11. 000% 11-15-1987 %
0609-8 2 5,000.0D00.00 U S TREASURY 101. 5% 5,077,350, 00
11. 000 11-15-1987 -
i
0501-0 1 500, 000, 04O U 5 TREASURY 120, 37 601, B75. 00
11.125% NB8-15-2003
0ENY-0 3 1.0v00,000. 00 U 8 TREASURY 130. 37 1,203, 750. 60O g
11.3125% 08-15-2003 A
0606-0 1 1,000, 800. 00 U S TREASURY 120. 37 1,203,750, 00 -
11.125% 08-15-2003 i
0s08-9 1 5.500.,000.00 U S TREASURY 128. 37 6.620, 625. 00
11.125% 08-15-2003 _1
3
ceo8-0 1 15,008, 008. 80 U & TREASURY 120. 37 18, 056,250, 00 %
11.125% D8-15-2003
0611-1 1 20, 0G0, 000. 0D U S TREASURY 130. 37 24, 075. DOO. DO '@
11.125% 08-15-2003 3
pe?78-1 2 2,500, 000, 00 U 5 TREASURY 120. 37 3.009,375. 00
11.125% 08-15-2003
DE08-08 1 18, 000.000. DO U S TREASURY 115. 890 20, 863, 080. 00
11. 2504 02-15-399%
fE09-0 2 6.200,000. 80 U S TREASURY 115. 840 7.186,172. 00 f
11. 250% 02-15-1995 #
0601-0 1 260. 00P. DD U S TREASURY 10%. B7 269, 750. 00 -
11.375% 09-30-1988 ¢
P
ge11-1 21 12,612, 000. 00 U 8§ TREASURY 18%. 87 13,226, 835. 00
11. 375% 09-30-1938
-
0612-1 1 9,438, 000. DO U 5 TREABURY 10%. 87 9, 898,102. 50 3
31.375% 03-30-1988
-
t61%-0 1 500, 000. 00 U S TREASURY 18%. 87 2%, 375. 00 3
11. 3754 09-3p-1988 i
pa79-1 3 %, @00, 0O0D. GO ¥ 5 TREASURY 10%. 87 %,195,000. 00

11. 3752 09-39-1988 : -
i




US OBLIGATIONS US TREASBURIES

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

csd8-0 1 19, %00, 000. 00 U 5 TREASURY i1p9.12 21.,170,250. 00
11. 375% 05~15-19390

pegcs-0 1 10,000, 000. 00 U 8 TREASURY 109. 12 i1p,912,500. 00
11. 375% 05-15-1930 ' )

0612-1 1 10,0006,000. D00 U 5§ TREASURY 109.12 10,912, 500. 00
11. 37574 05-15-1990

0pav1i-0 1 4“0, 000.000. 00 U S TREASURY 109 .12 +3, 650, 000. 20
1. 375% 05-15-1990

0sDh1-0 1 2,320, 000. 00 U S TREASURY 110. 37 2,560,700, 00
11.500% 10-15-1990

pEow-0 1 3,6%0,000.00 U S TREASURY 110. 37 %, 017.650. 00
11. 500% 10-15~-1990 '

os06-0 1 680, 000. 0D U S TREASURY 110. 37 662, 250. 00
11. 500% 10-15-1990

gs08-0 1 38,20800.000.00 U § TREASURY i1o0. 37 42.163,250. 00
11. 500% 10-15-1990

0609-0 21 27,360.000. 00 U S TREASURY 110. 37 30.158.600. 00
11. 5007 10-15-15990

0610-0 1 9,380, 000. DO U 5 TREASURY 110. 37 10,353,175, 00
1l1. 500% 10~15-1990

pe12-1 1 8,000, 000.00 U 5 TREASURY 110. 37 a,830,000. 00
11. 500% 10-15-1990

os51w-0 1 1,500,000, 08 U 5 TREASURY 110. 37 1,655, 625. 00
11. 500% 10-15-1990

pe09-0 1 2,000.,000.00 U 5 TREASURY 105. 71 2,114%.3380. 00
11. 750% 11-15-1988

p871-0 1 25, 000, DGO, B0 U 5 TREASURY 105. 71 26,429, 750. 0D
11. 750% 11-15-1988

pav9-1 1 11,000,000, 00 U B TREASURY ip5. 71 11,629, 090. 00
11. 7504 11-15-1988

nav1-0 1 50. 000,000, 00 U S TREASURY 111. 65 55, 828.000. DC
11. 7504 01-15-1981

ps08-0 1 1.300,000. 00 U 5 TREASURY 1i4. 09 1.4%83,222. 00
12. 7504 0Y%-15-1982

0615-1 B 6,700, 000. 00 U S TREASURY 114%. 09 7. 6%%, 238. 00
11. 750% 0%-15~1992

oazi-o0 1 31.000, 000.00 U S TREASURY 11%. 09 35,369.140. 00

11. 7504 D4~15-1992




-
US OBLIGATIONS US TREASURIES N
: . : . . Ny UNIT , . by
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE i
ged1-0 1 1.670.000. 0D U & TREASURY . 116. 93 1,952, 847. 90 L
11 7804 11:15-1993 R
osbs5-0 1 490, 000, 00 u. 8 TReaBuRy 116. 93 923, aoe. 30
i1 7507 11-15-1983 -
T
0E0B-0 1 i;7+0. 000, 00 U § TREASURY 116. 893 2, 034, 703. 80 %
i1. 15987 11-15-1993
o . . ‘ L -y
penr-0 1 35, 6ob. oo U 5 TREASURY 116. 93 w0, 927, 95 i
11. rso¥ 11-15-1953 i
gsoB-6 i 18,39, dod. od U 8 TREASURY , 116. 63 12, 15%,. 431. 75
i1. 7502 11-15-1893 -
\ N . ‘ y i
gsn9-p0 1 15,197, 000. 00 tt 8 TREASURY 116. 83 17.778, 915. 89
11. 750% 11-15-1993
ogi10-8 1 8., 468: D0DO. DD U, 8 TREASURY 118, 93 9,502, 225, 16 ;
i1. 750+ 11-15-1983 i
0611-1 1 8, 000; D00, GO U, 5 TREASURY 1i6. vy 5, 846, 850. 00 -~
11. 7502 21-15-1993 :
0612-1 1 21,284,000, 00 U S TREASURY N iig, b3 24, 888, 871. 08
i1. 750+ 11-15-1993 -
i
opB1wzd 4 930, D00, 00 YU S TREASURY 1ik. §3 1.087.51%. 10 ¥
11. 750% 11-325-1893
L ) . . PP -
pE79-1 1 %,133,000. 00 U S TREASURY 118, 53 4,833, 006. 21 ;
21 750% 1i-15-1993 &
bepi-o 1 125, 00G. 00 U 5 TREASURY 12E. 75 158, 437. 54
i1. 875% 11-15-2003
0604-0 1 1,000, 000. 0D U S TREASURY . 138, 15 1,267,500. 00
' 11. 875% 11-15-2003
-
06085-0 1 1,500, 0006. 66 U S TREASURY o 125, 78 1,901, 2350. DO %
11. 875% 11-15-2003 g
0&807-0 1 75,800 DO U S TREASURY 198. 75 85, B6R. 50 -
11. 8757 11-15-20063 |
B 4
pBuaA-8 1 4,000, 000. 00 U 5 TREASURY . . ieg. 75 5, 070, 008. 00
11. 875% 11-15-8003 =
0621-1 1 %, 500, 000. 0O U S TREASURY 125, 75 %, 563, 000. 0D E
11.875% 11-15-2003
ge79-1 1 2,250, 00D. 00 U S TREASURY . . . 125, 75 2,851, 875. DO :
11. 8752 11-15-2083 i
os12-1 2 D.000, BbO. bo v & TREASURY . 130, 25 2,605, 000. 0D
12. 000% oa-18.3p1x -




Us OBLIGATIONS US TREASURIES

FUND  HGR PAR/SHARES DESCRIPTION

0871-0 121 20,000, Q0D. 0D U S TREASURY

A2. 3754 05-15-200%

g0s01-0 1 i,000,000.00 U 5 TREASURY
12. 625% 08~15-1994%

0s0%-0 1 2,000, 000. 0D U S TREASURY
12. 625% 08-15-199Y%

ps09-0 1 9,250, 0040. 00 U S TREASURY
12, 625% 0D8-15-1994%

06180~0 1 9,250, 000. 0D U S TREASURY
12. 625% 08-15-199%

ns1a-1 1 &, 550, 000. GO U 8§ TREASURY
12. 6257 08-15-199%

0612-1 1 &, 000,000.00 U 8§ TREASURY
12. 625% 08-15-1939%

Dei%-0 1 1,500, 000. GO WV 5§ TREASURY
12. 257 08-15-199%

0a79-1 1 13,500,000, 00 U 8 TREASURY

12. 625% 08-15-199%

o601-0 1 1.5p0,000. 0O U S TREASURY
13. 000% 11-15-19890

psow-2 1 1.3%08.000. 00 U 8 TREASURY
13. 0D0% 11-15-1990

0605-0 1 1,850, 000.00 U S5 TREASURY
13. 0004 11-15-1990

0606-0 1 1.135.000. DO U 5 TREASURY
13. 000% 11-15-1990

06D08-0 1 18.250,000. 00 U S TREASURY

13. 000% 11-15-1990
ps09-0 12 7.350,000. 00 U S TREASURY
13. 0004 11-15-1990

osi0-0 1 10, 600. DC0. 00D U § TREASURY

i3.000% 31-15-1990

0611-1 1 6,175, 000. 00 U 5§ TREASURY
13. 600% 11-15-1990

0612-1 1 800, 00D. OO U S TREASURY
13. 0004 11-15-15990

06615-1 1 1.600.000. €O U 5 TREASURY

13. 000% 11-15-19910

UNIT

MARKET
131.
1z22.
122.
122.
122.
122,
122.
122,
122,
11%.
11%.
l114.
11%.
114,
114%.
11%.
11%.
11%.

119,

62

81

81

81

81

Bl

81

a8l

81

81

81

81

81

a1

81

21

81

B3l

81

MARIKET VALUE

26,325,000,

1,228,120,

2, %56, 240.

11,360,110

11,360:110.

8, 0%%, 186.

7,368, 720,

1, 842,180

16, 579, 624.

1,722,180.

1,538,480,

2,12%, 022,

1,303,116,

20,953,190,

8,438, a2,

12,170,072,

7089, 6%1.

818, ¥95.

1,836,992,

00

L]

0o

.00

oo

0o

go

an

oo

oo

80

13¢]

20

1}

[N

oo

aa

oo




.
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Us OBLIGATIONS US TREASURIES
, _ UNIT
FUND MER PAR/SHARES DESCRIPTIGON MARKET MARKET WALUE 4
0379-1 1 7.900.000. 00 U 5 TREASURY 11i%. 81 9,070, 2%8, 00 'g
13%. 6aov 11-15-199p ?
&
pE01-8 1 1,250, 000. 00 U & TREAMSURY 124, 831 1,560,150 po0
13. 125 05-15-199% -
os50%-0 3 2,500, 00b. Db U & TREASURY 12%, 81 3.120,300. DD -
13. 135y 05-15-199y%
B505-0 1 500, 400. 00 U & TREASURY 124%. 81 62%.060. DO :
13. 125% 05-15-199% 5
B606-0 1 1.090,000.00 U S TREASURY 124%. 81 1,248,120, g0 -
13,1257 05-15-199y ;
nsp7-0 1t 25bh, 000. 0O U 5 TREASURY 13a%. 81 312, 030. 00
13.128% 05-15-199%
-
661:i-1 1 5. 000, 600. 0C U S TREASURY 12%, Ba 6,240, 600. 00 ;
13.128% 05-15-199%
psia-1 1 1,600, 008. 00 U 5§ TREASURY 12%. 81 1,2%8.,120. 00 -
13. 31254 05-15-159% .
£
0871-0 1 11,000, 000. B0 U § TREASURY 12%. B1 13, 729,320, 00
15.138% 05-15-199% -
osu9-8 2 2,000, 000. 00 U § TREASURY 138. 0D 2.760.000. 00 :
13. 375% 08-15-2001
osi10-8 1 3,250, 000. 00 U 8 TREASURY 138. 00 %.4%85,000. 00
: 13. 375% p8-15-2001
0511-1 1 1,300, 000. 00 U S TREASURY 138, 00 1.79%,000. 00
13. 3754 DB-15-2001
0B01-0 1 1,000,000, 00 U 8 TREASURY 119 &5 1.196,560. 80
13. 750% 07-15-1991
[ ]
DEOB-0 1 25, 000, D00, 0D U 8 TREASURY 119. 65 29.91%, 000, 00
13. 750% 07-15-1991
0608-0 1 13,080, 000. 0D U 5 TREASURY 119. 65 15. 555,280, 00 -
13, 750% 07-15-1991 :
L4
0610-0 1 28,000, 000. DO U S TREABURY 119. 65 33. 503, 880, 00
13, 750% D7-15-1991 -y
o508-0 1 30.229, 000. 00 U 8 TREASURY 1i2. 25 33,932, 052. 50 ¥
13 875% 08-15-1889
]
0609-0 1 5,800, oga. 00 U 5 TREAGURY 21225 11,080, 500, 00 ¢
1%. 8757 0B-15-1889 S
v610-0 1 16,531, p00. 00 U 5 TREAGURY 112. 25 18. 556, 047. 50 —
13.875% DB~A5-1989 5
-




Us OBRLIGATIONS

FUND

osil1-1

nE15-1

neD8-0

0611-1

o6x'%-0

DE08-0

0611-1

0612~1

D615~

0871-0

0879-21

US COBLIGATICONS

FUND

t601-0

0611-1

0614%-0

b&E0L-0

MGR

PAR/SHARES

6,700, 000. 0D

7%0.000. 00

5,000,000. 00

13.008, 0008, 0O

1.500,0008, DO

50.200.000. DO

9.300.000. DO

36.700.000. DO

600. 060. 00

i10.000.000. 00

21,300, 000. 00

2,291.696.,000. 00

MGR

PAR/SHARES

19,000, 60O

29'%. D00. 00

38, 000.00

20.000. 00

US TREASURIES

DESCRIPTION

U § TREASURY
13. 8757

U S5 TREASURY
13. 8754

U S TREASURY
1%. 0004

U § TREASURY
i%. 000D%

U 5 TREASURY
1%. 0004

U S TREASURY
1%. 500%

U S TREASURY
14%. 5004

U 5 TREASURY
1%. 540074

U 8§ TREASURY
1%. 500%

U S TREASURY
iy, 500%

U 5§ TREASURY
1%. 5004

SECURITY CL

US AGENCIES

DESCRIPTION

AMERICAN MAJXL LINE ALASKAN

6. 000%

AMERICAN MAIL LINE ALASKAN

&. 0004

AMERICAN MAIL LINE ALASKAN

6. 00D4L

AMERICAN MAZXL LINE AMERICAN

6. 0007

p8-15-194a9
08~15-19389
07-15-1988
07-15-1988
D7-15-1588
07-15-198%9
07-15-1989
07-15-1949
07-15-198%
07;15-1989
07-15—1589

ASE TOTAL

03-01-1993
03-01-1993
03-01-1953

03-01-1993

UNIT

MARKET

112,

112.

106.

106.

106.

113,

113.

113.

113.

113.

113,

25

96

96

96

09

09

09

a9

09

[+1:)

UNIT

MARKET

89.

89,

85.

57

57

57

89. 57

MARKET WVALUE

T.520,750.

830,650,

5,348, 4+50.

13,905,970,

1.60%, 535,

B&, 773,188,

10,517,742,

%1, 505,498,

678, 56+,

11,309.%00.

2%, 65%. %92,

2,466, 572, 536

B

Do

oo

oo

0o

oo

oa

o8

Lo

oQa

oo

. 52

MARKET VALUE

17.019.

263,350,

34, 038.

25

50

50

17.815. 00




US QBLIGATIONS

FUND

061i1-1

06i%-0

06R1-0

0511~1

B61%-0

0601 -0

0&611~-1

061%-0

0601-0

0611-1

061%-0

0611-1

D6311-1

D61l-2

0a08-0

beip-0

0612-1

oez71-0

0605-0

PAR/SHARES

29%, pado.

33, 000.

19, 000.

29%.000.

38, 000.

19, 0400.

29%, boh.

38.,000.

192.000.

2494, aao.

38, 000.

+7,000.

3.000.

i,.000,000.

1,800, 000.

600, 000.

500, 000.

20, 80D, 500,

1.600.80¢0.

(1]

oo

0o

oo

Do

0o

o0

no

oo

oo

oo

oo

oo

a0

US AGENCIES

PESCRIPTION

AMERICAN
6. 000%

AMERICAN
6. 000%

AMERICAN
6. 000%

AMERICAN
6. 00D

AMERICAN
6. DODY

AMERICAN
6. DOO%

AWMERICAN
&. 000%

AMERICAN
6. 00042

AMERICAN
&. 0DpO%

AMERICAN
6. 000

AMERICAN
6. 0004

CHANNING
5. 000%

CHANNING
5. 0007

MAIL LINE AMERICAN
03-01-1993

MAIL LINE AMERICAN
03-01-1993

MAIL LINE HONG KONG
03-01-1993

MAIL LINE HONG KONG
03-01-1993

MAIL LINE HONEC KONG
03-01-1993

MAIL LINE KOREAN
03-01-1993

MATIL LINE KOREAN
03-01-1993

MAIL LINE KOREAN
03.01-1993

MAIL LINE LTD INDIA
D3-01-1993

MAIL LINE LTD INDIA
03~-01-1993

MAIL LINE LTD INDIA
03-01-1993

HOUSE
05-01-200%

HOUSE
05-Dl-200%

FEDERAL FARM CREDIT BK

11.500%

10-2D0-1988

FEDERAL FARM CREDIT BK

1%.100%

o4-22-1991

FEDERAL FARM CREDIT BK

1%. 3004

O%-22-1991

FEDERAL FARM CREDIT BK

1%. 1004

O%-22~1991

FEDERAL HOME LN BKS
T. %504

03-27-19a89

FEDERAL HOME LN BKS
T4

02-25-1997

UNTT

MARKET

89.

85.

85,

BS.

89.

a8,

89.

89.

89.

89

a9.

61.

61,

10%.

11T,

117.

117.

Q2.

57

57

57

57

57

57

57

57

57

87

57

38

38

T1

856

a6

96

81

a7

MARKET Wat UE

263.350.

3%.038.

17.019.

263, 350.

3%, 038,

17.019.

263.350.

3%.038.

17.019.

263.350.

3%, 038,

28,851,

1.8B%1.

1.0%7F.190.

2,123, %42,

707814,

707, 81%.

19, 8562, %00.

1l1.4%86.000.

50

50

25

50

50

50

50

25

50

50

as

61

oo

oo

00

oa

1]

ag

i

ez




US OBLIGATIONS

FUMD

MGR

Ns0G-0 1

os16-0 1

0606-0 1

os11-1 1

0614%-0 1L

gs871-8 1
0s12-1 1
osi%-0 1
0601-0 1
060%-~-0 1
QSUE—U 1
0s09-40 1
De10-0 1
oeDSs-0 1
os08-D0 1
0611-1 1

psis5-1 1

06511-1 1

06r2-1 1

PAR/SHARES

800, 000.

1.000.000.

525, 000.

1,000.0D0.

100.000.

10. 000, 000,

2,150.000.

100.000.

1,500,000,

2. 000, 000D.

2,000, 080.

2,000,000.

500. 000.

i101.200.

101, 200.

253,000,

50, 600.

1, 59%, 000.

335, 000.

0o

no

no

no

oo

0n

Do

0D

oo

00

oo

oQ

(R 4]

oo

VS AGENCIES

DESCRIPTION

FEDERAL HOME
7.875%

FEDERAL HOME
7. 8757

FEDERAL HOME
9.100%4

FEDERAL HOME
8.1a0%

FEDERAL HOME
9.100%

FEDERAL HOME
9. 4504

FEDERAL HOME
10. 750%

FERERAL HOME
10.750%

FEDERAL HOME
11. 700%

FEDERAIL HOME
11. 7004

FEDERAL HOME
11. 7004

FEDERAL HOME
11. 700%

FEDERAL HOME
1i.700%

FEDERAL HOME
8. 050%

FEDERAL HOME
&. D504

FEDERAL HOME
8. 0507

FEDERAL HOME
8. 050%

FEDERAL HOME
8.125%

FEDERAL HOME
8. 1254

LN BKS
D2-25-~1997

LN HBKS
02-25-1997

LN BKS
01-25-1991

LN BKS
01-25-.1991

LN BKS
£1-25-1991

LN BKS
Dg-25-1988

LN BKS
05-25-1993

LN BKS
05-25-1993

LN BKS
07-26-1993

LN BKS
07-26-1993

LN BKS
07-26-1993

LN BKS
07-25-1993

LN BKS
07-26-1993

LN MTG CORP
03-15-1996

LN MTG CORP
03~-15-1996

LN MTG CORP
03-15-1996

LN MTG CORP
03-15-199%6

LN MTG CORP
03-15-2000

LN MTG CORP
D3-15-2000

UNIT

MARKET

92,

S2.

103,

103,

103,

102.

109,

109.

113

113,

113.

113,

113,

7.

S7.

987.

97.

92.

az.

87

15

15

25

90

=14}

25

25

MARKET WALUR

743,000

928.750.

S41. 569.

1,031,560,

103.156.

10, 23%,.400.

2,348, 875.

i09.250.

1.708.590.

2,278,120.

2,278,120.

2,278,120.

569, 530.

98, %17.

S8, %17.

2%6, 042,

4“9, 208

1, %75, 077,

309,037.

oo

oo

ao

oo

oo

0o

0o

oo

[oF]

0o

oo

21}

1Ry

oo

oo

50

50

50

50




US OBLIGCATIONS

FUND MGR

payo-1 1

D611-~1 1

ps12-2 1
0879-1 2
0608-0 1
0604%-0 3
0685-0 1
0606-0 1
ps08-0 1
06D05-D0 1
0B106-0 1
r611-1 2
p512-1 21
o61%-9 1

ga879-1 1

0&g1D-0 !

060B-0 1

D6B9-0 21

0614%-0 1

PAR/SHARES

2,

THE, DOD.

706, D00

9p2,000.

157, 000.

847.,100.

489, 600,

&86.400.

259, 204,

448, 000.

+32, 000.

576, 000.

T4%. 000.

432, 000.

28, 800.

“658, BDD.

150, 0060.

Eas5, 000,

ade6, 000,

275,000,

oo

oo

oo

oo

ap

oo

ga

00

oo

oo

oo

00

ap

oo

DO

0o

o

US AGENCIES

DESCRIPTION
FEDERAL HOME
%, 1257

FEDBERAL HOME
8. 200%

FEDERAL HOME
8. 200%

FEDERAL HOME
5 200%

FEDERAL HOME
& 200%

FEDERAL HOME
8. 375%

FEDERAL HORE
8. 3754

FEDERAL HOWE
a. 375%

FEDERAL HOME
B. 375%

FEDERAL HOME
B, 375%

FEDERAL HOME
8. 37574

FEDERAL HOME
8. 3757

FEDERAL HOME
8. 3754

FEDERAL HOME
B. 375%

FEDERAL HOME
8. 3757

FEDERAL NATL
7. 050%

FEDERAL NATL
T.375%

FEDERAL NATL
7. 3754

FEDERAL NATL
T.375%

LN MTG CORP
03-15-2p00

LN MTG CORP
03-15-199%

LN MTG CORP
D3I-15-199Y%

LN MTG CORP
03-15-199Y%

LN MTG CORP
09-15-2605

LN MTG CORP
09-15-1997

LN MTG CORP
09-15-1997

LN MTL CORP
09-15-19897

LN MTG GORP
09-15-1997

LN MTG CORP
09-15-31997

LN MTG CORP
£9-15-1997

LN MTG CORP
D9-15-1597

LN MTG CORP
09-15-1937

LN MTG CORP
09-15-1997

LN MTG CORP
09-15-1997

MTG ASSO0C.
06-10-1992

MTG ASS0C.
12-10-1993

MTE ASSODC.
13-10-1993

MTG ASSOC.
12-1H-1993

UNIT

MARKET

22a.

96.

86,

896,

LER

98,

as.

-1

BE.

9%,

56.

885,

986,

96.

a4,

- Lo

9y,

9y

25

25

25

25

gt

50

Bo

50

50

50

50

50

50

50

50

78

25

a5

25

MARKET WALUE
688,185, 00
2,60%. 535, 00
868,175. 0D
3,038,812, 50
88D, 803, 00
wT2, 46%. 00
83, 376. 0D
250,128, 00
1,389,600, DO
%156. 880. 0D
555. 849, 00
3,612,960, DO
%16. 880. 0O
27.792. 00
1,417,392 00
1%2.,171. &0
494, B2, 50
754, 080. 0O

250,187. 50

R ;.“n'fJ 6:’4—:--‘&#'

. |

Frs

et

R |

.

wnd




US OBLIGATIONS

FUND

MGR

g6i5-1 b B

os871-0 1

pe12-1 1

80615-1 1

0879-1 1

p871-0 1

ga7i-0 1

os12-1 1

DEv1-0 1

0608-0 1

o0s08-0 1

0611-1 1

0615-1 1

o&s08-0 1

0609-0 1

neos-o0 1

0612-1 1

oeoa-0 1

o608-0 1

PAR/SHARES

15.

5.

10,

10,

20,

22,

20.

200, 0D0.

oo, 000,

800. 000,

4“00,000.

00O, 0DO.

boo. BOD.

oo, O0po,

boo.noo.

000 00D.

DoO0. DOD.

600, 000.

000, 00D.

%00, 000.

Doo., 0G0,

ogo. DDO.

000, 0ODD,

00D, 000.

000,000,

g00.00D.

oo

DO

00

oo

Do

US AGENCIES

DESCRIFTION

FEDERAL NATL
7. 375%

FEDERAL NATL
7. 6507

FEDERAL NATL
9. 200%

FEDERAL NATL
9.200%

FEDERAL NATL
9. 200%

FEDERAL NATL
9, 350%

FEDERAL NATL
10. 4504

FEDERAL NATL
10. 8754

FEDERAL NATL
i0. 8754

FEDERAL NATL
10. 2004

FEDERAL NATL
10. S00%

FEDERAL NATL
10. 9004

FEDERAL NATL
10. 900~

FEDERAL NATL
10. 850%

FEDERAL NATL
10. 950%

FEDERAL HNATL
11.150%

FEDERAL NATL
11.150%

FEDERAL NATL
11. 300%

FEDERAL NATL
il. %507

MTG ASSO0C.
12-10-1993

MTG ASSOC.
04-11-159%

MTG ASS0C.
06-10-1937

MTG ASS0C.
06-10-1997

MTG ASSOCC.
06-10-1997

MTG ASSOC.
pD2-12-1996

MTG ASSOC.
0%+-11-1988

MTG ASSCC.
O%-12-1993

MTG ASSOC.
D4%-12-1983

MTG ASSOC.
11-12-1980

MTG ASSOC.
11-12-1990

MTG ASSOC.
11-12-1990

MTG ASSQC.
11-12-199D

MTG ASSOC.
063-10-1893

MTG ASSOC.
03-10-1993

MTG ASSOC.
05-10-1990

MTG ASS50C.
066-12-19895

MTG ASSO0C.
12-11-1989

MTG ASSO0C.
p1-10-1990

UNIT

MARKET

94,

95.

i01.

1021,

10%.

1p2.

ip2

110.

iio0.

108.

108.

i108.

i08.

110

110

107.

i112.

i1D07.

108.

25

03

71

71

71

. B85

18

i8

09

oS

09

o9

37

.37

96

65

68

12

MARKET VALUE

188,500.

1%, 254%. 650

1,830.,9%2.

%06, 876.

6,103, 31%0.

5,125, 000.

10, 265,600,

11.018,700.

22, 037.%00.

1,080, 94%D.

648, 56%.

1, 080,9%0.

#32,376.

5. 518,750,

5.518, 750.

23, 753, 180.

9,012, 480.

21, 537,400,

6, %87, 500.

00

oo

00

oo

oo

oo

134}

oo

oo

oo

no

00

oo

oo

2 +]

a0

0O

oo

oo




US OBLIGATIONS

FUND MGR

0601-0 i

o60%~-0 1
0eps-p 1
0606-0 1
p607-0 1
0550-0 1
del2-1 2
0e14-0 1
0DeD&-0 1
0509-0G 1
0610-0 1
0611-1 1
oexz2-1 1

0D879-1 1

0611-1 31

i611-1 1

bpgra-1 1

087B9-1 1

bDEDY-0 i

PAR/SBHARES

&4 0.008. 00

2.275,000. 00

1.890.000. D

1.660.000.00

325.000. 00

375.000.00

825, 000. DO

350, 008. 00

1,000.000.00

1.000,000. GD

3,000.000. 00

a8.000.000. 00

6., 000.000. 00

6., 000.000. D0

1%, 000.,000. DO

10.000.000. 0O

2,500.000. 00

2. 500,000. 00

350000, BD

US AGENCIES

DESCRIPTION

FEDERAL NATL
11. 7004

FEDERAL NATL
1. 700%

FEDERAL NATL
11,7007

FEDERAL NATL
1. 700%

FEDERAL NATL
11. 7004

FEDERAL NATL
11. 700%

FEDERAL NATL
i2. 700%

FEDERAL NATL
11. 700%

FEDERAL NATL
11. 700%

FEDERAL NATL
11. 700%

FEDERAL NATL
11. 700%

FEDERAL NATL
11. 700%

FEDERAL NATL
11. 7D0%

FEDERAL NATL
11. 700+

FEDERAL NATL
11. 7504

FEDERAL NATL
11. 2004

FEDERAL NATL
11. 8D0%

FEDERAL NATL
11_go00%

FEDERAL NATL
11. 950%

MTG ASSQOC,
11-10-1988

MTG ASSO0C.
11-10-1833

MTG ASSOC.
11-10-1988

MTG ASSOC.
11-10-1988

MTG ASSOC.
11-10-19388

MTEG ASSOC,
11-10-1988

MTG ASSOC.
11-10-1988

MTG ASS0C.
11-10-1988

MTG ASS50C.
05-10-1995

MTG ASSO0C.
05-10-1995

MTG ASSOC.
05-10-1985

MTG ASSODC.
05~-10-1995

MTG ASS0C.
05-10-1985

MTG ASSOC.
05-10-1985

MTG ASSOC,
12-12-1395348

MTG ASSO0C.
11-10-1989

MTG ABSOC.
11-16-1989

MYG ASSDC.
11-10-1989

MTG ABSOC.
01-18-1995

UNIT

MARKET

i05.

105,

ip5,

105.

105,

105,

108.

105,

115.

115.

115.

115.

i185.

115

1p6.

108,

108,

108.

11 6.

%6

*6

6

Y6

56

56

62

MARKET WVALUE

675, 001.

2,399, %19,

1,898, %4%2.

1,750,785,

Iv2, 77,

395, 508.

870,119,

369, 1%1.

1.155, 620.

1,155, 620.

3.%66, B60.

9., 2%%, 960.

6,933, 720.

6,333, 720.

20,145, 890.

1G. 850, 0900.

2,712,500,

2,712,500,

408.,187.

oo

L g

75

25

50

1} ]

6o

on

[1R]

0g

0o

oo

op

0o

50

|

4 2 ) 13

[ n.,J

P

. |

S |




uS OBLIGATIONS

FUND MGR

o606-0 1

ogoa8-a 1

0g16-0 1

0s11-2 1

D&Er2-1 1

peis5-1 1

0879-1 1

os01-0 3

o0604%4-0 1

pRO7-0 21

0&08-0 3

0609-0 1

0611~ 1

0612-1 1

0615-1 1

p608-0 1

nG12-1 1

060%-0 !

De0Z-0 1

PAR/SHARES

400, D000,

5,000, 000.

5,000, 000.

11.000,000.

%,350,000.

250, 000.

500, 000.

165.000.

2,445, 000.

200, 000.

11,0008.000.

1.000.,000.

5,000, 080.

7,590, 000.

1.000.000.

3.000,000.

2,000,0D0.

2.000.,000,

2,250,000,

oo

oo

0o

oo

Do

oo

US AGENCIES

DESCRIPTION

FEDERAL NATL
11. 950%

FEDERAL NATL
11. 8507

FEDERAL NATL
11. 850%

FEDERAL NATL
11. 8504

FEDERAL NATL
11, 9504

FEDERAL NATL
11. 9507

FEDERAL NATL
1. 8504

FEDERAL NATL
12. 0D0%

FEDERAL NATL
12. 00D%

FEDERAL NATL
i12.000%

FEDERAL NATL
12. 000%

FEDERAL NATL
i12. 000%

FEDERAL NATL
12. 0O0%

FEDERAL NATL
i12. DOO#

FEDERAL NATL
12. 000%

FEDERAL NATL
12.100%

FEDERAL NATL
12.100%

FEDERAL NATL
13. 2004

PATRIOT SHIPPING CORP PATR ¥

8.100%4

MTG ASS0C.
01-10-19%5

MTG ASSOC.
G1-10-1995

MTG ASBOC,
01-10-1995

MTG ASSOC.
01-10-1995

MTG ASSCC.
01-10-1985

MTG ASSQC.
01-10-1995

MTG ASS50C.
01-10-19895

MTG ASSOC.
D4¥-10-1992

MTG ASS0C.
0%-10-1992

MTG ASSOC.
D4-10-1952

MTG ABS50C.
0%-10-1992

MTEG ASSOC.
0%-10-19392

MTG ASS0OC.
04-10-1992

MTG ASSOC.
0%-10-1992

MTG ASS0C.
O%-1D0-1932

MTG ASSOC.
03-10-19589

mTG ASS50C.
03-10-1989

MTG ASSOC.
05~312-19388

04~12-200%

UNIT

MARKET

116. 62

116. B2

116. 62

i1l16. 62

116. 62

116. 62

116. 62

113. 56

113. 56

113. 56

113. 56

113. 56

113. 56

113. 56

113. 56

107. 03

107. 03

106. 59

895, 66

MARKET VALUE

Y66, 50D,

5,831,250,

5,831,250,

12, 828, 750.

5,073,187

291, 562,

583.125.

187.377.

2,776, 590.

227, 12%.

12,4931, 820.

1,135,620,

5.678,100,

8,732,917.

1,135, 620,

3,210,930,

2:.1%0.620.

1, 065. 9%0,

2,152,507.

ll

oo

oo

00

oD

. 50

50

30

S0

on

co

Ga

oo

80

oo

oo

o0

oo

50




US OBLIGATIONS

FUND MGR PAR/SHARES

peEOoO9-~0 1 1.500,000. 00
0611 -1 3 2,5p0., 000 UD
0612-1 1 1.0060.000. 00
06X5-1 1 250,080, 00
0611-1 1 20.000. Do
06311-1 3 S0%, 000. 00
0612-1 1 %39, 000. 00
ocE79-1 1 S04, 000, 00
0511-1 1 50.000. Q0
0605-0 1 3080.060. 00

0609-0 1 600, 0D00. GO

agro-0 1 150, 000G. 00
o601~0 1 135,0p0. 00
os05-0 1 856G.00D0. 00
0607-0 3 200, 000. 0D
o&03-0 1 2,315,000, 00

o060%-0 1 S5p.000. 0D

osp5-0 1 820.000. 80

DEDE-Q 1 250, 000. DO

Us AGENCIES
PDESCRIPTION

PATRIOT BHIPPINLG CORP PATR
s.1a0% Q%-12-2004

PATRIOT BHIPPING CORP PATR
8. 100% by-12-200%

PATRIOT SHIPPING CCRP PATR
&8.100% Q4 -12-2004

PATRIOT SHIPPING CORP PATR
8. .100% O%-12~-200Y4%

PRESBYTERIAN MINISTRIES
5. 200% 11-01-2003

PUGET SOUND TUG & BARGE

9. 1254

PUGET SOUND TUG & BARGE

9.125%

02-15-2002

02-15-2001

PUGET SOUND TUG & BARGE

9. 125%

ROCKY MTN METHODIST HOME

5.150%

TENNESSEE
5. 700%

TENNESSEE
5. 7007

TENNESSEE
5. 700%

TENNESSEE
7.3c60%

TENMESSEE
7.300%

TENNESSEE
7.300%4

TENNESSEE
T7.300%

TENNESSEE
7.35074

TENNESSEE
7. 350%

TENNESSEE
7.350%

02-15-2001

07-01-2005

VALLEY AUTH
05-15~1992

VALLEY AUTH
05~15-1992

VALLEY AUTH
05-15-1992

VALLEY AUTH
10-01-1996

VALLEY AUTH
10-01-1996

VALLEY AUTH
10-01-1996

VALLEY AUTH
10-01-1996

VALLEY AUTH
07-01-1997

VALLEY AUTH
07-01-1997

VALLEY AUTH
07-21-1997

UNIT
MARKET

85. 66

95, 66

895. b6

95, 66

66. 53

181, 7%

101, 7%

103, 7%

B51. 63

8a. 87

88. B7

£8. 87

85. 93

95, 83

95. 83

95. 93

88. 62

0. 82

20. 62

MARKET VALUE
1,435, 005. 0D
2,391,675 00
956. 678. 00
239,167. 50
13.306. 20
B19,77%. 80
U6, bED. 55
819,774, &0
30, 816. 00
266,625, 0¢
533, 250. 00
133,312, 50
129, 514%. 95
815, +6%. 5O
191, 87w, go
2,220,941, 55
493, #37. 50
806, 562, 50

2265, 562. 50

P IS RN R |

4
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.




US OBLIGATIONS US AGENCIES

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

fGos-0 1 i.%50,000. 00 TENNESSEE VALLEY AUTH 90. 62 1.31%,062. 50
T.350% D7-p1-1997

0830-0 1 450, 0C0Q. 00 TENNESSEE VALLEY AUTH 90. B2 %07, 812. 50
7.350% 07-01-1997

0s11i-1 1 1.950, 000, 00 TENNESSEE VALLEY AUTH 90. 62 1,776,250, 00
7. 350% 07-01-1997

0875-1 1 520, 000. 00 TENNESSEE VALLEY AUTH 50. 62 w71.,250. 00
7.350% 0¥-01-1997

0s11-1 1 2,000,000, 00 TENNESSEE VALLEY AUTH 90. 00 1.8060,000. 00
7. 350% 01-01-1998

os05-0 1 1.150.000. 00 TENNESSEE VALLEY AUTH 89. 75 1,032,125. 00
7.350% 04-01-1998

gs06-8 1 T5.000. 00 TENNESSEE VALLEY AUTH 89. 75 67,312. 50
7.350% 0%-01-1938

0G07-0 1 325, 000. DO TENNESSEE VALLEY AUTH 89,75 2831, 687. 50
7.350% C%-01-1998

Deog-0 2 300, D00. 0D TENNESSEE VALLEY AUTH 89. 75 269, 2%0, 0G
7.350% fy-01-1998

0610-0 1 550, DB0. 80 TENNESSEE WALLEY AUTH 89. 75 %93, 625, 00
T.350% G4-31-1988

og1l1-1 1 1,515,000. 00 TENNESSEE VALLEY AUTH 89. 75 1,359,712 50
7.350% 0v-01-1998

aa79-1 1 735, 000.00 TENNESSEE VALLEY AUTH 89. 75 659, 662. 50
7.3504 O4%-01-1998

os85-0 1 875, pgo. DO TENNESSEE VALLEY AUTH 890. 62 B8B83, 583. 75
7. +00% 10-01-1997

o6Da-0 1 1,000,000. DO TENNESSEE VALLEY AUTH 50. 62 906, 250. 0O
T.4%00% 10-01-1997

0609-0 1 750,000, 00 TENNESSEE VALLEY AUTH 90. 62 679, 687. 50
7.400% 10-01-1997 '

ps11-1 2 2.000.,000.00 TENNESSEE VALLEY AUTH 80. &2 1,812, 500. DD
7.%00% 10-01-1997

osl2-1 1 3,300,000. 00 TENNESSEE WVWALLEY AUTH 89p0. 62 2,990, 625. 00
7.%00% 10-01-1997 .

373, 797.,900. 00 SECURITY CLASS TOTAL 396,395, 366. 10




GOVT SFONSDRED BANKS

FUND

bDE11-1

0s12-1

oCB1Y-0

n879-1

o605-0

D6O8-~0

0612-1

0614-0

0601-0

0B60%-0

oG05-0

D606-10

DE07-0

oe08-0

0620-0

DE1%~-0

Da7TH-1

PAR/SHARES

25. 000, 000.

4,500, D00

1,008, 000,

10, 00D, GOO.

2. 006, 000.

2,500,000,

7,800, 000,

160, 00O,

B25., 00D.

2,175, 000.

4,310,000,

820, 000.

3210, 000.

2, 795, 000.

%, 850, DDOD.

415, pod,

100.000.

69, 500. 080.

00

Da

0o

oo

Do

0o

oo

oD

oD

oo

ao

oo

DO

0o

oo

oo

DEVELOPMENT BANKS

DESCRIPTION

EXIM BANK
&. 840

EXIM BANK
8 a0ox

EXIM BANK
8. 8004

EXIM BANK
8. 800%

INTL EK FODR
6. 3757

INTL BK FOR
6. 375%

INTL BK FOR
8. 3757

INTL BK FOR
8. 3754

INTL BK FOR
B. BEOY

INTL BK FOR
8. 850%

INTL BK FOR
8. 850%

INTL BK FOR
8. 8504

INTL BK FOR
8. 8507/

INTL BK FOR
8. 85074

INTL BK FOR
8. 8507

INTL BK FOR
8. B50%

INTL BK FOR
8. 850%

o4-30-1991

o%-3p-1991

o0%-30-1991

0%-30-1991

RECON & DEWV
10-81-199%

RECON & DEV
10-01-199%

RECON & DEV
1l2-01-20D02

RECON & DEV
12-p1-2001

RECON & DEWV
07-03-2001

RECON & DEV
867-01-2001

RECON & DEV
07-01-20021

RECON & DEV
0D7-031-2001

RECON & DEV
07-061-2001

RECON & DEV
07-01-20601

RECON & DEV
b7-01-2001

RECON & DEV
c7-01-2001

RECON & DEV
07-01-2001

SECURITY CLASS TOTAL

UNTITY

MARKET

i00.

ipo0.

ioe.

100,

87.

87.

23.

83.

87.

ar.

97,

a7.

7.

97.

a97.

97.

97.

oo

Do

ap

&9

(332

39

39

0%

o

oy

oy

oYy

By

D

oY%

oY%

MARKET VALUE

25,000, 000.

%, 500, 000.

1,000,000.

10,000,000,

1. 753, 860.

2,182, 325.

7,285, 0%,

893, 398.

800, 621.

2,110,728,

4,182,639,

795, 769.

300, B39,

2, 712.%07.

W, 706, BBZ2.

h02, 736.

97. 045,

67, 93%, 097.

13 ¢]

[134]

oo

oo

ao

oo

[+ 1]

0g

25

75

50

Go

59

75

5,

oo

oo

.

-




MORTGAGES

FUND MGR

oepa-0 1

og02-0 1

0608-0 1

0G0a3-0 1

pa7v-1 1

0879-1 1

osoa-0 1

pa79-1 1

gs0a8-0 1

c879~1 1

0e05-0 1

os08-0D 1

o6i0-0 1

ge0a-0 1

0610-0 1

0611-1 1

08121-1 1

0611-1 1

PAR/SHARES

134, 5%5.

28.4%75.

881, 36%.

2,999, 24%6.

480, B2%.

480. 062.

1%6.,811.

979, 412,

3,507, 357

2.%02, 299,

1,08%, 887.

147,939

246, 565

¥93.,130.

145, 849,

48. 616.

51,398,

1.535. 562.

530, 3311.

&0

82

B

36

30

a2

80

.27

50

a8

.27

.45

[0

59

53

55

oo

60

GNMA/FHLMC
DESCRIPTION

FHLMC 16-011
8. 5007

FHLMC 16-012
8. 5007

FHLMC 16-016
8. 5007

FHLMC 16-03%
8. 500%

FHLMC 16-03%
8. 5004

FHLMC 16-037
8. 5L0%

FHLMC 16-038
B. S00%

FHLMC 16-038
8. 500

FHLMC 16-039
8. 500%

FHLME 16-039
8. 5004

FHLMC 16-04%0
8. TS0%

FHLMC 16-04%0
8. 75D0%

FHLMC 16-04%0
8. 7504

FHLMC 1&-D4%D
8. 7507

FHLMC 16-D0%3
8. 7504

FHLMC 16-04%3
B. 7504

FHLMC 16-045
8. 7507

FHLMC 16-04%5
B. 7507

FHLMC 16-047
8. 7504

PASS THROUGH

PC
10-01-2005

PC
12-01-2005

PC
08-01-2006

PC
12-01-2007

PC
12-01-2007

PC
01-01-2008

PC
p2-01-2008

PC
c2-01-2008

PC
D3-N1-2008

PC
03-01-2008

PC
g63-g1-20028

PC
03-0l1-2008
PC
03-01-2008

PC
03-01-200D08

PC
o4~01-2008

PC
04-D1-2008

PC
05-01-2008

PC
05-p1-2008

PC
05-01~-2008

UNITT
MARKET

83.12

83. 12

93.12

93. 12

93. 12

93. 12

83.12

93.12

93. 12

83.12

893. 62

93. 62

893. 62

93. 62

83. 62

93. 62

93. 62

83. B2

83. 62

MARKET VALUE
125, 235, 59
26,518, 10
820, 770. 82
2,3a7,423. 17
347, 581. 37
47,058, 57
136, 811. 72
812,078. 17
3, 266.226. #5
2,237,141, 40
1.015,726. 37
138, 508. 1%
230, 846. 90
461, 693. 80
136. 551. 67
35,517, 22
%5.121. 89
1,437,669, 92

496, 504%4. 23




MORTGAGES

FUND MGR

0608-0, 1L

0611-1 1
0512-1 1
0875-1 :
060%-8. 1

06040 1

pE05-0 1
0603-0 1
6603-0 1

BE05-8 1

D6501-8 1
0608-0 1
0E09-0 1

pbeiz-1 1
DEDS-0 1
oB11-1 1

0B12-1 1

0E01-0 I

PBR/SHARES

2, 6%6. 036. 00

. 347.930. 25

215, 668. 8%

53, 917. 21

589,71 Q. 80

1,139, %20. 00

1,139.%28.00

5, 597.100. 00

5.68%,.100. DO+

10%., 4+79. 68

522, 793. 80

1.089, 889 14

7,451,105, 02

1,717,650, 82

138.260. 22

7,603, 436. 56

5.628,.660. 36

X, 837, 736. 70

26%. 320, T5

GNMA/FHLMC

RDESCRIPTION

FHLME 16-04%2
8. 750x%

FHLMC 16-D83
9. 5Q0%

FHLMC 16-083
9. I0Q%

FHLMC 16-063
9. 500%

FHLMC 16-079
0. 254%

FHLMC 16-07S
19. 2504

FHLMC 16-079
10. 2504

FHLMC 16-078
10, 250%

FHLMC 16-D79
10. 250%

FHLMC 17-003
8. 0004

PASS THROUGH

PG
a7-01-2008

PC
10-01-2D008

PG
10-01-2008

FC
10-01-2008

PC
05-01-2009

PC
0D5-D1-2009

PC
05-01-2009

PC
05-01-2089

PC
05-01-2009

PC
03-01-2005

FHLMC 17-01%31 PC

11. Q08%

09-D01-2015

FHLMC 17-014%1 P&

11, 000%

08-01-2015

FHLMC 17-014%1 PC

11. Do0%

09-031-2015

FHLMC 17-01%1 PC

11. 0004

02-01-~20X5

FHLWMC 17-231%1 pC

11, 000%

05-01-2015,

FHLMEC 17-014%5 RC

11. 0o0%

10-01-2015.

FHLMC 17-D1%5 PC

11, 000

1G-01-2015

FHLMC 17-01%5 PC

11, OOGA

10-01-2015;

FHLMC 17-0147 PC

1L. 000%

11-0%-20015:

UNIT

MARKET

23. 62

97. 87

87. 87

a97. 87

108,18

106. 38

10& 14

i0a. 18

106G. 138

24. 68

103 8%

103 87

X03. 87

103, &%

19%. 87

103 87

103, AT

103. &7

103, 87

MAaRKET VALUE

2,%77.351. 20

1,319,286. 73

211, 085, 87

52,771 46

570.775. 35

2.1%1, 550. 71

1,1%%.55D0. 71

5,707, YL3. 57

5,707, 753, 57

9%, T49. +8

6%6, 927. G5

1,132,122 3%

7,739, 835. 33

i,78%,.209. 78

1%3.617.30

7. 898, 069. 72

5, 847, 809. 69

3,986, 438. 60

274, 563. 17

rl
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MORTGAGES GNMA/FHLMC PASS THROUGH

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

D&0%-0 X 26%,320. 75 FHLMC 17-0147 PC i03. 87 27%. 563,17
11. Boo» 11-01-2015

Pebds-0 1 343, 616. 97 FHLMC 17-801%7 PC 103. 87 356,932.12
11. 0po% 11-01-2015

g0e06-0 1 68, 723. 39 FHLMC 17-01%7 PC 103, 87 71, 386. 42
11. b00#4 11-01-2015

Ded8-0 1 8,088, 21%. 95 FHLMC 17-01%7 PC 103. 87 8,%01. 633,27
i1. eop# 11-01-2015

nep9-0 1 12,182, 775. 97 FHLMC 17-01%7 PC 1p3. 87 12.65%, 852. 53
11. 00074 1i-01-2015

0610-0 1 %, 916, 365. 95 FHLMC 17-01%7 PC 103. 87 5,106,875, 13

11. 000% 11-01-2015 / :

ie1l1-1 1 15, 95%., %00. %7 FHLMC 17-014%7 PC 103.87 16, 572,633. 48
11. DoO% 11-01-2015

p612-1 1 %, 926, 938. 78 FHLMC 17-014%7 PC 103. 87 5,117, 857. 65
11.c00% 11-01-2015

pa7oe-1 1 7,789,532 50 FHLMC 17-D01%7 PC 163. 87 8,091, 376. B8
11. 0007 11-91-201%

oe08-0 1 4“0, 93%, 326, 62 FHLMC 17-014%9 PC 103, 87 %2, 520, 531. 77
11. 0004 12-01-2015

bs09-0 1 2, 504, ow5. 06 FHLMC 17-014%9 PC 103. 87 2,601,078, 80
11. Doo“ 12-01-2015

ge10-0 21 6.2311., 655. 20 FHLMC 17-D14%9 PC 103. 87 6,452, 355. 83
: 1l1. 000% 12-01-2015

0B11-1 1 1,96%, %70. 50 FHLMC 17-01%9 PC 163. 87 2,040, 593. 73
11. 000% 12-01-2015

0512-1 1 Y, 745,113, 02 FHLMC 17-01i%9 PC 103. 87 4, 328, 986. 1
. 11. 000% 12-01-2015

De15-1 21 65%., 823. 50 FHLMC 17-01%9 PC 103.87 680,197, 91
11. 000% 12-01-2015

0g79-1 1 12.203,290. 75 FHLMC 17-01%9 PC 103. 87 12.676. 168. 26
11. 000% 12-01~-2D15

0s508-0 1 1,105, 57T%. 58 FHLMC 17-018 PC 93. 12 1,029, 566. 32
B. 5007 02-01-2008

be01~-0 1 625, 9%7. 81 FHLMC 17-0186 PC 97. B7 612, B%6. 41
8. 5007 08-01-2016

0e0D8-0 1 9, 3%D.4%82. 78 FHLMC 17-0186 PC 97. 87 9,142, 007. 30

9. 5004 08-01-2016




-
MRRTGAGES GNMA/FHLME PASE THROUGH
-
UNIT {
FUND MGR PAR/SHARES PESCRIPTION MARKET MARKET WALUE !
te08-0 1 9,340,492, 78 FHLMC 17-0186 PC a97. 87 5,142, 007. 30 -i
g. 5004 p8-01-2016 4
N611-1 1 9, %3G, 786. 52 FHLMC 17-80186 PC a7. 87 9,236, 25%. 80
8. 500% p8-01-2016 -
4
g&12-1 1 %, 718, 393. 26 FHLME 17-0186 PC a7. 87 ¥,518,127. 40 ’
9. 5004 08-01-2016
-
gel%-0 1 91%, 790. 52 FHLMC 17-0186 PC 7. a7 895, 351. 22 ;
Q. 500% 08-01-2016 kd
pe78-1 1 A, 21%. 756. 02 FHLMC 17-0186 PC a9%7. 87 2.167.692. 45 -
9, 500% 08-D01-2016 i
0605-0 1 143, 023. #8 FHLMEC 17-019 PC 93. 12 133,195, 27
& 50D% 02-01-2008 -
0611-1 1 %76, 761. 60 FHLMC 17-019 PC a3, 12 B3, 98, 24 £
& 500% 02-01-2008
0612-1 1 2,383, 808. 0D FHLMC 17-~019 PC 8312 2,219,921, 20 -%
8. S00% 0R2-01-~-2p008 g
0G0L-8 2 613, %%&. 87 FHLMC 17-0217 Sp. 58 555, 70%. 92
8. D00% 03-01-2017 -%
. d
0&60%~D 1 1.218.904%. 92 FHLMC 17-0217 8g. 58 1,10%.169. 39
8. 000% 03-01-2017
0605-0 1 1.,150.965. 96 FHLMC 17-0217 sg. 58 1,042,825, 53
8. 0007 D3-01-2017
0s10-0 2 2,711.563. 91 FHLMC 17-0217 a8, 58 2,456, 324%. 39 -
8. 000% 03-01-2p17 k
0E0%-0 8D 332.22%9. 90 FHLMC 17-029 PC 105, 75 351.,333. 11
12. 000% 05-01-2010
e608-0 2 3,488, %13. 95 FHLMC 17-029 PC 105,75 3,628,987, 75
12. pOD% D5-D1-2D1D
B611-1 2 332,229, 90 FHLMC 17-029 PC 10575 351,333 11
12. 8500% 05-01-2010
0879-1 1 2,657, 839. 20 FHLMC 17-029 PC 185. 75 2,810, 66%. 95
12. DODY 65-01-2010
PE03-0 1A 893, 762, 0D FHLMC 17-0%0 PC 107. 00 956, 325. 34
1% 500% i2-01-2p010
‘ -
0610-0 1 893. 762. 00 FHLMC 17-0%0 PC 1p7. 00 956, 325. 3% ¢
i%, S00% ia-g1-2p10 ¥
96312-1 1 %0. 216. 68 FHLME 18-0158D 103. 87 w1, 775. 07 -
11.000% 12-0%-2020 7
I3




MORTGAGES GNMA/FHLMC PASS THROUGH

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE

ge12-1 1 35,529, 9% FHLMC 18-10%38 103. 87 36.506. 72
11. 000% 02-01-2011

o611-1 1 3,272,568, 07 FHLMC 18-54%01 . 8612 3,145, 756. 05
9. 2502 05-01~2012

aeiN-0 1 190.24%7. 9D FHLMC 18-54%01 56. 12 182, 87%. 92
8. 2507 D5-01-2012

0615-1 1 4¥22,769. 9% FHLMC 1B-5%01 96. 12 %06 287, 60
9. 250/ 05-01-2012

0e12-1 1 119, 723. 70 FHLMC 18-9221 i03. 87 12%.,362. 99
11. 0004 08-01-201%

0s12-1 1 2%, 551.11 FHLMC 25-0177 103. 87 25, 502, %6
11. 0004 D3-01-2D011

ge12-1 1 1.2168,688. 26 FHLMC 25-D228 103. 87 1,213,97%, 93
11.000% 03-D1-201%

tg12-1 1 657,218, 20 FHLMC 25-56500 103. B7 682, 685, 40
11.0D0% 19-0p1-2008

pg12-1 1 377.585. 26 FHLMC 25-58B60 103. 87 392.,216. 68
11. 000D% 07-01-2015

Dei2-1 1 435, 506. 52 FHLMC 25-59318 103. 87 w52, 382, 39
11. 0o0% 07-01-2015

0612-1 1 588,91%. 00 FHLMC 25-6253 103. 87 611, 73%. 41
11. 000%4 08-0p1-20815

0612-1 1 787, 33%. 37 FHLMC 25-625% 103. 87 8B17.843. 57
11. DoO% 08-01~2015

0DEil1-1 1 260, 737. 68 FHLMC 25-6307 103 &7 270, 8%1. 26
11. 000% 09-01-2015

o612-1 1 w85, 469. 38 FHLMC 25-6480 103. 87 504, 281. 31
11. DoO% 09-p01-2015

0a79-1 1 5,879, 276. G0 FHLMC 25-6%80D 103. 87 6.210, 97z, 9%
11. d00% 09-01-2315

pe1l1-1 1 336, 4+6%. 63 FHLMEC 25-6531 103. 87 349, 502. 63
11. b00D% p9-01-2015

b611-1 1 290, 977. 060 FHLME 25-6600 103. 87 302, 252. 35

11.000% 09-01-2015 N

pg12-1 1 320, 2948, 53 FHLMC 25-6607 103. 87 332,710.09
11. 000% D9-01-2015

D611-1 1 2,222,189 %% FHLMC 25-6668 1D03. 87 2,308,299, 28

11. 000% 09-01-2015




MORTHAGES

FUND MGR

g611-1 X

o608-0 1
gsib-o0 1
het1-1 1
tB12-1 1
oe15-1 1
iB1s5-1 1
te1k-1 1
6av9-1 1
0g79-1 1
0s083-8 1
6g08-0 1
gsi0-0 21
ber1-1 a
psiz-1 1
pB7S-1 1
0612-1 1

tB11-12 1

9611-1 1

PAR/SHARES

3. 4%63.,115.

$8n, 74t

#,8322, 475,

t,914, 519,

2,610, 595.

%908, 735.

2,770,000,

i.w%1, 000,

65.230, Do,

3,210, 000.

B26., D1%.

1,697,917,

1.1%7,2%1.

2,891, D49,

3.%05,1582.

1.51%,359.

908, 18%.

1,448, 388.

817. 689,

60

31

87

38

26

ay

oo

oo

oo

uo

o6

79

75

21

22

11

16

07

%Yy

GNMA/FHLMEC PASS THROUGH

DESECRIPTION

FH;MC_?B-lE?W

. ond

FHLMC 289-3137y
8_ogdo

[

2]
g8-01-2015
O%-D1-2017

o%-01-~2017

FHLMC 29-1274%

B . oDd%

P¥-01~-2017

FHLMC 29.127y%

B ono#

o4-01-2017

FHLMC 29-127%

8 oodx

0%-D01-2017

FHLMC 35-D003 PC

9. 500%

06-01-2017

FHLMC 35-0003 PC

9. 5004

06-01-2017

FHLLMC 36-0003 PC

9. 5007

06-p1-2017

FHLMC 36-D003 PC

8. 500%

FNMA GR-2463
1. opo%

FNMA GR-24%63
11.pgo%

FNMA GR-2463
11. coo%

FNMA GR-24%63
21.D00%

FNMA GR-2463
11. 000 %

FNMA GR-2463
11.p000%

FNMA GR-260B
8. 500%

FNMA GR-2673
8. 50

5no

D6-01-2D17
08-01-2018
0g-01-2015
09-01-2018
08-01-2015
09-01-2D015
09-01-2016
0
b5-01-2016

8..
br-o1-2016

FNMA CR-20266

8. 500%

07-B1-20186

UNIT

MARKET

103. 87

a94g.

80.

80n.

80.

90,

a7.

87.

ar.

BY.

10%.

10%.

i10%.

10%.

10%.

10%.

93.

a3,

8.

658

&8

68

68

6B

&7

87

av

BY

43

b3

3

43

43

43

3N

. T8

34

MARKET VALUE

3,897,311

435, 969.

2,568, 687.

TATT, %% 0.

2,367, 4%70.

445, 033.

2,711,137,

3.%10,378.

6, D97, 612.

3,141, 787.

862, BeY.

1:.773,25%.

1,398, 14%%.

3.019,325.

3. 560,458,

1.581,551.

847, 735.

1,351,983,

TH3,26%.

Jl

.32

a7

39

19

52

50

75

50

30

L x|

-3 2)

06

07

22

42

36

07

B

NS R

B |

-

¥
’




MORTGAGES

FUND MGR

bHl1i-1 1

oeDB-0C 1

0s511-1 1

0612-1 1

08719-1 1

0G08-0 1

0BD9-0 1

0D610-0 1

0e11-1 1

gs12-1 1

0a7ve-1 1

0610-0 1

DG10-0 1

0608-0 1

0R1D-0 1

0g12-1 1

0B12-1 1

0608-0 1

0608-0 1

PAR/SHARES

62,903.

2,29%, 639.

7., %80, 5%%.

4,130, 351.

917, 855.

855, 140,

427.570.

427, 570.

2,137, 851.

2,992, 991.

4, 06l, 917,

2,283,365,

2,137,801,

11, 776, 696.

4,906, 956.

Y8%, 06%.

366, 9%2.

375.000.

1, 01%.779.

01

82

18

68

93

52

25

26

30

82

L4

86

51

[+F:]

52

a5

79

oo

71

GNMA/FHLMC PASS THROUGH

DESCRIPTION

FNMA GR-29269

B, 5004

FNMA GR-£222
S, 0004

FNMA GR-6222
S. poo%

FNMA GR-6222
9. 0oo%

FNMA GR-6222
9. 000%

FNMA GR-7423
11. 25074

FNMA GR-T7423
11. 2504

FNMA GR-T74%23
11. 2504

FNMA GR-74%423
11. 250%

FNMA GR-7423
11. 250%

FNMA GR- 7423
11. 2507

FNMA WESTSIDE

9. 500%

07-01-2016

0%-01-2016

o0%+-01-2016

04-01-2016

D%-01-2016

05-01-201%

05-D1-~-2014

05-01-201%

05-01-201Y4%

05-01-201%

05-01-201%

805
12-01-2009

FNMA WESTSIDE 806

9. 0D0%

GNMA II POOL
13. pga#

GNMA IXI POOL
13. 0004

GNMA X1 POOL
13. pOOo~4

D7-01-2008

120666
§08-15-201%

120666
08-15-201y%

120666
09-15-201%

GNMA POOL 14618

7. 2504

11-15-2005

GNMA POOL 147D

6. 5004

12-15-2002

GNMA POOL 1470

6. 500%

12-15-2002

UNIT

MARKET

93.

a95.

85,

85.

5.

103.

103.

103.

103.

103.

103.

98.

25.

110,

110,

11i0.

91.

89.

89.

83

83

93

23

75

75

75

75

75

75

18

93

87

87

a7

71

ai

a1

MARKET VALUE

58, 716. 13

2,201,%08. 60

7,176, B6D3. 66

3,962,535 489

8B0. 563. 4%

887.208, 28

Y43, 604%. X%

43, 60%. 1%

2,218, 020. 72

3,105, 229. 01

Y, 21%,239. 37

2,212,512, 33

2,050, 8%2. 63

13.057.%11. 77

5,%%0, 58&8. 0
536, 7B7. 01
336, 552. 528
336, 795. 00

911, 393. 85




MORTGAGES

FUND MGR

0611~1 1

0611-21 1

U612-1 1

DeEQ-0 1

oso4-0 1

D&o4%-0 1

0610~D 1

ngo0Y%-0 1

osQ4%-0 r

D511-1 1

0a7r9-1 1

06lz2-1 1

pavs-1 1
061i1-1 1
ng7s9-1 1
08792-1 1

DEOE-D 3

p511-2 1

pa79-1 1

PAR/SHARES

QSQ.TEE
520.,388.
211, 657.
758, +89,
872, §sa,
713,991,
7. 253.
5T8.151.
1,008.870.
3.%86,621.
777, 596.
1.%13.,528.
655, 769.
1,177,665,
2,650,893,
1,472,360.
681, 605.
&81. 605,

1,915,312,

LT

11

80

w7

36

Y2

95

91

838

31

8%

11

28

16

&1

T7

31

GNMA/FHLMC PASS THROUGH

PESCRIPTION

GNMA POOQL
&. 2504

GNMA POOL
8.125%

GNMA POOL
6. 5004

GNMA POQOL
9. 5004

GNMA POOL
8. 500

GNMA POOL
9. 5007

GNMA POOL
6. 500%

GNMA POOL
9. 5004

CNMAa PQOL
8. 5004

GNMA POOL
10. 0D4%

GNMA POOL
10, coD%

GNMA POOL
10. 000%

GNMA POOL
10, 00o%

GNMA PODL
7. 000%

GNMA POOL
10. 000%

GNMA POOL
10. 0004

GNMA POOL
10, 50D%

GNMA POOL
10. 5007

GNMA POOL
10. 500%

21705
06-15-2008

22602
05-15-2008

2733
06-15-2003

27559
o8-15-2009

avTrT2
11-15-20089

29026
07-15-2009

2967
07-15-2003

30363
09-15-2009

064
06-15-2009

IH245S
12-15-2009

35292
01-15-20190

35888
l2-15-2009

36127
11-15-2009

3617
10-15-2003

37913
12-15-2009

39407

01l-15-2019

w5231
12-15-2010

45231
12-15-2010

w5231
12-15-2010

UMNIT

MARKET

a93.

as.

a9,

98.

98,

98.

B9.

ga.

94,

lpzx.

101,

101,

101.

B7.

101,

101,

1T0%.

104,

10%,

&8

68

81

59

59

59

281

58

25

a5

25

25

23]

25

25

oo

oo

MARKET WALUE

531,223,

190. 0935,

THY, BLT.

859, 782,

703, 9%5.

6, 51%,

570.,017.

994, B76.

3,530, 20%.

787.31b6.

1,%31.197.

BE3., 966

1,032,659,

2,68%., 029,

1.%90, 765.

T08.870.

708.870.

1,991,924%,

31

43

al

69

540

Yy

[+3:]

65

26

95

35

32

1r

oo

aa

80

I

SN

ot Sl ’

i

mwm’ m»M‘ fMWJ Mmmj

PO |

i




MORTGAGES GMNMA/FHLMC PASS THROUGH

UNIT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WALUE
0&01-0 1 Y#l, 737. 2% GNMA PQOOL 90132 96. 56 w26, 550. 31
9. 0004 05-15-2009
oe08-0 1 29%., 4+91. 56 GNMA POOL 90132 8S6. 56 28%, 366. 94
9. 000% 05-15-20089
g611-+1 1L 1,61%,580. 73 GNMA POOL 920133 96. 56 1,560,037. 06
9. 0004 05-15-2009
0612-1 p ! 757, 569. 43 GNMA FOOL D0150 856. 56 731, 52%. 19
9. 0007 08-15-2009
0EDGB-0 1 846, 558. +2 GNMA POOL 90178 96. 56 B817.%4+53. 7
9. 0004 05-15-20608
0612-1 1 84%4%, 4+06. 9% GNMA POOL 90178 96. 56 815, 376. 22
9. boov 05-15-2009
DR1Z2-2 1 2,450, 673. 08 GNMA POOL 91485 96. 56 2.366,%18. 93
9. 0007 05-15-2009
382,395, 7%+5. 6% SECURITY CLASS TOTAL 386, 239.126,. 1%
MORTGAGES FHA PROJECTS/SBA LOANS
UNIT
FUND MGR PAR/SHARES DESCRIFPTION MARKET MARKET WYWALUE
DRLIl1-1 1 1,981, 957. 3} ALDERBROOK TINN 87. 72 1,936,937. 1%
S. 5004 i10-01-2003
0610-0 1 1,387,343, 36 AMERICAN WEST APTS B84%. 86 1,177,357, 8%
R 7. 5007 03-01-2018
f612-1 1 981,708, 1Y% ANDERSON ARMS 85. % 838, 830. 23
T. 5007 02-01-2018
0612-1 1 999, D4+3. 52 AUBURN WVILLA 8%. 97 848, 904%. 26
7.500% g2-02-2018
0DE08-0 1 1,485, 33%. 438 BICENTENNIAL MANOR 85.08 1.263,817.63
7.500% D8-01-20138
D6EO0B-0 1 1,211, 871. 6% BITTERQOT MANOR B%. 48 1.023,825. 51
7.500% 0i-01-20219
0612-1 1 3,576, ¥2%. %1 BROOKHOLLOW WEST &4%. 49 3.036,377.17
7. 5004 o8-01-2018
0e15-1 1 596, 778. +1 BURIEN HAUS 85. 20 505, 4%92. BOD

7.5007 12-D01-2017




MORTGAGES
FUND MGR
060%-0 1
66ig-0 1
0610-0 1
66311-1 1
pa7e-1 1
0612-1 1%
pso07-0 1

0685-0 i

0&605-0 3

060%-0 1

D879-1 1

060%-0 1

06l11-1 1

D521-12 1

eavg-1 1

B&D3-0 1

o6D8-0 %

0e0%-8 1

D615-31 3

PAR/SHARES

31, 045.
1,718, 757.
8.,519,110.
8,075, 049.
1,103, 66Y%.

aﬁ&,ssw.
1,005, 685.
1. 671, 365,
3,830, 716.
1:.311, 968,
%, 282, 796.
1,497.978.
2,667,222,
1,000,153

853, 18%.

93, 225,
1. 97y, 221

389, 66Y%.

%06, 737.

48

27

a8

81

65

a6

213

50

o8

80

%3

B3

76

52

11

at

35

a4

FHA PRCJECTS/S58A LOANS

DESCRIPTION

CASH DE wWOOoDps
F.oa04 61-01-2D1%

CENTURY XX APTS
7.5080% 08-D1-2018

CHARTER MTG £O FHA PROJ.

T.%00% p1-25-2022

PC

CHILDREN"E QRTHOPEDIC HOS5P

5. 315%4 12-01-2001

COMMUNITY MEMORIAL HOSP
8. 7504 O4%-01-2001

CYPRUS GARDENS
8. 000% 12-01-28015

EAGLES MANOR

T.500% 06-01-2p18

EVUCLID APTS

7.500% 05-01-2019

EXECUTIVE ESTATES
7.500% 10-01-2018

FAIRLAWN NURSING HOME
8. 000% 06-01-2017

FOXCROFT APTS
7. 500% 11-01-2018

FULTON WOODS APTS
7.500% p2-p1-20128

GROUP HEALTH CO-0P
7.00D0% 06-01-~15938

GROUP HEALTH LO-0OP
8. 500% 12-01~-2040

HACKHBERRY APTS
7. 0007 12-01-2014%

HEATHERWAY APTS
7. 5D0% 02-01-23018

HEATHERWODD WALLEY
7.500% 01-01-2019

HILL TOP APTS
T.000% ea-Q2-2012

HURLEY SOUTH APTS
T. 5007 131-01-2037

UNIT

MARKET

T6.

BY.

T9.

By

89,

a%.

B%.

BY,

a5,

ay,

a5.

a88.

3.

aY.

B84,

TT.

8%,

T

“&

34

.28

51

07

™

33

63

o5

75

0o

2y

1%

52

79

B3

21

14

MARKET VALUE

330, 818.

1.451. 673,

6,759, 16%.

7,885, £90.

1, 0%3,102.

852, 313.

1.%09, 562,

3,24%2,000.

1,115, 89%,

2,825, 927.

1.273, 295.

2,353, 797.

931, 63%.

828, 574%.

79,049,

1.2%%,530.

300, 891.

I%6, 323.

L)

31

40

s E

56

1y

igp

36

70

29

73

[+ 8

16

Pos

wd A

wﬁmj wwmj mugj

GM»JJ

g

]

.

BV DN

wed

S




MORTLGAGES

FUND MGR

o0t -0 2

0E08-0 1

0609 -8 1

o879-1 1

0612-1 1

06l12-1 1

oe12-1 1

og7Y9-1 1

pRYS-1 1

D611 -

I.I
[

be0&-0 1

0B0E-O 1

0612-1 1

0606-0 1

0601-0 1

0611-1 1

0611-1 1

0611-1 1

0608-0 1

PAR/SHARES

1,583,

1,536,

1, 25%,

1,001,

1,326,

2,067,

20,

&4z,

1,194,

1,175,

1,%18.

2,301,

1.14%8,

532,

1,428,

%, 98Y%.,

8638,

3,386,

590.

60,

723.

095,

8%5.

818,

597.

T4

3i57.

B4 Y.

$23.

763.

0o2%.

833,

an1l.

937.

17,

. Tb

69

67

as

53

a2

52

61

98

79

a4

36

49

67

o2

n3

.40

285

FHA PROJECTS/SEA LOANS

DESCRIPTION

HYDE PARK APFTS
7. 85007 o%-01-2019

McCORD MANOR
7. 5004 02-01-2019

MANCHESTER HEIGHTS .
7.500% D2-D01-2019

MANZANITA MaANOR
7. 5004 12-01-2017

MARIANNA APTS
7.800% 10-01-2017

MISSION TOWERS
7.500% 06-01-2018

PARADISE GARDENS
7.0007 06-01-201%

PINECREST APT BaR
8. 5007 p2-01-2012

PLEASANTOMN CONY HOSPITAL
7.000+4 11-01-2013

PRES JAMES MONROE MANGCR
7. 0004 06-01-2013

PROCTOR NURSING HM
8. 2504 12-15-2001

RAINTREE GARDENS
7.500% 1i-01-2017

SHAN ANN PLAZA
7. 50074 6-01-2019

SKY PARK APTS
7.5004 02-01-2p018

S0UND HEALTH
9. 000% 05-D01-2002

SPRING MEADOW
7.000% 09-01-2013

57T MARY™"S COMMUNITY HOSP
8. BO0~4 11-30-2013

57T. LUKE®S5 GEMRL HOSP
T. 0004 08-01-1998

STRONGSVILLE SR. CTR.
7. 500+ 07-01-2019

UNIT

MARKET

B

a%.

a3.

85.

85.

BY.

a5,

89.

77.

78.

851.

B4,

85.

85.

7B.

8.

a88.

a4y,

EL

%1

ai

o7

34

71

3%

59

296

23

i2

.75

71

12

36

16

95

o8

27

MARKET WALUE

1,3%0., %29,

1,287.1%3,

1,051.%75,

852, 225,

1,131,729,

1,751,801

17%, 210.

57h, 7T28.

931.22%

1.689, 462

1,071,326

1,203, 060.

1

-

877,199

508, 14%9.

1,116, 816.

%, 23%, 828,

765,011,

2,853,576,

S49, 897.

TV

76

13

o7

70

.72

28

So

53

.10

.43

1%

.38

08

60

B3

G5

y7




~
!
E
MORTGAGES FHA PROJECTS/N8A LOANS
UNIT -
FUND MGR PAR/EHARES BESCRIPTION MARKET MARKET YALUE ;
Bs1a-1 1 1,348,322, 51 SUTTER VILLAGE gy, 97 1,145, £92. 55 e
7.500% 02-n2-2018 i
i
0612-1 1 891, 528. 47 SEWALLOWS HAVEN (BENITA) 89. 78 800, ¥43. 64
B. 000% 12-01-R2016 -
pGL0-0 1 B9S, 8633. 50 TERRACE APTS B'}. 36 753, 510. 96 A
7. 500% 12-01-2018
pei1-1 1 928, 541. 92 TERRACE MAMNOR 83. 65 823, 193. 26 -%
7.500% 07-01-2000 b
pE12-1 1 1.193.857.18 THE COTTAGES 8%. 4+7 1,000,523, 98
7.500% 05-01-2018 -
. i
PELD-0 1 1,121,402, 63 TOWER HILL APTS By w1 46, 653. 33
7. 500% 08-01-20138
p511-1 1 1.129, 84%. 30 UNITED CEREBRAL PALSY HOME 93. 53 1, 856, 592. 46 i
. 000% 09-01-2007 :
0603-0 1 1,%65, 250,15 VILLA RAINTREE av_ g1 1,239, 775, 95 -
7.500% 11-p1-2018 Z
&
8608-0 1 2,049, 373. 87 VIRGINIA APIS BYw_ 57 1,733,344, 02
7.500% 07-01-2018 -
p510-0 1 1,887,728, 32 WAKONDA MANOR a8y, 59 1.596, 861. 47 #
7.500% DB-D1-2018
6612-1 1 3,107.726. 56 WALKER HOUSE APTS S5, 49 2,967, 825, 1% -3
8. 500% 12-01-2018 3
vE12-1 1 2,558, 433. 56 WATERS EDGE APTS 85.19 2,179, 642. 12
7.500% 12-81-2017 =
3
pE11-1 1 496, B00. 92 WESTERN CARE 9y 43 w69, 146. 99
7.500% 09-01-1993
0879-1 1 7%, 067. 69 COLD STORAGE SYSTEM 100. 686 ?%,117. 09 -3
7.600% 12-p01-1987
0611-1 2 %6, 360, 14 MEAT SPECIALISTS 90. 53 41, 972. 98 ™~
7.500% 0B-30-19857 E
4
g611-1 1 345, 385. 57 TECHBUILT CORP a6. 9% 338. 728. 87
8. 0Bov% 10-01-1992 -
0879-1 1 332, 820. 21 YAKIMA INN 96. 0O 319,523, 70 U
8. o00% 13-01-1993
=
1032, 641, 270.18 SECURITY CLASS TOTAL B8, 912, 793. 64 :
g
!
i
| I - 7




MORTCAGES FHA & VA RESIDENTIAL

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVALUE

0611-1 1 2%, 255, 776. 17 BANCO MTG POOL a845. 37 20,707,956. 55
. 5. 000% g2-01-1985

0612-1 1 169.952. 1% CONTINENTAL MTG 89, oY 169,181. 06
5. 4804 08-315-1987

gE11-1 1 1,956, +98. 53 CONTINENTAL MIG 97. 01 1,898,136. 17
7.300% 0D1-01-19851

pHl12-1 1 6, 036, 583. 1Y% EXECUTIVE HOUSE ii12. 36 6, 783,115. 30
11.5600% 07-01-2010

0611~ 1 2,805,591, 23 FARMER'S HOME NOTES 93. 97 2,836, 5%3.13
7.3504 01-p1-199%

oa79-1 1 408, 64%6.17 FARMER®S HOME NOTES 53. 97 384, 023, 60
7.350% 01-01-199%

0611-1 1 800, 841. 89 GENERAL ELECTRIC 99. 67 798,221, 53
6. %507 01-01-1988

0611-1 1 640, 881, 53 HAMILL MORTGAGE 98.10 528, 74+0. 67
5. 88004 D1-061-1989

0p11-1 i 3,803, 98687. 35 LOMAS & NETTLETON 94, 83 3.607.534%. 28
6. 7507 0r1-01-1992

0612-1 i 32, 34%. 5% OFFUT A F B 899, 31 32,122 386
Y. 500% 11-01-1987

oBl2-1 1 156,454, 0 PACIFIC BANK MTG 99. 45 155, 603. 13
Y. 7504 D2.15-1987

pel2-1 i 858, 380. 20 PACIFIC BANK MTG 89, 51 85%,199. D3
5. 210% 08-15-1987

0611-1 1 84%1. 66%. 87 PACIFIC BANK MTG 98. 22 826, 732, 99
6. 0504 01-01-1989

DB0E-0 1 106, 902. B4 PEOPLES MTG 83. 37 89,127, 08
6. 750% 03-01-2D02

o6el2-1 1 278, 865. 86 PEQOPLES MTG CO S8. 63 275,191, 80
5. 8920% 09-01-19588

0G12-1 1 225, 502. 49 PEOPLES MTG CO 99. 61 22%, B%%. 40
6. 070% 08-15-1987

N611-1 1 2,2%7.226. 70 PEOPLES MTLG CO 88, 99 2,22%., 531. 95
7.000% 01-p1~-1989

0879-1 i 231. 591. 26 PEOPLES MTG CO 295, 36 220, 84542
7.000% 01-p01-1992

0611-21 1 1,220.829. 02 RAINIER MTCG 89, 77 1,2:8.039. %2

6. TLO04 01-01-1988




MORTGAGES

FUND MGR

oel12-1 1

0e11-1 i

gs12-1 1

0611-1 1

bel2-1 1

0612-1 1

0b11-1 1

oelz-1 1

0612-1 1

0611-1 1

ga79-1 1

0611-1 1

pg79-1 1

0B11-1 1

De12-1 1

0611-1 1

0611-1 i

De11-1 1

PAR/SHARES

2,067,142, 80

795,510. 46

1.4%71, 880, 4%

1.362.120. 27

77.598. 69

292,145, 3%

3,76%,119. 9%

1,188, 397. 35

1,430, 9%+8. 58

7. 763, 715. 77

119, 392. 27

1,763, 560. 25

73.483. 02

229.360. 03

33.132. 16

i%.857.16

756. 669 73

182,672, 26

70, 575.706_ 15

FHA & VA RESIDENTIAL

DESCRIPTION

SEA-FIRST MORTGAGE CO

5. B20%

DB-15-1987

S5EA-FIRST MORTGAGE CO

6. T50%

01-01-19838

BEA-FIRST MORTGAGE CO

6. 17507

01-01-1988

SEATTLE MORTGAGE CO

6. 75Q%

0D3-0l1-1988

SEATTLE TRUST & SAVINGS

Y, 750%

08-15-1987

SEATTLE TRUST & SAVINGS

5. 600%

08-15-1987

SEATTLE TRUST & SAVINGS

6. 000~

SECURITY
5.320%

SECURITY
5. %%04

BECURITY
5. 8504

SECURITY
7. 5004

SHERWOOD
6. 7T50%

21-01-19589

PACIFIC
08-15-1987

PACIFIC
09-01-1988

PACIFIC
01-01-1988

PACIFIC
D1-01-2988

ROBERTS MTG
01-01-19388

SPOKANE MTG

6. B25Y

gl-10-1988

SPOKANE MTG

b. 75074

TURNER A
4. 5004

TURNER A
¥. 50D%

TYEE MTG
6. 250%

W H OPIE
7.000%

01-01-19&88

F B z%
10-01-1987

#5
0&-01-19a7
01-01-1990

MTG
01-0x-1982

SECURITY CLASS TOTAL

UNIT
MARKET

89. 5b

99. 77

Q9. 77

8995, 45

995, 56

98.18

95. 52

98. 37

99. 47

lgo, 01

99, 77

899, 53

89, 77

99 45

99. 71

96. 76

9%, &5

MARKET VALUE

2,058,120, 79

794, D91. RO

1.%68,517.19

1.359,007. a2

77,176 47

290, 863. 40

3,695,831 27

1,192, 722 93

1.4%07, 65%, 16

7,723,010 60

119, 4%1"%. 11

1,759, 530. 51

73.142. 35

328,607, 4%

32,950, 03

1%, 914, 96

732,210, 38

182, %05. 01

67, 04%%. 661. 09

B |

w“mj %%mj

am.«n.’ u...«..j w..w‘ ﬂifemw‘] w@’ .mm‘ mw’ mw«n’ me L‘*ﬁ)’

:
7

Baéa-mj [T w-J

|




MORTGAGES

FUND

MGR

0611-1 1

0612-1 1

0611-31 1

0611-1 1

DG11-1 1

0D611-1 1

0611-1 1

0e11-1 1

0611-2 1

06028-0 1

g6Bl2-1 1

os12-1 1

0D612-1 1

ns08-0 1

oB11-1 1

oc608-0 1

0612-1 1

0ela-1 8

0&s11-1 21

PAR/SHARES

1,107,222,

7.000.000.

450,000,

2,650, 850.

1.864%.370.

2,637,037,

2,377,820.

1,795, 000.

1,430, 000.

2,731,130

2,353, 71%.

3,440,141,

4,242,155,

%,187, 060,

9,195, 009.

X3.000.,000.

1,961, 48%.

2,863,607,

W, 059, 606.

89,331.520.

62

0o

Do

13

75

75

4“3

0a

oo

83

a3

13

12

1Yy

28

01

oY

g9

66

96

CONVENTIONAL COMMERCIAL

DESCRIPTION

ALASKA AIRLINES INC
10. 31257 05-01-1996

CORNERSTONE BDLG
12. 000%4 03-£1-1983

NGRTHWOOD SQUARE APTS.
12. 0604 08-01-1993

PRANORAMA MTG SEA 1ST
&, 7T25% D7-01-1991

PARX AT WOODINVILLE BLDG
9, 5004 12-01-1991

PARK AT WOODINVILLE BLDG
9. 500% 12-01-1991

PARK AT WOODINWILLE BLDG
8. 500% 12-01-1991

PARK AT WOODINVILLE BLDG
3. 5004 12-01-1991

PARK AT WOOCDINVILLE BLDG
9. 500% 12-01-1991

PEPCO/RYDER WAREHOUSE MTG

10. 420% N6-01-2010

RAINIER BANK

9. 375% p5-15-1993

RAINIER BANK

10, 0004 03-01-199%

RAINIER BANK

10.125% 06-01-1994

RAINIER BANK

10. 520% 01-31-2009

THE BON-BELLEVUE SQUARE
13. 82074 82-01-20603

WESTIN INTERNATIONAL
9.150% D6-01-2002

WILDERNESS WEST
12. 7504 03~-01-1991

157 & EAGLE BLDG
S, 8754 DBE-D1-2000

YTH & VINE BLDG
9 7504 09-01-2006

SECURXTY CLASS TOTAL

UNIT

MARKET

99.

105.

105.

98.

99,

99.

99,

89.

89.

96.

Q8.

99,

l100.

97.

i18.

1D00.

106.

96.

2.

19

a9

S8

‘ri

82

a2

82

a2

a2

&8

35

89

1d

34

D9

87

ol

17

3210

MARKET VALUE

1,098,307,

7,412, 699,

Y76, 925.

2,609, 533,

l, 861, 0%,

2,B632.333.

2,373.57a.

1,791, 797.

1.w27, 448,

2,621, 5%9.

2,315, 066.

3,436,621,

4, 246, 405,

%, 075,701,

10, 858, 616.

33,287,628,

2,079, 5%2.

2,758,762,

2,747,207,

91,3110, 771.

28

oo

75

a7

71

27

39

a2

88

70

a3

91

75

08

33

01

683

38

31




-
b
MORTGAGES CONVENTIONAL RESIDENTIAL
L
o UNIT ;
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VaLUE
6611-1 2 X, 776, 761. 50 CAPITAL SAVINGS & LOAN 102. oY% 3,853, 830.09 -~
11. 0002 01-81-2010 8
@
0611-1 1 4, 6%2, 545. 28 CENTRAL EVERGHEEN SAV & LOAN 110, 3% 5,122, 593, 7%
1y, 2307 1p-10-2009 -
¥
pE1i-1 1 3, 858,622 42 CENTRAL EVERGREEN SAY & LOAN 112 22 4,330,219, 34 i
15 5004 DE-25-2010
psia-1 3 £, 080, 114, 36 CITIZENS SAVING & LOAN 100, 85 6,075, 628. 25 -%
10. 500% 04%-01-2010 3
0612-1 1 2,802, 892, 04 CITIZENS SAVINGS & LOAN a9, §d¢ 3,899, 336. 50
10. 752 12-061-200S '%
g
0610-0 1 2, 591,418, 31 EVERGREEN SAVINGS & LOAN i02. 87 2,658, 070. 12
11. 2504 03-01-2030
=
gel12-1 1 6,213, 891, 3% FRONTIER FEDERAL 5 & LOAN 112. 38 6. 980,272, 0% E
15. 250+ 10-D2-2009
pE08-9 4 1.7z28, 552, 03 CREAT WESTERN GAVINGS & LOAN 100, 24 1,72%,8008. 59 -
i10. 5004 D6-01-2000 ¥
¥
ne1z2-1 1 2,747, T66. 9% GREAT WESTERN SAVINGS & LOAN 100. 25 2,754%, 792, 9p
10. 500% 09-01~2009 .3
t611-1 1% 2, 666, 967. 34 GCREAT WESTERN SAVINGS & LOAN 100, 25 2,673, 794%. 81 i,
10. 500% g+-01-2010
. . -
os08-0 1 3,882,687, 47 GREAT WESTERN SAVINGS & LOAN 108, 25 3,972, 835, 91 i
10. 500% 65-01-2010 5
teps-p 1 1,859,902 47 GREAT WESTERN SAVINGS & LOAN 100, 25 1, 95%, 921, 78
10. 500% 07-01-20210 -
%
0611-1 1 1,956, 761 68 GREAT WESTERN SAVINGS & LOAN 162, oy 1,996, 679, 61
11. 000% 12-01-200¢%
-
. 1
f611-1 21 2,872, 869. 65 GREAT WESTERN SAVINGS & LCAN 102, 0% 3,033, 53%. 02 H
11. pooO% 01-p01-2p10
f611-1 1 1,693,151, 2% GREAT WESTERN SAVINGS & LOAN 102, 0% 1,727.750. 96
11, 000% @2-01-2010
nEo0B3-0 1 3. 685, 993, 44 LINCOLN MUTUAL SAVINGS BANK 99 86 3.681,061. 58
10. 3597 10-ga-2ang -
bs79-1 1 3,125, 431, 88 METROPOLITAN SAVINGS & LOAN 99, 91 3,122,631, 46 2
310. 375% 11-03-2008
. . -
ber11-1 2 5,958, 562, 99 METROPOLITAN SAVINGS & LOAN 100. 25 5,973, 787. 11 1
10. 500+ ds5-N1-2009 o
ps09-80 1 3,009, 182 62 PUGET SOUND MUTUAL 5B 899. 55 2,995,922, 75
10, 5p0% 10-25-26508 -
y
%
i




MORTGAGES

MGR

FUND

osi10-0 1

nDsi12-1 i

oB612-1 1

0512-1 2

psl1i1-1 1

psl2-1 1

0612-1 1

p611-1 1

0511-1 1

0611-1 i

0608-0 1

oc08-0 1

0810-0 1

PAR/SHARES

9,027,307,

5,871, 6%%.

1.%85,128

5. B%3,1%3.

1.781.495.

763, 497.

5,583, 29%.

5., 4+89, 322.

5,470, 581.

2,%29, 852,

2,961, 230.

2.960, 380.

2,939, 267,

119, 021,794,

CORPORATE OBLIGATIONS

FUNDE MGR
0871-0 1

0611-1 1

89

L 24

.2y

30

20

96

17

21

59

36

5D

33

20

36

PAR/SHARES

5,000, 0D0.

3,000,000.

oo

0D

CONVENTIONAL RESIDENTIAL

DESCRIPTION

PUGET S0OUND
i0. 500%

PUGET SOUND
10. 875%

PUGET SOUND
10. 875%

PUGET SOUND
12. 350%

PUGET SOUND
12. 750%

PUGET SGOUND
12. 750%

MUTUAL 8B
10-25-2009%

MUTUAL SB
0DBE-25-201D

MUTUAL SB
0E-25-2010

MUTUAL SB
09-031-2010

MUYUAL SB
11-01-2010

MUTUAL SB
11-01-23010

RAINIER NATIONAL BAKNK

10. 625%

68-01-2082

RAINIER NATICONAL BANK

10. 6254

SEAFIRST
11. 0004

SEAFIRST
11.250%

SHERWOCD
9. 950%

SHERWCOD
10. 375%

WESTSIDE
10. 6254

12-01-20029

NATIONAL BANK

pw-pi-2010

NATIONAL BANK

03-01-2010

& ROBERTS

Ga-01-2009

& ROBERYS

03-01-2010

SAVINGS & LOAN

11-01-2008

SECURITY CLASS TOTAL

INDUSTRIALS

DESCRIPTION

AMOCO
7. 875%

AMOCO
8. 3754

08-01-2007

06-15-2085

UNIT
MARKET

99. 556

101. 63

101. B3

106. 12

107. %

107. T4

100. 50

100. 60

102. 0%

102. 57

97. 44

$9. 90

100. 60

UNIT

MARKET

87. 1%

931. 99

MARKET VYALUE

8,807,768,

6., 069, 507,

1,509, 466.

5,988.B27.

1,919, 4%00.

822, b00.

5, 626, 988.

5,522, 433.

5, 582.689.

2,492, 350.

2. 885, 713.

2,957.67Y%.

2,956, 930.

121, 866. 675.

23

70

52

81

T

33

17

&0

56

5%

1ls

5%

98

|80

MARKET VALUE

4%, 357, 050.

2,759,760,

[l

aa

oo




CORPORATE CBLIGATIONS

FUND

u879-1

06X1-1

0Gsl2-1

0879-1

0871-6

0608-08

Del0o-0

DE0%-0

DE0G-0

Cei%-0

D501-0

0EDY -0

0605-0

D&E6-D

6607-0

b&G0B-0

0609-0

D510-0

0D611-2

MGR

PAR/SHARES
1,000, 000.
3,150, 000.
%, 275, 060,
1.925.000.
19,000, 000.
2,000, DD0.
2,000,000,
475, 00O
350, 0DO.
250, 000.
850,000,
715, 000.
3.000,000.
750,09&
50,000,
7,176,000,
2,399, duo.
3.130, 000,

6.390, oo,

oo

o0

og

1] 4]

oo

ao

jodi}

o0

oo

0o

oo

oo

oo

a0

Do

INDUSTRIALS

DESERIPTION

AMOCD
8 375%

06-15-2005

BCI HOLDINEG CORP.

11. egex

84-15-1996

BCI HOULDING CORP,

11, 900%

0% -15-1996

BCYI HOLDING CORP.

11 0004

CHEVRON CORP

& 750«

CHEVRON CORP

8. 7T50%

CHEVRON CCRP

8. 750%

CONCCO INC.
9.125%

CONDCO INC.
9. 128%

GONGCCDO INC.
9. 1254

DU PONT E.I.

6. 0007

DU PONT E. I.

6. 0DDOY

DU PONT E. I.

6. 000%

DU PONT E. I.

6. 4004

DU PONT E. I.

6. 3OO

DU PONT E. I.

6. 000%

DU PONT E, I.

6. DoOY

DU PONT E.I.

&, 000%

DU PONT k. I.

€. 0007

04-15-1596

03~-01-1996

07-01-2005

07-01-2005

11-01-1999

11-01-189S89

11-02-1%99

DE NEMOURS
12-p1~-2001

BE NEMOUWRS
12-01-24001

DE NEMOURS
12-pa-2001

DE NEMOURS
12-63-2002

DE NEMOURS
12-81-2002

DE NEMOURS
12-01-2001

DE NEMOURS
i2-01-2004

DE MEMOURS
i2-p1-2001

DE NEMOURS
i2-0i-2b02

co

co

(=] ]

co

co

co

Co

co

co

UNTT

MARKET

a1.

103.

103,

103,

97.

9%

9y,

99.

89,

a9,

T3,

7s.

73.

7.

73.

73,

73.

73.

T3,

95

[+J1}

00

oo

“+8

B2

82

[+]:)

06

a6

45

%5

5

45

45

“5

45

45

45

MARKET WaLUE

819,920,

3,24%%, 500,

Y, %03.,250.

1,982, 750.

9, T4+8.300.

1,896,420,

1.,896.4%20,

W70, 577.

346, V41,

247. 672,

62%, 38,

825, 217.

2,203, 710.

550,827,

36,728,

5,271,274,

1,762,233,

2,298, 20%.

%, 693, 902.

ou

oo

[4hs]

0o

oa

oo

oo

50

50

55

oo

50

%3

io0

30

S S R I |

et

O

=8 Am’ wm-’ uaa&.m-ﬂ’

B

N




CORPORATE OBLIGATIONS INDUSTRIALS

UNIY
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVALUE
05612-1 3 5,%65,000. 00 DU PONT E.I. DE NEMOURS & CO 73. %5 %, 01%.425. 05
6. 000 12-01-2001
0614%-D 1 90, 000. DO DU PONT E.XI. DE NEMOURS & CO T3. 45 66,111, 30
6. 000 12-01-2001
0615-1 i 400, 000, 00 DU PONT E.I. DE NEMOURS & CO 73. 45 233,823. 00
6. 8007 12-01-2001
pa79-1 1 3,425,000, 00 DY PONT E.I. DE NEMQURS & CO 73. 45 2,515.,902. 25
&. 0ONY 12-01-2001
0611-1 1 %, 250, 008. 00 pU PONT E.I. DE NEMOURS & CO 82. 51 3,931,930, 00
8. 5007 05-01-2006
06G15-1 1 500, 000. DO DY PONT E.I. DE NEMOURS & CO s2. 51 462, 580. D0
8. 500% 05-01-2006
087S-~1 1 500, 000. 0D DU PONT E.I. DE NEMOURS & CO 92. 51 462, 580. 0O
8. 5p0% 05-01-2006
0o609-0 1 2,355,000. D0 EXXON CORP 83, 98 1,977.,729. 00
&. 500% 07-15-1998
o0s01-0 1 1,000, 000. 00D GENERAL ELEC CO 9%, 0% S40,+60. DO
B. 5007/ 05-01-~200%
pG0%-0 1 2,200,000. 00 GENERAL ELEC (O 9, 0% 2,069,012, 00
8. 500% 05-01-200%
0eD6-0 1 1,300, 000.00 GENERAL ELEC COQ 94%. D% 1,222,5%8. 00
8. 5004 B5~01-200%
0608-0 1 8,000, 000. 00 GEMNERAL ELEC CO 9. D 7.523,680. 00
8. 500% 05-01-200%
0Ge9-0 1 %, 000.000. 00 GENERAL ELEC CO g4%. 0% 3,761, 84%0. 0D
8. 5007 05-01-2004%
0610-D 1 1.000,600. 00 GENERAL ELEC €O S4%. D% a40, 4%60. 00
8.500% 05-01-20D0Y%
0D6l131-1 1 1,400.0090.00 GENERAL MTRS CORP 93.17 1,304%,%6%. OO
T.500% 08-15-1993
0611-1 1 170, 000. 00 GENERAL MTRSE CORP . 99. 07 168, 425, 80
8,125% P6-01-1991
0612-121 3 930, 000. 00 GENERAL MTRS CORP 59. 07 921, 388. 20
8.125% 06-01~-19981
0871-0 1 10.000,000. 00 MARRIOTT CORP 1D1. %7 10,1%7.700. 00
9. 6254 D2-01-1996
6871-0 1 12.000.000. OO0 MCDONMNELL DOUGLAS CORP 104%. 82 12,579, %80. 0O
10.375% 11-01-1992




-
CORPORATE QELIGATIONS INDUSTRIALS '
-,
UNZT :
FUND  MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE !
0871-0 1 1p, 06Q. 0p0. 0O MONSANTG C€O. 107. 59 10, 759, 500. 00 -
11, 375% 11-15-2015 i
pGo5-a 1 3.000.000.00 PENNEY J ¢ INC. &8. 90 2.067.1480. 00
6. 0ODR% 05-01-2006 -
k]
p503-0 3 2,500, 000. 00 PENNEY J € ING, E&. 90 1.722, 650. 00 !
6. 000% B5-bi-z006
0609-0 i 1,200.000. 00 PENNEY J C INC. 68. 890 B26. 872. 0G ;
6. 000% P5-01-20065 i
BE11-1 1 5, 850, D§0. 0O PENNEY J € INC, GS. 890 %, 031,001, 00 -
6. 0007 D5-01-2066 1
P
0612-1 13 2,500, 0D0. 00 PENNEY J C INC. 68. 90 1,722, 650. 00
6. D00 05-01-20086
0av9-1 1 2,500.000. 00 PENNEY J € INC. 68. 90 1.722,650. 50 j
6. 0004 05-01-2006
8611-1 12 1,000, 600. 0D PENNEY J € INC. 2. 20 982, 020. 00 -
8. 0007 06-15-1999 i
0605-0 A 1,500, 000. 00 PHILIP MORRIS INC 73. 80 1,107, 800. 00
6. 000 07-15-2001 -
ki
)
g871-0 1 5. 000, 000, 6O PHILIF MQRRISE INC 102. 52 5,126, 250. 00 ¢
9. 700% 12-15-1595
pso4%-0 1 s00. 000, 0O PHILLIPS PETE €O 86. 8% 434,215, 00
8. 8757 11-15-2000
pE06-0 1 250, 000, 0D PHILLIPS PETE €O a6. 8% 217.107. 50 -~
8. 875% 11-15-2000 i
0E08-0 1 1,100, 000. 00 PHILLIPS PETE €O 8E6. 84 855, 273, 00
8 875% 11-15-2000
b
0609-9 1 500, G00. 00 PHILLIPS PETE CO B86. 8% ¥34, 215, 00 ;
8. 875% 11-15-2000 ’
pELH-0 1 250, 000. 00 PHILLIPS PETE CO 85. 8% 217.107. 50 -
8. 875% 11-15-26080 i
¢E15-1 1 500, DDD. 00 PHILLIPS PETE CO 86. B4 W34, 215 00
8. 875% 11-15-2000 -
0871-0 1 &%, 000, 500. GO RJR NABISCO INC 55, 45 4,772, 700. 00 :
8, 375% O4-01-2016
-—
PS85-0 1 2,930, 000, 0O SEARS ROEBUCK & CO 75. 55 2,213, 673. 60 :
6. DODY 05-01-2000 3
0506-0 1 255, 000. 0O SEARS ROEBUCK & cO 75. 55 192, 657. 60 -
&. 0007 05-01-2000 :
‘é
-
:
| ) =
L ’E!
—- — - - o~ - - - - - - b
;




CORPORATE OBLIGATIONS

FUND MCGR PAR/SHARES
0607-0 1 350,000.
osD8-0 1 2,500,000,
pe09-0 1 700. GCD.
D610-0 1 8925, 000.
0611-1 1 600, 000.

gei12-1 1 6.360, 000.
061%+-0 1 600, 00D.
0615-1 1 4“50,000.

gara-1 1 y,300, 000.

p605-0 1 3,250, 000.
0s08-0 1 3,500, 000.
nelo-0 1 B, 2560, 000.

0sla-1 1 &, 575, 000.

pel2-1 1 6, 850,000
o51i%-0 1 250, 000.
g615-1 1 300.000.

na79-1 1 3,200, 000.

os508-0 1

1,000,000,

0604 -0 1 w25, 000.

oo

0o

0D

0o

no

oo

oo

oo

oo

oo

oo

o0

a0

Do

0o

ao

INDUSTRIALS
DESCRIPTION

SEARS ROEBUCK & CO
6. 000% 05-01-2000

SEARS ROEBUCK & CO
6. 0004 805-01-2000

SEARS ROEBUCK & CO
6. 00D% 05-01-2000

SEARS ROEBUCK & CO
&, 0004 05-01-2000

SEARS ROEBUCK & CO
&. 0004 05-01-2008

SEARS ROEBUCK & CO
6. DOOY% D5-01-2000

SEARS ROEBUCK & €O
6. 000% 05-01-28000

SEARS ROEBUCK & CO
6. 0ROV p5-0x2-2000

SEARS ROEBUCK & CO
6. D074 05-01-2008

SEARS ROEBUCK & CO
T. 0004 11-15-2001

SEARS ROEBUCK & CO
7.000% 11-15-2001

SEARS ROEBUCK & CO
7. 000% 11-15-2001

SEARS ROEBUCK & CO
7. 000% 11-15-2001

SEARS ROEBUCK & CO
7.000% 11-15-2001

SEARS ROEBUCK & CO
7.000% 11-15-2001

SEARS ROEBUCK & CO
7.000% 11-15-2001

SEARS ROEBUCK & CO
7. 000% 11-15-2001

TEXACO INC.

a. 5004 ov-01-2006

UNION PACIFIC CORP
&. 0DpD™v 03~01-1992

UNIT

MARKET

75.

75.

75.

75.

75,

75.

75.

75.

75.

8D.

80.

80.

80.

80.

80.

80,

7T.

aa.

55

55

55

55

55

55

55

55

55

9y

9%

9y

Sy

9%

g4

ay

94

a5

33

MARKET WVALUE
264, %32. 00
1.,883,800.00
528, B6Y. 0D
698, 856. 00
+53, 312, 00
4, 805,107, 20
4+53%,312. 00
339, 38%. 00
3.,2%8,736. 0O
2,.630,712. 50
2,833.,075.00
5:059.052.50
5,322.,133. 75
5, 544,732, 50
202.362. 50
242, 835. 00
E,SQP.Z%O.DB
772.500. 00

375, 402. 50




-
CORFPORATE OBLIGATIOMS INDUSTRIALS
-
UNIT :
FUND MGR PAR/SHARES DESCRIFTION MARKET MARKET VALUF ;
0635-0 1 3.D075,000. 00 UNIOM PACIFIC CORP 88. 33 2,716, 147. 50 -
6. 608Y% 83-01-19492 :
DE06-0 1 775, 000. DO UNION PACIFIC CORP 88. 33 684, 557. 50
&. 0ao% 0%-01-1992 -
BEpa-0 1 250.000. 00 UNION PACIFIC CORP g8. 33 220, 825. 00 '
&. BoD% 03-01-1592
-
0609-0 1 200, 000. 00 UNION PACIFIC CORP as. 33 176, 660. Q0 i
6. oo $63-01-1882 3
BELIG-0 1 %, 625, 000. 0B UNION PACIFIC CORP 88. 33 Y, 085, 262. 50 -
6. 000% 03-01-1852 i
. i
8611-1 1 10, 000.00D. OC UNIGN PACIFIC CORP 88. 33 8.833.000. 00
6. 0007 03-01-1992
-
6612-1 21 #.000.00D.00 LUNION PACIFIC CORP 88. 33 7.066.400. 00 £
6. 080% D3-01-1982 :
B615-1 1 300, 000. 00 UNION PACIFIC CORP 8s8. 33 264, 990, 00 -
6. DOOY 03-01-1992 ;
pE08-0 1 2.000,000. DD WEYERHAEUSER €O 87. 62 1.752.%60. 00
7. 950% 03-15-2006 -
0E11-1 1 4.250, 000. OO WEYERHAEUSER CO 87. 62 3.723,977. 50 i
7. 950% 08-15-2006
pE1z-1 21 3.150, 000. 00 WEYERHAEUSER CO 87. 62 2,760,124%. 50
7. a5gy 08-15-2006
0E14-D 1 100,000, DO WEYERHAEUSER CO &87. 62 B7.623. 00
7. 8507 08-15-20086
248. 315, 000. DO SECURITY CLASS TOTAL 216,111, 561. 70
CORPORATE DBLIGATIONS ELECTRIC & GAS -
;
UNIT j
FUND MGR  PAR/SHARES DESCRIPTION MARKET MARKET VALUE
-
pE11-1 2 50, 000. 00 ALABAMA PWR CO 20. 09 %0, O%6. 50 :
4. B75% 05-01-1995 ‘
0611-1 1 100, 000. 00 ALABAMA PWR CO 81, 77 81, 770. 00 -
8. 500% 07-01-2001 :
Ed
D6E0%-0 1 200, 000. 0O ARKANSAS PWR & LT CO 79. 42 158, 842. DO
5. 7507 03-D1-1998 -
3
-
i
| i -
- ~ - - - - - —_ —_ - - :




CORPORATE OBLIGATIONS

FUND

0609-0

0D611-1

Uslil-1

o0611-1

0611-1

D6l11-1

ga7r9-1

0511~1

06040

p605-D

D610-0

0612-1

0BE04%-0

DE05-0

DBEUE-0

0609-0

0610-0

0611 -1

0614-0

PAR/SHARES

1,000,000,

1,250,000,

50.000.

754,000,

100. 000,

%,000. 000,

300, 000.

1,3%1,000,

%85, 000,

%65, 000,

200,000,

1.750.000.

200, 000.

250, 000.

200, 000.

i150.000.

1,000,000.

1,300,000,

200. 000,

oo

00

ogQ

oo

oo

oo

0o

po

oo

oo

0o

oo

ELECTRIC & GAS

DESCRIPTION

BALTIMORE $aAS & ELEC CO

7.125%4

Di-02-2002

BALTIMORE GAS & ELEC CO

7. 2507

04-15-2001

CENTRAL ILL LT €O

4. 250%

03-01-1993

CENTRAL ILL PUB SVYC €O

7. 500%

D5-01-2002

CENTRAL ILL PUB SVC CO

7. 875%

095-01-2001

CENTRAL PWR & LT CO

T7.000%4

02-01-2001

CENTRAL PWR & LT CO

7. 000%

p2-061-2001

CITIZENS UTILS €O DEL

B. 8TS57

COMMONWEALTH
6. 250%

COMMONWEALTH
6. 250%

COMMONWEALTH
6. 250%

COMMONWEALTH
6. 250%

COMMONWEALTH
8. 125%

COMMONWEALTH
B_125%

COMMONWEALTH
8.125%

COMMONWEALTH
&8.125%

COMMONWEALTH
8.125%

COMMONWEALTH
8.1257

COMMONWEALTH
8.125%

063-01-2005

EDISON CO
02-01-1998

EDISON CO
02-01-1998

EDISON CO
02-01-1988

EDISON CO
02-01-1998

EDISON CO
06-01-2207

EDISON CO
D6&E-01-2007

EDISON CO
06-01~-2007

EDISON CO
06-01-2007

EDISON CO
p6-01-2DD7

EDISON CO
06-01-2007

EDISCN CO
D6-01-2007

UNIT

MARKET

82.

83.

83.

a8Y.

a8.

81.

81.

93.

75.

73.

79.

79.

BY.

BY%.

BY%.

84%.

8%.

84 .

84.

57

93

B0

28

o4

Y0

+0

37

738

78

73

78

91

51

91

91

91

91

91

MARKET VALUE

825, 730.

1,0%9, 225,

+1,800.

632,160.

88, 04%2.

3,256, 000.

24%, 200.

1,252,212,

386, 847.

370, 990.

239, 349.

1,396,202,

169, 828,

212, 285.

169, 828.

12%, 371,

849, 140.

1,103, 882.

169. 828.

oD

00

Do

oD

00

on

oo

39

55

95

oo

50

oo

o0

g0

Qo

[+ R4]

na

oo




CORPORATE OBLIGATIONS

FUNB MGR

0a37s-1 1

0608-0 1

pHE0E-0 2
o611-1 2
g612-1 1
0879-1 1
nsd1~u 1
0605-0 1
0606-06 1
BE07-D 1
ps08-0 1

8610-0D 1

0611-1 1

0611-1 1

0R12-1 1

os12-1 2

0605-0 1A

0606-0 1

0511-1 2

PAR/SHARES

700,

1. 4840,

%50,

%, 0850,

1. 4%850.,

1,000,

Y65,

1,425,

125,

198,

680,

1.4%60.

150,

5n.

1,200,

2.000.

1,000,

125,

3.000.

@oo.

000o.

0DD.

oon.

000.

ooo.

0Dob.

ooo.

Doo.

00D,

goo.

ooao,

0Do.

oDo.

oo0D.

0go.

DDo.

ooo.

040,

Go

Go

Do

a0

o0

00

oD

00

co

¢k

on

Bo

oo

80

00

oo

oo

oo

oo

ELECTRIC &

DESCRIPTION

COMMONWERLTH
B8.125%

CONSOLIDATED
Y. 68254

CONSOLIDATED
5. 99.0%

CONSOLIDATED
5. 800%

CONSOLIDATED
5. 9p0”

CONSOLIDATED
5. 800%

CONSQLIDATED
6. 2507

CONSOLIDATED
6. 250%

CONSOLIDATED
6. 250%

CONSOLIDATED
6. 2507

CONSOLIDATED
6. 2504

CONSOLIDATED
6. 2504

CONSQLIDATED
6. A50%

CONSOLIDATED
6. 850%

CONSODLIDATED
6. BE0D%

CONSCLIDATED
7.900%

DUKE PWR CO
6. 3757

PDUKE PWR CO
6. 375674

DUKE PWR CO
6. 3TH/

GAS

EDISON CO
06-01-2007

ERISON CO N
12-01-1993

ERPISON CO N
12-15-1996

EDISON CO N
12-15-1996

EDISON CO N
12-15-1896

EDISON CO N
12-1i5-1996

EDISON CO N
08-01-1597

EDISON CO N
082-01-1997

EDISON CO N
08-01-1997

EDISON CO N
oe-01-1997

EDPTISON CO N
08-01-18997

ERDISON CO N

08-01-1997

EDISON CO N
08-01-1997

EDISON CO N
10-01-1998

EDISON CO N
10-01-1998

EDISON CO N

09-01-2001

02~ 41 -1098

02-41-1998

02-01-1888

UNIT

MARKET

84 .

81.

B83.

83.

B3,

a3.

a3.

83.

83,

B3

B3,

B3.

83.

BY.

84

as.

a2,

82

B2 .

66

82

92

82

92

43

+3

%3

%3

43

+3

43

89

89

a2

n3

03

03

MARKET VALUE

594, 398,

1,14%3,240.

377.671.

3,399, 043,

J.216,94%%.

839, 270.

387.9648.

1,188, 93%.

10%,252.

153, 5a%.

567.351.

1,218,136.

125,151,

42,459,

1,019, 976.

1,796, v4Q0.

820D.350.

102, 5%3.

‘2,%61, 050.

00

Do

5o

50

oo

1o

50

=41}

&0

20

40

0o

oo

oo

oD

on

75

oo

S I |

L L) L L )

-m..‘«».;’




CORPORATE OBLIGATIONS

FUND

MGR

0e05-6 1

0611i-1 1

peD8-0 2

os11-1 1

oav9-1 1

o871-0 1

os0&-0 1

o610-¢ 1

0611-1 1

De0E~-0 1

n608-0 1

0609-0 1

gee1-0 1

pEOY-0 2

0E09-0 1

D606-0 1

De0E-0 1

Dav9-1 1

0610-0 1

PAR/SHARES

2,

1.

1.

10,

2,

800, 00O,

500, 00D,

oo, BO0.

100, 00O,

500, 000.

poo, 000.

500. 00OD.

500, GO0,

250, 000D,

340, 000.

&60.000.

600.000.

200, 000,

%00, D00,

500, 000,

500, 000,

500, 000,

300,000,

235, 000.

oo

0o

oD

oo

4]

oo

0o

Do

oo

oD

ao

oo

oo

0o

ELECTRIC & GAS

DESCRIPTION

DUKE PWR CO
7.375%

DUKE PWR CO
7. 750%

FLORIDA PWR
6. 7507

FLORIDA PWR
b. 7504

FLORIDA PWR
6. 7504

FLORIDA PWR
8. 5004

GEDRGIA PWR
T.375%4

GEORGIA FPWR
T. 3754

GEORGIA PWR
7.375%

GEORGIA PWR
7. 500%

GEORGIA PWR
7. 500%

GECRGIA PWR
7. 500%

12-p1-20D2

D%-01-2002

& LT CO
12-¢1-1997

& LT CO
12-01~-1897

& LT €O
12-01-1997

& LT CO
03-01-200%
co
03-01-2001
co
p3-01-2001
)
03-01-2001
[=14]
pD7-01-2002
co

p7-01-2002

co
prT-01-20202

GULF POWER CO

7.5004

05-01-2003

GULF POWER €O

7. 500%

05-01-2003

GULF POWER cCO

7. 500%

05-01-2003

GULF STS UTILS CO

6. 7504

1p-01-19598

GULF STS UTILS €O

6. 750%

10-01-1998

GULF S5TS UTILS CO

6. 7504

10-01-1998

HARTFORD ELEC LT CO

5. 625+

o4-01-1997

UNIT

MARKET

B3.

as.

85.

85.

55.

a9,

BY4%.

aw.

ay.

az.

82,

az.

83.

83.

83.

7i.

T1.

T1.

T7.

70

81

78

TS

78

76

ob

06

0B

12

12

12

69

69

69

92

952

92

29

MARKET VALUE

2,343.600.

1.

287, 270.

857, 880,

B85, 788.

Y28, 840,

976, 000.

w20, 305.

%20, 305.

891.372.

279, 221.

W9, 27%.

G2, THY.

167, 39%.

334, 788.

4+18, ¥85.

359, 645

359, b45.

215, T87.

181.,64%0.

oo
oo
oo
oo
oo
0o
oo
oo
50
&0
%0
DO
0o
oo
oo
oo
oo
oo

an




CORPORATE OBLIGATIONS

FUND MGR

D&E06- I

BegE-0 1

0879-1 T

060&-0 1

0604%-0 1

nLro-0 3

og14+-0 2

0605-0 3

06LS-0 13

060%-B 1

gs11-1 1

oarg-1 1

060%-0 1

0e07-0D 1

pEDB-0 1

0605-06 1

0611-1 i

D608-0 1

0611-1 1

PAR /SHARES

icao.,000. 00

8550, 000. 0D

1,000,000, 00

1.4+58, 006. 00

256, 050. 00

100.000. 008

ica, bop. bo

1,500, 860. 60

1,800,880 00

500, 800. 0O

750, 000. 00

250, 000. €0

150, 000D. 00

100,008 00

1,4900,000. 00

1,000, 000. 00

1,750,000, 00

S00.000. 00

X, 750, 000. 0O

ELECTRIC & GAS

DESCRIPTION

HOUSTON LTG
& 7507

& PWR CO
11-031-1997

ILLINOIS PWR CO

&, 7507

i10-01-1998

ILLEINGIS PWR GO

&. 7504

JERSEY CENT
6. X5

10-01-1998

PYR & LT CO
BB8-D1-1986

KANSAS GAS & ELEC CO

7. 3787

03-01-2002

KANBEAS GAS & ELEC CO

T7.376%

LACLEDE GAS
5. 7507

LONG ISLAND
. 85074

LONG ISLAND
5. 500%

LONG ISLAND
7. 28074

LONG ISLAND
7.250%

LONG ISLAND
T.2807

LONG ISLAND
7. 6257

LONG ISLAND
7. 825%

LONG TISLAND
7. 625%

LONG ISLAND
7. 6254

LONG ISLAND
7. 8257

LONE TISLAND
8. 625

LONG ISLAND
8 Ba5Y

03-ga-2002

co
N4-15-1991

LTG €O
D6-01-1995

LTG CO
o%-01-1997

LTG CO
o%-01-2001

LTG CC
0%-01-2001

LTG CO
a4%-0l1-2001

LTG €O
DO9-Di-20D2

LTG CO
09-01-2002

LTG €O
08-01-2002

LTG CO
08-pi-2002

LTG €O
0%-01-2008

LTG c€o
OB~ D1 ~-200%

LTG CcOo
‘05-01-2007

UNIT
MARKET

85. 13

8%. 40

&4_ 40

81. 05

82. 36

82. 36

51. 42

&£3. 96

64%. 73

70.18

70.18

70.18

Tl 6%

71. 6%

T1. 6%

1. 6Y%

T1l. 6%

™. 93

T, 93

MARKET WAl UE

85,137.

Y6, 233.

4%, 060,

1,175, 268,

205,922,

82,359,

91.4%23.

959, +90.

8547, 310.

350, 5820.

526.380.

175.460.

187. 466.

71. B%Y.

716, 4+4%0.

716 4%0.

1.2583.770.

I7h., 685

2,810,137,

oo

1]

ao

50

50

on

a0

oD

00

oo

0o

oD

Do

ao

00

Do

0o

oo

50

ed ol

oA

ENR

i et »’

id

—

P «m.::.uj

Sz




CORPORATE OBLIGATIONS ELECTRIC & GAS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WALUE

0av79-1 1 1,200, 000. 0O LONG ISLAND LTG CO T4. 93 899, 2%%. 00
&. 6257 05-p1-2007

0610-0 1 200, 000. DC LOUISIANA PWR & LT CO 77. 80 155, 612. 00
5. 750% 03-p01-1996

0605-0 1 550. 000. 0D LOUISVYILLE GAS & ELEC CO 84%. %7 464%, 618, DO
&. 750% 06-01-1998

0E11-1 1 500, 000. OO LOUISVILLE GAS & ELEC CO BY%. 47 Y22, 380, 00
6. T50% 06~-01-19398

os01-0 1 150, 040. 00 MASSACHUSETTS ELEC CO 83. 83 125,901. 00
7.125% 04%-0l1-1998

0604-0 1 100.000. 00 MASSACHUSETTS ELEC CO 83. 93 83.93%. 00
7.1257% 04-01-1998

060%-0 1 550, 000. 00 MASSACHUSETTS ELELC CO a%. B9 ¥66,917. 00
7. 7504 10-p1-2002

0611-1 1 3p0, 000. G0 MASSACHUSETTS ELEC CO a%. 89 25%, 682. 00
7. 7504 l10~p1-2002

pa7e-1 1 300.000. GO MASSACHUSETTS ELEC CO a4%. 88 25%.682. 00
T.750% 10~01-~2002

g604-0 1 275, 000. 00 MINNESOTA PWR & LT CO 83.13 228, B07. 50
6. 5007/ 01-01-1998

D610-0 1 300, f00. 00 MINNESOTA PWR & LT GO 83.13 249, 390. 00
6. 5007 01-01-1998

0611-1 1 Sp0, 800. O0 MISSISSIPPI PWR CO 85. 53 w27, 670. 00
7.125% 11-01-1997

0611-1 1 8i1.000. D0 MISSISSIPPI PWR CO 8v7.11 79, 27%. 65
8.375% 05-01-2001

0608-0 1 1,000,000.00 MCNONGAHELA PWR CO 8. 43 884, 320. 00
. 7.500% 06-01-1998

0611-1 1 1,p00.0060.00 MONTANA PWR CO 83. 89 B38.930. 00
7. 500% D¥-0l1-2001

0606-0 1 100.,000. 00 NORTHERN IND FUB SVYC CO 8%. 30 84%.,300. 00
8.125% 05-01-20012

0611 -1 1 600, 000. 00 NORTHERN IND PURBR SVC CO 8%. 30 505,800, 00
8.125% 05-01-2001

0871-0 1 %,950, 000, 00 NORTHERN STATES PWR €O MINN 11%. 26 5, £55,968. 00
11. 5D0% 06E-01-2015

0605-0 1 S0p. 000. 0D NORTHERN STS PWR CO MINN 80. 59 402, 965. 00

5. B75% 0a-01-1996




CORPORATE OHBLIGATIONS

FUND

0609-0

0611-1

061%-0

DE0E-D

D611-1

0871-0

DE11-1

0601-0

060% -0

DBEO5-0

DEO6E-0

0610-0

0611-1

D&ED4-D

0608-G

0Del4-0

06040

DEDS-0

06D8-0

PAR/SHARES

250,

535,

100,

1,200,

BOD,

6., 0080,

1,000

SB5.

100,

5a5.

385,

1,058,

825,

255,

1,885,

200,

2540,

1,225,

850,

ooo,

goo.

poo.

Doo.

000.

ooo.

oan.

0ao.

oog.

aop.

opo.

ooo.

000.

0oo.

ooo.

ooo.

poo.

ogp,

opo.

[E)

oo

oo

o0

oo

oo

og

oo

0o

0o

0o

oo

00

00

0o

0o

oo

oo

0o

ELECTRIC &
DESCRIPTION

NORTHERN S7T5
5. 2875%

NORTHERN ST8
5. 875%

NORTHERN 578
5. BY54

NORTHERN BTS
8. 000%

NORTHERN BTS
8. 000%

NORTHWEST NA
10. 3507

ORANGE & ROC
89.125%

PACIFIC GAS
6. 6257

PACIFIC GAS
6. 68257

PACIFIC GAS
6. 8254

PACIFIC GAS
6. 6254

PACIFIC GAS
6. 625%

PACIFIC GAS
6. 6254

PACIFIC GAS
6. 7507

PACIFIC GAS
B. 7504

PACIFIC GAS
6. 750%

PACIFIC GAS
B. B75%

PACIFIC GAS
6. B754

PACIFIC GAS
6. B75%

GAS

PWR CO MINM
08-01-1996

PWR CO MINN
D8-01-1996

PWR CO MINN
08-01-19%96

PWR CO MINN
g3-01-2003

PWR CO MINN
03-01-2002

TURAL GAS
11-03-19987

KLAND
03-01-200%

& ELEC CO
06-01-2000

& ELEC CO
06-01-2000

& ELEC CO
06-01-2000

& ELEC CO
06-01-2000

& ELEC CO
06-01-2000

& ELEC €O
06-01-2000

& ELEC CoO
12-01-2000

& ELEC CoO
12-p01-2000

& ELEC CO
12-01-2000

& ELEC Co
12-01-~1998

& ELEC CoO
1”2-01-1999

& ELEC CO
12-01-1999

UNIT

MARKET

80.

B0.

80.

a38.

&8.

106.

4.

B81.

81.

a8l1.

81.

a81.

81.

82.

a8z.

82.

B4,

84,

84.

59

53

558

21

21

16

ag

93

93

83

a3

83

593

20

20

20

16

MARKET VAl UE

201,482,

w31.,172.

80, 593.

1,058.6l6.

TO5, ThY.

6, 368Y., 84%40.

940, 0+0.

62, 921.

81.933

¥30,148.

315, 4%%2.

866, 851.

757, 880.

209,612.

1,549,488,

1%, %02,

210.4%00.

1.030,960.

715, 360.

50

55

oo

1 4]

0o

oo

R ]

n
n

[~}
9]

iy

25

55

&5

[+ ]

oo

[=21]

og

4
H

Fon M-m;“_l ,—uv_w‘ .-.-/.«w«-l iwnmj

et ’

sl

Mt p:l

T b l

il

i, -eé‘.—f(-;’




CORPORATE OBLIGATIONS

FUND MGR

fsa0-0 1

0612-1 1

061%-0 1

0879-1 1

0&04%-0 1

0Bd5-0 1

0607-0 3

0611-1 1

0612-1 1

0r08-0 i

0611-1 1

DGE0%-0 1

0606L-0 1

0609-0 1

D614%-0 1

ge06-0 1

0608-0 1

0609~-0 1

0611-1 1

PAR/SHARES

825,

565,

250,

700,

5D,

265,

25,

160,

550,

100,

800.

160,

E00,

220,

200,

oo,

ooo.

500,

g00. 00

ogn. oo

ocn. 40

o0p. oD

obo. 00

gopD. 0D

pogo. o0

oop. o0

00gp. 0O

oD00. 00

ooo. 00

00d. DO

oo0o0. OO

0op. 00

oop. DO

ooo. 00

poDO0. DD

ogo. 0O

poo. 00

ELECTRIC & GAS

DESCRIPTION

PACIFIC GAS
6. 8757

PACIFIC GAS
6. 8757

PACIFIC GAS
6. 875%

PACIFIC GAS
6. 875%

PACIFIC GAS
7. 5004

PACIFIC GAS
T.500%

PACIFIC GAS
7.500%

PACIFIC GAS
7.500%

PACIFIC GAS
7.500%

PACIFIC GAS
7. 500%

PACIFIC GAS
7.500%

PACIFIC GAS
7. T50%

PACIFIC GAS
T.T750%

PACIFIC GAS
T.T7T50%

PACIFIC GAS
7. 7507

PACIFIC GAS
8. 0007

PACIFIC GAS
8. 000%

PACIFIC GAS
&. 0040v

PACIFIC GAS
a8.000%

& ELEC CO
12-01-1999

& ELEC CO
12-01-1999

& ELEC €O
12-21-1999

& ELEC CO
12-01-1999

& ELEC CO
12-01-2003

& ELEC CO
12-01-2003

& ELEC CO
12-01-2003

& ELEC CO
12-01-2003

& ELEC CO
i2-01-2003

& ELEC €O
06-01-200%

& ELEC CO
DE-D1-2G0%

& ELEC CO
0B-01-2005

& ELEC CO
06-01-20058

& ELEC CO
0e-01-2005

& ELEC CO
06-01-2005

& ELEC CO
0g-01-2003

& ELEC CO
D6-D1-2003

& ELEC CO
06-01-2003

& ELEC CO
D6-01-2003

UNIT
MARKET

84.16

8%.16

84%. 16

84%. 16

83.16

83. 16

83. 16

83.16

83. 16

82. 95

82. 95

85. 83

85. 83

85. 83

B85. 83

85. 95

85. 95

a85. 95

85. §5

MARKET VALUE

69%, 320. 00

2,158.70%. 00

210.4%00. 00

589,120. 00

41, 58%. 00

220, 395. 20

2p,782, 0o

133, 065. 80

Y57, 42%. 00

H1%, 785. 00

912, 527. 00

686. 712. DO

137,342 %0

429.195. 00

188, 845. 80

171,9812. 00

B59, 560. DO

1.719,120. 00

¥29,780. 00




-
CORPORATE OBLIGATIONS ELECTRIC & GAS
!
UNTT g
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WALUE 3
g512-1 1 2, p0p,. 00UL. DO PACIFIC GAS & ELEC cO 85. 95 1,719,120, 00 '?
&. poo% t6-01-2003 3
k3
gg?9-1 1 5n0. 000, 00 PACIFIC GAS & ELEGC CO 85. 95 429, 7&0. 00
8. D0OD% 06-01-2003 v
gsb8-0 1 1,000, 000.00 PACIFIE GAS & ELEL €O a4, 57 845, 750. 00 ¥
8, 2504 09-01-2008
-
6871-0 1 10,000, D00. OO PACIFIC GAS & ELEC €O 93.13 9,313.100. 00 ;
9. 406% g4-0i-2019 i
06511-1 1 105, poD. 0D PACIFIC PWR & LT CO 2a. 71 103,651, 80 -
4, 250% 01-p01-1988 :
%
DE11-1 1 5.000,00 PACIFIC PWR & LT CO a7. 5% Y%, 877. 35
4, 3754 07-01-19238
L]
‘ 1
geni-n 1 70,0008, 0O PACIFIC PWR & LT €O 96, 76 63,534, 80 1
B. B75% 11-01-2007
ge0%-0 1 375, 000. 0D PACIFIC PWR & LT CO 9p. 76 340, 365. 00 -
8. 875% 11-01-2007
DROS-0 1 280, 000, 0O PACIFIC PWR & LT €O 90. 76 254%,139. 20
B. 8757 121-01l-2007 -
ps06-0 1 T0.000. 00 PACIFIC PWR & LT CcoO ap. 76 63, 534. 80 :
8. 875% 11-01-2807
-
0611-1 1 25, 0p0. 00 PACIFIC PWR & LT CO ap. 76 22.691. 06 i
8. 875% 12-01-2007 !
0D610-0 1 800, 000. 0O PENNSYLVANIA ELEC CO B3. 45 667,500, DO wa
6. B25% 08-01-1998
g611-1 1 Sp0, DGO0. DO PENNSYLWANIA ELEC CO 83. 45 751, 050, 00
6. B25% 08-01-1998
-
te05-0 1 2508, 000. 0O PHILADELPHIA ELEC €O 88. 18 228,460, 00 B
6. 500% 03-01-1993
0611-1 1 500, 00D, 0O PHILADELPHIA ELEC CO 88.18 448.920. D0 '1
6. 5007 03-01-1993 ;
X
0601-0 1 210, 000. OO POTOMAC ELEC PWR CO 68. 6% i%%. 162, 90
4. 500% 05-15-19499 -
0511-1 1 1,700, 000. 0O POTOMAC ELEC PWR CO 68. 6% 1,167, 033. 00 ¥
w. 500% 08-1%-1999
ospa-o 1 500, 000. DO POTOMAC ELEC PWR GO 80.17 400, 880. 00
6. 6525% 02-15-2003
D6E08-0 1 498, 000. 00 PUBLIC SVC €O NEW MEXICO g3, 12 %18, 923, 58 ™~
7. 500% 06-15-2002 :
3
|
i
! i -




CORPORATE OBLIGATIONS

FUND MGR
0610-0 i
0601-0 1
o60S-0 1
0H11-1 1
D6d6e-0 1
B&E08-0 1
oeri-1 .1
0612-1 1
06D05-0 1
ognNE-0 1
06510-0 1
0611-1 1
0879-1 i
0608-0 1
gav71-0 1
0605-0 1
0611-1 1
DE12-1 i

pa71-10 1

PAR/SHARES

3%0.

360,

250,

570.

1, 625,

375,

1, D30,

500,

300,

T00.

5,375,

500,

500,

10,060,

300,

200,

1,000,

7.000,

0oo.

ooa.

ooo.

aaa.

opo.

0Doo.

000.

goo.

oog.

goe.

pogo.

000,

oDOo.

ooo.

ooo.

aoo.

ooD.

ono.

goo.

oa

o0

aa

0o

oo

oD

[1J]

oo

0o

oo

oo

oo

(<]

Do

oo

ELECTRIC

& CnS

DESCRIPTIGN

PUBLIC SVC
7.500%

PUBLIC SvC
6. 2507

PUBLIC SvC
6. 250%

PUBLIC SWVC
6. 2504

PUBLIC SVC
7.5004

PUBLIC S5vVC
7.500%

PUBLIC SVC
7. 5007

PUBLIC SVC
7.500%

PUBLIC SvVC
7. 625%

PUBLIC SVC
7.625%

PUBLIC SvC
T. 62574

PUBLIEC SVC
7. 625

PUBLIC SVC
7. 625%

CO NEW MEXICO
06-15-2002

ELEC & GAS CO
D6-01-1997

ELEC & GAS CO
06-01-1997

ELEC & GLAS CO
06-01-1997

ELEC & GAS CO
o04%-01-2002

ELEC & GAS COC
D4-D1-2802

ELEC & GAS CO
D4-01-2002

ELEC & GAS CO
D4-D1-2002

ELEC & GAS CO
11-15-2001

ELEC & GAS CO
11-15-2801

ELEC & GRS CO
11-15-2001

ELEC & GAS CO
11-15-2001

ELEC & GAS CoO
11-15-2001

SAN DIEGO GAS & ELEC CO

7.000%

12-01-1998

SOQUTHERN CALIF EDISON

9,250%

p3-01-2016

SOUTHERN CALIF EDISON CoO

6. 375%

02-15-1993

SOUTHERN CALIF EDISON CoO

6. 3754

02-15-1593

SOUTHERN CALIF EDISON CO

7.750%

09-01-1396

SOUTHERN CALIF GAS CO

8. 2504

11-15-1996

UNIT
MARKET

Bt

B2.

a82.

8.

.

aY%.

84%.

8%,

85.

85.

&5.

86

a5,

a9a2.

892.

83.

83.

12

21

21

21

56

56

56

56

“+8

48

“+a

.48

.48

36

131]

22

&0

42

MARKET WVALUE

286, 011.

295, 98%.

205, 545,

468, BY2,

1,374,132,

317.107.

2, 554, 000.

870.988.

427, 415.

256, %4%9.

588, 381.

4,584, 711.

427,415,

%31, 3805,

9,500, 000,

276, b66.

645, B5Y.

936, 020.

6, 539, 820.

%0

an

oo

&0

50

50

50

650

no

o0

25

0o

Do

oo

0g

oo

00

oo




CORPORATE OBLIGATIONS

FUND

be01-0

0611-1

D611-1

0DE11-1

0BEl11-1

De05-0

06121-1

0608-D

oel10-0

0611-1

06l14-0

pa79-1

0605-0

0610-0

gell-1

0871-0

BED%-D0

0608-0

gg11-1

Pan/SHARES

125,000, DO

2,250,

500.

1%,

50,

i, 000,

50.

2,000,

2,500,

975,

350,

3,175,

250,

300,

1.800.

6. 250,

200,

250,

1,550,

196. 617,

ooo.

noo.

oge.

0oo.

000

000.

ooo.

noo.

o0g.

000,

opo.

809,

ono.

000,

ooon.

0GOo.

goo0.

poo.

goo,

oo

)]

oo

oo

oo

oo

23]

oo

0o

oag

on

[+ R

Bo

oo

oo

Do

oo

oo

oo

EILECTRIC & GAS

DESCRIPTION

SOUTHERN CONN GAS CO

5. 75074

04-01-1992

SOUTHERN IND CAS & ELEC

B. 3757

08-01-1958

SOUTHWESTERN ELEC PWR

7.000%

UTAH PWR &
4. 5004

UTAH PWR &
w, 5007

12-01-1997

LT CO
D&-~01-1992

LT CO
04%-01-1993

VIRGINIA ELEC & PWR CO

5. .125%

02-p01-1997

VIRGINIA ELEC & PWR CO

7.125%

WASHINGTON
14. 125%

WASHINGTON
14%. 1257

WASHINGTON
1% 1254

WASHINGTON
1w, 1254

WASHINGTON
1%.125%

WEST PENN
7. 000%

WEST PENN
7.125%

WEST PENN
8.125%

WISCONSIN
11.500%

WISCONSIN
6. 5007

WISCONSIN
6. 5004

D1-01-1999

WTR PwWHR GO
01-01-19591

WTR PWR CO
bl1-01-199%

WTR PWR CO
01-01-199%

YTR PWR CO
£1-01-1991

WTR PWR CO
0L-01-18591

FPWR CO

11-01-1997

PWR €O

D7-01-1998

PWR CO

07-01-2001

ELEC PwWil CO

09-15-2015

D&-15-1997

D&-15-1997

co

MICHIGAN PWR CO

MICHIGAN PWR €O

WISCONSIN MICHIGAMN PWR CO

£. 5004

08-15-1997

SECURITY CLASS TOTAL

UNIT

MARKET

88.

81,

86.

86.

83.

76

85,

102.

1o2.

102,

in2.

102

&8,

BH.

940.

110

B4,

84%.

8% .

65

74

o3

BY

Bl

03

86

86

86

86

B&E

a7

B5

50

50

33

33

33

MARKET WAL

110,818

1,839,352, ¢

%30, 155.

12,130.

4“1, 807.

THO. 360,

B2, 635.

2,571, 625.

1.002,4833.

360,027,

3,265, 963.

217,432,

259, 959

905, 060.

6,906, 250.

168, 678.

210, 847.

1,307, 25%.

173,093,235,

UE

oo

58

0o

3]

50

. oo

a0

75

75

50

0o

oo

oo

og

50

50

69

J L «'I

e

.&- ], ]

i

-

=
;

ﬂ@mj

b4
¥
%
- ¥




CORPORATE OBLIGATIONS

FUND

0G05-0

PE0B-D

0605-0

0605-0

0607~-0

0605-0

0610-0

06131-1

06Gii1-1

0612-1

0879-1

0610-0

0601-D

0g11-1

06O't-D

06505-0

0608-0

06531-1

g612-1

PAR/SHARES

3,600,

850,

1,465,

2,675,

1e0,

3,145,

*00,

600,

2,000,

i1.700.,

i.000.

1,000,

100,

1,850,

&N,

750,

1,049,

Doo.

oo00.

gpo.

ooo.

ngo.

aQo.

gouo.

ooo.

000,

0oo.

ooo.

ooh.

000.

ooo.

ngo.

oBo.

ooo.

ooo.

000.

o0

oo

go

oo

go

0o

(]

ap

oo

oo

oo

00

oo

ap

oD

no

0o

oo

ap

TELEPHONE

DESCRIPTION

AMERICAN
Y. 3754

AMERICAN
. 3754

AMERICAN
Y. 75074

AMERICAN
5. 5004

AMERICAN
5. 50074

AMERICAN
6. 00D%

BELL TEL
6. 7507

BELL TEL
6. 750%

BELL TEL
7.500%

BELL TEL
8. 000%

BELL TEL
&. 0004

BELL TEL
B, B25%

TEL

TEL

TEL

TEL

TEL

TEL

co

co

co

co

co

co

CHESAPEAKE &

4. 375%

CHESAPEAKE
Y. 3754

CHESAPEAKE
5. 87574

CHESAPEAKE
5. 8757

CHESAPEAKE
5. B757

CHESAPEAKE
5. 8757

CHESAPEAKE
5. B757

& TELEG CO
565-01-1999

& TELEG CO
0&-01-~1993

& TELEG CO
06-D1-19398

& TELEG €O
01-D01-1997

& TELEG €O
01-01-1997

& TELEG CO
os-pl-2000

PA
05-01-2008

PA
05-01~-2008

PA
05-01-2013

]
08-01-2009

PA
D&8-p1-2009

PN
0¥Y-01-2006

POTOMAC TEL
01-01-2002

POTOMAC TEL
01-01-2002

POTOMAC TEL
06-~D1-200%

POTOMAC TEL
06-01-200%

POTOMAC TEL
06-0Gl-200%

POTOMAC TEL
06-01-~200%

POTOMAC TEL
06-D1-200%

MD

MD

MD

MD

MD

MD

MD

UNIT

MARKET

656.

66.

70.

78.

Fh.

T5.

77.

TT.

81

av.

B7T.

91

B,

BY.

73.

73.

73

T=.

T3.

20

21

85

95

63

07

07

65

&6

66

A5

oa

[/} -]

71

71

71

73

T1

MARKET WALUE

2,383,452,

EZ28, 966,

1,030, 0%

2,112,126,

78,958,

2,378, 783,

308, 280.

62, +20.

1.633., 080.

1,490, 271,

876, 630.
511. 500.
6%, 088.

1.185, 628.

147,138,

44 g, 9%8.

552, 882.

3,157,933,

TT3, 312,

ll

Do

50

. 50

50

oo

65

oo

oo

oo

00

L1 ¢]

a1}

oD

0o

0o

71

50

75

31




CORPORATE QRLIGATIONS

FUND

DGEO%-D

De06-C

cE602-0

061%-1

0a879-1

0611-1

oGgiz-1

0611-1

Ge08-0

0s11-1

0D612-1

0871-0

oavi-o

0606-D

DS06-0

0e0o-0

oazrg-1

pE0i-0

MGR

PAR/SHARES

715,000, 00

5Do.200. 00

490, D00, 0O

250,000, 00

750, 000. 00

1.000.000.00

2,150, 600. 00

1,250,000, 00

100, 000.00

750, n00. Q0

1.500,000.0C0

1,300,000.00

3,000,000.00

5,000, 000.00

250, 0o0. 0D

1. 750, 000. 00

750, 000. 0O

350, 000. 0Q

200, 000. 0D

TELEPHONE

DESCRIPTION

CHESAPEAKE &
&. 6257

CHESAPEAKE &
6. B25Y%

CHESAPEAKE &
6. 6254

CHESAPEAKZ &
6. 6257

CHESAPEAKE &
6. B25%4

CHESAPEAKE &
g9, 0007

CHESAPEAKE &
5 6284

CHESAPEAKE &
5. B25%

CHESBAPEAKE &
T.000%

POTOMAC TEL MD
10-01-2008

POTOMAC TEL ™MD
i10-01-2008

POTOMAC TEL MD
10-01-2008

POTOMALC TEL MD
ip-01-2008

POTOMAL TEL MWD
10-01-2008

POTOMAL TEL MD
10-01-2018

POTOMAL TELWASH
0D7-01-2006

FOTOMAC TELWASH
07-01-2006

POTOMAC TELWAGH
02-01-2008

CINCINNATI BELL INC

T. 375

0D8-01-2011

CINCIMNNATI BELL INC

7.375%

08-01-2011

CINCIMNATI BELL INC

F.375%

0a-01-2012

GENERAL TEL CO CALIF

10. 3754

D6-15-1897

HawaIIAN TELEPHONE

10 5007

10-01-1995

ILLINOTS BEELL TEL €O

4+ 3757

D7-01-2003

ILLINOIS BELL TEL CO

&. D007

07~-01-1998

ILLINOIS BELL TEL CoO

6. 000~

D7-01-19938

ILLINOIS BELL TEL CQ

6. 000

D¥-01-1998

ILLINGIS BELL TEL CoO

a, ono4A

12-10-2004%

UNIT

MARKET

T77.

7.

77.

77,

Da.

TO0.

70.

BG.

81.

al1.

a1.

107.

107.

61.

80.

845.

BO.

B7.

56

56

. 55

i5

15

oo

76

T6

76

37

76

76

33

MARKET WVWalLUE
601,112, 25
387,815, 00
380,058, 70
193, 907. 50
58, 722, 54
92%, 24 0. oG

1,508, 35, 06
876,850, b0

0,002 006
613, 23%. 50

1.226.475, 0

1,062, 945, 00

3,221,280, oo

5,351,750, 00
153,%02. 50

1,413, %22, 50
605, 752 50
282, 6B, 590

174+.678. on

=
:

A |

. |

. |

o

-
3
i




CORPORATE OBLIGATIONS

FUND

MGR

0608-0 1

neos-0 1

0&610-0 1

06x11-1 1

D612-1 1

os08-0 1

pDEDO2-0 1

0a05-0 1

011 -1 i

0611-1 1

0610-0 1

c605-0 1

o0607-0 1

0s05-0 1

o61%-0 1

0610-0 2

0s601-0 1

asG4-0 1

0605-0 1

PAR/SHARES

1,830,000.00

11.%60.,000. 00

1,760, 000. 00

6,950, 000. 00

“,600.000. 00

1,000,000. G0

5,000,000. 00

300, 0006. DG

650, 000. 00

2,250, 000. DD

1,000.000. 00

350, 000. 00

200, 000. 00

1,190.6000. 00

100,000. 00

2.000. 500. 00

505, 000C. 00

700.,000. 0D

525, 000. 00

TELEPHONE
DESCRIPTION
ILLINOIS BELL TEL CO

&, 000+ 12-10-200%
ILLINOIS BELL TEL €O

a8, 0D00% 12-10-200%
ILLINOIS BELL TEL CO

8. 0004 12-10-200%
ILLINOIS BELL TEL €O

8. DOGA 12-10-200Y%
ILLINOIS BELL TEL CO

8. oD% 12-10-200%
ILLINOIS BELL TEL CO

&. 2504 08-18-2016
ILLINOIS BELL TEL €O

8. 5004 04-22-2026

INDIANA BELL

%.375%

TEL INC
06-01-2003

INDIANA BELL TEL INC

Y. 3757

06-01-2003

INDIANA EBELL TEL INC

5. 5007

INDIANA BELL

a.000%

MICHIGAN
6. 375%

MICHIGAN
6. 375%

MOUNTAIN
5. 500%

MOUNTAIN
5. 500%

MOUNTAIN
8. 6257

O%-D1-20807

TEL INC
10-01-201%

BELL TEL CO
02-01-2005

BELL TEL €O
02-01-2005

8T8 TEL & TELEG CO

06-01~-2005

STE TEL & TELEG €O

06-01-2005

§T5 TEL & TELEL CO

o%-01-201a8

NEW ENGLAND TEL & TELEG

6. 125%

10-01-2006

NEW ENGLAND TEL & TELEG

6. 1257

10-01~20086

NEW ENGLAND TEL & TELEG
5

.125%4

10-01-2006

co

co

co

UNTT
MARKET

87.33

87. 33

87. 33

a87. 33

87.33

B87T.27

89. 75

62. 42

b2. &2

68. 55

87.16

7%. 07

4. 07

67. 92

67. 92

88. B3

73.80

73. 80

73. 80

MARKET WALUE

1.598a8,303.70

10,009, 049. 40

1. 537,166. %0

6,070, 060. 50

%, 017, 594, 00

~

872,710. 00

¥, +87,500. 00

187.,275. 00

405, T62. 50

1,542, 4%65. 00

871, 690. 00

259, 259. 00

i%a.14%8. 00

BD8, 295. 60

67, 924%. 00

1,792.680. 00

372.735. %5

B16, 663. 00

387,497, 25




i
i
I
!
i
i
i

CORPORATE OBLIGATIONS

FUND MGR

D606-0 1

0614%-0 1

C871-~0D 1

oG601-0 1

060%-0 1

DE05-0 1

0606-D 1

DE01-0 1

DBs06-0 1

DED8-0 1

0605-0 1

0D610-D0 1

ns11-1 1

0612-1 1

ca79-2 1

0608-0 1

oayvs-~-1 1

0s08-0 1

0D611-1 1

PAR/SHARES

600,

200,

10,000,

600,

500,

1.100.,

65,

700,

3,500,

1,500,

[p0.

1.%00,

1,350,

350,

1,000,

1,580,

1,800,

‘500,

Doo.
vou.
ooo.
n00.
ono,
o0oo.
goo.
soo.
ooo.
Doo.
0oo.
DDO.
ooo.
uoo.
ooa.
ooo.
000.
ouo.

000.

oo

oo

[ )

oo

oD

oo

Do

0o

00

oo

oo

oo

oo

oo

go

0o

Do

Qo

ao

TELEPHONE
DESCRIFPTION

NEW ENGLAND TEL & TELEG
6.125% 19-01-2006

NEW ENGLAND TEL & TELEG
6. 1257 10-01-2006

NEW ENGLAND TEL & TELEG
9. poov 03-01-2D26

NEWw JERSEY BELL TEL CO
5. 8757 12-01-2006

NEW JERSEY BELL TEL CO
5. B75% 12-p1-2006

NEW JERSEY BELL TEL €O
5. 8754 12-01-2006

NEW JERSEY BELL TEL €O
5. B757 12-01-20086

NEW JERSEY BELL TEL CO
7. 3757 ge~01-2012

NEW JERSEY BELL TEL CO
7.375%4 06-01-2012

NEW JERSEY BELL TEL CGCG
7.375% 06-01-2012

NEW JERSEY BELL TEL CO
7.375% bD6-01-2012

NEW JERSEY BELL TEL CO

7.375%4 06~-01-2012

NEW JERSEY BELL TEL €O
7.375% 0&E-D1-2022

NEW JERSEY BELL TEL CQ
T.375% 06-01-2012

NEW JERSEY BELL TEL CO
7.375% 06-01-2012

NEW YORK TEL C£O
7.500% 03-01-2009

NEW YORK TEL CO | ,
7.500% 03-D1-2009

‘NEW YORK TEL Co
7

. 7507 12-15-2008

NEW YORK TEL
7

ca _
L7504 12-15-2006

co

co

co

UNIT

MARKET

73.

73.

a3.

70.

70.

70.

70.

8.

81.

a1.

21.

81.

ali.

a81.

81.

832.

B2.

BY%.

a84%.

80

oo

16

16

16

16

28

28

28

28

28

28

28

28

83

83

21

21

MARKET VALUE

Y42, BR5'.

147,618

300, 000.

$20, 960,

350.800.

857, 6AY.

771.760.

" 52,833.

568,974,

84%, 870.

219, 230.

731, 538.

137, 84%8.

097,307,

284, %87.

828, 360.

242, 5% 0.

515, 852.

+21, 070.

[134]

oo

oo

oo

0oa

sk}

oo

30

oD

oo

0o

0o

on

ap

oo

oo

oo

oo

e -=,A,,m’ v-wéel

B

o

m-'»,m-a;w' a;ul-:-e}w’ ,.g . ; - er‘ .;g il ;’ [ -.‘9’

:'m.chi;E.;]



CORFPORATE OBLIGATIONS

FUND

DElR2-1

0615-1

D879-1

0609-0D

P611-1

0612-1

0879-1

0601-0

D&EDEB- 0

0610-0

0611-1

061%-0

06511-1

0601-0

o0605-0

n&o06-0

DeED7-0

0608-0D

0611-1

PAR/SHARES

1,000,000.

1.000.000.

5,700, 0086.

5.600, 000.

1.06G0,000.

800, 0DG.

1,000,00D00.

150.000.

1,750, 000.

500, DOO.

500.000.

300, 000.

3,000.000.

3586, 000.

1.000, 000,

70, 000.

80, DDO.

200, 000.

BDD.,00B.

00

oo

0o

og

0D

00

o0

oD

oo

134

oo

oo

[]+]

oD

TELEPHONE

DESCRIPTION
NEW YORK TEL

NEW YORK TEL

7.7504

NEW YORK TEiL
NEW YORK TEL
NEW YORK TEL
NEW YORK TEL
NEW YORK TEL
NE: VORﬁ TEL

NEW YORK TEL

8.300%

NEW YORK TEL

8.300%

NEW YORK TEL
8

L3007

NEW YORK TEL

8. 3007

NEW YORK TEL

8. 625%

NORTHWESTERN

6. D00%

NORTHWESTERN

6. 000%

NORTHWESTERN

6. 0004

NORTHWESTERN

6. DODOD%

NORTHWESTERN

6. DDO%

NORTHWESTERN

6. o004

co
12-15-2006

co
12-15~-2006

co
12-15-2006

co
10-15-2015

[=1¢)
10-15-2015

co
10-15-2015

co
i0-15-2015

co
08~15-2012

co
pa-15-2012
Co
08-15-2012

co
0B-15-2012

co
DB-15-2012

co
D6-15-2016

BELL TEL CO
09-01-2001

BELL TEL CcoO
09~01-2001

BELL TEL €O
D9-p1-2081

BELL TEL CO
095-01-20D1

BELL TEL €O
09-01-2001

BELL TEL CoO
09-01-200D01

UNIT

MARKET

ay.

aw.

8.

86,

86.

86.

86.

87.

87.

&87.

87.

87.

9n.

T6.

76.

T6.

6.

76.

76.

23

21

21

7

47

“7

“7

B7

87

87

87

87

07

ns

09

ng

08

05

o9

MARKET WVWALUE

8%2,1%0.
B42,14%40.
%, 800,198,
+, 8%2,768.
ae%. 780.
691, B24%.
864, 780,
131,8111
1,537,195,
%39, 370.
39, 370.
263, 622,
2,702, 220.
266, 318.
760.910.
53, 2B63.
60, 872.

152,183

&E08, T28.

oo

B0

00

no

oo

oo

oo

oo

oo

oo

00

oo

oo

50

oo

70

ap

00

no




CORPORATE OBLIGATIONS

FUNR MGR

os12-1 1

n60:1-0 1

asbDa-a 1

0610-G i

a611-1 1
GR79-1 1
ga71~0 1
geol-0 1

0&a0%-0 1

pe0e-0 1

0508-0 1

0610-0 1

o611-1 1

g608-0 1

o611-1 1

oB7TS -~ 1

0601-0 1

8604%~-0 1

D&D5-0 1

PAR/SHARES

1.500.,000.

115, 000.

5,700,000,

1.000,000.

5,250,000,

1040, Q000

oo

oo

00

oo

0o

an

TELEPHONE
DESCRIPTION
NORTHWESTERN BELL TEL ce
&. 000X 09-01-2001
NORTHWESTERN BELL TEL CO
8. 8257 06-15-2012
NORTHWESTERN BELL TEL CO
8. 8257 f6-15-2012
NORTHWMESTERN BELL TEL CO
8. B254 D6-15-2012
NORTHWESTERN BELL TEL CO
B. 825% 26-15-2012
NORTHWESTERN BELL TEL CQ
B. 62574 06-15-2012

10, 000, G00. OO

500. 000. OO0

650, 000. QD

650, 000. 0O

1,280.000. 0D

1.200.000. 00O

800.000. 0O

1.000.0p0. 00

5p0.000. 0O

50D, GO0, DO

550, 000. OO

250, 000. 0O

%, 6%0. 000. 00

OHIO BELL TELEPHONE
9. 000 11-01-2018

PACIFIC NORTHWEST BELL TEL
8. 6257 10-01-2010

PACIFIC NORTHWEST BELL TEL
8. 68254 10-01-2010

PACIFIC NORTHWEST BELL TEL
8. 6257 10-01-2010

PACIFIC NORTHWEST BELL TEL
B, B25Y% 10-G61-2010

PACIFIC NORTHWEST BELL TEL
8. 625% 10-01-2010

PACIFIC NORTHWEST BELL TEL
8. 625% 16-01-2010

PACIFIC NORTHWEST BELL TEL
&, 7T50% 08-01-2018

PACIFIC NORTHWEST BELL TEL
8. 7504 D8-02-2018

PACIFIC NORTHWEST BELL TEL
8. 750% D8-01-2018

PACIFIC TEL & TELEG €O
6. 0DOY 11-p1-2p82

PACIFIC TEL & TELEG €O
6. 00D 11-01-2002,

PACIFIC TEL & TELEG cO
&, 000% 11-p1-2002

UNTT

MARKET

76.

92.

a2z,

92,

92a.

Q2.

893.

9%,

9%,

94 .

Y.

9%,

9%,

91.

91.

91.

75,

75

75

08

i0

i0

10

ig

14

67

28

28

28

28

28

28

a6

86

a6

h -]

-16

16

MARKET VALUE
1,1%1.365. 00
105. 925 35
5,250, 2213. 00
921, 090. PO
%, B35, T22. 50
892,109, G0
89,367,300. D0
%71, %15 04
6lz2, 839 50
612,839 50
1,131,396, 00
1,131, 3956. 00
T75%, 26%. G0
218, 650. DO
459, 325. 00
%59, 325. 00
%13, 385. 50
187,902, 50

3,487, 470. 40

L

o3 i ed a1

3

s

#

-
g

ia.—-«a-‘l

. |




CORPORATE OBLIGATIONS TELEPHONE
UNIT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE
0606-0 1 275,000, DO PACIFIC TEL & TELEG €O 5. 186 206, 692. 75
6. 000% l1i-01-2002
o610-0 1 1.750,000. 080 PACIFIC TEL & TELEG CO 75.16 1,315.,317.50
6. D00 11-01-2002
DeOs5-0 1 w00.000. 0O PACIFIC TEL & TELEG €O 77. 88 311.552. bG
. 50047 07-01-200D3
os08-0 1 3,383.,000. 00 PACIFIC TEL & TELEG €O 77. 88 2,63%, 351. 0%
6. 5007 D7-031-2003
0Rl10O-0 3 1,.%00,D000. 00 PACIFIC TEL & TELEG €O 77. 88 1.020,%32. 00
6. 5004 07-01-2003
g611-1 1 %, 04+5.000. 00 PACIFIC TEL & TELEG cO 77.88 3,150, 569, 60
6. 5004 07-D1-2003
oavs-1 1 750, 000. GO0 PACIFIC TEL & TELEG CO Sa. 33 692, 512, 50
a.750% 10-01-2006
DeDB8-0 1 900, QDO. DD PACIFIC TEL & TELEG CO 87. 39 876, 537. 00
9. B25% 11-01-201%
0605-0 1 60%, 000. 00 SOUTH CENT BELL TEL €O 83. 95 503, 75%. DO
6. 875% 11-01-1939 .
0606-0 1 75.000. 00 SO0UTH CENT BELL TEL €O £83. 95 62, 969. 25
6. B75% 11-01-1999
o060D8~-0 1 “75.000. 00 SOUTH CENT BELL TEL €O 83. 95 398, B05. 25
B. 8757 11-01-1999
0610-0 1 700,000. 00 SOUTH CENT BELL TEL €@ 83. 95 587.713. 00
6. 8757 11-981-19%9
0611-1 21 50,000, DO SOUTH CENT BELL TEQL COQ 83. 95 %1.979. 50
6. 87T5% 11-01-1999
D8E79-1 1 1,000, 000. 00 SOUTH CENT BELL TEL €0 83. 95 839, 590. 00
6. B75% 11-01-1999
060%-0 1 300,000. 00 SOUTH CENT BELL TEL CO 89. 83 269.%99. 00
&. 2507 12-01-200%
0g08~-0 1 2,900, 000. 00 SOUTH CENT BELL TEL CO 85. 83 2,605,157. 00
8. 2507 12-01-200%
0609-0 1 1,000.00D0. 00 S50UTH CENT BELL TEL CO 89. 83 898, 330. N0
&. 2507 12-01-2004%
oel1z2-1 1 %, 700, C00. 00 S0UTH CENT BELL TEL CO 89. 83 Y, 222,151. 0D
8. 2507 12-01-200%
0615-1 1 600. 000. OO SOUTH CENT BELL TEL €O 89. B3 5348. 998. 00

B. 2507

12-01-200%




CORPORATE OQOBLIGATIONS

FUND MGR

pa79-1 i

te1y-0 1
0515-1 1
Usl2a-i 1

os08-0 1

D871-0 1

peO8B-0 1

0611-1 1

Del2-1 1
0&615-1 1
G610-0 1
f611-2 1
bsos-0 1

DE&EDS-0 1

B531-21 1

0612-21 1
0&D1-0 1

B&0%-0 1

0606~ 0 1

PAR/SHARES

500, 000.

200, 000.

300, D00.

1,000, 000.

1.000.,000.

10.000. 000.

1,080,000,

2,800, 080.

1,7006.,000.

520, 00D0.

1%+0.000.

1.475,000.

“Yob., 000,

&, 300,000.

250, 000.

®,350.000.

100, 000,

300. 000.

160. 000,

aa

o

g0

oo

oo

Qo

ao

849

oo

o0g

oo

-1}

Do

(]

an

0g

oo

oo

TELEPHONE

DESCRIPTICN

S8OUTH CENT
B. 250

SOUTH CENT
8. 2507

SOUTH CENT
& 2507

SQUTH CENT
8. 25D/

SOUTH CENT
8. 5004

SQUTH CENT
8. 825%

BELL TEL coO
12-01-200%

BELL TEL coO
08-01-2013

BELL TEL Co
08-01-2013

BELL TEL CcoO
03-pg1-2017

BELL TEL CoO
11-0)1-2003%

BELL TEL CO
03-01-20i9

SOQUTHERN BELL TEL & TEL coO

8. 2504

o4-15-20186

SOUTHERN BELL TEL & TEL CO

8. 2507

B%-15-2016

SOUTHERN RBELI TEL & TEL CO

8. 25p%

04%-15-2016

SOUTHERN BELL TEL & TEL CO

8. 250%

D4-15-2016

SOCUTHERN NEW ENGLAND TEL CO

. 3754

12-p01-2001

SOUTHERN NEW ENGLAND TEL cO

%. 3757

12-p1-2001

SOUTHWESTERN BELL TEL ceo

8. 250%

03-01-2014%

SOUTHWESTERN BELL TEL €O

8. 250%

D3-D1i-201%

SOUTHWESTERN EBELL TEL co

8. 250~

03-01-201%

SOUTHWESTERN BELL TEL €O

8. 250

03-01-201Y4

WISCONSIN BELL INC

T.250%

02-01-2p067

WISCONSIN BELL INC

7. 2504

02-81-20DB7

WISCONSIN SELL INC

7. 2504

D2-01-2007

UNIT

MARKET

89,

87,

87.

87.

83.

B97.

87.

ar.

B7.

87.

B1.

88.

88.

a8,

B88.

82,

82.

82,

&3

57

57

%0

15

32

23

23

23

23

L

%31

70

6

T0

70

93

33

23

MARKET VALUE

449, 165.

175,146,

262, 7198,

874, 010.

931, 550.

9.732,800.

872.,380.

2,442, 66Y.

1.4%83, 046.

4+36,190.

A5,983.

905, 900.

2X54%, 808.

5. 588,226

221, 755,

2.08Y%, 497.

B82.937.

248, 811.

B82.937.

[sRo]

oo

00

oo

oo

o0

ao

ng

80

75

oo

oo

oo

oo

oo

oo

op




CORPORATE ORLIGATIONS

FUND MGR PAR/SHARES
0607-0 1 100, 000. 0O
0608~-0 1 500, 00B. GO
o610-0 1 500, 0D00. 00

p611-1 1 2,500,000. 00
0615-1 1 500.,000. 00
pa79-1 1 500, D000, C0
ge07-0 1 5n.000. 00
0608-0 1 200, 00D. 0D

0612-1 1 2,700, 000. 00

2%2,%+06, 000. 00

CORPORATE DBLIGATIONS

FUND MGR PAR/SHARES
0610~-0 3 7.300.000.00
DRO8-0 1 3,000, 00D. 00
6611-1 1 %,000.000. 0D
0608-0 1 300,000, 0D
0610-0 1 850, 000. DO

0611-1 2 20, 000. 00

TELEPHONE
DESCRIPTION

WISCONSIN BELL INC
7. 250% 02-01-2007

WISCONSIN BELL INC
7. 25404 02-01-2807

WISCONSIN BELL INC
7. 250% 02-01-2007

WISCONSIN BELL INC
7. 250% 02-01-2007

WISCONSIN BELL INC
7. 2504 02-01-2007

WISCONSIN BELL INC
7.250% 02-01-2007

WISCONSIN TEL

co
6. 250% D8-D1-200%

WISCONSIN TEL

co
6. 2507 0B-D1-200%

BWISCONSIN TEL CO
B. 2507 08-01-200%

SECURITY CLASS TOTAL

BANKS & FINANCE
DERCRIPTION

AETNA LIFE & CAS €O
8.125% 18-15-2007

BANK OF BOSTON CORP
10. 6504 D8-15-1987

BANK OF BOSTON CORP
10. 6507 DB-15-1987

BANK OF CALIFORNIA
4. 5504 12-15-1989

BANK OF CALIFORNIA
%, 550% 12-15-1989

BANK OF CALIFORNIA
4. 5504 12-15-198%9

UNIT

MARKET
a8z.
8z2.
82;
82.
82.
B2.
T75.
5.

T5.

93

93

83

83

93

83

57

57

57

UNTIT

MARKET

BY.

100.

100.

81.

1.

91.

34

30

30

97

S7

a7

MARKET WVALUE

82,9837.

+14%., 685.

%1%, 685,

2,073,425,

$14%, B85,

%14, 685.

37. 785,

151,343,

2,0%0,%17.

206, 725, 513.

-

oD

oo

[ ]

oo

oo

oo

50

oo

o0

B6

MARKET WVALUE

6, 522, 185.

3,009,120

%, 012,160.

275, 931.

T81.80%.

18, 395.

oo

0o

o0

Do

50

w0




CORPORATE OBLIGATIONS

FWND MGR

g601-0 1

o804%-0 1
0606-0 1
b612-1 1
0E1%-0 1
D612-1 1

DeO+-0 1

0608-D0 21

0611-1 21

0612-1 1

0879-1 1
o0608-0 21
0611-1 1
tE12-1 1

0e01-0 2

DERG-0 1

0611-1 1

0612-21 1

0604-0 1

PAR/SHARES

550.000.

40,080,

i50, oUO.

B85, 0oD.

265, g600.

1.350.,000.

1.600,000.

3.150.000.

220.000.

2,500, 000.

130, 000.

1,000, 000.

i1.000.000.

1,000,000,

500. 000.

500. Do,

5,100, 000.

1.000.000.

585, 000.

o0

0o

ag

an

na

oo

oo

on

ao

oo

oo

oo

oo

oo

oD

oo

Qo

o5

BANKS & FINANCE

DESCRIPTION

BANKAMERICA CORP

T. 8754

12-01-2003

BANKAMERICA CORP

7. 8BTS/

12-p1-2803

BANKAMERICA CORP

T. BT

12.01-2003

BANKAMERICA CORP

7. 8754

12-01-2003

BANKAMERICA CORP

7. 8754

12-01-2003

BANKAMERICA CORP

8. BI5%

BENEFICIAL
7.500%

BENEFICIAL
7. 500%

BENEFICIAL
7.500%

BENEFTICTIAL
7. 500%

BENEFICIAL
7. 500%

BENEFICIAL
8.30p%

BENEFICIAL
8 300

BENEFICIAL
8.300%

BENEFICIAL
8. %4004

BENEFICIAL
8. %007

BENEFICIAL
8. %00%

BENEFICIAL
a8 %6004

CITICORP
1D. 875%

D2-15-2005

CORP
07-15-2002

CORP
n7-15-2002

CORP
07-15-2082

CORP
87-15-2002

CORP
07-15-2002

CORP
06-01-2003

CORP
06-01-2003

CORP
0&E-01-2003

CORP
12-01-2007

CORP
i2-01-2007

CORP
12-01-2p007

CORP
12-01-2007

C&E-15-2010

UNIT

MARKET

75.

75.

75.

75.

75.

82.

9.

79.

79.

79.

79.

85.

85.

85,

85.

85.

&5,

85.

1o5.

586

56

56

56

56

59

Sy

94

G

o4

9y

&9

69

69

20

20

20

20

%5

MARKET vaLUE
Y15, 613. 00
332.490. 40
113, 3%9. DO
49, 617. 70
200, 2495, 90

1,115, 0%6. 00

1.27S, 072, go

2.518.173, 0t
175.872. 40

2,318,318. 00
103, 92%. 60
856,970. 00
856, 970. DO
856,970. 00
“26. 035. 00
426, 035. 00

%.34%5, 587, 00
852, 07p0. an

627.469. 15

nwj

i‘:m@:—“ﬁj ;_;!-\-,\!

.




CORPORATE OBLIGATIONS

FUND MGR
D608-0 1

n611-1 1

oe1+-0 1
0608-0 1
0610-0 21
0611-1 1
D612-1 1
087i-0 1
gari-¢ 2

0871-0 1

g871-0 1

osn1-0 1

D6E0O%-0 1

DBOS-D 1

0606~-0 1

c607-0 1

os08-0 1L

0609-0 i

0610-0 1

PAR/SHARES

1,000,000.

2,100, 300D.

35,000.

1.000.000.

3,080,000.

9,000, 000.

3,000.000.

15, D000.000.

10,000, 0D00.

15,000,000,

8,000.,000.

1.24%0.000.

3,000, 0500.

%, 50D, 000,

1,800, 000.

110, 00D.

8,750, 000D.

1,000,000,

1.100,000.

oo

oD

0o

oo

oo

0o

ap

oD

oo

Do

0o

BANKS & FINANCE

DESCRIPTION

CITICORP
10. 875%

CITICORP
10. 875%

CITICORP
10. 875%

CITICORP
11. 600%

CITICORP
11. 6004

CITICORP
11. 6004

CITICORP
11. 600%

COLL.
10. 700%

MTG SEC.

D6-15-2010

I&-15-2010

06-15-2010

01~-15-1989

01-15-1989

01-15-1989

01-15-19&89

10-01-1997

FIRST INTERSTATE BANCORP

8. 3757

03-01-19891

FORD MOTOR CREDIT CO.

8. 500%

12-01-2002

FORD MOTOR CREDRIT CO.

11. 87S5%

GENERAL ELEC
5. 500%

GENERAL ELEC
5. 500%

GENERAL ELEC
5. 500%

GENERAL ELEC
5. 5004

GENERAL ELEC
5. 5004

GENERAL ELEC
5. 500%
GENERAL ELEC

5. 500%

GENERAL ELEC
5. 50074

04 -15-1995

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

CORP E2-CMO

UNIT

MARKET

105.

105.

105.

101,

101.

101,

101.

100,

99.

110.

T70.

70.

70.

70.

7D,

70.

70.

70.

45

“+5

%5

92

92

92

52

25

35

- 73

56

856

a6

86

B6

86

86

286

as

MARKET WVALUE

1,054%,58570.
2,21%, 597,
36,909,
1;015.200.
3,057.600.
8,172, 800.
3,057.600.
15, 037.500.
9,935, 4048,
1%, 0D850.100.
8, 845, 520.

878.676.

2,125, 830.

3,188,745,

1,275, %96.

T7.9%7.

6,200, 337.

708, 610.

779, 471,

oo
oo
a5
LT
oo
oo
LY
0o
oo
oo
o6
40
oo
o0
co
10
50
oo

oo




CORPORATE COBLIGATIONS

FLUND

06131-1

08749-1

O6O4-0

0605-0

U606-0

D608-0

0&e10-10

te11-1

0879-1

Deoa-po

0611-1

0612-1

D879-1

0601~0

De0%-0D

0605-0

0606-0

D&e07T-0

o508-0

MGR

PAR/SHARES

2, 050,

5, 850,

200,

3,000,

711 0. *

300.

1.200.

5qa.

875,

500,

200,

1.0040,

700,

15,

8915,

1.350.

295,

240,

3,054,

cog.

oao.

ooa.

D.00.

000,

000.

000.

agag.

coo.

ooo.

oon.

noo,

agg.

00o0.

goo.

0Go.

oogo.

onog.

oo

on

00

oD

oo

ao

[ ]

[1]4]

00

oo

0o

aQ

Do

00

oo

oo

oo

BANKS & FINANCE

DESCRIPTION

GENERAL ELEC
5. 500

GENERAL ELEC
5. 5604

GENERAL MTRS
5. 5004

GENERAL MTRS
5. 5004

GENERAL MTRS
5, 5004

GENERAL MTRS
5. 5004

GENERAL MTRS
5. 5007

GENERAL MTRS
5. 5004

GENERAL MTRS
5. 5007

GENERAL MTRS
7. 8507

GENERAL MTRS
T.850%

GENERAL MTRS
7. 8507

GENERAL MTRS
7. 850%

GENERAL MTRS
8. DDO%

GENERAL MTRS
8. DDO

GENERAL MTRS
8. D00D%

GENERAL MTRS
8. 000C%

GENERAL MTRS
8. 0004

GENERAL MTRS
8. DO0%L

CREDIT CORP
11-01-2001

CREDIT CORP
11-01-2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
12-15-~2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
12-15-2001

ACCEPT CORP
11-01-1998

ACCEPT CORP
1i-01-1998

ACCEPT CORP
11-01-1998

ACCEPT CORP
11-01-1998

ACCEPY CORP
Dl1-15-2002

ACCEPT CORP
D1-15-2002

ACCEPT CORP
g1-15-20602

ACCEPT CORP
01-15-2002

ACCEPT CORP
0l-15-2002

ACCEPT CORP
01 -15-2002

UNIT

MARKET

70.

70.

693,

649,

65.

[ 23=

69.

69,

69.

96.

80.

|0.

S0.

&7.

87.

a7,

a7.

87.

87.

86

a6

a2

82

a2

a2

82

82

82

BY

6%

6%

6%

94

9%

ayw

a4

94

4

MARKET WVALUE

1,%52,650. 50

4, 1%5, 368 50

139.646. 00

2,09%,690. 00

4+B8, 761. 0

209.%69. 00

837.876. 0D

34+9,115. 00

610.951. 25

453.210. 00

271, 826. 0D

906, 424. 00

63%.49%,. 00

13,182. 05

80%, 7T15. 05

1,187.28%. 50

259, 4%3. 65

211.072. 80

2,682,383. 50

-
1

-

N




CORPORATE QBLIGATIONS

FUMD

MGR

0609-0 1

0610-0 1

oG11-1 1

ng12-1 1

0g14~-0 1

0615-1 1

0879-1 1

g609-0 1

0511-1 1

0612-1 1

0601-0 1

os08-0 1

0611-1 1

065612-1 1

0601-0 21

060%~-D 1

oen0s8-0 1

06098~-0 1

0610-0 1

PAR/SHARES

R2.225,
1,025,
i.700.
6, 980,

395,

325,
2. %50,
1,008,
1.000,

so0a.
%, 600,
1.000.
l.bﬂﬂ;

200,

800,
2,300,

250,

2,350,

0DOo.

000.

ooo.

opo.

0gon.

ooo.

ono.

oon.

Doo.

oDpag.

Doo.

oo

0og.

ooo,

oQo.

Do

oo

oo

o0

ga

0o

oo

. DO

00

oo

BANKS & FINANCE

DESCRIPTIOMN

GENERAL MTRS
8. 0p0%

GENERAL MTRS
8. 0007

GENERAL MTRS
8. 000%

GENERAL MTRS
8. 000%

GEMERAL MTRS
8. 0004

GENERAL MTRS
8. 00DD%

GENERAL MTRS
8. 000%

GENERAL MTRS
8.000%

GENERAL MTRS
8. 0004

GENERAL MTRS
8. 000%

GENERAL MTRS
8. 2504

GENERAL MTRS
B. 250%

GENERAL MTRS
8. 250%

GENERAL MTRS
8. 250%

GENERAL MTRS
9. %00%

GENERAL MTRS
9. %00%

GENERAL MTRS
9. %00%

GENERAL MTRS
9. 400%

GENERAL MTRS
9. 4004

ACCEPT CORP
01-15-2002

ACCEPT CORP
Bi-15-2002

ACCEPT CORP
0i-15-2002

ACCEPT CORP
D1-15-2002

ACCEPT CORP
01-15-2002

ACCEPT CORP
D1-15-2002

ACCEPT CORP
£01-15-2002

ACCEPT CORP
D7-15-2007

ACCEPT CORP
07-15-28207

ACCEPT CORP
07-15-2007

ACCEPT CORF
11-15-2006

ACCEPT CORP
11-15-20086

ACCEPT CORP
11-15-2006

ACCEPT CORP
i11-15-2006

ACCEPT CORP
07-15-200%

ACCEPT CORP
07-15-200%

ACCEPT CORP
D7~15-200%

ACCEPT CORP
07-15-200%

ACCEPT CORP
07-15-200%

UNIT

MARKETY

87.

87.

87

a87.

B87.

B7.

a87.

85.

85.

85.

88.

88.

88.

88.

S6.

96.

96.

96.

S6.

94

9y

. 9%

9y

94

gy

93

“+8

48

+8

20

20

20

20

30

30

30

3D

30

MARKET WVALUE

1,956, 820,

901, +56.

1,495, 099,

6,147,495,

347.390.

219. 8B67.

285, 827.

2. 0D9%, 238%.

854, 810.

85%, 810.

793, 800.

4, 057, 200.

832, 000.

BE2.,000.

192, 615.

T70. %6%.

2,215, G8Y4.

240, 770.

2,263,238,

75

75

no

30

65

50

75

50

oo

ao

oo

oo

Do

oo

oo

Do

oo




CORFPORATE QBLIGATIONS

MGR

FUND

DE11-1 i

0B61%+-0 1

087:1-0 21

0a271-0 1

0GO0S-0 1
0611-1 1
06l12-1 1
0873-1 1

0611-21 1

be01-0 1

0BED5-0 1

0607-0 1

0609-0 1

0D&810-0 1

0611-1 1

0612-1 1

pa7a-1 1

B607-0 1

o0609-0 1

PAR/SHARES

Y, 250,

200,

10,000,

5,000,

500,

i1.000.

1,000,

500,

2.000,

200,

402,

210,

525,

“oo.

775,

315,

523,

100,

500,

ooo.

ono.

nopa.

0Doo.

ooo.

aoo.

DOD.

0go.

ooo.

ooo.

ooo.

Doo.

Doo.

Dogo.

000,

oDo.

oo,

oo,

0o

134]

oo

00

00

Do

[+ 3]

oo

oo

o0

BANKS &

FINANCE

DESGRIPTION

GENERAL MTRS

a . wdoz

ACCEPT CORP
0D7-15-~200%

GENERAL MTRS ACCEPT CORP

8. %004

07-15-200%

GENERAL MTRS ACCEPT CORP

9. 500%

GENERAL MTRSE

10.375%

GENERAL MTRS

iz oo0%

GENERAL MTRS

12. 00074

GENERAL MTRS

12. ppav

GENERAL MTRS

12. 000%

GENERAL MTRS

12. 0004

HOUSEHOLD
Y. 8754

HOUSEHOLD
Y. 8754

HOUSEHOLD
. 8757

HOUSEHOLD
4. 875%

HOUSEHOLD
. 875%

HOUSEHOLD
%. 8754

HOUSEHOLD
. 8757

HOUSEHOLD
. 8754

HOUSEHOLD
T. 75074

HOUSEHOLD
T. 7507

12-01-1989

ACCEPT CORPFP
09-01-1995

ACCEPT CORP
02-01-2005

ACCEPT CORP
02-01-2005

ACCEPT CORP
02-01-2005

ACCEPT CORP
02-01-2005

ACCEPT CORP
06-01-2005

FINANCE CORP
09-15-1993

FINANCE CORP
05-15-1993

FINANCE CORP
09-15-1993

FINANCE CORP
09-15-1993

FINANCE CORP
09-15-1993

FINANCE CORP
09-15-1993

FINANCE CORP
09-15-1993

FINANCE CORP
89-15-1993

FINANCE CORP
10-01-1899

FINANCE CORP
10-861-1999

UNIT

MARKET

S6. 30

96. 30

103,13

10&6. 27

i109. 59

189. 59

109. 59

109. 59

1i0. 08

a8%. 73

ay. 73

B4. 73

8%. 73

8%, 73

84%. 73

B8%. 73

8%. 73

88.12

88.12

MARKET VALUE

10,

093, 090.

192.616.

313.500.

313.850.

547,550,

n9s, 900,

035, 800,

547,950,

201, 750,

169, 463

340, 630,

177, 941,

44, B53.

338, 936,

656, 6588,

266,912,

43,1588,

&88. 125,

“40. 625,

0o

oo

oo

Do

og

0o

[sho]

[+ R

oo

68

O

50

oo

50

iD

az

oo

oo

a

S |

-
|
#

L]
T
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CORPORATE OBLIGATIONS

FUND

0612-31

06iu4-0

087T9-1

D611-1

0612-1

0871-0

0605-0

0606-0

0&07-D

0610-0

D612-1

0&07-0

0611-1

0601-0

0E0%-0

a508-0

0610-0

pe12-1

0634%-0

MGR

R

PAR /SHARES

750,

100,

550,

1,250,

760,

5,000,

50,

50,

25,

1.000.

50,

1,400,

100,

500,

500,

200,

500,

100,

000,

aoon.

goo.

0oD.

0Do.

00D.

00D.

opo.

000.

poo.

Doo0.

GD0o.

poooD.

oen.

000,

oooD.

oo0o0.

0o

bo

no

0o

00

Do

00

0o

0o

oD

oo

ao

Do

o0

0o

oo

BANKS & FINANCE

DESCRIPTION

HOUSEHOLD FINANCE CORP
7. 750% 320-01~19599

HOUSEHOLD FINANCE CORP
T. 750% 1p-01-1999

HOUSEHOLD FINANCE CORP
7. 750% 10-01-1999

HOUSEHOLD FINANCE CORP
8. 5004 0%-01-2001

HOUSEHOLD FINANGCE CORP
8. 500% D%-01-~2001

HOUSEHOLD FINANCE CORP.
7. 7504 06-15-1597

MANUFACTURERS & TRADERS NB
4. 750% 06~01-1990

MANUFACTURERS & TRADERS NB
¥, 7504 06~01~-1990

MANUFACTURERS & TRADERS NB
4. 7504 06~-01-1990

MANUFACTURERS & TRADERS NB
Y. 7504 06~01-1990

MANUFACTURERS & TRADERS NB
Y. 7504 06-01-1990

MANUFACTURERS HANOVER CORP
8. 125% 03-01-200%

MANUFACTURERS HANOVER CORP
&.125% 03-01-~-200%

MANUFACTURERS HANOVER CORP
8.1257% 08-15-2007

MANUFACTURERS HANOVER CORP
a. 1257 08-15-2007

MANUFACTURERS HANOVER CORP
8.125% 08-15-2007

MANUFACTURERS HANOVER CORP
8.125% 08-15-2007

MANUFACTURERS HANOWVER CORP
8.125%4 0a-15-2007

MANUFACTURERS HANOVER CORP
8.125% 0B-15-2007

UNET

MARKET

88,

88.

&88.

81.

21.

91,

a83.

83.

83.

a3,

83.

as.

85.

84%.

8%,

ay.

84%.

aY%.

ay.

12

12

i2

67

67

L&

85

a5

85

85

a5

56

56

5%

5%

54

5%

5y

54

MARKET WALUE

660, 937.

88,125,

+8%, 687.

1.,1%5.887.

64%41. B97.

%, 572.200.

+1,927.

%1, 927.

20, 963.

209. 637.

838, 550.

w2, T82.

21,197,910,

8% . 546.

w22,730.

w22, 7T30.

T60, 91%.

760, 91Y%,

a4, 546.

50

oo

50

50

0o

oo

50

50

75

50

00

50

oo

00

00

Do

QoD

00




CORPORATE ODBLIGATIONS

FUND MGR

pso%-0 1

0os0&-D 1

0s1%-0 1
.nﬁns-u 1
p612-1 1
eso02-0 1
pEGa-8 3
pEGS-0 2
0608-0 1
osbo-0 2
0610-0 1
0&04-8 1

pgl12-1 1
D615-1 1
D612-13 1
p&01-06 2
050%-D 1
QEDS-D 1

g61%-0 1

PAR/BHARESB

2,108.000.

1.400.000.

500.000.

65, 00C.

591, 000.

1.8600,000.

5,000, 000.

10.000.000.

5,000,000,

3,000.,000.

2.080,000.

550, 000.

1,000, 0800.

+ED, 000.

1.000, 000,

175, 000.

335,000.

150, 000D.

100.000.

GO

a9

ag

ao

an

0o

oo

oo

oo

[ Ry

oo

oo

0o

oo

o0

oo

an

BANKS & FIMNANCE

DESCRIPTION

MANUFACTURERS HANOVER CLORP
13. 0004 DB-pl-1987

MANUFACTURERS HANOVER CORFP
13. 000+ 08-01-1987

MANUFACTURERS HANOVER CORP
13. 000% g8-01-1987

MANUFACTURERS N B DETROIT
. BS504A 09-15-1989

MANUFACTURERS N B DETRCOIT
4. 8504 09-15-1989

MORGAN JP & CO.
T.100% 11-15-1991

PITTSRBURGH NATL BANK DEP.
7.2504 12-17-1989p

PITTSBURGH NATL BANK DEP.
7.250% 12-17-199¢0

SAFECO CORP

10. 7504 09-15-19485

SAFECO CORP

10. 7504 09-15-199%

BAFECO CORP

10. 750%# D9-15-1995

SEAFIRST CORP

3. 280% 06-01-2002

SBEAFIRST CORP

9. 250%4 06-01-20D01

SEAFIRST CGRP

8. 250% 06-01-20D1

SEAFIRST CORP

10. s00% 06-01-199p

SOVRAN BANK NA
7. apo% 10-01-1396

BOVRAN BANK NA
7. 8007 18-01-19%6

SOVRAN BANK NA
7. 800% 10-p01-19%86

BOVRAN BANK NA
7. 800+ 10-01-1986

UNIT

MARKET

i00.

100.

100.

3.

23.

gy,

86.

86.

1088,

108,

io08.

BE.

86.

86.

1p0.

23.

83.

93,

93.

30

30

30

o8

o8

a2

57

57

3s

35

35

71

71

71

iy

A5

i5

15

15

MARKET WALUE

2,106,321,

1, %0%, 21%.

501.505.

60, 507.

55D, 155.

a%8, 270.

4,328, 700.

8, 657.4%00.

5.,%17.800.

3,250, 680.

2,167,120,

476, 905.

867.100.

395,195,

1.001.,4%50.

163, 024

302, 40

139.726.

83,151.

Do

oo

oo

85

99

Bo

oo

oo

oo

oo

po

oo

oo

00

25

75

Do
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CORPORATE OBLIGATIONS

FUND

MGR

DGOS-0 1

0611-1 1

0812~1 1

os1%-0 1

0615-1 p

0a71-0 1

PAR/SHARES

1,a00.000,

1.000,000.

2,200.000.

1556, 000.

600, 000.

i0.000, 800

271.,981.000.

CORPORATE OBLIGATIONS

FUND

0s01-0 1

ps08-0 1

03y1-0 1

0511-1 1

0606-0 1

0611-1 1

c612-1 1

0601-D 1

0604-0 1

MGR

PAR/SHARES

160, 000.

w00.000.

10,000, 000.

25.000.

500.000.

25,000,

605, 000.

601.000.

1.34+9.000.

oo

an

oo

oo

oo

on

ao

oo

00

oo

oo

1]1]

oo

oo

oo

BANKS & FINANCE

DESCRIPTION

OF LOS ARGELES
p2-01-2001

UNION BANK
7. 350%

UNION BANK
7.350%

OF LOS ANGELES
g2-p1-2001

OF LOS ANGELES
02-01-2001

UNION BANK
7. 350%

OF LOS ANGELES
02-01-2001

UNION BANK
7.3504

UNION BANK
7.3507

OF LBS ANGELES
p2-01-2003

WELLS FARGO BANK
13. 500 09~15-1991

SECURITY CLASS TOTAL

TRANSPOGRTATION

DESCRIPTION

ATCHISON TOPEKA & SANTA FE R

7.1257% 11-01-1987
ATCHIGSON TOPEKA & SANTA FE R
T.las5% 11-81-19a87

BURLINGTON NORTHERN
9. B25% 02-01-1996

GREAT NORTHN RY &0
3.125%4 0L-01-2000

HOCKING VWALLEY RY CO
H. 5064 07-01-1999

LOUISVILLE & NASHVILLE RR €O
2. 8757 0%-01-2003

MNMORFOLK & WESTN RY CO
7.000% gi-0l1-1982

PULLMAN LEASING CO
12. 250% 06-01-2000

PULLMAN LEASING CO
12, 250% pE-01-2000

UNIT

MARKET

BS.

B5.

85.

85.

a8s.

105.

81

81

83

81

a1

63

UNIT

MARKET

100.

100.

89.

55.

67.

50.

59,

10%.

10%.

10

10

77

i2

0o

12

S0

63

63

MARKET WALUE

943, 9938.

aL8,3180.

1,887, 996.

128, 727.

514,908,

i10.563,800,

249, B%2, 056.

no

0o

oo

o

o0

59

MARKET VALUE

160,16%.

400,412,

9,877, 500,

13,781,

335,000.

12, 531.

&04%, 407,

628, 87'r.

1,%11, 566.

8o

oo

0o

25

[ Jy]

25

10

38

62




CORPORATE OBLIGATIONS

FUND MGR

0g0B8-0 1

0611-1 1

0612-3 1

0e1+-D 1

06l5-1 1

0a71-0 1

PAR/SHARES

1.103.000.

1,000, 000.

2,200, 000.

150. 000.

600, 000.

10.000.000.

271,981, 000.

CORPORATE ODELIGATIONS

FUND MGR
D&01-D kS
06058-0 1
pari-0 1
0611-1 1
0606-0 21
0611-1 1
0612-1 1
0g01-0 1%

o050%-~0 1

oo

oa

oo

00

on

oo

oo

PAR/SHARES

160, 00D,

“00. 000,

10.000.000.

25.000.

500, 000.

25, 000,

605, 000.

601, 000.

1,3%9,000,.

oo

oD

0p

ag

an

oo

apo

o0

oo

BANKS & FINANCE

DESCRYIPTION

UNION BANK
7. 3507

UNION BANK
7.350%

UNION BANK
7.3507%

UNION BANK
77,3504

UNION BAMK
7.3504

OF LOS ANGELES
02-01-2002

OF LOS ANGELES
D2-pl1-2002

OF LOS ANGELES
02~-01-2001

OF LOS ANGELES
02-01-2001

OF LOS5 ANGELES
02-Dp1-20D0D1

WELLS FARGO BANK

13. 500v

SECURITY

09-15-1991

CLASS TOTAL

TRANSPORTATION

DESCRIPTION

ATCHISON TOPEKA & SANTA FE

7.125%4

11-p1-1987

ATCHIGSON TOPEKA & SANTA FE

7.125%

11-01-1987

BURLINGTON NORTHERN

G. 6257

p2-01-1996

GREAT NORYTHN RY CO

3.125%7

0l-01-2000

HOCKING WALLEY RY CO

Y. 806G

07-pl-198989

R

LOUISVILLE & NASHVILLE RR CO

2. 875%

0%-p1-2003

NORFOLK & WESTN RY cCO

7. 0004

01-D01-1288

PULLMAN LEASING CO

12. 250%

Db-D1-2000

PULLMAN LEASING CO

12. 25074

06-01~-2D00

UNIT
MARKET

85. 81

85. B1

85. B1

85. 81

85. 81

105. 63

UNIT
MARKET

100.10

100.10

899. 77

55,12

&67. 00

50.12

99. 90

10%. 63

104, 63

MARKET WYALUE
843, 8995, 0o
858,180, 00

1,837,996, 00
128, 727. 00
514,908, 0o

10,563, 800. 00

2%9, 842, 056. 59

MARKET WALUE
160.16%. 80
400,%12. 00

9.9%77,5046. a0

13, 781. 25
335,000. 00
12,531, 25
&604,407._ 10
628, 87%. 38

1.4%11, 566. 62

£ ,m-o»’

il




CORPORATE OQOBLIGATIONS

FUND

MGR

0a79-1 1

0609-0 1

0620-D0 1

0611-1 1

0879-1 1

os12-1 1
061i2-1 1
0612-1 1
n61i-1 1
na7ro-1 1
be11-1 1
oa79~-1 1

0612-1 1

0611-1 1

pe12-1 1

gel2-1 1

ga79-1 1

0611i-1 1

0608-0 1

PAR/SHARES

385, 199. 58

500, 600.

800.000.

%,072,000.

“50.000.

5,809, 209.

132%,000.

750, 000.

1,17i.000.

293, 000.

1,153, 053.

1. 773. 928,

2,809,702,

199, 396.

800, K39,

15,255, 317.

588,195,

12,000, 000.

2,300.,000.

oo

46

oo

oo

Do

32

33

53

0l

07

81

62

Do

PRIVATES -
DESCRIPTION

B F PROPERTIES
7. 5004 p2-25-2002

BETHLEHEM STEEL
8. 4504 03-p1-2005

BETHLEHEM STEEL
8. 4+50% 03-01-2005

BETHLEHEM STEEL
B. 4504 03-01-2005

BETHLEHEM STEEL
B. 450% 03-01-2005

BROAD RAFAEL PROPERTIES
10. 250% 06-01-2000

CARNATION CO

5.000% 04%-01-1991

CHEVRON PIPELINE
8, 250% 07-01-2001

COLONIAL PIPELINE
?7.875% p&-01-2002

COLONIAL PIPELINE
T. 8757 f6-01-~-2002

DIMONT CORP

9. 875% 03-01-2006

DIMONT CORP

9. 875% D3-01-20086

FIRST WARD PROPERTIES
8. 000% 11-15-2006

FOOD MAKERS

8. 7504 11-01-1989

HUGAS CORP

9. 3754 p9-22-1995

LIMARR / SAFEWAY
13. 5007 0%-01-2009

NACCO MINING

B. 00DD% 06-01-1997

NORDSTROM INC

1y, 25D% 12-01-1992

PENICK & FORD

8. 750% 10-31-1990

INDUSTRIALS

UNIT

MARKET

89.

55.

55,

-1

55.

105,

9g0.

io00.

S50,

90.

102.

i1p2.

90.

102.

103.

125.

93.

113.

100.

22

25

25

25

25

56

83

32

78

78

T3

73

31

5%

o5

35

11

Tl

25

MARKET WVALUE

343, 9869.
%97, 331.
497, 331.
2,250.,14%6.
24 8. 665,
6,132, 317.
112, 760.
752.%30.
1.063.,10%.
lEES:ﬂDZ.
1,18%, 543,
1,.822.374.
2,537,582,
205, 027.
825, 106.

19,122, 693.

556, 997

13. 645, 800.

2,305, 819.

71

oo

;]

+8

50

&9

&Y%

oag

086

98

20

31

83

S0

58

¥2

. 88

op




CORPORATE OBLIGATIONS

FUND MGR

0612-1 1

0611-1 1

0e11-1 1

+a79-1 b

£611-1 1

g61I1-1 1

0612-1 1

0879-1 1

0612-1 1

g6l2-1 21

0615-1 1

PAR/SHARES

5,133, 05%.

5,981, 696.

3.677.639.

1.432. 825,

8,809, 045,

9,865, 800.

5,500,000,

5,500,000,

1.685,000.

3,73%,910.

186. 3+1.

108. 013,553,

CORPORATE OBLIGATIONS

FUND MGR

beoa-0 1

0611-21 1

0es1l-1 1

060D7-D 1

PAR/SHARES

1,000,000,

1,300.000.

2,900, 000.

50, 000.

50

4y

35

53

21

og

0o

oo

oo

63

32

a3

oo

oo

oo

PRIVATES - INDUSTRIALS

DESCRIPTION

PENNBIRD ASS0C
9. 6257 03-01-2005

PENNCADIA ASSOC
9. B25% 0%-01-2805

PENNCOVINA ASS0OC
9. B2SY% 04-pl-2005

PENNCOVINA ASS0C
9. 625% O%-01-2005

PENNHARPER ASS0C
9. b254 03-01-2005

SURWAY ASS0C (SAFEWAY)
13. 2004 04%-01-2005

SURWAY ASSOC (SAFEWAYY
13, 900% N4-01-2D005

SURWAY ASSOC (SAFEWAY)D
13. 300% o04-01-2005

UNIV OF PUGET SOUND
8. 500% 0Dr-01-2002

VYA PENN PROPERTIES
T. 750% 03-01-2003

VA PENN PROPERTIES
7. 750% 02-01-20032

SECURITY CLASS TOoTalL

PRIVATES - ELEC & GAS

DESCRIPTIOCN

CENTRAL LA ELECTRIC
Y. 750% ©£9-01-19385

COMMONWEALTH EDISON €O
5. T50% 1l-01-1996

DUKE PWR CO

. 5004 p2-01-1985

PENN PWR & L7

W, B254 D3-01-199%

UNIT
MARKET MARKET WALUE
102. 22 5,347.0D08. 30
ip02. 22 B,11%.,729. 35
102. 22 3,759, 430. 56
102, 22 1.%6%., BB1. 56
102, 22 9, 004%, 608, 08
133. 96 13,216.620. 31
133. 96 7.-368, 020. 00
133. 96 7.368,0206. 00
92. 82 1.56%.,101. a5
89. 52 3,343,716, 1%
89. 52 166. 823, 53
117,552, 38%+. 45

UNIT
MARKET MARKET WALUE
79. 52 795, 220. 00
B82. 53 1.072,929. 00D
79. 82 2,317.883.00
82. 39 “1.198. 00

«.‘

-

-

g

P |

&

I Q.

ﬁmﬁ,

. |

e,

Eas




CORPORATE OBLIGATIONS

FUND MGR

0606-0 1

oGO7T-0 1

pEIS-1 1

PAR/SHARES

650,000,

150, 000.

175, 000.

6,225, 000.

CORFPORATE OBLIGCATIONS

FUNO MGR

0eGE-0 1
psba-0 1
Dex11i-1 1
gel2-1 1

ogi12-1 1

p&E1L1-1 L
og12-1 1
oegs-0 1
ps12-1 1

os11-1 1

0621-1 1

PAR/SHARES

430, 000.

1,000.000.

1,720, 000.

1,720.000.

830, 000.

850, 000.

1,600, 000.

850, 000

1.700.000.

1.55%, 000.

851.000.

13,075,000,

ao

0D

on

Do

0o

oo

[ ]

oo

oo

00

0o

oo

oo

PRIVATES

DESCRIFTION

ELEC & GAS

PHIL SUBURBAN WTR

5. 500%

11-01-1996

PHIL SUBURBAN WTR

5. 5004

11-01-1986

PHIL SUBURBAN WTR

5. 5004

11-01-19986

SECURITY CLASS TOTAL

TELEPHONES

DESCRIPTION

GENERAL TEL
6. 2504

GENERAL TEL
6. 2507

GULF STATES
7. 7007

GULF BTATES
7. 700%

GULF STATES
9. 37T5%

- PRIVATES

CO IND
07-01-1997

CO Nw
09-01-1998

UNITED TEL
07-01-2002

UNITED TEL
07-01-2002

UNITED TEL
0%-01-2000

NORTHERN STATES TEL

S, 000%

UNITED INTERMOUNTAIN TEL

il1. 00D%

12-01-1999

10-01-1999

UNITED TEL INDIANA

T. 7507

UNITED TEL
7. 750%

UNITED TEL
8. 625%

UNITED TEL
10. oo

SECURITY

02-01-2002

INDIANA

02-01-2002

MISSOQURI

10-01-2000

PENNSYLVANIA

06-01-2000

CLASS TOTAL

UNIT
MARKET

7257

79. 57

T9. 57

UNIT
MARKET

80. 71

T7. 93

89, 33

89. 33

99, ¥1

95, 37

108. 2%

89.12

89.12

98. &8

98. ™4

MARKET VALUE

517.,218. 00

1198, 358. 00

139,251.00

5., 6503,057. 00

MARKET WALUE

322,872.00

779.310. 00

1,536,493, 20

1,536,493, 20

825,119. 60

810.679. 00

1,731,920, 00

757,579, 50

1,515,159, o0

1,533.627. 06

8%0, 311, 4%

12,189, 564%. 0O




CORPORATE OBLIGATIONS
FUND MGR PAR/SHARES

geiz-1 1 825, 000. 0O

0De11-1 1 10.000,000. G0
b6l1-1 1 5,000, 000. 00
0611-1 1 8.000,008. 00

23, 825, 000. 0D

CORPORATE OBLIGATIONS

FUND MGR PAR/SHARES

0512—1‘ 1 7.%8D,769. B3
nare-1 1 4,361, 809. 53
osp8-0 1 6, ¥46,372. 27
gs09-0 1 &, 446, 372, 29
0612-1 1 12, 030.032, 63
0E1L2-1 1 8,598, 336. 99

oa7?9-1 1 2.498, 577. 97

061l-1 pY 6.812, 932, 52
0612-1 1 6, %17.,921. 22
0a79-1 1 Y. TH8, 583, 47

0&6p9-0 1 7.135, 756, 09

FINANCE - PRIVATES
DESCRIPTION

MT BAKER MUTUAL SB
15. 2504 0%-01-1988

SAFECO CREDIT CORP
12. 2504 03-01-1993

SAVINGS BK OF PUGET SOUND
12. 750% 01-13-1994%

SEATTLE TRUST & SAVINGS
1c. oc00%# 09-01-1992

SECURITY CLASS TOTAL

TRANSPORTATION - PRIVATES
DESCRIPTION

CHICAGD & NW RR
13.500% 02-01-1998

CHICAGO & N¥W RR
13. 500% 02-01-1998

CHICAGO & NW RR
14%. 750% 08-01-1998

CHICAGO & NW RR
1%, 7507 08-01-1998

CHICAGO & NW RR
14, 75804 08-01-19498

CHICAGO & N¥ RR
1%. 750% Ga-0l-~1998

CHICAGOC & NW RR
14, 750% 0&-01-1938

HAWAIIAN AIR LINES
13. 750% 01-15-1996

HaWwnIIAN ATIR LINES
13. 7504 01-15-19596

HAWATIAN AIR LINES
13. 7504 01-15-1996

ILLINCGIS CENTRAL GULF
13. 000% 01-01-1992

UNIT
MARKET

105. 36

111. 77

115. 55

100. 00

UNIT
MARKET

121. 76

121. 76

129. 38

129. 38

1293. 3B

129. 38

129 38

123.19

123.19

123.19

113. 52

MARKET WALUE

869, 277. 75

11,177, 800.

5,777, 500.

&, 000,000.

25, 824%, 577.

oo

aaq

oo

75

MARKET VALUE

9,108, 88%.

5.311,123.

&, 34%0, 832,

8,3%0, 8432.

15. 565, +18.

11.125, 2185.

3,232, 860.

B, 516, 525.

7,806, 686.

5.850.112.

8.101.,152.

33

75

15

i7

Bl

25

06

w7

%0

37

53

s

A

B,




CORPORATE OBLIGATIONS

FUND MGR

oe08-0 1

D&E06-0 1

0611-1 1

0612-1 1

060%-0 1

0511-1 1

0612-1 1

o0614%-0 1

06l15-1 1
DedD&8-0 2
0611-1 1

PAR/SHARES

7.675, 036.

26%, 6838

1.588,132.

T78%. 066,

88, 838,

WU, W

222, 222,

66, 666.

66, 666.

199, 999

199, 999,

8%, 688, 276.

FOREIGN OBLIGATIONS

FUND MGR

0612-1 1

0612-1 1

DeG't+-0 1

0606-0 3

PAR/SHARES

2,000, 000.

1,000.000.

%00, 000.

600, 0OD,

1o

68

16

0%

81

45

23

68

68

.97

87

48

oo

oo

oo

TRANSPORTATION - PRIVATES

DESCRIPTION

ILLINQIS CENTRAL GULF
13.000% D1-01-1995

TRAILER TRAIN CO
8. 7504 01-315-19389

TRAILER TRAIN €O
8. 750% 01-15-19a89

TRAILER TRAIN CO
8. 75074 01-15-198%

TRAILER TRAIN CO
8. 7507 D4%-01~-1989

TRAILER TRAIN CO
8. 7507 0%-01-19839

TRAILER TRAIN €O
8. 750% 04-01-1989

TRAILER TRAIN CO
8. 750% 0%-01-1989

TRAILER TRAIN CO
8. 7504 o%-01-1989

TRAILER TRAIN CO
9. 750% 07-15-1989

TRAILER TRAIN CO
8. 75074 D7-15-1989

SECURITY CLASS TOTAL

CANADIANS
DESCRIPTION

ALBERTA GOVT TEL COMMN
T.375% 08-01-1993

ALBERTA GOVT TEL COMMN
9. 500% 01-15-1995

B C SCH DIST CAP FIN
Y. 5004 i0-15-1987

B €© SCH DIST CAP FIN
4. 500% 10-15-1987

UNIT
MARKET MARKET WALUE
117. 81 9,027,147, 20
10%. 92 277.729. 89
10%,. 92 1,666,379.43
.
10%. B2 833.189. 67
162, 02 90. 688, 02
102, 02 ¥53.%40. 00
102. 02 226.720. 00
i02. 02 68, 016. 01
102. g2 68, 016, 02X
105. %5 210.917. 96
105. 45 210.817. 96
10%, 532, 796. 25
UNI+

MARKET MARKET VALUE
9%, T% 1,89%.860. 00
191,32 1,013,280. 00
99. 27 357.11. 00
88. 27 595, 67%. 00




-
FOREIGN OBLIGATIONS CANADIANS
-
UNIT :
FUND MGR PAR/BHARES DESCRIPTION MARKET MARKET VALUE P
-
tel1a-1 2 1.000,200. 00 B ¢ ScH DIST CAP FIN s9. 27 992, 790, 00 i
4. 500% 10-15-19387 i
ps01-0 1 175, 000. 00O BRITISH COLUMBIA HYDRO & PWR 90. 81 158, 824 09
5. 625% 07-82-1991 . -
o605-0 1 3IwQ, 000. 00 BRITISH COLUMBIA HYDRO & PwR [0. 81 308, T7%. 40 *
5. 625% 07-02-1991
-
n6o%-0 1 * 275,000. 00 BRITISH COLUMBIA HYDRO & PWR up,. 949 250, 244, EO 4
6. 250% 06-01-19892 ;
0605-0 1 200, 000. OO BRITISH COLUMBIA HYDRO & PWR g0, ag 181,986, 00 -
6. 250% 06-01-1992 3
¥
0606-0 1 1,000,0D00. 00 BRITISH COLUMBIA HYDRO & PWR $n. 99 909, 980. 00
6. 250v 06-01-1992 -
0B11-1 1 500, 0D00. OO BRITISH COLUMBIA HYDRO & PWR 89, 60 w48, DOS,. 00 i
8.375% 05-15-2007
0611-1 1 3,000.000. 00 BRITISH COLUMBIA HYDRO & PWR e, 51 2,955, 540 00 '%
9. G257 065-01-2005 H
0611-1 1 4,000, DDB. 00 BRITISH COLUMBIA HYDRO & PWR 10%. 07 %,163,120. Q0
10, 250% i1b-01-199895 11
¥
£612-1 1 1,000, 000. 00 BRITISH COLUMBIA HYDRO & PWR 10%, D7 1, 0%0, 780. 00
10. 250+ 10-01-1999
-
u879-1 1 500, C00. 00 BRITISH COLUMBIA HYDRO & PWR 10%. 07 520,390, 00 5
10, 250% 10-01-199%9 2
0611-1 1 “w70,000. D0 CITY OF MONTREAL 87. 63 411, 875.10
5. 000% 11-01-19940
8ED7-0 1 “+7,000.00 CITY OF MONTREAL 55 47 26, 074. 18
5. pbov 11-01-200%
0612-1 1 2,2%2,000. 00 CITY OF MONTREAL B5. 47 1.24%3, 794, 34
5.000% 11-p1-200%
0s08-D 1 625, 000, 00 CITY OF MONTREAL 85. 96 543, 512. 50 '?
5. 825% DE-p1-1991 5
0609-0 21 1,700.000. 00 CITY OF MONTREAL 86. B6 1.%78.354%. 00
5. 625% 06-01-1991 -
¥
p8id-0 21 1,000,000, DD MANITOBA HYDRO ELEC BRD 91, 36 913, 670. 00
%, 750% 11-01-1990
0608-0 1 1,000, 000. 00 MANITOBA HYDRO ELEC BRD 91. 06 910.680. g0 .?
- 8. B25% 12-01-2006 4
0610-0 1 500, 060. 0O MANITOBA HYDRO ELEC BRD 91. D& 455, 34%0. 0D .
8. 625% 12-p1-2006 o
£




FOREIGN OBLIGATIONS CANADIANS

UNIT

FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALULC

oBb1i-1 1 3,800, D00. 00 MANITOBA HYDRO ELEC BRD 81. 06 3.%60, 58%. 00
8, 6257 12-01-2006

os1z2-1 1 i1,000,000.00 MANITOBA HYDRO ELEC BRD 91. 06 910, 680. 00
8. 6257 12-D01-20056

o614%-0 1 200.000. 00 MANITOBA HYDRO ELEC BRDP 81. 06 182,136&. 00
8. B25% 12-01-2006

0615-1 1 500.00D. 00 MANITOBA HYDRO ELEC BRD 9. 06 #55., 3%0. 00
8. B2SY i2~-081-20086

oB03-0 21 5.000..00 NEW BRUNSWICK CDA HIGHER ED 88. %6 4, 4+23. 05
T.000% O4-15-1993

0611-1 1 500, 0B00.00D NEW BRUNSWICK CDA HIGHER ED a8, 46 Y42, 305, 00
7. 00407 o%-15-1993

os12-1 1 800.00D. 00 NEW BRUNSWICK CDA HIGHER ED 88. 46 707.688. 00
7. 000% O%-15-1993

gs05-0 1 77C6.000. 00 NEW BRUNSWICK ELEC PWR COMMN 92. b2 708. 623. 30
5. 0004 o4-15-1990

o&6a60s8-0 1A 130, 000. 00 NEW BRUNSWICK ELEC PWR COMMN 2. 02 119,637. 70
5. 0004 0%4-15-1990

0611-1 i 3%8.000. 00 NEW BRUNSWICK PROVIDENCE g1. 82 319, 5%47. 52
4. 750% 07-01-1990

nelz2-1 i 517.000, 00 NEWFOUNDLAND LAB PWR 93. 1% 537.463. 96
5. 250% 02-15-1990

0612-1 1 160. 000. DO NOVA SCOTIA PROV CDA 79. T4 127. 590. 40
5.125% 01-15-1991

aGo5-0 1 500, 000. 00 NOVA SCOTIA PROV CDA 80. 21 451, 050. 00
6. 250" 07~01-1992

6e0s5-0 1 1.875,000. 00 ONTARIO PROV CDA 79. 90 1.498,162. 50
5. 5004 04%-D01-1996

osD&-0 1 500, 000. 00 ONTARIO PROV CDA 79. 80 398, 510. 20
5.500% O%-01-1996

0609-0 2 370.000. 00 ONTARIO PROV CDA 79.90 285, 637. 40
5.500% 04-01-1996

D612-1 1 45, 000. GO ONTARIO PROV CDa 79. B0 35, 955. 90
5.500% 04-D01-1996

06la2-1 1 530, 000. 00 ONTARIO PROV CDA 83, 42 442, 126. 00
T.300% i2-15-2002

0e01-0 1 250. 000. GO ONTARIO PROV CDA 86. 88 217.202. 50

7. 7004 Ns-15-2002




-
8
FOREIGN OBLIGATIONS CANADIANS
-
UNIT :
FUND MGt PAR/SHARES DESCRIPTION MARKET MARKET VALUE
v,
0610-9 1 255, 000. 00 ONTARIO PROV CDA B86. 88 217,202, 50 :
7. 700% 05-15-2002 .
pB11-1 1 835. 000. DD ONTARIO PROV CDA 86. 88 725, %56, 35
7. 700% 05-15-2002 -~
p612-1 1 1,250,000, 00 DONTARIO PROV CDA 86, 88 1. D86, D12, 50
7. 700% 65-15-2002
-
0E1%-0 1 250, 5OD. 0D ONTARIO PROV €CDA B&. BB 217, 202. 50 8
7. 7T00% 05-15-2002 i
0611-1 1 800.000. D0 ONTARIO PROV CDA a2s. 11 70%, 880. 00 -~
7.850% 05-15-2001 i
g612-1 1 2,000, 000. 00 ONTARIO PROV CDA B8, 11 1,762, 200. 00
' 7.850% 05-15-2001 -
0878-1 1 500, 000. 00 ONTARIO PROV CDA 83. 11 “%0,550. 00 i
7. 850% 05-15-2001
0501-0 1 250, 000. DO ONTARIO PROV CDA 93. 67 234,197, 50 .?
8. 375% D9-01-1995 M
o60%-0 3 350, 000. DO ONTARIO PROV CDA 93, 67 327.876. 50
B.375%2 09-01-1995 ~
3
D&DE-0 1 1.025, 000. 0D ONTARIG PROV CDA 50, 39 825, 507. 75
&, 400% 01-15-2007
-
D611-1 1 2.075.000. 00 ONTARIO PROV CDA 98. 39 1.875,613. 25 E
8. %Q0% a1-15-2007
DEDE-0 1 1,000.000,.00 ONTARIO PROV CDA 95, 55 955, 570, 00 -
9. 1257 06-15-2005 !
§
0611-1 1 1,000.000. 00 ONTARIO PROV €DA 85. 55 8955, 570, 00
9. 1357 06-15-2005 ~
8611-1 12 250. 000, 00 ONTARIO PROV CDA 98. 29 245, 725. 00 A
9. 2507 0B8-01-2000
-
0879-1 1 7508, 000. 00 ONTARIO PROV CDA 98, 29 737.275. 00 i
9. 250% D8-01-2000 3
6611-1 1 2,%00.000. 00 PROV OF SASKATCHEWAN 9p. 32 2,167,728, 00
% B75% 10-01-1990 -
3
0611-1 21 1.000, 000, 0O QUEBEC HYDRO ELEC 90. 66 906, 680, 00
8. 6D0% 05-15-2006
-
D605-0 1 500, 000. 00 GQUEBEC HYDRO ELEC COMMN 8Y9. 49 447,465, 0D i
- E. 250% 01-01-1093 *
D608-0 1 750, 000. 00 QUEBEC HYDRO ELEC COMMN £9. 48 671.197. 50 L
6. 250% 01-01-1993 1
4
-
i




FOREIGN OBLIGATIONS

FUND

MGR

ps10-0 2

DED1-0 1

0s05-0 1

0D606-0 1

0615-1 1

0615-1 1

a608-0 1

0611-31 1

ga7re-1 1

Delli-1 1

0620-0 b3

6612-1 1

pg10-0 1

0el12-1 1

oep8-6 1

0610-0 1

0615-1 1

PAR/SHARES

550, 0080. 00

355.000. 00

1,150, D000. 0O

300,000. 00

100, 000. Q0

300.000. D0

1,000, 000.00

%, D00.000. 0D

2,.300,000. 00

400, 000. 00

500, Q00. 00

2,000,000. 00

1.000,04600.00

1,165, 488. 46

1.000,.000. 00

650, 000. DO

100.000. 00

70, 539, 488. 46

CANADIANS

DESCRIPTION

QUEBEC HYDRO
6. 250%

QUEBEC HYDRO
6. 5007

QUEBEC HYDRO
6. 5004

QUEBEC HYDRO
6. 50074

GQUEBEC HYDRO
6. 500%

QUEBEC HYDRQ
6. 8757

QUEBEC HYDRO
7. 8757

QUEBEC HYDRGO
8. 250%

GUEBEC HYDRO
8. 5004

QUEBEC HYDRO
8. 7504

QUEBEC HYDRO
9. 750%

ELEC COMMN
D1-D01-1993

ELEC COMMN
08-15-1992

ELEC COMMN
09-15-1992

ELEC COMMN
D9-15-1992

ELEC COMMN
09-15-1992

ELEC COMMN
p1-15-15388

ELEC COMMN
02-01-2002

ELEC COMMN
D1-01-200%

ELEC COMMN
08-01-2003

ELEC COMMN

01-01~-1999

ELEC COMMN
08-01-2005

QUEBELC PROV CDA

5. 875%

03-01-1997

QUEBEC PROV CDA

6. 250%

07-01-1987

5T ANNE NACKAWIC PULP &

6. 200%

VANCOUVER BC
5. 500%

VANCCOCUVER BC

9. 500%

VANCOUVER BC
9. 5004

£01-01-1992
D%4-15-1991
01-15-1990

01-15-19910

SECURITY CLASS TOTAL

PAPR

UNIT
MARKET

89, +9
30, 95
80, 95
S0. 95
90. 95
858. 06
86. 26
88. 93
50. 1%
94, 78
g99. 56
86. %7
190.00
897. 11
a4. 87
98. 36

98, 36

MARKET WALUE

4892, 231.

322, 879.

1,045, 9%48.

272, 856.

S0, 952,

294%,195.

BB2, 620.

3,587,320,

2,073, 40%.

379.152.

%97, 835.

1,729, +40.

i,000,000.

1,331,898,

38%8, 790.

633, 379.

95, 366.

6%, 072, 497.

50

60

oo

oo

oo

oo

oo

oo

Do

oo

Do

a0

08

Do

oo

79




COMINGLED TRUST FUND
FUND MGR PAR/SHARES
0873-0 16 5,031.003. 00

5,031, 009. 00

7. 51%, 655, 269, 1&

BOND FUND

UNIT
DESCRIPTION MARKET MARKET ValLUE
WELLS FARGOD SLA G/C BD INDEX 56. 6 282,833, 781. 00
SECURITY CLASS TOTAL 282, 833.781. 00
FIXED INCOME TOTAL T, 8087,4%484%,127_ 30

;.”_-;., ﬁ»ew-"'w-ml aie _;..j i gmaw’ s mj T , e o 5,,]




PREFERRED STOCK PREFERREDS

FUND MGR PAR/SHARES DESCRIPTION M:gﬁET MARKET VAaALUE
oa72-0 9 25, 500. o0 ALLIS CHALMERS CVT PFD 5. 875 20, 00 510, 000. 00O
oavr2-0 7 158, 500. 00 AMERICAN & & L. %2.19 PR 21. &2 3.,6%3,812. 50
ca872-0 9 79, 000. 00 CONSUMERS PWR %3. 60 PFD U 30. 62 2,%19,375. 00
oa7a-0 9 35.192. 00 CONSUMERS PWR 3$3.98 PFD P 29. 62 1,042, 563. 00
pava2-0 9 4“7,200.00 LONG ISLAND LTG $3.50 V PFD 28. 12 1.327.580. 00
o872-0 =4 22,%00. DD LONG ISLAND LTG 3. 50 X PFD 28. 90 627,200. 0O
ecaz2-0 9 125, 7048. 00 LONG ISLAND LTGC #3. 52 PFD W 28,12 3,535, 312. 50
para-o0 9 22, %00. 00 LONG ISLAND LTG $%. 25 PFD U 30. 87 691, 600. 00
o872-0 98 43,200. 00 LONG ISLAND LTG PFD 3. 31% 27.50 1,188,000, 060
0a72-0 &8 132, 000. 00 TRANSCO EGY CUM CV PFD 4. 75 52.12 : 6. 880, 500. 00

701,092, . 00 SECURITY CLASS TOTAL ‘ 21, 865, 863. 00
COMMON STOCKS AERODSPACE
UNIT

FUND MGR PAR/S5HARES DESCRIPTION MARKET MARKET WALUE
os72-0 8 108,005. 00 GENERAL DYNAMICSE 66. 75 7,209, 000.00
o8T2-0 8 l161.000. 00 LOCKHEED CORP 51. 62 8,311,625. 00
n872-0 B8 133.,00D0. 00 NORTHROP CORP $1. 25 5,486, 250. 00
pa7r2-0 &8 264%.000. DO ROHR IND INC. 29. 50 7.788,000. 00

666G, 000C. DO SECURITY CLASS TOTAL 28. 79%, 875. 60




COMMON STOCKS

FUND

DET2-0

og72-0

aava2-0

COMMON

FUND

oar2-0

gavyz2-0

gav2-0o

gaT2-0

o8rz2-0

oB72-0

oa72-8

0872-0

COMMON STOCKS

FUND

o872-0

MGR

PAR/SHARES

120, 000.

800,900,

850, 000.

1,770, 900.

STOCKS

MGR

MGR

&

FPAR/SHARES

281.254G.
159,500,

70, 975,
160. 050.

BE7.000.
200.000.
;SB,DD&

890, 000,

1,996, 775.

PAR/SHARES

0o

co

oo

oo

co

no

a0

oo

oo

0D

o0

0o

711, 0D0C. 00

711, 000. 00

ALUMINUM

DESCRIPTION

ALUMINUM CO AMER

KAISER TECH LTD

KAISER TECH LTD

SECURITY CLASS TOTAL

AUTOMOBILE

DESCRIPTION

CHRYSLER CORP

FORD MTR €CO DEL

FORD MTR €0 DEL

FORD MTR CQ DEL

GENERAL MTRS CORP

GENERAL MTRS CORP

GENERAL MTRS CORP

JAGUAR INC PIC ADR

SECURITY CLASS TOTAL

AUTO PARTS-AFTER MARKET

DESCRIPTION

CHAMPION SPARK PLUG CO

SECURITY CLASS TOTAL

UNIT
MARKET

53,37

i8. 00

18. 00

UNIT
MARKET

3%.12

89. 00

99. 00

€3 00

82. 62

82. 652

a2. 62

8. 50

UNIT
MARKET

1%. 50

MARKET VALUE

6,405, 0400,

1%, 416, 200.

15.,300,G600.

36, 121,200.

oo

an

oo

0o

MARKET WALUE

9,597, 656

15, 790.500.

7,026,525,

15, 84, 850.

5,535, 875.

16. 525, 000.

13.881.000.

7.,565.000.

91, 766. 506.

25

0o

0o

oo

oo

oo

oo

oo

25

MARKET VALUE

10.309.500.

10, 309,500.

oo

.

g |
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COMMON STOCKS
FUND MGR PAR/SHARES

0azva2-0 6 “+00.000. 00

nav2-0 a 315, 000. 00D

715, 000. 0D

COMMON STOCKS
FUND MGR PAR/SHARES
0872-0 3 200, 000. 00

200. 000, DO

COMMON STOCKS

FUND MGR PAR/SHARES

pav2-0 9 1e.000. 00

pava2-0 8 85, 000. 0D

95. 000. 00

COMMON STOCKS

FUND MGR PAR/SHARES

o872-0 3 100.000. 00

par2-n % 13.,300. 00D

113,300.00

AUTO TRUCKS & PARTS
DESCRIPTION

MACK TRUCK

MACK TRUWCK

SECURIXITY CLASS TOTAL

BEVERAGES-BREWERS
DESCRIPTION
ANHEUSER BUSCH INC

SECURITY CLASS TOTAL

CEMENT
DESCRIPTION

IDEAL BASIC INDS INC

MOORE MCCORMACK RES

SECURITY CLASS TOTAL

CHEMICALS
DESCRIFTION

HERCULES INC

MONSANTC CO.

SECURITY CLASS TOTAL

UNIT
MARKET

19. 37

19. 37

UNIT
MARKET

3%. 0D

UNIT
MARKET

24%. 75

UNIT
MARKET

63. 25

83. 62

MARKET VALUE

7.750.D000. 00

6,103,125. 00

13,853,125. 00

MARKET VALUE

6,800, 000. 00

6., 800, 000. DD

MARKET WALUE

+06,000. 00

2,103, 750. 00

2,1%3,750. 90

MARKET VALUE

6,325, 000. 00

1,112,212, 50

7,437, 212. 50




COMMON STOCKS
FUND MGR PAR/SHARES

ba7r2-0 % 112, 000. 00

ocs72-0 3 200, DDO0. 00
oBs72-0 3 100, 000. DD
os72-0 3 ie00.000. G0
os72-0 3 650, 000. 80

572.000. DO

COMMON STOCKS
FUNB MGR PAR/SHARES

0872-0 =) 155,000, 00

oa72-0 9 71%, 000, 00

869, 000. 00

COMMON STOCKS
FUND MGR PAR/SHARES
n872-0 3 140, 000. OO

1%0.,000. 00

COMMON ESTOCKS
FUND MOGR PAR/SHARES
oa7ra-0 3 100.000. 0O

100, 000. GO

CHEMICALS MISC

DESCRIPTION

ALLIED-SIGNAL INC.
MAXUS ENERGY
MORTON THIOKOL
NALCO CHEMICAL CO

RAYCHEM CORP.

SECURITY CLASS TOTAL

COAL-BITUMINOUS

BESCRIPTION

EASTERN GAS & FUEL

PITTSTON CO

SECURITY CLASS TOTal

COMPUTER SERVICE

DESCRIPTION

TANDEM COMPUTERS

SECURITY CLASS TOTAL

CONTAINER PAPER

DESCRIPTION

TEMPLE INLAND

SECURITY CLASS ToTAL

UNIT
MARKET

43. 62

13. 62

4%. 50

I5. 75

113. 00

UNIT
MARKET

27. 25

15.12

UNIT
MARKET

31. 62

UNIT
MARKET

61. 0D

MARKET WVaALUE

4,886, 000. DO
2,725, 000. 0C
%, %+50.000. 00
3,575,000, 00

7.080,06080. 00D

22,716.000. 00

MARKET VALUE

4,223,750 no

10,799,250, a0

15, 023, 000. 0D

MARKET VALUE

4. %2%7.500. 00

. %27, 500. 00

MARKET VaLUE

E.100,000. 0G

6,100,000, 00

I JERV RS NI RN R S
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COMMON

FUND

o872-0

0872-0

o872-0

COMMON

FUND

0872-0

ogv2-0

COMMON

FUND

0872~-0

0872-0

0872-0

oa72-0

0872-0

STOCKS

MGR

STOCKS

MGR

STOCKS

MGR

PAR/SHARES

100.000. 80

120, 000,00

320.22%. 40

540, 22%. 40

PAR/SHARES

400.000.

120.000.

520.000.

PAR/SHARESB

70.000.

50.000.

50, 000D.

75,000,

140.000.

385, 000.

o0

oo

00

oo

oo

COPPER

DESCRIPTION

ASARCCO INC

PHELPS DODGE CORP

PHELPS DODGE CORP

SECURITY CLASS TOTAL

COSMETICS

DESCRIPTION

AVON PRCDS INC

GILLETTE €O

SECURITY CLASS TOTAL

DRUGS

DESCRIPTION

ABBOTT LABS

LILLY ELI & CO

MERCK & CO INC.

NOVO IND A/S ADR

SCHERING PLOUGH CORP

SECURITY CLASS TOTAL

UNIT
MARKET

2%. 75
35. 62

35. 62

UNIT
MARKET

33.75

38.12

UNIT
MARKET

62. 37
93. 87
170. 50
39. 50

%8. 62

MARKET VALUE

2,475, 000. 00
%, 275, 000. D8

11.%07.,99%. 25

18,157, 954. 25

MARKET VALUE

13,500, 000. 8O

%, 575.000. 00

18,075, 000. 00

MARKET WVALUE

%, 366, 250. 00
%, 6893, 75D0. 00
8, 525, 000. 00
2,962,500, 0D

6, 8D7,500. DO

27.355,000. DO




COMMON STOCKS
FUND MGR PAR/SHARES
pa7r2-10 1 160, 000, 0D

150.080. 00

COMMON STOCKS
FUND MGR PAR/SHARES

oarz-0o 8 6,890, 00

D&a72-0 3 140.000. 00

agv2-0 3 18,700, 00

125. 590, 00

COMMON SBTOCKS

FUND MGR PAR/SHARES

ga72-0 1040, Q0D. Qo
08720 100. 06O. OG
0873-0 &50. 000, 0D
0872-0 150.000.00

1.000,000. 0O
COMMON

FUND

oB72-0

PAR/SHARES

1i10.000. 00

1%t0. DOGC. DD

ELECTRONIC MAJOR

DESCRIPTION

GENERAL ELEC CO

SECURITY CLASS TOTAL

ELECTRONIC-INSTRUMENTS

DESCRIPTION

FISHER SCIENTIFIC

HEWLETT PACKARD CO

IMO DELAVAL

SECURITY CLASS TOTAL

ELECTRONIC-SEMICON/COMP

DESCRIPTIYON

AUGAT INC.

INTEL CORP

MINISCRIBE

TEXAS INSTRS INC

BECURITY CLASS TOTAL

FERTILIZERS

DESCRIPTION

INTL MIMNERALS & CHEM CORP

SECURITY CLASS TOTAL

UNIT
MARKET

5%, 37

UNIT
MARKET

16. 50

61.12

28.12

UNIT
MARKET

2%, 62

%4%. DO

16. 50

B0. B7

UNTTY
MARKET

4%%. 75

MARKET VALUE
8,700,000, 00

8,700,000, 00

MARKET WVaALUE

113,685. 00
6,112,500, 00

525, 937. 50

6, TE2,122. 50

MARKET WVALUE

2, %62, 500. 00
%+, %050, 080. DO
10,725, 000. DD

9,131,250, 0o

26, 718.750. 0o

MARKET VALUE
%, 592, 500. 00

4,592, 500. 00

NN DENUE S
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COMMON STOCKS
FUND MGR PAR/SHARES

pa7a-0o 7 568, 200. 00

0872-0 % 53,000. DC

621,200. DD

COMMON STOCKS
FUND MGR PAR/SHARES

ga72-0 3 100. G0D0. DO

oA72-0 9 15.0D00. 00

ps72-0 3 100.000.00

215, 000. OO

COMMON STOCKS
FUND MGR PAR/SHARES
oa72-0 3 50,000, 0C

50, 000. 0O

COMMON STOCKS
FUND MGR PAR/SHARES
o872-0 3 1%7.4%400. 00

I%T,.4%00. 0D

FOODS

DESCRIPTION

AMFAC INC.

INTERNATIONAL MULTIFOCOD

SECURITY CLASS TOTAL

FOREST PRODUCTS

BESCRIPTICON

GEORGIA PAC CORP

GEORGIA PAC CORP

WEYERHAEUSER CO

SECURITY CLASS TOTAL

GOLD

DESCRIFPTION

HOMESTAKE MINING CO

SECURITY CLASSE TOTAL

HOMEBUILDING

DESCRIPTION

ARMSTRONG WORLD IND

SECURITY CLASS TOTAL

UNIT
MARKET

32. 87

29, 50

UNIT
MARKET

+3. 87

+3. 87

50. 25

UNTIT
MARKET

35. 75

UNIT
MARKET

3B. 25

MARKET VALUE

18. 679, 575. 00

1,563.500.00D

20, 2%3, 075. 00

MARKET VALUE

%, 387,500. 00
658.125. 0O

5,025.000. 00

ip. 070, 625. 00

MARKET WVYALUE
1,787,500.00

1, 787,500. 00

MARKET VALUE
5,638, 050, 00

5,638, 050. 00




COMMON STOCKS
FUND MGR PAR/SHARES
nazra2-o 3 100, 4000. 00

100, 00D. 00

COMMON STOCKS

FUND  MGR PAR/SHARES

087z2-0 3 100.000. 00

100, 00D, DD

COMMON STOCKS

FUND MGR PAR/SHARES

DE7T2-0 3 80, 600. 00

80, 000. 0D

COMMON ESTOCKS

FUND MGR PAR/SHARES

0o87r2-0 3 200, 000, 00

0872-0 9 78, 900. D0

278,900. 00

HOSPITAL MANAGEMENT

DESCRIPTION

SHARED MED SYS CORP

SECURXTY CLASS TOTAL

HOSPITaL SUPPLIES

DESCRIPTION

BECTON DICKINSON & CO

SECURITY CLASS TOTAL

LEISURE TIME

DESCRIPTION

OUTBOARD MARINE CORP

BECURITY CLASS TOTAL

MACHINE TOOLS

DESCRIPTION

CAMERON IRON WORKS

CROSS & TRECKER

SECURITY CLASS TOTAL

UNIT
MARKET

28. 00

UNIET
MARKET

63. 75

UNIT
MARKET

33. 62

UNIT
MARKET

21. 75

13. 62

MARKET VALUE
2,800,000, 0OC

2:800.,000. 00

MARKET WVALUE
6,375,000. 00

6,375, 000. 0D

MARKET VALUE
2,698, 000. DD

2, 690, 000. 00

MARKET VALUE

%. 350, 000. 00

1,54%8,4%12. 50

5.898,%12. 5D
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COMMON STOCKS

FUND MGR PAR/SHARES

og72-0 9 6648, 300. 00

Da72-0 g9 150, DOO. 0D

818,300. 00

COMMON STOCKS

FUND MGR PAR/SHARES

gs72-0 7 39%, 00C. 0O

pav2-0 9 230D, 00G. DO
ga7a2-0 3 100.000. 00

ea72-0 9 4+53,200. 00

1,177.200.00

COMMON STOCKS

FUND MGR PAR/SHARES

car2-0 9 487,200. 00

aa72-0 E 4%7.500. 00

534, 700. DD

COMMON STOCKS

FUND MGR PAR/SHARES

pav2-0 9 636, 000. 00

0as872-0 8 258, 000. 00

MACHINERY-AGRICULTURE

DESCRIPTION

ALLIS CHALMERS

TORO CORP

SECURITY CLASS TOTAL

MACHINERY -CONSTRUCTION

DESCRIPTION

BECOR WESTERN INC.
CATERPILLAR TRACTOR CO
CATERPILLAR TRACTOR CO

CLARK EQUIP CO

SECURITY CLASS TOTAL

MACHINERY-INDUSTRIAL

DESCRIPTION

DRAVO CORP

INGERSOLL RAND CO

SECURITY CLASS TOTAL

METALS MISC

DESCRIPTION

AMAX INC

AMAX INC

UNITT
MARKET

19. 37

UNIT
MARKET

15. GO

53. 50

53. 50

26. 37

UNTT
MARKET

21. 00

78. 75

UNIT
MARKETY

20. B2

20. 62

MARKET VALUE

1,670, 750. 00

2,906, 250. 00

4, 877, 000. OO0

MARKET WALUE

5,910.000. DO
12.305.,000. 00
5,350.000. 00

11.953,150. 00

35, 518.15¢. 00

MARKET WALUE

10.23%,200. 00

3,740.625. 0D

13,971,825. 00

MARKET WVALUE

13.,117.500.00

5,321,250 pO




COMMON STOCKS

FUND

0g72-0
0572-0
D8T2-0
0872-0
ogrz2-0
Gav2-0

D8v2-0

COMMON
FUND

0872-0
0872-0
DBT2-0
0872-0

o872-0

COMMODN GTOCKS

FLUND

oparz-0

‘o872-0

MGR PAR/SHARES
9 50, 000. D0
9 1206, 280. 00
a9 163, 0060. 00
7 556. 900. 0O
a 310.0006. 00
8 530, 600. 00
9 201.000. 00
3.,276,180. 00

STOCKS

MLGR PAR/SHARES
3 165, 000. 80
a9 150, 000. OO0
3 90. 000. DD
9 97.000. 00
9 100.000. 00
602, 000, 00

MGR PAR/SHARES
9 75. 000. DO

t

88, 000. 00

ie63. Do0. 00

METALS MISC

DESCRIPTICN

CLEVELAND CLIFFS IRON

CYPRUS MINERALS CO

HANNA MINING

HANNA MINING

INCO LTOD

INCO TP

MESABI TRUST

SECURITY CLASS TOTAL

MISCELLANEOUS

DESCRIPTION

ARCHER DANIEL MIDLAND

BLACK & DECKER CORP

CORNING GLASS WKS

DALLAS CORF

OVERSEAS SHIPHOLDING GROUP

SECURITY CLASS TOTAL

CONGLOMERATES

DESCRIPTION

C B I INDS INC,

TENNECO INC

SECURITY CLASS TOTAL

UNIT
MARKET

15. 50

23. 50

20. 37

20. 37

17.12

17.12

UNIT
MARKET

2%. 50

23. 25

&6%. 0D

13. 87

25. 00

UNIT
MARKET

30. 00

49, 12

MARKET WALULE

7,765,500 00
2,826, 580. 00
3,321,125, 0@
11.3%65,837. 50
5.308,750. 00
9., 076, 250. 00

376,875, Do

58, %60, 667. 50

MARKET VALUE

4,042, 500. DO
3,487,500, Do
5,760,000, D0
1,.3%5,875. 00

2,500,000. oD

17,135,875, 00

MARKET WVarLuc

2,250.0008. 00

4,323, 000. oo

6,573.,000. 00
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COMMON

FUND

oB872-0

ogz72-0

0ava-n

0872-0

0a72-0

oa72-0

DEF2-~-0

COMMON

FUND

0872-0

0B72-0

oav2-0

ba72-0

o6a72-0

0872-0

COMMON

FUND

0872-0

0B7T2-0

5TOCKS

MGR

STOCKS

MGR

STOCKS

MGR

PAR/SHARES

80,000,
35, 080.
100,000
136, 088
100, 000.
100, 000,

162,000.

713, 088.

PAR/SHARES

207,300
145, 600.
731.,800.
300.000.
400, 000,

%16.,100.

2:200, 800.

PAR/SHARES

0o

aop

Do

ao

Do

00

0o

0o

Do

a0

00

50,000, DO

250, D0O. 0O

OFFICE & BUS EQUIP

DESCRIPTION

APPLE COMPUTER INC.

DIGITAL EGUIPMENT

INTL BUSINESS MACHINES

TANDY CORP

UNISYS CORP

XEROX CORP

. XEROX CORP

SECURITY CLASS TOTAlL

OFFSHORE DRILLING

DESCRIPTION

ATWODOD QOCEANICS
PARKER DRILLING
READIMG & BATES CORP
ROWAN CO° S

ROWAN CO*S

TIDEWATER INC.

SECURITY LLASS TOTAL

OIL-CRUDE PRODUCERS

DESCRIPTION

DIAMOND SHAMROCK R & M

HELMERICH & PAYNE

UNIT
MARKET

+0. 50

163. 87

162. 50

43.12

123. a5

7. 25

77. 25

UNIT
MARKET

17. 75

9. .12

UNIT
MARKET

16. 37

31. 37

MARKET WALUE

3,2%0,000. 00
5,735,625. 00
i6,250.000. 00
5,868, 795. 00
12,325.000. 00
7, 725,000. 00

12,51%,500. 00

63, 658, 920. 00

MARKET WVALUE

3,.679.575, 00
1,128,4%00. DO
3,567,525. 00
2.,737.500.00
3.650.000. 00

3., 848,925, 00

18.611,925. 00

MARKET VALUE

818,750, 00D

7,843, 750. 00




COMMON STOCKS
FUND MGR PAR/SHARES

0B72-0 3 100.000. 00

DB72-0 3 200, 000. 0O

&00., 00D. DO

COMMON STOCKS

FUND MGR PAR/SHARES
0872-0 + 13, 0D00. 0o
D872-0 8 65, 000. 0O

n8r2-0 &8 375.000. 00

453, 000. 0O

COMMON STOCKS

FUND MGR PAR/SHARES
garz2-0 % 3%, 000. DO
o872-0 L 38.000.00

nar2-n 3 138, 200. 00

0a872-0 & 47,000, 00
0872-0 4 %5, 000. 00
0872-0 3 B0, 000. 00

382.,200. 00

DIt -CRUDE PRODUCERS

CESCRIPTIGN

OCCIDENTAL PETRO

SABINE CORP

SECLRITY CLASS TOTAL

OYL-INTEGRATED DOMESTIC

DESCRIPTION

AMOCO CORP

ATLANTIC RICHFIELD €O

PHILLIPS PETE CO

SECURITY CLASS TOTAL

OIL-INTEGRATED INT

DESCRIPTION

EXXON CORP

MCBIL CORP

MOBIL CORP

ROYAL DUTCH PETE aDR

ROYAL DUTCH PETE ADPR

ROYAL DUTCH PETE ADR

SECURITY CLASS TOTAL

UNIT
MARKET MARKET WAL UE
37. 682 3,7b2,500. 00
17. 75 3,550,000 00D
15. 975, 0B0. 00

UNIT
MARKET MARKET VALUE
87. 50 1.137.,500. 00
895. 25 6,151, 250. 0O
16. 62 6,234, 375. 00
13,563,125, 40

UNIT
MARKET MARKET WVALUE
3. 25 3.170.500. 0O
50. 87 1,933,250 00
50. 87 7,030,925, 00
132. 00 6:20%, 000. 00
132. 00 5,940, 000. b0
132. 00 10,560, 00D. 0D

3%, 838.675. 00
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COMMONM

FUND

0872-0

0872-0

os72-0

ps7e-1

0872-0

na72-0

n87Ta-0

COMMON

FUND

0872-86

pa72-0

COMMON

FUND

Da72-p

pa72-0

STOCKS

MGR PAR/SHARES

7 ip0o0,.000. 00
8 156, 000. 00
7 8978, 600. 00
3 Y00, 800. 00
T 14%0.150. 0D
3 “6, 730. 80
T 776, 300. 00

2,597, 780, &0

STOCKS

MGR PAR/SHARES

% 51.000. 00

3 200, 000. OO

251, 600. 00

STOCKS

MGR PAR/SHARES

2] 65, 000. DD

3 80, 000. 0D

145, 000. GO

O0IL WELL EQUIFP & SERV

DESCRIPTION

DRESSER INDS INC

HALLIBURTON €O

KANEE SvCS INC

NDOBLE AFFILIATES

NOBLE DRILLING

NOBLE DRILLING

SMITH INTL INC.

SECURITY CLASS TOTAL

PAPER

DESCRIPTION

INTERNATIONAL PAPER CO

MEAD CORP

SECURITY CLASS TOTAL

PHOTOGRAPHY

DESCRIFPTION

EASTMAN KODAK CO

EASTMAN KODAK CO

SECURITY CLASS TOTAL

UNIT
MARKET

31. 25

38. 00

16. 62

UNIT
MARKET

4%8. 50

33.37

UNIT
MARKET

86. 12

86.12

MARKET VALUE

3,125,000. 00
5,928, 000. 0D
2,813,475 0U
6,650,000, 00
95%, T7T71. 87
318, 353. 57

6. %0%, 475. 00

26, 19%, 075, 4%

MARKET VALUE

2.%73,500. 00

6. 675, 000. 00

9.,14%8, 500. 00

MARKET WVALUE

5,598,125, bD

6, 890.080. 0D

12.%88,125. 0D




COMMON STOCKS
FUND MGR PAR/SHARES
0872-0 3 140, 000. OO

i40, D00D. 0D

COMMON STOCLKS
FUND MGR PAR/SHARES
oava2-0 3 33.500.00

33.500. 00

COMMON STOCKS
FUND MGR PAR/SHARES
0872-0 3 166, 800. DD

166. 800. 00

COMMON STOCKS
FUND MGR PAR/SHARES
oav72-0 39 162.800. 00

162, 800. 00

POLLUTION CONTROL

DESCRIPTION

WASTE MANAGEMENT CORP

SECURITY CLASS TOTAL

PUBLISHING

DESCRIPTION

TIME INC.

SECURITY CLASS TOTAL

NEWSPAPERS

DESCRIPTION

GANNETT INC DEL

SECURITY CLASS 7T0TAL

RAILROAD EQUIPMENT

DESCHRIPTION

GATX CORP

SECURXTY CLASS TOTAL

UNIT
MARKET

38. a5

UNIT
MARKET

97. 75

UNIT
MARKET

51. 00

UNIT
MARKET

0. 62

MARKET WVAaALUE
5,495, 000. 00

5,%95,000. 0D

MARKET VALUE
3.,27%, 62500

3,27%.,625. b0

MARKET WVALUE
8, 506, 800. DO

8,506, 800. 00

MARKET WVALUE

6,613, 750. 00

6,613, 750. 00

e
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T

COMMON ETOCKS
FUND MGR PAR/SHARES
oa72-0 3 250, 000. DO

250, 000. 0O

COMMON STOCKS
FWUND MGR PAR/SHARES
oav2-p 3 112.500. 00

112, 500.00

COMMON BTOCKS
FUND MGR PAR/SHARES

para2-0 3 14%0.000. 00

0872-0 3 100,000, 0O

240,000, 0D

COMMON STOCKS
FUND MGR PAR/SHARES
0872-0 & 22, 500. 0C

22, 500. 00

RETAIL STORES DEPT

UNIT
DESCRIPTION MARKET
FRED MEYER., INC 15. 87
SECURITY CLASS TOTAL
FOOD CHAINS
UNIT
DESCRIPTION MARKET
MCDONALDS CORP 53. 00
SECURITY CLASS TOTAL
GENERAL MDSE-CHAINS
UNIT
DESCRIPTION MARKET
PENNEY J C INC. 52.50
SEARS ROEBUCK & CO 50. 62
SECURITY CLASS TOTAL
SHOES
UNIT
DESGCRIPTION MARKET
BROWN GROUP 42. 75

SECURITY CLASS TOTAL

MARKET WVALUE
3,968, 750. 00

3.968,750. 00

MARKET VALUE
5,962, 500. 00

5,962, 500. 00

MARKET WVALUE

7.350.000. 0D

5,062, 500. 00

12,4%12,500. DO

MARKET WALUE
961, 875. 00

961, 875. 00




COMMON STOCKS

FUND

ogrz-0
08?2~0
gavz-go
0B72-0
D872-0
0B72~-0
D872-0

Da72-0

COMMON

FUND

D872-0
0872-~0
Gaz2-0
0s72-0
os72-0

o872-0

MGR PAR/SHARES
9 781,700. 00
) 1,100,000, 00
=] 855, Q00 ¢Q
& 702.400. DO
9 432,000. 00
] 1,560, 00D. DD
% 191, 7060. DO
9 87.500. GO
5,650,300. 00
STOCKé
MGR PAR/SHARES
L4 120, 0600. 0D
8 660, D0C. DO
L 4 63, D0D. DO
a8 7%, 000. DO
8 125, 000. 0O
% 158, co0. 0O
1,200,008.00

STEEL

DESCRIPTION

ARMCO INC

ARMEOQ INC

BETHLEHEM STL CORP

INLAND STL INDS INC

INLAND STL INDS INC.

LTV CORP

U 58 X INC.

U S X INC.

SECURITY CLASS TOTAL

TOBACCO

DESCRIPTION

AMERICAN BRANDS INC

BAT IND PLC ADR ORD

PHILIP MORRIS INC

PHILIP MORRIS INC

RJR NABISCO INC

RJR NABISCO INC

SECURITY CLASS T10TAL

UNIT

MARKET

10.

10.

26.

26.

31

31.

0o

. 0o

25

25

.12

.50

50

UNIT

MARKET

“6.

A58,

89,

B3.

53.

75

. B2

B2

62

oo

MARKET WVALUE

7,817,000,

11.9000,000.

12. 825,000,

18438, 000.

11,340,000,

b:187.500.

6, 038, 550.

2:756,250.

76. %02, 300.

ag
Do
oo
Do
0o
oo
0o

og

oo

MARKET WALUE

5,610,000,

6,352,500,

5, B4%6, 375,

6, 632, 250.

B, 625,000,

8,374,080,

39,2%0,125,

ll
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COMMON STOCKS

FUND

os72-0

ga7r2-0

pav2-0

0872-0

o872-0

0R72-0

nevz2-0

0sv2-0

0872-0

pBT2-0

0872-0

og7z2-0

pe72-90

D872-0

oa72-0

pa72-0

0872-0

oar2-0

o872-0

MGR

PAR/SHARES

7.

235, 000. 00

126, 0060, 00

180, 000. 0D

45, 000. DO

25, 000. 00

5006, 00D. DO

200,000, 6O

559, 000. 0O

150, 000. 00

700.000,. 00

377.700. 00

130,000, 00

i10,200. DO

288,000. 00

912.600. 00

106, 000. 00

170.000. 00

175, 000. 00

200.000. 68

527.500. 00

ELECTRIC UTILITIES

DESCRIPTION

CAROLINA PWR & LT €O

CAROLINA PWR & LT CO

CENTRAL & SOUTH WEST CORP

CENTRAL LA ELECTRIC

CINCINNATI GAS & ELEC.

&MS ENERGY CORP.

CM5 ENERGY CORP.

GENERAL PUBLIC UTILITIES

GENERAL PUBLIC UTILITIES

LONG ISLAND LTG CO

LONG ISLAND LTG CO

PINNACLE WEST CAPITAL CORP.

PORTLAND GENERAL CO

PUBLIC SVC €O IND INC

PUBLIC SVC NEW HAMPSHIRE

SCUTHERN CALXYF EDISON CO

SOUTHERN CALIF EDISON CO

TEXAS WTILS CO

UNION ELECTRIC POWER

SEECURITY CLASS TOTAL

UNIT

MARKET

317.

37.

33.

26.

18.

1a.

25.

25.

31.

25.

l16.

30.

32.

2%.

a7

.25

. a5k

75

MARKET VALUE

8. 753, T50.

%, %70, 000.

5,647,500,

1.4%85,000.

6648, T50.

16,650,000,

3,700,000,

1%, Y64, 125.

3.881.250.

6, %75, 000.

12. 743, 725.

5,715,000,

261, 375.

%, 716, 000,

8, 845,775,

3,075, 000.

5,227.,500.

5,643, 750.

4,800, 000.

117,323, 500.

0o

oo

oo

6o

0o

oo

oo

o0

oo

[
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oo

00

bo
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CoMMON STOCKS

FUND

DB72-0

D872-0

0B72-0

0872-0

o8vz-0

COMMON STOCKS

FUND

0872-0

COMMON STOCKS

FUND

o0ET2-0

Ds72-n

0872-0

oe7a-0

MGR

L

MGR

y

MGR

a8

L3

3

-3

NATURAL GAS DISTRIBUTORS

PAR/SHARES DESCRIPTION

8.300. 00 INDIANA ENERGY INC
&8, 000. 00 NATL FUEL GAS
S0. 000, 00 PECPLES ENERGY CO
106,100. 00 PRIMARK CORP

99, 000. 00 WICOR INC.

393,400, 0O SECURITY CLASS TOTAL

NATURAL GAS PIPELINES
PAR/SHARES RPESCRIPTION

33.900. pd ENRON CORP

33.900. 00 SECURITY CLASS TOTAL
TELEPHONE
PAR/SHARES DESCRIPTION

128.000. 00 BRITISH TELECOMMUNICATIONS
3, 400, 00 GTE CORP
l00.000. 00 ITY CQRP

145, 0680, 00 ITT CORP

“17.%00D. Q0 SECURITY CLASS TOTAL

UNIT
MARKET

3p. 00

23. 5o

a2p, 37

26. 75

37. 25

UNTIT
MARKET

6. 37

UNIT
MARKET

46. 50

38. 5p

58. 15

58. 75

MARKET VALUE

249,000

2.0688.000.

1,833, 750.

2,838,175,

3.,687.750.

10,676, 675.

.00

oo

oo

Do

[Lls]

no

MARKET WVALUE

1,572,112,

1,572,112,

50

50

MARKET VALUE

E,852.000.

1.7092,4%00.

5. 875, 000.

8,518, 75D.

22.055,150.

oa

oo

oo

oo
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COMMON STOCKS

FUND MGR

0872-0 Y

0872-0 8

oar2-0 6

0872-0 L

og7z2-0 3

PAR/SHARES

81,600,

255,000,

550, 004,

39, 000.

130,000,

1.055.600.

COMMON STOCKS

FUND MGR

ns72-0 3

ogr2-0 8

p372-0 9

0a872-0 *

oo

oo

[ )

[ ]

PAR/SHARES

85.800.

36, 332.

6%, 368.

101.000.

286,700,

THREE WAY ASSET ALLOC.

FUND MGR

6873-0 16

p873-0 16

oo

oo

0o

0D

bo

PAR/SHARES

1.,000,000. 00

3.108, 516.

4,108, 516.

40

40

RAILROADS

DESCRIPTION

C 5 X CORP

CONMRAIL

CONRAIL

CONRAIL

UNION PACIFIC CORP

SECURITY CLASS TOTAL

TRANSPORTATION MISC

DESCRIPTION

FEDERAL EXPRESS CORP

GELCO CORP.

GELCDO CORP. DEPOSIT RECEIPTS

TODD SHIPYARD CORP

SECURITY CLASS TOTAL

THREE WAY ASSET ALLOC.

DESCRIPTION

THREE WAY ASSET ALL-L&T

THREE WAY ASSET ALLOCATION

SECURITY CLASS TOTAL

UNIT
MARKET

3%. 87

33.37

33. 37

33.37

78. 37

UNIT
MARKET

67. 25

22. 37

16. 37

UNIT
MARKET

106. &5

150. %6

MARKET VALUE

2, 845, 800. 00
&,510,625. 00
18.356., 250. 00
1.301.625. 00

10,188, 750. 00

41,203, 050. 00

MARKET VALUE

5,71i6,250. 00
812, 928. 50
1, 05, 0D26. 00

997.375. 00

8,580, 579. 50

MARKET VALUE

i06.852,000. 00

467, 729, 137. 15

574.581.137. 15




COMMON

"FUND

gara2-0

0872-0

0a372-0

oa72-0

og72-0

nE72-0

og7z-0

COMMOMN

FUND

oB72-9

0a72-90

0B7T2-0

0872-40

ve72-~-0

para-o

COMMON

FUND

osvz2-p

5TOCKS

MGR

STOCKS

MGR

ETOCKS

PAR/SHARES

B7,000. 00

156, 000. 00

115, p00. 00

160, 000. 00

81, 000. 00

8%, 000. 00O

301.,500.GC3

99%, 500, 00

PAR/SHARES

182.,109. 00

240, 000. 0O

110.500. 00

53.000. DO

4, 000. 00D

30.000. 00

659.600. 00

MGR PAR/SHARES

270.000. DO

270.000. 00

BANKS

DESCRIPTION

BANK NEW YORK INC

CHASE MANHATTAN CORP

CHEMICAL NEW YORK CORP

CITICORP

CITICORP

MORGAN JP & CO.

SOQUTHEAST BANKING CORP

SECURITY CLASSE TOTAL

BANKS-OUTSEIDE NY

DESCRIPTION

BANK OF BOSTON CORP

BANK OF NEW ENGLAND

FIRST CHICAGO CORP

MICHIGAN NATL CORP

NORWEST CORP

SECURITY PACIFIC CORP

SECURITY CLASS TOTAL

LIFE INSURANCE

DESCRIPTION

CAPITAL HLDG CORP DEL

SECURITY CLASS ToTalL

UNIT
MARKET

43. 50

4+1. 25

42. 00

59. D¢

59. 00

“7. 87

_27.37

UNIT
MARKET

35. 00

35. 50

29, 50

1,75

2,50

%2, 00

UNIT
MARKET

30.75

MARKET VALUE

3.784%,500.

6,435, 000.

4%, 830, 000.

9,440, 000.

%, 779,000,

%, 500,250,

8, 253, 5623.

Ya, 023, 312.

[+ R 1]

Do

0o

oo

00

ao

50

50

MARKET WALUE

6,373,500,

8,520, 000.

3,259,750,

2,212,750.

1,870, 000.

1,260, 000.

23, +96, 000,

Do

pa

oo

oo

oo

oo

oo

MARKET VALUE

8,302, 500. 00

8,302,500. 00
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COMMON STOCKS

FUKND

oavTz2-0

nara-90

oa72-0

oB72-0

0872-0

ga72-0

COMMON

FUND

0a72-0

DRT2-0

0a7T2-0

COMMON

FUND

0872-0

DB72-0

0872-0

oev2-0

oave-o

oa7r2-0

MGR

S5TOCKS

MGR

STOCKS

MGR

PAR/SHARES

100, 000. 00

250, 000. 40

122.,100. 00

60, 000, 0O

100, 0600. 00

175.000. 00

807.100. 00

PAR/SHARES

5¢,000. 00
20, 000. 00

193, 000. 00

263, 000. DO

PAR/SHARES

40p, 00D. 0D

101, 900. 00

55.000. 00

550.000, 00

100, 000. 00

416, G00. 0O

1.622,900. 00

MULTI-LINE INSURANCE

DESCRIPTION

AETNA LIFE & CAS CO

ALEXANDER & ALEXANDER S5SVCS

ALEXANDER & ALEXANDER SWVCS

CIGNA CORP

CIGNA CORP

TRAVELERS CORP

SECURITY CLASS TOTAL

PRCPERTY CASUALITY IXNS

DESCRIFTION

CONTINENTAL CORF

CONTINENTAL CORP

USF & G CORP

SECURITY €LASE TOTAL

SAVINGS & LOANS

DESCRIPTION

AHMANSON H F & CO

coaST SVGS/LOAN L. A. CSA

FIRST FED OF MICH DETROIT

GLENFED IMC.

HOME FEDERAL SAVINGS & LOAN

IMPERIAL ©CORP OF AMERICH

SECURYTY CLASS TOTAL

UNIT
MARKET

59. 50

25. 87

25. 87

63. 37

63. 37

4+5. 00

UNIT
MARKET

4. 00

44, 0O

37.87

UNIT
MARKET

21. 50D

17.12

.22, 50

29. 75

30.75

1%.12

MARKET WVALUE

5,950,000.

6. 468, 750.

3,159, 337.

3,802,500.

6.337.500.

7,875,000,

33.593,087.

oo

50

0o

oo

0o

50

MARKET WALUE

2,200, 000.

880,000,

7.%99, 250,

10,579,250,

00

oo

Qo

o0

MARKET WALUE

8,B0D, 000,
1,7%5.037.
1,237.,500.
16.362,500.
3.075.,000.

5.876, 000.

36, 896, 037.

50

bo

oo

oo

oo

50




COMMON BTOCKS

FUND

0872-0

aar2-a

osv2-0

pava-o

MGR

PAR/SHARES DESCRIPTION
150.000. 00 AMERICAN EXPRESS CoO
800, 000. 0O BANKAMERICA CORP
316, 900. g0 FEDERAL NATL MTG ASSO0C.

55, 000,

1.,321.,900.

5%, TWl, OY6.

FINANCTIAL MISC

oD STUDENT LOAN MKTG

23] SECURITY CLASS TOTAL

&0 EQUITY TOTAL

UNIT
MARKET

34. 25

1i1. 50

38, 87

79. 37

MARKET VALUE

5,137,500,

8,200, 000,

12.319.4487.

%, 365, 625,

31,022,612

1,888, 669,653,

Qo

0D

50

oo

50

n9
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COMMINGLED STOCK FUNDS

FUND MGR PAR/SHARES

0873-0 15 7,085,721. 00

0a873-0 16 2,%19,623. %1

89, 505, 3%%. +1

VENTURE CAPITAL

FUND MGR PAR/SHARES

0873-0 28 148, '+25. 26
0R73-0 32 28, 221, 32
0873-0 31 %5, %7T5. 26
6873-0 28 250, 000. 00
o873-0 33 238, 863. 60
0273-0 29 250, 000. 00
oB73-D 33 125, 000. 00
0873-0 3% 50, 000. Q0
0873-0 33 65, 000. DO
ea73-0 33 98, 437. 00
0873-D0 286 110, 00D. 00
0873-0 38 12,728, 5%
o0873-0 37 146, 692. 00
0873-0 36 26, bbb. 66
p873-0 30 4“6, 921. 85

COMMINGLED STOCK FUNDS

DESCRIPTION

MELLON CAP MGMT-S&P S00 INDX

WELLS FARGO NON S & P INDEX

SECURITY CLASS TOTAL

VENTURE CAPITAL

DESCRIPTION

BRENTWOOD ASSOCIATES 4TH

CH PARTNERS IT

CH TRANSITION FUND

DESAI CAPITAL MGMT.

EVERGREEN I-VENTURE CAPITAL

EVERGREEN II - WEN CAPITAL

EVERGREEN III

INVESTECH, L.P.

JOHN HANCOCK WENTURE CAP IX

JOHN HANCOCK VENTURE CAPITAL

KBA PARTNERS

MENLDO VENTURE PARTNERS

MENLO VENTURE PARTNERS III

PARAGON PARTNERS

PHOENIX PARTNERS

UNIT

MARKET

215.

252.

a3

23

UNIT

MARKET

111,

%5.

73.

12%.

119

122.

100.

101,

a8s.

103.

lo00.

113,

100.

1.

115.

a4

18

&0

31

oD

oo

[ g

B9

12

oo

57

72

13

T1

MARKET WVALUE

1,530, 088,515 %7

610,301.612. 70

2.1%0.,370.128.17

MARKET WVALUE

16. 600, 705.

1,275,

3,347,

31.000,

28,500,

30, 500,

12,500,

5, 053,

6, 73,

10.15%L,

11.000,

1.%%5,

14,775,

2,%30.,

5,617,

180.

287.

ooe.

$10.

000.

ooo.

550.

%15,

217

gog.

670.

551,

ie60.

203

97

48

L2:]

%3

0o

oo

oo

oo

18

oo

28

70

0g

.35




1

]

VENTURE CAPTITAL VENTURE CAFPITAL
UNTT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET WVaLUE |
0a73-0 30 63.080. B9 PHOENIX PARTNERS II 167. 42 10.561.083. 34% -3
a873-0 30 125.000. 00 PHOENIX PARTNERS III 100.18 12,523, 000. DO 3
D873-0 27 50, 000. 00 PIERCE NORQUIST L.P. 97. 01 %+, 850, 550. 00 -%
0873-0 39 33, 333_ 33 VENTECH PARTNERS 159, 60 5,320, 066. 66
1,213, 845, 81 SECURITY CLASS TOTaL 213, 92%, 661, 85 j
-
LEVERAGE BUY 0QUT LEVERAGE BUY 0OUT é
UNIT
FUND MGR PAR/SHARES DESCRIPTION MARKET MARKET VALUE
0873-0 35 5.160. 00 BCY ASS0OC. II. L.P. KKR 8% 30D0. 00 1,54%8.000. 0D
-
0873-0 35 253,990, 00 BCI ASSOC. L.P. KKR 86 300. DO 76,197,000, Q0 é
0873-0 35 7506,000. g0 BCT SECURITIES, L.P. KKR 86 300. GO 225,000,000, 00 ~
k
0873-n 35 82. 620, 00 CNC ASS0C, . KKR 8% 24%0. 00 19, 828,800, D0 -4
0873-0 35 640, 000, 0O DAW FOREST PRODUCTS CO.., LP 1ip0. D0 70.4%0D.006G. DO -y
i
D873-0 35 15.380. 00 DILLINGHAM, KKR 82 2306. 00 3,537,400, 00 #
pa73-0 35 107.500. DD MALONE & HYDE.. KKR 8% i180. 00 19,350,000, 0O .1
i
p873-0 35 224, 705, DO MOTEL ASSODC.., KKR 8% 23i5. 34 “8, 387, 97%. 70
0873-0 35 26. 550, 00 MTI ASSOC.. KKR 8% 260. 00 6,903,000. 00 .§
3
0a73-0 35 180,310. DO OITI ASSOCIATES, KKR 86 100. 00 18, 031, 000. 0D
~
0873-0 35 5,970. 00 PAC TRUST., KKR 82 220. oD 1.,313.%00D. 00 E
DB73-D 35 187.720. 00 PACE, KKR 8% 240. 00 4+5, 052, 800, 800
| -
0873-0 35 1.0v9.000. 00 RED LION LEO 1l1p0. 00 118,690, 000. 00 ;
- i
0873-0 35 138.281. 00 SSI-SAFEWAY-KKR 88 100. 00 13. 828,100, 00
-
"o873-0 35 217. %80, 00 STORER COMM. . KKR 8% 243. 90 53.0%43.,372. oo ;
0373-0 35 246. 62D0. 00 UTPH, KKR 8% 14%0. 00 3%, 526. 800. DO
-
i
]
! I - ™
- -~ — - —— - - -~ - -~ i
4




LEVERAGE BULY

FUND MGR

g873~0 35

ouT

PAR/SHARES

4D, 620,

4,211, 906,

REAL ESTATE EQUITY

FUND MGR

p8?3-0 28
0873-0 22
oa73-0 20
paA73-0 28
0873-0 28
6873-0 17
0873-0 17
0873-0 19
ng73-0 23

0873-0 28

PAR/SHARES

600, 093.

150, 000.

4+8, 00O0.

703, 350.

568,632

182,000.

200. 000.

200.000.

200, 000.

246, 2040.

3,098,275,

18,122,372,

0o

0p

3%

oo

oo

oD

. BY%

oo

Do

Do

o0

00

95

<20

LEVERAGE BUY oOUT

DESCRIPTION

WOMETCO BDRCST. . KKR 82

SECURITY CLASS TOTAL

COMMINGLED EQUITY R E FDS

DESCRIPTION

COPLEY INVESTORS L.P.

EQUITABLE REAL ESTATE EQ FD

KITSAP MALL PH 1

KOLL-COPLEY R.E. ERUITY

NEEP - COPLEY

PMR II REAL ESTATE EQ FUND

PMR REAL ESTATE EQUITY FUND

RREEF REAL ESTATE EQUITY FD

EM BRNY REAL ESTATE E& FD

WASH-COPFP L. P

SECURILTY CLASS TOTAL

COMMINGLED TRUST FUND TOTAL

PORTFOLTIO TOTAL

UNIT

MARKET

ioo.

on

UNIT

MARKET

A3%.

160.

101.

1038.

101,

10%.

S5.

106.

139

ip1l.

B2

11

30

op

30

23

80

98

29

iy

MARKET VALUE

4, 062, 000.

00

760, 6993, 646. 70

MARKET VvALUE

a0, 788, 766.

2%, 017,550,

%, 862,400,

75,961, 800.

57.602. 486.

18,970, 042.

19,160,000.

21,396, 200.

27.858,0060.

2%, 940, 060.

355, 557, 30%.

3,%70, 551, 742,

13.166., 715, 522.

oa

oo

oo

oo

43

[¢R¢]

0o

oo

oo

0o

51

23

62
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FUND

pGoas-0
DEIS-D
pg10-0
ns11-1
0Blz2-1
DBIN-D
0615-1
pa7s-1

pE0E-0
neENo-0
DBi0-0
D61i-1
0612-1
0879~1

DE11-1
0Gl12-1
0515-1
ngve-1

0B11-1
0s12-~1
0615-1
na7o-1

DH11-1
n612-1
pBEl15-1
Da79-1

061i-1
Ds12-1
0615-1
na79-1

0611~
DB12-1
0615~
0879-1

CWRITS

1. 261, 211X,
1,153, %79,
B8356.216.
593,198,
549, 779,
30, 06Z,
133, 661,

81, 30,

1, 035, 08Y

E¥7.723.
505,508,
1,203,590,
1,0a83,231.
625, 867.

2,807,362

2,077,925,
22,031,
1,256, 517.

307,000,
211,000,
13,004,
109, 000.

507,130,
356,070,
21, 580,
19%.,220.

352.500.
240, 000,
15, 000.
142,500,

2,%76.
1.7D2.
1D03.
877,

COMMON TRUST FUND DETAIL

DESCRIPTION MARKET WALUE
76 CTF - BOND FUND 213, T%5.,12%
i1 CTF - BOND FUMND 195, 487, L27.
52 CTF - BOND FUND 141,715, 831,
31 CTF - BOND FUNBD 1060, 532, 047
22 CTF ~ BOND FUND 83,174,382,
B2 CTF - BOWND FUND 5,035, 863
34 CTF - BOND FUKD 22,652,339,
72 CTF - BOND FUND 138,011,209,
. 897 CTF HELLS FARGO-BOND INDEX 53,180, 7aT.
52 CTF WELLS FARGO-BOND INDEX 32. %74, 651.
e CTF WELLS FARGOD-BOND INDEX 28, %18, E72.
66 CTF WELLS FARGO-BOND INDEX E7T. BRI, 4 56.
&0 CTF WELLS FARGO-BOND INDEX 60. 897,224,
iy CTF WELLS FARGO-BOND INDEX 35,185, 084.
. 53 CTF SHORT-TERM FUND 286, 342, 5586
69 CTF SHORT-TERM FUND 211.94%2,187
6% CTF SHORT-TERM FUND 2,282, 261,
bl CTF SHORT-TERM FUND 128,161, 026
TOTAL FOR BOND FUND 1.821, 9%8, 6898,
0o CTF DAWw FOREST PRODUCTS LP 33,770,000,
on CTF Daw FOREST PRODUCTS LP 23.210.,000.
oo CTF DAW FOREST PRODUCTS LP 1,430,600,
oo CTF DAW FOREST PRODUCTS LP 11,990, 000
oo CTF RED LION LBEO 55, 78%.,300.
00 CTF¥ RED LION LBO 39,167, T0G0.
og CTF RED LION LBO 2,373,800.
on CTF RED LION LBO 21, 364, 200
[1)s) CTF BCI SEC.. L.P. KKR 86 105, 750, 000.
oo CYF BCX BELC.., L.P. KKR &85 T2, 000,000.
op CTF BCI SEC.., L.P. KKR &6 %, 500, 000.
oo CTF BCcI SEC.., L.P. KKR 88 42.750. 000D,
80 CTF BCI nSs0C II.,L.P.KKR 8% 743, 0% 0.
f=3¢] CTF BCI ASS0C II.L.P.KKR 8% E10., 840.
20 CTF BCI ASSpC II.L.F.KKR 84% 30,960
20 CTF BLYI ASS0C II.Ll.P.KKR 8% 263,160,

o1
17
1z
758
15
13
as

*D

77

LTT

29

oD
0o
oo
0o

oo
no
0o
oo

[13¢]
Do
[+R4]
oo

Do
oD
oo
oo




FUND

0611-~-1
peia-1
0Blb6-1
DART7S-1

0B11-1
pDs1n-2
goa7e-1

0G6il-1
opBla-i

0879-1

B51l-1
o0612-1
0615-1
D8vEH-1

061t -1
ne12-1
D6E15-1

D879-1

pPE1E-1
bB1l2-1
0H15-1
cavs-~-1

0Eell-1
0612-1
DE15-1

D87Y9-1

D61i-2
b&lz-1
0D615-1
0879-1

Deli-1
oe12-1
061l5-1
g8a789-1

Ds11-1
Dei12-1

11%5.
Al
&,
&,

19,
13,

51,
35,
2,

18,

9.
a7,

kL

846,
&L,

kY
31,

i14a.

81 .

UNITS

375,
276,
g7e.
2528.

897,
075,

307.

10%.

970

895,

2=
O,
8i2.

D05,

BoO.
478,
1540.

275,

857,
26%.
B52.
oy5,

105,
Q7.
754%.
G122

858,
152,
L2:L N
199,

T,
761,
531.
513.

377,
384,

30
&0
2o
10

B0
40
ng

i

.10

sa

60
€0
w0
%0

oo
og
oo

Do

63
60
%0
%0

60
60
'+
+0

%0
B5
10
85

oo
50
oo
50

(=4
B0

COMMON

CTF
eTr
CTF
cTF

CTF
CTF
CTF

CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF

DESCRIPTION

BCI
BCI
BCI
BCEX

LBO
LB2

LEBO

LBO
L. BO

LBO

LEQ
LBO
LEO
LED

LEBO
LEBO
LEBD
LEO

LBO
LEBOD
LBO
LBO

LEBO
LBO
LBO
LBO

LED
LBEO
Lgeo
LEBO

LBO
Lo
LiBO
LBO

LBO
LBO

AS50C.
ASS0C,
ASS0C,

ALS0C.

L.

L
L.
L

T v UV %

TRUST FUND DETAIXL

L4 4
KKR
KKR
KKR

DILLINGHAM, KKR

DILLINGHAM, KKR

DILLINGHAM, KKI}

PAC TRUST, KKR 8

PAC TRUST., KKR 8

FPAC TRUST, XKR &

WOMETC
WOMETC
WOMETZ
WOMETC

MALONE
MaL GNE
MAL ONE
MALONE

CNC AS
CNC AS
CNC AS
CNC AS

PACE,
PACE,
PACE.,
PACE,

MOTEL
MOTEL
MOTEL
MOTEL

MTI AS
MTI AS
MTI AS

MTI MS

UTPH,
WUTPH,

c B
o B
0B
o B

<1}

&
&

50¢C

50¢C.
50cC.
50¢C.

KKR
KKR
KKR
KKR

ASS
ABS
AES
ASS

50C.
S0C.
S0¢C.
50C,

KKR
KKR

pDeT, KK
DCY., KK
pet, KK
peT, KK

HYDE KK
HYDE KK
HYDE KK
HYDRE KK

KiKR &8
KKR 8
KKR 8
KKR &

-3
8%
ay
8%

oC, KKR
oCc., KKR
oc. KKR
QC. KKR

» KKR
» KKR
. KKR
. KKR

8%
B4

EE
86

86

v
N

[&]
28

2
-

2

R
R
n
14

R
R
R

R

%
i
1%

i

&

au
a4
a4
a4

U

ay

8y

8

8%
By
B4

a%

b

MARKET WAaLUE

35,812, 590.
2%, 383, 04 0.
1,523, 9.

A4, 77, 4250

1,839, 44 0.
1,167,342,

530,610,

882, 9n8.
B3, n22.

1a9v. 010,

1,599, 7606,
1,340,960,
21,240,
£90. 540.

9,258, 000,
G, 385,500,

387,000,
3,285,500,

9,517, 82%,
6, 5%3., 504,

396, 576,
3,370, 896,

21, B25, IHh.
1%, EL7T w2,
901,056,
7,658,976,

23. 226, 227.
1%, 963,032,

8ET, THI.
8,225, 255,

3,313,450,
2,277, 990.

138, N&0.
1,273,510,

16, 572, 86%.
11, 353, B4,

oQ
oo

ng

[S34}
oo
oo

on
oo
go

G
oo
Do
on

oo
oo
[130]

Do

oo
oo
oo
no

0D
oD
on
no

a5
65
9
69

oo
oo
54
oo

Go
V4]

LA
Lot
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-

—
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FUND

UG1E -1
pavu-1

DE11-~1
0612-1
0615-1
o2Y9-1

0B1I-1
gelz2-1
DGE15-1
Dav9-1

0e11-1
ueiz-1
0G61E-1
0879-1

0631-2
DB12-~1
0615-1
0279-1

0611-1
oE12-1
0615-1
0879-1

0E11-1
0612-1
DE1S5-1
o8718-1

os511-21
bel2-21
DeE15-1
Ba79-1

¥,

Y1,

184,
71,
Y,
36,

=1

S,

26

89,
60,

3.
36,

&,
3.

1. 07%,
B2E&,
9.,
507,

3,253,
2,376,

2%,
1,431,
&, 787,
v, 560,

397,

2,505,

1,476,

UNITS

932,

925,

390.
768.
349,
971,

8392,
2%9.
765,

273.

5.
859.
B06.
158,

131.
BD2.
218,
965.

197.
Te2.
#89.

bk,

D75,
572
807.
2b6.

$85.
B4 2.
B29.
3iz.

545,

Y
1

4G
40
&0
68

n7
92
652
39

10
20
20
a0

TOTAL FOR LEWERAGE

4“7
95
385
24

COMMON TRUST FUND DETAIL

CTF

CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
ETF
CTF

DESCRIPTION

LEBO UTPH. KK

LEBO UTPH,

LBO STORER COMM. .,

LEBO STORER C
LBO STORER €
LBC STORER C

SSI-SAFEWAY
55T -ShFEWAY
E8T-SAFEWAY

SSI-SAFEWAY

L1

oMM,
OMM,
QM.

KKR
KKR
KKR
KKR

W

KKR 384

KiKR
» KKR
. YR
. KKR

B
&6
86
as

CII
oI
1T
OLT

VEN
VEN
YEN
YEN

ASSOCIATES,
ASSOCIATES,
ASSOCTIATES,
ASSOCIATES,

BUY 0OUT

DISTRIBUTION
DEISTRIBUTION
DISTRIBUTION
DISTRIBUTION

TOTAL FOR DISTRIBUTION

65
oo
19
BS

76
08
10
G4

54
88
25

50

29

CTF
CTF
ETF
CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
CTF

CTF

EXTENDED
EXTENDED
EXTENDED
EXTENDED

MELLON-B2P
HMELLON-S&P
MELLON-G&P
MELLON-S&P

ACTIVIE
ACTIVE
lﬂCTIUE
ACTIVE

MARKET
MARKET
MARKET
MARKET

500 I
500 I
5080 I
500 X

EQUITY FU

EQUITY FU
EQUITY FU

EQUITY FU

KK
KKR
KKR

KKR

FUNDS
FUNDS
FUNDS
FUNDS

NDEX
NREX
NDEX
MDEX

ND
ND
ND
MD

- 3 WAY ALLOCATION

ay
B4
By
an

1.164%,

MARKET VALUE

EGD, 536.
5,859, 556,

25, %50, 3148,
17,504%,312.
1.060, 867,
9,017,373,

B, 489, 207,
Moo hdah, BH2.
276, 562.

2,827,339,

&, 84%, 570,
&, D89, 920,

380,520,
3,615, 890.

760, 699, 6% 6.

5,040, 748
3., 539. 240

21 %, 99,
1,930, %89,

15, 723%, 987

270. 8%, 875,
209, D2&, 551,
2,343, 012,

127,985,193,

TO2, 458, 046,
513,189,570

5,356,769,
309,063,129,

04+8, D97,
503, 446, 02%.
52,612, 12,

331,492, 93,

222,171, 3%0.

oo

oo

56
76

By

1M
-
-

o0
Go
13y}
oo

oo
Go
oo
0D

68

. B2

.18

9a
56

52

&3
a4
51
52

12

. 63

85

a5

T2
19
TS
01




i
i
i
]

FLHMD

CHr1Z2-1
neEl1s5-1
pa7o-1

DGEUE-D
co093-0

oel1n-0

0611-21
neE12-1
D879-1

nci1a-1
OR1e-1
0a879-1

051121
gB612-1
0615-1
CR7S-1

0631l1-%
05121
ge15-1
pa7TU-1

0611-1
pe1z2-1
0615-1

0a79~1

0611-1
ogla2-1
0615-1
0879-1

0B0OB-0
o6n9-0
D&ali-0
0p11-1

Gelz-1

UMNITS

1,013,267,
51,7292,

E7D, vl

500, 00U,
300,000

200,000,

806, 004,
50, 400.
20, 000D.

104, Do
&6, 000.

30,000,

100, 000.
&0, 300.
10, ¢0D0.

30,000,

100,000,
GG, OO,
in.one,
0. 000.

270, 042,
i8a, 0320,

i2.001.
120, 018,

81,900,
£0, 06D,
3,B640.
36,400,

53, 751,
35,157,
87,918,
281, 340.
1406, b7Y0.

no
e
gn

COMMEBN TRUST FUND DETAIL

CTF
CTF
CTF

CTF

CTF
CTF

DESCRIPTION

- 3 WAY nLLOCATION
- 3 WAY ALLRZCATION

- 3 Wa¥Y ALLOCATION

- 3 waY faliu-L&l
- 3 WAY pLL-LA&T
- 3 WaAY ALL-LET

TOTAL FOR COMMON STOCK

oo
ovu
Gu

on
oo
oo

oo
an
op
op

0o
0o
ouv
oo

o1
80
1 7)
B7

[ ]

o oo o~ oW
o o 1 o

CTF
CTF

CTF

ETF
CTF
CTF

CTF
CTF
CTF

CTF

CTF
CTF
CTF
CTF

CTF
CTF
CTF
cCTF

CTF
CTF
CTF
CTF

CTF
STF
CTF
CTF
CTF

R E EGQUITY - EQUITABLE
EQUITY - EQUITAELE

£ EGUITY - EQUITABLE

R E EQUITY-PMR
R E EQUITY~-PMR

R E EQUITY-PMR
R E EQUITY - 5M BRNY
R E EBUITY - SM BRNY
7 E EQUITY - SM BRNY
R E EQUITY - S5M BRNY
Kk E ERUITY - RREEF
R E EGUITY - RREEF

E ERUITY - RREEF
R E EGUITY - RREELF
COPLEY INVESTORS L.P.
COUPLEY INVESTORS L. P.
COPLEY INVESTORS L.P.
COPLEY INVESTORS L.P.
PMR II R.E. E®@ FUND
PME II R.E. E® FUND
PMR II H.E. EQ FUND
PMR I1I R.E. E@ FUND
KOLL-COPLEY R.E. EGUITY
KOLL-COPLEY R.E. EGUITY
KOLL-COPLEY R.E. EGUITY
KOLL-COPLEY R.E. EQUITY
KOLL-COPLEY R.E. EGLITY
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FUND

osvo-1

0G11-L
0Bi2-1
g0a79-1

pel11-1
b&E12-21
NPEl15-1
0a7S-1

De1i-1
oprz2-1
03791

DBl -1
tel2-1
08798-1

0613%-1
0612~
D879-1

0611-1
cei2-1
0e74-1

0611-1
D&E1R-1
na7T9-1

0R1I-1
o6l2-1
D615~
n879-1

pE11-1
D612-1
0E15-12
0879-1

061l1-1
0612-1

VHMITS

165, 502,

275,629,
187, 648,

102,353,

22. 560,
15. 84%0.
SBO.

8, 6% 0.

120, 638,

&1, ave.

i, Blk.

23,460,
15, 4+84%,

T,9756

1%.3110.
9, 595,
W, 515,

25, 00D,
16, BE50.

8,350,

1%.,2189.
8, 7CGD.
3, 7LF.

9, 218
$1, 4992,
1, 962.
15, 257,

16, 666
10,830.
676,

5, 160.

23, 647,
15. 006.
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oo
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CoOMMOn

CTF

CTF
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CTF
CTF
CTF

eTr
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CTF

CTF

CTF
CTF
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CTF
CTF

CTF

CTF
CTF

CTF

CTF
CT¥F
CTF
CT¥

CTF
CTF
CTF
CTF

CTF

CTr

TRUST

DESCRIPTION

FUNDG DETAIL

MARKET VYVALUE

KOoLL-COPLEY R.E. EQUITY 12, 39%, 270, 00
- NEEP - CORLEY "8, 225,217, 38
- MNEEP - COPLEY 19, 0048, 82040
- NEEP - COFPLEY 10, 368, 448, 04
-« KITEADT MALL PH 1 2,285,328 400
-~ KLTSGAP MaLL PH 1 A.604%, E92,. 00
- KITSAP MallL PH 1 97v, 244, 3G
-~ KITSAP MaLL PH 1 875, 232. 00
WALH-CGP L. P. 12, 220. 29, 40
WAasi-cop L. P £,230,219. 80
WASH-COP L. P. I, 488,210, L0
EQUITY 355,407, 882, 10
VEN CAP-PHOENIX PARTNERS 2, 808, 601. 67
VEN CAP-PHGENIX PARTNERS 1,853%,677.11
VEN CAP-PHOENIX PARTNERS 954, 92%. 56
YEN CAP-CH PARTMNERS 2 637, 5Y90. 2%
VEN CAF-CH PARTHNERS 2 433, 561. 36
VEN CAP-CH PARTHNERS 2 20w, 028, 87
VEN CAP-INVESTECH L. P. 2,526,775, 00
VEN ChAP-INVESTECH L_F, 1,682,832, 15
YEN CAP-INVESTECH L., P, 843, 542, 85
VEN CAP-MENLO VEN PART 1, %498, 075. &
VEN £AP~-MENLO VEN PART 982, 163, B
VEN CAP-MENLO VEM PART %22, 1898. EB
VEN CAP-JOHN HAKNCOCK 5,075, 609, 62
VEN CAP-JOHN HAMNCOCK 3,299, 1%6. 10
VMEN CAP-JOHN HANCOCK 203, 2%, 3%
VYEN CAP-JOHN HANCOCK 1,573,439 17
VEMN CAP-VENTECH 2. B60, 033, 33
VEN GC4P-VEMTECH 1,728, 489. 66
VEN CAP-VENTECH 107,987, 3w
VEM CAP-VENTECH B23, E4b. 32
VEN C"P-CH TRANSITION FN 1, 740. 59%. 29
VEN CAP-LCH TRANSITION FN 1.10%, 608, %7
! '




-
COMMON TRUST FUND DETAIL
FUND UNITS DESCRIPTION MARKET WVaLUE _f
on7o-1 E.821. 29 C1F wEN CAP-CH TRANSITION FN 502, 0. B4 -
0511-1 74,212, 77 CTF VEN CAP-BRENTWOOD 8,300,308, 06 3
U612-1 “a, 980, 43 £TF VEN CHP-BRENTWODD 5, %78, 216. 5
: 0615-1 1, 404,25 CTF WEN CAP-BRENTWOOD 166. 00G. 55 -E
oBra-1 23, THA. DL CTF VEN CAP-BRENTWOOD 2,656, 10%. Y& !
; o0eli-1 FHRL2 71 CIF VEN CHP-MENLO VEN PART 3 7,535, 510. 22 1
f geEiz-1 48,08, 22 CTF YEN CAP-MENLOD VoM PART 2 By, 85, 917. 9 ;
D615-2 733, 46 CTF VEN £AP-MENLD YEN PART 3 73.8F7. 76
0R7H-1 22, 737. 20 CTF VEM CAP-MENLD WEN PART 3 2,290, 20%. %7 -
DE11-1 12.800. 0C CTF VEN CAP PARAGON PORTHNERS 1.156. 476. BD
0B1%-1 2. 200,00 CTF WEN CAP PARAGON PARTHERS 801,852, 80 -§
B615-1 535, 33 CTF VEN CAP PARAGON PARTNERS 48,603, 19 ;
087T-1 4, 533, 33 CTF VEN CAP PARAGON PARTNERS $13,127. 20
ngi11-1 112, 265, 89 CTF WENW CAP-EVERGREEN I 13,295, now. o0 -1
pE12-1 78, oy, B8 CTF VEN CAP-EVERGREREN I 5, %05, BUS. 44 !
pBiE-1 %, 777. 27 CTF VEN CAP-EWERGREEN I 570.0C0. 20 -
0875-1 42, 995, 44 ETF VEN CAP-EVERCREEN I 5.13C.001. 87 }
0611-1 117.500. 70 CTF YEN CAP-EVERGREEN II 1%, 335, 000. 00
osiz2-1 82,500, 0O CTF VEN CAP-EVERGREEN II 10, 065, 0N0. DG Tg
p615-1 5.000. GO &TF WEN CAP-EVMERGREEN II 610, 0UD. UD A
0879-1 %5, 000, DO CTF WEN CAP-EVERGREEN II 5,490, 000. 0D -
E11-1 117.500. 00 CTE DESAT CAPTTAL MGMT. 1%, 570, 0G6. 00 é
GE12-1 &3, 500. 0D CTF DESAT CAPITAL MGMT. 10,230, 060. 00
0615-1 5, 000. 00 CTF DESAT CAFITAL MGMT. ' B20,000. 00 3
0875-1 45,000, OD CTF DESALI CAPITAL MGMT. 5,586, 000. 00 4
p811-1 23, 500. 00 CTF PIERCE NORQUIST L.P. 2,279, 758. 50 fg
0612-1 16.000. DO £7TF PIERCE HORQUISYT L.P. 1,552,17%6. 00 H
0615-1 1.000. 00 CTF PIERCE NGRGUIST L.P. 97, 011. 0D
08791 9. 500. 0O CTF PIERCE NORRUIST L.P. 821, S04. 50 .E
H
neE11-1 68, 7506. 00 CTF PHOENIX PARTNERS IXI 5, 885, 81D. OD
0Bla-3 ‘ W1, 250 0CG CTF FHDENEX FARTMERS IiX w132, 890, 00 )
0615-1 2,500, 00 CTF FHOENIX PARTNERS TIIX 250, 460, CD .3
p279-1 22, 500. 00 CTF PHOENMIX PARTNERS ITT 2, 25%,140. NO
=
u611-1 9, BYHE. U6 CTF WEM CAP-PHOENIX PART II %, 9B3, YDG. 16 3
g612-1 20, B16. 72 CTF WEN CAP-PHOENIX PART II 3.485.157. 50 .

»fwmssm‘




COMMON TRULST FUND DETATL

FUND UNITS DESCRIPTION KMARKET YAl UE
0615-1 1,281, 61 CTF VWEN CAP-PHOEMNIX PART II 231, 2ui. 67
D879-1 11,354, LY CTF VEN CAP-PHOENIX PAaRT IX 1.9003, 9235, 00
D&EIL-2 30,550,000 CTF - JOHN HANCOCK II 2,042, 505. 05
06E12-1 24,450, oo CTF - JODHN HANCOCK II 2,135, 226. §5
0615-1 1,300, 00 CTF -~ JOHN HANCOCK IT 129, 463, 30
oaTE-3 11.,7Q0. 00 CTF - JOHMN HANCOCK II 1,165, 220,70
0611-1 51.700. DO CTF KBA PARTNERS 5.170,000. 00
peL2~1 3%,10D.00 CTF IKBA FARTNERS 3,410,000, 00
0E15-1 2,200, GO CTF KBa FPARTNERS 220, 000. 00
navu-1 22,000, 00 CTF KBA PARTNERS 2,200, 000, 04
Deil-1 56, 250. 00 CTF-EVERGREEN IIX 5,625, D00, 00
0s12-1 38,750. 00 CTF-EVERGREEN III 3.875,000, 00
DEl1s-1 1,250.00 CTF-EVERCGREEN IIX 125, 000 00
0z279-1 28, 750. 00 CTI -EVERGREEM IXI 2,875,000, 00
TOTAL FOR VENTURE CnPITAL 215, 387, 330. BY
TOTAL FOR COMMON TRUST FUND 8,030,719, Gi%, 449




