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STATE OF WASHINGTON

STATE INVESTMENT BOARD

421 South Capitol Way, FR-31 e Olympia, Washington 98504-3937 e (206) 7536810

June 30, 1988

A REPORT FROM THE CHAIRMAN

I am pleased to submit the seventh annual report of the
Washington State Investment Bocard for the fiscal year 1988.
The report consists of a description of the Board: the
investment policy adopted by the Board, measures of
performance, summary statistics and graphics describing the
portfolios, and a complete listing of individual holdings.

Considerable volatility occurred in the financial markets
during the past fiscal year. The S&P 500 reached an all
time high of 336 on  August 25, 1987:; retreated
significantly to 224 1in the widely publicized October
market decline; and then recovered to 273 by the fiscal
year—end. Economic expectations began to = change,
responding to a variety of factors. The economic recovery
which had started in the early 1980's was losing momentum,
monetary policy had been getting progressively tighter and
the consumer, under a growing debt burden, was spending

less. When these factors were combined with the market
plunge, it appeared that a recession would occur in early’
1988. However, economic reactions from the market drop

were less dramatic and less widespread than expected and
the economy continued to expand. Recession fears abated.,
inflation fears were reignited and the Federal Reserve
continued to raise the discount rate.

In spite of the veolatile securities markets, the market
value of the assets managed by the Board increased by $872
million to $14.1 billion as of June 30, 1988. Since the
Board's inception in 1981, the trust and retirement fund
assets have grown from $4.24 billion to $14.1 billion,
which represents a compound annual growth of 18.7%. The
growth in assets has resulted from a significant rise in
security values, ongoing contributions in excess of benefit
payments and the Board's investment strategies, which have
added value in excess of market returns.
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The investment program for the retirement funds has,

achieved a 17% compound annual rate of return. over- the, past

seven years whdich compares favorably to the 14.6% median

rate of return of pension funds in other states. The rate
of return ranks the performance of the retirement funds in
the first percentile of the SEI State Fund Universe. For
the fiscal year ending June 30, 1988, the retixmengt. funds'
return of 4.2% also compares favorably to the state funds'
median return of 1.3%.

The Labor and Industries' portfolios, which primarily
consist of fixed income securities, also achieved a
superior rate of return over the past seven years. The
funds achieved an annual rate of return of 15.9% compared
to a median return of 14.4% forxr the SEI Bond Fund Universe.
This places the Labor and Industries funds" performance
well into the top quartile of the SEI Universe. For the
fiscal year, the funds slightly under- perfqrmed the SEI
Universe, 7.6% compared te 7.8%.

Much of the outstanding performance of the retipement funds
over the past seven years can be attributed to the asset
allocation strategy of the Board. The weighting of
equities im the portfolio was increased from apprOXLmately
20% to 50% during the first five and one-half years @f the
Board's existence. This was reversed in figcal 1987 and
1988 as the equity markets became less favorahly valued.
Approximately $1.7 billion in common stocks were s0ld
between Februvary, 1987 and October, 1987. thereby reducing
the exposure to common stocks from 50% to 26%, Some of the
cash reserves raised by the sale of eguities has been
allocated to government bonds and securitized mortgage
pools.

Total transactions amounted to over $23 billion amnd are
grouped by major asset categories below:

Fiscal Year 1988 T;ansactiaps

(millions of dollars)

Investments Purchases Sales
Short-Term $12.623 $4,713
Long-Term - 3.133 1,183
Stocks 960 620

The Board has been very active this past year compared to
earlier vears. The real estate portfolio has more than
doubled with the acquisition of the majority interest in a
portfolio of industrial and urban properties.
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The Board has benefitted from a relatively stable
membership since its creation. This past year has seen a
change of two voting members and one non-voting member.
Mr. Joe Dear joined the Board as Director of Labor and
Industries and Mr. James Ryan was appointed as a
representative of retired public employees. The Board also
appointed Mr. Everett DuBois to the Investment Committee.
Furthermore, Mr. David W. Weig was appointed Executive
Director in June, 1988.

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: Everett DuBois,
Bob Hutchinson: Dorothy Koehl, Ed McMillan, Bob Nathane and

M. LYWE JACPBSEN
CHAIRMA




DESCRIPTION OF BOARD AND FUNDS MANAGED

The State Investment Board was established by RCW
43,.33A in 1981. The Board 1is comprised of £fourteen
members. The membership incliludes 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 Employees' Retirement System appointed
by the Governor; one active member of the Teachers'
Retirement 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
addition, there are five non-voting Board members who are
considered experienced and gqualified in the field of
investments that are appointed by the Board. As of June
30, 1988, the list of members is as follows:

Member Position
Robert S. O'Brien State Treasurer
Alternate:
M. Lyle Jacobsen Assistant Treasurer

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

Joe Dear Director - Department of
Labor & Industries

Dale T. Mitchell Representative - Teachers'

Gary Moore Representative - Employees'

Robert D. Panther Representative - LEOFF

James F. Ryan Representative - Retired
Members

Daniel K. Grimm State Representative

Ray Moore State Senator

Everett DuBois Non-Voting Member

Dorothy Koehl Non-Voting Member

Edward R. McMillan Non-Voting Member

Robert Nathane Non-Voting Member

Frank W. Nolan, Jr. Non-Voting Member

The Legislative 1intent 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 positions 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 program in which the
Board retains outside managers (currently four), and the
other 1is a passively managed portfoliec program in which
Mellon Capital Management manages an S&P 500 index £fund,
and Wells Farge Investment Advisors manage an extended
market fund, and a three-way asset allocation program. The
feur managecs in the active program are: Columbia
Management of Portland, Oregon; Hotchkis & Wiley of Los
Angeles, California; 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 1its authority and establish investment policy and
procedures designed exclusively to maximize returns at a
prudent level of risk.

The 1987-89 biennial budget of the Board was
$1,765,135. The source of the budget funds is the earnings
of the wvarious funds wanaged as determined by the
proportional share of each funds' assets to the total. The
Board's budget represents an annual cost of $59 per one
million decllars 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 $324.7 million. These are land grant
funds whose earnings are dedicated to the <capital
development 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 $3,126.5 million. These funds are
derived <from insurance premiums paid by employers and
employees throughout the state and are used to pay
disability, medical, and death benefits to beneficiaries.
There are six retirement or pension funds which total
$10,699 million and comprise the largest class of funds
under the investment control ¢f the Beoard.
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INVESTMENT POLICY

Investment Objectives:

Achieve a long-term rate of return of one and one-half
tec three percentage points over the personal con-
sumEption 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.

Asset Allocation:

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

Treasury Bills (U.S. and fully hedged Canadian)

Federal Farm Credit Consclidated Systemwide
Diacount 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 Purchase
Agreements which are fully collateralized
by U.8. Treasury or Agency obligations
maturing within ten years.

Banker’s 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
of 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 millionm, and each
investment must be at least .25% over comparable
investments in obligations of U.S. Banks:

Bank of Tckyo

Barclays Bank

Canadian Imperial Bank

Fuji Bank

Hong Kong and Shanghai Bank
Mitsubishi Bank

Mitsui Bank

Sumitomo Bank

Taiyo Kobe Bank

U.S5. Government Securities

Agencies of U.S. Government

Wholly-owned Corporations of U.5. Government

World Bank (Int’l Bank for Reconstruction &
Development)

I.A.D.B. (Inter—American Development Bank)

Federal Farm Credit

Securities eligible as collateral with Federal
Reserve Syaten

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

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

Corporate obligations rated A or better by a
nationelly 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 equivelents as selected by the
investment counselors and stock index funds as approved
by the Board.

Investment in leveraged buyout and venture capital
partnerships, and the securities in such partnerships,
are limited to 10% and 4% respectively of the total
market value 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.

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

Federally insured and conventional mortgages authorized
under separate policy.




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

Financial Futures Contracts i

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 i
aggregate value of the commitments will not exceed $100 i
million par value; and (3) commitments must receive the
prior approval of the Investment Board.

Purchase and sale of financial futures contracts or -~
"
i
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POLICY_ _FOR_MORTGAGE_LOANS

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

The form of single-family mortgage investments may be
either a mortgage backed cobligation 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 dinstitution. In the latter case the
following criteria shall apply:

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

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 firms must be approved by FNMA or FHLMC.

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

Packages will bave a minimum size of $5 million
and be on forms. and of a type, 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.

Mortgages shall have a loan to sappraised wvalue
ratio of a maximum of 85% but private mortgage
insurance is required on any lean whose loan to
appraised value ratio exceeds 80% at time of
commitment.

-10-




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

15% of any package mway consist of individual
condominium loans in projects which are at least
B0X% sold and occupied and where no more than 15%
of the total unitas are owned by investors. Such
projects must be approved by FNMA or FHLMC,

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

No loan =2hall have a value in excess of 5% of the
value of the package.

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 1loans.
In additien, such investments shall meet the following
criteria:

Loan packages shall have a minimum size of %5

million. No leoan in the package shall be leas
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.

Whole loans shall exceed $2,000,000.

No mortgage loan shall have a loan to appraised
value ratio in excess of B80% at the time of
commitment.

Income property loans =and packages shall be
reviewed and properties inspected by the staff and
a qualified independent egent retained by the
state,.

-11-
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In addition to the foregoing, the staff will give due
consideration to the advisability of negotiating call
amortization provisions in order to secure the most
favorable loan terms for the funds.

Consgtruction Loan

Due 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 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-bachs and private mortgage
insursance.

Commitment Terms
Refundable and non-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 in income property mortgages.
Servicing fees shall be based on the type and size of
the mortgage investment, and in 1line with industry
practices. Rate, maturity, discounts and call terms,
and other provisions of mortgage 1loans shall be
negotiated in line with industry practices and market
conditions.

-12-




INVESTMENT PROCEDURES

Powers and Duties of the Board:

L) 2 0+ & s

LRI b W

10.
11.
12.

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

Approve soft-dollar commitments,.

Approve special programs such as indexing,
securities loaning and option writing.
Eatabliah approved lists.

Monitor performance of the funds.
Establish subcommittees as necessary.

Powers and Duties of the Director:

1. Cearry out the policies, programs, and
directives of the Board.
v

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

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 invesgtment 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 specified in
RCW 43.33A.020(10).

Ir,

during any quarter,

expenditure requirements of any fund under the

it is determined that the

‘;*.r::".j r:-:*:“fj :;“r‘?:"
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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.
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Distribution of Commissions:

All bond and stock business shall be executed at
the "best available price". '"Beat available price"
shall mean the total cost of 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.

1. Fixed Income Securities:

The staff shall execute all transactions
at the beat 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 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 liability.

2. Common Stock:

The staff shall execute all transacticns
at the best available price. Secondary
stock busineas shall be distributed first
to those broker/dealers providing research,
brokerage, and financial services. 1In the
case of all new issue and other distrib-
utions of common stock 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 liability.

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

-14-




beat interest of the funda, social or other
considerations notwithstanding. In any case in
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.

~15-
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Total Market Value of Assets
As of June 30, 1988

FYXED INCOME ' {Market Value in Thousands)
SECURITIES
—==- RETIREMENT ---- e =we- PERMANENT ----  ---- ALL FUNDS ~--
Short-Ters Reserve $1,458,226.0 13.81 $441,915.9 14,11 $14,222.9 13.6) 31,944, 364.7 1371
US Bovt & Agencies 2,274,019.9 1.3 !,673.059.8. 33.3 157,136.4 88.6 4,104,826.1  29.0
Corporates &17,153.4 5.8 #16,367.0 13.3 87,407.0 25.9 1,120,927.¢ 1.9
Foreign & Others 42,121.7 0.4 10,84.6 0.3 5,972.9 LB 98,93%.2 0.4
NORTEABES |
Commercial Mtg 94,551.7 0.% 62,535.0 2.0 10,869.5 3.3 167,956.4 1.2
Residential Mtg 682,318.2 6.4 386,999.2 12.4 18,4571.6 5.7 1,007,775.0 1.7
EBUITIES
Comson & Preferred 3,926,038.2 33.0 115,845,7 3.7 0 0 | 3,641,903.9 25.7
Real Estate Equity .341,275.3 1.9 18,916.1 0.6 0 0 B40,195.4 4.1
Venture Capital 269,788.7 2.5 0 0 0 0 268,788.7 1.9
Leveragad Buyouts 894,547.4  B.4 ' I 0 0 894, 47,4 4.3
| TOTAL $10,6%8,950.9 100.0X | $3,126,493.2 100.0% $324,4666.3  §00.0X | $14,150,120.4 100.01
tasessxazazecs ss=ssszsazszas sszEsTaszz=as x3sz3=3222222
v, 2 3,50 255.%
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1981
1982
1983
1984
1983
1984
1987

1988

Total Market Value
Year end June
1981 - 1988

of Assets
30,

(Market Value in Millioas)

RETIRENENT Lyl
$2,951.67 $1,134.80
3,114,23 1,197.21
4,855.43 1,531.52
4,931,09 1,571,52
£,479.47 2,098, 07
8,425.35 2,850.99
10,139, 1t 2,846.49
10,698.% 3,126.49
-17-=

PERMANENT

___________

$156.44
145.04
215.48
203.58
254. b6
310.%0
311.33

324,87

ALL FUHDS

$4,243,11
4,476.48
b,652.55
&,706.18
B,832.20
11,387.25
£3,297.13

14,150.12
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TINE-NEIGHTED ANNUAL RATES OF RETURN BY FUND
AS OF JUMNE 30, 1988

FUND TOTALS % ail.) DNE YEAR THO YEARS  THREE YEARS FIVE YEARS  SEVEN YEARS

TOTAL L& $3,126.5 T.6% 6.9% 1L.4% 12.92 15.9%
TOTAL PENSION 10,659.0 4.2 10.4 15.6 14.3 17,0
ALCIDENT 1,422.2 1.4 8.% 1.7 3.1 6.0
MEDICAL ALD 1,072.4 1.7 6.7 i0.7 12.5 15.5
ACCIDENT RES 431.9 7.8 7.1 1.7 13.0 15.9
PERS 5,029.4 4.2 10.7 15.7 4.1 16,9
ik 3,408,0 3.9 19.2 13.9 14.3 17.%
ST. PATROL 189.2 6.7 1.3 13.3 14,4 7.0
LEOFF 2,041.4 4.3 9.9 15.1 14.2 17.1

COMPARATIVE MEASURES

UNE YEAR THO YEARS  THREE YEARS FIVE YEARS.  SEVEN YEARS
BALANCED FINDS: = —mmmmmmemw mmmmmreees mmeeeen

25th Percentile 3.0 B.8 113 1.0 153

Median B4 5.7 {2.9 * 12.7 14.5

75th Parcentile 1.7} 3.3 it.7 11.4 13.4
MARKET COMPOSITE 0.6 7.3 13.8 13.2 13.5
S &P 5N 17.0) 7.9 ih. 4 14.5 13.8
RUSSELL 3000 (5.7) 6.3 £3.3 13.0 14.9
INTERNATIONAL INDEX-EAFE L4 2.0 4.7 .3 235
RUSSELL - REAL ESTATE 3.3 3.7 7.0 9.4 16.3
3 mp. T-BILLS 6.1 5.0 4.4 7.7 8.9
SHEARSON MORTGAGES 9.7 9.2 11.8 13.8 18.%
SHEARSON 8/C BONDS 7.5 b1 10.7 12,2 4.4
SHEARSON AGSREGATE B.! 5.8 11,0 12.5 15.0
PCE DEFLATOR 3.9 £.0 3.1 3.5 3.9

TINE-NEIGHTED ANNUAL RATES OF RETURN BY ASSET CLASS

ASSET CLASS (4 ail.)} (NE YEAR THD YEARS THREE YEARS FIVE YEARS  SEVEN YEARS

....................... - ————— ———— e ————— - f—

FIXED INCOME:

CASH PORTFOLIG  1,888.3 5.8 b.b 7.0 - -
BOND PORTFOLIG  4,951.4 7.4 1.0 12.9 - -
COMMINBLED 1,285.9 1.7 6,2 1.9 12.% --
{BOND FUND)
EQUITIES: 5,865.3 1.3 .9 1.9 14.3 &0
COMMON STOCKS 2,919.4 {3.2) 8.3 15.1 12.6 {48
ACTIVE MBRS,  1,158.4 0.3 1.2 15.2 12.1 4.4
SIB HOLDINGS 7.4 1.3 - -- - -
PASSIVE MGMT  1,06%.4 3.8 &1 15.0 13.0 153.2
ASSET ALLOC FD b44.2 12,4 1.2 - o -
GLOBAL MARKETS 1.3 - - a - -
LB0 894.3 7.9 3.0 - - -
VENTURE CAP 268.8 1.9 3.6 - - -
REAL ESTATE B&0.2 1.6 7.8 - - -

{Excludes Funds: 414, 882)
-19-
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5TH PERCENTILE

20%

15

10

25TH PERCENTILE

MEDIAN

75TH PERCENTILE
95TH PERCENTILE

PLAN R1097
RANK

TOTAL PLAN: ANNUALIZED RATES OF RETURN

i

i 1

}

STATE RETIREMENT PLANS

FOR PERIODS ENDING JUNE 30, 1988

. <
[ b---4 |L___l
_____ ] — -]
---------- °
L% ]
1979-88 1980-88 1981-88 1982-88 1983-88 1984-88 1985-88 1986-88 1987-88 1988

126 129 136 16.3 182 141 187 14.1 90 7.3
120 124 13.2 15.2 ] 16.7 128 16.2 133 82 34
1.7 122 128 146 15.8 122 160 "9 ‘63 1.3
10.8 111 120 138 148 120 15.2 114 5.6 -0.1
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COMPARATIVE INDICES
1988

June 30, 4981 to June 30,
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400 -
] S &P 500
- Shearson
300 6/C Bond Index
i
(8]
’ ' REAL ESTATE
wor il
3 MONTH
i T=BILL
100 sl Fererireny
0 SN NN [N T TN U SO NN I PE SOV VU WO TN M S T NS NS TS SO VOO S SO TN T
o < © @
[14] @ @ &
S ® & b
swl. wed el el el eed ol i ad ool oA




INTEREST RATES

Dec 34, 1969 to June 30, 1988
Yield
20 ' AAA Corporate
i L.oeng Bond
1B + —_—
! 30 Year

Treasury Bond

3 Month
Treasury Bill
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Total Market Value of Retiresent Funde
fis of June 30, 1988

FIXED INCOME (Market Value in Thousands)

SECURITIES VoL STATE
e e ----- PER§ --—-- ---—- TR ----- ~--- FIREMAN ~--- ~«-= PATROL ~--e
Short-Tera Reserve $451,424,2  13.0% $49B8,562.8 144X $5,336.0 18,2 $10,806.4  5.0%
S Govt & Agencies 1,009,211.1  20.1 693,647 20.4 21,981,0  56.3 45,564,0 26.9
Corporates 274,3534.6 5.5 | 216, 465.8 b4 4,915.2 1.6 11,799.4  b.5
Foreign & {thers 23,8011 0.5 13,206.7 0.4 e 10 852,8 0.5
MORTBABES
E;;;;;;;;;-;;;’——- 38,616.7  0.B 35,553.4 1.0 0 0 B42.4 0.5
Residential Mtg 334,566.4 6.7 222,376.0 4.5 5,837.8 139 11,690.6 6.3
EBUITIES
E;;;;;“;i;;;;;;;;; £,750,178.9 34.8 1,084,%04.1 31.B 0 0 58,890.7 32.7
Real Estate Equity 397,081, 1.9 267,525.5 7.8 D 0 14,3017 7.9
Venture Capital 124,868.3 2.5 85,474.5 3 0 Y 4,569.4 2.5
Leveraged Buyouts 423,273.1  B.A 290,191.3 8.5 0 0 17,885.1 9.9

TOTAL

FINED INCDME
SECURITIES

i e

Short-Ters Reserve
Us Govt & Agencies
Corporates
foreign & Bthers
MBRTBAGES
Cossercial Mty
Residential Mg
EDUITIES
Comsan 4 Preferred
feal Estate Equity
Venture Capital

Leveraged Buyouts

TOTAL

T

$5,029,376.9 100,0%

EEEISERETEESEE

~mme LEQFF <=nmse

$290,106.4
500,622.0
109,622.4

3,869.5

19,532.4

108,247.4

£32,082.4
162,366.1
51,876.2

163,097.3

$2,041,422.4 100.0%

14.2%

24.5

9.4

0.2

1.0

3.3

3.0

8.0

2.5

.0

$3,408,000.3 100.0%

i s

--- JUDICIAL ---
£8%0.1 100.0%

0 0

i 0

0 0

0 0

O 0

0 0

0 b

0 0

0 0

$890.1  100.0%

"""" ~25-

$39,061.6 100,02

mammsnmsacaoan

0TAL

---- RETIREMENT ---—-

$1,458,228.0  13.4%
2,278,019, 2.3
617,153.4 5.8
42,1217 0.4
94,551,9 0.9
£82,318.2 4.4
3,526,058.2 33,0
BAL,275.3 R0
268,788.7 1.3
BoA T4 B

$10,698,%40.9 100,0%

-----------
SaESSIITESssaar

$180,209,5 100.0X

rrma s m e -

j Lo end el e bed aed ced Ll LY il beed wnd wld ald




Distribution of Investments by Asset Class
Market Values
June 30, 1988

Govt & Agency—21i.1X

K R Mortgagas——7.2X

18.5% US trassuries /” "";0000
2.6 Agencies .’ ’ ‘,’:’:‘:’:‘:’0\
B
%{’:‘:.:0:‘:.4;:5::0 / Cash Reserves——13.6%
Corporate—6. 1% Qe %% % 14.45 U8 T-01118
. & o5 2.2 Commercisl Papar

Stocks——27. 4

5.1% Extended ekt 6.6%
Nat § Processing .
Uilities = 8.45 L80
nencis (~ ] L 3 va
Temnaiany 23 vt
. | }
Consuser Decr

Real Estate—7.9%

.
»

Consusar Stpls
Integrated 011
Producer Orbls
Health Cars
Othar Energy
Cash

L Y L R A T T
- % 8 43 &+ = = & 3 = W
Ao 0PN .S

" Retirement Funds

Excludes funds: 614, 882
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FIXED INCOME
SECURITIES

B e e T

Short-Ters Reserve
US Bovt & Agencies
Corporates

Foreign & Others

MORTBAGES

Conmercial Htg
Residential Mig
EBUITIES
Comnon U Prefarrad
feal Estate Equity
Venture Cagital

{everaged Buyouts

ToTAL

Total Market Value
B¢ Labor and Industries Funds
As of June 30, 198B
{Market Value in Thousands)

HEDICAL
- MCIOENT === e AQD oo
JEINL K SO T RO A BTN S

WSOOLE 558 SE0BD Sk
W0 B2 L 120
ST 04 LIS 0.2
45,808.2 3.2 K163 0.8
WLE7L6  IL5 MBI 139
ST,92.8 4 WIsT L2
5608 0.4 L2 04
L U

¢ 0 0. 0
$LA22,230.8 100,00 #1,072,385.2  100.08

zZ=szsz=sszzss

EERRESSRIzEsD

-27=

ACCIDENT
~---- RESERVE ----

$92,299.8
323,057.7
92,511,1

LWL 05

12,50.4 2.0
75,5144 12,0
23,169.1 .7

9,458.1 1.5

0 0
Q 0
$631,858.3 100,01

4.6

$441,915.9
1,673,068
214,357.0

10,8444

62,535.8

385,999.2

115,845, 7
18,914.1
¢
i

$3,12,893,2

-----------

2.0

12,4

|

&—,:WJ -‘—’ F ’:-“’-‘?!

|

N [N |

- |




1988

Market Values

Distribution of Investments by Asset Class
June 30,

Mortgages—14.4%

L% US T-Bills
.7 Cosmercisl Paper
3.7% By~

Assat Allctn

Corporate——13.7%
8.4% Utilities
4.8 Industrisl
8.7 Finsncial

m.....".“.".“”“"““".”.u.w..,,.w_«wouﬁ%“ononon

EORIBAIEE XK

R RRIIIRN

R RRRARRIHRAIRLRA
IR HIRIII]

RERERRIRRIHKARK
HRRRERRAKS
ononouon%o%no%“onows
svieirei

o~

Govt & Agency—53.5%

48.8% US Tressuriss
8.8 Apsncias

Labor & Industries Funds

-28~




v

FIXED INCOME
SECURITIES

Short-Term Reserve $7,726.7 14.5)

US Govt & Agencies 24,094.1
Corporates 9,031.%9
Foreign & Dthers 925.3
MORTBAGES
asercial Mg 4913
Residential Mig 4,682.8
EQUITIES
ouson & referred 0
Real Estate Equity 0
Venture Capital 0
Leveraged Buyputs @
TOTAL $44,952.3

ABRICUL TURAL
-~ COLLEGE ---

513
19.2

2'0

1.0

10.0

0
0

1001

Total Warket Value of Persanent Funds

MILLER

--= PARK ---

£0.0

¢ 0 54,323.9 5.0 44.209.8 41.2

0 0 17,31B.f 7.2 42,860.3 39.9
4.4 100,0 568.7 0.6  3,535.6

b0 4,325 A3 3,220.4

6 0 9,492 9.4 2,189

6 0 0 0 0

6 ¢ b9 0

0 0 (I 0

0 0 ¢ 0 D

Asset Valugs
As of June 30, {988
{Market Yalue in Thousands)

NORMAL
wen- SCHODL === -==-

01 $14,510.6 14,80 $11,399.1 10.b% 49,671.9

LOMNON
SEHO0L

w2G-

30,987,7 4%.9

16,697.4 28.9

[ ¥

1,988,3 3.2

1,893.9 3.0

SCIENTIFIC

--- SCHOOL --- =~ UNIVERSITY --

15,61 $913.8 12.1%
4,080.5 537
1,499.7 19,9

915.¢6 1.3 FASEI N

B4b.B 11.2

ra
=
3
<o
~a
S~

b & 0 0
¢ 0 i ¢
0 0 0 Y
0 & 4 | ¢

1007 $7,527.9 100X

-t

m;:-:rj :‘:’-‘I:J :::;'::’

a’:z:;::’
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Historical Asset Allocation

1988

1984 - June 30,

June 30,

"
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FIXED- INCOME ASSETS
BY QUALITY RATINES#

' Par Value or Principal Buality Rating
$3,156,872,043 RAR/ ARG
116,600,000 AAA/ AR
512,907,900 AR/AR
119,981,315 A7
414,343,859 A/A
21,094,115 BAK/A
B, 505,882 BAAY BE
19,249,767 BA/BBB
bb, 405,000 BA/BB
1,000,000 BA/B
121,697,136 Kon-Rated
45,550,078,022

#411 U5 Treasury & US Agency Securities
arg rated AMN/ARA.

PORTFOLIC BURATION

Fund Market Vakue Juratian

Fersanent Funds $285,831, 182 5. 860
Laber % Industries Funds 1,830,0850,548 5. 168
Retiresent Funis 3 547,846,250 J.168
Saloace Broad Tnvestaent Srade Indew Duration 4,542

Duration is a weasure of the semsitivity of the portfolin
to interest rates. It is approximafely Ehe percantage
thange i value of the portfolio for a I8f basis point
change in interest rates,

-3}
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DISTRIBUTION OF BUSINESS
FIXED INCOME INVESTMENTS

SHORT-TERM

T/1/8B7 -

ALL TRUST & RETIREMENT FUNDS
(EXCLUDING TREASURY CURRENT FUNDS)

DEALER
BANK OF AMERICA
BANKERS TRUST
BARCLAYS AMERICAN CORP
CARROLL MC ENTEE & MC GIN
CHEMICAL BANK
CITICORP SECURITIES
DEAN WITTER REYNOLDS
DILLON, HEAD & CO.
"DREXEL BURNHAM & LAMBERT
FIRST BOSTGN CORP.
FIRST INTERSTATE CAP MKTS
FORD MTR GREDIT CORP
GARVIN GUYBUTLER
GENERAL ELEC CREDXIT CORP
GENERAL MTRS ACCEPT. CORP
GOLDMAN. SACHS & CO.
INTERFUND TRANSFER
KIDDER FEARODY & €O.
LEHMAN BROTHERS
MANUFACTURERS HANOVER
MERRILL LYNCH, P F 3
MIDLAND-MONTAGY
MORGAN J P & CO
NIKKO SECURITY CO.
PAINE WEBBER
RAINIER NATL BANK
ROTHSCHILD €)L.F.)
SALOMON BROTHERS
SEATTLE-FIRST NATL BANK
SECURITY PACIFIC
SHEARSON/LEHMAN, AMER EXP
SMITH BARNEY HARRIS UPHAM
THOMSON MC KINNON SEC.
WELLS FARGO
WERTHEIM
WM POLLACK
YAMAICHI INTL. AMERICA

TOTAL

-32~

PAR VALUE
258, 899, 24%1. 83
$95, 981, 526. 23

8.908.161.12
849, 422, 759, 0%
17. 035, 910. 95
¥1%, 536, 290. 58
5%3. D99, 093. 55
w8, 960, 757. 22
848, 68%.; 047. 61
83D.101, 985, 51
221, 713.100. 11
15»13511*90.19
189, T72.605. T8
T8, 475, 9. 22
19,328,792, 95
825,153, 0650. 96
21. 903, 226. 3%
1,120,349, 198, 32
334, 985,113, 3D
223, 29%.,32%. ¥8

1,115,537, 337. 08

1.%31, %2, 4%95. 16
632, 653, 968, 22
1.038, 062, T64%. 57
65.225,133.17
151,420, 761. 93
1348, 3%%.901. 72
478, 056. 856. 20
13%,47%. 602. 86
296, 408, 306. 2%
1,038, 38%.,4%%6. 210
12, 098, 1%3. 05
117.7T0%. 635. 68
5%, +73.%13. 07
2,1%1, 7A0. 97%. 20
262.%72.728. 91
278,113, 563. 52

17. 387,326, 662. 07




PDISTRIBUTION OF BUSINESS
FIXKED INCOME INVESTMENTS

LONG-TERM

/1787 -

ALL TRUST & RETIREMENT FUNDS
(EXCLUDING TREASURY CURRENT FUNDS)

BEALER
BAKK OF AMERICA
BANKERS TRUST
BEAR, STEARNS & CO.
CARROLL MC ENTEE & MC GIN
CITICORP SECURITIES
DAIWA SECURITIES AMERICA
DEAN WITTER REYNOLDS
DILLON, READ & CO,
DREXEL BURNHAM & LAMBERT
FIRST BOSTON CORP.
GOLOMAN. SACHS & €O,
INDEX PROGRAMS
J.P. MORGAN SECURITIES
KIDDER PEABODY & CO.
MANUFACTURERS HANOVER
MCLEOD YOUNG WEIR LTD.
MERRILL LYNCH. P F a S8
MIDLAND
MORGAN BSTANLEY & CO.
PAINE WEBBER
PRUDENYIAL BACHE
ROWLES WINSTON
SALOMON BROTHERS
BEATTLE-FIRST NATL BANK
SHEARSON/LEHMAN, AMER EXP
WERTHEIM
WM POLLACK

TOTAL

-33-

PAR VALUE
91.09%, 078, 86
173,298, 584%. 45
9,799, 233, 57
267.190, D32. 35
18.30S. 811. 57
3. 76%, 27T1. 67
56.692, 605, 03
101,667, A3k, 81
BE3, 689, 995. 47
31%.151, 74+8. 91
163. 380, 512. 58
8954, 673, 190. 01
273,104, 8§92, 39
2.7B1, 25%. 98
332, 011,418. 31
3, 095, 525. 81
95,142, 990. 31
%18.114%,480. 85
16.733.%85. 59
18,220, 200. 86
196.132, 859. 51
1,661.,99%.17
230,159, 27%. 67
189, 902, 892. %0
B60.978.882. 12
%45, T84%, 181, 21
6.739,071. 47

6,108.270.,809. 53

.




DEALER
BEAR. STEARNS & CO.
BRANDT & CO
CANTOR, FITZGERALD & CO.
COWEN & CO.
DEAN WITTER REYNOLDS
DPONALDSON LUFKIN JENRETTE
DREXEL BURNHAM & LAMBERT
EBERSTADT (F.> & CO.
FIRST BOSTON CORP.
GOLDMAN, SACHS & CO.
HUTTON (E.F.) & cCO.
INDEX PROGRAMS
JEFFERIES & CO.
JONES & ASSOCIATES
MERRILL LYNCH. P F & S
MONTLOMERY SECURITIES
MORGAN STANLEY & CO,
N.¥. & FOREIGN SECURITIES
OPPENHEIMER & CO.
PAINE WEBBER
PIPER JAFFRAY & HOPWOOD
PRUDENTIAL BACHE
ROTHSCHILD (L.F.J) UNT TOW
SALOMON BROTHERS
SHEARSON/LEHMAN. AMER EXP
SEMITH BARNEY HARRIS UPHAM
WEEDEN & CO.
WERTHEIM

TOTAL

DISTRIBUTION OF BUSINESS
EQUITY INVESTMENTS

7/1/87 - 6€/30/88
VOLUME
2,071, 783.
5. 733, 13%.
26, 862, 255.
2,391, 000.
16,426, 577.
2.602, 873.
8, 731,120.
3,063, 980.
%9, 675, 18%.
Z3. 740, 106.
5.202, 750.
1,409,136, 553,
2,116, 355.
1. B4, #1Y,
228, 608, 879.
7,422, +32.
%, 595, 759.
8,379, 066.
5. 519, 61%.
8. 325, 626.
1,386, 628.
19,162, 372.
26. 739, 686.
38,710, 537.
56,015, 796.
2%, 241, 242,
».211,259.
%, 813, 009.

2. 00%, 739, 002.

-34-

%6
18
82
DD
37
13
T3
70
+8
b1
oo
63
as
78
76
53
B9
w2
11
24
87
63
19
oa
57
o1
37
90

COMMISSION
3.195.
2,508,

*8, 842,
3,500,
33, 375.
¥, 320.
21, 314,
4, 800.
96, 390.
%9, 347,
9,000,
2,500,
‘w22,316.
5.000.
2.803.
10, %00.
10, 9%0,
13, 510.
1.500.
w7, 671.
35,891,
S5, 9432,
8&, 382,
33, 463.
7. 500.
9, 740.

1. 022, 64%8.
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STATE OF WASHINGTON
STATE INVESTMENT BOARD

SETTLEMENT INSTRUCTIONS - FIXED INCOME

A. SECURITIES:

1.

2.

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

DTC Delivery

Agent Bank No. 80901

IRS ID No. | 9l-60013x1r~ /44 3/37
DTC No. 901

Refer To: ' Fran Tutone Kapner
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

Account Name: State of Washlngton - 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 Floor

New York. NY 10004

-35-




SETTLEMENT INSTRUCTIONS - FIXED INCOME {(Continued)

4. GNMA's - Mortgage Backed Securities
Clearing Corp.

Contra ID BKNY: Account 328290 for
State of wWashington - Blockheader

FEDERAL FUNDS WIRE TRANSFERS:

The Bank of New York

ABA 0210-0001-8

Domestic Money Transfer Department

Account Name: Call State Investment Boarg -

Reference Appropriate Account

Account No. Call State Investment Board -
Reference Appropriate Account

110 Washington Street

New York, NY 1Q0286-0530

Attn: Fran Tutone Kapner

CEECKS AND CERTIFICATES:

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: Fran Tutone Kapner

CORRESPONDENCE :

Washington State Investment Board
421 South Capitol Way

FR-31
Olympia, WA 98504-3931
Telephone: (206)753-3551
Telecopier No. (206)753-7526

-36-
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STATE OF WASHINGTON
STATE INVESTMENT BOARD

SETTLEMENT INSTRUCTIONS - EQUITIES

SECURITIES:

woeuoe

1. FRBE Delivery

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

2. DTC Delivery

Agent Bank No.

IRS ID No.

DTC No.

Refer To:
Ingtitutional ID No.
Account No.

Account Name

3. Physical Delivery -

Ineligible Securities

The Bank of New York

80901 2

91-se0rtri—/ T4 2>

901

Fran Tutone Kapner

39579

842872

State of Washington

State Investment Board
- Stock Fund

Wall Street Trust Divisioen

Account Name:

State of Washington

State Investment Board
- Stock Fund

Account No. 842872
67 Broad Street

Window A, 8th Floor
New York, NY 10004

-37-




SETTLEMENT INSTRUCTIONS - EQUITIES (Continued)

FEDERAL FUNDS WIRE TRANSFER:

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: Fran Tutone Kapner

CHECKS AND CERTIFICATES:

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: Fran Tutone Kapner

CORRESPONDENCE :

Washington State Investment Board
421 south Capitol Way

FR~31
Olympia, WA 98504-3931
Telephone: (206) 753-3551
Telecopier No. (206)753-7526

~38-~
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Commingled Trust Funds

868
869
870
871
872
873
875
876

Retirement Funds

6ll

612
614

615
879

882

FUND CODES

- CTF - Global Markets

CTF - Leveraged Buyouts
CTF - Real Estate Equity
CTF - Bond Fund

CTF - Active Equity

CTF - Venture Capital
CTF - Stock Index

CTF - Money Market

Public Employees' Retirement
Fund

Teachers' Retirement Fund

Volunteer Firemen's Relief
and Pension Fund

State Patrol Retirement Fund

Law Enforcement Officers'
and Fire Fighters'
Retirement Fund

Judicial Retirement Fund

Trust Funds (Department of Labor & Industries)

608
609
610

Permanent and Other Funds

110
601

-39~

Accident Fund
Medical Aid 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




Code

Active Stock Managers

INVESTMENT MANAGER CODES

O W

Passive Stock Managers

15
16

Real Estate Managers

17
19
20
21
22
23
28

Manager
State Investment Board

Columbia Management
Hotchkis & Wiley

Donald Smith & Company
United Capital Management

Mellon Capital Management
Wells Fargo Investment Advisors

FMR Real Estate Equity Fund
RREEF Real Estate Equity
Windmar Company

Pacific Trust

Equitable Prime Property Fund
Security Capital Equities Corp.
Copley Real Estate Advisors

Venture Capital/Leveraged Buyout Managers

25
26
27
29
30
31
32
33
34
35
36
37
38
39
50

Global

Managers

51

-40-

Desai Capital Management
KBA Partners

Pierce Nordquist Partners
Brentwood Associates IV
Phoenix Partners

C.H. Transition Fund

C.H. Partners II

John Hancock Venture Capital
Investech, L.P.

Kohlberg, Kravis & Roberts
Paragon Partners

Menlo Venture Partners III
Menlo Ventiure Partners
Ventech Parthers

Energy Recovery Fund

Cursitor-Eaton
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SHORT TERM RESERVES

PAR/SHRS
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400, 00O

PESCRI

MONEY MARKET

PTION

AETNA LIFE & CASUALTY co CP

AIG CAPI
BANKERS

DUPONT ¢©
DUPONT ¢
EHLME
FHL MC
FHL MC
FHLME
FHLMC
FHLMC
FHL MG
FHLMC
FHLMC
FHLMC
FHLMC
FHLME
FHLMC
FHLME
FHLMC
FHL MC
FHLMC
FHLMC
FHLMC
ENMA
FNMA
FNMA
FNMA
IBRD
IBRD
IBND
IBRD
1BRD
IBROD
IORD
IBRD
IERD
IBRD
IBRD
TBRD
IBRD
IBRD
IBRD
MERRILL

MERRILL

MERRILL

PHILADEL
PHILADEL

PUIDUUYDUUETUTUDITTT

zzzz,

COURELEIVTOUUTBUUGOE
zzzzzZZ2ZZZZZREZ

SECURITY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TRCALSURY
TREASURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

TAL

TRUST NY Conre
CHEVIRON OIL FINANCE €O €. P.

. P
. P

zzzzzzzzzzzEzZZEZZZZ

LYNCH & CO
LYNCH & CO
LYNCH & CO
PHIA NATL
PHIA NAT'L

PACIFIC €.

BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
GILL
aILL
BILL
BILL
BILL
BILL
BILL
BILL
8ILL
BILL
BILL

cp
cP
cP

FUNDING INZ €. P
cP

BANK B. A.
BANK B. A.
PITTSBURGH NATIONAL B. A.
PITTSBURGH NATIONAL B. A.

P,

-41-

INSTRUMENTS
RATE MATURITY
6. 800% B7-25-19238
6. 850% 07-18-1988
6.900% D7-12-1888
6. 84%0% D7-28-1988
6. 850% 07-11-1988
6. 8807 DB8-09-1988
6. 700% 0N7-19-1988
6. 74f% B7-05-1938
6. 7504 07-26-19388
7.150% D7-15%-1980
Y. 2204 D7-06G-1988
7.220% 07-06-19848
7.220% 07-06-1988
7.2%0% 07-06-1933
7.250% D7-D1-19a8
7.250% 07-01-1988
7.250%4 07-01-1988
7.250% D7-15-1988
7.250%  07-15-19a8
7.250% 07-15-18a8
7.256% D7-15-1988
7.260% 07-1E5-1983
7.260% 07-15-1988
7.320% 07-05-1983
7.320% 07-D5-1988
7.250%4 D7-07-1988
7.250% 07-07-1988
7.25084 07-D7-1988
7.2504 807-07-1988
7.1307% D7-06-1988
7.130% 07-06-1988
7.130% 07-06-1983
¥.130% 07-06-1988
7.130% 07-06-1988
7.130% 07-06-1938
7.130%4 07-06-1988
7.130% 07-06-1988
7.150% 07-11-1988
7.1850% D7-+11-1938
7.150%4 07-11-1988
7.150% 07-11-1888
7.4%30% D7-D5-1588
7.430% D7-05-1938
7.4304 07-05-1988
7.375% 07-05-1988
7.600% OD7-0&-1988
7.6007% 07-08-1988
7.050% DY7-25-1988
7-4%76% D7-22-1988
Y.316% 07-21-1988
7.330% 07-20-18988
7.500% D7-13-1988
5.890% 07-21-1988
5.690% 07-81-1938
5. 6890% 07-21-1988
5. 6907 D7-231-1988
5.710% 07-21-19s88
5, 710% " D7-21-1988
5. 710% 07-21-1988
5. 74H0% 07-2p-1988
E.74+0% D7-28-1938
5. 7w0% 07-26-1988
5. 7407 07-28-18988
5. 5% 07-21-18938
5. 745% D7-21-1988
5. 780% 07-28-19as
5. 7657 0&-25-1988
5. 765% 08-25-1983
5. 765% 08-235-1988
5. 765% 08-25-1938
5. 765% DA-25-193p
5. 765Y D8-25.1538
5. 765% 0B-25-19a8
5. 765% 08-25.1988
E.765% 08-25-1988

UNTT
MARKET

MARKET
VALUE

3,938, 800
3,03, 677
B, 907, wal
4,428,180
3, 9%0D, 24t
&, 870,235
V.9355, 51
3,953, 568
6, 891, 06
1,789, 990
6, '8, 9v1
8,972,925
3,987, 966
9,987,917
1,995, 972
1,995,972
1,995,972
Y, 977, 847
9,903, 333
“.98%, 869
8,372,775
,976, BDA
9,969, 701
9,947, 800

2%, 97%, 580

1

2,990,937
2,940, 937
5,981,875
7,988, T05
1,299, 313
1,095,287
2,396,157
B,951, 396

1EW, 411

[EI, 1w

wSF, 823

1948, 851
2,607, D82

2848, 570
2,731,915

497. 616
Y%, 994, 840
%, 899%, 840
%.98%, 520
9. 989, 698
9,987, 333
3,983, 24y
Y, 9%1, 250
8, 95%., 340
%,978, 637
6,958, 666

29, 918, 737

1
1

[TyT
B R
Hhabatd

9

%, 5697, 916
1,485,902
3,167,793
298,202
1,087,679
2,333,760
5,905, T96
395, 120
97, 860
668, 284
0RD, 993
317,880
291, 207
“&8D, %51
263, 345
178. 354
257,623
188, 263
118,903
952, 536
1,326, 746
53.358
388. 790
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608
609
612
ars
6501
&04%
605
606
BT
B1%
608
GDE
611
Bl2
870
879
608
H09
610
872
276
876
608
6509
&l2
869
876
879
872
873
avrs
B73
608
612
872
876
879
608
BD9
611
6L
612
Bl2
B71
8va
B786
879
6Da
610
872
873
879
601
50
&0S8
bla2
BT6
B76
611
612
872
ars
608
H609
ay9
609
610
612
a7z
BI6
601
6DY
605
6086
611
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SHORT TERM RESERVES

PAR/SHRS

845,
6,250,
%, 730,

100,

&l0.,
1,015,

320,

455,

20,

4, 615,
24, 870,

690,
410.

10. 565,
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DESCRIPTIOMN

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREABURY
TREASURY
TREAGURY
TREASUIRY
TREASURY
TREASURY
TREASURY
THEASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREATSURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
THEASURY
TREASURY
TREASURY
TREABURY
TREASURY
TREASURY
TREASBURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREABURY
TREAGURY
TREASBURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

BILL
BILL

BILL
‘BILL

BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL

BILL

nyLL

BILL
BILL

BILL
BILL
BILL

BILL:

BYILL
BILL
BILL
BILL
BILL
BILL
BILL
BiLL
BILL
BILL
BILL
BILL
BILL
BILL
BILi,
BILL
BILL
BILL
BILL
BILL
BILL
BYLL
BILL
8ILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
8ILL
B8II.L
RILL
HILL
BILL
BILL
HILL
BILL
BILL
BILL
BILL
BILL
BILL

MONEY MARKET INSTRUMENTS

.5

ARROA AR T R R0 RR

pg@yqnpgynnmpmuunmmmgwnuwmm

LR D T T A

RATE

fihmneeRARn®n

b

-

.

7757
TISY

7807

MATURITY

08-25-.1988
08-25.1988
082519838
08-25-1988
tn-285-1988
08-25-1988
pa-a25-1983
n&-25.1988
08-25-1988
08-25.1988
p8-25-1a88
08-25-19858
08-25-1988
08-25-19458
VB-25-1984
P8-25-19588
O7-28-19488
07-28-1985
0D7-28-1938
07-2B-1958
P7-28-1988
bY-28-19338
§8-18-1988
08-18-14988

nE-25-1538
08-25-1928
DB~25.1988
UB-25-1988
pa-n5-19a88
0D9.-na-1988
D9-DA- 1988
09=-03-1883
09-p8-1988
09.-p3-19838
09-08-19588
09-08-1938
p9-08-1988
n9-H4~ 1988
09-08:-19488
07-21-1988
D7-21-1988
a7-21-1988
D7-21-1988
07-21-1988
08-RE-1988
08-25-1988

UNIT
‘MARKET

6,
,

L
24,

%,

3.
10.

S,

RNFRUNW B B

T

A 1P

MARKET
VALUE

860,297
nvs, 544
587, 973

97,208
&60%. %15
pos, 708
31%, 070
W50, 854

19, 8416
W3, PARE
YUk, 20
230,010
ILL, A0
97, 4D
23, 566
BDE, 3206
nLy
109, 145
019,611
B30, 666G
B66, 736
336,819
996, 191
996, 191
610, 662

+ 311,250

177, 584
131.607
Doy, ¥va

83, 833
596, 144
aas, 211
Qur, BW7
w9, UF7
06, %43
160, 79%

87, 466
108, Tew
994, 9354
670, 38
X948,211

97,157
597, 217
&Y, 887
23, A5G
43, 42y
796, 329
939: apl
0an.: 6945
E39, 9819
349, 834
310, 648
29, 123
163, 4+80D

29, 723
395, 970
giy, 753
570, %03
i85, 802
TY7. %o
DiG, 255
199, 361
a3z, B9
533,073
887, 315
629, 2&8
528,154
150, %27
538, D6HS
9355, B18
27%: 6B}
28%, 672
219; W7
59, 931
o1, 821
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87Y
5049

8746
8'y
604

876

Bl2

HMGR
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SHORT

DTaR/SHRS

15,
1,

2,

7.

2,

1. 7

",
10,

oy
5,

3.
345,
)

21,

200
D60
715
b35
540

55
105
200
320

685,

pas

Y25,
255,
65,

070
155
815
Win
305
030
810

255

45
oas
1256
035
715

B4 5,

395,

D3D
160
195

’

.

¢

’

.

r

.

s

.

’

’

v

’

D15,

’

3

’

’

’

’

3
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275,

100
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TERM RESERVES

DESCRIPTION

TREASURY
TREASWRY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASWRY
TREAGURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREAGURY
TREAGURY
TREAGURY
TRENGURY
TREALURY
TREALURY
THEASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASWRY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASWURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TRERASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

BILL
BILL
BILL
BEILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
8ILt
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BYILL
BILL
BILL
BTILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
EBILL

BILL .

B8IiLL
BILL
BILL

MONEY MARKET INSTRUMENTS
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RATE

[05v
ap5Y
054
9054
-920%
. 925%
29304
. 9307
. 8304
.930%
. 930%
S30%4
830%
930%
. 93D0%

MATURITY

87-07-1988
07-28-1938
07-38-1938
a7-28-19380n
D7-28-1948
07-26-1988
07-21-1984
07-21-19835
07-21-19an
09-08-19838
po-0B-1938a
09-08-1988
09-08-1988
09-DB-1988
DB-25-1988
Da-25-1988
08-25-1988
Di-25-1988
va-25-19a4
Dv-28-1948
H7-28-1988
o07~28-1988
07~-25-1938
D7-28-19a8
08-25-1988
0a-25-1988
08-25-1988
08-25-1988
D8-25-1938
08-25-1988
DB-25-1988
08-25-1988
D8-25-1988
DB-25-1988
0B-25-1988
D7-28-1988
07-28-1988
p7-28-1988
07-28-1988
07-28-1988
D7-28-1958
D7-28-1938
p7-28-1988
D7-28-1988
07-28-1948
D9-15-19a8
09-15-1988
09-15-1938
09-15-1938
p9-15-19a8a
09-15-1988
09-15-1954
07-23-1958
D7-25-1988
07-24-19aa
g7-24-1984
07-25-1988
07-28-19a8
08-0%-19a8
08-0%-1988
08-0%-1988
D&-D%-1988
05-04-1988
D8-0%-1988
D8-0%-1988
09-15-1938
07-21-1928
D7-21-1988
D7-21-1988
08-0%-1988
D8-0%-1948
B8-04-1988
08-0%-1988
DA-11-189838
p8-11-1988

UNTT
MARKET

MARKET
VALUE

187, 5601
1%, 715, 527
1, 687. 735
wap, 437
20,445, 643
5, Tu?
5,206, 659
T:B8%, 657
14,108, 243
5, 517.6%7
Y494, 826
6,235, B3
T.180, 7%

3,011,298
3%, 5449, 495
1.59%, 201
5%, 800

21, 799, 321
777, 070
T, 707
5,383, D53
87,133
777, 466
19%, 366
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B11
ara
876
608
61O
511
618
868
av2
609
610
876
boa
611
B72
276
876
611
6Bl2a
871
872
879
601
BOY
605
&06
608
610
B1%
615
872
872
876
B8TD
6501
E0%
605
606
607
602
609
610
611
612
&1%
ara
876
B79
6D8
609
601
604%
605
606
607
G1y
612
8719
&5D8
609
871
a72
873
B76
608
&9
610
611
872
873
876
876
879
&5D8
609
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SHORT TERM RESERVES

PAR/SHRS

510,000
265, 000
20,223%. 0800
5,1%0, 000
2,055,000
%, 320, 0040
3205. 000
25,725,000
6,245, 000

12,260,000

T, 725, 000
6,025, 000
7,210,000

“10,

515,
5,150,
36, 935,
2,670,
1,025,
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DESCRIPTION

TREASURY
TREASURY
TREASURY
TREASURY
THEASURY
TREAMSURY
TREAGURY
TREASURY
TREASURY
TRENMSURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREBSURY
TREASURY
TREASGURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREABURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASBURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

BILL
BLLL
8ILL
S8ILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
8ILL
BILL
BILL
BILL
BILL
BILL
BILL
BTi. L
BTLL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BYLL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL

BILL

BILL
BILL

MONEY MARKET INSTRUMENTS

a4

3
]
-]
=

L
=g
2
»

V]
[
=
=

. 9904
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W
I
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-

MATURITY

D5-D8-1988
09-02-1988
09-08-1948
09-15-1988
09-15-1904
19-15-19838
an-15-1084
09-15-1983
09-15-1988
09-22-1988
08-22-1980
09-22-193488
09-22-1988
09-22-19388
09-22.1988
99-22-1388
N9-22-1938
p9-05-1958
8Y-02-19588
08-08-1988
09-08-1988
09-08-1988
G%-15-1988
09-15-19488
£9-15-1988
09-15-19438
09-15-1948
09-15-1988
089-15-1938
08-i5-1988
09-15-1988
0B-11-1928
0&-121-1988
p7-14-18988
08-11-19838
058-11-1988
08-11-1888
gA-11-1988
0g-11-1988
pa-11-1938
£5-11-1988
g8-11-1938
nNg-11-1988
08-11-1988
08-11-1988
08-11-1988
nDA-11-1988
08-11-1988
49-15-1988
09-15-1988
D7-07-1988
U7-07-1988
D7-07-19a88
07-07-1988
p7-07-1988
D7-07-1988
D7-28-19338
G7-268-1988
09-29-1988
DY-29-1988
09-29-1988
09-29-1988
D9-29-1988
08-29-1938
D7~1%-1948
87-1%.1988
07-~1%-10D88
07-1%-1988
07-14-1988
07-1%-1988
07-1%-1988
D7-1%-2988
07-1%-1988
07-28-1988
07-28-1988

UNIT
MORKET

19,

X,
My
25,
LB

G

1L,

%,
2.

Y%,
G,

1,
2y
%,
Y,

MARKEF
YALUE

W95, T
257, 571
SY3, 3T
Hy5, 219
any, 1150
198, 314
LUR, RO L
gou, 301
DL, 305
BGL, o1
WA, ST
js00 5 R s FLSH
e, SR
JUT, un
T, 884
a7Td, au7
Y12, 350
LOU, BHHS
997, B0
121, 64h9
BL6H, 08
399, o4y

895, 700
212, 2a%
BY, 155
8. 38N
005, oan
117,220
29,132
535, %10
205, 9936
001, 03%
S34, TR
530, 0a9
655, 283
389, 995
335,383
536,141
B9, 642
Y6G, 0BS
T1E, 4E0
970, 881
368, 98
9%, 350
IWS, 517
aE0, 104
367,355
5487, 391

, O6BY, Y5

190, 433
579, 218
HEW, HEL
28%, HED
394, 532
2%, 970
73,362
339, 68D
397, D38
gY96., Bi
g6, 83%
499, 6043
B863, 530
155, 241
236, 256
387,123

2120, 317

b53, 929
396,321
451, 526
11 8. 896
356, Y61
596, 911
198,160
899, 3W7
316, A5Y
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FiD
610

ali
230 s
873
A
608
[FJSEN
a2
27
BT6
HTO
470
Gl
£ 12
nva
874
&7 E
[SX ]
fiy ]
875
870
a73
are
Bl
B12
871
879
ava
601
&0%
BOG
609
611
617
614
879
601
6O
605
Gle
607

Bl2 -

o1lM
574
879
608
509
609
611
6L0
b1l
612
612
869
B9
870
a7a
B76
BT
611
612
615
879
G100
G111
Gl12
872
B76
B7%
[-1=3:
871
B73
876
are
&l11

MGR

Lt e atal ot Y e e e ol e R e e ) Y Ty A I T T T T S U TR

SHORT TERM RESERVES

PAR/SHRE

115,000
605, 800
450, 000
310, 0
20%
14,
+,

4]
Q
5
9
30, 1€
1
2,2
2,4
3
7
0z
|9
&
3
0

.
.
B
.
»
3y
+
B
.
3.
,
.
iy, .
+
’
:

oo
oo
oo
10
Uﬂ
30
60
Gl
50
30
10
oo
oo
an

8. 850,
2,290,
37,425,
510,
200,
1,135,
200,
125,
i25,
310,
250,
“woo.,
BDS,

55,
200,
10.
1,270,
axn,
830,
205,
2,%30.
470,
3,295,
5,805,
7,330,
9, 350,
1,815,
16, 000D,
6., 7495,
‘o0,
200,
705,
365,
a8s,
9,390,
Y, 475,
4,280,
200,
9,900,
5,200,
300,
2,800,
J.030.
2,260,
100,
BY 0.
20,118,
200,
1,645,
B0,
1.680,
5,190,
%, 3380,
1,340,
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DESCRIPTION

TREASURY
TREASURY
TREASURY
TREAGURY
TREALURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREAMGURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TRIEASURY
TREAGURY
TREASDUNRY
TREASURY
TREASURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREALURY
TREASURY
TRENGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
THEASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BYL L
BILL
OILL
BILL
BILL
BTLL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BIlL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
EBILL
ELLL
BILL
BILE
BILL
BILL
BILL
BILL
BILL
BILL
BILL

BILL

BILL
BILL
BLLL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
GILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BYILL
BIYLL
BILL

MONEY MARKET INSTRUMENTS
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RATE

. bans
L0244
0RO
D207
oana
. B

0204
Q204
o204
n2ps
pan4

p20%
0264
[ ¥ I
0657
0654
oS04
1004
100%
L1007
L1204
L1207
.12D%
1204
1254
. 16074
1804
160%
1607
1604
1604
160%
1604
1657
1654
1657
16574
L1657
165%
1654
1654
1657
170%
170%
170%
LA170%
1704
L1704
.170%
. 170%
L170%
1704
170%
1704
1707
1704

1934
1524
19a%
. RO0DA
.200%
200%
200%
.200%
.200%
. 2004
.200%
. 200%
-R00%

L2207

B
o
=]
»

.BAnY.
. B2avs

pRroY

192 .

MATURITY

07-28-19a8
0¥-22-1988
D7-28-1988
U7-28-19488
07-28-1948
D8-D0%-1988
D8-04%-1948
Ga-0%-1988
03-0%-1988
5-0%-1988

-0+-1988

‘08-11-19838

pY-2-1938
00.20-19488
09-22-1988
09-22-1948
07/-28-1948
N8-0%-1983
08-D%-1988
D7-21-1988
g¥-28-1988
07-28-1988
07-28-1883
DS-pA-1988
D9-08-19388
09-08-1933
D9-08-19a88
89-08-1988
07-25-18838
07-28-1988
D7-28-1928
07-28-1983
07-28-1988
07-28-1988
D7-25-19&88
D7-28-18988
D7-:d8-1988
C7-28-1988
07-28-16a8
07-28-19a8
D7-28-319a8
07-28-1988
D7-2a-1988
07-25-1988
07-28-1988
D7-21-1988
D7-21-19388
07-21-1988
D7-21-1988
07-21-1988
07-21-1988
07-21-1958

‘DT7-21-1988

07-21-1988
D7T-21-1988
07-21-1988
p7-21-19488
D7-21-193858
07-21-1988
09-29-1988
09-29-15988
05-29-1988
D9-29-1938
07-24-1988
07-28-1988
07-28-19838
07-28-1988
0D7-2A-1988
07-28-1988
0&8-11-1988
D9-28-194858
09-29-1988
09-29-19838
09-29-1988
09-28-19048

UNIT
MARKET

MARKET
vVaLUE

‘113, 553
567,518
By, 732
S0%, 371
202, N0
14, 53, 583
3,.B86. 208
B7%, w15
Ba%, 130
30,01%, 199
9%, 157
2,164, 3648
2. 090, v+28
2895, 0238
1,694, +95
10, 875, 51
Y, 385,433
TTT. 222
291, 4+548
%9, 821, 106
8,745, D29
2,262, 838
37.:2%6, 193
yas3, 815
195, 61%
1,110,108
195, 614
121, 809
12%, 398
408, 507
48, 796
396, 098
797.1%8
, DuH
By, 465
194, 549
9,951
1,265, 8710
925, 511
825, 994
283, BRY
2,402, 53%
Y6Y%., 68T
3,257, 758
5,739, 3BB
7. 255, 648
9, 261, 260
1,796, 957
15, 840, 651
6,729, 783
388,160
198,011
698, 233
361. 496
575,208
9, 8, 876
Y, 432, 049
4,264, 503
193, 880
a9, 522, ¥21
E. DS54, 201
388, 7a%
2,721, %92
2,996, K02
2,235, bav
98, 897
632, ks
10. 065, 920
187, 795
1,626, 301
86, 511
1,628,458
E,107. %35
%, 245, 728

1,289, 020




FND MGR

Blad
615
B7T6
Bra
60l
iy
HbSsS
606
[
ahz
601
[
605
HO6
607
612
B61Y%
515
601
B0
605
E0G
607
612
872
876
BTY
893
B72
316
873
5610
ava
876
602
604
606
607
6501
60N
605
606
607
61%
869
BT3
876
8a2
G601
BNy
605
606
607
BlE
B1Y%
608
609
872
879
872
871
601
60
605
606
607
611
6l1Y
615
BE9
879
609
610
6511
872
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SHORT TERM REBERVES

PAR/SHRS

2,475,000

100, 000
15, 4865, 609

w18, 000
1.125, 000
L. 68%, 000
610. 000
ThD. 000
9¥0. a0d

2
1

1]
-]
o
a
L~
o

¢

i}
[=]
©
o

) '
Y50, 0
190, 0
205, 0

oooos

L]

th

o
DOSOdoNUaQoSoonOooouoCo oo obbh e

n
5
[+
n

i5., 565,

U F
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) 528
HopoobocoocohoooDOoOLIooL
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o
o
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135,
238,
3,105,

2.580.
6,195,

Y
(4]
o
-
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DESCRIPTION

TREAGKURY
TREASURY
TREAGLRY
TREASURY
TREAYURY
Friasuiy
TREANSURY
TREASURY
TREAGURY
THEALURY
TREASURY
TREASWRY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGSURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TRENSURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASUNRY
TREALURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASJURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TRERSURY
TREABURY
TREASURY
TREASURY
TREALSURY
TREAGURY
TREASURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY

BILL
HILL
BILL
BILL

BILL'

HELL
BLLL
BILL
Drep
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
DILL
BILL
BILL
BILL
BILL
BYLL
BILL
BHILL
BILL
BILL
BILL
8ILL
BILL
BILL
BILL
BILE
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
8ILL
BILL
BILL
BILL
BXILL
BILL
BILL
BILL
BILL
BILL
BILL

MONEY MARKET INSTRUMENTS
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.
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PN RANONENR P RO APRNPAO NN NOONOD

MATURITY

09-248.-1948
0324 -1948
4. 3209.329485
pY-29-1988
Q7 -3R/-1948
Nr-a8 190
nY-28-19488
NT¥-20-15848
DY=-0H-3988
D7-2a8-1984
-07-1948
07-19413
07-149a28
07-1988
D7-19a88
07-19848
g7~1988
0v-1982
07-0G7/-1988
07-07-1988
07-07-15988
DT7-D7-1988
07-07-1988
07-07-1988
07-07-19488
D7-DV-1988
a7-07-158%8
07-07-1988
D7-A4%-1985
O7-14%-1988
D7-28-1938
p¥-D¥-L988
or-07-1988
07-07-1988
08-11-1988
UB-11-1988
DH-13-1988
gd-11-19as
0B-25-1988
gB-25-19488
pg-25-1988
p8-25-19a8
0D5-25-1928
08-25-194838
DE5-25-1988
G8-25-19838
085-25-1988
Ds-25-19382
B7-07-19588
p7-07-1988
07-07-1588
07-07-1988
07-07-1988
07-07-1988
07-D7-1988
DY-07-1988
07-07-1988
B7-07-1988
07-07-1988
g7-1%-19388
08-D&-1988
oR-25-1988
N8-25-19B438
0B-25-1988
na-25-1988
03-2L8-1988
na-25-1988
08-25-1988
Da-25-19a8
0B-25-1958
DBs-25-~1988
D8-25-1988
0&-25-1988
oB-25-1988
Da-25-1988

oV
a7
n7
o7
o7
o7
oy
o7

UNTT
MARKET

MARKET
vALULE

2,399,310
EYE, 1IN
15, 237. 8738
REIN FRTANE

W, R

Ir 0
R /AL
G0
U8, 539
YTk, P85
289, HIH
Marid, 448
189. 7612
204%. 7YY
24,3968
20%. 884%
1. 670
2946, 118
W9, 9xY

2%, 9535
659,172
489, 385
249, 966
198, 761
3,160, 796
7,210, 847
H+8. 478
14,981

5, 296, 7985
15, 526G. 005
819, 683

[ s B
W, 190,670
6, 919

1. 3%, ¥TF0
.08, DO
1,965, 379
55, BHH
24, 7573
113, 8677
128, 719
273,292
222,784

2 276
1,930, 99
86y, 2558
b: 896, 415G
98, 772
39, 949
134, B238
37Y%, 52%
229,708
29, 961

X, 005, 7134
387,209
2,897, BaY
5,997,683
95, 814
396G, 941

]
~

o
(2]
5]

1,196,733
163, 363
80,388
40, 585

By, 454
29,7402
2,299, 042
98, 885
296, 655
380,708

1,498,111

5,007,371

B, 997, 485
296G, B85

k,351, 897

et

.
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|

|
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.y —r ¥ 1 _1




FND

875G
611
are
608
612
DTG
079
aa
870
8ra
ave
872
876
&0%
610
512
BT
L
&6
a8
aya
876
ars

FND
893

BL2
61

607

6Ll

SHORT TERM RESERVES

MGR

» 850,
L0355,
32,910,

=
b

2% 0,
865,
g, %5,
5, 375,
4890,
1.600.
2u5,
2%, 495,
9,920,
5 U5,
5,72k,
12,415,
L10,
a2%,
695,
21.230,
3,970,
Hh, 0318,
5D, 000,
2,720,

RNy o e e S N
“
e

2117, 365,

PAR/BHRS
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MONEY MARKET INSTRUMENTS

DESCRIPTION

TREASURY
TREASGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASLGURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREAHALGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

SEQURITY

US OBLIGATIONS

E4
o

“25,
2,100,
11,900,
21,200,
35,200,

5
+8 M
ryle
Fhuh
[ R

19%, 80,
99, 695,
+30.

2,

15. D80,
6B3. 2810,
6B, 500,
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;R PAR/SHRS
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BILL
8ITLL
BILL
8ItL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL ¥
BILL
BILL
BILL
BELL

"BILL

BILL
BILL
BILL
BILL
BILL
BILL

CLASS TOTAL

UE TREASURIES

DESCRIPTLION
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OUPON TREAS RCPT.
TREASURY

TREASURY

TREAS
TREALURY
TREASURY
THREAS
TREASURY
TREASGURRY
TREASURY
TREASURY
TREASURY
TREAS
TREASURY
TREAGURY
TREAGURY
TREASGURY
TREAS
TREASURY
TREAGURY
TREAS
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREAGURY
TREAGURY
TREASURY
TREAGURY
TREALURY

MRY

URY

URY

JURY

URY

-47~
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RATE

. hods
30
. H30%
S04
L L 24
L0
R L3/
)
. B804
-4
. ¥90%
505%
. 50854
5304
. B30%
. 5304
. B304
. B304
, B304
. 5304
. BEDY
. 5504
. 550%

+

RATE

. 250%
. 250%
.35
. 3754
. 375%
. BEEA
. BR25Y
6257
625/
6254
BTS%
1254
L2857
a50%
2504
2504
250%
2507
25074
. 25074
. 250
. 3754
. 3TS5%
. 378%
. 375%
. 37T5%
. 3754
. 3TSY
. 3754
. 3T5%
375%
3754
3157
. 3T8%
. 3TEY
. 3TH%
-500%

MATURITY

08-25-1988
N7-07-1988
09-048~-13988
09-15-1988
09-15-1988
p9-15-1948
UD-15-1988
09-22-1988
09-15-1888
095-22-1988
09-22-1988

09-15-.19448
I0-13-1948
1D0-13-195848
10-1%-1988
10-13-1988
10-13-1988
110-13-19a8
101319488

D9-22-19488
09-22-1988
09-22-1988

MATURITY

11-15-1990
D2-28-19289
D2-28-2989
11-15-1989
11-15-1589
11-15-1989
0f8-15-19489
0fA-15-1989
DE-15-198489
DE~-15-1989
08-15-1989
05-15-1989
10-15-1993
10-15-.1993
05-15-2016
D5-15-2016
05-15-2016
05-15-2016
05-15-2016
05~15-2016
D5-15-2016
05-15-2P16
06-3D0-18A9
% -15-1993

- DE=-15-1996

05-15-19596
05-15-1996
05~15-1996
05-15-1996
05-15-1996
D5-15-1996
05-15-1996
B5-15-1996
05-15-1995
05-15-1996
05-15-19896
05-15-1996
08-15-1993

UNIT

MARKET

UNIT

MARIKET

MARKET
VYALUE

35,492, 8615
l.002, 09%
32. 00%, 351
Lolh%, YT
¥, 796G, 246
8,029,893
5.299, 0349
Y82, 055
1.577%, 501
2% 1, 02%
2%, 125, 698
9,780, 185
35,001, 098
L, 615, 962
12,172, 545
al, 100, 32%
1,201,668
la, 453,213
20, 825, 656
3., 04,383
%, 310, 640
W2, 23535, 615
2.678,. %17

2,088,109, 3410

MARKET
VALUE

35D, 185
2,085, 599
11,807, 061
20,907%, 228
3%, 550,912
98,156

35, 4BY, 996
¥:31%., 456
395,376
2:17%, 5648
6, 721, 382
9,937, 500
942, 500

3, 86%, 250
86, 296
349, 29%
1.023. 228
1ln.952
1.02%, 228
57,132, 293
En, 791, 566
86. 296
9,975, 000
23, 017, %40
3.2%2,800
9,949, 500
%, 937,900
5,587, 381
308, 618
i18,4%11,1821
3,910, 7086
179.,16%, 700
91,84%%,018
356,137
2.,52%, 225
13. 818,750
EB. 296, 700
6,250.1%0

>




b
g
US OBLIGATIONS UE TREASURIES -F
UNIT MANKET I
FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARNKET VAL UE
601 1 £, 0006 U & TREASGUAY 7.500% 11-15-2016 E%, 65 Y, 242
E0Y% 1 480,000 U S TREASURY T7.5007% 11-15-2016 %% 65 406, 348 -ﬁ
605 1 1.960,000 U S TREASURY T.500% 11-15-2016 3%. L5 1.659, 2R7 E
606 1 W25, 000 U S TREASURY 7.500% 11-15-22016 8%, 65 359, 748 :
607 1 125. 000 U 3 TREASURY 7.500% 11-15-0201% a%, 6% L05, B2U
608 1 79,620,000 U 5 TREASURY 7.500% 11-15-2016 8% 65 G7.%03,107
609 1 103,780,000 U S TREASURY 7.5067% 11-15-2016 A%, BL sY. 855, 996 -
610 1 19, 78D.DUD U S5 TREASURY 7.500% A1-13-2D016 B%. 65 16 7%, B5E i
611 1 %%, 625.000 U § TREALGURY 7.5004 11-15-3016 8%, & A7, TS 7D |
B12 1 23,475,000 W S TREASURY 7.500% 11-15-2016 84.6B5 19, 873, Ua6 ®
1% 21 %, 1485, 000 U 5 TREASURY 7.500% 11-1%-2016 8%, B5 3.nna, AR
n1s 1 B, %55, 008 U S TREASURY ¥.500% 11-15-2016 B4, 685 B WG, B
871 1 S04, 000.000 U S TREASURY TY.500% 21-15-2016 8%, 65 W1, ron, beo 'T
8°T9 1 2,985,000 U 5 TRIEASURY 7.500% 1l1-15-2016 &%, .65 3w, GUG, 261 {
871 1 34,000,000 W S TREASURY 7. 7507 0B-31-19437 100, 0D 30,000, 600 i
605 1 200,000 U 8 TREASURY 8. 250% 05-15-2005% 93, 68 187. 260
f0p 1 025,000 U 5 TREAGURY B, 2547 05-15-2005 93.82 BBE. 031
HO09 34 . 200,000 U B TREASURY 8. 2507 05-15-2005 93 62 3.932, 250
#71 1 20,000,000 U 5 TREASURY B.375% 1i2-31-1938% 100,71 20143, 800D '1
60 1 2.875,000 W S TREASURY 8. 375% DA-15-;000 96,03 4. 760, 891 A
605 1 875,000 U S TREASURY 8. 375Y U8-15-2000 o6, 04 B4%0, 271 b
606 1 2,475,000 U 5 TREASURY 8. 3757 0D&-15-7000 96,03 2,376, TLT
871 1 A%,D000,000 U S TREASURY 8. 375% 08-15-2000 96. 03 1%, 04, 650
609 1 10.000.000 W S TREASURY 8. 6254 11-15-193% 140. 51 10.051.600
879 1 9, %00, 000 W & TREASURY 8. 625% 11-15-1988 100. 51 Gy G, Sa 2
871 1 29,000,000 U S TRECASURY 8. 825 08-15-1997 9a.71 28,620, 510 |
501 1 500,000 U S TREASURY 8. 750% 01-15-19953 101, 3% 506, ¥20 i
&07 1 250,000 W 5 TREASGSURY &.750% 01-15-1993 101, 3w 05%, 360
608 1 12.500.000 U B TREASURY B.750% 01-15-1993 1p1. 3% 12. 668, D00
609 1 2. 000,000 ¥ 8 TREASURY 8. 750% 01-35-1993 101. 3% 2. 026, 880
&10 1 1.500.000 U § TREASURY 8 7T50Y 01-15-1993 101, 3% 1.520.100
611 1 23.1%0,000 U 5 TREASURY 8. 7507 01-15-1993 101. 3% 23, 451, 001
612 1 3,310,000 W S TREASURY 8. 7E0Y% 01-15-1993 101, 3% 3. 354%, w86
615 1 500, 000 W S TREASURY 8. 7502 01-15-195Y3 101, 3% 506,720
- £: Y 5,100,000 U S TREASURY B. 7507 01-15-1993 10%. 3% 5. 168, 544
FO038 1 10,700,000 W S TREASURY 8. 7507 U5-15-2017 97,76 10,429,183 -y
609 1 12,000,000 U S TREASURY B. 750% D5-15-2017 97.46 11,5696, 280 i
610 1 700,000 U 5 TREASURY B. 750% 05-15-2017 97 %6 682, 283 ﬁ
6il 1 856.600,000 U 5 TREASURY B. 750 05-15~-2017 97.4%6 55, 167, 45 +
612 1 16,000,000 U S TREASURY 8. 750% D05-15-2017 87.%6 15, 595, Ow 0
615 1 200, 000 W S8 TREASURY 8. 7504 05-15-2017 B7.%6 184, 938
BT9 1 &, 000,000 U 5 TREASURY 8. 7507 05-15-201% 97.%6 7,707, 520
610 1 315,000,000 U S TREASURY B. A75% 0D8-15-2017 9B.BY 14. 831,250 -ﬁ
611 1 18.%00,000 U S TREASURY 8. 875% 0D&-15-20317 98, 387 18.193, 000 i
€12 1 34,100,000 U 5 TREASURY 8.875% ©08-15-2017 98,87 33,716,375
615 1 750,000 U & TREASURY 8. 875% 08-15-2017 98.87 741, 562
iip 1 2,%00, 000 U S TREASURY 9,.125%4 02-15-1991 102 25 2. 454%, oo
871 1 5p.000,000 U S TREASURY 9. 1257 09-30-1991 1032, &3 51,265, 500 ‘T
608 1 33.%00.000 U S8 TREASURY 9, 375% DY9-30-1989 101, 78 33, 89%, 85y |
609 1 10,800,000 U S TREASURY 9, 375% 09-30-198% 101. 78 16,992, 348 ﬂ
BA0 1 11,700,000 U S TREASURY 8. 375% 0B-30-198%9 101,78 11,908,377
B11 1 7.%00.,000 U 5 TREASURY 9. 378% 09-30-19489 101. 78 7,531, 794
515 1 800, 0b0 U S TREASURY 9. 375% 09-30-1989 101. 78 814, 248
872 1 4%%,000.000 W S TREASURY 8. 375% 09-30-1989 101,78 W, 783, G40 f
&71 1 25.000.000 U S TREASURY 9. 3754 02-15-2006 103, 3% 35,181, 250 |
509 1 5.200, 000 U S TREASURY 8. 500% 11-15-1895 10%. 25 5. %21, 000
871 1 50.00D,000 U 5 TREASURY 9.500% 11-15-1995 104%. 25 52,125, 000
871 1 20.000,000 U S TREASURY 9, 625% 11-15-1990 103, 21 20, 643, 800
871 1 10.000,000 U S TREASURY 9. 7¥50% 10-15-1992 10%. 81 10, %81, 200
608 1 31,700,000 U S TREASURY 9. 875% 11-315-2015 108. 46 3%, 58" 673 'ﬂ
B7¥9 1 25,30D0.000 U B TREASURY 5.875% 11-15-2015 108,46 BY .2, 657 £
609 1 1,700,000 U 8 TREASURY 10. 12587 05-15-1993 10&. g2 1,812,645 A
61% 1 1,408,000 U S TREASURY 10.2128% 05-15-1993 106, 62 1.%92, 750
871 1 20,000,000 U S TREASURY 1D, 3754 0D7-15-1992 106. 8% 21,368, 800
619 1 600, DD U B TREASURY 10. 375% 11-15-2012 110. 71 BEY, 314
8¥1 1 30,000.000 U S TREASURY 20. 375 11-15-2012 110. 71 33,215,100
879 1 7:500,000 U S TREASURY 10. 375% 11-15-2012 114, 72 8,303,905
612 1 4%, 000,000 U S TREASURY 16. 500% O%-15-1990 1iD4%, 0B 45, 801, 360 -
871 1 15,000.8080 U S TREASURY 10.500% 0O4%-15-1850 10%, 65 15,61%,100
879 1 15.000.000 U S TREASURY 10. 5004 DO%-15-1990 10%, b9 15,614,100
605 1 160. 0D0 U S TREASURY 1D0. 625% 12-31-19a88 1p0l1. 53 162, %49
609 1 2,800,000 U S8 TREASURY 10. 6258% 12-31-1983 1b1. 53 2,842, 868
611 1 19.650.000 U S TREAGBURY 10. 625% 12-31-1988 101. 43 19,950, 841
601 1 200,000 U 5 TREASURY 10. 750% 07-15-1990 105, 08 210, 062 E
s0% 1 355,000 U S TREASURY 10. 750% 07-15-1990 105, 03 372,860
-48-~ i ]t m—
w
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DESCRIPTION

TREASURY
TREASURY
TREASURY
TRENSURY
TREASURY
TREASURY
TREAMSGURY
TREMLURY
TREALURY
TREAGURY
THEASURY
TREASURY
TREALURY
TREAGURY
TREAGURY
TREASURY
TREASURY
TREALGURY
TREASURY
TREAGURY
TREASLRY
TREASURY
TREAGWURY
TREASURY
TREAGSURY
TREASURY
TREASURY
TREASURY
TREASURY
TREALURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREABURY
TREASURY
TREAGURY
TREASURY
TRENSURY
TREALURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGBURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREASURY
TREAGURY
TREASURY
TREAGURY
TREASURY
TREASURY

US TREABURIES
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MATURITY

¥-15-1990
5-19480
-19910
19490
1990
5-~1990
5-1990
1990
1990
1990
1990
1
1
i
1
1
2
2

~15 990
- 990

uv9o

8590

a90

1003
-2003
2- ~-2003
n2-15-2003
02-15-2003
02-15-20D3
D5-15-2003
05-15-2003
05-15-2003
05-15-2003
98-15-2005
Da-15~-2005
P8-15-2005
D&-15-2005
p8-15-2005
DB-15-2005
DA-15-2005
08-15-2D05%
ga-15~-2D005

5
5-
5.
5
5-
5~
5-

5=
5~
5
Ba

T
ki
L

7
T
7
7
K
7

8

8

8

-

B

ﬂ

a
0
0
b 5-
0 5
o
¢}
0 5.
0
0
o
0
n
D 5
D

5-
D 5-
'] 5
4]

1
1
1
1
1
1
1
1
1
1
1
1
k)
1
-k
1
1
1

0&-15-2005

08-15-2005
08-15-2005
D8-15-2005
02-15-1993
02.15-1993
N2-16-14993
D2« 15-1993
D2-15-1993
02-15-1993
02-15-1993
02-15-1993
02-15-1993
02-15-1993
D2-15-1993
02-15-1983
D2-15-1993
08-15-2003
08-15-2p0D03
0B8-15-2003
08-15-2003
08-15-2003
D8-15-2003
08-15-2003
D2-15-1995
62-15-1998
02-15-1985
02-15-2015
09-30-1988
09-30-1988
09-30-1988
05-15-1990
05-15-1990D
05-.15-1990
05-15-199D
D5-15-1990
05-15-199%0
D5-15-2990
05-15-1990
05-15-1990D
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MARKET
VALUE

1,037, 70&
226, 8656
9,662, 852
T, %39, 345
9,001,156
21,028, 256
1%, 609, 497
157, 5% 6
GT3. 2%8
4,306,271
Y20, GBI
¥.150,. 6488
'+, 311, 3896
3, 049, 524
5,257, 800
45,217, 080
949, 027

W, 733,772
340D, 968

9, 092, %80
5. 057, 692
568,280
340,875
10,226,250
11,362,500
568,125

3, 58%, 937
4,336, 750
3,400, 825
1,803,175
370,906
32.2%0. 312
19,287,125
1,597,750
A3,712.118
2,510,750
342,375
17,118,750
7,760, 500
8%6. 6B/A7
2,348, B75
Y37, 000D
2,075, 750
T.975, 250
0, 21%. 875
3,059,000
8,139,125
o.08%, 500
518,937
1,092,500
43,700,000
16,606,000
583, 595
1,167,190
1,167,180
6, %19, 545
17.507, 850
23, 3%3, 800
2,917,975
5B6%, 220
20,311,920
6, 996, 328
29, D80, 506
202, 032
9,303,573
505, DBO
3,279,211
852,029
20. 521, 51y
33, 849,920
1%, 17T%, BSY
52, 890, 500
52, B9D. 500
w23, 12%
1,375,153




UE OBLIGATIONS U3 TREASURIES

: UNIT MARKET

FND MUR PAR/SHRS DESCRIPTION RATE MATURITY MARKET valLUE

avi 1 79,000,000 U S TREASURY 11. 3757 05-15~-199D 105. 78 83, 566, 930
879 1 19, 000, 000D M S TREASURY 11, 3754 05-15-19%0 105, 74 20,098, 3920
B0% 1 2,700,000 U S TREASURY 11. 6254 11-15-199% 114%. 53 3,002, 337
512 a &, 300,000 U S TREASURY 1. 6254 L1-1%5-199% 11%. 53 A REPI
Gis 1 ido0. 000 U £ TREAURY 11, GanRA 11-105-199% 11w, 5L 14y, 5831
a79 i 3,100,000 U S TREASURY 1l. 6254 11-15-199% 1314, 53 3,550, %61
601 1 2,200,000 U B TREABURY 11l. 750« D1-15-1991 108.185 2,379, %30
&0% 2 3,500, 00D U 8 TREASURY : 11. 7507 01-15-1991 108.15 3,785, HE0
&06 1 &00., 000 U B8 TREASURY 11. 7507 01-15-1991 108.15 B4 8, 936
608 1 3i6.900. 000 U 8§ TREASLURY 11 7504 Dl-i5-19%91 1p&8. 15 39, 209, 5%
608 A 26, +00. CUQ U 8 TREASURY 1L. 504 1-15-1991 1408. 15 2,553, L8
610 1 9,100,000 U 5 TREASURY 11. 7504 01-15-1%91 108.1%5 9,842,196
Bla 1 7,700,080 U 8 TREASURY 1l1. ¥50% 01-15-1991 108,15 &, 328,012
BlY% 1 1,400, 000 U 8 TREASGURY Al. Y507 01-15-1991 108. 15 1,514, 18
871 1 50,000,000 U & TREASURY 11. 707 U1-15-19%1 108, 1% LYy, oy, 000
605 1 1.0D00,000 U S TREASGURY 1. 7504 O4%-15-1992 110, 87 1,108,750
606 1 3Jq0. 008 U S TREASURY 11. 750% O%-15-1992 110. &7 I%2, 625
608 i b, 925, 000 U 8 TREASURY 11. 750% O%-15-1992 110, 87 T.678, 09%
609 1 4, %75, 000 U 85 TREASURY 11. 7T50% N¥-15-1992 11D, 27 4,851, 656
6110 1 1,450,000 U S TREASURY 11. 7507 O%-15-1982 110. 87 1, 607. 687
811 1 57,500, 000 U § TREASURY 1. 7507 0%-15-21992 130, 87 63,755,125
612 1 53,950,000 U S8 TREASURY 11. 7504 D4%-15-1992 110. 87 59,817,062
B1Y b 3n0.D00 U 5 TREASURY 11. 750% O%-15-1992 110. 87 I32. 625
&15 1 8,400,000 U 5 TREASURY 11. 750% 0%~-15-1892 1i1p. 87 9, 313, K00
871 1 31,000,000 U 85 TREASURY 11. 75074 o%-15-19492 110.87 2%, 571,250
879 1 23,200,000 U S TREASURY 11. 750% O%-15-1992 110. 87 28,725,000
601 1 1,670,000 U S TREASURY AL, 7504 11-15-1993 113. 71 1,899,107
605 1 Y90, 000 U S TREASURY 11. 750% 11-15-1993 113. 71 898, 3808
606 1 1,740,000 WV 8 TREASURY 11. 7504 11-15-.39937 113. 71 1.878, 710
&6lb7 1 35,000 U 5 TREASURY 1l. 7504 11-15-1993 3113. 71 39, 801
[=XiF:] 1 10, 354%, 009 U S TREASURY 11. ¥504 11-15-1993 113, 73 11,819, 852
608 1 15,187,000 U 8 TREASURY 11. 7504 11-15-.1993 113. 71 17, 281. 876
610 1 &, 46&, 000 U 8 TREASURY 11. 750% 11-15-1993 113, 731 3,629, 724
511 1 5,000,000 U 8 TREASURY 11. ¥50% 11-15-199% 113. 71 5,685, B340
Bl2 32 21.28%, 000 U S TREASURY 11. 7504 11-15-21993 113.71 2%, 203,951
B1Y 1 930, 000 U 8§ TREASURY 11. 7504 11-15-1993 113. 71 1,057,586
a79 1 4,333,000 U BE TREASURY 11. 7507 11-15-19893 113. 71 »,700, 006
601 i 125, 000 U 85 TREASURY 11. 8754 11-15-2003 L122. 93 153,671
BOY 1 1,000,900 U 8 TREASURY 11. 8754 11-15-2003 122. 93 1,227, 3740
BDS 1 1.500,00p0 U 5 TREASURY 11. 875% 11-15.2003 122. 93 1., 844, 055
607 i 75,000 U § TREASURY 1l. 8754 11-15%-20R03 122. 93 92,202
608 h “, 000,000 U S TREASURY 11. 87854 11-15-2003 122, 93 ,.917, %80
611 1 32,600,000 U B8 TREASURY 11. 87547 11-15-2003 122, 93 BWou225, 732
879 1 2,25p, 000 U 85 TREASURY 1Ll. BYGRY 21-15-2003 122,93 .2, 766, 082
871 1 20,000,000 U S TREASURY 12. 3754 05-15-2004% 127. 31 b5, 462, 400
BD1 1 1,%00. 000 W 8 TREASURY 12. 6254 08-15-1994% 11A. 90 1l,664%. 68
6O 1 2. 500, 000 U S TREASURY 12. B25L%4 08-15-199% 3118. 50 2,972,650
B0 1 9, 950, bDD U 8 TREASURY 12. 6254 D8-15-199% 1418, 90D AL, 831,497
6510 1 8,250,000 U S TREASURY 12. 6254 0eE-15-199% 11a. 90 10,998, 805
[} 1 29. 550, 000 U S TREASURY 12. 6254 08-15-1994% 1138. 90 35,136, 7%
6l2 k 15,600, 000 U 5 TREASURY 12. B25% 0R-15-199894% 118, 90 18, 5%+9, 336
Bl4 i 1,900,000 U S TREASURY 12. 8257 08-15-1994% 118, 90 2,259,214
87y 1 13,500,000 U 8 TREASURY 12, 62572 0f-15-199% 118. 90 16,052, 310
601 i 1.500.000 U 5 TREASWRY 13. 0004 11-15-1980 11D, 3% 1. 655,160
BOY 1 1,340,000 U S5 TREASURY 13. 000% i1-15-1990 110. 3% 1,478, b0Y9
e05 1 1,850, 000 U 5 TREASURY 1. 000% 11-15-1990 110. 3% 2, 04, 36Y
&DE 1 1,135,000 U 5% TRHEASURY 3. 000% 11-15-1990 110. 3% 1,252, %0%
608 1 18, 250. 000 U 8 TREASURY 13. 0004 1i-15-1990 110, 3% 20,137,780
609 1 7.350,000 U & TREASURY 13.000% 11-15-1990 110. 3% 8,110, 28%
&#1D A ip, 600, GDD U S5 TREASURY 13. 00D 11-15-31990 110. 3% 11, 698, vbH'&
611 1 6,175,000 U 8 TREASURY 13.000% 11-15-1990 1190. 3% 6,813,742
612 1 00, 00D U & TREASURY 13. 000 11~15~-1990 110, 3% BB2, 7TH2
615 1 1.600,000 U 8 TREASURY 13. 000D% 11-15-1990 11D, 3% 1, 7G5, 50%
879 1 7,900,000 U 8 TREASUWRY . 13. 000% 11-15-1990 110, 3% 8,717.176
501 1 1,250, 000 U 8 TREASURY 13. 12384 05-15-199% 120, 81 .51, 150
&Y 1 2,500,000 U 8 TRALEALBURY A3. 12574 B5-~-35-399% 120, B 3,020,300
G005 i 500. 000 U & TREASURY . 13. 125 N5-1H-1899% 120. 81 604, DED
BE06 1 1,000,000 U B THEASURY 13. 1254 05-15-19%9+ 120. 81 1,208,120
&E07 1 250. 00D U S TREAGURY 13,1254 P5-15-199% 120. 81 x02.030
61l 1 5,000,000 U B THEASURY 13.125% 05=-15-199% 120, 81 b, G40, 600
612 1 1.000, 000 U 8 TREASUWURY 13. 1254 05-15-199% 120, £1 1,208,120
a7l k3 15,000,000 U & TREASURY 1%.128% 05-15-199% 120, 81 18,121,800
609 1 2,000,000 U 6 TREASURY . 13. 3754 0B-15-2001 133. 8% 2,676,880
610 1 3.250, 000 U 8 TREASURY 13. 3757 08-15-2001 133. 8% Y, 3485, 930
611 1 1.,300.000 U 8 TREASURY 13. 3784 08-15-2001 133, 8% 1,730.972
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DESCRIPTION

TREASURY
TREASURY
TREAGURY
TREASURY
TREASURY
TREASURY
TREALURY
TREASURY
TREASURY
TREASURY
TREASURY

cccccCccccco
mencsaneunnn

SECURITY €LASS TOTAL

DESCRIPTION

CHANNING HOUSE
CHANNING HOUSE
CREDIT
CREDIT
CREDIT
CREDIT

FEDERAL FARM
FEDERAL FARM
FEDERAL FARM
FERDERAL FaRM
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL FHOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDIRALL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL HOME
FEDERAL NATL
FEDERAL NATL
FEDERAL NATL
FEDERAL NATL
FEDERAL NATL
FEDERNL NATL
FEDERAL NATL

FND MGR PAR/SHRS
E01 1 1,000,000
608 i 25,000, 00
G509 1 13,000, 00
610 1 28. 000, 00
£o8 1 A, 700, 00
6H11 1 2.,%00.,00
517 1 14,200, 00
[T 1 200, 00
Y 3} X A2, 100,00
6ly 1 1,500,00
B71 1 10.000. 00
3,456, 286,000
US OBLIGATIONS
FND MGR PAR/SHRS
B1l1 1 w7, 00
611 1 3,00
611 1 1,000, 00
BOH i 1,800,000
&£10 1 600,00
612 1 6500, 00
511 1 1,200,000
614 1 100,00
a7t 1 7,000, 00D
B0S5 1 1,600,000
606 1 800, 00
610 1 1,000,080
61 1 100.00
606 1 525,00
612 1 4,150, 0D
B1Y% 1 i00,00
B0 1 1,500, 08
50% 1 2,000.,00
(3111 9) 1 2.000,00
609 1 2.000., 00
610 Y 500,00
BOS 1 85,20
608 1 a5, 20
611 1 213,00
615 1 2, 60
611 1 1.%16.00
bl2 1 295, 00
879 1 B9, bo
609 1 8L2,60
611 1 2, %36, 00
612 1 B12.00
879 1 2,84%2.,00
B0 1 21, 60
605 1 Th. %0
E0B 2 223,20
508 1 1,240,040
609 1 372,00
610 1 %96, 00
Bl1 1 3.,22%,0D
612 1 372,00
e14% 1 2%, 80
879 1 1.26%, 8D
610 1 i568.400
BOE 1 525,00
609 1 800,00
[h ] 1 275,00
615 i 200, 0D
871 1 35,000, 0D
612 1 12. 000,00
8Tl 1 &6, DoD., OO

O oo OO RO DN LoD E 000D O CNLODooOooNoDDoUObDDDDDObbDODC

FEDERAL NATL

LN
LN
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us

us

BIKS
BKS
BKS
BKS
BKS
BKS
BKES
BKS
BKS
BKS
BKS
BKS
BKS
BKS
BKS
MTG
MTG
MTG
MTG
MTEG
MTG
MTG
MTG
MTG
MTG
MT G
MTG
MTG
MTG
MTG
MTG
MTG
MTG
MTG
MTG
MTG

TREABURIES

HEmpRpRRERRRR
FFEL W W

AGENCIES

HEHPHPHE

CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP

ASSOC.
ASSOC.
ASS0C,
ABSOL.
ASSOC.
AGBSOC,
ABSOC.
ABBOC,
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RATE

. 000D%
. 0Qov
L BO00A
.100%
.10D%
.100%
1 3 b
.l00%
- B5D%
. 8757

B875%
B75%
a75%

10074
. 7507
. 7504
. 7007
.T00%
. TDO%
., ¥D0%
. 700%

p50v
050%
050%
nsovs
125%
1257

.125%
.290%
.200%
. 2007
. 2007
. 3754
. 37T5%
.375%

3754
3154
375%

. 3TS%
. 3757
. 3754
. 3754
. 0504

3FS5A
375%
3T54
3754

. 6507

ooo

. 3TSY

MATURITY

07-15-1991
07-15-1991
D¥-15-1991
07-15-1991
08-15-1989
Q8-15-1989
08-15-1929
0&-15-1989
0B-15%-1989
D7-15-1988
D7-15-19a9

MATURITY

05-~01-200%
05-01-200Y%
10-20-1988
D4-22-199)
0%-22-1991
0%~22-1991
02-25-1991
N2-25-1991
03-27-1989
02-25-1997
D2-25~1997
02-25-1997
02-25-1997
01-25-1991
05-25-1993
D5-25-1993
07-26-1993
07-26-1983
97-26-1993
07-26-1993
07-26-1993
03-15-19956
D3-15-1996
D3-15-19596
03-15-1996
03-15-2000
03-15-2000
03-15-2000
0Y9-15-2005
D9-15+-20485
09-15-2005
09-15-2005
09-15-1997
09-15-1997
09-315-1997
09-15-1997
09-15-1997

DODHHEMED
PEFUNROND
4 1 3 5 r s 0 1
BHRRERBBPRRER
ooNooooC

HH
[y
5

e bt e b
oopooCOoOHE
oenhnn -

UNIT
MARKET

. 589
.59
. 59
. 59
. 53
.53
. 53
.53
.53
.25
. 87

UNIT
MARKET

MARKET
VALUE

1.1%5, 940
28, 6'Y8. 500
i'%. 897,220
3R, 0BG, 320
20, 986,607
10,018, 91%
Aw, DO DY2

<14, 062
3, L5%3%,. 3851
1,503, 990
0,687, 500

8

I

3,515, 598, 455

MARKET
VAaLUE

3T. 87

2, %17
1,010, 9%0
2,051, 42
GAZ, a1y
683, 31%
1,065,284
96, 84 4%
6,979,210
1,%70: %96
735, 248
91, 060
81,8906
533, 694
2,305,375
ip%. 250
1l,666,%10
2,221,880
2,221, 880
2,221, B4
555,470
82,857
82, 857
207.14%2
Y1, 428
1,352,280
281,725
619, 798
THa, 918
2,255, %80
765,160
2,&6%3, 060
Y07, 371
71,889
215, 667
1,198,150
359, 445
479, 260
3,135,190
359, 445
23,963
222,113
iy2. 405
9%, B49
753, 752
259,102
1B8. %38
33,326,650
1). 868, 720
6,009, 360

1
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US OBLIGATIONS Usi ACENCIES -
UNIT MARKET i
FND MGR PARJSHRS DESCRIPTION RATE MATURITY MARKLT VALVE
612 1 3.000, 000 FEDERAL NATL MTG ABS0C. 8. 500% 0S5-11-1992 89, 73 2,991, 720
61y 1 100. 000 FEDERAL NATL MTG ASS0C. 8. 550% 0&-10-1991 100.4%6 100, 469
871 1 35,000,000 FEDERAL NATL MTG ASB50C, 8. 5607 D6-10-1991 108, %6 35,16%, 150
612 1 1,800,000 FEDERAL HATL MTC ASS50C. 9. 200% 0B-10-1997 99 96 1, 799, w42
615 1 400,000 FEDERAL NATL MTG ASS50C. 9.200%4 0D6-10-1997 99 95 3999, BT
873 1 6.000. 606 FEDERAL NATL MTG AS50C, 5. 200% 06-10-1997 895 9g 5,998, 140
Bv1 1 2%,000.000 FEDRERAL NATL MTG AGSDC. 9. 3507 02-12-1996 101. 40 D, UL, 560 -
€01 1 200. DUD  FEDERMAL NATL MTC ASSOC. 10.125% DBH-10-1997% 190%. S6B 209, 129 il
so0v 1 2,700,000 FEDERAL NATL MTG ASSOC. 10.185% 06-10-19892 104, LA 2,828, 1w 1
607 1 300, BD0 FEDERAL NATL MTG ASS0C, 10. 125% 06-10-1992 10%. 56 313,606 b
G608 1 12,000,000 FEDERAL NATL MTG ASSOC. 10. 125 06-10-1992 10%, 56 12, 545, 440
609 1 1,000.000 FEDERAL NATL MTE ASSCC. 10.125% U0G-10-1992 104%. 56 1. 0%5, 6O
611 1 5,400, 000 FEDERAL NATL MTG ASSO0C. 10,1257 DBE-10-19492 10%. 56 5, BY46, 3408 -
612 1 B, %00. 00D FEDERAL NATL MTG ASSOC. 10.125% 06-10-1992 10%. 56 8., 7a%. 208 i
615 1 1,000,000 FEDERAL NATL MTG ASSOC, 10.125% O0&6-10-1992 10Y%, 56 1,895, 620 =
612 1 10,000.008 FEDERAL NATL MTLG ASSOC. 10. B75% 04-12-1993 108. 43 10,343, 700 e
571 1 20,000,000 FEDERAL NATL MTG ASSOC. 10. 8754 0%-12-18993 108. 43 21,687,400
608 1 1,000,000 FEDERAL NATL MTG ASSOC, 10. 900% 11-12-1990 1985, 21 1,052,130
&09 1 600,000 FEDERAL NATL MTIG ASS0C, 10. 9004 11-12-1996 105. 21 R31, 314 -?
611 1 1,000,000 FEDERAL NATL MTGC ASSOC. 10.900% 11-12-1990 105. 21 1,052,190 i
612 1 200, 000 FEDERAL NATL MTG ASSOC. 10.900% 131-12-1990 105.21 210,438 i
615 1 400, 000 FEDERAL NATL MTG ASSOC, 1D. 900% 11-12-19%90 1085. 21 w20, BT
608 1 5.000, 000 FEDERAL MATL MTG ASSOCL. 10.950% 03-31D0-19493 108, 62 5,%31, 250
609 1 5,000,000 FEDERAL NATL MTG ASSOC. 10. 85074 03-10-1933 108. 62 5,431, 250
609 1 22,000,000 FEDERAL NATL MTG ASS50C. 11.150% 05-10-1990 10%, 93 2%, 086, 140
812 1 8,000,000 FEDERAL NATL MTG ASSOC, 11.150% 06-32-1996 110, 62 £. 550, 000
BOS 1 R20.000.000 FEDERAL NATL MTG ASSOC, 12.300% 12-11-1939 10%. 21 20, 8%3, 800
608 1 6,000,000 FEDERAL NATL MTG ASBSOC. 11. 450% 01-10-1990 1064%. 6B 6,281,220
&08 1 5,200,000 FEDERAL NATL MTG ASSOG, 11.500% 02-10-1995 111. 81 5, 01%, 234
610 1 5,200,800 FEDRERAL NATL MTG ASSO0C. 11.500% 02-10-1995 111. 81 5, 81%, 2%
601 1 640,000 FEDERAL NATL MTG ASSOC, 13.700% 11-10-1988 101.37 648, 800 -
60% 1 2,275,000 FEDERAL NATL MTGC ASEOC. 11. 7060% 11-10-19588 101. 37 2. 306, 281 t
605 1 1,800, 000 FEDERAL NATL MTE ASSOC. 11. 700 11-10-1988 101. 37 1, 82%, 750 §
606 1 1.660. 000 FEDERAL NATL MTBE AGSOC, 11. 708% 11-180-18838 101. 37 1.682, 826
07 3 325, 000 FLCDERAL NATL MTG ASSDC, 11.700% 11-10-1988 101,37 324, 4686
610 1 375, 0080 FEDERAL NATL MTG ASSOC, 11.700% 11-10-1988 101.37 380,156
b1z 1 825,000 FEDERAL NATL MTG ASSOC. 11. 700% 11-10-1983 101. 37 B36, 343 -
1% 1 350, 000 FEDERAL NATL MTG ASSOC, 11.7008% 1i-1D-1988 i0l. 37 5%, 812 i
608 1 1.080. 000 FEDERAL NATL MTG ASSOC. 11.7060% 05-10-1995 113. 21 1,132,190 i
608 1 1,000,000 FERERAL MATL MTH ASSOLC, 11.¥00% 05-310-1995 113,21 1,132,190
E1p 1 %,000.000 FEDERAL NATL MTG ASS0C. 11.7800% 0N5-10-1995 113. 21 3,396,570
611 1 £.000,000 FEDERAL NATL MTG ASSOC. 11.700% O05-10-1995 113, 24 %, 057, 520
12 1 6,000,000 FEDRERAL NATL MTG ASSOC. 11.y00% 05-10-193%5 113 21 6., 793, 1%0 -
B87s 1 6,000, 800 FECERAL NATL MTG ASSOC, 11.700% 05-10-1995 113,21 €. 793, 140 L
611 1 19,000,000 FEDERAL NATL MTL ASSOL, 13.750% 12-12-1988 101. 78 19,338, 390 8
611 1 10.000.000 FEDERAL NATL MTG ASSOC. 11.800% 11-10-1989 104%. 73 10,478,100
612 1 2,500, 000 FEDERAL NATL MTG ASSOC. 11. 800% 131-10-1989 104%, 78 ?2.619, 525
879 1 2,500,000 FEDERAL NATL MTG ASEO0C. 11.800% 11-10-1989 104, 78 2,619, 525 [
60 1 350, 00D FERERAL NATL MTELE ASSOE, 11.950% 0D1-10-1995 113. 8% 298, 4G :
606 1 w0O. 00D FEDERAL NATL MYG ASSOC, , 41.950% DPA-10-1995 113. 8% Y55, 376 }
611 1 11,000,000 FEDERAL NATL MTG ASSOC. 11.95p0Y. 01-10-199% 113, 8% 12,522, 840 !
512 1 “, 350,000 FEDERAL NATL MT{ ABSOE, 1i.950% 01-10-1995 113, 8% YW, 962,210
615 3 250,000 FEDERAL MATL MTG ASHOC. 11. 9507 01-10-1986 113, Ay Dy, B0
B79 1 500. DDD FEDERAL NATL MTO ASSOC. 11. 9504 0D1-310-1995 11%. BY 569, A20
60y 1 3,000,000 FEDRERAL NATL MTGC AESOC. 12.108% 03-1B-1989 102. 78 3,083, 430 i
612 1 2,000,000 FEDERNL NATL MTE ASSO0C, 12. 100% 05-30-1989 10278 2,055,620 :
son 1 1.000. 000 FEDERAL NATL MTH ASSO0C. 13. 2p0% DY9-12-1588 101. 03 1,010,310
6038 1 2,250,000 PATRIOT SHIPPING CORP PATR V B.100% 0D4%-12-200% 87, 26 1,963, 350
&09 1 1,500,000 PATRIOT SHIPPING CORP PATR V 8,100 D¥#-12-20804% 87.26 1.308, 900
611 1 2.500. 000 PATRIOT SHIPPING CORP PATR V 8.100% O0O%-12-200% &7.26 2,181, 500 -
612 1 1,000,000 PATRIOQOT SHIPPING CORP PATR V 8.100% 0%-12-2004% 87.26 B72, 600 i
615 1 250,000 PATRIOT SHIPPING CORP PATR ¥ B.10pY% 0O%F-12-2004% B87.26 218,150 A
611 1 20,000 PRESBYTERIAN MINISTRIES 5.200% 11-01-2003 6Y%.15 12,831
611 1 829, 000 PUGET SOUND TUG & BARGE 9. 125% D2-15-2001 98. 8% 819, unl
612 1 4921, 000 PUGET SOWUND TUG & BARGE ®.125% Q02-15-2001 98. 8% 416, 145
879 1 829,000 PUGET SOUND TUG & BARGE 9, 125% D2-15-2001 98. 8% B15, 441 ‘I
611 1 50, D00  ROCKY MTN METHODISBT HOME 5.150% 07-01-2005 6%. 68 32,391 ;
605 1 200,000 TENNESSEE WALLEY AUTH 5. 7007 U5-15-1992 90. 393 272, 817 L
609 1 600, 000 TENNESSEE VALLEY AUTH 5, 7007 05-15-19%2 90, 93 545, 63%
610 1 15D, OO0 TENNESSEE VALLEY AUTH 5.700% 05-15-1992 90. 93 136. 408
601 1 135,000 TENNESSEE VALLEY AUTH 7.3%08% 10-D1-199& B87.02 117. 478
605 1 B850, D00 TENNESSEE VALLEY AUTH 7.3007 10-D01-1955 87.09 739,678
607 1 200, 000 TENNESSEE VALLEY AUTH T.300% 10-01-19895 87.02 17%, O%2 X
608 1 2,315,000 TENNESSBEE VALLEY AUTH 7.300% 10-01-1996 B7.0=2 2, 01%, 536 :
EDY% 1 550, 0D TENNESSEE VALLEY AUTH 7.350% 07-01-1997 B6. 51 N76, 36D
52 ! I -
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US OBLIGATIONS UE ACGENCIES //
UNIT MARKET
FND MGR PAR/SHRS DESCRIPTIONM RATE. MATURITY MARKET VAL UE
&05 A 290, 00D TENNESSEE WVALLEY AUTH 7. 3504 07-01-1997 86, 61 770, 837
ele 1A 250, 0D0 TENNESSEE WALLEY AUTH V. 3504 0¥-01-1997 86, &1 216, 527
608 1 1,450, 000 TENNESSEE WALLEY AUTH T7.350%4 07-~01-1997 &d6. 61 1,255, 859
10 L 50, 000 TENNLESSEE VALLEY aUTH T. 3504 D7-01-19%Y 86, 61 JuY, 9
1l 1 1, 960, DOQ TENNESELE VALLEY AUTH T. 3507 07-01-1997 BG. G 1. 9 F, TS
B9 1 520,000 TENNESSEE WALLEY AUTH T.350% D7-01-1997 HG. G1 whu, 30V
(TR h ! 2,000, 000 TENNFSSEE VWALLEY AUTH 7. 3504 ni-01-19494 ah, %5 1,709, 060
B0S L 1,180,000 TRENMELUSELR VALLEY AUTH T. 350 0%-01-14998 85,62 LY, 676
606 ) 75. 000 TENNESSEL VALLEY AUTH 7. 3504 0%-01-1998 85. G2 6%, 218
BUYT L 385,000 TENNESSER VALLEY AUTH T.350% O%~01-1998 aL. 62 278,278
BE08 % 300, 000 TENNESSEE VALLEY AUTH 7. 3504 O%-01-1990 85. AR A56, 872
610 1 550, 000 TENNESUHEE VYnLLEY AUTH T.350% 0%-03-1998 85, 62 wv0, 8932
6511 1 1. 515,000 TEWNNESSEE YALLEY AUTH 7. 350/ D¥-01-1998 &85, 62 1,297,203
LORr = B ¥ T35, 000 TENNESSEE WALLEY AUTH T. 3504 0%-01-1998 B85 62 629, 336
BO0S 1 975,000 TENNESSEE WVALLEY AUTH 7.400% 10-01-19897 BE. 66 84%., 935
608 1 , 000, 000 TENNESSEE VALLEY AUTH 7.%004 10-01-1997 86. 66 866G, 60D
609 1 THD, 600 TENNESSEE WALLEY AUTH 7.%00% 10-01-1997 B86.66 BYW9, 95D
61l 1 2,000,000 TENNESSEE VALLEY AUTH T7.%00% 10-01-1997 86. 66 1,733,200
o1z 1 3,300,000 TENNESSEE VALLEY AUTH 7.%00%4 10-D01-1997 B86. &6 2,859,730
“34%, 860, %00 SECURITY CLASS TOTAL 445, 557,181
GCOVT GSPONSORED BANKES DEVELOPMENT BANKS
UNIT MARKET
FND MGR PAR/SHRE DESCRIPTION RATE MATURITY MARKET VAaLUE
611 1 21,250,000 EXIM BANK 8. 8004 o4-30-1991 100. 0D 21.24%9. 986
610 1 3,924,999 EXIM BANK 8. BOO4 O%-30-1991 100, 0O 3,82%, 999
G 1 850, D0 EXIM HANK &8 8004 U%-~-30-19%91 1008, 00 £450. 000
ary 1 &, 500, QOO0 EXIM BANK 5. 800% O%-30-1991 100. 00 a.500,000
605 1 2,000,000 INTL BK FOR RECON & DEV B, 375% 10-01-199% BA7. 66 L. 953,300
608 1 2,500,000 INTL BK FCR RECON & DEV 6,375% 10-01-199% B87. 66 2,191,625
608 1 2. 000,000 INTL BK FOR RECON & DEV 8. 3754 12-01-2001 91. 62 1,832,540
B12 1 7,800,000 INTL BK FOR RECON & DEV" 8, 3754 12-01-20py 91. 62 7, 1%6, 906
61% 1 100,000 JINTL BK FOR RECON & DEV 8. 375~ 12-01-2001 91. 62 81,627
ool 1 825,000 INTL BK FOR' RECON & DEV &. 850/ 07-01-2001 a4, 77 781,926
&0y 1 2,175,000 INTL BK FOR RECON A& DEV 8. 85074 07-01-2001% 8y, 77 2,061,443
605 1 %, 310, 000 INTL BK FOR RECON & DEV 8. 8507 07~-01-2001 o%. 77T ., 08%, 9TYH
B 1 820, p00 INTL BK FOR RECON & DEV 8. 3504 D7-01-2001 9%, 77 T77.187
607 1 310,000 INTL BK FOR RECON & DEV 8, B5D/ D7-01~2003 oy T7 293, 81%
608 1 795, 000 TINTL BK FOR RECON & DEV 8.8504 D7-01-2001 9Y. 77 TH3, 93
610 1 4,850,000 TINTL BK FOR REGCON & DEV 8. 850~ 07-D1-2D001 9%, 77 %, 586, 781
6l% 1 415, 000 INTL BK FOR RECON & DEV 8. 85D D7-01-2001 9%, 77 393,332
8719 1 100,000 INTL BK FOR RECON & DEWV B. 8504 D7-D1-2D01 9%, T7 B, TTO
63, 42%, 8999 BECURITY CLASS TOTAL.M 61,278, 717
MORTLAGES Co GNMA/FHLMC PASS THROUGH
UNIT MARKET
FND MGR PAR/SHRS DESCRIPTION o RATE MATURITY MARKET VAL UE
608 1 113,669 FHLMC 16-011 8. 5004 10-01-2005 92 65 109, 953
608 1 25,36 FHLMC 16-012 8.5007 12-01-2005 92,65 23,501
603 1 770, 03% FHLMC 16-016 a.5004 DB-R1-2006 92 65 T13,483
se0g8 3 2.389, 657 FHLMC 16-03% - 8. 5004 212-01-2007 9H2.65 2,028, 848
ars 1 421, 087 FHLMC 16-03% 8. 5004 12-01-2007 92,65 390,163
ar9 1 419. 862 FHLMC 16-037 8.500% 01-0i-3008 92 .65 389, D27
608 1 128, 43 FHLMC 16-033 B. 5004 02-01-2008 92.65 119,195
879 1 857, 523 FHLMC 16~-D38 B. 500% 02-01-2008 92,65 79%, 6338
608 1 3.030,3%0 FHELMC 16-039 B. 500% 03-01-2008 92.65 2,807,790
BY9 1 2,075,575 FHLMC 16-039 8. 500% 03-01-2008 92.6S 1,923, 19%
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FND MGR

605
608
610
611
&08
Gl1n
611

611

611l

E08
611
612
879
601

BUOY
605
608
6509
G605
6501

66
611

612
611
601
504
6as
606
609
611

512
879
608
610

511
612
Bl15
608
601

Bl

B12

B

611

ke o o e e e e e ad ek ol oy R e N P T TR TN I TR SR TN

MORTOCAGF S

PAR/GHRS

%,
4,

1.
Y,

925, Y47
126,187
210, 329
420, 6558
128, 009
Ya, 66

Wh, 810
IR, 467
w57, 719
314,271
16%. +36
186,309
e, 5%7
483, w4
966, 889
Sk6, B89
3%, $H5
BA%, Y%G

93, 671
WYhE, 263
831, 711
309, 827
105. 5048
188, 720
197, 052
197,052
256, 167

L1, 233
082,302
B84H4%, 061
673, D50
BO7,123
a0, 907
439, 34D
403, 963
81, 240
4657, 289
B7l, 383
566, 513
453, 610
¥ 53, 610
540, 760
270, 380
407, 930
DOY, »E'
123, 678
12, 261
061,307
E77. BY%5
1%7T, 76
oa3, 790
553, 30%
189, 391
821, 51Y%
240,118
521, 162
ayp.110
uan, 885
B45, 590
B45, 590
836, 243
164, B&)
366, 02
673, 6DV
B52, 295
ITH. 736
50,681
154, 670
o1, 188
528, 231
96, 216
506, 69D
w85, 208
697, 025
241,979

DESCRIPTIOQN

FHLMC
FHLMC
Fll.MC
FHLMC
FHLMC
FHLMC
FHLMC
FiiLMC
FHLMC
FHLMC
FHLMC
FHLMG
FHiMC
FHLMC
FHLME
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLML
FHLMC
FHLMC
FHL.MC
FHLMC
FHEMC
FHLMC
FHLMC
FHI.MC
FHLMC
FHLMC
FHLmMC
FHi.MC
FHLMC
FHLMC
FHLMGC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHEMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMEC
FHLMC
FHLME
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

16-040
16-04%0
16-0D4%0
G- D% D

26~-0BYY
2B-0%17
20-4%502
H28-4%B54%
28-%9V3H
28-55609
28-5709
28.789%
25-7948

GNMA/FHLMC FFASS THROWGH
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MEREO OO O N N e R

HHR R
e Y T T LT P PR

RATE

T804
L7500
. I50%
B3 A
THUA
. T50%
L I5E0U4
TS504
. ¥50%
. 7504
L5004
. 5004
. 5004
. 2504
L2507
L 250

coooooooc it
(=g =]
~

onoooooose
Q
b4

anrtntn
cocooooo
o
N

MATURTTY

p3-0l-2008
03~-01-2508
g3-01-22p08
03-01-2008
g'r-01-2008
O4-01-2003
p5-01-2008
05-01-20D4
D5-01-~2008
07-01-2008
10-01-2008
10-01-2008
10-01-2008
e5-0)1-200%
05-01-2009
NhH-01-20U9
05-01L-20049
GL«01-2004
U3%-0i-22006
Di-01L-22015
NR-0D1-2015
go-nl-2*015
0Y-D1L-~-2015
10-01-2015
11-01-2015
11-01-2n15
11-01-2015
11-01-2015
11-01-2015
11-01-2p15s
1i-pl~2015
11-01-2015%
12-01-2015
12-01-2015
12-01-2015
12-01-2015
12-01-2015
p2-01-20038
0B-01-2016
0B-01-2016
08-01-2016
08-01-2016
op8-01-2016
08-01-2016
08-01-2016
n2-Nl-z008
g2-0l1-2008
D2-01-2008
Di-01-2017
03~-01-2017
03-D01-2017
03-01-2017
65-01-2017
05-01-2017
05-01-20610
05-01-2010
05-01-2010
D5-01-20110
12-01-2010
l12-01-2010
05-01-2D012
0s-01-2012
D5-01-2012
A0-01-2001
bL5-01-2002
0Y9-01-2015
01-01-2047
09-01-2016G
01-01-2017
12-01-2016
pLs-01-~2008
g1-01-2017%
01-DB1-2017%
N3-01-2017
n3-or-2017

UNTT

MARKET

1.

L
W,

1.
Y,

8y
8.
8.
L

1.

1.
1]

2,

2.

2.

2.

W

MARKETY
VALUE

861,
ilv,
194,
$9l.
114,
39,
2
248,
w25,
156,
L0,
132,
w5,
425,
971,
|2 I O
B
n5s5,
oM.
Wk,
BG5S,
IG2,
109,
357,
20%,
20%,
266,
53,
“4 8,

224,

|

53
w02
671
Su2
107
Ton
XN
a09g
820
Ti0
1y
WY
16
L5¢
11
1rc
572
LTy
pCRtR
a1
aL7
Bl
TEL
564
995
995
497
293
+03
502
108
204
+08
@85
561
37
853
04y
826
205
205
557
278
aug
110
Lan
IS
u23
830
8947
hHro
973
*82
182
641
230
641
12y
313
313
D36
719
“86
796
65O%
b+E1
Bigz
311
339
30
150
487
840
835
208

i
i

mmwj

-




FrD

510
03
5140
s0a
B79
E1%
BH#H
611
611
£79
23
610
611
11
6510
611
610
5121
879
611
(-3 .1
B0
B8
511
60a
611
611l
6501
51
611
B11
&08
610
611
612
615
611
b1l
60U
879
611
BE10
611
610
611
Bl
611
871T0
610
600
511
avry
612
879
60Y%
&7v9
611
601
Bl1
6E0Y%
&07
(X EH)
609
610
6l1
512
B1lY4
515
87y
608
&09
&10
611
612
61%

[ZEENLS

Ll e e it ol o e e o o e e o Y el al ol ol T o Y Ty Sy T Y iy T I T W T T U P I W U T A AU TN TP IS CE TS TS TSI

MORTGAGLS

PHR/SHRS

2,

105,
avo,
WyQ0,

oonubcmcncnqo
copDCooOToeNDHO
Sooocookcocoooio

071
193
067
801
315
%53
217
797
780
Sit3
251
217
T3
$53
265
596
175
w888
599
396
Y16
295
870
750
2% 6
217
Sp%
177
w34
683
625
223
939
5% 6
759
916
043
&40
101
239
596
a1a
“w03
567
577
234
905
In7
G40

+ 8965

215
599
1326
2998
117
5456
218
551

DESCRIPTION

FHLMC
FHi.MC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLHMC
FHLMC
FHL MG
FHLMEC
FHLMEC
FFLMC
FHLMC
FHLMC
FHLMC
FHL MG
FFHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FrLME
FHLMC
FHLMGC
FHLMC
FHI_MC
FHLMC
FHLMC
FHLMC
FriLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLME
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMGC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMEC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHL MG
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

a28-70495
28-8013
28-80%7
248-8307
28-8337
a8-8409
28-5720
28-9135
20-914%Y%
28-9152
28-921Y%
28-9338
28-9373
28-9376
28~ Q15
20 -9
28-G442
28-9492
28-9%02
20-9625
28-9630
28-94550
S20-975Y
2B-90484%
af-897
29-p070
29-01685
29-0303
29-0303
29-0815
29-114%0
291274
29-127%
29-1274%
29-1274%
29-1274%
29-142%
29-1%70
29-1802
A29-18302
29-20%5
29-20381
29-2185
29-2320
29-2320
29-262%
29-3443
29-3779
2%9-3812
29-3905
29-4%4102
29-434%6
29-4+881
29-65L3Y
29-9021
29-9322
29-94%65
I0-2a6
30-3198
I0-3750
30-4272
30-4272
30-4272
i0-4272
30-4272
30-4272
30-2272
304272
I0-w272
30-4278
30-w42738
30-%278
30-4278
3D0-4+278
30-4278

GNMA/FHILLMC PASS THROUGH

55~

bttt sttt ittt tiaadandddddddddddddddddd Il I IS T PR T T

LSoo
(=1
e

MATURITY

‘03-01-2D17

D3-01-2017
02-01-2017
03-01-2017
03-01-2017
02-01-2017
U%-01-2017
D3-03-2017
p2-01-2017

D3I-01-2017

03-01-2017
03-01-2017
D4%-D1-2017
03-01-2017
0%-01-2017
G4-0D1-2017
03-01-2017
03-01-2017
03-01-2017
02-01-2017
03-01-2017
03-01-2017
03-01-2017
04 -01-2017
D4-D1-2017
04%-D1-~2017
D4-D1-2017
04%-D1-2017
D'%-01-2017
O%-D01-2017
O4-01-2017
a%-03-2017
04-01-2017
O%-01-2017
0%-0%-2017
0%-01-2017
D3-0p1-2017
D4-01-2017
O4-D1-2017
0%-D01-2017
O%-01-2017
D5-01-2017
D5-01-2017
03-p1-2017
03-01-2017
05-61-2017
06-01-2017
05-01-2017
05-01-2017
05-01-2017
N5-01-2017
05-01-2017
D6-01-2017
D7-01-2017
08-01-2017
G9-b1-2017
06-01-2017
10-0%-2017
03-01-2018
OW-01-2018
D6-01-2018
DG-D1-2018
06-01-2018
06-561-2018
06-01-2018
D6-01-2018
D6-D01-2018
D6-01-2018
0&-01-2018
07-01-2018
07-01-2D18
DY-p1-2018
p7-01-2018
07-01-2018
D7-01-2D18

UNTIT

MARIKET

.65
.65
2. 65

T

MARKET
VAL UE

87, 35%
aneg, 286
WwEY, 077
580, T6H9
92w, 072
34Y, ¥OT
292, 9%4%
65,872
173,072
911,312
242, 065
BIH5%, 17
RE8, AT2
TUHV, 264
527,458

48,733
B8, 827
639, 7T

1, 899, wwi
238, 493
619, 328
8BA5. 907
S8, 392
75, 299
351, 39%
175, 321
41, 880

39, 079
870. 442
351. 799

35,789
419,600

2,%72, 243

6,907, 9485

2,278, 581
yag, 3a4
56%., 315
143,283
662, 58%
275, %10
%10, ¥63
660, 561
943, 611
271, 081
528, 67T%
630,277

1,857, 665

3,71, 802
“p5, 778
503, 090
30%, 121
949, T23
908, 213

1,899, 446
9223, 962
944, 670
905, 595
948, 381
9n2, 158

1,899, %31
203, 843

39,332,472
$7.180, 435
16, 507, 326
77,136,120
66.110. 056
1,085, 54%%
1,788,260
15,923, 528
20, 043, 958
21,983, 235
9,212,040
%1, 595, 290
30. 806,276
912,432




FND MGR

615
879
608
669
610
A1l
612
614%
615
875
615
615
879
879
612
612
612
603
608
612
879
608
612
608
610
612
879
609
510
611
612
E1Y%
879
6ne
609
610
611
512
8749
608
611
612
879
608
609
610
611
612
879
610
610
609
61D
612
612
508
608
611
611
612
60
604
604
610
B0Y%
60y
611
879
Bl2
a79
611
879
879
1.1}
611

PHPHHHHPHHPPHPHPHHPHHHHHPPFPHPPHHPHPNPNHHHHHHHHPHPPHHHHHHHHHHHPHPPHhPHFHPHH

MORTGAGES

PAR/BHRS

1
Yy
22
a8
10
L
35

1

1
is

1

2

5

3

=TT PRI I

5}

PRR P oW

- . .

¢
’
i
’
’
»
»
»
'
’
:
.
+

e e ow e o

-

616, 00O
305,
w80, o
020, 0D
“wg2a, 00
330,00
av0. 0qQ
Qu40, DO
Y50, 00
SA20, U000
379, 965
GLH, 87
9656, 124
oY,
1A%, 603
3IY3, 782
no3. 630
099, B9
835,419
138,712
124, 997
598,223
763, 665
aul, 8as8
439, 858
156,917
208, 242
&00D. 00D
750, 000
00,000
Y5%, 971
660, 000
B, 9Y6
GO, 303
2%, 78
B39, 309
115, 61
9%, 1258
107, 889
111. 835
884, 599
801,303
BYWH, T
601,123
300, 561
300. 561
502, 808
103,932
A55, 336
079, 628

455, 58Y%
37a. 809
52%. 977
524, 877

RpES

FHLMC
FHLLMC
FHLWMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMG
FHLMC
FHLMC
FHLMC
FHLMC
FriLMe
FHLMC
FHLMG
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FrHLME
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHILMGC
FHIL.MC
FNMA
FNMA
FNMA
FNMA
FhMA
FNMa
FhMA
FNMa
FANMA
ENMA
FNMA
FNMa
FNMA
FNMA
FhNMA
FNMA
FNMA
F A
GHNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
LHMA
GNMA
GNMA
GNMA
GNMA
GNMa
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GhNMA
GNMA

CRIPTION

I0-%2T8
I30-kat8
30-4281
Jo-4a8l
Jo-428]
$0-»281
FQ-"v248)
S0-wa2al
3n-%281
30-4281
I6-0003
36-0003
IC-0003
3565-0003
S8-0002
24-0DD%W
38-00086
3s5-0007%
34-0018
3a~-noin
Z3-0018
3E~0019
38-0019
32-0020
3a-0020
3a-0020
38-0020
2&5-002)
3a-0021
J8-0021
33-00221
3a-noa2y
38-0021
Clt-2%63
LR-2%63
GR-2%63
GR-2%63
GR-2%63
GR-2%63
GR-&222
CR-5222
GR-B6222
GR-6222
GR-7423
GR-T4+23
GR~-T7423
GR-7423
GR-7423
GR-7#23

WESTSIDE BD05
WESTSIDE 806

GNMA/FHLMC PASS

IXI POQOL 120665
ITI POCL 120656
II PDOOL 120GEE

14618
1470
1470 .
217T0S
22602
2733
27559
27772
29026
24967
30363
S06E%n
Ivaus
35292
35888
36127
2617
37913
39407
4+5231
5231

POOL
POOL
POOQL
POOL
POOL
POCL
POOL
ropL
PoOL
POGL
POOL
POOL
POOL
POOL
POOL
PGOL
POOL
POOL
POQL
POOL
POOL.

-56-

X1 LR SLELERT

vy

[FIEY VYT
SR s L L P P PR

13,

HEBE RBHRER

920ENECERYERELEnRB RN~

THROUGH
RATE HMATURITY
ooos 07-01-2018
[{N{N A N7-01-2018
oous nH7-01-2014
ogus 07-01-24818
Qoo~ 0¥-01-22018
goow 0¥~-01-2018
8OO 07-01-2018
ooy O7-N1-2018
oonx 07-~01-2018
poox n¥-9i1-2018
500% DfH-01-2017
s500% 06-01-2017
5004 Dh-01-2017%
500% 06-0L-P017
guo# DR-01~2002
onoba D7-0D21~-22002
oons pa-pi-228402
onov 09-01-2002
oD 02-01-20303
goa~4 gz-01-2003
ooas 02-01-2003
oROY DF-01-2003
oo g3-D1-2003
onoi 04-01-2003
opns 04-D1-2003
opos D4-01-~200%
npox DY-01-2003
ogoz 05-01-2003
0DNY%  05-01-2003
apov 05-01-2003
DooY 05-01-2003
. oops 05-01-200%
oo+ 05-01L-2003%
Doy f19-01-~-2015
oo 09-01-2015
gpo¥ 0a-01-201%
[+ (¥ 1 D9-01-2015
opov D9-01-2015
poo% D9-01~2015
oo/ uy-01-2016
Doo¥% O%-01-2016
eog bDe-01-2016
ppo~ 04-01-2016
250% p5-01-201%
250% 05-01-201%
2504 05-01-201%
250% 05-01-2014%
2507 05-01-2014%
2504 D5~-01-2021%
500/ 12-01-2009
oons D7-01-2008
opo¥ 09~-15-201Y4%
poo¥ p9-15-201%
ooas 09-15-2014%
2504 11-15-20405
s500% 12-15-2002
S5poY s 12-15-2002
2507 DB-15-20D08
1254 D5-15-2008
500% D5-15-2003
5p0% 08-15-2009
L5004 11-15%-2009
500% 07-15-2009
5007 07-15-2003
5004 09-15-2009
500+ DE-15-2009
goosL 12-15-z2009
oonv U01-15-29010
pnoY 12-15-2009
popv 11-15-2009
opDY  10-15-2003
obo¥ 212-15-2p009
. R0 ©1-15.2010
. 5004 12-15-2030
.5004 12-15-2p010D0

UNIT

MARKET

95,
p3 XN
95,
L.
95
LUy
Y5,
95,
04,
a5,
nY.
Q7.
97.
87,
95,
o5,
a5,
a5,
95,
as5.
95,
95,
95,
95,
95h,
85,
g5,
95,
95,
S5,
a5.
95,
a95.
10,
10,
10%,
1D%.
A0%.
104,
95,
a5,
85,
95,
10%.
10%.
10%.
10%.
0%
E0Y%.
a3,
95,
1r2.
112.
112.
94,

S5

BWHHR BRRR
ooroygooood

RUloowoooo-

as
3%
3
3u
Uy

prd

1.
2.
a,
2
=
10,

£
1.

-

MARKET
VALUE

SLLd, TH2

LiY, 537
Y2H. BGY
5%, 8148
S9L, L,
IHD, #y1

B I E VIR Bel 1

g, 567
BOH. SO0
T 223
Shds 96
H5OT, W50
WS, 040
010, B2
137. 860
27,770
aLe, BY91
90%., GB A
THS, DY
a2, 600
286, 326
523, TI94
728,102
298, 8%+
Y15, 3T%
1My, 610
avra2, 55
T34, 798
Haey, 192
72,571
921,513
B9, a3
N,
Lo, !
D46, 12
BTH, 7ThHY
206, 914
602, 445
156,003
020, D95
585, 528
636, 172
£08, 030
B26, 477
313,238
313,238
566, 194%
182, T2
975, 769
D43, 23%
BY0, 57
250, 627
271, D9%
W21, 337
3lu, LAY
243, 343
BGY, 2TH
61,919
571. 201
173,109
T2y, 831
778, THO
£10, 045

&, 303
557, 706
865,189
0%1l, 653
695, 49y
W7, T4
558, 202
994, 165
471, 689

« 387, 5%

542, 695
542,695

L

;( «m'! T»*-‘”“" E3 .-_:.-:‘ﬁ’.,

k3 :=s«-J

-

et

1




-

FND MOGR

879
501
609
Bll
K12
6O
(12
G132
GOL

FND

611
610
612
L1
608
606
612
Gl5
6 0%

610

613

879
&0

604%

875
611

612
BOG
el
612
611
611
E03
612
Bl12
611
610
611
Bl2
&10

T S P T T T T T T VTS T S T N TS T TR T S TP TP IS Uy SN T

1

R e e

]

MORTLAGES

PAR/SHRS -

1,475,186
3hH, 319
2249, LM 6

1."%ili,983

TLSBAY

11, a1

a0, 25L0

121,809

131,300

[t

[

981, 054, 095

MORTGAGES

PAR/SHRS

1,968, 001
1,375,329

973, 147

9488, 730
1,472,909
1,202, 009
3. 546, 089

591, 390

uas, 902
1, 70%, 279
8., 65, 233
7. 758, 95%
1, 057,15%

281, 949

997, 155
1.656, 322
3,798,217
1.,%01. 085
Y, 247,703
1., %8%, 916
2,556, 930

838,223

941, %90
1,462, 307
383, 786
03,115
L B76, 653
243, B72
991, 847
;s 31%. 2086
S B2%, 171

37,892
. D50, 310
202, 166
6E3%, 574
1.178, 245
2,126, 310
1,%0b, 786
2,283, 793
1,138, 013

515, 42
1,%09,117

815, 232
. ¥0E, D03
3,359,911
1,336, 565
883, The
29%, 30
891. 460D
898, 396
183, 660
121,402

[Ny

DESCRIPTION

GENMA
GNMA
GNMA
GNMA
GNMO
LHRMA
GisM
GNMA

PROCTOR

POJL
PODI.
POOL
HOoglL.
POOIL.
POOL
POQL.
POOL

¥5231
0132
So13a
LR ]
90150
$01L78
an1L7s
G185

NURGLING

GNMA/FHLMEC PASS THROUGH

HH

SECURITY CLASS TOTAL

DESCRIPTION

ALDERBROOK TINN
AMERICAN WEST APTS
ANDERSON ARMS
AUBURN VILLA

SICENTENNIAL MANOR
RITTERQOT MANOR

BROOKHOLLOW WEST

BURIEN HALS
cAaLa DE WOODS
CENTURY II APTS
CHARTER MTG £0 FHA PROJ. PC
CHILDREN'S ORTHOPEDIC HOSP
COMMUNITY MEMORIAL HOSP
CYPRUS GARDENS

EAGLES

MANOR

EUCLID APTS
EXECUTIVE ESTATES

FALRLAWN NURSING HOME

FOXCROFT APTS
FULTON WOODE APTS
GROUP HEALTH CO-0OP
GROUP HEALTH CO-0P
HACKBERRY APTS
HEATHERWOOD VALLEY
TOP APTS
HURLEY SO0UTH APTS
HYDE PARK APTS
MANCHESTER HEIGHTS

HILL

MANZANITH MANOR

MARIANNA APTH
MCCORD MANOR

MEAT SPECIALISTS

MISSION TOWERS

PARADISE LARDENS

FHA

PINECREST APT SE&R
PLEASANTON CONY HOSPITAL
PRES JAMES MONROE MANOR

RAINTREE GARDENS

SHAN ANN PLAZA
SKY PARK APTS
SOUND HEALTH

SPRING MEADOW
ST LUKE®S GENRL HOSP
8T MARY'S COMMUNITY HOSP

STRONGSVILLE BR.

BUTTER VILLAGE
EWALLOWS HAVEN (BENITAD
TECHRBUILT CORP
TERRACE APTS
TERRACE MANOR
THE COYTHEES

TOWER HILL APTH

CTR.

PoTEeVIIDO

MATURITY

12-15-2010 103,
a7.
aT.
a927.
a5,
27
av.
95.
91.

05-15-2009
0Dh-15-00D0%
DLh-34%-2009
oDH-1%-2009
05-1%-2009
0L-1%5-2009
BDL-15-200%
12-15-2001

PROJECTS/5BA LOANS

-57=

NNNNEENNENNONNNNNENN NN SN NN NN D N NDN NN B O NN NN NN NN

onrooo

oD%~

(1]

MATURITY

10-01-2003
03-01-2018
pR2-01~2018
D2-02-2018
DE-01-2018
01-01-2019
08-n01-2018
12-01-2017
01-01-2201%
p&-pg1-2018
nl1-25-2022
i12-p01-2001
OD4%-01-2001
12-01-2015
06-01-2018
05-01-2019
10-D1-2018
06-01-~2017
11-01-2028
p2-01-20138
06-01-1998
12-01~-2000
12-01-201%
01-01-2019
08-01-2012
11-p1-2017
D%-D1-2019
n2-01-2019
12-01-2017
10-01-2017
02-01-2019
D6-30-19597
06-D1-2018
N6-01-201Y4
D2-01i-2012
11-01-2013
DE-D1-2013
11-01-2D017
06-01-2D19
p2-0l1-2018
05-01-2002
09-01-2013
08-01-1998
11-30-2013

UNIT

MARKET

UNIT

MARKET

MARKET
VALUWE

1.,52%: 97T%
3349, 309
222,073

1,370,937
HR2, M1
e, E1Y
785,725

2,017,691

1,033,792

937. 416,405

0

MARKET
VALUE

S2%, 127
169,272
833,208
841, 828
1, 255, 663
1.017. %25
3,015, 853

S05, %23

325, 058
1,4%4%2,159
6,660, 831
T 544, 10D
999, 884
252,030
B4&, 789
399, 596
220,370
102,105
606, 537
265, K35
269, 623
875, 260
B27.273
236, 859
297,372
34%., 015
332,389
D4%%, T16
a45, 628
12%, 51%
289, 124
34, 4656
» U0, 105
17%, 919
56858, BG6
8920, 160
667,161
19%, 566
938,120
970, B3
491, 523
103, +8%
722,291
3,996, 391
2,836, 899
137,983
TH95,159
287,130
753, 57%
800, 072
1,001,807
S4a, 523
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FND MGR

611
608
609
610
612
6511
879

F ND

611
612
611
B12
6511
ar9
612
6512
6121
Gl1
612
6512

611
611

6512
612
65121
511
B79
611
611
611
612
612
608
B879
ell
612
612
612
G111

611

FND

611
Bl2

611
6D8
Bl1l2

o R e

MG R

e el el e oy S C oy Iy P Y TP T I T TR T T T TR TR

FPRHEBRPK 0

MORTGCAGES

PAR/SHRS

1,110, 836
1,953, 243
2,032, g03%
1,871.60%
2,535, 412

S49, 227

291, 777

96, 751, 39

MORTGAGES

PAR/BHRS

655, 781
16, 946
1, 699, 145
v, 852, 73%
2,451,123
140,817
116,985
688, 367
FoB. 672
6, 529, W4
1,002,618
1,239,478
595, B9
18, 767. 930
1., 067.675
511, 73%
60,409
243, 952
2.121.701
3,393,456
Th, 24y
268, 952
BTG 108
1,520,725
243, %45
18%, 132
100, 555
122, 860
931,175
175
228, 2972
BTO, 244
159, 049
1,20%, 396

[TyeyT
=
o
o

57. 704, 855

MORTGAGES

PAR/SHRS

1,080,879
7,000,000

BT, 448
2. 55D, 602
2,658, B56
1,915, 032

DESCRIPTION
UNITED CEREBRAL PALSY HOME

YILLA RAINTREE

VIRGCINIA APTS

WAKONDA

MANOR

FHA PROJECTS/SBA LOANS

.

WATERSE EDGE APTE
WESTERN CARE
YAKIMA THNN

SECURITY CLALS TOTAL

DESCRIPTION

COMMONWEALTH MTG
CONTINENTAL MTG
CONTINENTAL MTG
EXECUTIVE HOUSE
FARMER'S HMOME NOTES
FARMER'S HOME NOTES
FIB OF WASHINGTON
FIB ©F WASHINGTON
FIB OF WASHINGTON

FIREMAN"

S FUND

FLEET REnL EST
FLEET REANL EST
FLEET REAL EST

GMAC MTG

GOLDOME

REALTY

FHA & VA RESIDENTIAL

FUNDING
FUNDING
FUNDING

CR CORP

GREAT WESTERN SAVINGS
KEY PACIFIC MTG

KEY PACIFIC MTG

KEY PACIFIL MTG

LOMAS & NETTLETON
METHMOR FINANCIAL
METMOR FINANCIAL

QLD STONE MTG CORPFP
OLD STONE MTG CORP

PEOPLES
PEQOPLES
PEOPLES
PEOPLES
PEQPLES

MTG CO
MTG COD
MTG CO
MTL CO
MTG CO

SEAFIRST MTG CORP
GEAFIRST MTG CORP
SEAFIRST MTG CORP
MTG CORP
BEATTLE MORTGAGE CO

GEAFIR4T

SECURITY CLASS TOTAL

RPESCRIPTION

ALASBKA AIRLINES INC
CORMERSTONE BDLG
NORTHWOOD SQUARE APTS.
PANORAMA MTG SEA 18T
PEFCOQ/RYDER WAREHOUSE MTG
RAINIER BANK -’

RATE

8, gpov

=

PP NUNOREAONOARAF RO OLRNANERE LI E LD

03 i et o

. LhoRA
50D
. 5007
. B00A
L 500%
ooos

RATE

. »50%
L hw8px
.I00%
. Bo0%4
. 3504
. 3507
T50%
21 0%
D504
850/
3204
oA
5D0%
aoov
T50%
29p04
. T50%
.BROY
. BO0DY
. TE0%
. BR5%
. 750%
. 250%
T50%
S2a0%
eTo%4
TROY
poo¥
. 000%
B204
N
M 21103
L Dok
. 7507

MATURITY

09-01-2007
11-01-2018
07-01-2018
08-01-2038
12-01-2017
04Y-051-1993
11-01-1993

MATURITY

10-01-3999
p1-01-1997
Ow-01-2003
0G-01-2D11
08-03-1998
DB-B83-19396
09-01-1998
oy=-01-195995
P1-D1-20D2
o8-01-2003
06-01-1999
06~ 01-19949
03-D1-2000
11-D01-2010
11-01-23001
03-01-2002
01-03-1995
11-01-3998
03-D1-2002
83-01-2002
18-61-2001
p2-D1-2002
11-01-19499
12-01-19989
1g-01-1398
09-01-1993
B3I-01-2D02
12-01-3p01
O%-01-2003
06-01-1999
09-01-1997
09-D1-2003
12-01-2001
pDr-Di1-2002

CONVENTIONAL COMMERCIAL

-58~

RATE

. 125%
. D0D%
.000%
. ¥25%
. B20%4
. 378%

MATURITY

05-01-1986
03-D1-19953
08-01-1993
07-01-1991
06-01-2610
D5-15~-1993

UNIT

MARKET

92.
a1.
82,
107.

MARICET
VAILUE

0%l, 966
241,979
721, 9un
Sh6, 072
165 463
332, 805
281,928

MR
[

a5, 160, 702

MARKET
VALUE

BOY, 322
135, 0349
1, 566, 386
5,232,380
2,352, 08006
135,47y
104%, 571
G442, 555
B3, 246
5,710,277
849, nun
1,215, 03
8D, DL
L4, 863, 0a7
973,252
Y55, D9y
56, 263
2B2, 398
2,785,228
3,102,087
653, 983
245, 075
621,267
410,200
221,153
170,210
91,921
177457
1,762,161
1.591,4Q1¢0
1,153,722
BO2. 59
LG, 201
1, 097.65L2

51, 039, 93

MARKET
VALUE

1,073, 02%
7:356.39)

b71.2383
2,523, 522
2.578,183
1. B9D, 369
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FHD

(12
E12
508
879
611
608
612
612
611

FND

612
611
608
o3 oS
BRO
B11
611
611
511
611
610
612
612
611
611
B7T9
611

612 -

612
508
608
610
6509
51D
612
612
611
B12
611
611
&08

FND

871
611
879
5D8
611
Bl2
B1Y

MGR

1 b e e b

MGR

BRERBEMRBHEMHRRRRBHHERB R RB PR R R R e

MGR

BHEpBBRR O

MORTGAGES

PAR/SHRS

2,309, 582
'+, 166, 342
4,113, 006
i2, 515,000
8, 945, vy
32,876, 556
1,965, 89%
2,840, 8482
3,977,148

9, 363, 618

MORTGAGES

PAR/SHRS

2,
2.
3,

183,
2T,
111,
+ ¥55,
+ 020,
s T27,
» 719,

BE6GT
570
094
528
317
H00
T48
465, 071
036, 586
157, 0%1
1,920, 30%
5,632, 576
4,613,750
4. 706, B%2
3,382, 51%
2,576 B4%0
4,975,127
3, w98, 521
Y, S, BET
732,278
196, 202
619, &6
Y42, 973
328,920
702,011
D49, 399
959, 182
%23, 935
'+, 192, 28%
1, 73%, 6%3
3,042, 703

[REFTY LTIy

96, 956, 192

CORPORATE QBLIGATIONS

PAR/SHRS

CONVENTIONAL COMMERCIAL

DESCRIPTION

RAINIER BANK
RATINIER BANK

RAINIER BANK
SUPERSTITION VISTA

THE BON-BELLEVUE SQUARE
WESTIN INTERNATIONAL
WILDERNESS WEST

15T & EAGLE BLDG

¥TH & VINE BLDG

SECURITY CLASS TOTAL

O MR
gunNnEgWBsooD

RATE

. 000%
. 125%
. 5207
.DD0%
. 820%
, 1504
. T50%
. BT57
. T50%

MATURITY

03-~01-199Y%
06-01-199%
01-31-2009
O4-01-2000
02-01-2003
06-D1-2002
03-01-1991
06-D01-2000
09-01-2006

CONVENTTONAL RESIDENTIAL

DESCRIPTION

CENLAR FEDERAL 5aAY & LOAN
CENLAR FEDRDERAL BAV & LOAN
CENLAR FEDERAL 5AV & LOAN
CENLAR FEDERAL 5AV E LOAN
CENLAR FEDERAL SAV & LOAN
CENLAR FEDERAL S5AV & LOAN
CENLAR FEDERAL SAV & LOAN
CENLAR FEDERAL SaAV & LOAN

CENTRAL EVERGREEN SaV &% LOAN
CENTRAL EVERGREEN S5aV & LLOAN
EVERGREEN SAVINGS & LOAN
FRONTIER FEDERAL 8 & LOAN
GOLDOME REALTY CR CORP
GOLDOME REALTY CR CORP

GREAT AMERICAN FIRSET
METROFOLITAN SAVINGS & LOAN
METROPOLITAN SAVINGS & LOAN
OLD STONE BANK

OLD STONE BANK

OLD STONE MTG CORP

QLD STONE MTG CORP
PRUDENTIAL BANK

PUGET SOUND MTG SERVICING
PUGET SOUND MTG SERVICING
PUGET SOUND MTL SERVICING
PUGET SOUND MTG SERVICING
PUGET SOUND MTG SERVICING
PUGET SOUND MTG SERWVICING
BEAFIRST MTG CORP
SEAFIRST MTG CORP
WASHINGTON MUTUAL SAVINGS

SECURITY CLASS TOTAL

INDUSTRIALS

DESCRIPTION

AMOCD
AMOCD

AMOCO

ASSOCIATED
ASSOCIATED
ASSDCIATED
ASSOCTATED

DRY
DRY
DRY
DRY

GooDS
GOODS
GOODS
GooDs

~59-

Ry Ty T T Ty Ty g Ty R T Ty F ey TaTy Py Y
U"HDMNDUOQODODGOPDQKHPM-FHHPBQOBO

i nd

RATE

. 500
-.500%
5004
. 500%

_500%

. 000%
. 0on%
. D00%
. R30%4

L BQ R

.250%
. R50%
. B25%
. B25%4
. 000%
. 3T75%
. 5p0%
. 3T5%
. 500%#
. 2504
. 3754
. BRSY
. 500%
, 500%
. 8754
.2850%
. T50%
. T50%
. 000%
. 250%
. 359%

RATE

. BT5%
. 3757
. 3T5%
. 8504
. B50%
. 8507
. 85p%4

MATURITY

09-01-200
DY¥-01-~ 20

a
Hh
1
j=]
s
m
osac
HORMOH MR

9
0
0
o
0
o
0
]
9
[

06-25-20

03~01-2010

10-01-2009
08-01-2009
12-01-2009
01-01-2D010
11-p1-2008
05-01-2009
12-01-2009
O4-01-2010
oB-D1-2D09
D3-01-2D010
11-p31-2p09
10-25-2009
10-25-2009
0D6-25-2010
D9-01~-2010
11-25-2010
11-25-2010
0%-01-20310
03-01-2010
10-01-2009

MATURITY

08-01-2D007 -

p3-01-2

UNIT

MARKET

100.
100.
97.
91.
117.
91.
10%.
96.
93.

1
33
7
T
S4
™
61
28
13

UNITT

MARKET

MARKET
vALUE

2,313,008
“,180.703
Y, 021, 422
11, %82, 312
10,515, 649
30,163, 497
2,056, 65%
2,735, 229
3,703,879

87,065,187

MARKET
VALUE

2,166. 708
2,456, 827
3,086, 787
L, B4, 142
1,607,623
1.762.717
2,775, 391
1, %95, 065
%, 592, 8%9
2, 685, ¥}6
1,877,253
B.57%., 252
¥, 619, 51%
%, 712, 723
3,451,717
2,539, 828
4,936, 94
3,447, 529
%, %10, 882
2,672, 968
2.16%, 059
2,622,359
2,406, 94%5
T. 220, 837
5,748, D53
%, 343, 847
1,07%., 6488

460, SAD
4,278,220
1. 786, DBB
2,985, 843

89, 318, 798

MARKET
VAaLUE

10, 342, 560
2,706, 540

Sp2.,180
1l,69%, 857
3,478,917
2,586, 887

89, 203
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CORPORATE OBLIGATIONS INDUSTRIALS -~
WUNIT MAE T W
PAR/SHRS DESCRIPTION RATE MATURITY MARKET YALUE
1,595, 000 B-E MOLDINGHE - SR DEHB BER A 12, 5004 09-15-2002 L6, 00 85,200 -
463, 000 B.E HOLRINGES - SR NOTE 12 . 5007 02-0%-1989 96, 00 W, QD b
3,150,000 BCI HOLDING CORP, 11. 000% O%-15~1996 105, o4 3,308, 791
W. 275, 00D B8CT HOLDING CORP. 11. o000 O%-15-1996 105. 0% . 090, 502
1,925,000 BCI HOLODING CORP, i1l. oDOZ DY -15-~1996 105, o% 2,022,039
10,000,000 CHEVRON COQRP B.T50% 0%-01-1996 896. 25 B, Bas, 8000
475,000 CONGCD INC. 9, 1254 1l1-01-2198% 97, T FEY, 20N
350,000 CONDCG INC. 9. 125 11-01-1999 27, T B2, 2 On
250,000 CONOCO TINC, 89,1257 11-01-19%99 i A Y, 340
iAo, 000,000 DOW CHEMICAL CO. 8, 6257/ DY%.01-2008 85, 59 &, 959, 50U
850, 000 DU PONT E. I, DE NEMQURS & CO & D00% 12-p1-2002 73. 58 625, 89
T15. 000D DU PONT E,XI. DE NEMODURS & LD 6. DDODV iz2-bi-2D01 73. 53 HA6G, 1%7
3,800,000 DU PONT E.X. DE NEMOURS & CO &, 0DDOV i12-01-2002 73.5L8 2, 786, 306
1,080, 000 DU PONT E.I. DE NEMOURS & CO &. Dpov 12-01-2001 73, 55 T¥2,6L3
50,000 DU PONT E.I. DE NEMRURS & GO 6. 000% 12-01-2p01 73. 88 36, T93
7,176, 200 DU PoRNT E.JX. DE NEMOURS & CO 6. 000% l2-01~2001 73. 58 5,230,603
2,399,000 pU PONT E.I. DE NEMOURBE & €0 &, 000% i2-01-2001 3. 58 1A, 765, 552
%, 880,000 pU PONT E.X. DE NEMOURS a CO 6. 0004 12-np1-2001 T3, 58 3,808, %5
6,350, 000 DV PONT E.X. DE NEMOURS & CO & 0002 i2-01-2p01 73. 58 W, 02, 209
5,465, 000 DU PONT E. I, DE NEMOURS & £0 6. 000% 12-01~2001 73. 518 b, 021,509
s, 000 DU FPCONT E.I. DE NEMODURS B CO 6. Dobv l12-g0i-2001 73.54 . 228
wol.000 DU PONT E.T. DE NEMQURSG & CO 6. 0ad+4 i2-0l1l~-2001 3. 58 3w g
3.42%, 000 DU FONT E.I. DE NEMOURS & CO &, 00”7 iz2-pi-2001 73,58 A5
4,250,000 DU PONT E. I, DE NEMOURS & CO 8. 500% ¢5-01-0006 91. 06 $W7
500,000 puy PONT E.I. DE NEMODURS & CO 8. Lo0Y 05-01«20086 21.06 3358 “3
500,000 DY PONT E,. I, DE NEMOURS & CO . 5004 05012006 Bl. 06 S35 %
2,400,000 EASTMAN KOUAK CO &, BRLEY 06-15-2016 Hh. 2 2 [£1.3A i
2,000, 60D EAGTMAN KODAK CO 8. RAGY 06-15-20016 85, 29 1 BG0
1.a008. 040 EASTMAN KODAK CO B. BRLY 06-15-20l16 a5, 29 852, 93y
. 600, 000 EASTMAN KODAK COD 8. 625% 06-15-2016 B&. 29 3,923, 4+78
2,000,000 EASTMAN KODAK CO 8. 62574 BE-1%-2016 a85. 29 1,705, 860 -ﬂ
2,000, 000 EASTMAN KODAK £O B, 625% 06-15-2016 &5 289 1, Y05, 860 b
1.,2100.000 EXXCON CORP 6. 000% 11-031-1997% 80.19 882,145 Y
1,355,000 EXXON CORP 6. 500% 0r-156-1998 &2. 50 1,117, 969
1,000,000 GENERAL ELEC C£O B. 500% 05-01~2D0% 82. BY% 926,410
2,204, 000 GENERAL ELEC €O 8. 500% 85-01-200% a2, 64 2,030,102 ‘?
1,308,000 GENERAL ELEC €O 8 5hRy. DS-D1-2D0%w 92, By 1, 204,333 u
8,009,000 GENERAL ELEC CO 8. 500 85-p1-200% 92. BY% Y.uw11,280 ﬁ
4,000, DDD LCENERAL ELEC €O 8. 500% 05-01-200% 92, 6% X, 705, 640
1,000,000 GENERAL ELEC CO 8.500% 05-01~-200% 92. 6% 926, 410
10,008,008 MARRIOTT CORP B. 625% 02-p1-1996 a7. 57 9,757,400
12,0060, bo0 MCDONNELL DOUGLAS CORP 10. 375 11-03-1992 103. 10 12,372,000 -
10, 000,00D MONSANTD D, 11, 3757 12-15-2015 105. 20 10, 20, 800 ?
%.700. D00 PHILIP MORRIS INC 6. goov 0f-15-2001 71. 58 3, 36%.,02% i
5,000, 00D PHILIP MORRISG INC 9. rod¥ 12-15-1995 101, 01 5. 050, 590 i
500, 000 PHILLIPS PETE COQ B. 8757 11+-15-2000 91. 00 455, Q00
250, 0D0 PHILLIPS PETE CO 8. 37ThH% 1i-15-2pn0 91. DO 227,500
1.100.,0400 PHILLIPS PETE CO 8. B¥HA 11-15%-2000 ©91,. 00 1,004,000 4
500,000 PHILLIPS PETE CO 8. BTLHA 11-15%-22000 $1. 00 w55, 00D i
250,000 PHILLIPS PETE CO B. DTS 1i-~-1%-2000D “X, LD a7, 500 §
500. 000 FPHILLIPS PETE CO B. B1ISA 1l-15-2000 9%. D0 455, D00
10,000,000 RJR NAHRBIBCO INC B. 625 02-15-1996 95. 71 9,571,900
5.000.000 RJR NABILCO INC 9. 3754 o%-D1-2016 g9i.12 W, L, 200
%, 330,000 SBEARS ROEBUCK & €O 6. 0004 05-01-2000 T+. 63 3,231,182 'ﬂ
1,055,000 BEARS ROEBUCK & CO 5. D004 05-01~-2000 . &3 YT, 220 4
50,000 SEARS ROERUCK & LO B. DOOY% g5-01-2000 . 63 261,229 é
2,500,000 SEARS ROEBUCK & CO &. DDDA us-nl-2000 T, 63 1. 865, 925
700, 000 SEARS ROEBUCK & CO 6. 0007 05-01-2000 . B3 522,459
925, 00D SEARS ROQEOUCK & CO 5. GB0% 05-01-~2000 T4%. 63 &80, 392
&0¢. 000 CEARE ROQEHUCK & QO 6. 0007 g5-01-200G0 TW. &3 4wH7, 822 -g
6, 360, 000 SEARS HOEBUCK & CO 6. Do~ p5-p01-~2000 T". B3 Y., 746,813 1
600. 000 SEARS ROEBUCK & CO E. Donw 05-01-2000 ™. B3 WWT7, 822 g
%50, 000 SEARS ROEBUCK & CO 6. DOO¥ 05-01-~-2000 T4. 63 335, 866
b, 300,000 SEARS ROEBULK & CO &. 0bo% D5-D1-~2D00 7+. B3 3,209,391
3,250. 000 SEARS ROEBUCK & QO T. 000" 11-15~2001 80.13 2.60%, 257 ]
3, 500.000 SEARS ROEBUCK & CO T. 000 11-15-2DD1 80.213 2, 80%, 585 ]
6., 250. 000 SEARS ROEBUCK & QO T.4000% 1l-15-2001 80.13 5,008,187 %
6,575, 000 SEARS ROEBUCK & CO 7. 000% 11-315+~2001 80, 13 5,268,613 v
&: 850, 000 SEARS ROEBUCK & CO T.0D0% 11-15-2001 80.13 5,488, 873
250, 000 SEARSE ROEBUWCK & CoO T.0004 11-15-2001 30.13 200, 327
30D, BDD SEARS ROEBUCK & CO T.000% 11-15-2D02 a8N.13 240, 393
X.,200, 000 BEARS ROERUCK & €O T. 000% 11-15-2001 80.13 2, 564%,192 ]
2,000,000 SHELL 0IL €O 8. T50% D5-15-2DD% 852. 9% 1,858,920 -1
2,000, 000 BHELL ©IL €O 8. T50% a5-i5-2008 52. 9% i.8548;920 k
1.00D0, 00D TEXACD INC, B. S00% a4-01-2006 az. 64 B26G., 480
~60- 1 I =




CORKPORATE OBLIGATIONS INDUSTRIALS

UNIT MARKET

FND MGR PAR/SHAS DESCRIPTION RATE MATURITY MARKET VALUE
60 1 %25, 000 UNION PACIFIC CORP 6. 000% 03-01-1992 90,97 386, B22
605 1 3.075. 000 UNIONW PACIFIC CORP &. o00% 03-0l-1992 90,97 2,797,327
606 1 T75, 007 UNION PACIFIC CORP 6. 0DO% 03-01-1992 90. 97 05,017
&0a8 1 250, 000 WUNION PACIFILC CORP 6. 000% D3¥-oir-1992 90, 97 227, wds
&09 1 200, 000 UNION PACTIFIC CORP &, 000% hi-01-1992 90. 97 LB, 440
610 1 %, 625,000 UNION PACIFIC CORP 6. 000% Dl-01-19982 90, 97 o207, 362
fHi11 1 i0.900, 0G0 UNTON PACIFIC CORDP G, D00%A g3-01-1992 90.97 4, 097,000
HL2 1 5,000,000 UNION PACIFIC CORP 6. DDQA 03-01-1992 90, 97 T.2%7,600
BlH 1 300, 0600 UNION PACIFIC CORP &, g0/ 03-01-1992 90. 97 273,910
611 1 1,000,000 XEROX CORP 9. 2504 D2-15-2000 96,59 BDE5, 990
278,923,000 SECURITY CLAES TOTAL ) 243, 906, 39%

CORPORATE QBLIGATIONS ELECTRIC & GAS

- UNIT MARIKKET

FMD MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKET VALUE
511 1 50,000 ALABAMA PWR CO 4. 875% 9-01-1995 75.57 X7, 786
611 1 100,000 ALABAMA PWR CO 8. 5007 07-01-2001 87. 50 8%, 50%
&0y 1 200, D00  ARKANSAS PWR & LT CO 5, 7504 03-01-1996 75, %3 150, 860
6095 1 1,000,000 BNALTIMORE GAS & ELEC CO 7. 1254 01-p1-2002 79 68 796, 800
611 1 1,250,000 BALTIMORE GAS & ELEC CO 7.2504 D%-1i5-2001 81. 0% 1,013,712
G611 1 0. 000 CENTRAL ILL LT CcO . ¥.25D% D3-01-1993 81. 9% %0, 973
611 h 750,000 CENTRNAL ILL PUB EVC CO 7.500% D5-01-2pDp2 &2, 5% B1%9, D50
611 1 100, 000 CENTRAaL ILL PUB SVvC CO 7. 8754 09-01-20021 85. BY B84, 691
611 1 4,000, D00 CENTRaAL PWR & LT CO T.000% 02-01-2001 T6. Tb 3,070,100
879 1 300, 00D CENTRAL PWR & LT €O 7.000% 02-01-2001 76.76 R2Z0, 280
6l1 1 1,341,000 CITIZENS UTILS €O DEL 8.875% D3-01-2005 S1.4%3 1,226,129
60% 1 +85, 000 COMMONWEARLTH EDISON €0 6. 250% 02-01-1998 76. 68 371, 8yl
605 1 65, 000 COMMONWEALTH EDISON CO 6. 250% 02-01-1998 76.68 356. 603
610 1 300,000 COMMONWERLTH EDISON COD 6. 2504 D2-01-1998 76.68 230, 067
612 1 1,750. 000 COMMONWEALTH EDISON CO 6. 2504 N2-01-19938 76. 68 1. 342, 057
211 L 200, 0DD0 COMMONYEALTH ERISON €O 8. 1254 Db6-01-2007 &2, 03 i16%. D6Y%
B0DS 1 250, D00 COMMONWEALTH EDISON CO B.125% 06-01~2007 82,03 205, 080
&bt 1 200. 000 COMMONWEALTH EDISON CO 8.125% 06-01-2007 &82.03 16%, D6%
609 1 150. 000 CGCOMMONWEALTH EDISON CO 8, 125%  06-01-2007 32.03 123, 048
610 1 1,000,000 COMMONWEALTH EDISON CO 8. 125% 06-231-2007 &82.03 a82n, 320
B11 1 1-32005,000 COMMONWEALTH EDISON €O 8.125% n6-p1-2007 &82.03 1, 066, %16
Bl 1 200,000 COMMONWEALTH EDISON ©O B, 125% pe-01-2007 82,03 16%, D&Y
ara 1 700,000 COMMONWEALTH EDISON CO 8.125% 0D6-01-2p007 82,03 574, 22%
600 1 1,900, 00D CONSOLIDATED EDISON CO N Y ¥, 625% 12-01-1993 BD0.91 L.232, TR2
a1 450, 000 CONSOLIDATED EDISON CO N Y 5.900% 12-15-1996 8D0.5D 362,250
611 i » 050, 000 CONGOLIDATED EDRDISON CO N ¥ 5.900% 12-15-19%6 A0, 50 3,260,250
Bl2 1 1.%50,000 CONSOLIDATED EDISON CO N ¥ 5.89004% 12-315-1996 &0.50 1,167,250
87Y9 1 1,000,000 CONSQLIDATED ERISON CO N Y 5.900% 12-15-19896 &0, 50 805,000
601 1 465, 000 CONSCLIDATED EDISON CO N Y 6. 2504/ 08-01-1997 79. 90 371.5%%
605 1 25, 000 CONSOLIDATEDR EDISON CO N Y 6. 250¥ DA-01-1997Y 79,90 1.138. 603
U6 1 125, 000 CONSOLIPATED EDISEON CO N ¥ 6. 2504 08-01-1997 T9.90 99, 877
cgo7 1 190, 000 CONSOLIDATED EDISON CO N ¥V 6. 250% 08-01-1997 79. 90 151,813
608 1 680, 000 CONSOLIDATED EDISON CO N VY 6. 250% @8-01~1997 9. 90 543,333
610 1 1,460,000 CONSOLIDATED EDISON CO N VY 6. 2504 D8~D1-1987 79, 9D 1,166, 569
611 2 150,000 CONSOLIDATED EDISON CO N ¥ 6. 250% (08-031-1997 79.90 119, 853
511 1 50, 000 CONSOLIDATED EDISON CO N ¥ 6. 850% 10-01-19898 '81l.98 “0.9%90
612 1 1,200. D006 CONSOLIDATED EDISON CO N ¥ 6. 8504 10-01-1998 &81.98 2983, 772
6lz2 1 2.000. 000 CONSOLIDATED EDRISON CO N ¥ T.900% 09-01-2001 &7. 36 1,747,380
505 1 1.000, 000 DUKE PWR CO B. 375% 02-p1-1998 79.78 757, 890
&60&8 1 125, 000 DUKE PWR C0O 6. 375% 02-01-1958 79.78 99, 736
611 1 3.000.000 DUKE PWR CO B, 37T5% 02-01-1998 79.78 2,393,670
605 1 2,800,000 DUKE PWR CO 7.3754 12-pi1-20p2 &80.27 2, 2%7, 64%Y%
611 1 1,500,000 DUKE PWR CO 7. 7504 0O4%-p1-2002 &3, .45 1,251,990
e0a 1 1.000,000 FLORIDA PWR & LT CO 6. ?250v 12-0i-1997 B82.00 820, 060
511 1 100,000 FLORIDA PYWR & LT CO 6. 7504 12-.01<198%7 82.00 82, 006
a8ra 1 500. 000 FLORIDA PWR & LT €O 6. 7504 12-01-1997 &2, 00 %10, 03D
a7l 1 10.000, 000 FLORIDA FPWR & LT €O 8. 500% 0l-p1~2004% B8.05 8,805,500
606 1 500. 000 GEORGIA FPWR CQ 7.375% 03-01-2001 77T. B85 389, 285
610 1 500, 000 GEORGIA PWR CO T.375% 0N3-01-2p001 ¥7.85 389, &5
611 1 2,250,000 GEORGIA PWR CO T.3TEL p3-01-2001 77,85 1.751i. 782

B06G 1 340, PDP GEORGIA PWR CO 7

. 5004  DO7-01-2002 81.37 276, H68
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606
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(OS5
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cua
609
611
608
611
879
610
BDS
611
6021
60%
&0Y%
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819
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608
Bl
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611
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GOB
BEll
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DESCRIPTION

GECRCIA PWR €
LGEORCIA PWR C
zULF POWER CO
GULF POWER €O
GULF POWER CO
GULF S5T5 UTXIL
GULF S5TS UTIL
GULF STS UTIL
HARTFORD ELEC

ELECTRIC & LCAS

o]
[#]

5 Co

5 cG

5 £0O
LT €O

HOUSTON LTG & PWR €O

ILLINQIS PWR
ILLINOIS PWR

co
co

JERGEY CENT PWR & LT £O
KAREAS GRS & ELEC €O
KANSAL DAS & ELEC CO

LONG I5LAND
LONG ISLAND
LONLG IL5LAND
LONE E5SLAND
LONG ISLAND
LONG ISLAND
LONG TISLAND
LONG ISLAND
LONDG ISLAND
LONG INSLAND
LONG THLAND
LONG ISLAND
LONLG ISLAND
LOUISEIANA PWR

Labnk afad ol ol nd ol ol o ol o o
A il
poORCAQDOOOSOn
1]
o

LT

]

LOUISVILLE GAS & ELEC
LOUISVILLE GAS & ELEC

MASSACHUSETTS
MASSACHUSETTS
MASSACHUSETTS
MASSACHUSETTS
MASSACHUSETTS
MINNESOTA PWR
MINNESQTA PWR
MISSISSIPPI P
MISEISSIFPI P
MONONGAHELA P
MONTANA PWR C
NORTHERN IND
NORTHERN TIND
NORTHERN GTS
NORTHERN 5T8
NORTHERN ST5
NORTHERN B5TS
NORTHERN 5TS
MORTHERN GTS
NORTHERN S5TS

ELEC
ELEC
ELEG

WR CO
WR coO
Wi CO
]

co
co

PUB SvL CO°
PURB &VC O

PWR €O
PWR CO
PWR £O
PWR COD
PWR CO
PWR CO
PYWR CDO

NORTHWEST NATURAL GAS

ORANGE & ROCK
PACIFIC GAS
PACIFIC GAS
PACIFIC Gas
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
FACTIFIC GAS
PACIFIC CAS
PACIFIC GAB
PACIFIC GAR
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIC GAS
PACIFIL GASB
PACIFIC CAS
PACIFIC GAS

TR prEprRbrbiprphpen

LAND
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
EL.EC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC
ELEC

-2

[T
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. 500%
- 500V
. 5004
-.B0nv
L TBDA

MATURITY

07-01-2002
D7-01-2002
05-01-2003
05-01-2003
05-01-2p03
10-01-1998
10-01-1058
10-01-1998
D4 -01-1997
i11-01-1997
10-01-1998
16-01-1994
08-01-1996
g¥-ul-2002
Qx-01-2002
Ug=-01-14995
O -01-1997%
O4-03i-20D01
DY -DL-2001
Ow-01-20021
09-01-20022
09-01-2002
DY-0L-2002
09-01-2002
gu-01l-200%
05-01-2007
ns-og1-2007
Us-01-2007
03-01-199%
06H-01-1598
BG-01-1893
O¥-01-19498
O%-01-1998
16~01-2002
10-p1-2002
10-01-20902
01-01-1998
01-01-19498
11-01-1997
05-01-20031
06-D1-31998
O -0Y-2001
05-031-2001
05-01-2001
04-01-194906
08-01-1996
08-~-01-1996
08-01~1996G
03-01-2001
0X-01-2001
06-01-2015
11-031-1997
03-01-200%
06-D01-2004
06-01-~2000
06-01-2000
065-01-2000
DE~D1-2000
06-pi-2000
12-01-2000
12-01-2000
12-01-2000
12-01-1999
12-p01-1988
12-D01~1999
12-01-1999
12-03-199%9
12-p1-1599
12-01-1999
iA2-01-2003
l2-p1-2003
12-01-2003
D6-D1~2D00%
PE~-01~-200%
b&6E-01-2005

UNIT

MARKET

.37

.82

.50
Y
J, 50
=1
.3y
. Bb

. 898
.31
.32
.31
.31
.31
.31
BT
. B7
.67
.05
.09
. 09
. D9
. 09
.09
. D3

. B3
. B3
4B
g
. DB

&,
5.

MARKET
val iur

o, BEX
488,230
157, a9z
31%, un
304,230
367, D49
IBT7, BUH
a2p., 557
LTw,. 800

81,530
W32, %27
THE, DS
150, 50¢
199, 820

TV 169
o5, 08
7i8, 6510
387, 14n
550,770
193, 50n
118, K51

D, 05Y
70, 350
TEH0, 350
383,20
Y13, 050
094, 175
941, %16
150, 860
G, 427
w0, 570
126, 295

B, 197
W50, 93%
2%5, 964
2% 5, 96Y
219,513
239, 465
418,155

78, 881
86%, 820
785,870

85,178
511, 062
397, L0585
198, ¥52
425,330

¥9. 501
036, 1BY
E90, 776
185, 2%0
u55, 540
939, 890
431,168

76, 313
H00, 643
293, 8435
807,391
105, 895
195, 521
b5, 323
153, 350
197, 730
968, 8717
612,282
652, 509
028,709
197,730
5573, LY

0, 266
213,412

20,133
397. 460
a¥Y. %12
656, BRS

R
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509
611
612
6Ly
GO6
LOa
6509
611
512
579
65048
871
nLl
BOL
&0
610
BUG
6H1l1
610
611
G006
6511
601
611
608
BDE
610
el
509
6%l
506
[=F-]
6511
612
G05
LGOS
610
611
879
608
600
611
612
871
871
a7l
601
611
511
611
B11
605
b1l1
605
610
B11
871
&60Y%
65038
611
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CORFPORATE OBLIGATIONS
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1.

203,912,000

DESCRIPTION

PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACTIFIC
PACLFIC
PACIFIC
PACIFIC
FPaACIFIC
PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACIFILIC
PACIFIC
PACTFIC PWR

PACIFLIC PUR

PENNSYLVYARLA
PENNSYLVANIA
PHILADELPHIA
PHILADELPHIA
POTOMAC ELEC
POTOMAC ELEC
POTOMAC ELEEG
PUBLXC S5VC
PUBLIC SvC CO NEW
PUBLIC SvVC
PUBLIC SVC
PURLIC SvVC
PUBLIC §vC
PUBLIC §5VC
FUBLIC SVC
PUBLIC SVC
PUBLIC &SVC
PUBLIC S5vC
PUBLIGC SvC
PUBLIC SVC
PUBLIC SV ELEC & GAS COQ
5aN DIEGC GCGAS &
SQUTHERN CALIF EDISON CO
SOQUTHERN CALIF EDISON
SOUTHERN CALIF EDISON
SOUTHERN CALIF EDISON
SO0UTHERN CALIF EDISON
SQUTHERN CALILF GAS CO
SQUTHERN CONN GAS CO

SOUTHERN IMD GAS & ELEC CO
SQUTHWESTERN ELEC PWR

UTAH PWR & LT CO

GAS
GAS
GNS
oas
GAS
GRS
GAS
GRS
GAS
oAS
GasS
mas
GnG
PR
Pyl
PWH
PWR

RO PRaieihop
m
™
m
0

UTAH PWR & LT CO

VIRGINIA ELEC & PWR CO
VWIRGINIA ELEC & PWR CO
WEST PENN PWR CO

WEST PENN P%R CO

WEST PENN PWR CO
WISCONSIN ELEC PWR CO
WISCONSIN MICHIGAN FWR CO
WISCONSIN MICHIGAN PWR CO
WISCONSIN MICHIGAN PWR CO

BECURITY CLASS TOTAL

-53=~

1Y
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ELECTRIC & GAS

MATURITY

06-01-2005
06~01-2005
D6-01-2005
Dh-01-2005
0E-01-~2005
Ub-01-20073
06-01-2003
06-01-2003
06-Q1L-2003
06-01-~-2003
D&6-01-2003
p9-pl-2008
D¥-01-2019
D¥-01-1988
11-131-2007
1i-D01-2007
1i-01-2007
11-01-2007
il-01-2007
0%-01-1998
oE-01-2199
D3-01-1993
03-p01-1983
B5-15-1999
85-15-1999
02-15-2003
06-15-2002
0E-15-2002
06-01-1997
DE-01~1997
06~01-1997
D4-Dl-2002
D4-DA-2G02
B4-01-2002
o4 -01-2002
11-15-2001
1r-15-2001
11-15-20p01
11~-15-2001
11-15-2001
12-01-1998
D2-15-1993
B2-15-1993
09-01-1996
0%-15-1998
03-01-2016
11-15-1996
0% -01l-1902
0a8-01-1998
12-01-1997
D6~-D01-1992
D¥-p1-1993
02-01-1997
01-01-1999
11-01-1997
07-01-1998
07-01-2001
09-15-2015
D8-15-1897
0B8-15-1997
08-15-1997

UNIT

MARKET

MARKET
YALUE

131,337
$10, 430
131,337
451, 473
180, 589
171,372
456, Bod
1, 714, 7a0
H28, %30
1,713,720
w28, 30
856, 990
9,121,700
L., 0bO

62, 343
336, 690
251, 395
B2, 84D
A2, 4w
Bi6G, 146
716, 328
201, 837
W3, 675
135,935
1,100, %27
371,770
386, 552
263, 911
2B5., 436
138,220
451, 9%1
1,367,275
315, 625
2,545,235
BER, 642
O, 700
2%2, 820
566, 580
‘“, 350, 525
Y04%, 700
D7, H30
272, 3538
B35, 502
&9, 120
1%, 526, 450
9,181,300
6, 487,110
11%, 071
1,778, 512
418, 76D
12,1583
41,3130
T35, 340
b1, 61Y%
209, 360
252,165
869, 550
6.812,%37
162, 662
203, 327
1,260, 630

175,803,918

[




CORPORATE OBLIGATIONS . TELEPHONE
UNTT MANRKLT

FND MGR PAR/SHRE DESCHTPTION RATE MATURITY MARIKET VAL UFE

H05 1 3,600,000 AMIIRICAN TEL & TELEG CO . XYL D5~01l-19%9 he, 03 N dFVLALE
[FR+ R0 1 2,175,000 AMEFLTCAN TEL & TELLEG CO G, 5007 Di-grL-1997 ] o075, 018
o7 1 100,000 AMERICAN TFL & TELEG CO S.h500% ni-oi-1997 T, 9 FF M
B1O 1 w00, 0UU BrLL TEL GO Ph 6. rn0s Us-0l-2008 TH. AT I, hdo
6l1 1 600,000 BiZLL TEL €0 PA G. ThO% N-ul-20048 Th.o 638 BRHSL B0
G611 1 2,000,000 BELL TEL CO Pa TOsaNY UGS -01-20103 T DL 1, B, 16D
612 1 1,700,000 BEEL TEL CcQ Pa a.ugdas 03-Q1-200% a5 23 Lo, 0% G
BTS 1 1.000. 000D BLCLL TEL €O PA 8.000% VA~ 1-2009 85, 27 sU2, 3a0
610 1 1,000,000 BELL TEL €0 PA &, 6254 07-01-2006 89, 72 B97, 220
BOA 1 100. 000 CHESAPEAKE & POToMAaC TEL MD 3PN 01-01-206402 59. 14 50,180
6511 1 1.8%50, 000 CHESHPEARKE & POTOMAC TEL MD Y. 3754 fi1-pl-2002 59,18 3. 0%, 830
BU0% 1 200, 000 CHESAFEAKE & POTOMAC TEL MD 5, 87574 06-01-200"% Ju. 87 Lt , 742
605 1 609, 000 CHESAPEAKE & POTOMAC TEL MD 5. 8754 Ob-01-200% F0. 87 31,60
BS 1 750, D00 CHESAPEAKE & POTOMAT TEL WD L, BLA DE-DL-~200U% 0. BY 521,532
611 1 1,625,000 CHESAPEAKE & POTOMAC TEL MD 5. 8754 GG-01-200D4% T0. 87 1,181,653
612 1 1,09, 000 CHESAPEAKE & POTOMALC TEL MD 5 875% 06-01~-200D% 70,87 T3, 436
BOY 1 TTY5, 000 CHESAPLOAKE & FOTOMAC TEL MD 6. B25Y 10-01-2008 70. 36 543, a97
[ZF132) 1 500, o400 CHESAPEAKE & POTOMAC TEL MD 6. BASY 10-03-2008 70, 3o 351,800
608 1 90, 000 CHESAPEAKE & POTOMAC TEL MD 6. ba5%4 10-01-2008 70. 36 I, ThY
&1 1 250. 980 CHESAPEAKE & POTOMAC TEL MD 6. B2LY 10-01-2008 70. 36 175, 502
879 1 ¥5u, 000 CHESAPENKE & POQTOMAC TEL MD B. 6254 10-01-2008 F0. 3165 LHav, 7o
6510 1 1,000,000 CHESAPEAKE & POTOMAC TEL MD 9. 0004 10-g1-20018 88. 53 B85, 330
11 1 2,150,000 CHESAPEAKE & POTOMAC TEL Wa 5. 62574 07-0k-2006 65, 74 1,413, 32%
Bl 1 1,250.000 CHESNPEAKE & POTOMAC TEL Wh 5. 624854 07-01-2006 6HLh. T3 axr1, 700
611 1 100,000 CHESAPEAKE & POTOMAC TEL WA 7. 0007 02-01-2009 3.ty T3, wuv
508 1 750, 000 CINCIMNATI BELL TINC T 3TGA 05-01-20112 7.7 500,370
b1l b 2,500,000 CINCINNATI BELL JINC T.3T5% 08-01-~2011 TR, 1,967,800
612 1 1,300,000 CINCINNATI BELL INC T.3THA 0Aa-01-2011 T8, T 1,023, 308
871 1 3,000,000 GENERAL TEL CO CALIF 10. 3754 06-1%-1997 101. 60 3,048,240
871 1 5,000,000 FaWwAILAN TELEPHONE 10. 500% 10-01-199895 103, 8% 5,192,200
BUE L 250, 000 ILLINOLIS BELL TEL QO th, I7H/L 07-01~-2003 52, b9 147,727
B3 1 11,460, QOO TLLEINQIS BELL TEL CO 8. 000% 12-10-200% 86.15 9,573,361
610 2 1,760,000 ITLLINQIS BELL TEL CO a.o0p00% 12-10-200% 46, 15 1, 516, 328
b1l 2 £,950, 000 ILLINOIS BELL TEL €O a8, 0004 12-10~200% 86,15 5,987,772
Bl2 1 5,100, 000D ILLINDIS BELL TEL €O 8. 0004 iz2-10-200% 86.15 B, 305, 905
601 1 200, 000 ILLINGIS BELL TEL CO a4. 0004 P6-01-2005 83, 23 166, Y66
608 1 1.800.000 ILLINOIS HBELL TEL CO 8. 0007 06-01L~-2005 a3. 23 1.%98, 19%
09 1 5,000,000 ILLINOIS BELL TEL €0 8. 500% O%-22-2026 &87.50D t.,375, 000
BOS 1 300,000 INDIANA BELL TEL XNC Y, 375% 0G-01-2D03 L6, 96 170,901
&6l1 1 650, 000 INDIANA BELL TEL INC 4. 3757 06-01-2003 6. 9i 370,285
611 1 2,250, 000 INDIANA BELL TEL INC 5. 5004 O4-01-2007 BS. 91 1.483,110
6190 1 1,000,000 INDIANA BELL TEL INC §. 00D 10-01-2014% 8l. 25 812, 540
605 1 350,000 MICHIGAN BELL TEL CO 6, 3757 02~-01-2005 73. 50 257, 253
607 1 a0g. 000 MICHIGAN BELL TEL €O B, 3754 0z-p01-2005 73.50 1wz, 002
605 1 1,190.000 MOUNTAIN STS TEL & TELEG CO 5. 500% 0h=-01-2005 67, 0% 797,859
BLlY 1 in0,000 MOUNTAIN STS TEL & TELEG CD 5 5007 0P6-01-2005 67, 0% 67, 0T
610 1 2,000,000 MOUNTALIN STS TEL & TELELD CO 8. 625% Dw-01-20148 55, 22 1,70, 920
601 1 505, 600 NEWw ENGLAND TEL & TELEG €O 6, 125% 10-01-2006 70. 20 354, 550
60% 1 700, 000 NEW ENGLAND TEL & TELEG CO 6. 1254 10-01-2006 70.20 +81. 456
605 1 525, 000 NEW ENGLAND TEL & TELEG COQ 6.128% 10-01-200&6 70.20 368, 592
606 1 600, 000 NEW ENGLAND TEL & TELEG CO 6&6.125%4 10-01-2006 70. 20 Bal., 248
&1t 1 200, 050 NEW ENGLAND. TEL & TELEG CO 6. 1254 10-01-2006 .20 ivd, 416
avi 1 20,700, 000 NEW ENGLAND TEL & TELEL CO 9. poo¥ 03-D1-2026 a89. 26 18, %77. 027
601 I 600, 00D NEW JERSEY BELL TEL €O 5. 8787 12-81-2006 65. 07 390, 456
&0% 1 500. 000 NEW JERSEY BELL TEL CD 5. 875% 12-01-2006 B5. 07 325,380
605 1 1,365. 000 NEW JERSEY BELL TEL €O 5. 875% 12-01-2006 65. 07 888, 287
B0 1 1,100,000 MNEW JERSEY BELL TEL CO 5. 8757 12-01-2006 &5.07 Tih, 8536
501 1 65, 000 NEW JERSEY BELL TEL COQ T.3T754 U6-01-2012 78. 50 51,0828
606 1 700,000 NEW JERSEY BELL TEL CO 7. 375% D6-01-2012 78, 50 549, 542
608 1 3,500,000 MNEW JERSEY BELL TEL €O T.395% 06-01-2012 78, 50 2,747,710
609 1 i.500.000D NEw JERSEY BELL TEL €© 7. 3754 bD6-01~-2012 7&. 50 1,177,590
&810 1 s0n, 000 NEW JERSEY BELL TEL €O 7. 375% 06-01-2012 78. 50 T06G, 554
611 1 400, 000 NEW JERGEY BELL TEL CO 7. 375% 06-01-2012 T8. 50 314, 024
6l2 1 1.350.000 NEW JERSGEY BELL TEL CO T.375% n6-01i-2012 T8. 50 1,059,831
avra 1 350,000 NEW JERSEY BELL TEL CO T. 375% 06-01~-2012 8. 50 2°F%, ¥
[ F ] 1 1,000, 00D NEW YORK TEL CO T, 5007 03-01-2009 ap. 77 av7,vno
879 1 1,500,000 NEW YORK TEL COQ T.500%7 D3-pa1-22pDY9 #0. TF 1.211, 55D
608 1 i.,800, 000 NEW YORK TEL €O . TLDY 12-15-2000 nl. vo 1., 470,700
6L 1 L00.000 NI.W YOHX TCL CO T, THODA 12-15-20046 £81.70 408, 40
bl 1 1,000.0010 Ni'W YORK TEL CO 7. 7507 12-15-2006 a1.v0 817, 0KD
615 1 2,000,000 NEW YOHK TEL €0 7. 7504 12-15-2006 a1.70D H17, 060
879 3 5,700,000 NEW YORK TEL CO 7. THOU 12-15-2006 81. 70 Y. 657, 2%2
609 1 5,600,000 NEW YORK TEL CO 8. 250% 10-15-2015 83. 79 Yo 636,400
611 1 1,000,000 NEY YORK TEL CO 8. 250% 1Dp-15-2015 az. 719 827,930
612 1 &800. 000 NEW YORK TEL €O 8. 2504 10-15-2015 az2. 79 66T, 3%
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TELEPHONE

DESCRIPTION

MNEW
NEW
NE W
NEW
NEW
NEW
NEW
NE b

NORTHWESTERN
NORTHWESTRERN

JOR'THWFESTERM
NORTHWESTERN
NORTHYWESTERN
NORTHWESTERN
MORTHWESTEHRN
NORTHWESTERN
NORTHWESTERN
NORTHWESTERN
NORTHWESTERN
NORTHWESTERN

YORK
YORIK
YOHK
YORIK
YORK
YORK
YORK
YoRK

TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL

OHIO BELL TELEPHONE
PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACTFIC
PACIFIC
FACIFILC
PACIFIC
PACLFIG
PACIFIC
PACEFIC
PACIFIC
PACIFIC
PACIFIC
PACIFIC
PACIFIC

SOUTH
S0UTH
S0UTH
S50UTH
S0UTH
S0UTH
SOUTH
SC0UTH
50UTH
SOUTH
SOUTH
SOUTH
SOQUTH
SOUTH
SOUTH
SOUTH
SOUTH
S0UTH

CE
CE
CE
CE
CE
CE
CE
CE
cE
CcE
CE
CE
CE

CE

SOUTHERN
SOUTHERN
SOUTHERN

SOUTHERN
SOUTHERN
SOUTHERN
EQUTHWESTERN
SOUTHWESTERN
SOUTHWESTERN
SQUTHWESTERN
WISCOHMSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN
WISCONSIN

CENT

NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEST
NORTHWEET
TEL & TELEG
TEL & TELEG
TEL & TELEG
TEL & TELES
TEL & TELEG
TEL & TELEG
TEL & TELEG
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
NT BELL TEL
BELL TEL &
BELL TEL &
BELL TEL &
BELL TEL &
NEW
NEW

BELL
NT
NT
NT
NT
nNT
NT
NT
NT
NT
N
NT
NT
NT

BELL
BELL
BELL
BELL
BELL
BELL
HELL
BELL INC
BELL INC
TEL €O

INC
INC
INC
INC
INC
INC
INC

TEL
TEL,
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL
TEL

BEL L
BELL
BELL
BELL
BELL
BELL
BELL
BELL
BELL

co
co
co

TEL €O

ENGLAND TEL €O
ENGLAND TEL CO
BELL TEL
BELL TEL
BELL TEL
BELL TEL

co
co
co
co
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FERREN

A
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MATURITY

10-15-2015
D8-15-2012
08-15-2012
Nny-15-2012
U8-15-2012
p8-15-2012
06-15-2016
05-15-202%
D9-el-2001
0s-01-2000
B9-01-2001
09-01-2001
D9-01-2001

DA-01-2018
na-01-2018
0a2-01-2013
1i1-p3-2002
07-01-2003
07-01-2003
07-01-2003
07-0l1-20493
10-02-2006
1r1-01-2081%
11-01-1999
11-01-19949
11-01-~-1999
1i-01-1998
11-01-1999
11-01-199D
11-p1-1999
12-01-200%
12-01-200%
12-01-200%
12-01-200%
1d-01-200%
1#-01-200%
OH-01-2013
08-01-2013
03-01-2017
03-01-2017
11-01-2001
O4~-15-2D16
04-15-2016
O4-15-2016
DY -15-2016
12-01-2001
i12-01-20P01
03-15-2016
03-15-2016
03-15-2016
03-15-20156
L2-01-2007
02-01-2007
02-01-2007
p2-p1r-2007
02-01-2007
02-01-2007
02-01~-2007
n2-pxr-2007
02-01-2007
08-01-200%

.30

BWHWHWWWL
[~3-1-3-}-%-F-7-7.]

[ RN

P

W

1'
2.
3.,

5,
2.

MARKET
VALUE

827, 930
126, 883
w80,307
W22, 95
W, 9% 5
A3, 767
B 5%, 790
800, 00O
250, 7Y
715, B%0
50, D094
57,251
143,128
572,812
073, 460
99,372
925, 427
86%.,110
L36G, BTY
86, 11
028,300
%37, 650
5EB., 945
568, 945
050, 360
050, 360
700, 240
891, 810
w45, 805
Y45, 905
17a, 132
299, 892
536, 336
o%9, 622
032, 657
663, 675
01s
084
455, 748
389, 566
E2D, 140
0os
_ 007
B&6G. 182
265, 707
568, 501
885; 690
715, 898
531, %1%
2, BB 5
171,290
256, 935
835, 440
a3is5, ¥4 po
895,770
B2%. 980
309, 94y
$03, #66
413,480
B2, 797
872,329
344, 908
495, 301
218, 067
049, 834
76. 302
228, 906
76,302
76,302
381, 510
381,510
907, 550
381,510
381,510
36,904




FND MGR
608 1
612 1

FND MGR

510
B71
B71
601
504
871
608
610
611
601
G0
606
612
Bl
Bla
60%
608
611
612
879
604
608
611
61%
871
871
871
6511
871
871
601
€0
605
608
607
sog
509
610
611
879
602
611
612
879
501
608
611
612
611
B12
871
871
6509
611
612
879
611
601
605
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CORPORATE ORLIGATIONS

PAR/BHRS

200,000
2,700,000

A4 0. %51, 000

DESCRIPTI

WISCONGIN T
WISCONSIN T

SECURITY CL

CORPORATE OBLIGATIONS

PAR/SHRS
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DESCRIPTI
AETNA LIFE

AMERTICAN EXPRESS CREDIT CGOGRP
CREDIT CORP

AMERICAN EX
ASGOCIATES
ASSOCTIATES
ASSOCIATES
BANK OF Cal
EaNK 0F CaL
BEANK OF cCcalL
BANKAMERICH
BANKAMERICA
BANKAMERICAH
BANKAMERICH
BANKAMERICH
BANKAMERICA
BENEFICIAL
BENEFICIAL
BENEFICTAL
BENEFICIAL
BENEFICIAL
CITICORP
CITICORP
CITICORP
CITICORP

TEL

onN
EL coO
EL Cco

ASS TOTAHL

EPHONE

6
6B

RATE

. 2507
. 2507

BANKS & FINANCE

ON
& CAS CO

PRESS
CORP N, A
CORP N A
CORP N. A,
IFORNIA
IFGRNIA
IFQRNIA
coRpP
CORP
CORP
CORP
CORP
GCORP
CORP
CORP
CORP
CORP
CORP

CREDITHRIFT FINL CORP.

FIREMAN'S F

UND CORP

FIRST INTERSTATE BANCORP
FORD MOTOR CREDIT €0O.
FORD MOTOR CREDIT €O.
FORD MOTOR CREDIT €O

GENERAL
GINEFRAL
CONEKAL
CENERAL
GENERAL
GENEHRAL
GENFERAL
GENERAL
GENERAL
GENERAL
CENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
LENERAL
GENERAL
GENERAL

ELE
ELE
ELE
ELE
ELE
ELE
ELE
ELE
ELE
MTR
MTR
MTR
MTR
MTR
MTR
MTR
MTR
MTR
MTR
MTR
MTR

MTR

LLEC

MTRE
MTRS
MTRS
MTRS

CREDIT
C CRLDIT
C CREDITY
C CHREDIT
€ CREDIT
¢ CREDIY
£ CREDIT
€ CREDIT
€ CREDIT
€ CREDIT
S ACCEPT
5 ACCEPT
5 ACCEPT
5 ACCEPT
5 ACCEPT
g ACCEPT
S5 ACCEPT
S ACCEPT
S ACCEPT
S ACCEPT
5 ACCEPT
5 ACCEPT
ACCEPT
ACCEPT
ACCEPT
ACCEPT
§ ACCEPT

CORP
CORP
CORP
cCoRp
CORPpP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
COoRP
CORP
CORP
CORP
CORP
CORR
CORP
CORP
CORP
CORP
CORP
COoRpP
CORP
CORP

HOUSEHOLD FINANCE CORP
HOUSEHOLD FINANCE CORP

56—

N

PHE RN
FFNENNROUREEE BRI

B ppRR
FANEARAN N AHEBBEDNEOBENNNNNENN NN FFDEOE D

MATURITY

N8-01-2004%
oa-0D1-200%

MATURTITY

ip-15-a2007
03-01-1997
Gy -15-1991
D6B-15-27001
Ou-15-24001
D6-15-2001
12-15-19489
13-10-15389
12-15+-1989
14-01-2003
1a2-01-2003
12-01-2003
12-01-2003
12-01-2003
02~-15-2005
07-15-2002
0D7-15-2002
07-15-20602
07~-15%-2p02
07-15-20D2
06-15-2010
06-15~2010D
0B-15-2010
DB-15-2010
01-15~-1997
0l-15-2018
D3-~01-1991
GH-~15-1903
12-01-2002
04-15-14995
11-01-2001
li-0l1-2001
il-0l-2001
A4-01-2001
11-01-2001
11-01-2001
11-031-2001
11-01-2001
11~031~2001
11-D1-2001
11-01-19488
11-01-19938
11-01-1998
11-01-1988
11-15-2006
11-15-2006
11-15-2006
11-15-2006
0$5-15-1991
05-15-1891
12-D1-1989
049-901-1995
P2~01-20058
g2-031-2005
p2-pl-2005
02-01-2005
06-01-2005
§9-15-1993
09-15-1993

UNIT

MARKET

TH.
TS

an
an

UNIT

MARKET

BT
133

28

[
T,
72,
9.
80.
buo.
¥,

5.

42
30
a9
74
75
75
oo

.

tﬂw‘

MARKET
VAL UE

147, 6156

1,984, 216

::..-_.—:—:'_-.:I

189, 200, w54

MARKET
VALUE i

79
KA
ano
13
At
049
BY73
963
0
1490
350
963
asa
564
5404
032
250
179
183
5156 -
633
510
Y71
507
309
500
700
34y i}
200
[L L
(TR
130
6595
wyia §
ans h
Y$ivd
vio
G811
GHos
303
BE5
679
930
as:
975 ;
226 #

Hr 8,
adu,
a0,
WO,
aul,
275,
270,
T6E,
14,
L L
S84,
112.
B4,
199,
LOT5,
-
. 508,
175,
» 3209,
103,
603,
Giv.
130,
35,
LT
875,
750,
331,
133,
611,
BET.
2, 099,
3,140,
1.
1=}

6,
a,

o,

- |

P

2159,

T
S 120,
BfY.
769,
Wi,
D93,
Y39,
as3.
ara,
615,
V6.
971,
863,310
863,310
195, 7

329,957




CORPORATE OBLIGATIONS BANKS & FINANCE

UNTT MARKET

FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKET ValLUE
507 1 210,000 HOUSEHOLD FINANCE CORP 4. 875% D89-15-1993 az2. 07 172,365
E0% 1 525,000 HOUSEHOLD FIMANCE CORP %, 8754 -09-15-1993 82. 07 430,911
610 1 400, 000 HOUSEHOLD FIMNANCE CORP . B75% 09-15-1993 82. 07 328, 316
611l 1 775, 000 HOUGBEHOLD FINANCE CORP . 8784 09-15.1993 82. 07 636,112
612 1 215,000 HOUSEHOLD FINANCE CORP e, ATLA p9-15-1993 a82. 07 S 2hB, 548
ary 1 523,000 HOUSEHOLD FINANCE CORP ', BTFLA 09-15-1993 82. 07 29,273
B71 1 10. 000, 000 HOUSEHOLD FINANCE CORP T. 7507 0D6-15=-39%7 &84, 02 8,903,300
60v 1 100,000 HOUSEHOLD FINANCE CORP 7. 750% 10-01-19989 86. 0% 86, o040
a09 1 500,000 HOUSEHOLD FINANCE CORP 7.7504 10-~01-1999 &86.0% w30, 200
612 1 50, 00U HOUSEHOLD FINANCE CORP 7.7?50%  1D0-D1-1999 a6, 0% &45s, 300
Bly 1 100,000 HoOUSCHOLD FINANCE CORP 7.75074  16-01-1999 H6. 0% 86, 040
849 1 550, 000 HOUSEHOLD FINANCE CORP 7.9504 10-01-1999 &6. 04 473,220
611 1 1.2%0, 000 HOWSEHOLD FINANCE CORP 8. 500 O%-01-2002) [ 13- & | 1,122,375
B12 1 700. 000 HOUSEHOLD FINANCE CORP g. 50D% Ot-0D1l-2003 89, 79 Bip, B30
a71 1 5,000, D00 HOJUSEHOLD FINANCE CORP ‘9. B625% 11-01-1992 101, 99 5, 099, 650
601 1 500,000 XTT FINAWCIAL CORP. 8. 375~ 03-01-2007 85.79 +28, 960
606 1 500,000 - ITT FINANCIAL CORP. 8.375%4 03-01i-2007 B85.79 423, 960
608 1 1,000,000 ITT FINANCIAL CORP, 8, 3754 03-01-2007 85,79 BL7., 920
GOLs L 50, 000 MANUFACTURERS & TRADERS NB 4, 7T50% 06-01-19950 838, 00 %4, 002 -
606 1 50, 000 MANUFACTURERS & TRADERS NB W, 7504 B6-01-1990 88. 0D ‘%, 002
607 1 25,000 MANUFACTURERS & TRADERS NB Y. 7504 PE-01-1990 88. 0D 22,001
610 2 250, 000 MANUFACTURERS & TRADERS NB %, 750% 06-01-1990 88. 00 220, 010
612 1 800, 000 MANUFACTURERS & TRADERS NB 4. 78504 DE-D1-1990 &8.00 T7O0%., D32
607 1 50.000 MANUFACTURERS HANOVER CORP 8. 125% 03-p83-2p00% T8, 73 39, 366
611 1 1,400,000 MANUFACTURERS HANOWER CORP 8.1254 03-01-200% 78.73 1.102,2%8
£01 1 100,000 MANUFACTURERS HANOVER CORP 8.125%4 08-15-2007 T7.22 77,223
604 1 500,000 MANUFACTURERS HANOWVER CORP 8.125% 08-15-2007 77. 22 386,115
608 1 500,000 MAMUFACTURERS HANOVER CORP 8.1as5% 0B8-15-2007 77,22 386,115
610 1 900, 000 MANUFACTURERS HBANOVER CORP 8. 125% b8&-15-2007 77, 22 695, 007
Bl2 1 g00. 000 MANUFACTURERS HANOVER CORP B.125% pE-15-2007 T7. a2 695, 007
614 1 100,000 MANUFACTURERS HANOVER CORP B.125% 08-15-2007 77.22 V7,223
&0y 1 56, DOD MANUFACTURERS N B DETROIT 4. 6504 09-15-19a89 98.138 5%, 985
612 1 518,000 MANUFACTURERS N B DETROILIT ‘. 6504 09-15-1989 98,18 508,619
608 1 1,000,000 MORGAN JP & CO. 7.100% 11-15-1991 95. % 857, 490
608 1 5,000,000 PITTSBURGH NATL BANK DEP. 7.2504 12-17-1990 9&6. 9% %, 847,350
609 1 10, 000.000 PITTSBURGH NATL BANK DEP. 7.2504 12-17-1990 96, 94 9,694, 700
511 1 5,900,000 REPUBLIC NEW YORK CORP 8. 3I¥54 02-15-2007 86. 56 5.107.453
Bla 1 2,000,000 REPUBLIC NEW YDRK CODRP 8. 3754 02-15-2007 &85. 56 1,731, 3%0
eba 1 5,000, 0040 SAFECO CORP 10. 750% 09-15-1995 106, +4% 5,322,000
609 1 32,000,000 BAFECO CORP 1D. 7504 09-315-1995 106. 4% 3,19%,200
610 1 2,000,000 BAFECO CORP 10, 7504 09-15-1995 106. 4% 2,128,800
B0Y 1 550,000 SEAFIRST CORP 9, 25074 06-01~2001 B3. 63 460, DOY
612 1 1,000,000 SEAFIRST CORP 8. 250% 06-01-2002 &23. b3 836, 380
615 1 450, B0D SEAFIRST CORP 8. 250% 06-01-2001 83. 63 3ITE. 371
6lz2 1 1.000., 000 SEAFIRST CORP 10. 500% 06-01-199CG 102. 00 1,020,000
6501 1 175, 000 SO0VRAN BANK NA 7.800% 10-01-1896 87.07 152,376
(2300 S § X25. 000 SOVRAN BANMK NA 7.8007%4 10-01-1996 87, .07 282, 38%
BOEG 1 150,000 SOVRAN BANK NA 7. 800% 10-01-19%96 87. 07 130,608
608 1 1,100,000 UNION BANK OF LOS ANGELES T. 3504 02-01-2001 79, 33 872,707
Bl 1 1.000,000 UNTON BANK OF LOS ANGELES 7.350% 02-02-20D1 79. 33 T93, 370
612 1 2,200,000 UNION BANK OF LOS ANGELES T. 3504 D2-01-2002 79, 33 2, THE Y
Bl 1 150,000 UNION BANK OF LOS ANGELES 7.350% 02-01-2001 79. 33" 119,005
615 1 600. DO UNION BANK OF LOB ANGELES T.350% p2-01-20021 798, 33 76, p22
8T1 1 10,000,000 WELLS FARGO BANK 13. 5007 D9-15-1991 1D00. 92 10,092, +00

A45, 949, 100 BECURITY CLASS TOoTal 221,102, +1%

CORPORATE OBLIGATIONS TRANSPORTATION

UNIT MARKET

FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKET VALUE
a7l 1 10,000,000 BURLINGTON NORTHERN INC 8. 625% 02-01-1996 9SB8. 28 8, 828, 300D
611 1 25,000 GREAT NORTHN RY CO 3. 1254 01-01-2000 53. 50 13.375
606 1 500,000 HOCKING VALLEY RY €O . 500% 07-01-1999 &5, 50 327,500
611 i 25. D000 LOUISVILLE & NASHVILLE RR CO 2. B75% D4%-01-2DD03 46. DO 11,500
601 1 Y74%. 000 PULLMAN LEASING CC 12. 2504 O06-01-2000 105. 76 501, 33%
s04 1 1,039,000 PULLMAN LEASING CO lz2. 2504 D06-01-2000 105.76 1,098,917
606 1 805. 0002 PULLMAN LEASING CO 12.250% 06-01-2000 105, 76 851,422

-67- | it




CORPORATE OBLIGCATIONS

FND MGR PAR/SHRS
609 1 1,%04%, DoD
51 1 242, 000
611 1 25, 000
DR 1 372,000

FNI

611
av9
611
879
E11
&12
879
609
610
Bll
879
bl2
612
612
611
ar9
611
879
612
611
612
612
avg
b1l
BOO
61
611
b1l
879
611
611
6l2
B79
612
Bl2
615

FND

6Da
611
6811
607

607
615

MGR

HR R R R e i b S b b 3 2 5 1 S b | 1 15 b e b e e e

HRpHRREee O

=

1%, 911,000

CORPORATE QBLIGATIONS

PAR/SHRS

823,465
328, 386
1,501,038
o0, 276
b9, 230
9348, v60
367, +53
oon
ogoo
goo
oog
5, 686, 13%
000
ooag
oo
goo
1,130,454
1,739,160
2, 74, 30Y4%
133, 329
735,470
15,131, 815
571,883
5po, 000
2,300,000
029, 399
S5, 864, 043
5, 60%. DTS
1,405, 980
8, 5948. D5Y
865, 800
5,500, 000
5,500,000
1,630, 000
3,622, 895
183, D016

B,

=Y
o

10%, 843, 128

CORPORATE OBLIGATIONS

PAR/SH

1.,p00,
1,300,
2,900,
50,
650,
150,
iT58.

ceeDnos R
nooSsneo @
ooooooo

6. 225,

=
a
[=]

TRANSPORTATION

DESCRIPTION RATE MATURITY
PULLMAN LEASING CO 12. 2504 O0b-01-2000
PULLMAN LEASING €O 12. 250+ NeE-01-2000
S5Q0UTHERN PAC RR €O 2. 7504 01-01-19%6
SO0UTHERN RAILWAY CO 8 2507 05-01-19849
SECURITY CLASS TOTAL

PRIVATES - IMNDUSTRIALS

DESCRIPTION RATE MATURITY
ARDPROP INC 8. 5004 12-30-1949%
ARDPROP INC 8. 5004 12-30-1994%
ATLANTIC RICHFIELD €O 8. 8757 12-17-14995
ATLANTIC RICHFIELD CO &. 8¢5% 12-17-15995
B F PROPERTIES 7. 500% 02-25-2002
B F PHOPERTIES T. 5007 D2-25-2002
B F PROPERTIES T. 5004 0e-25-2002
BETHLEHEM STEEL 8. %50/ 0D3-01-2005
BETHLEHEM STEEL 8. %504 p¥-01-2005
BETHLEHEM STEEL 8. 4504 0X-01-2005
BETHLEHEM STEEL 8. %50 DF-01-2005
BRoOAD RAFAEL PROPERTIES 10. 2504 Be-01L-2000
CARNATION CO 5. 000% D%-01-1961
CHEWVRON PIPELINE 8. 2504 0D7-01-2001
COLONIAL PIPELINE 7. 875% 06-01-2002
COLONIAL PIPELINE 7. 875% 06-01-2002
DIMONT CORP 9. 8754 03-01-2006
DIMONT CORP 9. 8757 03-01-2006
FIRST WARD PROPERTIES 8. 0004 11-15-2006
FOOD MAKERSE & 7T50% 11-01-1898Y
HUGAS CORP 9, 3754 09-22-194985
LIMAR / GAFEWAY 13. 5407 o%-Dl-200Q9
NACCO MININMNG 8. 000 06-01-1997
NORDSTROM INC 1%, 2507 12-01-1992
PENFORD PRODUCTS €O, 8. 7507 A0-31-13%90
PENNEBIRD ASSOC 9. 6254 03-01-2005%
FENNCADIA ASHKQC 9. 6254 0't-01-200585
PERNNCOVINA AGSOC S, BRAGA % -01-2005
PENNCOVINA ASSOC 9. B25Y ab-01-2005
PENNHARPER ASS50C 9. 625 D3-01-2005
SURWAY ASS5S0C [(SAFEWAY)D 13, 90o% D¥-01-2005
SURWAY ASSOC (SBAFEWAY) 1Z. 9004 o-B1-2005
SURWAY AS50C (SAFEWAYD) 13. 9004 o4-01-2005
UNIV OF PUGET SOUND 8. 5004 07-01-2002
VA PENN PROPERTIES 7. 7507 D3~-01-2003
VA PENN PROPERTIES 7.750% 03-01-2003

SECURITY CLASS TOTAL

PRIVATES -

ELEC & GAS

DESCRIPTION RATE
CENTHAL LA ELECTRIC %, THDA
COMMONWEALTH EDISON CO 5. 150%
DUKE PWR CO Y. 5007
PENN PWR & LT Y%, 6257
FHIL SWBURBAN WTR . BDDY
PHIL SUBUREAN WTR 5. 5007
PHIlL SUBURBAN WTR 5 50D%

SEGURITY CLASS TOTaL

-58~

MATURITY

09-01~-1985
11-01-1996
0R2-01-1995
0X-01~-199Y
11-01-1596
11-01-314996
1A-01-1996

UNTT

MARKET

105,
105,

55,
i100.

76
76
25

be

UNIT

MARKET

84,

a4, :
an., .

MARKET
YALUE

1,%8%, 965
255, 955
1%, 562
374, 090

1. 761, 9237

MARKET
vaLUE

B10, 2G5
3%, 106
1,%7H, bl
393, FT6
12, 936
825, 873
323,370
670,131
B70.131
3,031,970
335, 065
5. 8307, 020
100, 8924%
592, 03Y%
994%, T4 5
248, 907
1,128, 690
1, 736. 446
2,403,757
135, 579
ThHE. 568
18, 936, 393
Hh, 148
11,703, 090
2,278,978
Yo 06, 126
5, 787,912
3, 550, 516
1,388,207
S, 8%, 288
12, B%0. 457
T, 046, B2D
T, 0%6, 820
1,480, 985
3,159,017

159, 588 .

112,436, 933

MARKET
YALUE

211,360
1,082,870
2,369, 880

#1l.,151

509, 047

117. %72

137. 081

5,038,832
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CORPORATE OBLIGATIONS TELEPHONES. - PRIVATES

UNIT MARKET
FND MEGR PAR/SHRS DESCRIFTION RATE MATURITY MARKET YALUE
606 1 Y60, 000 GENMERAL TEL C£G IND 6, 250% 07-01-1997 8l.69 326,732
&08 1 1l.0n0,.000 GENERAL TEL 0 NW 6. 2504 08-01-1998 76.15 761,520
611 1 1,700, 000 GULF STATES UNITED TEL 7. 700% 07-Nl-20028 86,98 1,478,813
612 1 1,700,000 GULF STATES UNITED TEL 7.700% D7-01-2002 86. 94 1,473,813
B12 1 820,000 GULF STATES UNITED TLL 9. 3754 o%-01-2800 9%, B0 783,100
611 1 &40, 000 NORTHERN STATES TEL 5. 000% 12-p1-1999 91,70 TR, I0%
612 1 1,525,000 UNITED INTERMODUNTAIN TEL 11. o004 10-01-1999 10%. 66 1., 596,141
508 1 a0, 000 UNITED TEL INDIANA 7. 7507 p2-01-2002 B6H. 79 729,078
HLZ 1 1,680,000 UNITEDR TEL INDTANA T.%50%. DR-01-2002 86, 7Y A, 530,156
611 1 1,554,000 UNITED TEL MISGOURI 9, 625% 10-01-2000 L L 1,466,136
B1L 1 Hairg, 992 UNITED TEL PENNSYLVANTA 9. 7507 P6E-D1-2000 9%. 88 789, 5349
12, 899, 999 SECURITY CLAGS T0TaAL 11. 638, 39%
CORPORATE OBLIGATIONS FINANCE - PRIVATES
UNIT MARKET
FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKET VAL UE
611 1 10,000,000 BAFECO CREDIT CORP 12, 250% D3-01-1993 107. 58 106G, 798, 0D0
611 1 5,000,000 SAVINGS BK OF PUCET SO0UND 1a. 750% D1-13-199% 113. 96 L, 683,300
611 1 8,000,000 SEATTLE TRUST & SAVINGS 10, o000+ 09-01-31992 100. 00 8,000,000
23,000, 000 SECURITY CLASS TOTAL ' 2%, 496, 300
CORPORATE OBLIGATIONS TRANSPORTATION - PRIVATES
UNIT MARKET
FND MGR FPAR/SHRS RESCRIPTION RATE MATURITY MARKET valLUE
612 1 T, 2%6, 973 CHICALQ B NW RR 13. 500% 02~01-1998 12D. 67 8, TH5, 7%
879 1 “, 206,27 CHICAGOD K NW RR 13. 5004 02-D1-1998 120. 67 L.,100, 225
608 1 B, 256,677 CHICAGOD & NW RR 14, 75D% 08-01-1998 127, 97 &, 006,919
609 1 6, 256G, 677 CHICAGO & NW RR 14%. ¥50% 08-01-1998 127. 97 8, 006, 919
612 1 20.021.3%5 CHICAGO & NW RR 1%, 7504 08-01-1993 127. 97 25,622,116
a79 1 2,425, 053 CHICAGO & NW RR 14, 750% 08-01-1958 127. 87 3,103, %37
611 1 B, 487, 222 HAWAIIAN AIR LINES 13. 750% 01-15-1986 119, 91 7,779, 282
ela 1 6,022, 69% HAWAIIAN AIR LINES 13. 7504 01-15-199%6 119. 91 7,222,235
879 1 +, 342, 875 HAWAIIAN AIR LINES 13. 7504 01-15-1996 119. 91 5, 207, 965
609 1 &, 043,798 ILLINOIS CENTRAL GULF 13. 0p0% 01-01-1992 111. 3% B, TAD, 226
608 1 6, 505, 968 ILLINOIS CENTRAL GULF 13. 0007 01-01-1995 115, 07 T, 9%6, 97Y
606 1 137,500 TRAILER TRAIN CO 8. 7504 01-15-1989 1D0%. 62 143, 853
B11 1 825, 002 TRAILER TRAIN GO 8, 7504 01~-15~1989 10%. 62 863.113
612 1 412, 501 TRAILER TRAIN CO 8. 7507 01-15-1989 10%. 62 431, 559
60Y 2 B4, 4%% TRAILER TRAIN CO &, 75D0% D%-D1-198%9 102. 53 w5.571
611 1 222,222 TRAILER TRAIN CO 8. 7504 0%-p01-1989 102. 53 227, 855
Bl2 1 111,111 TRAILER TRAXN CO 8, 7504 bw-01-~1989 1D2. 53 113,527
614 1 #3,333 TRAILER TRAIN CO 8. 750% 0%-01-1989 102. 53 34,178
615 1 33,333 TRAILER TRAIN CO 8. 1s5D0% 0%-01-1989 102. 53 3%, 178
BO& 1 133, 333 TRAILER TRAIN CO 8. 7507 07-15-1989 105. 25 140,335
611 1 133, 3353 TRAILER TRAIN €O 8, 750% D7T-15-1989 105, 25 140, 335
78,321,777 SECURITY CLASS TOTAL 95, 645, 791




FND

612
612
G601
605
E04%
605
234§ )
611
611
611
Bl

879

Gl2

512

612

611

B9

605
610

615
5] R 2]
611
B89
611
610
el2
611
Bi2
608
610
E15

MGR

e e ] o e o e e e ol T o Y o e e ol o Ll L ] ] Ty T O T I T U T R ST U U S P ITE TSN

&8,

FOREIGN QHLIGATIONS

PAR/SHRS
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DESCH

ALBERTA
ALBERTA
HBRITISH
BRILTISH
BRITISH
BRITIOH
BRITISH
BRITISH
BRITISH
BRITISH
HBRITISH
BRITIGOH
BRITISH
MANIT OB
MANITOB
MANITOR
MANITOR
MANITOR
MANITOB
MANITOB
MONTREAM
MONTREA
MOMTREA
MONTREA
NEW HRU
NEW BRLU
NEW BERU
NEW BRU

IPTION

GOVT
GOV
COLUM
coLum
COoLUM
COLUM
coLUM
COL UM
COLUM
COLUM
COLUM
COLUM
COoL UM
A HYDR
& HYDR
N HYDR
A HYDR
# HYOR
i HYDR
A HYDR
L CITY
L CITY
L CLTY
L CITY
NSWICK
NSWICK
MSWICK
HNEWICK

TEL
TEL
8Ia
BXA
RInA
BIn
BTA
BIA
RIa
BIa
BIA
Bin
BIA
C EL
o EL
O EL
O EL
Q EL
0 EL
o EL

COoA
ELE

ELEC PWHR COMMN

PRO

CANADIANS
COMMN

COMMN

HYDRO A PWR
HMYDRO & PWR
HYDRO & PuR
HYDRO & PWR
HYDRO & PUWR
HYDRO & PWR
HYDRO & PWR
HYDRG & PWR
HYDRD & FWR
HYDRO & PwR
HYDRO & PWR
EC BRD

EC BRD

EC BRD

EC HBRD

EC BRD

EC BRD

EC BRD

HIGHER ED
C PWR COMMN

vV ChA

NEWFOUNDLAND LAB FWR
NOVA SCOTIA FROV CDA .
NOvVAa SCOTIA PROV CDA

ONTARIO
ONTART
ONTAItITO
ONTARILO
ONTARIO
ONTARIOC
ONTARRIG
ONTARIO
GNTARIO
ONTARIO
ONTARIO
ONTARIOD
ONTARIO
ONTARIO
ONTARIQ
ONTARIO
ONTARIO
ONTARIO
ONTARIO
ONTARIO
DNTARILIOD
PNTARTO
ONTARLOD
QUEBEC
QUEBED
QUEHEC
QUEBRFEC
QUEBIZC
QUEDEC
QUEBEC
QUEBEC
QUEBEC
QUEBEC
QRUEBEC
QUEBEC

PROV
PROV
PROW
PROV
PROV
PROV
PROV
PROV
PROV
FPROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
PROV
HYDRO
HYDRO
HYDRO
HYDRO
HYDRO
HYDRO
HYDRO
HYDROQ
HYDRO
HYDRO
HYDRRO
PROV ©

CDA
con
cDaA
CcDA
conA
cDA
cba
CDA
cDnA
con
cDA
CDA
cDA
cha
CDA
CDa
CoA
CRA
cDA
cpa
con
con
CDA
ELEC
ELEC
ELEC
ELEC
ELEE
ELEC
ELEC
ELEC
ELELC
ELEC
ELEC
DA

S5AGKATCHEWAN PROV CDA
ST ANNE NACKAWIC PULP & PAPR
VANCOUWER HC CITY OF
VANCOUVER BC CITY OF
VYANCOUVER B CITY OF

COMMN
COMMN
COMMN
COMMN
COMMN
COMMN
COMMN
COMMN
COMMN
COMMN

SECURITY CLABS ToThAL

FIXED INCOME TOTAL
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L RDDDY
. B25%

MATURITY

0B-01-1993
01-15%-31949%5
Ny-02-1991
07-02-1992
N6-01-1992
06-01-1992
DE-01-1992
DE-15-2007
12-01-2006
06~-01-2005
10-01- 1999
10-D1-19u99
10-01-1999
11-031-1990
12-pi-~-20086
12-031-2006
12-01-2006
12-01-2006
12-01i-20086
12-01-2006
11-01-1950
11-01-200%
11-01-2004%
06-01-1991
O%-15-1993
O%-15-1990
0-15-1990
07-01-1990
02-15%-1990
01-15.-1991
07-01-1992
o%-01-1996
O4~-01-1995
o4 -01-1996
oY~ 01-19%6
l12-15-2¢002
D5-15-23p02
05-15-2002
15-15-2002
05-15-2002
05~15-2002
05-15~2001
05-15~-2001
05-15-2001
09-01-1999
09-01-19499
0l1-15-2007

os-01-2000
O ~DY% - 1899%
O -0 - 1904
NE-15-2006
0:-01-1993
01~01-31%993
D1-01~1%%3
09-15-1942
Ol-15-1989
p-01-2002
0l-01-200%
08-01-~-2003
0l-~01-18999
0B-DBl-2005
03+~01-1997
10-01-1990
pl-dl-31992
O-15-1991
01-15-1990
01-15-~1990

UNIT

MARKET

a5,
29,
a2,
LAY
-
. 55
.55

59
99
17

5o

.52
. B0
LT
385
2.8%
.85
. B
. BY
. BY

h

11

%,

e

3.
2

8, 530,

P 1Ak,

MARIKET
VnLUE

a1,
gun,
161,
313,
asl.
153,
915, 570
D, L
812, 650
Ysa, 30
pA0
510
205
T
41 O
270
5492
i 0
288
azu
7Y
338
899
273
389
NG
B4
Pk
903
158
315
943
7an
620
710
a5z
555
555
GEE
775
555
260
200
300
Z60
SUY
BSH
5a8%
B0a
8O0
THT
362
a3n
Sen
6490
3,810
718
191
045
561
870
360
3159
T2
¥95
760
584
S57. 186
Tl
173
719

200
Qs
I0Y
Bl
TEL
114

van,
5Ly,
9n 4,
876,
BA3,
577,
8Y6,
175,
w38,
310,
a3,
122,
473,
l+l
45,
108,
243,
4,
102,
52,
ya7,
396,
293,
3L,
433,
213,
212,
709,
U6,
21z,
693,
733,
433,
246,
316,
896,
815,

enz. 108

‘6, 750

aord

-

i
)
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PREFERRED STOCK

UNITY MaARKET

FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKEY VAL UE
sy 9 25,500 ALLTS CHALMERS CYT PFD G, BT5H ) 3.87 948, 812
AT 7 168, 500 AMERICAN 5 & L 32,19 PR 18. 00 $,055.000
are 9 1,200 LONG ISLAND LTG #3. 50 W PFD 37. %5 1,78, 500
s8Yey 09 22,9400 LONG ISLAND LTL $£3.50 X PFD 38. 00 851, 180
8712 9 125,700 LONG ISLAND LTG 3. 52 PFD W 40,1 5,045,712
av2 g 22,%00 LOMNG ISLAND LTG a4h. 25 PFD W 41. 87 oL, Boo
ar2 9 3. 200 LONG ISLAND LTLG PFD 4. 317 ' SE.U57 1. 5741,r00
are  a 152,000 TRANGCO CGY cuM Cv PFD 4. 785 . 75 &G, 17l,. QU0
586,900 SECURITY CLASS TOTAL . 149,438,925

THREE WAY ASSET ALLOC

) : UNTT MARKETY

FMND MGR PAR/SHRS DESCRIPTION : RATE MATURITY MARKET VALUE
6508 Y0 500, 000 THREE WaY ABSET ALL-LET 115, 8% 57,92Z.000
609 %0 300, 000 THREE WAY ASSET ALL-LEIL . 115, 8% 34, ¥5%. 800
BLOD G 200,000 THREE WAY ASSET ALL-L&I : 115. 8% 22, 169. 200
875 16 3,108,516 THREE WAY ASSET ALLOCATION . . 169. 96 528,335, 881
Y,108, 516 SECURITY CLASS TOTAL G4%., 181, 881

COMMON STODCKS

: UNTT MARKET

FND MGR PAR/SHRS DESCRIPTION RATE MATURITY MARKET VALUE
&872 3 125, 000 ABBOTT LABS . 5. D0 5. 625, 000
872 3 100,000 AETNA LIFE & CAS CO 45,12 %, 512,500
872 L 00,000 AHMANSON H F & CO 156. 50 &, 600,000
872 ) 250,000 ALEXANDER & ALEXANDER S5VCS .23. 62 5,906, 250
872 9 140, 080 ALEXANDER & ALEXANDER SVCS 23. 62 3,307,500
872 Y 106,000 ALLIED-SIGNAL INC. 3%. 50 3.657.040
872 9 668, 300 ALLIS CHALMERS 1.2 751,837
arz 3 100. 00D ALUMINUM CO AMER 53. 25 5,325,000
572 8 253, 000 AMAX INC 23. 37 B, 030, 750
872 9 636, 000 AMAaX INC 23. 37 1%, 866; 500
B72 % 11%, D0D AMERICAN BRANDS INC “8. 62 5, 5%3%.250
872 3 150,000 AMERICAN EXPRESS €O . ' 27. 50 %,22%. 000
arz2 % 13,000 AMOCO CORP r2.7T5h g4 5, 750
872 3 75,000 AMOCO CORP 72. 75 5. %56, 250
BTa 3 200, 000 ANHEUSER BUSCH INC 31. 87 6,375,000
azra 4 53. %50 AON Care, 26. 37 1,409, 743
&712 3 63, 000 ARCHER DANIEL MIDLAND 20. 25 1,275,750
872 6 So0p. 000 ARMCO INC 10. 25 9, 225, 00
872 9 781,700 ARMCO INC . 10. 25 8,012.,%25
ara 3 100,100 ARMSTRONG WORLD IND 37.12 3,714,212
aya2 9 Iud, 00D ALARCO INC 25. 0D 8,500,000
ar2 3 60, 000 ATLANTIC RICHFIELD CO . 80. 50 4%, 830,000
872 8 b5, U0 ATLANTILC RICHFIELD CO ' Bn. 50 5,232,500
are 7 207,300 ATWOOD OCEANICS 1%, 50 3,005, 850
ar2 9 250, DDD  AUGAT INC. i%. 00 3,500,000
8712 9 400, 0bD AVON PRODS INC ’ : 2%, 00 9,600,000
ars 7 30,9183 B-E HOLDINGS INC PFD SER A ) ' 8.37 258, 9%6

-71~ ’ I I




COMMON BTOCKS
-
UNTIT MARKET H
FND MCR PAR/SHRS DESCRIPTION RATE MATURITY MARKET VALUE
872 7 92,758 B-E HOLDINGS WTS EXP 11-1% n. 50 WG, 379 -~
872 7&.000 BANK NEW YORK ING 4. 63 2, VuU, ¥50 7
872 v 212,100 BANK OF BOSTOM CORP 26. 13 5, Ewl, 112 i
872 4 2u0, 00D BAMK OF NEW ENGLAND vl a7 £, 570, 000 il
872 6 1,100.000 DAMKANMERICA CORP 13. 50 1%, anp, non
a7e 3 60, BBU BANKERS TR NY CORP 37. 00 2,0, 000
874 3 660, 00D BAT INMD PLC ADR ORD 7. 0 4, bl RED
872 3 100,000 BECTON DICKINSON & CO 51. 37 5,157, 5090 .ﬂ
872 9 855,000 BETHLEMEM 5TI. CORP 23. 87 20, k13,125 i
grz o 175, 00P BLACK & DECKER CORP 2% 87 W, 178,125 i
872 3 50,000 BOEING CO 58. 75 2,937,500
5¥a W 230,000 BRITISH GAS 32 00 Z.360. 000
RY: W 128, 000 BRITISH TELECOMMUNICATIONS DO S.E6Y, 000 -
ni2 L3 N8, 504 BRQOWN LROUP 31, %54 YDA, THN 4
a7 3 140, 000 EBHOWIHIIING FERRIS INDS INC 25 00 P I s ] i"
L [¥] Hg, aon C B I IMDL TINC. AN, 6H2 2 T BE . 50
HEFS 1] A50.,. 000 C 5 X COHP X XA & W, Ub ., 250
ara 3 1%5, 500 CHAMERON THRON WORKS 14, %5 2, A%, 125
ryn 3 172,000 CAPITAL HLDG CORP DEL 32,00 5, 50%, 030 -
872 3 52,200 CAROLINA PWR & LT GO 3. ng 3,157, 850 i
87 4 203,000 CAROLINA PWR & LT CO Iy, 25 7. 637, 750 i
872 9 200. 000 CATERPILLAR TRACGTOR CO 67. 75 13, 550, 009
gva 3 50, 000 CATERFPILLAR TRAGTOR €0 E7. 75 T, 387,500
2872 171. 000 CENTRAL & SOUTH WEST CORP 31. 75 B, han, 450
ar2 %5, 000 CCNTRAL LA ELECTRIC 33, 00 1,085, 000 ]
g7z 4 142,200 CHASE MANHATTAN CORP 2o 87 LR, BT5 ;
872 4 109, 600 CHEMICAL BANKING CORP 0. 62 3,333,125 :
872 3 120,000 CHEVRON CORFP “E. 37 E, 445, 050
872 B8 ¥1.760 CHRYSLER CORP 2%, 37 1, 747,687
872 4 95, Dol CIGNA CORP W6, BY 453,105
872 B 90,000 CIGNA CORP 4G, 87 %,218, 750
87z 8 236, 600 GCITICORP 24, 87 5, 870, 500
872 3 200,080 CITICORP 2. 87 4,975, 000
872 4 15%, 000  CITICORP 24. 87 3,830,750
g1z 9 453.200 GLARK EQUIP CO 34. 5D 15, 635, %00
872 9 333.170 CLEWELAND CLIFFS IRON 22. 50 7, w96, 325
872 6 100. 000 CMS ENERGY CORP. 21. 75 2,175,000 -ﬁ
872 3 200, DOD CMS ENERGY CORP. 21. 75 Y, 350, D00 :
872 B 101.90D COAST SYGS/LOAN L.A. CBSA 17. 37 1.%70.512 §
872 3 33, 000 COMBUSTION ENGR INC 3G. 00 1.188,000
872 6 w00, 000 CONRAIL 32,12 12, 850, 000
872 &8 180, 000 CONRAIL 32,13 5, 7B, U0 -
a1tz 3§ 20. 060 CONTINENTAL CORP 39,12 787, 504 |
872 3 50,000 CORNING GLASS WKS 57.75 2,887, 500 B
a7z 3 30,000 CRAY RESEARCH INC, B%. 50 2, G65, DD i
g42 9 140, 0060 CROSS & TRECKER 17. 8% 2,500, 500
87z 9 370,380 CYPRUS MINERALS CO 3112 8,417, 465
a12 a 97,000 DALLAS CORP 12, 0n 1,164, 000
872 3 I5.000 PIGITAL EQUIPMENT 114, 87 Y, 000 625 :
872 9 487,200 DREAVO CORP 15. 37 7,480, 700 |
a72 % 31.100 EACLE-PICHER INDUSTRIES 30,22 936, 887 '
272 8 155, 000 EASTERN GAS & FUEL 24. 50 3,797,500
B72 3 120, 600 EASTMAN KODAK cCO 45 a5 5, %30, 000
av72 3 100,000 EMPRESA NACIOML ADR 12. 62 1,262, 500 -
873 1 55,583 EXCELAN. INGC. 1%, 00 722, 678 B
872 E%. 6500 EXXON CORP 5. 37 2,831,225 i
872 8 165. 000 FALCONBRIDGE LTD. . 22. 50 3. 712, 500
g72 3 40,000 FEDERAL EXPREES CORP 45,12 1,805, 000
872 & 200,000 FERERAL NATL MTG ASSec, 43, 50 8,700,008
872 4 105,000 FIRGT CHICAGO CORP 31.37 3,294, 375 '?
872 © 100,000 FIRST FED OF MICH DETROIT 11. 37 1,137,500 b
872 & 319,000 FORD MTR CO DEL 53. b3 16, 986, 750 i
a72 & 50,100 FORD MTR CO DEL 53. 25 2, GG, B25
872 3 100,000 FGRD MTR €0 DEL 53 95 5,385, 000
872 3 10D, 000 FOSTER WHEELER CORP 1E. 62 1,663,500
ata2 3 140,000 GANNETT ING DEL 3 1% i+, 487, 500 -
872 o 162, B00 GATX CORP I 7.936, 504 r
872 % 108,000 GENERAL DYNAMICS 3. 00 E. 724,000 :
g7 3 160,000 GENERAL ELEC CO 43, 87 7. 030, 000
8rz % 168, 000 GENERAL MTRS CORP 80. 12 13, %61, 000
8r2 & 67. 000 GENERAL MTRS CORP Bp. 12 5,368, 375
872 & 2D0.000 GENERAL MTRS CORP 20,12 16, 025, 00U -T
872 & 75.000 GENERAL PUBLIC UTILITIES 3%. B7 2.615, 625 :
872 3 200,000 GENGERAL PUBLIC UTILITIES Iu. ay £, 975,000 :
g7z 9 15.000 GEDiGIA PAC CORP 1. 87 Ban. 145
"72"" : ' " RAT
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Fi4. 000
10,200
288,000
1.981, 500
100. 000
15, 0DDD

COMMON STOCKS

DESCRIPTION

GILLETTE CO

GLENFED INC.

GOODYEAR TIRE & RUEBR CoO
GULF S5TS UTILS CO
HALLIBURTON CO

HANNA MINING

HARMAN INT L INDUSTRIES
HELMERICH & PAYNE

HOME FEDERAL SAVINGS & LOAN
IC INDS I[INC

IDEAL HASIC INDS INC
IDEAL SCHOOL SUPFPLY. CORP.
IMO DELAVAL

IMPERIAL COHP OF AMERICA
INCO LTD

INLIANA ENERGY INC
INGERSOLL RAND CO

INLAND S§TL INDS INC,
INLAND STI. INDS INC.
INTEL CORP

INTERNATIONAL MULTIFQOD
INTERNATIONAL PAPER CO
INTL BUSINESS MACHINES
INTL MINERALS & CHEM CORP
ITT CORP
ITT CORP
JAGUAR INGC PIC ADR

KAISER TECH LTD

KAIBER TECH LTD

KANEB SVCS INC

LOCKHEED CORP

LONG ISLAND LTG CO

LLONG ISLAND LTG €O

LTV CORP

MACK TRUCK

MACK TRUCK

MCDONALDS CORP

MCGRAW HILL INC

MEAD CORP N

MEDTRONIC INC,

MELLON NATL CORP

MESABI TRUST

MEYER FRED INC

MICHIGAN CONSOLIDATED GAS €0
MICHIGAN HATL CORP
MINNESQOTA MNG & MFL CO

MLX CORP.

MOBIL CORP

MONSANTO CO,

MONSANTQ CO.

MORGAN JP & CO.

MORTON THIOKOL

NALCO CHEMICAL CO

NATL FUEL GAS

NETWORK EQUIP, TECHNOLOGIES
NQHLE AFFILIATES

NOHLE DRILLING

NYNEKXK CORP

QCCIDENTAL PETRDO

OUTBOARD MARINE CORP
OVERSENAS SHIPHOLDING GROUP
PACIFICORP

PENNEY J C INC.

PECGFLES ENERGY CO

PEOPLES ENERGY CO

PHELPS DODGE CORP

PHILIP MORRIS INC

PHXILIP MORRIS INC

PINNAGCLE WEST CAPITAL CORP.
PITTSTON CO

PORTLAND LCENERAL CO

PSI HOLDINGS INC

PUBLIC SvC NEW HAMPSEHIRE
QUAKER OATS CO

QUANTUM CHEM CORP - CUE

-73-

RATE

MATURITY

UNIT

MARKET

»0.
21.
&'t.

=
29.
31.
1,
a0.
26,
32.

MARKET
VALVE

2, %15,

11,7505,
3,831,

1,286,

v, 582,

5, 053,

73,

B, 150,

Z,328,

3,325,

7. 687,

II
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-
COMMON STOCKS

-

4

. UNIT MARKET i
FND MGR  PAR/SHRS DESCRIPTION RATE MATURITY MARKET vALUE
a7z 7 311,000 READING & BATES CORP 1.37 427, 625
ava » 158, 000 RJR NASISCH ING w7, 87 7.50%., 250
872 9 300,000 ROWAN CO'S 6. 50 1.950, 000
a72 W “3, 000 ROYAL DUTCH PETE ADR 110,12 W, 735, 375
a8tz & 47,000 ROYAL DUTCH PETE ADR 110,12 5, 175, 875
872 3 140, 000 SCHERING PLCUGH CORP 51. 25 T.175,000
872 % 30, 000 SELURITY PACTFIC CORP 36, 37 1, 091, 250

8731 88,000 SEEQ@ TECHNOLOUY 7. 62 B¥l, 000 -

ar2 3 125, 000 SHARED MED SY& CORP 21. 75 2,718, 75U ]

872 7 T76.300 SMITH INTL INC, A, 62 6, G5, 507 i
872 3 111, DO SMITHKLINE CORP Yy, 5 Y. eh4, 375
a7z W 301, 500 SOUTHEAST BANKING CORP 2%. 75 7 NG, 125
872w 161, 500 SOUTHERM CALIF EDISON CO 22, TH .08t 185

B7a 3 100,000 SOUTHERN CALIF EDISON €O 32. 75 3,275,000 ”ﬁ

av2 3 200,000 SOUTHERN €O 2F,12 ., 625, 000 H

873 1 6,134 STANMLEY WORKS 29, 0o 177, B&G £
B72 3 55, DUy STUDENT LOAN MKTG a0, a2 Y, %34, 375
87 3 50, D88 TAKDY CORP W&, (0 D2OMO%, 2oy

872 3 125.000 TEMPLE INLAND 53. 50 6.687,500 -

avs 4 83,600 TENNECO ING w775 3,991, 8500 i

872 9 ¥5. 000 TERADYNE INC. 17. 62 1.321, 875 :
872 3 50, b0 TEXACO INC. %65, 87 2, 3%3, 750
87z 3 50,000 TEXAL INSTRS INC 48, 62 2. 401, 250
B72 4 16E., 00D TEXAS UTILS €O 26. 37 W,373, 250

BY¥2 7 356,100 TIDEWATER INC. 6.12 2,181,112 -y

arz2 9 150, 000 TORD CORP 23. 50 3,525,000 I

872 4% 50,000 TRANSAMERICA CORP %3, 87 1,693, 750 i
872 %+ 175,000 TRAVELERS CORP 36. 75 6,431,258
872 4 191,700 U S X INC. 33. 75 G, 0B6. 475
872 9 BY,500 U S X INC. 31. 75 3,773,125
872 190, 000 UNION ELECTRIC POWER 23, 25 %,417, 500
avs 3 130, D00 UNION PACTFIC CORP 6. o7 8, %33, 750
872 3 150, 000 UNISYS CORP 35,75 5,362,500
RY¥2 3 100, )00 UNDCAL CORP NOTES 3%, 25 3. wus, 000
872 9 151,000 USF & G GCORP 31. 50 W, 756, 500
872 03 140, 000 WASTE MANAGEMENT CORP 35. 50 Y, 97D, 00D

872 3 225,000 WEYERHWAEUSER €O 27,37 6,159, 375 -

B2 % 25, 000  WHIRLPOOL CORP 28, 75 FLB. 75D ]

872 & 99, D00 WICGR INC. 39. 62 3,802,875 -
B72 9 185, b00 XEROX CORP 55. 00 10,175, 000
8ra 3 100,000 XEROGX CORP 55. 0D 5.500, 000

-

Y4, ¥26, D15 SECURITY CLASS TOTAL 1.073.4%2%, 538 ¢

-I
%8, 121, %31 ESUITY TOTAL 1,737, 095,345
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FMNID MGR

875 15
85 1b

FND

473
473

nr3
SVS

873

FND

B6D
B69
869
869
869
869
BE9
869
BB9
869
869
BHD
B59
869
469

PAR/SHRS

5,81%, 123
2,275, 601

7,889, 2%

PAR/SHRS

145, 567
14, E6N
31,771

250, 000

350,000

23%, 013

236, b

250, 0
&0.0
20,0
50.0

i100.0
22,473

205, 476

%, 5629

191, 356
29, 666
e, 921
63, 08D

125,000

100.000
2%, 860

2,616, 053

PAR/SHRS

3,870
150, 492
562, 500
E%0. 000
532,110
i50. 670

1.001,8540
107,500
a2%, 705

26, 550
120,310

5,970

103, 722

1,079,000

WY, 470

COMMINGLEDR STOCK FUNDS

PDESCRIPTION RATE MATURITY

MELLON CAP MUMT-S5a&P 500 INDX
WELLS FARGQ NON S8 & P INDEX -

SECURITY CLASS TOTaAL

VENTURE CAPITAL

oot

DESCRIPTION RATE MATURITY

BRENTWCOD ASSOCIATES %wTH

CH PARTNERS II

CH TRANSITION FUND

DESAT CAPITAIL MLOGMT,

ENERGY RECOVERY FUND
EVERGREEN JT-VENTURE CAPLTAL
EVERGREEN YI - VEN CaAPITAL
EVERGREEN IXX

EVERGREEN IV

EVERGREEN V, L.P.

INVESTEGCH, L.P

JOHN HANCOCK VENTURE CAF II
JOHN HANCOCK VENTURE CAPITAL -
KBn PARTNERS

MENLO VENTURE PARTNERS
MENLD VWENTURE PARTNERS IIX
PARAGON FARTNERS

PHOENIX PARTNERS

PHOENIX PARTNERS IIX

PHOENIX PARTNERS ITI

PIERCE NORQUIST L.P.
VENTECH FPARTNERS

BECURITY CLASS TOTAL

LEVERAGE BUY OUT

DESCRIPTION RATE MATURITY

HCI AsSS0QC. IX, L. P. KKR B%
HBCI ASS5QC. L.P. KKR 865

BCI SECURITIES, L.P. KKR BB
Daw FOREST PRODUCTS CO.. LP
DURACELL., INC., KKR 87

JWE ASSOCIATES LP

KKR INTERIM INVEST

MALONE & HYDE. ., KKR B4
MODTEL ASS50C. . KKR &%

MTI AEB50C,, KKR B%

OII ASSOCIATES, KKR a6

PAC TRUST, KKR 82

PACE, KKR 8%

RED LION LBO

SEAMAN FURNITURE

—?5_

UNIT
MARKET

200. %3 1,125,
239. 21

UNIT
MARKET

105.
95,
66,

110.

109,
=1y

106,

101,

100.
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MARKET
VALVE

255, 815
354,389

608, 905

MARKET"
VALUE

401, 551
383, 463
108,801
732,150
423,700
12,0038
Qa2 9% 0
371,650
opo. 000
pgo, 0oo
500, 000
675, 000
969, 881
517, %55
657, 0085
603, 345
551, 333
732,487
339,902
539, 662
701,000
225, 395

788, 533

MARKET
VALUE

236, 639
867,120
732, 83%
576. D00
211.000
067,000
185,000
25, 00D
435,100
044,500
031, 000

1,283,550
27,175, 16%
120,173,625
%, %47, 000




FND
869
Bb6S

EGD
869

FND
a70

&70

MGR
35

35

3as

PAR/SHRE

133,281
27%, 920
217, 480
296, 620

S5, A%2. 020

PAR/BHRS

200,000
200, pOD
%, 501, 450
595,165
750, 0B0
65, 607
700, 725
568, 632
148,500
150, 800
65, 353
200, 000
2090. 000
2%%., 843

8,460,278

2%, 8B0T. D76

LEVERAGE BUY ouT

DESCRIPTION RATE
ESI-SAFEWAY-KKR 86

STOP & SHOP, KKR 87

STORER COMM, , KKR 8%

UTPH, KKR &%

SECURITY CLASS TOTAL

REAL ESTATE EQUITY

DESCRIPTION RATE
AMERICA WEST I

AMERICHA WEST II

COPLEY INC. & URBAN PART.

COPLEY INVESTORS L.P.
CURSITOR-EATON ASSET MGMT.

KITSaP MaALL PH 1 :

KoLL-COPLEY R. E.
NEEF - COPLEY

PCC JBINT WENTURE
PRIME PROPERIY FUND(ELASY
QUADRANT LAKE UNION CENTER
RREEF REaL ESTATE EGUITY FD
SELURITY CAPITAL REAL ESTATE
WASH-COP L. P )

EQUITY

BEECURITY CLASS TOTaAL

COMMINGLED TRUST FUND TOTAL

PORTFOLIO TOTAL

-765=~

MATURITY

MATURITY

UNIT MARKET
MARKET VaLUE
200. 00 27, 656 2010
100. 0o 27,492,000
292, 638 63, 652, &77
iu5. 00 35, 769, 900

89%, +51, 310

UNIT MARKET
MARKET VALUE
80, 83 18,167,000
105 B7 21,135, 000
108, 44 YD, 190, 440
151. 02 a3, 882, 549
10%. 43 T&, 322,500
107, 99 7,085, 342
116. 03 77,103.603
109. 95 62, 522, 386%
i10p. 90 1,850,000
171. 65 25, 7+8, 250
il0d. 0o 6, 535, 331
109, 86 21,922,400
1%48,. 9] 293, 783, 600
11l5. 35 28, 244, 32y

838, 513. 805

3,771,362, 555

1%, 038, 92%, 651
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