
Form 990-PF Return of Private Foundation 
or Section 4947(a)(1) Nonexempt Charitable Trust 

Department of the Treasury Treated as a Private Foundation 
Internal Revenue Service Note . lhe organization may be able to use a copy of this return to satisfy state reporting requirements 

OMB No 1545-0052 

LOOL 

B Telephone number 
919 991-5100 

If exemption application is pending, check here , 

D 1 Foreign organizations, check here 10 
2 Foreign organizations meeting the 85% test , 

check here and attach computation 

E If private foundation status was terminated 
under section 507(b)(1)(A), check here "D 

F If the foundation is in a 60-month termination 
under section 507 b 1 B , check here E:] 

(C) Adjusted net (d) Disbursements 
income 

for charitable purposes 
(cash bass only) 

Statement 2 

Statement 1 

Statement 3 

674 100 . 
1 , 099 , 425 . 

4 51,254 . 
1 , 876 . 

17 , 586 . 
249 887 . 

0 . 

241 937 . 
272 966 . 
54 , 393 . 

140 601 . 

3 , 204 , 025 . 
25 456 535 . 

28 660 560 . 

Form 990-PF(2002) 
U 

14 Other employee salaries and wages 
. y 15 Pension plans, employee benefits 519 109 . 6 7 854 

a 1sb Ac9oun m9 tees EN !4' t 35 , 172 . 17 , 586 . 
c Other p ote sional tees S tin ~ 3 , 031 , 609 . 2 , 781 , 722 . 

=' > 17 Interest APR 1 9 2004 
2 is Taxes ~. Stmt ~ 619 564 . 0 ._ 

19 Depreci ion ' ~ 661 317 . 99 , 198 . 
~y 'E 20 occupan y ~~~~I~, UT 284 631 . 42 695 . 
~ ~ 21 Travel, c ~, an meetings 303 , 547 . 28 , 494 . 

X 22 Printing and publications 6 3 026 . 8 , 633 . 
[~ ~ 23 other expenses Stmt 8 167 , 643 . 667 , 271 . 

~' ~ 24 Total operating and administrative 
n expenses . Add lines 13 through 23 7 726 869 . 3 , 979 , 303 . 

Q 0 25 Contributions, gifts, grants paid 18 615 727 . 
26 Total expenses and disbursements 

Add fines 24 and 25 26 , 342 , 596 . 3 , 979 , 303 . 
27 Subtract line 26 from line 12' 

8 Excess of revenue over expenses and disbursements <22 , 174 , 438 . 

b Net investment income (if negative, enter -0-) 9 , 992 , 511 . 

C Adjusted net income (if negative enter -0-) 

0 i3^3 03 LHA For Paperwork Reduction Act Notice, see the instructions 
2 

2002 .09000 The BurrouQhs Wellcome Fund 353029 1 10360409 353029 353029 

for calendar year 2002, or tax year beginning SEP 1, 2002 , and end 

G Check all that apply . E] Initial return 0 Final return 0 Amended returr 

Use the IRS Name of organization 

label 
Otherwise, he Burrou hs Wellcome Fund 

print Number and street (or P O box number it mail is not delivered to street address) Room/suite 

or type 21 T .W . Alexander Drive P .O . Box 13901 
See Specific 

City or town, state, and ZIP code 
Instructions 

ece~rnl~ I'll .-4 MnRl c D= rlr 111170 777(1Q_1Q(ll 

H Check type of organization : LX ._I Section 501(c)(3) exempt private foundation 
0 Section 4947(a)(1) nonexempt charitable trust 0 Other taxable private foundation 

I Fair market value of all assets at end of yeas J Accounting method : E:1 Cash [j] Accrual 
(from Part ll, cot (c), line 16) [:] Other (Specify) 

600 , 671 , 973 . (Part l, column (d) must be on cash basis) 
Part 1 Analysis of Revenue and Expenses (a) Revenue and (b) Net investment 

(The total of mnounts in columns (b), (c), and (d) may not 
necessarily equal the amounts in column (a)) expenses per books income 

1 Contributions, gifts, grants, etc ,received 0 . 
Check No. [it] if the foundation is not required to attach Sch B 

~ 

VP_ 2 Distributions from split-interest trusts 
Interest on savings and temporary 9 , 948 . 9 , 948 . 15) 3 cash investments 
Dividends and interest from securities 13 , 881 , 948 . 13 , 927 , 008 . 

5a Gross rents 
a ~ b (Net rental income or (loss) 

6 
Net gain or (loss) from sale of assets not on 

a line 10 <9,765,968 .> 
3:7. b Gross sales price for all 4) 1181867539 . _'o > assets on line 6a 30 

a) 
a: 7 Capital gain net income (from Part IV, line 2) 

~-' 8 Net short-term capital gain 
ti`s 9 Income modifications 

1
0a Gross sales less returns 

and allowances 

O b Less Cost of goods sold 

c Gross profit or (loss) 

11 Other income 42 , 230 . 34 , 858 . 
12 Total Add lines I through 11 4 , 168 , 158 . 1-3 , 971 , 814 . 
13 Compensation of officers, directors, trustees, etc 875 , 770 . 201 , 670 . 

1 160 298 60 873 

Employer identification number 



23-7225395 Page 2 
End of vear Beginning of year 

(a) Book Value fbl Book Value 

30 . 

723 000 . 600 000 . 
70,940 .044 . 64,565,844 . 

.i 497 .548 . 

Organizations that follow SFAS 117, check here " LX~ 
and complete lines 24 through 26 and lines 30 and 31 

N 
°' 24 Unrestricted U 

25 Temporarily restricted 
m 26 Permanently restricted 

Organizations that do not follow SFAS 117, check here " 0 
and complete lines 27 through 31 . 

y 27 Capital stock, trust principal, or current funds .. 
y 28 Paid-in or capital surplus, or land, bldg., and equipment fund 
N 
a 29 Retained earnings, accumulated income, endowment, or other funds .. 
°' 30 Total net assets or fund balances z 492 .346 .769 .1 535,008 .581 . 

3 
10360409 353029 353029 2002 .09000 The BurrouQhs Wellcome Fund 353029 1 

Form 990-PF (2oo2) The BurrouQhs Wellcome 
Part II Balance Sheets analnea schedules andamounts inlhedescription 

column should be for end-0t-year amounts only 

t Cash - non-interest-bearing 

2 Savings and temporary cash investments 
3 Accounts receivable " 7,964,066 . 

Less: allowance for doubtful accounts 
4 Pledges receivable 10, 

Less: allowance (or doubtful accounts 00, 
5 Grants receivable 
6 Receivables due from officers, directors, trustees, and other 

disqualified persons 
7 Other notes and loans receivable 1 

Less' allowance for doubtful accounts 

y 8 Inventories for sale or use Y 

y 9 Prepaid expenses and deferred charges 
a 10a Investments -U.S. and state government obligations Stmt 9 

b Investments - corporate stock Stmt 1 0 

c Investments - corporate bonds Stmt 11 
11 Investments-land buildinqs,anUeqwpment basis 1 

Less accumulated depreciation 

12 Investments - mortgage loans 
13 Investments - other Stmt 12 
14 Land, buildings, and equipment basisSt#15-x- 5 , 880, 903 . 

Hess accumulated depreciation r 2, 650, 673 . 
15 Other assets (describe" Statement 13 ) 

17 Accounts payable and accrued expenses 
18 Grants payable 
19 Deferred revenue 

.1D 
20 Loans from officers, directors, trustees, and other disqualified persons 

21 Mortgages and other notes payable 
J 22 Other liabilities (describe t Statement 14) 

01 . 

7 , 964 , 066 . 

27 , 785 . 39 , 525 . 
78 178 136 . 66 954 476 . 
46,524 .729 . 276,801,853 . 

(c) Fair Market Value 
501 . 

27 586 117 . 

7,964,066 . 

39,525 . 
66,954,476 . 

276,801,853 . 
30,801,950 . 

175,153,941 . 

131 Total liabilities and net assets/fund balances 1579,468,963 .1 600,671,973 . 1 
Part III Analysis of Changes in Net Assets or Fund Balances 

1 Total net assets or fund balances at beginning of year - Part II, column (a), line 30 
(must agree with end-of-year figure reported on prior year's return) 1 4 9 2 346 , 76 9 . 

2 Enter amount from Part I, line 27a 2 < 22 17 4 , 438 . 
3 Other increases notincluded mline 2(icemize) t Unrealized appreciation of assets 3 64 836 250 . 
4 Add lines 1, 2, and 3 4 535 008,581 . 
5 Decreases not included in line 2 (itemize) " 5 0 . 
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part II, column (b), line 30 ~ 6 ~ 535 , 008,581 . 

From 990-PF (2002) 
223511 
01-23-03 



3 

(c) Date acquired (d) Date sold 
No., day, yr .) (mo, day, yr ) 

09/01/02 08/31/0 

c 

in column (h) and owned by the foundation on 12/31/69 

(j) Adjusted basis (k) Excess of col . (i) 
as of 12/31/69 over col . (1), if any (i) F.M .V. as of 12/31/69 

<9 .765,968 .> 

If gain, also enter in Part I, line 7 1 
2 Capital gain net income or (net capital loss) . ~ If (loss), enter -0- in Part I, line 7 1 2 <10 , 402 , 366 . 

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6) : 
If gain, also enter in Part I, line 8, column (c). 
I( (loss), enter -0- in Part I, line 8 ) ~ 3 N/A 

Part V Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income 
(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income ) 

If section 4940(4)(2) applies, leave this part blank. 

Was the organization liable for the section 4942 tax on the distributable amount of any year in the base period? 0 Yes ~ No 
If "Yes," the organization does not qualify under section 4940(e) . Do not complete this part . 
1 Enter the appropriate amount in each column for each year; see instructions before making any entries . 

d 
Base peraod years Adjusted quali~ing distributions Net value of noncha)ntable-use assets Distribution ratio 

Calendar ear or tax ear be innin m (cal . (b) divided by col (c)) 

2001 34 703 189 . 605 266 266 . .0573354 
2000 37 752 678 . 691 388 108 . .0546042 
1999 38 .421 .218 . 756,205,677 . .0508079 

37 1998 

8 Enter qualifying distributions from Part XII, line 4 I B I L ti , b 7 tS , 5 U 4 . 

If line 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate . 
See the Part VI instructions. 

223521/01-23-03 Form 990-PF (zooz) 
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Form 990-PF (2002) The Burrou hs Wellcome Fund 
Part IV Capital Gains and Losses for Tax on Investment Income 

(a) List and describe the kind(s) of property sold (e.g., real estate, (b How acquired 
2-story brick warehouse ; or common stock, 200 shs . MLC Co . ~' - Purchase ) D - Donation 

is Sale of Assets P 
n Flow through capital losses from k-1's 
c 
d 
e 

(e) Gross sales pace (f) Depreciation allowed (g) Cost or other basis 
(or allowable) plus expense of sale 

a 1 .181 .867 .539 . 1 .191 .633,507 . 

Complete only for assets 

(h) Gam or (loss) 
(e) plus (f) minus (g) 

<9 .765,968 .> 

(I) Gains (Col . (h) gain minus 
col (k), but not less than -0-) or 

Losses (from col . (h)) 

c 

7 . 

2 Total of line 1, column (d) 
3 Average distribution ratio (or the 5-year base period - divide the total on line 2 by 5, or by the number of years 

the foundation has been m existence if less than 5 years 

4 Enter the net value of nonchantable-use assets for 2002 from Part X, line 5 1 4 1 533,092,794 . 

5 Multiply line 4 by line 3 

6 Enter 1% of net investment income (1% of Part I, line 27b) 

7 Add lines 5 and 6 1 7 1 28,456,943 . 



5 
13520414 353029 353029 2002 .09000 The BurrouQhs Wellcome Fund 353029 1 

Form 990-PF (2002) The Hurrou hs We 11 come Fund 23-7225395 Page a 
Part VI Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions) 

1a Exempt operating foundations described in section 4940(d)(2), check here 1 E~] and enter "N/A" on line 1 . 
Date of ruling letter : (attach copy of ruling letter if necessary-see instructions) 

b Domestic organizations that meet the section 4940(e) requirements in Part V, check here 1 E_X1 and enter 1% 1 99 , 925 . 
of Part I, line 27b 

c All other domestic organizations enter 2% of line 27b Exempt foreign organizations enter 4% of Part I, line 12, col . (b) 
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only . Others enter -0-) 2 0 . 
3 Add lines 1 and 2 3 99", 925 . 
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) 4 0 . 
5 Tax based on investment income . Subtract line 4 from line 3 . If zero or less, enter -0- 5 99 , 925 . 
6 Credits/Payments . 
a 2002 estimated lax payments and 2001 overpayment credited to 2002 6a 
b Exempt foreign organizations - tax withheld at source 6b 
c Tax paid with application for extension of time to file (Form 8868) 6c 140 , 000 . 
d Backup withholding erroneously withheld 6d 

7 Total credits and payments . Add lines 6a through 6d 7 140 , 000 . 
8 Enter any penalty for underpayment of estimated tax . Check here [k] if Form 2220 is attached 8 3 , 460 . 
9 Tax due If the total of lines 5 and 8 is mare than line 7, enter amount owed " 9 
10 Overpayment If line 7 is more than the total of lines 5 and 8, enter the amount overpaid " 10 36 , 615 . 
11 Enter the amount of line 10 to be: Credited to 2003 estimated tax 00, 3 6 615 . Refunded ~ ~ Q , 
Part VII-A Statements Regarding Activities 

1a During the tax year, did the organization attempt to influence any national, state, or local legislation or did it participate or intervene in Yes No 
any political campaign 1a X 

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions for definition)? 1b X 
If the answer is "Yes" to 1 a or 1b, attach a detailed description of the activities and copes o/ any materials published or 
distributed by the organization in connection with the activities 

c Did the organization file Form 1120-POL (or this years is X 
d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year: 

(1) On the organization . t $ 0 . (2) On organization managers . " $ 0 . 
e Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed on organization 

managers. " $ 0 . 
2 Has the organization engaged in any activities that have not previously been reported to the IRS 2 X 

1( "Yes, " attach a detailed description of the activities 
3 Has the organization made any changes, not previously reported to the IRS, in its governing instrument, articles of incorporation, or 

bylaws, or other similar instruments II "Yes," attach a conformed copy o/ the changes 3 X 
4a Did the organization have unrelated business gross income of $1,000 or more during the years 4a X 
b If "Yes," has it filed a tax return on Form 990-T for this years N/A 4b 

5 Was there a liquidation, termination, dissolution, or substantial contraction during the years 5 X 
If "Yes," attach the statement required by General Instruction T 

6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either : 
" By language in the governing instrument or 
" By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict with the state law 

remain m the governing instruments 6 X 
7 Did the organization have at least $5,000 in assets at any time during the years 7 X 

N "Yes," complete Part ll, cot (c), and Part XV 
8a Enter the states to which the foundation reports or with which it is registered (see instructions) 

North Carolina 
b If the answer is "Yes" to line 7, has the organization furnished a copy of Form 990-PF to the Attorney General (or designate) 

of each state as required by General Instruction G? If "No," attach explanation 8b X 
9 Is the organization claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942(j)(5) for calendar 

year 2002 or the taxable year beginning in 2002 (see instructions for Part XIV)? 1/ "Yes, " complete Part XIV 9 X 
10 Did any persons become substantial contributors during the tax years if "Yes," attach a schedule listing then names and addresses ~ 10 I a 
11 Did the organization comply with the public inspection requirements for its annual returns and exemption application? 1 11 I X I 

Web site address POP- WWW .BWFund .org 
12 The books are in care of " Ken Browndor f Telephone no. loo- ( 919 ) 9 91- 5100 

Located at loo. Same as main address ZIP+4 Pop-Same 
13 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 - Check here 10 

and enter the amount of tax-exempt interest received or accrued during the year 01- 1 13 ~ - N/A 
01323-03 Form 990-PF (zooz) 



23-7225395 Pages 
red 

Yes No 

Yes [11 No 

E::] Yes EXI No 
Yes Ef] No 

Eil Yes = No 

0 Yes ERI No 

0 Yes [Y] No 

1b X 

Form 990-PF(2002) 
ments Which Form 4720 

b If any answer is "Yes" to 1a(1)-(6), did any of the acts fad to qualify under the exceptions described in Regulations 
section 53 .4941(4)-3 or m a current notice regarding disaster assistance (see page 19 of the insiructions)9 
Organizations relying on a current notice regarding disaster assistance check here 

223541 
01 -23-03 
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File Form 4720 if any item is checked in the "Yes" column, unless an exception applies . 
is During the year did the organization (either directly or indirectly) 

(1) Engage in the sale or exchange, or leasing of property with a disqualified person 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disqualified person 
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person 
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person 
(5) Transfer any income or assets to a disqualified person (or make any of either available 

for the benefit or use of a disqualified person) 
(6) Agree to pay money or property to a government officials (Exception Check "No" 

if the organization agreed to make a grant to or to employ the official for a period after 
termination of government service, if terminating within 90 days.) 

c Did the organization engage in a prior year in any of the acts described in 1a, other than excepted acts, that were not corrected 
before the first day of the tax year beginning in 2002 tc I ~ X 
Taxes on failure to distribute income (section 4942) (does not apply for years the organization was a private operating foundation 
defined in section 4942(j)(3) or 4942(j)(5)) 

a At the end of tax year 2002, did the organization have any undistributed income (lines 6d and 6e, Part XIII) for tax year(s) beginning 
before 2002 9 =1 Yes [f] No 
If "Yes," list the years 0- 

b Are there any years listed in 2a for which the organization is not applying the provisions of section 4942(a)(2) (relating to incorrect 
valuation of assets) to the year's undistributed incomes (If applying section 4942(a)(2) to all years listed, answer "No" and attach 
statement - see instructions .) N/A 

c If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here . 

3a Did the organization hold more than a 2% direct or indirect interest in any business enterprise at any time 
during the years = Yes ERI No 

b If "Yes," did it have excess business holdings in 2002 as a result of (1) any purchase by the organization or disqualified persons after 
May 26, 1969, (2) the lapse of the 5-year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose 
of holdings acquired by gift or bequest; or (3) the lapse of the 10-, 15-, or 20-year first phase holding penod9 (Use Schedule C, 
Form 4720, to determine if the organization had excess business holdings in 2002) N/A 

4a Did the organization invest during the year any amount in a manner that would jeopardize its charitable purposes 
b Did the organization make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that 
had not been removed from jeopardy before the first day of the tax year beginning in 2002 

5a During the year did the organization pay or incur any amount to' 

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))9 ~ Yes [it] No 

(2) Influence the outcome of any specific public election (see section 4955), or to carry on, directly or indirectly, 

any voter registration drives ~ Yes FXI No 

(3) Provide a grant to an individual for travel, study, or other similar purposes ~ Yes D No 

(4) Provide a grant to an organization other than a charitable, etc., organization described in section 

509(a)(1), (2), or (3), or section 4940(d)(2)? ~ Yes D No 

(5) Provide far any purpose other than religious, charitable, scientific, literary, or educational purposes, or for 

the prevention of cruelty to children or animals? ~ Yes ~ No 

b If any answer is "Yes" to 5a(1)-(5), did any of the transactions fail to quality under the exceptions described in Regulations 

section 53.4945 or m a current notice regarding disaster assistance (see instructions) 5b X 

Organizations relying on a current notice regarding disaster assistance check here 

c If the answer is 'Yes" to question 5a(4), does the organization claim exemption from the tax because it maintained 

expenditure responsibility (or the grants See statement #16 EEYes ~ No 

11 "Yes, " attach the statement required by Regulations section 53 4945-5(d) 

6a Did the organization, during the year, receive any funds, directly or indirectly, to pay premiums on 

a personal benefit contracts D Yes [k] No 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contracts 6b X 
II you answered "Yes" to 6b, also file Form 8870 

Farm 990-PF (2002) 
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Form 990-PF (2002) 
7 

2002 .09000 The Burrouqhs Wellcome Fund 353029 1 

01-23-03 

10360409 353029 353029 

The Burroughs Wellcome Fund 23-7225395 
Information About Officers, Directors, Trustees, Foundation Managers, Highly Page 6 
Paid Employees, and Contractors 

1 List all officers, directors, trustees, foundation managers and their compensation : 
(b) Title, and average (c) Compensation (d Conlributionsto (e)Expense hours per week devoted (if not paid, emp Oyee benefit plans account, other (a) Name and address and deferred to position enter -0-) compensation allowances 

Enriaueta Bond, Ph .D . President - Director 
21 Alexander Dr . RTP . NC . 27709 

. P . Progr 
77 

. P . Finance 
. RTP . NC . 277 

0 

11 1 310,083 .1 0 .1 0 . 
2 Compensation of five highest-paid employees (other than those included on line 1). If none, enter "NONE." 

(bl Title and average (d Contntbutionsto (e) Expense 
(a) Name and address of each employee paid more than $50,000 hours per week (c) Compensation empLyeebenefil plans account, other and deferred devoted to position compensation allowances 

Ken Browndorf Sr . Asset & Accting Mgr 
21 Alexander Dr . RTP, NC 27709 .38 82,606 . 10,987 . 0 . 
Carr Aqyaponq Sr . Prgm officer 
21 Alexander Dr . RTP, NC 27709 38 82,606 . 10,987 . 0 . 
Martin Ionescu-Pioggia -sr . prgm officer 
21 Alexander Dr . RTP, NC 27709 38 82,606 . 10,987 . 0 . 
Nancy Sung sr . prgm officer 
21 Alexander Dr . RTP, NC 27709 38 1 75,499 . 10,041 . 0 . 
Victoria Mcgovern sr . prgm officer 
21 Alexander Dr . RTP, NC 27709 38 74,675 . 9 932 . 0 . 
Total number of other employees paid over $50,000 10-1 7 
3 Five highest-paid independent contractors for professional services . If none, enter "NONE." 

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation 
Kennedy Capital Mgmt, Inc . 
St . Louis, MO oney Management 417,070 . 
Deutsche Bank Group Money Management - 
Jersey City, NJ Master Custody 409,815 . 
Hansberger Global Investors 
Fort Lauderdale, FL one Management 399,457 . 
Pacific Investment Management Co . 
Newport Beach, CA Monev Management 301,935 . 
Capital Guardian Trust Co . 
Los Angeles, CA Imoney management 300,681 . 
Total number of others receivinQ over $50,000 for professional services 1111110. 13 

List the foundation's four largest direct charitable activities during the tax year . Include relevant statistical information such as the Expenses number of organizations and other beneficiaries served, conferences convened, research papers produced, etc . 

N/A 

2 

3 



Form 990-PF (2002) The Burroughs Wellcome Fund 23-7225395 Page 7 

Summary of Program-Related Investments 

Amount Describe the two largest program-related investments made by the foundation during the tax year on lines 1 and 2. 

2 

All other program-related investments . See instructions 
3 

Total . Add lines 1 through 3 0 . 00. 

FP`a_r_t_X____1 Minimum Investment Return (All domestic foundations must complete this part Foreign foundations, see instructions .) 

I Fair market value of assets not used (or held for use) directly in carrying out charitable, etc , purposes: 
a Average monthly fair market value of securities 
b Average of monthly cash balances 
c Fair market value of all other assets 
d Total (add lines la, b, and c) 
e Reduction claimed for blockage or other factors reported on lines la and 

1c (attach detailed explanation) le 
2 Acquisition indebtedness applicable to line 1 assets 
3 Subtract line 2 fi om line 1 d 
4 Cash deemed held for charitable activities Enter 1 1/2% of line 3 (for greater amount, see instructions) 
5 Net value of noncharitable-use assets . Subtract line 4 from line 3 . Enter here and on Part V, line 4 
6 Minimum investment return Enter 5% of line 5 

538 .257 .601 . 

[ki~K Distributable Amount (see instructions) (Section 4942(j)(3) and (1)(5) private operating foundations and certain 
foreign organizations check here Jo. EJ and do not complete this part.) 

I Minimum investment return from Part X, line 6 
2a Tax on investment income for 2002 from Part VI, line 5 2a 99,925 . 
b Income tax for 2002. (This does not include the tax from Part VI .) 2b 
c Add lines 2a and 2b 

3 Distributable amount before adjustments . Subtract line 2c from line I 
4a Recoveries of amounts treated as qualifying distributions 4a 468,264 . 
b Income distributions from section 4947(a)(2) trusts 4b 0 . 
c Add lines 4a and 4b 

5 Add lines 3 and 4c 

6 Deduction from distributable amount (see instructions) 
7 Distributable amount as adjusted. Subtract line 6 from line 5 Enter here and on Part XIII, line 1 

Qualifying Distributions (see instructions) 

468 .264 . 

7 

8 
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26 .554 .715 . 

I Amounts paid (including administrative expenses) to accomplish charitable, etc ., purposes: 
a Expenses, contributions, gifts, etc. - total from Part 1, column (d), line 26 la 28,660,560 . 
b Program-related investments - Total from Part IX-B lb 0 . 

2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc ., purposes 2 17,944 . 
3 Arnounts set aside for specific charitable projects that satisfy the: 
a Suitability test (prior IRS approval required) 3a 
b Cash distribution test (attach the required schedule) 3b 

4 Qualifying distributions Add lines la through 3b . Enter here and on Part V, line 8, and Part XIII, line 4 4 28,678,504 . 
5 Organizations that quality under section 4940(e) for the reduced rate of tax on net investment 

income . Enter 1% of Part 1, line 27b 5 99,925 . 

6 Adjusted qualifying distributions Subtract line 5 from line 4 6 28,578,579 . 

Note : The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation qualifies for the section 
4940(e) reduction of tax in those years 

Form 990-PF (2002) 

223561 
01-23-03 



Form 990-PF (2002) The Burroughs Wellcome Fund 23-7225395 Page 8 
Undistributed Income (see instructions) 

M (d) 
2001 2002 

27,022,979 . 

0 . 

0 . 

27,022,979 . 

0 . 

-1 -1 -, 
3 Excess distributions carryover, if any, to 2002 

a From 1997 
b From 1998 6,252, 349 . 
c From 1999 2,682, 215 . 
d From 2000 3,241, 032 . 
e From 2001 3,941, 604 . 
f Total of lines 3a through e 

4 Qualifying distributions for 2002 from 
PartXll,hne4 :ll1,i-$ 28,678,504 . 

a Applied to 2001, but not more than line 2a 
b Applied to undistributed income of prior 
years (Election required - see instructions) 

c Treated as distributions out of corpus 
(Election required - see instructions) 

d Applied to 2002 distributable amount 
e Remaining amount distributed out of corpus 

5 Excess distributions carryover applied to 2002 
(if an amount appears in column (d) the same amount 
must be shown in column (a)) 

6 Enter the net total of each column as 
indicated below . 

a Corpus Add lines 3f, 4c, and 4e Subtract line 5 

b Prior years' undistributed income . Subtract 
line 4b from line 2b 

c Enter the amount of prior years' 
undistributed income for which a notice of 
deficiency has been issued, or on which 
the section 4942(a) tax has been previously 
assessed 

d Subtract line 6c from line 6b. Taxable 
amount - see instructions 

e Undistributed income for 2001 . Subtract line 
4a from line 2a . Taxable amount - see instr . 

f Undistributed income for 2002 . Subtract 
lines 4d and 5 from line 1 . This amount must 
be distributed in 2003 

7 Amounts treated as distributions out of 
corpus to satisfy requirements imposed by 
section 170(b)(1)(E) or 4942(g)(3) 

8 Excess distributions carryover from 1997 
not applied on line 5 or line 7 

9 Excess distributions carryover to 2003 
Subtract lines 7 and 8 from line 6a 

10 Analysis of line 9 : 
a Excess from 1998 6,252,349 . 
b Excess from 1999 2 682,215 . 
c Excess from 2000 3 241,032 . 
d Excess from 2001 3 941,604 . 
e Excess from 2002 1 .655 .525 . 

17 .772 .725 . 

0 . 

0 . 

Form 990-PF (2002) 
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1 Distributable amount 
for 2002 from Part A line 7 

2 Undistributed income, if any, as of the end of 2001 

a Enter amount for 2001 only 

b Total for prior years : 

(a) (b) 
Corpus Years prior to 2001 

0 . 

223571 
01-23-03 



Form 990-PF 
(see instructions and Part VII-A, question 9) vate 

foundation, and the ruling is effective for 2002, enter the date of the ruling 11110. 

Prior 3 yeai 
(b) 2001 (c) 2000 

c Qualifying distributions from Part XII, 
line 4 for each year listed 

d Amounts included in line 2c not 
used directly for active conduct of 
exempt activities 

e Qualifying distributions made directly 
for active conduct of exempt activities 
Subtract line 2d from line 2c 
Complete 3a, b, or c for the 
alternative test relied upon, 

a 'Assets' alternative test - enter : 
(1) Value of all assets 

(2) Value of assets qualifying 
under section 4942(j)(3)(B)(i) 

b "Endowment" alternative test - Enter 
2/3 of minimum investment return 
shown in Part X, line 6 for each year 
listed 

c "Support" alternative test - enter: 
(1) Total support other than gross 

investment income (interest, 
dividends, ients, payments on 
securities loans (section 
512(a)(5)), or royalties) 

(2) Support from general public 
and 5 or more exempt 
organizations as provided in 
section 4942(j)(3)(B)(iii) 

(3) Largest amount of support from 
an exempt organization 

or more in assets Supplementary Information (Complete this part only if the oi 
at any time during the year-see page 25 of the instructions.) 

223581/01-23-03 Fo,~990-PIF (2002) 
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1 a It the foundation has received a ruling or determination letter that it is a private operating 

b Check box to indicate whether the orga 
2 a Enter the lesser of the adjusted net 

income from Part I or the minimum 
investment return from Part X for 
each year listed 

b 85% of line 2a 

3) or EJ 4 42(j)(5) 

(d) 1999 (e) Total 

I Information Regarding Foundation Managers : 
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation before the close of any tax 

year (but only it they have contributed more than $5,000). (See section 507(d)(2) .) 

b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or 
other entity) of which the foundation has a 10% or greater interest . 

None 
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs : 

Check here 110- = if the organization only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds . If 
the organization makes gifts, grants, etc. (see instructions) to individuals or organizations under other conditions, complete items 2a, b, c, and d . 

a The name, address, and telephone number of the person to whom applications should be addressed : 
Burroughs Wellcome Fund, 21 Alexander Drive, P .O . Box 139001, Research 
Triangle Park, NC, 27709-3901 (919) 991-5100 

b The form in which applications should be submitted and information and materials they should include: 
Please see attached schedule #18 

c Any submission deadlines : 
Please see attached schedule #19 

d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other factors : 
Please see attached schedule #20 



223601101-23-03 Form 990-PF (2002) 
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Enter gross amounts unless otherwise indicated . unreiaiel] Dusiness income Excluded by section 512, 513, or 514 (e) (CL (a) (b) Exc (d) Related or exempt 
Business Amount sion Amount function income I Program service revenue : code code 

a 
b 
C I 
d 

e 

f 

g Fees and contracts from government agencies 

2 Membership dues and assessments 

3 Interest on savings and temporary cash 

investments 141 9,948 . 
4 Dividends and interest from securities 14 13,881,948 . 
5 Net rental income or (loss) from real estate : 

a Debt-tinanced property 

b Not debt-finanGed property 

6 Net rental income or (loss) from personal 

property 

7 Other investment income 

8 Gain or (loss) from sales of assets other 

than inventory 18 <9,765,968 .> 
9 Net income or (loss) from special events 

10 Gross profit or (loss) from sales of inventory 

11 Other revenue: 

a class action suit 011 34,858 . 
b -sales tax refund 7,372 . 
C 
d 

e 

12 Subtotal . Add columns (b), (d), and (e) 0 . 4,168,158 .1 0 . 
13 Total. Add line 12, columns (b), (d), and (e) 13 4,168,158 . 

(See worksheet in line 13 instructions to verify calculations .) 

.F-P-ar-t -XV-P-B-1 Relationship of Activities to the Accomplishment of Exempt Purposes 

213611 Form 990-PF (2002) 
01-23-03 
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Form 990-PF (2002) The Burroughs Wellcome Fund 23-7225395 PaQe 11 

FO-a-r-t-AV-PA-1 Analysis of Income-Producing Activities 



Did the organization directly or indirectly engage in any of the following with any other organization described in section 501 (c) of Yes No 
the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations? 

a Transfers from the reporting organization to a noncharitable exempt organization of: 
(1) Cash la(l) X 
(2) Other assets 1021 X 

b Other Transactions : 
(1) Sales of assets to a noncharitable exempt organization lb(l) X 
(2) Purchases of assets from a noncharitable exempt organization lb(2) X 
(3) Rental of facilities, equipment, or other assets lb(3) X 
(4) Reimbursement arrangements lb(4)1 X 
(5) Loans or loan guarantees lb(5) X 
(6) Performance of services or membership or fundraising solicitations lb(6) X 

c Sharing of facilities, equipment, mailing lists, other assets, or paid employees 11C X 
d If the answer to any of the above is "Yes," complete the following schedule . Column (b) should always show the fair market value of the goods, other assets, 

or services given by the reporting organization. If the organization received less than fair market value in any transaction or sharing arrangement, show in 

2a Is the organization directly or indirectly affiliated with, or related to, one or more tax-exempt organizations described 
in section 50 1 (c) of the Code (other than section 50 1 (c)(3)) or in section 5279 E] Yes M No 

b If "Yes," complete the following schedule. 
(a) Name of organization (b) Type of organization (c) Description of relationship 

N/A 

10360409 353029 353029 2002 .09000 

Form 990-PF (2002) The Burroughs Wellcome Fund 23-7225395 Page 12 
FJFD-U-rt XVII Information Regarding Transfers To and Transactions and Relationships With Noncharitable 

Exempt Organizations 

Under penalties of perjury, I declare that I have examined this return, including accompanying schedules and statements, and to the best of my knowledge and belief, it is true, correct, 
and complete Declaration of prepare-Liother than taxpayer i1ir fWucrary) is based on all nl.rm.ti 

Signdture of officer or trustee D rma" 4) 

C Preparer's 
06 

CL CL 4) Firm's name (or yours 

OW 

ru M `V'ric-ewaterhouseCoopers 
4) U) 

if self employed), 1301 K Street, NW #80OW 
add ~Washinaton . DC 20005 

223621 
01-23-03 



Form 2220 Underpayment of Estimated Tax by Corporations 
Department of the Treasury Oo- See separate instructions 
Internal Revenue Service Pop- Attach to the corporation's tax return Form 990-1 

OMB No 1545-0142 

2002 
Name Employer identification number 

23-7225395 The Burrouahs Wellcome Fund 

1 The corporation is using the annualized income installment method . 
2 The corporation is using the adjusted seasonal installment method . 
3 The corporation is a "large corporation" figuring its first required installment based on the prior year's tax 

Part III Figuring the 
4 Total tax (see instructions) 

5a Personal holding company tax (Schedule PH (Form 1120), line 26) included on line 4 5a 
b Look-baGk interest included on line 4 under section 460(b)(2) for completed long-term 

contracts or of section 167(g) for property depreciated under the income forecast method 5b 

c Credit for Federal tax paid on fuels (see instructions) 5c 
d Total . Add lines 5a through 5c 51 

6 Subtract line 5d from line 4 . If the result is less than $500, do not complete or file this form . The corporation does 
not owe the penalty 6 

7 Enter the tax shown on the corporation's 2001 income tax return . Caution : If zero or the tax 
year was for less than 12 months, skip this line and enter the amount from line 6 on line 8 7 

99,925 . 

8 Enter the smaller of line 6 or line 7. If the corporation is require to skip line 7, enter the amount from line 6 8 99,925 . 
(a) (b) M (d) 

9 Installment due dates Enter in columns (a) through (d) 
the 15th day of the 4th (Form 990-PF filers, Use 5th 
month), 6th, 9th, and 12th months of the corporation's 
tax year 9 01/15/03 02/15/03 05/15/03 08/15/03 

10 Required installments If the box on line 1 and/or line 
2 above is checked, enter the amounts from Schedule A, 
line 40 . If the box on line 3 (but not I or 2) is checked, 
see instructions for the amounts to enter . If none of 
these boxes are checked, enter 25% of line 8 above 
in each column 10 24,981 . 24,982 . 24,981 . 241981 . 

11 Estimated tax paid or credited for each period (see 
instructions) . For column (a) only, enter the amount 
from line 11 on line 15 -11 
Complete lines 12 through 18 of one column before 
going to the next column 

12 Enter amount, if any, from line 18 of the preceding 
column 12 

13 Add lines 11 and 12 13 
14 Add amounts on lines 16 and 17 of the preceding 

column 14 24,981 . 49,963 . 74,944 . 
15 Subtract line 14 from line 13 . If zero or less, enter -0- 15 0 . 0 . 0 . 0 . 
16 If the amount on line 15 is zero, subtract line 13 from 

line 14 Otherwise, enter -0- 16 24,981 . 49,963 . 
17 Underpayment If line 15 is less than or equal to line 

10, subtract line 15 from line 10 . Then go to line 12 of 
the next column . Otherwise, go to line 18 17 24,981 . 24,982 . 24,981 . 24,981 . 

18 Overpayment It line 10 is less than line 15, subtract line 
10 from line 15. Then Qo to line 12 of the next column 1 18 1 1 
Complete Part III on pace 2 to figure the penalty If there are no entries on line 17, no penalty is owed . 

JWA For Paperwork Reduction Act Notice, see separate instructions Form 2220 (2002) 
212801 
0 

1 
-07-03 

18 
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Note : In most cases, the corporation does not need to file Form 2220 . (See Part I below for exceptions .) The IRS will figure any penalty owed and bill the corporation . If 
the corporation does not need to file Form 2220, it may still use it to figure the penalty. Enter the amount from line 34 on the estimated tax penalty line of the 
corporation's income tax return, but do not attach Form 2220 . 

part I I Reasons For Filing - Check the boxes below that aqly to the corporation . If any boxes are checked, the corporation must file Form 2220, 
even it it does lot owe the penalty . If the box on line 1 or line applies, the corporation may be able to lower or eliminate the penalty 



25 Number of days online 20 after 3/31/2003 and before 7/11/2003 

sheet 

34 Penalty Add columns (a) through (d), of line 33 . Enter the total here and on Form 1120, line 33, Form 1120-A; line 

212802 
12-18-02 

19 
2002 .09000 The Burrouqhs Wellcome Fund 353029 1 10360409 353029 353029 

Form 990-PF 
Form 2220 (2002) The Burroughs Wellcome Fund 23-7225395 Paae 2 

Figuring the Penalty 

19 Enter the date of payment or the 15th day of the 3rd 
month after the close of the tax year, whichever is earlier 
(see instructions) . (Form 990-PF and Form 990-T filers . 
Use 5th month instead of 3rd month.) 

20 Number of days from due date of installment on line 9 
to the date shown on line 19 

21 Number of days on line 20 after 4/15/2002 and before 1/11/2003 

22 Underpayment on line 17 x Number of days on line 21 x 6% 
365 

23 Number of days on line 20 after 12/31/2002 and before 4/11/2003 

24 Underpayment on line 17 x Number of days on line 23 x 5% 

365 

26 Underpayment on line 17 x Number of days on line 25 x 6 
365 

27 Number of days on line 20 after 6/30/2003 and before 10/1/2003 r27 

28 Underpayment on line 17 x Number of days on line 27 x '% 28 
365 

29 Number of days on line 20 after 9/30/2003 and before 1/11/2004 

30 Underpayment on line 17 x Number of days on line 2 x 31 
365 

31 Number of days on line 20 after 12/31/2003 and before 2/16/2004 L3 

32 Underpayment on line 17 x Number of days on line 31 x 
366 

33 Add lines 22, 24, 26, 28, 30, and 32 

* For underpayments paid after March 31, 2003 . For lines 26, 28, 30 and 32, use the penalty interest rate for each calendar quarter, 
which the IRS will determine during the first month in the preceding quarter . These rates are published quarterly in an IRS News 
Release and in a revenue ruling in the Internal Revenue Bulletin . To obtain this information on the Internet, access the IRS Web 
Site at www irs gov You can also call 1-800-829-1040 to get interest rate information . 

JWA 
Form 2220 (2002) 
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Form 990-PF 
UNDERPAYMENT OF ESTIMATED TAX WORKSHEET 

Name(s) Identifying Number 

The Burroughs Wellcome Fund 23-7225395 
(A) (B) (C) (D) (E) (F) 

Adjusted Number Days Daily 
*Date Amount Balance Due Balance Due Penalty Rate Penalty 

-0- 

01/15/03 24,981 . 24,981 . 31 11 
000136986 106 . 

02/15/03 24,982 . 49,963 . 89 .000136986 609 . 

05/15/03 24,981 . 74,944 . 92 .000136986 944 . 

08/15/03 24,981 . 99,925 . 46 .000136986 630 . 

09/30/03 0 . 99,925 . 92 .000109589 1,007 . 

12/31/03 0 . 99,925 . 15 .000109290 164 . 

Penalty Due (SUM Of Column F) . 3,460 . 

Date of estimated tax payment, withholding 
credit date or installment due date . 

212511 
05-20-02 



23-7225395 The Burroughs Wellcome Fund 

Form 990-PF Gain or (Loss) from Sale of Assets Statement 1 

(a) Manner Date 
)escription of Property Acquired Acquired Date Sold 

4 3ale of Assets Purchased 09/01/02 08/31/03 

(b) (c) 
Gross Cost or 

Sales Price Other Basis 

0 . 'apital Gains Dividends from Part IV 

lotal to Form 990-PF, Part I, line 6a <9,765,968 .> 

Form 990-PF Dividends and Interest from Securities Statement 2 

Source Column A Column B 

flow through from k-1 
Interest and Dividends 

45,060 
13,881,948 13,881,948 

?orm 990-PF Other Income Statement 3 

42,230 . lotal to Form 990-PF, Part I, line 11, Column A 

14 Statement(s) 1, 2, 3v/ 
AlCnAnO 12CIAnO ICInnO n n ) n o n r% n MI. - T.T- 1 1 - -- - 'M . . -A I> C '3 n ') n I 

1,181,867,539 . 1,191,633,507 . 

(d) (e) 
Expense of 

Sale Deprec . Gain or Loss 

0 . 0 . <9,765,968 .> 

Total to Fm 990-PF, Part I, In 4 131881,948 13,927,008 

)escription 

-lass action suit 
,ales tax refund 

Amount 

34,858 . 
7,372 . 



The Burroughs Wellcome Fund 23-7225395 

~ Form 990-PF Other Professional Fees Statement 6 

(a) (b) 
Expenses Net Invest-
Per Books ment Income 

2,766,722 . 2,766,722 . 
264,887 . 15,000 . 

3,031,609 . 2,781,722 . 

(c) 
Adjusted 

Net Income 

(d) 
Charitable 
Purposes 

0 . 
249,887 . 

249,887 . 

Investment Expense 
Consultant Expense 

To Form 990-PF, Pg 1, ln 16c 

15 Statement(s) 4, 5, 6, 7 
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Form 990-PF Legal Fees Statement 4 

(a) (b) (c) (d) 
Expenses Net Invest- Adjusted Charitable 

Description Per Books ment Income Net Income Purposes 

Legal 5,183 . 3,307 . 1,876 . 

To Fm 990-PF, Pg 1, ln 16a 5,183 . 3,307 . 1,876 . 

Form 990-PF Accounting Fees Statement 5 

(a) (b) (c) (d) 
Expenses Net Invest- Adjusted Charitable 

Description Per Books ment Income Net Income Purposes 

Audit 35,172 . 17,586 . 17,586 . 

To Form 990-PF, Pg 1, ln 16b 35,172 . 17,586 . 17,586 . 

~ Description 

i Form 990-PF Taxes Statement 7 

(a) (b) (c) (d) 
Expenses Net Invest- Adjusted Charitable 

Description Per Books ment Income Net Income Purposes 

Federal Excise Tax 122,016 . 0 . 0 . 
Deferred Fed Excise tax 497,548 . 0 . 0 . 

To Form 990-PF, Pg 1, ln 18 619,564 . 0 . 0 . 



(b) (c) (d) 
Net Invest- Adjusted Charitable 
ment Income Net Income Puposes 

4,150 23,515 
9,881 55,994 
3,535 20,034 
3,800 21,535 
467 19,523 

645,437 

Office / Administrative 
Telephone / Information Technology 
Staff Development 
General Insurance 
Miscellaneous Expense 
Investment expenses from K-1 

27,665 
65,876 
23,570 
25,335 
25,198 

667,271 total line 23 167 140,601 

990-PF Other Expenses 

Description 

Statement #8 

(a) 
Expenses 
Per Books 



The Burroughs Wellcome Fund 23-7225395 

Form 990-PF U.S . and State/City Government Obligations Statement 9 

U. S . Other 
Gov't Gov't 

x 

~ rotal U.S . Government Obligations 

I rotal to Form 990-PF, Part II, line 10a 66,954,476 . 66,954,476 . 

Form 990-PF Corporate Stock Statement 10 

276,801,853 . 276,801,853 . 

276,801,853 . 276,801,853 . ~ rotal to Form 990-PF, Part II, line 10b 

Form 990-PF Corporate Bonds Statement 11 

30,801,950 . 

30,801,950 . ~ Cotal to Form 990-PF, Part II, line 10c 30,801,950 . 

16 Statement(s) 8, 9, 10, 11 
,)nno) nonnn rn,6- T.T-11---- v,,-A icinoo i IA'2CnAnn ic,2nno icinno 

I Description 

I is and foreign gov't obligations 

I rotal State and Municipal Government Obligations 

Book Value 

66,954,476 . 

66,954,476 . 

Fair Market 
Value 

66,954,476 . 

66,954,476 . 

Description 

~orporate stocks 

Book Value 
Fair Market 

Value 

~ )escription 

~ -orporate bonds 

Book Value 
Fair Market 

Value 

30,801,950 . 



The Burroughs Wellcome Fund 23-7225395 

Form 990-PF Other Investments Statement 12 

Description 

Other Investments 

Total to Form 990-PF, Part II, line 13 

Form 990-PF Other Assets 

Fair Market 
Value 

2,139,314 . 

2,139,314 . 

Book Value 

2,139,314 . 

2,139,314 . 

Description 

Accrued Interest and Dividends 

Total to Form 990-PF, Part II, line 15 

~ Form 990-PF Other Liabilities Statement 14 

Description 

Deferred Fed Excise Tax 

Total to Form 990-PF, Part II, line 22, Column B 

Amount 

497,548 . 

497,548 . 

17 Statement(s) 12, 13, 14 
10360409 353029 353029 2002 .09000 The Burrouqhs Wellcome Fund 353029 1 

Book Value 

175,153,941 . 

175,153,941 . 

Fair Market 
Value 

175,153,941 . 

175,153,941 . 

Statement 13 



990-PF Depreciation Summary 

Land Building Life to date year to date 
and Equipment Depreciation Depreciation 
: basis 

fair market 
value 

15,880,903 2,650,673 661,317 13,230,230 

Statement #15 



$2,000 
STATEMENT AS TO WHETHER THE GRANTEE HAS DIVERTED ANY PORTION OF THE FUNDS FROM THE 
PURPOSE OF THE GRANT 

The grantee has not diverted any funds from the purpose of the grant 
Date OF REPORTS RECEIVED FROM GRANTEE 

October 30, 2003 

Burroughs Wellcome Fund 
990-PF 
Expenditure Responsibility Report 
Schedule #16 

NAME AND ADDRESS OF GRANTEE 
Life Sciences Research Foundation 
Brown, Donald D 
115 West University Parkway 
Baltimore, MID 21210-3301 

DATE AND AMOUNT OF GRANT 
May, 15, 2003 $41,000 

PURPOSEofGRANT 
Characterization of %<O>%-acetylated carbohydrate epitopes on %<Cryptococcus neoformans>% 

AMOUNTS EXPENDED BY THE GRANTEE AS OF AUGUST 31, 2003 
$21,000 

STATEMENT AS TO WHETHER THE GRANTEE HAS DIVERTED ANY PORTION OF THE FUNDS FROM THE 
PURPOSE OF THE GRANT 

The grantee has not diverted any funds from the purpose of the grant 
Date OF REPORTS RECEIVED FROM GRANTEE 

December 2 . 2003 

NAME AND ADDRESS OF GRANTEE 
Life Sciences Research Foundation 
Brown, Donald 0 
115 West University Parkway 
Baltimore, MID 21210-3301 

DATE AND AMOUNT OF GRANT 
May, 15, 2003 $41,000 

PURPOSEofGRANT 
Molecular recognition studies of human placental lactogen 

AMOUNTS EXPENDED BY THE GRANTEE AS OF AUGUST 31, 2003 
$21,000 

STATEMENT AS TO WHETHER THE GRANTEE HAS DIVERTED ANY PORTION OF THE FUNDS FROM THE 
PURPOSE OF THE GRANT 

The grantee has not diverted any funds from the purpose of the grant 
Date OF REPORTS RECEIVED FROM GRANTEE 

December 2, 2003 

NAME AND ADDRESS OF GRANTEE 
Life Sciences Research Foundation 
Brown, Donald D 
115 West University Parkway 
Baltimore, MID 21210-3301 

DATE AND AMOUNT OF GRANT 
May, 15,2003 $41,000 

PURPOSEofGRANT 
Computational genomic analysis to identify and dissect functionally important mutations in protein sequences 

AMOUNTS EXPENDED BY THE GRANTEE AS OF AUGUST 31, 2003 
$21,000 

STATEMENT AS TO WHETHER THE GRANTEE HAS DIVERTED ANY PORTION OF THE FUNDS FROM THE 
PURPOSE OF THE GRANT 

The grantee has not diverted any funds from the purpose of the grant 
Date OF REPORTS RECEIVED FROM GRANTEE 

December 2 . 2003 

NAME AND ADDRESS OF GRANTEE 
North Carolina Science, Mathematics, and Technology Center, Inc 
P 0 Box 13901 
Research Triangle Park, NC, 27709-3901 

DATE AND AMOUNT OF GRANT 
March 14, 2003 $2,000 

PURPOSEofGRANT 
General support for 2003 activities 

AMOUNTS EXPENDED BY THE GRANTEE AS OF AUGUST 31, 2003 



310,08300 

Burroughs Wellcome Fund Supplementary Statement for fiscal year ending 08/31/2003 
Attachment to Statement #17 
All of the following individuals can be reached at the Burroughs Wellcome Funds offices at 
21 T.W. Alexander Drive, P.O . Box 13901, Research Triangle Park, NC 

AVERAGE HOURS EMPLOYEE BENEFIT EXPENSE 
NAME TITLE per WEEK COMPENSATION CONTRIBUTION ACCOUNT 

Laurance F Abbot Advisory Committee Member 1 5,00000 0 0 
Robert H Austin Advisory Committee Member 1 5,00000 0 0 
Pamela Blorkman Advisory Committee Member 1 5 .00000 0 0 
Martin J Blaser Advisory Committee Member 1 4,00000 0 0 
John E Burris Advisory Committee Member 1 3,50000 0 0 
Carlos Bustamante Board Member 1 5,00000 0 0 
Arturo Casadevall Advisory Committee Member 1 3,00000 0 0 
Gail Cassell Board Member 1 10,33300 0 0 
William Chin Advisory Committee Member 1 5,00000 0 0 
Susan N Coppersmith Advisory Committee Member 1 5,00000 0 0 
Luciano Corazza Advisory Committee Member 1 3,00000 0 0 
Stephen Corman Board Member 1 9,00000 0 0 
Mary Estes Advisory Committee Member 1 3,00000 0 0 
Mary Anne Fox Board Member 1 5,25000 0 0 
Ronald Frashure Advisory Committee Member 1 1,50000 0 0 
Henry Friesen Board Member 1 7,00000 0 0 
Elaine Fuchs Advisory Committee Member 1 5,00000 0 0 
Phillip Gold Board Member 1 10,25000 0 0 
Jeffrey I Gordon Advisory Committee Member 1 5,50000 0 0 
Diane E Griffin Advisory Committee Member 1 7,50000 0 0 
Stephen L Hajduk Advisory Committee Member 1 3,00000 0 0 
Margaret Hostetter Advisory Committee Member 1 5,00000 0 0 
G Thomas Houlihan Advisory Committee Member 1 3,00000 0 0 
Sarnual Houston Advisory Committee Member 1 3,00000 0 0 
James Hudspeth Board Member 1 7,50000 0 0 
Thomas Jessell Advisory Committee Member 1 5,00000 0 0 
Lawrwnce Katz Advisory Committee Member 1 5,00000 0 0 
David Kipnis Board Member 1 4,00000 0 0 
Stanley Korsmeyer Advisory Committee Member 1 5,00000 0 0 
Alan Krensky Advisory Committee Member 1 4,00000 0 0 
George Langford Advisory Committee Member 1 5,00000 0 0 
Douglas A Lauffenburger Advisory Committee Member 1 5,50000 0 0 
Shirley Malcolm Advisory Committee Member 1 3,50000 0 0 
Philippa Marrack Advisory Committee Member 1 3,00000 0 0 
Martin Matzuk Advisory Committee Member 1 5,00000 0 0 
George Miller Board Member 1 7,00000 0 0 
Beverly S Mitchell Advisory Committee Member 1 4,00000 0 0 
J Anthony Movshon Advisory Committee Member 1 5,00000 0 0 
John E Niederhuber Advisory Committee Member 1 4,00000 0 0 
Walter Niemasik Advisory Committee Member 1 1,50000 0 0 
Mary Lou Pardue Board Member 1 7,00000 0 0 
Suzanne Pfeffer Advisory Committee Member 1 7,50000 0 0 
Jennifer M Puck Advisory Committee Member 1 4,50000 0 0 
Marlene Rabinovitch Advisory Committee Member 1 4,00000 0 0 
Michael C Reed Advisory Committee Member 1 5,00000 0 0 
Kenneth Richards Advisory Committee Member 1 25000 0 0 
David G Russell Advisory Committee Member 1 3,00000 0 0 
Christine E Seidman Advisory Committee Member 1 4,00000 0 0 
John F Sheridan Advisory Committee Member 1 5,00000 0 0 
Sally G Shuler Advisory Committee Member 1 3,00000 0 0 
Magdalene So Advisory Committee Member 1 3,00000 0 0 
P Frederick Sparling Advisory Committee Member 1 3,50000 0 0 
Jerome Strauss Board Member 1 10,25000 0 0 
Judith Swain Board Member 1 5,25000 0 0 
Susan S Taylor Advisory Committee Member 1 5,00000 0 0 
Philip Tracy Board Member 1 8,50000 0 0 
Michael J Welsh Advisory Committee Member 1 4,00000 0 0 
Ian A Wilson Advisory Committee Member 1 7,50000 0 0 
James M Wilson Advisory Committee Member 1 5,00000 0 0 
Jean D Wilson Board Member 1 7,00000 0 0 
Liz Woolard Advisory Committee Member 1 3,00000 0 0 
Christopher Wylie Advisory Committee Member 1 5,00000 0 0 
Wayne M Yokoyama Advisory Committee Member 1 4,00000 0 0 



ASSETS 
PART 11 



Fiscal 2003 

Per State Street statement Foreign Equities (detail) 121,083,140 
Per State Street statement Options page #1 (7,609) 
Per State Street statement Mutual Fund (detail) 42,148,567 
Per State Street statement Venture Capital (detail) 11,929,843 

TOTAL LINE # 13 17S,lS3,941 

Burroughs Wellcome Fund 
990-PF 

PART 11 ASSETS 

Market Value 
LINE #2 

Per State Street statement page #1 26,972,663 
Checking acct. at Wachovia Bank 613,454 

TOTAL LINE #2 27 .586 .117 

LINE #10a + #10c 
Per State Street statement Fixed Income page #1 117,152,120 
Per State Street statement Fixed Income Short Sells (19,395,694) 

TOTAL LINE #10a + #10c 97,756,426 

LINE #10b 
Per State Street statement total Equities page #1 451,963,404 
Less International Equities (detail) (121,083,140) 
less Venture Capital (detail) (11,929,844) 
less Mutual Fund (detail) (42,148,567) 

TOTAL LINE #10b 276,801,853 

LINE #13 



NIMC NO NAME ON RECORD PAGE : I 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 
FUND SUMMARY 

UNITS TOTAL COST MARKET VALUE % FUND UNREAL SEC GN/LS UNREAL CURR GN/LS TOTAL UNREAL GN/LS 
ORIGINAL FACE 
NOTIONAL PAR 

CASH 

4,275,110.73 99,551 .51 82,350.38 0.01 0.00 -17,201.13 -17,201.13 

CASH EQUIVALENTS 

26,892,619 .00 26,890,313 .11 26,890,313.11 4.66 0.00 0.00 0 .00 

EQUITIES 

50,756,396 .730 430,067,050 .33 451,963,403.84 78.38 13,147,338.39 8,749,015.12 21,896,353 .51 

FIXED INCOME 

159 357,110 .78 114,153,991 .79 117,152,120.43 20.32 2,411,675.20 586,453 .44 2,998,128 .64 
160:271,490 .96 

FIXED INCOME SHORT SELLS 

-19 100,000.00 -19,382,002 .33 -19p395,694.00 -3.36 -13,691.67 0.00 -13,691 .67 
2:000,000.00 

OPTIONS WRITTEN -- CALLS 

-3 .000 -4,000.70 -3,703.13 0 .00 297.57 0.00 297 .S7 
-3,000.00 

OPTIONS WRITTEN - PUTS 

-5.000 -5,111.43 -3,906 .25 0.00 1,205 .18 0.00 1,205.18 
-5,000.00 

-- FUND TOTAL -- 

222 t229 .24 551pB19,792.28 576,684,884.38 100.01 15,546,824.67 -9,318,267 .43 24,865,092.10 
162 :217811 490 .96 

_9:000 .00 

riTET r, T. F - d 

I 



COiMSITV~-- 
ACCOUNT POSITION APPRAISAL 

THIS IS A COMPOSITE REPORT FOR : 

NIFI BURROUGHS WELLCOME FUND 

NIF2 BURROUGHS WELLCOME FUND 

NIF3 BURROUGHS WELLCOME FUND 

NIF4 BURROU HS WELLCOME FUND 

NIF5 BURROUGHS WELLCOME FUND 

NIF6 BURROUGHS WELLCOME FUND 

NIF7 BURROUGHS WELLCOME FUND 

NIFS BURROUGHS WELLCOME FUND 

NIGI BURROUGHS WELLCOME FUND 

NIG2 BURROUGHS WELLCOME FUND 

NIG3 BURROUGHS WELLCOME FUND 

NIG4 BURROUGHS WELLCOME FUND 

NIGS BURROUGHS WELLCOME FUND 

NIG6 BURROUGHS WELLCOME FUND 

MIG7 BURROUGHS WELLCOME FUND 

NIG8 BURROUGHS WELLCOME FUND 

NIG9 BURROUGHS WELLCOME FUND 

STME SYREET . 
I NINC 

USD 
PAGE : 2 

AS-OF DATE : 31AUG03 
NO NAME ON RECORD 

T 
COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

:~IATE STUET 

AS-OF OATE'-'RiUGOij 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

CASH 

US,ROLhA§ EXCHANGE RATE 1.000000 loll loll if 

BASE CURRENCY BASE CURRENCY 

NIF4 -142 13 .06 1 .000000 -142 13 06 1.000000 -142,813.06 -0.03 0.00 
NIF5 -17:8586.04 1 .000000 -17 :8586:04 1.000000 -17,586 04 0 00 0 00 
NIFIF 11 .42 1 .000000 11.42 1.000000 

1 
1:42 0:00 0:00 

NIF8 183 987 .06 1 .000000 1B3,987.06 1.000000 183,987.06 0.04 0.00 
NIG4 110:022 .55 1 .000000 110,022.55 1.000000 110p022.55 0.02 0.00 
NIG7 -2,3 9 16 93 1 000000 -1,389,816.93 1 000000 -1,389,816.93 -0.31 0.00 N 

2 8 000000 142,813.06 1:000000 -142,813 .06 -0.03 0.00 IG8 -1: :813 :06 1 : - 
NIG9 81 .26 1 .000000 81.26 1.000000 81.26 0.00 0.00 

-1,398,926 .80 -1,398,926.80 -1,398,926.80 -0.31 0.00 

,,2842&6 .80 ;AA398A2j6 .8O -0.3 0 00 ;AA3 it to If 11111111 ... fell"" 1111111111 11,111,111 
-1,39B,926 .80 -2,398,926 .80 -1,398,926 .90 -0.31 0.00 



MIHC NO NAME ON RECORD PAGE : 3 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

CASH 

EXCHANGE RATE 1 .3871501 

CASH EQUIVALENT 
1.000000 
0.666667 
1.000000 
0.713845 
1.000000 
0.721943 

0.00 
0.00 

-0.01 
0.00 
0.18 
0.00 

0.17 
0.00 

0.17 
0 6 
00 

to Pon 

0.17 
0.00 

1.000000 
0.720903 
1.000000 
0.720903 
1 .000000 
0.720903 

0.09 
0.06 

-201.15 
-143.59 
6 552.00 
4:730.17 

6 350.94 
4:586.64 

6 350.94 
, f86 6~ 44 "114" 

6 350.94 
4:586.64 

0 SAO 0.00 
-1 42 
0:00 

-6.82 

0.00 
-8.24 

0.00 

0 00 
-8:24 

0.09 
0.06 

-201.15 
-145.01 
6 552.00 
4:723.35 

6 350.94 
4:578.40 

6 
, 
350.94 

46R.140. 
6 350.94-
4:57k. q-, 

6,350.94 

6p350.94 
movionnivan 
6,350.94 

c 
r, 

~,TATE :~PTREET 

NIHC NO NAME ON RECORD PAGE : 4 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

>> INTERNATIONAL 

CASH CQU 
NIG4 1,0;9,830 .90 
NIG6 26,679 .98 
NIG7 2,354.33 

1,118,865 .21 

r,lli,i657211 

0 . 
00 

1,118,865.21 

CASH EQUIVALENT 

1.000000 1 089,830.90 1 .000000 1 089,830.90 2 .51 0.00 
1 110264 1:209,999 72 1 097900 1 :196 525.04 0.21 -13,474.68 
1:000000 26 679 :98 1 :000000 26:679.98 0.06 0.00 
1.089958 29 :080 .05 1 .097900 29 291 .94 0.01 211.89 
1.000000 2 354 .33 1 .000000 2 :354.33 0.01 0.00 
1.089830 2 :565 .82 1 .097900 2,584.82 0.00 19.00 

1 118,865 .21 1 118 865 21 2 57 0.00 
!:241,645 .59 1 :228 : 401 :80 0:21 -13,243.79~ 

1 118,865 .21 1 118 865.21 2.57 0 .00 
1 :241,645 .59 1 :228 :401.80 0.21 -13,243 .79 

0. 
00 

0.00 0.00 0.00 
0,00 -0.00 0.00 0 .00 11 If life it nutyltm ".n - offilin "111111111911111111 

1,118,865 .21 1 118 :1565.2j .- Z;57 0.00 
1 .241 .645 .59 1:228 401.90 6--ZAYT %TW4744.79 

6USTRfiIAW,,DOhh6j "Iffiffil, n"If fill 

CASH EQUIVALENT 

NIG4 4,505.97 

4,505.87 

4,505.8; 
nnnnnnum 
4,505.87 

J61A &A JO .9 "1 ~hfl 

CASH EQUIVALENT 
NIG4 0.09 
WIG? -201 .15 
WIGS 6,552 .00 

CASH EQUIVALENT 

1 .000000 
0.663443 

EXCHANGE RATE 1.544998 

4 505.87 1.000000 4 505.87 0.22 0.00 
2:989 .39 0.647250 2:916 .42 0.00 -72 .97 
4 505.87 4 505.87 0.22 0.00 
2:989 .39 2:916 .42 0.00 -72 .97 
4 505.87 4 505.87 0.22 0.00 

3,246Agg 0.00 ;7 MUM 6 " ""It" .1421 
4 505.67 4 505.87 0.22 0.00 
2:989 .39 2:916 .42 0.00 -72 .97 

jVASSj§Ah5 
CASH EQUIVALENT 

NIG4 26,818 .13 

26,818 .13 

26,818 .13 
""" ..... it 
26,818 .13 

&U§O,,5U&fflCY 11 11 If it fill 

EXCHANGE RATE 1 .400550 

CASH EQUIVALENT 

1.000000 26 3 1 .000000 26 13 0 20 0 00 
0.710733 19 :818 :513 0.714005 19 :','4'8' :28 0:00 87 :75 

26 13 26 81 13 0 20 0 00 
19 :0,61,0:53 19 : 141 :28 0:00 97 :75 

26 18.13 26 18 .13 0 .20 0.00 
A?"0'60jjp,3 8 0 00 , .If" it h2la"haval "Ali" HAN 
26 818 .13 26 18 .13 0.20 0.00 
19 :060 .53 19 :11,48 .28 0.00 87.75 

EXCHANGE RATE 0 .910830 



USD - COMPOSITE -
ACCOUNT POSITION APPRAISAL 

AS-OF DATE : 31AUGA3 

I 

~ S -E STUET. TPJ 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

R0tJNDjT&Rhj§G EXCHANGE RATE 0.632212 

CASH EQUIVALENT CASH EQUIVALENT 

NIG4 9,975.95 1 .000000 9,975.95 1.000000 9,975 .95 0.07 0.00 
1 .580563 15,767 .62 1.581750 15,779 .46 0.00 11.84 

NIG7 95,641.87 1 .000000 95 641.87 1.000000 95 641 .87 0.68 0.00 
1 .621595 155:092.39 1.581750 151:281 .57 0.03 -3,810.82 

NIG9 0.05 1 .000000 0.05 1.000000 0.05 0.00 0.00 
1 .800000 0.09 1.581750 0.08 0.00 -0.01 

105,617.87 105,617.87 105 617 .87 0.75 0.00 
170,860.10 167 :061 .11 0.03 -3,798 .99 

105,617 .87 105,617,87 105,617 .87 0.75 0.00 
A40 

6 
860 

AAq 
A64AO6&6&A 260 ;JA72162? 

it tillit 1 11" 114 It 
;0"5" :6""17""8"7', 105,617.87 105,617.87 0.75 0.00 

170,860.10 167,061.11 0.03 -3,798.99 

JAPAUESEj&U EXCHANGE RATE 116 .680000 

CASH EQUIVALENT CASH EQUIVALENT 

NIG4 4,023,231 .00 1.000000 4, :23,231.00 1 000000 4,023,231.00 0 14 0 .00 
0.008558 34,430.10 0:008570 34 480.90 0:01 50 .80 

NIG6 108,000.00 1.000000 08, 
0,: 

0 1 000000 108:000.00 0.00 0 .00 
0.008493 917 208 0:008570 925.61 0.00 8 .33 

NIGO 243,000.00 1.000000 243 000.00 1 .000000 243 000.00 0.01 0.00 
0.008493 2 :063.87 0.008570 2:082.62 0.00 18 .75 

4,374,231 .00 4,374,231.00 4,374,231 .00 0.15 0.00 
37,411.25 37,489 .13 0.01 77 .88 

4p374p23I .OO 4,374t231 .00 4 374 231 .00 0.15 0.00 
3 31 0.01 643 ;,4 If uiftoff Mill 

4,374,231 .00 4,374 231 .00 4,374,231 .jDO,-= 0.15 0.00 
0.01 77 .88 37 :411 .25 37,4091, 

STATE STREET, 

NIHC NO NAME ON RECORD PAGE : 6 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

jEN,,j&AhANR .pOLLfl EXCHANGE RATE 1.732802 
IM If it , 11"11 - 

CASH EQUIVALENT CASH EQUIVALENT 

NIG7 .... ;0,859 .55 1 .000000 30p859.55 1 .000000 30,859.55 0.95 0 .00 
0.584907 18,049.98 0.577200 17,809.05 0.00 -240.93 

30,859 .55 30,859.55 30,859.55 0.95 0.00 
18,049.98 17,809.05 0.00 -240.93 

,;859.55 30,859 . ;; 30 859.55 370 0 .95 0.00 
019 98 so OR 0 00 a it"b, A J40,..23 411 "Aloof of 11 "to of 

30,859 .55 30,859 .55 30,859.55 0 .95 0.00 
16,049 .98 17,809 .05 0 .00 -240.93 

SA15AC0j&,,D0h6AR EXCHANGE RATE 1.752900 

CASH EQUIVALENT CASH EQUIVALENT 

18 .56 1.000000 18 .56 1.000000 18 .56 0.00 0.00 
0 568966 10.56 0 .570483 10.59 0.00 0 .03 

NIG6 6,770.40 1:000000 6 770.40 1.000000 6 770.40 0.18 0 .00 
0.570759 3:864.27 0 .570483 3 :862.40 0.00 -1 .87 

6,788.96 6 788.96 6 788.96 0.18 0 .00 
3:874.83 3 :872.99 0.00 -1 .84 

88.96 6.7171! :96 6,,717121.96 0 ISO 0.00 
3 

, 
8 83 3 8,11f 0': 0 1, 

vinnionn"n it of If if AH, It '"if ;A,,,q4 

6,788.96 6 788.96 6 788.96 0.18 0.00 
3:874.83 3:872.99 0.00 -1 .84 



US EXCHANGE RATE 1.000000 liff"Roothhoo --- 

CASH EQUIVALENT CASH EQUIVALENT 

313588TX3 FEDERAL NATL NTG ASSN DISC NTS .010 05MAR04 
NIF7 125,000 .00 98 .917336 123,646 .67 98.917336 123,6" .67 0.03 0.00 

0.02 

8628809A2 SSGA FOS PRIME FD 
NIF1 414,792 .86 100.000000 1#14,792 .86 100.000000 414,792.86 0.09 0.00 

0.07 
NIF2 189,487 .48 100.000000 189,487 .48 100.000000 189,487.48 0.04 0.00 

0.03 
NIF3 572,506 .35 100.000000 572,506 .35 100.000000 572t5O6.35 0.13 0.00 

0.10 
NIF4 141,775 .56 100.000000 141,775.56 100.000000 141,775.56 0.03 0.00 

0.02 
NIF5 9,862,514.52 100.000000 9,862,514.52 100.000000 9t862,514.52 2 .19 0.00 

1 .71 
NIF6 738,362 .74 100.000000 738,362 .74 100.000000 738,362.74 0.16 0.00 

0.13 
NIF7 7,204,588.43 100.000000 7,204,588 .43 100.000000 7,204,588.43 1 .60 0.00 

1 .25 
NIF8 lp521,423.67 100.000000 1,521,423.67 100.000000 1,521,423.67 0.34 0.00 

0.26 
NIG2 74,750 .34 100.000 ODD 74t750.34 100.000000 74,750.34 0.02 0.00 

0.01 
NIG4 117,623 .04 100.000000 117t623.04 100.000000 117,623.04 0.03 0.00 

0.02 
NIG6 255,913 .61 100.000000 255,913.62 100.000000 255,913.61 0.06 0.00 

0.04 
NIG7 4p699p457 .70 100.000000 4,699,457 .70 100.000000 4,699,457.70 1 .04 0.00 

0.82 
NIGS 669,422 .70 100.000000 669,422 .70 100.000000 669,422.70 0.15 0.00 

0.12 

26,462,619 .00 26, "2,619 .00 26,462,621;OOZ-7 5.87 0.00 

UNREAL GNAS 
UNREAL GN/LS 

MARKET VALUE % CURR 
MARKET VALUE % FUND 

I 

c~TATF !`--,Tr, Forl 

NIHC NO NAME ON RECORD PAGE : 7 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

CASH EQUIVALENTS 

NIHC NO MANE ON RECORD 
USD - COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE 

912795NZO UNITED STATES TREAS BILLS .010 04DEC03 
NIG7 250,000 .00 99 .685972 249,214.93 99 .685972 

912795PA3 UNITED STATES TREAS-BILLS .010 11DEC03 
NIG7 25,000 .00 '99 .695880 24,923.97 99 .694422 

NIG7 20,000 .00 99 .692600 19,938.52 99 .694422 

45,000 .00 44,862.49 

912795PBI . UNITED STATES TREAS BILLS .010 18DEC03 PREASSIGN 087 
NIG7 20,000.00 99 .700200 9,970.02 99 .700200 

26,892,619.00 26,890,313.11 

26,892,6197oo 26,890,3137171 

26,892,619 .00 26,890,313.11 

I 

PAGE : a 
AS-OF DATE : 31AUG03 

249,214.93 0.06 0 .00 
0.04 

24,923.61 0.01 -0 .36 
0.00 

19,938.88 0.00 0 .36 
0.00 

44,862.49 0.01 0 .00 

9,970.02 0.00 0 .00 
0.00 

26,890,313.12 5.96 0.00 
4.66 

,890,313.11 5.96 0.00 
446 

26,890,313.21 5.96 0.00 
4.66 



NIHC NO NAME ON RECORD PAGE : 10 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

606558005 AUST + NZ BANK GRP NPV 
NIG4 15,600.000 15.825007 246,870 .11 17 .520000 273,312.00 13.04 26,441 .89 

8.347119 130,215-05 11.339821 176,901.20 0.03 ",686 .15 

662460005 NATL AUSTRALIA BK NPV 
NIG4 7,876.000 28.644736 225 605 .94 31 .090000 244 64:14 11 69 19 258 90 

15.350932 120:903 .94 20.123003 158 :8488 77 0:03 37:584 :83 

23,476 .000 472,476 .05 518pl76.84 24.73 45,700.79 
251ttIS-99 335,389.97 0.06 84,270.98 

NPV 
228 003.61 5 .050000 154 025 .00 7 .35 -73 978 .61 
12 

1 
:426.01 3 .268613 99 : 692 .69 0.02 21 : 733 .32 1 

228 003 61 278 465 .00 13 .29 5 :461 39 
12 

1 
:426:01 180 :236 .48 0 .03 508 810 :47 

228 003.61 278 465.00 13 .29 50,461 .39 
22 

1 
490 1 J46648 0603 j 2 6,., 0, tin ; Vill It ; "IV tIII6 of It im flf,8114811hoffatz 

1,720,734.49 2 090,880.36, 99 .78 370 145 .87 
949,620.56 1 : 353 v322 . 3r-, - 0 .23 403 :701 .81 

TATE 31-P EET 

I 
61,000.000 

61,000.000 

237,756.000 

I 

USD - LUMPUbi It Aa-wr um .c . a*.-. 
ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

EQUITIES 

AUSTRALIAN DOLLAR EXCHANGE RATE 1.544998 

CONSUMER DISCRETIONARY MEDIA 

688692003 NEWS CORPORATION NPV 
NIG4 17,299.000 7.618614 131,794 .41 13.200000 228,346 .80 10.90 96 552 .39 

5.690512 98,440.17 8 .543700 147,797 .47 0.03 49:357 .30 

17,299 .000 131,794.41 228,346.80 10.90 96 552 .39 
98,440.17 147,797.47 0.03 49:357 .30 

17p299.ODD 131 794.41 228,346.80 10.90 96,552.39 
98:440.17 147,797.47 0.03 49,357 .30 

CONSUMER STAPLES BEVERAGES 

634926901 FOSTERS GROUP NPV 
NIG4 66plO2 .000 4.763246 314 60 0 4 540000 300,103.08 14 32 -14 757 00 

2.500829 165:8309:81 2:938515 194,241.73 0:03 28:931 :91 

66,102.000 314p86O.O8 300,103 .08 14.32 -14 757 .00 
165,309.82 194,241 .73 0.03 28:931.91 

CONSUMER STAPLES FOOD & DRUG RETAILING 

698123908 NOOLNORTHS LTD NPV 
NIG4 41,167.000 9 .964884 410,224.39 11.760000 484 123 .92 23.10 73,999.53 

5.157922 212,336.19 7.611660 313:349 .22 0.05 IOIpOI3.03 

41pI67.000 410 224.39 484pl23 .92 23.10 73 99.53 
212 :336.19 313,349 .22 0.05 101:1013.03 

107,269.000 725,084.47 784 227 00 37 43 59,142.53 
377,646.01 507:690:95 0:09 129,944.94 

STXF E STREET 

FINANCIALS INSURANCE 

671574002 QBE INS GROUP 
NIG4 28,712.000 5.690163 

3.517323 

28,712 .000 

52,188.000 

MATERIALS METALS & MINING 

657146909 NNC RESORCES LTD 
NIG4 30,500.000 0.000000 

0 .000000 

695498006 ALUMINA LIMITED 
NIG4 30,500.000 7 .475528 

3 .9Lll8l 

NPV 
163,375.95 9.820000 281,664.72 13.44 118,288.77 
100,989 .38 6.349523 182,307.50 0.03 81,318.12 

163 375.95 281 664.72 13.44 Ila 2 11 :77 
100 :989 .38 182 :307.50 0.03 8 

, 
:3818 12 

635,852 .00 799 841.56 38.17 163,989.56 
352,108 .37 517 :697.47 0.09 165,589.10 

NPV 
0.00 4.080000 124 440.00 5.94 124 440.00 
0.00 2.640780 80:543.79 0 .01 80 :543.79 



INDUSTRIALS AEROSPACE & DEFENSE 

097751200 BOMBARDIER INC CLASS B 
NIG4 120,000.000 3 .393965 407,275.84 5.310000 637,200.00 17.29 229,924 .16 

2 .347391 281,686.87 3.827993 459,359 .12 0.08 177,672 .25 

120,000.000 407,275.84 637:21:1 17 29 229,924.16 
281,686.87 459 359 12 0:08 177,672 .25 

120,000.000 407,275.84 637,200.00 17.29 229,924.16 
281,686.87 459,3",.y~_. 0.08 177,672 .25 

-,TATE ~~TRFET 

003924958 ABITIBI CONSOLIDATED INC CON 
NIG4 35,300.000 11 .180771 394,681.22 10.480000 369 944.00 10.04 -24,737.22 

7 .568769 267,177.56 7.555059 266 :_693.58 0.05 - -483.98 

35,300.000 394t681.22 369,944.00 10.04 -24,737.22 
267,177.56 266t693.58 0.05 -483 .98 

42,000.000 635 278.60 625,766.00 16 .98 -9 512.60 
439:435.94 451,116.32 0.08 12:680.38 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECO14NUNICATION 

05534B950 BCE INC CON 
NIG4 21,000.000 24 .613855 516 90 96 30.030000 630,630.00 17 .11 113t739.04 

15.544939 326:243:72 21.648704 454,622.79 0.08 128,179 .07 

87971N954 TELUS CORP NON VTG SHS 
NIG4 15,300.000 10.36BB07 159,642.75 23 .700000 362,610.00 9.84 203 967 25 

6 .546125 100,155.72 17 .085391 261,406.48 -0-.05 161:250 :76 

36,300.000 675,533.71 993 240.00 26 .95 317,706 .29 
426,599.44 716:029.27 0.12 289t429 .83 

6,300.000 675,533.71 993,240.00 26 .95 317,706 .29 
ja6fif , :964~ ,39683 It of . .4A6&qj:fijZ .061& a8? 

go It of 
AJ 

it It lilt 
236,600.000 3 260 976.52 3 679 102.00, 99:!2 418,125.48 

2 :164:534.80 2 :652:274.09 0 6 487,739 .29 

TJr 

NO NAHL ON RECORD PAGE : 11 
USD - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

5010,141.9101641 !!CHANGE RATE 1.387150 

CONSUMER DISCRETIONARY MEDIA 

884903956 THOMSON CORP CON 
NIG4 27,100.000 ".581263 1,262 352.24 41 .760000 1,131,696 .00 30.70 -130 656 .24 

30 .944381 838 :592.72 30.104891 815,842 .55 0.14 -22:750.17 

27,100.000 1,262,352.24 1,131,696 .00 30.70 -130p656 .24 
838,592.72 815,842 .55 0.14 -22,750 .17 

27,100 . 7,262,352.24 1,131,696 .00 30.70 -130,656 .24 
838,592.72 815,842 .55 0.14 -22p750.17 

ENERGY OIL & GAS 

867229957 SUNCOR ENERGY INC CON NPY 
NIG4 11,200.000 25 .047869 280,536.13 26 .000000 291,200.00 7.90 10 663.87 

15 .912485 178,219.83 18 .743467 209p926 .83 0.04 31:707.00 

11,200.000 280,536.13 291 200 .00 7.90 10,663.87 
178,219.83 209:926 .83 0.04 31,707 .00 

11,200 . 280,536.13 291 200.00 7.90 10,663 .87 
178,219.83 209:926 .83 0.04 31,707.00 

NIHC NO NAME ON RECORD PAGE : 12 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

MATERIALS METALS So MINING 

013716956 ALCAN INC CON 
NIG4 1,400.000 48 .613457 68 058.84 50.230000 70,322.00 1.91 2 263.16 

34 .638350 48:493.69 36.210936 50,695.31 0.01 2 :201.62 

453258956 INCO LTD CON 
NIG4 5,300.000 32 .554442 172,538.54 35.000000 185,500.00 5.03 12 961 ." 

23.351828 123,764.69 25 .231590 133,727.43 0.02 9:962.74 

6,700.000 240 597.38 255,822.00 6 .94 15 224.62 
172:258.38 184,422.74 0.03 12:164.36 

MATERIALS PAPER & FOREST PRODUCTS 



~)TPXEEI 

I 

STATE "ITREL 

uso COMPOSITE AS-OF DATE 3 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNILS 

PSIN"llsoUPW EXCHANGE RATE 1.400550 

CONSUMER STAPLES FOOD PRODUCTS 

712387901 NESTLE SA CHF1 (REGD) 
NIG4 4,013.000 267.817032 1 074 749 .75 305 .000000 1,223,965.00 9.36 149,215.25 

171.685609 688 :974 .35 217.771590 73p917 .39 0.15 184,943.04 
NIG6 2,770.000 362.823787 1 :005 021 .89 305 .000000 8844 :15? :33 6 :46 -160 172 

214.064116 592 :957 .60 217.771590 603 2 0 1 :799 
6,783.000 2 079,771 .64 2 068,815 .00 -io 956 .64 

1 :281,931 .95 1 :477,144 .69 0.26 195:212 .74 
6,783.000 2 079,771 .64 2 068,815 .00 15 .81 -10 956 .64 

1:281,931 .95 1 :477,144 .69 0.26 195:212 .74 
6,783.iOO 2 079,771 .64 2 :261 :!15 :00 15 -10.956 .64 

1 :282,931 .95 1 7 44 69 0 :286' 195,212.74 
FINANCIALS BANKS 

712611904 UBS AG CHF .80 (REGD) NIG4 9,600.000 71.281203 684,298 .59 75.550000 725 280.00 5.54 40 981.41 
47.758021 458p477 .00 53.943094 517 :853 .70 0.09 59:376 .70 

NIG8 10,900.000 70.971482 773,589 .15 75.550000 823 495.00 6.29 49,905.85 
48.841210 532,369 - 53.943094 587 : - 55,610.53 .979 .~! 

20,500.000 1,457,887 .74 2 548 775.00 90 987.26 
990's" .19 1 :105 :833 .42 0.19 114:987 .23 

727158901 CREDIT SUISSE GRP CHF3 (REGD) 
NIG4 10,066.000 46.693308 470,014.84 43 .750000 440,387.50 3.37 -29 627.34 

29.543097 297,380.81 31.237728 314,438.97 0.05 17:058 .16 

WINC NO NAME ON RECORD PAGE : 14 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

30,566.000 2 927,902 .58 1 989 162.50 15.20 61 259 .92 
1:288,227 .00 1:420:272.39 0.25 132 :045.39 

FINANCIALS INSURANCE 

718981905 SNISS REINSURANCE CHFO.1 
NIG4 16,836.000 156 .707527 2 638 327 93 86 000000 1,447,896.00 11 07 -1,190,431 .93 

98 .262213 1:654 :342:61 
6 
1 : 40"48 1,033,805.29 0:18 420,537 .32 

16,836.000 2 638 327 .93 1 447,896.00 11 07 -1,190,431 .93 
1:654 :342.61 1:033,805 .29 0:18 -620,537 .32 

47,402.000 4 566,230.51 3 437,058.50 26 .27 -1,129 172.01 
2:942,569 .61 2 :454,077.68 0.43 -488 :491 .93 

HEALTH CARE BIOTECHNOLOGY 

598107902 SERONO SA B CHF25 BR 
NIG4 209.000 829 .611196 173 3 8.74 B87 .000000 185 3 3 0 1 42 11 994 26 

609 .956651 127:410.94 633.322623 13214:403 
0 

: 02 4:883:49 

209.000 173 388.74 115 383 00 1.42 11,994.26 
127 :480.94 

132
:364:43 0.02 4,883.49 

HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI 

453267908 SYNTHES STRATEC CON CHFO.Ol 
NIG4 217.000 874.465853 

1189 : 
759 09 1,139 0000 247,163.00 1.89 57 

: 
403.91 

598 .798479 29 939:27 813:20501937 176,475.67 0.03 46 536.40 

738572909 MOREL BIOCARE AG CHF2 .00 (RR) 
NIGB 7,800 .000 76.991081 600,530 .43 111.250000 67 7580 00 6 63 267,219 .57 

418,459 .26 819 57 :02 0:11 201,118.76 53.648623 79.433080 6 : 
8,017.000 790,289 .52 1,124 913.00 8.52 324,623.48 

548,398 .53 796 :053.69 0.14 247,655 .16 



R6NASU.5j0fi EXCHANGE RATE 6 .763450 

HEALTH CARE PHARMACEUTICALS 

C ATE 'TR FFT T' 

NIHC NO NAME ON RECORD PAGE : 15 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

HEALTH CARE PHARMACEUTICALS 

710306903 NOVARTIS AG CHFO.50 REGD 
NIG4 29,160.000 53.610698 1 563,287.95 51.500000 1 501,740.00 11.48 -61 547 .95 

35.876932 1 :046,171 .35 36.771268 1 :072,250 .19 0.19 26 :078 .84 
NIG6 13,000.000 49.124502 638,618.52 51.500000 669 500.00 5.12 30 48 

29.343828 381,469.77 36.771268 478:026 :15151 : 
. . . . . . . . . . . . . . . . . . 

42,160.000 2 201,906.47 2 271 240.00 16.60 -30,666 .47 
1 :427,641 .12 1 :550 :276 .68 0.27 122,635.56 

711038901 ROCHE HOLDINGS AG GENUSSCHEINE NPV 
NIG4 4,500 .000 149.875862 674,441.38 107.250000 482 625.00 3.69 -191,816 .38 

95.328033 428,976.15 76.577059 344:596 .77 0.06 -84,379.38 
NIG6 4,900.000 170.197614 33 969 29 107 250000 525 525.00 4 .02 -308,444.29 

808 517:86 76:577059 375 227.59 0 .07 -133,290 103.779155 5 
9,400 .000 1,508 410.67 1,008,150.00 7.71 -500 260.67 

937 :494 .01 719,824.36 0.12 -217 :669 .65 
51,560 .000 3 710,317.14 3 179,390.00 24.30 -530 927 .14 

2 :365,135 .13 2 :270,101 .04 0 .39 -95:034.09 
59,786 .000 4 673,995.40 4 479 686.00 34 .24 -194,309.40 

3:041,014 .60 3 :198 :519 .16 0.55 157,504.56 
MATERIALS CHEMICALS 

733337901 LONZA GROUP AG CHF1 REGD 
NIG8 9,100.000 75.002044 682,518.60 68.700000 625,170.00 4 .78 -57p348.60 

54.790733 498,59,5.67 49-052158 446,374.64 0.08 -52,221 .03 

9,100 .000 682,518.60 625 170.00 4 .78 -57,348.60 
498,595.67 446:374.64 0 .08 -52,221.03 

MATERIALS CONSTRUCTION MATERIALS 

-.TATE TREET. 

NIHC NO NAME ON RECORD PAGE : 16 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

711075903 HOLCIN CHF2(REGD) 
NIG4 14,961 .000 51 .530860 765,800.11 55.500000 24 785 so 6 .30 9 5.39 

545,325.84 888 901 :15 0.10 5483 515 .31 36 .695097 39 .627289 5 :_ 

14,861 .000 765,B00.11 824 785 .50 6 .30 58,985 .39 
545,325.84 588:901 .15 0.10 43,575 .31 

23,962 .0 448,318.71 1 449,955.50 11.08 1 636 .79 
1:043,921 .51 1:035,275.79 0.18 -8 :645.72 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

553397902 SWISSCON AG CHF1 (REGD) 
NIG4 2,831 .000 426.799410 1p20B 269.13 383 .000000 1,084,273.00 8.29 -123 996 .13 

284.472388 805:341.33 273 .463996 774,176 .57 0.13 -31 :164.76 
NIG6 1,200.000 625.913833 751 096.60 383 .000000 459,600.00 3.51 -292,496 .60 

371 .756333 446:107.60 273 .463996 328,156 .80 0.06 -117,950 

4,031 .000 1 959,365.73 1 543,873 .00 11 .80 -415p492 .73 
1:251,448 .93 1:102,333.37 0.19 -249,115.56 

4,031 .000 1 959 365.73 1 543,873.00 11.80 -415,492 .73 
1:251:448.93 1:102,333.37 0.19 -149,115.56 

4,031.000 1,959,365.73 19543,873 .00 11 .80 -415 492 .73 
,,AA3f 7 ,a§493 a AO A13 Al OAA2 ,Ahj 3 felt If 6 "1 , of" , " .1, 

141,963 .000 14 727 681.99 12 979 388 .00 99.21 -1,748,293.99 
9:560:886.60 9:267 :350.69 1.61 -293,535.91 



ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

707752903 NOVO NORDISK AS DKK2 SERIES B 
NIG4 5,700.000 264.650982 1,508,510.60 240.000000 1,368,000.00 15.28 -140 510 .60 

36 .505293 208,080.17 35.484849 202,263.64 0.04 -5:816 .53 

5,700.000 1,508,510.60 1,368,000.00 15.28 -140,510.60 
208,080.17 202,263.64 0.04 -5,816 .53 

5,700.000 1,508,510.60 1,368,000.00 15.28 -140,510.60 
208,080 .17 202,263.64 0.04 -5,816 .53 

INDUSTRIALS COMMERCIAL SERVICES L SUPPLIES 

I 

DKK5 
2,033,842 .02 151 .000000 
309,148 .00 22.325884 

2,033 42.01 
309:8148 .00 

2,491 500.00 27 .84 457 657 .99 
368 :377 .09 0.06 59 :229 .09 

2,491,500.00 27.84 457 657 .99 
368,377 .09 0.06 59 :229 .09 

EXCHANGE RATE 0.910830 

SwE YREET. 

>> GERMANY 

CONSUMER DISCRETIONARY TEXTILES & APPAREL 

403197908 ADIDAS SALOMON AG DEN5 
NIG6 4,000.000 57.144222 228,576 .89 76.270000 305,080 .00 0 .70 76 503.11 

49.766292 199,065.17 83.736811 334,947 .25 0.06 135:882 .08 
NIGS 7,300.000 63.741014 465,309.40 76.270000 556,771 .00 1 .28 91,461 .60 

61.046684 445,640.79 83.736811 611,278 .72 0 

1Ip3OO.OOO 693 :1116:29 861,851 .00 1 .98 i6* 7' 9* 6* *4 * 7H 
644 

705 
96 946,225,97 0.16 301 520.01 

:AATE ~~TREET 

USD - COMPOSITE Ab-Ur UAIC : J1kAU%3UJ 
ACCOUNT POSITION APPRAISAL 

737011908 GROUP 4 FALCK 
NIG6 16,500.000 123.263152 

18.736242 

16,500.000 

INDUSTRIALS ELECTRICAL EQUIPMENT 

596"5906 VESTAS HIND SYSTEMS 
NIGS 43,700.000 133.137647 

17.291606 
43,700.000 

60,200.000 

65,900.000 

&UjO CU§R&NCY it ""to" of fill" 

DKKI. 
5,818,115 .17 116.500000 5,091,050.00 56.88 -727 065.17 
755,643.17 17.224937 752,729.75 0.13 -2:913.42 

5,818,115.17 5,091,050.00 56.88 -727 065.17 
755,643.17 752,729.75 0.13 -2:913.42 

7 851,957 .18 7 582,550.00 84.72 -269 407.18 
a 06th79AA17 A A&AhA%ft OAA2 6 3Af ;1111 "it 

of 
It" ... j 11A 66Z 

9 360 467 .78 950,550.00 100 00 -409 917.78 
1:272 :871 .34 81 :323,370.48 0:23 50:499.14 

NIHC NO NAME ON RECORD PAGE : 18 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE HKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

CONSUMER DISCRETIONARY AUTOMOBILES 

549716900 VOLKSWAGEN AG NON VTG PRF NPV 
NIG6 16,000.000 33.510567 536 169 .08 30.300000 484 00 1 11 -51 369 .08 

28.781731 460 :507 .69 33.266361 532:2860? :78 0:09 71:754 .09 

552902900 DAIMLERCHRYSLER AG ORD NPV(REGD) 
NIG4 8,800.000 ".156062 406,173.35 34.690000 305,272.00 0 .70 -100 902 .35 

44.503391 391,629.84 38.086141 335,158.04 0 .06 -56:471 .80 

575602909 BAYERISCME NOTOREN NERKE AG EURI 
NIG4 4,400.000 32.550834 143,223.67 35.990000 1538 356 00 0 36 15,,132 .33 

29.535798 129,957.51 39.513411 17 :859 :0, 0:03 43,901 .50 

710106907 PORSCHE AG NON VTG PRF NPV 
NIGS 1,570.000 344.766643 541,283.63 388 .000000 609,160 .00 1 .40 67 76 37 

309 .224904 485,483.10 425 .985091 668,796 .59 0.12 183 :8313:49 

5 5 :1 30,770 .000 1 626 849 73 1 557 5 1 3:5 -69,261.73 
1:467 : 78:14 1:710:01 42 0 380 242,497.28 

CONSUMER DISCRETIONARY MULTILINE RETAIL 

504241904 METRO AG ORD NPV 
NIG4 4p5OO .OOO .458280 209 062.26 32 .940000 148 230.00 0.34 -60,832.26 

39 .841642 179:287.39 36 .164817 162:741 .68 0.03 -16,545.71 

4,500.000 209,062 .26 148,230.00 0.34 -60 32.26 
179,287 .39 162,741.68 0.03 -16 :8545.71 



HEALTH CARE PHARMACEUTICALS 

484575907 SCHERING AG ORD NPV 
NIG8 15,600.000 52.127157 

1 
13 183.65 36.640000 571 5 4 .00 1.31 -241,599 .65 

49 .209394 767 :666 .54 40.227046 627:5!1 .91 0.11 -140,124.63 
15,600.000 

1 
13 183.65 571,584 .00 1.31 -241 599 .65 

767 :666 .54 627,541 .91 0.11 -140:124.63 
27,000-.o;o, I : 

243 735.67 994,638 .00 2.2; -249 097.67 
1:236 :413 .23 1,092,012.78 0.19 -144 :400.45 

INDUSTRIALS INDUSTRIAL CONGLOMERATES 

572797900 SIEMENS AG NPV (REGD) 
NIG4 11,850.000 55 .128680 

51 .761047 
NIG8 17,000.000 53 .940484 

56 .926676 

28,850.000 

#- T ---A P FFT 

N 
IML NO NAME ON RECORD PAGE : 19 

USD - COMPOSITE - AS-OF DATE : 32AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

11,300.000 693,886.29 861 
: 
!51 .00 1.98 167 964 .71 

644,705 .96 9" 25 .97 0.16 301 :520.01 
46,570.000 2 529 798.28 2 567,669 .00 5.90 37 70.72 

2 :291:571.49 2:819,043 .07 0.49 527171 .58 
FINANCIALS BANKS 

575035902 DEUTSCHE BANK AG ORD MPV (REGD) 
NIG4 7,000.000 52.574341 368,020.39 52.640000 368,480.00 0.85 459.61 61.400056 429,800.39 57.793441 404,554.09 0.07 -25 246.30 
NIG6 6,700.000 59.314716 397,408.60 52.640000 352,688.00 0.81 -44 :720.60 

54.015772 361,905.67 57.793441 387,216.06 0.07 25,310 
13,700.000 765,428.99 721 168.00 1.66 -44,260:,ii 

791,706.06 791:770.15 0.14 64.09 
13,700.000 765 428 .99 721 268.00 1 .66 -44,260.99 

791 :706 .06 791:770.15 0.14 64.09 
FINANCIALS DIVERSIFIED FINANCIALS 

702196908 DEUTSCHE BOERSE AG NPV 
NIG8 16,900 .000 41.770143 705,915.41 44.030000 744 107.00 1 .71 38 191.59 

39.351021 665,032 .26 48.340525 816 :954.87 0.14 15 
1 
:922.61 

16,900.000 705,915.41 744 107.00 1 .71 39 59 
665pO32 .26 816 :954.87 0.14 151:919221:61 

FINANCIALS INSURANCE 

52;148906 ALLIANZ AG NPV(REGD)(VINKULIERT) 
NIG4 3,000.000 115.693090 347tO79 .27 81.210000 243,630.00 0.56 -103,449 .27 116.050697 348,152 .09 89.160436 267,481.31 0.05 -80,670.78 

529422900 NUIENCHENER RUCKVERS AG NPV(REGD) 
NIG4 3,000.000 134.998000 404 994 .00 93.200000 279,600.00 0.64 -125 394.00 

135.815897 407:447 .69 102.324254 306,972.76 0.05 -100:474.93 

7 T-,- 

STATEto-f REET 

NIHC NO NAME ON RECORD PAGE : 20 Uso - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

6,000.000 752,073.27 523 230.00 1 .20 -22111 :143:27 
755,599.78 574 :454.07 0.10 -18 145 71 

36,600-.;O-o 223 417.67 1 505.00 4.57 -234 912 .67 
2 :212:338.10 2:11113 :179 .09 0.38 -29 :159 .01 

HEALTH CARE HEALTH CARE PROVIDERS & SERVIC 

510518905 CELESIO AG NPV MIG6 11,400 .000 37.767721 430,552.02 37 .110000 423,054.00 0.97 -7,498 .02 41.118131 468,746.69 40 .743059 464,470 .87 0.08 -4,275.82 
11,400 .000 430,552.02 423,054 .00 0.97 -7 498 .02 

468,746 .69 464,470 .87 0.08 -4:275.82 

NPV (REGD) 
653,274 .86 56.400000 668 340.00 1 .54 15,065.14 
613 368 .41 61.921544 733 :770.30 0.13 120 401.89 
915 : 288 .22 56.400000 958 800.00 2 .20 43 511.79 
967p753 .49 61.921544 1,05 :666.25 0.18 84,912.76 

1 627 140.00 3.74 58 576 92 
1:581,121 .90 1 :786 :436.55 0.31 205 :314:65 



STATE 'STREET, 

I 

TATE TREET 

t 

USD - COMPOSITE AS-OF OATt : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

28,850.000 1 568 563 0 1 627 140 00 3.74 58,576.92 
1:58 

1 
:121 :980 1:786 :436 :55 0.31 205,314.65 

INDUSTRIALS MACHINERY 

574081907 LINDE AG NPV 
NIG6 11,100.000 50.301815 558,350.15 38 .110000 423 21 00 0.97 -135 329.15 

44 .778914 497,045.94 41 .840958 464 :4034:64 0.08 -32:611.30 

11,100.000 558,350.15 423 021 .00 0.97 -135 329.15 
497,045.94 "4:434.64 0.08 -32:611 .30 

;9,950.000 2 126,913.i3 050,161.00 4.71 -76 752.23 
2:078,167.84 2:250,871 .19 0.39 172:703.35 

INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD 

588950907 INFINEON TECHNOLOGIES AG ORD MPY 
NIG4 13,000.000 28 .314097 368,083.26 13.340000 173 420.00 0.40 -194,663.26 

26 .943568 350,266.39 14.645982 190:397.77 0.03 -159,868 .61 

13,000.000 368 083 26 173,420 .00 0.40 -194,663 .26 
350 :266:38 190,397 .77 0.03 -159,868 .61 

INFORMATION TECHNOLOGY SOFTHARE 

484628904 SAP AG NPV 
NIG4 2,900.000 111 .125883 322,265.06 109.300000 316,970.00 0.73 -5 295 .06 

112 .436324 326,065.34 120.000439 348,001 .27 0.06 21:935 .93 

2,900.000 322 265.06 316 970.00 0.73 -s 295.06 
326 :065 .34 348 :001 .27 0.06 21 :935.93 

15,900.000 690 348.32 490,390 .00 1.13 :199 958 .32 
676 :331.72 538,399 .04 0.09 -137:932 .68 

NIK NO NAME ON RECORD PAGE : 22 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

MATERIALS CHEMICALS 

508657905 BASF AG NPV 
NIG6 11,500.000 37 .441402 430,576 .12 41.940000 482,310 .00 1.11 51p733.89 

39.494183 454,183.11 46.045914 529,528.01 0.09 75,344.90 

11,500.000 430 576 .12 482,310.00 1 .11 51,733 .88 
454:183.11 529,528.01 0.09 75,344 .90 

MATERIALS METALS & MINING 

;;3692904 THYSSENKRUPP AG NPV 
NIG4 10,900.000 17 .247026 187 992 58 12 340000 134,506.00 0.31 -53 4 6.58 

15 .230597 166:013:5 
1 

13:548083 147,674 .20 0.03 -18:3839.41 

10,900.000 187 992.58 134,506 .00 0.31 -53 486 .58 
166 :013.51 147,674 .20 0.03 -18:339 .41 

22,400.000 618 568 70 616 16 .00 1 .42 -1 752.70 
620 :196 :62 677 :8202 .11 0 .12 57 :005.49 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

584235907 DEUTSCHE TELEKON NPV(REGD) 
NIG4 25,300.000 13.532238 342 365.63 13.000000 328,900.00 0 .76 -13.465 .63 

13.857728 350:600 .53 14.272696 36lpO99 .22 0 .06 10,498.69 
25,300.000 342 365.63 328 900 00 0 .76 -13 465.63 

350 :600.53 36 
1 
:099 :22 0 .06 10:498 .69 

i5,300 . 342 365.63 328,900.00 0 .76 -13,"5.63 
350:600 .53 361,099 .22 0.06 10,498 .69 

UTILITIES ELECTRIC UTILITIES 



NO NAME ON RECORD 
COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

NIHC 
USD PAGE : 23 

AS-OF DATE : 31AUG03 

'7T.*T-F'--XP T-TT 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

494290901 E ON AG NPY 
HIG6 12,000.000 47.569103 570 29.24 47.100000 565t2OO.OO 2 .30 -5 629 24 

49.711956 596:8543.47 51.711077 620,532.92 0.11 23:989 :45 

12,000 .000 570 29 24 565 200.00 1.30 -5,629.24 
596:8543:47 620:532 .92 0.11 23,989.45 

12,000 .000 570 29 24 565,200.00 1.30 -5 629 24 
596 :8543:47 620,532.92 0.11 23:989:45 

22 72 1 0 .000 *0 345 976.74 9 602,279 .00 22.08 -743,697.74 
10:062 :163.00 10:542,339 .42 1 .83 480,176.42 

>> SPAIN 

CONSUMER DISCRETIONARY SPECIALTY RETAIL 

711131904 INDITEX EURO .15 
NIG4 25,300.000 17.834352 451 209 .11 22 .650000 573 045.00 1.32 121 35 .89 

15.850199 401 :010.04 24 .867429 629 :145.94 0.11 228 :8135.90 

25,300.000 452 209 .11 573 45.00 1.32 122 835 .89 
401:010.04 629 :0145.94 0.11 228 : 135 .9 

2 

25,30O.WO 451 209 .11 573,045.00 1.32 121 35 . 9 
010.04 90 401 : 629,145.94 0.11 228 H5 .8 

ENERGY OIL & GAS 

566935904 REPSOL YPF SA) EURI(REGD) 
HIG4 13,000.000 13.367856 173 782 .13 15.380000 199,940.00 0 . 26 157.87 14.393024 187:109 .31 16.885698 219,514.07 0.04 32 :404 .76 

13,000.000 173 782 .13 199 940.00 0 . " 26 157 87 
187:109 .31 219 :514 .07 0.04 32:404 :76 

13,000.000 173t782 .13 199 940.00 0.46 26,157.87 187,109 .31 219 :514 .07 0.04 32,404.76 

~AATE STREET, 

NINC NO NAME ON RECORD !AGE : 24 USO - COMPOSITE - AS-OF DATE . 31AUG03 ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

550190904 BBVA (BILB VIZ ARG) EURO.49 
NIG4 70,200.000 12.729742 893 627.87 9 .750000 684 450.00 1.57 -209,177.87 12.477953 875:952 .27 10 .704522 751:457 ." 0.13 -124,494.81 

70t2OO.OOO 93 627 684,450 .00 1 .57 -209 177 :1817 875 952 :217' 751,457 ." 0.13 -12 : 4 494 1 
70,200.000 93 627 684 450 .00 1 .57 -20 177 :1817 

875 952:2'7 751 457 .46 0.13 -1 4 494 1 a : 29 : 
INDUSTRIALS COMMERCIAL SERVICES & SUPPLIES ---------- -------- 

578813909 AMADEUS GLOBAL TRAVEL SER A EURO.Ol NIGS 84,000 .000 4.526750 380 2".96 6 .100000 512t4OO.OO 1 .18 132 153.04 5.032883 422:762.18 6.697188 562,563.82 0.10 139 :801 .64 
84,000 .000 380,246 .96 512 400.00 1 .18 132 153.04 422,762.18 562:563 .82 0.10 139 :801 .64 
84,Oi7O .OOO 380 246 .96 512 400.00 M., 132 153.04 422:762 .18 562:563 .82 0.10 139:801 .64 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

573252905 TELEFONICA SA EUR I 
NIG4 41,607.000 9 .388954 390,646.19 10.720000 4" 027.04 1 .03 55p3gO.85 10 .443500 434,522.69 11.769485 489:692 .96 0 .08 55pl7O.27 NIG8 47t464.000 14 .878931 706 213.56 10.720000 508,814.08 1 .17 -197 399.48 13 .161518 

:
.624 :698.30 11.769485 558,626.83 0 :1? . .t6 :071 .4 

89,071.000 1 096,859.75 954,841.12 2 .20 -142 018 .63 
1:059,220.99 1,048,319.79 0 .18 - -io:-901 .20 

89,071.000 1 096,859.75 954,841.12 2.20 -142 018 .63 1:059,220.99 1,048,319.79 0 .18 -10:901 .20 



UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

>> FINLAND 

INFORMATION TECHNOLOGY COMMUNICATIONS EQUIPMENT 

590294906 NOKIA (AB) OY EURO.06 
NIG4 42,400 .000 17.556358 744 3 9 .58 

16.383884 694:616 .69 

42,400.000 744,399 .58 
694,676 .69 

INFORMATION TECHNOLOGY IT CONSULTING & SERVICES 

547970905 TIETOENATOR OYJ ORD NPV 
NIG6 21,000.000 31 .468498 660,838 .46 

27 .966825 587,303.32 

21,000.000 660,83B ." 
587,303.32 

63,400.000 2 405 228.04 
1:282 :980.01 

16 .210000 340 410.00 0.78 -320p428 .46 
17 .796954 373:736 .04 0 .06 -213,567 .29 

340,410.00 0 78 -320,428 ." 
373,736.04 0 :06 -223,567 .28 

973 018.00 2 .24 -432,210 .04 
1,068 :276.18 0 .19 -213,703 .83 

I'E M'REET, TA7 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

471279901 RENAULT (REGIE NATIONALE) EUR3.81 
NIG4 12,100.000 50.317740 608,844.65 

45.468012 550p162.94 

12,100.000 608,844.65 
550,162 .94 

CONSUMER DISCRETIONARY HOTELS RESTAURANTS & LEISURE 

585284904 ACCOR EUR3 
NIG4 3,800.000 48.044305 182 36 

41.482874 157:566384 :92 

i 

~ 
C 

#TATE ~PTREET, 

I 

USU - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

TELECOMMUNICATION SERVICES WIRELESS TELECOMMUNICATION SER 

"9553903 TELEFONICA MOVILES EURO.5 
NIG6 13,713.000 6.234129 85 488.61 

7.013610 96:177.63 

13,713.000 15:481:61 
96 17 63 

102,784.00; 1 182 348 36 
1:155:398:62 

2;5 .000 3 081,214 .43 
3:042,232 .42 

7.120000 97,636.56 0.22 12 147 .95 
7.817046 107,195.15 0.02 11 :017 .52 

97 636.56 0.22 12 147 .95 
107 :195.15 0.02 11 :017.52 

1 052 477.68 2.42 -129, 70 
1 :155 :514.94 0.20 8116 :6328 

3 022,312.68 6 95 -58,901.75 
3:318,196.23 0:58 275,963.81 

14.920000 632 608.00 1.45 -111, 
26 .380664 694:540.14 0.12 -1131:155' 

632,608.00 1.45 -111,782 .58 
694,540.14 0.12 -136 .55 

NIRC NO NAME ON RECORD PAGE : 26 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

MATERIALS PAPER & FOREST PRODUCTS 

505125906 UPH KYNNENE OY NPV 
NIG4 15p200.OOO 13.890883 211 141 .42 

13.905879 211:369 .36 
NIG6 23,200.000 15.571575 361 260 .54 

15.358098 356:307 

38,400.000 572 401 .96 
567:677 .23 

38,400 .000 572 401 .96 
567 :677 .23 

38p4OO .iO; 572 401 .96 
567 :677 .23 

lOi** 800
.000 1 977,630.00 

1:849,657.24 

>> FRANCE 

CONSUMER DISCRETIONARY AUTOMOBILES 

16 .500000 250,800-00 0.58 39 658 .58 
18 .115345 275 353 .25 0 .05 63:983 .89 
16 .500000 382:800 .00 0 .88 21 539 .46 
18 .115345 420,276 .01 0 - 

633 600 .00 1 .46 
695:629 .26 0 .12 127 :952 .03 

633 600.00 1 .46 61 198 .04 
695 :629 .26 0 .12 127 :952 .03 

633,600.00 1 .46 61 198 .04 
695,629 .26 0.12 127 :952 .03 

1 606,618 .00 3.69 -371 012.00 
1 :763,905 .44 0.31 -85 :751.80 

54.900000 664 290.00 1.53 55 445 .35 
60.274695 729 :323 80 0.13 179:160.86 

664 290 00 1.53 55 445 .35 
729:323 :80 0.13 279:160.86 

35 490000 134,862 .00 0 .31 -47 706 .36 
38:96446 

1 
148,064 .95 0 .03 -9 :569 .97 



-STAl'f,. STREET 

ENERGY OIL & GAS 

490541000 TOTAL SA EUR10 SERIE B 
NIG6 5,000 .000 147 .683364 738 416 .82 139.700000 6968 500 00 1 61 -39 916:12 

137 .912980 689 :564.90 153.376591 76 :882:95 0:13 77 :318 05 

5,000.000 738 416:82 698 500 00 1 61 -39,916.82 
689 :564 90 766 :882:95 0:13 77,318.05 

5,io;-.OoO 7398 416:112 500 00 1 61 -39 916:802 
68 564 90 67968 882:95 0:13 77 318 5 6: 

AR FT 

NIHC NO NAME ON RECORD PAGE : 27 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

3,800.000 182,568 .36 134 862 .00 0 .31 -47 706 36 
157,634 .92 148:064 .95 0 .03 -9 :569:97 

CONSUMER DISCRETIONARY HOUSEHOLD DURABLES 

598893907 THOMSON SA EUR3 .75 
WIGS 20,000.000 18 .493845 369,876 .90 16.570000 331,400 .00 0 .76 -3 476.90 

18 .294184 18.192198 363,843 .97 0.06 -2 039.71 365,883 .68 1 : 

20,000.000 369,876 .90 331 400 .00 0 .76 -38,476.90 
365,883 .68 363:843 .97 0 .06 -2pO39.71 

CONSUMER DISCRETIONARY MEDIA 

483477907 VIVENDI UNIVERSAL EUR5.5 
NIG4 31,500.000 31 .735877 999,680 .11 15.310000 482,265 .00 1 .11 -517,415 .11 

28 .728350 904,943 .03 16.808845 529,478 .61 0 .09 -375p464 .42 

31,500.000 999 680.11 482 265 .00 1 .11 -517p4l5 .21 
904:943 .03 529:478 .61 0.09 -375, "4.42 

67,400.000 160p970 .02 1 612 17 00 3 .71 -54 153 02 
1 978,624 .57 1 770 33 0 .31 

0 
S:913 24 :7912 : -2 7 

CONSUMER STAPLES FOOD & DRUG RETAILING 

564156909 CARREFOUR EUR2 .50 
NIG4 3,100.000 53.751332 166,629 .13 45.400000 140t740.00 0 .32 -25 9 13 

50.347626 156pO77 .64 49.844647 154,518 .41 0.03 -1 :151519:23 

3tIOO.OOO 166,629 .13 140 740 00 32 -25,889.13 
156pO77 .64 154:518 :41 00 :03 -1,559.23 

CONSUMER STAPLES FOOD PRODUCTS 

NIHC NO NAME ON RECORD PAGE : 28 
USD - COMPOSITE 

- 
AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAIS:L 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

598181907 DANONE EURI, 
NIG4 3,100.000 124.572542 386,174.88 124.900000 387,190.00 0.89 1,015 .12 

129.146739 400,354.89 137.127675 425,095.79 0.07 24,740 .90 
NIG6 2,860.000 141 .706336 405,280.12 124.900000 357,214.00 0.82 -48 066 .12 

125.710077 359,530.82 137.127675 392,185 . 32:654 .33 
5,960.000 791 455.00 744,404.00 1.71 -47 051 .00 

759 :885 .71 817,280.94 0.14 57:395 .23 
5,960.000 791,455.00 744,404.00 1.71 -47 051 .00 

759,885.71 817p28O.94 0.14 57:395 .23 
CONSUMER STAPLES PERSONAL PRODUCTS 

405780909 LOREAL EURO.2 
NIG4 3,500.000 60.234866 210,822 .03 63.300000 221 550.00 0.51 10 727 .97 

65.140291 227,991 .02 69.497052 243:239.68 0.04 15:248 .66 
WIGS 4p4OO.OOO 63.010457 277,246 .01 63.300000 278 520.00 0.64 1 273.99 

68 .603377 301,854.86 69.497052 305:787.03 0.05 3 :932 

7,900.000 488,068 .04 5040 070.00 1.15 12 OOI .ii 
529,845.88 5 9:026.71 0.10 19 :180.83 

7,900.000 488,068.04 500,070.00 1.15 12 001.96 
529,845.88 549,026.71 0.10 19 :180.83 

6,960 .000 1 446,152.17 1 385 214.00 3.19 -60 938 17 
1:445,809.23 1:520:826.06 0.26 75 :016:83 



u4u Lwnru* & i c ---- -------
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

596651901 SOC GENERALE EUR1.25 
NIG6 6,000.000 50 .330212 301 981 .27 60.400000 362,400.00 O.B3 60 418 .73 

49 .762915 298:577 .49 66.313143 397v878 .86 0.07 99 :301 .37 
HIGS 11,000.000 52 .380486 576 185 .35 60.400000 664 400.00 1 .53 ll! :214:65 

53 .889305 592:782 66.313143 729 :444.57 0 .13 662 21 

17,000.000 1711 :166 .62 1 26 Boo 00 2.36 148 633 38 
89 

1 
359 .85 1:0127 :323 :43 0.20 235 :963 :58 

I 

730968906 BNP PARIBAS EUR2 
22,500.000 41 .320614 929,713.81 

41 .623305 936 524 .36 
6,900.000 39 .877445 275:154 .37 

42 .369806 292,351 

29,400.000 1 204,868 .18 
1:228,876 .02 

400.000 2 01213:034 
0 2 : 

1 
0 235:17 

ALS DIVERSIFIED FINANCIALS 

NIG4 

MIG6 

FINANCI 

715377909 EURONEXT 
NIGB 14,500.000 

FINANCIALS 

709842901 AXA 
MIG6 27,000.000 

EUR2.29 
640 515.22 
588:619.56 

23.722786 
22 .800724 

ThTG C E ~,TREET 

AXIT ~~TREET 

14,500.000 

21 .203557 
24 .817292 

INSURANCE 

EURI. 
307,451 .57 
359,850.74 

307,451 .57 
359,850.74 

45.380000 1 021 050.00 2.35 91,336.19 
49.822689 1:121 :010 .51 0.19 184 486.15 
45.380000 313 122 .00 0.72 37 :967.63 
49.822689 343:776 51,424.90 

1 334 172 .00 129,303.82 
1:"4:787 .07 0.25 235,911.05 

2 360,972 .00 5 .43 277 937 .20 
2:592,110 .50 0.45 471 :874.63 

22.820000 330,890.00 0.76 23 4331 :43 
25.054072 363,284.04 0.06 3 :43 30 

330 890.00 0 .76 23 4 8 .43 
363 :284.04 0.06 3:433.30 38 

16 .150000 436,050.00 1 .00 -204,465.22 
17.731080 478,739.17 0.08 -109,880.391 

NIHC NO NAME ON RECORD PAGE : 30 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

27,000 .000 640,515.22 436,050.00 1.00 -204 "5.22 
588,619.56 478,739.17 0.08 -109:880.39 

87,900 .000 3 031,001.59 3 127,912.00 7 .19 96 910.41 
3:068,706.17 3:434,133.71 0.60 365:427.54 

HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI 

721247906 ESSILOR INTL EURO.35 
NIG4 5,500 .000 40.289927 221 594.60 37 .000000 203,500 .00 0.47 -18,094.60 

40.444493 222 :444 .71 40.622290 223,422 .59 0.04 977 .88 
NIGS 15,800.000 31.414406 496 347 .62 37.000000 584,600 .00 1.34 2 2 38 

27.106946 428 :289.75 40.622290 641,832.18 0 838: 42:4 5 
21,300.000 717,942.22 71151 :100 00 1 

650,734 .46 86 254 :77 015 214:520 .31 

21,300.000 717,942.22 711 :100 00 1 70 157.78 
650,734.46 

865 
254:77 015, 214:520.31 

HEALTH CARE PHARMACEUTICALS 

473681906 AVENTIS SA EUR3.82 
MIG6 9,100.000 45.636297 415,290 .30 44.240000 402,584 .00 0 .93 -12 706 .30 

49.798091 453,262 .63 48.571084 441,996 .86 0 .08 -11 :165.77 

567173901 SANOFI SYNTHELABO EUIR2 
WIG4 33,440.000 39.466936 1 319,774 .34 51.200000 1 712 128 .00 3 .94 392,353 .66 

38.903602 1:300,936 .45 56 .212466 1:879 :744.85 0 .33 578,808 .40 

42.540.000 1 735 064 .64 2 114,712 .00 4:16 379,647 .36 
1 :754:099 .08 2:321,741 .71 0 40 567,642.63 

63,840.000 2 453 006 .86 2 902 
1 
12 00 6 6 449,805.14 

2 :404:833 .54 3:186 :1996 :48 0:585 782,162 .94 

INDUSTRIALS AEROSPACE & DEFENSE 



E!AGE 
. 31A:U 31 AS-OF DAT G03 

NU MANI: 
UN 

Kk:COKD 
COMPOSITE - 

ACCOUNT POSITION APPRAII 
I R6, 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

401225909 EADS(EURO AERO DEF EURI 
NIG6 29,000.000 16 .767243 486 250.04 14 .400000 417,600.00 0.96 -68 650.04 

14.791729 428:959 .85 15 .809756 458,462.92 0.08 29 :523 .07 
29,000-000 486 250.04 417,600.00 0 .96 -68 650 04 

428 :959 .85 458,482.92 0 .08 29 :523 :07 

403,276.00 0 .93 -5 807 .98 
442,756.61 0.09 57 :166.73 
447,538.00 1 .03 -188 1 6.85 
491,351 -91 :5812.40 

850 
:81 

14 .00 1 .96 -193,994.83 
934 08.45 0.16 -34,345.67 

850 14.00 1 .96 -193,994.83 
934:8108.45 0 .16 -34,345.67 

1 269 -262 644.87 414.00 ;.92 
1 :392:591.37 0 .24 -4:822.60 

968,454.12 

968:!3!:f3 17,300.000 1,044 
2 

46,300.000 531,058.87 
1,1397p4l3 .97 

INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD 

596233908 STNICROELECTRONICS EURI .04 
WIG4 I5p3OO .O0O, 16.065397 245 0 5 22 650000 3",545.00 0 100,744.42 

16 .226685 248 :28608 :288 24:867429 380,471.66 01,70 132,203.38 
15,300 .000 245,800.58 346,545.00 0.80 100,744.42 

248,268.28 380,471 .66 0.07 132,203.38 
15,300 .000 245,800.58 3",545 .00 0.80 100 744 42 

248,268.28 380,471.66 0.07 132:203 :38 
MATERIALS CHEMICALS 

oTATE STREET 

INDUSTRIALS ELECTRICAL EQUIPMENT 

483410007 SCHNEIDER ELECTRIC EUR8 
WIG4 8,200.000 49 .888290 409,083.98 49 .180000 

47 .023156 395,589.88 53 .994708 
NIG6 9,100 .000 69 .859874 635,724.85 49 .180000 

64.051015 582,864.24 53 .994708 
17,300 .000 1,044,808.83 

NIHC NO NAME ON RECORD PAGE : 32 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

401140009 AIR LIQUIDE(L ) EURII 
NIG4 3,000.000 138.809283 416,427 .85 130.BO0OO0 392,400.00 0.90 -24 027 .85 

123.816640 371,449 .92 143.605283 430,815.85 0.07 59:365 .93 

3,000 .000 416,427 .85 392,400.00 0.90 -24 027 .85 
371,449 .92 430,815.85 0.07 59:365 .93 

MATERIALS CONSTRUCTION MATERIALS 

450270004 LAFARGE EUR4(BR) 
NIG6 5,308 .000 75.517059 400 44 .55 61.150000 324,584.20 0 .75 -76 260.35 

75.775475 402 :8216 .22 67.136568 356,360.90 0.06 -45 :855.32 

5,308 .000 400 44.55 324,584.20 0.75 -76 260.35 
402:8216.22 356,360.90 0.06 -45:855.32 

MATERIALS METALS & MINING 

494379902 PECHINEY EUR15.25(ORD) 
NIG4 4,472 .000 31 .248875 139,744.97 46.170000 206,472.24 0.47 66 727 .27 

40.948386 183,121 .18 50.690030 226,685.81 0 .04 43 :564.63 
NIG6 8,600 .000 54.628323 469,803.58 ".170000 397,062.00 0 .91 -72 741 .58 

49.333440 424,267 .58 50.690030 435,934 

13,072 .000 609,548.55 603,534.24 1.39 -6 014.31 
607,388 .76 662,620.07 0 .11 55:231.31 

728187907 ARCELOR NPV 
NIG6 27,500-000 12 .997566 357,433.07 11.750000 323,125.00 0 .74 -34 308.07 

11 .866896 326,339 .65 12.900322 354,758-85 0.06 28 :419.20 

40,572 .000 966 981 .62 926 659.24 2 .13 -40,322.38 
933 :728 .41 11017:378.92 0 .18 83,650.51 

48,880 .000 1 784 254.02 1 643,643.44 3 .78 -140 610 58 
1 :707 :394.55 1 :804,555 .67 0.31 97 :161:12 



USD - tumrvbi i t -
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

14,900.000 244 957.38 253,896.00 0.58 8 938 .62 
219:318.13 278,752.35 0.05 59 :434 .22 

14,900.0;,o 244 957.38 253 96 00 0 5 93 .62 
219:318.13 278 :152:35 0:085 589:4122 

9 7.36 14, 00.000 244 5 253,896.00 0.58 a 938 .62 
219:318.13 278,752.35 0.05 59:434 .22 

>> GREECE 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

s 
T -TREET -kf E 

I 
517617908 FRANCE TELECOM EUR4 

NIG4 15,500.000 21.396451 331,644 .99 22.600000 350,300.00 0.81 
IS 

655.01 
23.092970 357,941 .03 24.812534 384,594.27 0.07 26 :653.24 

15,500 .000 331,644 .99 350 300.00 0 .81 18 655.01 
357,941 .03 384:594.27 0 .07 26 :653 .24 

TELECONMUNICATION SERVICES WIRELESS TELECOMMUNICATION SER 

400212908 BOUYGUES EURI 
NIG4 31,960 .000 45.632538 1 458,415 .93 23.980000 766 400 .80 1 .76 -692,015.13 

43.460452 1:38B,996 .05 26.327635 841 :431 .22 0 .15 -547 564.83 
NIGB 14,600.000 23.841856 348,091 .10 23.980000 350,108.00 0.81 2 :016 .90 

25.922049 378,461 26.327635 384p383.47 0.07 5p921 .56 

46,560 .000 1 06,507 .03 1 116 508 .80 2 .57 -6 998 .23 
1 :8767,457 .96 1 :225:814 .69 0 .21 -58491 :643.27 

46,560.000 1 806 507 .03 1 116,508 .80 2 .57 -&B9 998.23 
1:767 :457 .96 1 :225,814 .69 0.21 -541 :643.27 

62,060.ODO 2 138,152 .02 1 "6 3 37 -671,343.22 
2:125,398 .99 1 :610:4001 :160 0 :28 -514,990.03 

UTILITIES MULTI-UTILITIES 

711804906 SUEZ EUR 2 
NIG6 17,500.000 35.572730 622,522 .78 14.370000 251,475.00 0 .58 -371 047 .78 

32.430715 567,537 .52 15.776819 276,094 .33 0 .05 -291:443.19 

17,500 .000 622 522 .78 251 475 .00 0.58 -371,047.78 
567 :537 .52 276:094 .33 0.05 -291,443.19 

17,500.000 622,522 .78 251,475 .00 0 .58 -371 47 .78 
567,537 .52 276,094 .33 0 .05 -291 :0443.19 

4311TOOO 16,151,335.73 14 704 141 .24 33.81 -1, "7,194.49 
15,633,551 .72 16:143IP67-2 .52 2 .80 510,120.80 

UNITED KINGDOM 

STATEc,:.#TREET, 

"INC NO NAME ON RECORD PAGE : 34 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

MATERIALS CONSTRUCTION MATERIALS 

018270009 CRH ORD EURO.32 
NIG4 14,900.000 16 .440093 244,957 .38 17.040000 253,896-00 0.58 938 .62 

219,318.13 18.708211 278,752.35 0.05 58 : 14 .719338 9 434 .22 

505260903 OTE (HELLENIC TLCH) EUR2.39(CR) 
NIG6 38,000.000 18 .515953 703,606.20 10.500000 399 000.00 0.92 -304 606 20 

17 .473317 663,986.04 11 .527947 438:061.99 0.08 -225 :924:05 

38,000.000 703 606.20 399,000 .00 0 .92 -304 606 .20 
663 :986 .04 438,061 .99 0 .08 -225:924.05 

38,000.000 703 606.20 399,000 .00 0.92 -304 606 .20 
663:986.04 438,061 .99 0 .08 -225:924.05 

38 00 . 000 703 606 .20 399,000 .00 0 .92 -304,606.20 
663 :986 .04 438,061 .99 0.08 -225,924.05 

)> IRELAND 



ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

77,800.000 92 495.63 1 070,528.00 2 .46 178 032 37 
166 296.82 1 175,332.39 0.20 309 035:57 

140,800.000 1 273,106.31 1 500,818 .00 3.45 227 711 .69 
1:247,246 .32 1 :647,747 .66 0.29 400:501.34 

FINANCIALS BANKS 

423244003 UNICREDITO ITALIAN 
WIGS 147,000.000 5 .494502 

4.919007 

147,000.000 

147,000.000 

287,800.0w 

EURO . 50 
806,221.84 4.230000 621 10.00 1 .43 -184,411 .84 7 
23,094 .10 4.64,4116 682:8685.02 0.12 -40,409.08 

1106:221 :1114 621 10.00 1.43 -184 411.84 72 
a 3 094 0 682:685 .02 0.12 -40 : 

806,221.84 621 10.00 1 .43 -184p4ll.84 
723,094.10 682:2,85.02 0.12 -40,409 

**** ;02! 
2,079,328.15 2 122,628.00 4.88 43 299.85 
1,970,340.42 2 :330,432 .68 0.40 360:092 .26 

>> LUXEMBOURG 

CONSUMER DISCRETIONARY 

549343903 SES GLOBAL 
MIG4 18,400.000 

18,400.000 

is 
4;;.Ooo 

>> NETHERLANDS 

-F TV, F-FT Tb I 

na NU HAML UN KtLUKU PAGE : 35 
USD - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

307073908 BK OF IRELAND ORD STK EURO.64 
NIG8 42,501 .000 8 .042815 341,827 .67 10 : :200?3 459,860.82 1 06 118,033.15 

8.218770 349,305.94 11 792 504,881.06 0:09 155,575.12 

42,501 .000 341,827.67 459 60.82 1.06 118,033.15 
349,305.94 504:8181.06 0.09 155,575.12 

42,501 .000 341,827 .67 459,860.82 1.06 118,033.15 
349,305.94 504,881.06 0.09 155,575.12 

42t5OI 
. 
000 341*8;;**6; 459 60.82 

1 
.06 118,033.15 

349 :305:94 504:8181.06 0.09 155,575.12 

>> ITALY 

ENERGY ENERGY EQUIPMENT & SERVICES 

476876008 SAIPEN EURI 
NIG6 63,000-000 6.041439 380 610.68 6 .830000 430,290.00 0.99 49 679.32 

6.0"817 380:949.50 7 .498655 472,415.27 0.08 91:465.77 

63,000.000 380 610.68 430,290 .00 0.99 49 679 32 
380:949.50 472,415 .27 0.08 91:"5:77 

ENERGY OIL L GAS 

714505906 ENI EURI 
NIG4 33,800.000 11 .714478 395 949.36 13.760000 "5,088 .00 1.07 69 138.64 

12 .168416 411:292.45 15.107100 510,619 .98 0 .09 99:327.53 
NIG6 44,000.000 11 .285142 496t5".27 13.760000 60S,440.00 1.39 108 893.73 

10.341008 455,004.37 25 .107100 664,712 .41 0.12 209:708 

77,800.000 892t495.63 1 070,528.00 2.46 178,032.37 
866,296.82 1:175,332 .39 0.20 309,035 .57 

C" s 
-jTAITE TREET 

NIHC NO NAME ON RECORD PAGE : 36 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

MEDIA 

FOR EACH REP 1 A NPV 
6 .509460 119 774.07 6.850000 126 040.00 0.29 6 265.93 
6 .655532 122:461.78 7.520613 138:379.28 0.02 15:917.50 

119 774.07 126 040.00 0.29 6 265 .93 
!!!:461.78 138:379.28 0.02 15:917 .50 

119 774.07 126,040.00 0.29 6 265 . 
122:461.78 138,379.28 0.02 15:917 .50 



. 
cz : 

YATESTREET 
I 

~)TATE STREET 

USD - COMPOSITE AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

CONSUMER DISCRETIONARY HOUSEHOLD DURABLES 

598662906 PHILIPS ELEC(KON) EURO .20 
NIG4 13,300.000 31.011402 412,451 .65 22.200000 295 260.00 0.68 -117 191 .65 

28 .184617 374,855.40 24 .373374 324 :165 .87 0.06 -50:689.53 
NIG6 17p4OO.OOO 16 .575536 288,414.32 22 .200000 386 2 0 0 0.89 97 865 .68 2 6 :0 

19.060205 331t647 .56 24.373374 4 4 :01 70 0.07 92 : 449 .14 

30,700.000 700,865.97 681 540 .00 1.57 -19,325 .97 
706,502 .96 748 :262 .57 0.13 41,759 .61 

30,700.000 700 865 97 681 540 .00 1.57 -19,325 .97 
706 : 502 :96 748 :262 .57 0.13 41,759 .61 

CONSUMER DISCRETIONARY MEDIA 

414881904 REED ELSEVIER NY EURO .Of 
NIG4 5,400.000 10.13B346 54,747 .07 10.040000 54,216 .00 0.12 -531 .07 

11.838217 63,926.37 11 .022913 59p523.73 0.01 -4,402 .64 

497095901 VNU NV EURO .20 
NIG4 8,228.000 ".359543 381 4" .32 28 .300000 232 152 .40 0.54 -148 593.92 

41 .863623 344 :453.89 31.070562 255 : 48 .58 0.04 -88:805 .31 

13,628.000 436,193.39 287,068 .40 0.66 -149 124 .99 
408,380.26 315,172 .31 0.05 -93 :207 .95 

62,728.000 1 256,833.43 1 094,648 .40 2 .52 -162 185 .03 
1:237,345.00 1:201,814 .16 0.21 -35 :530.84 

CONSUMER STAPLES BEVERAGES 

710802901 HEINEKEN HOLDING A EUR2 
NIG4 10,625.000 27 .641020 293,685.84 29 .050000 308,656 .25 0.71 14 970.41 

29.429409 312,687.47 31 .893987 338,873.61 0.06 26 :186 .14 

NIHC NO NAME ON RECORD PAGE : 38 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

710804907 HEINEKEN NV EUR2 
NIG4 20,062.000 28.982879 581 454.52 34.810000 698 35 22 1 61 116,903.70 

31.912008 640 218.70 38.217889 766 728: : 7_29 0 13 1 126,508.59 

30,687.000 75t140.36 1 007 014 
8 

1 105 
: 
6 :47 2.32 131 

:6874 : 
11 

952,906.17 00 90 0.19 152 94 73 

CONSUMER STAPLES FOOD PRODUCTS 

540260908 NUNICO (KOM) NV CVA (PART EXCH) EURO.25 
NIG4 5,400.000 25.417250 137 253.15 17.670000 95,418.00 0.22 -41 35 15 

23.685635 127 :902.43 19.399888 104,759.40 0.02 -23:8143:03 

564089902 UNILEVER NY CVA NLGI.12 
NIG4 9,000.000 48.873961 439,865.65 50.700000 456,300.00 1.05 16 434.35 

55.04"71 495,402 .04 55.663516 500,971.64 0.09 5:569.60 

14,400.000 577,118 .80 551 718.00 1.27 -25 400 
623,304 .47 605 :731.04 0.11 -17:573130 

45,087.000 1 452t259 .16 1 558,732 .47 ;,5,8 106 473 .31 
1 :576,210 .64 1:711,331 .94 0.30 135:121 .30 

ENERGY OIL & GAS 

520270901 ROYAL DUTCH PETROL EURO.56(BR) 
NIG4 36,000.000 51 .511191 1 54 402 40 1 463,400 .00 3 .37 -391,002 .89 

47 .577712 1 :7812:797 :6892 44 :665290600204 1:606,666 .45 0 .28 -106,131 .17 

36,000.000 1 54 402 1 463,400 .00 3 .37 :391 02 
1 :7812:797 :8692 1:606,666 .45 0 .28 106 :0131 :8179 

;6,000 . 1 54,402 .89 1 463,400 .00 3 37 :391,002 .89 
1 :8712,797 .62 1:606,666 .45 0 :28 106,131 .17 

FINANCIALS BANKS 



NIHC NO NAME ON RECORD PAGE : 39 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

525076907 ABN AHRO HLOGS MY EURO.56 
NIG4 55,226.000 17.609259 972 488 .94 15.950000 

17.6"954 974:570.68 17.511500 NO: 
g54.70 2.03 -91 634.24 

9 7 90.13 0 .17 -7:480.55 

"0 : 10 
54.70 2 .03 -91,634.24 

967 90.13 0 .17 -7,480.55 
972 488 .94 
974:570.68 

DIVERSIFIED FINANCIALS 

INFORMATION TECHNOLOGY 

':-TATE .2oTP&ET 

NIHC NO NAME ON RECORD PAGE : 40 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

594936908 ASHL HOLDING MY EURO.02 
NIG4 17,300.000 2.820816 48,800.12 14 .350000 2489255.00 0.57 199 454.88 

3.726884 64,475 .10 15 .754861 272,559.09 0.05 209:083.99 

17,300.000 48 0 12 248 255.00 0.57 199,454.88 
64 :84705 :10 272 :559.09 0.05 208,083 .99 

17,300.000 48 Boo 12 248 255.00 0.57 199 454.88 
64 :475 :20 272:559.09 0.05 208:083.99 

MATERIALS CHEMICALS 

545831901 AKZO NOBEL MY EUR2 
NIG6 9,500.000 39 .607792 376,274 .02 

38 .786"4 368,471 .41 

EUR3 
44.570612 "7 991 .43 
38 .582595 405:117 .25 

844 265 .45 
773:588 .66 
844 265 .45 
773:588 .66 

DIVERSIFIED TELECOMMUNICATION 

EURO.24 
561 381 .63 
553:882 .16 

561 381 .63 
553:882 .16 

561 381 .63 
553:882 .16 

11;349;7;7 .13 
A 2ag a 062A 

" 395 437 .50 
45:128:207 .60 

637,310 .00 1 .47 75 928.37 
699,702.47 0.12 145:820.31 
637,310.00 1 .47 75 28.37 
699,702.47 0.12 145:9820.31 
637,320.00 1 .47 75 928.37 
699,702.47 0.12 145:820.31 

9 
, 
255,629 .73 21 .28 -2 

, 
094,157.40 

A 0 A6AAZf3fi26 
6 

-A 0 3 437 6p ll,, of I if" AAZ ., of 1,11 ;illf6fill 11*111 
41,552,405-47 95 55 -4, 43,032.03 
45,620,374c23 7 :91 '492,166 .63 

~7 T 
%TlF %TR FIrT 

6.310000 
6.927747 

5 .558234 
5 .483982 

101,000.000 

101,000. 

;;;:;;;*oo*o 
If to 11111111 

1,965,065.000 

55,226.000 

FINANCIALS 

715418901 ING GROEP N 
NIG4 29,100.000 

MIG6 28,965.000 

NIG8 39pl33.000 

97,198.000 

97,198.000 

FINANCIALS 

592737902 AEGON MY 
N164 93,381.000 

93,381.000 

245,805.000 

V CVA EURO.24 
20.578726 598 840.93 17.760000 516,816.00 1 .19 -8 024.93 
20.310780 59 1 :043.70 19.498699 567,412.14 0 .10 -23 :631.56 
25.802078 747p357 .19 17.760000 514,418.40 1 .18 -232,939.79 
23.378530 677,159 .11 19.498699 564,779.82 0.10 -112,379.29 
28.732103 733,043.40 17.760000 695 002.08 1 .60 -38 041.32 
19.186062 . .750,808 :!! 19.498699 763:042 .59 O:P 

i*079,241 .52 1 726,236.48 3.97 353 005.04 
2:019,010.99 1:895,234.55 0 .33 -123 :776.44 
2 079,241 .52 1 726,236.48 3.97 -353 005.04 
2:029,010.99 1:895,234.55 0.33 -123 :776." 

INSURANCE 

EURO . 12 
25.699961 2 399,888 .06 11.280000 1 053,337.68 2 .42 -1,346 550.38 
25.9771" 2:425,771 .84 12.384309 1:156,459.14 0.20 -1,269 :312.70 

2 399 888 .06 1 053 337.68 2 .42 :1 3",550.38 
2:425 :771 .84 1:156 :459 .14 0.20 1:269p312 .70 
5 451 618 .52 3 660,428.86 a 42 -1 791 1 9.66 
5:419:353.51 4:018,783.82 0:70 -1:400 :5869.69 

SEMICONDUCTOR EQUIPMENT & PROD 

577398902 DSM MY 
NIG6 10,500.000 

20,000.000 

20,000.000 

TELECOMMUNICATION SERVICES 

595607904 KOM KPN MY 
NIG4 101,000.000 

29.860000 
32.783286 

41.450000 
45.507943 

283,670.00 0.65 -92t6O4.02 
311,441.21 0.05 -57,030.20 

435,225.00 1 .00 -32 766 .43 
477,833.40 0.08 72:716 .25 

718 9 195.00 1 .65 -125 370.45 
78 : 74.61 0.14 15:685.95 

718 95.00 1.65 -125 370.45 
784) :8274 .61 0.14 15:685.95 



ACCOUNT POSITION APPRAISAL 
ubu Lunru3jL i c 

- -------

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GRAS 

0.632211 

-17 665 42 
-19:555 :76 
-82 71 
-86:23 

:100 380.00 
105:786 .80 

:100,380.00 
105,786 .80 

104 070.02 
190:_489 .82 
104 

1 
070.02 

190,489 .82 

EXCHANGE RATE 

3.502500 60,243.00 0.43 
5 .540081 95,289.39 0 .02 
3 .502500 203,145 .00 1 .44 
5 .540081 321,324 .68 0 .06 

263 3 8 .00 1 .87 
416 :6!4.07 0.07 

263 388.00 1 .87 
416 :614 .07 0 .07 

gWNp ST&§hING ,,,, .toll 111111 

CONSUMER DISCRETIONARY HOTELS RESTAURANTS & LEISURE 

053315909 COMPASS GROUP ORD GBPO.10 
NIG4 17,200.000 4.529559 77,908.42 

6 .677044 114,845.15 
NIG6 58,000.000 4.928613 285,859.58 

7 .026823 407,555.72 

75,200.000 363,768.00 
522,400.87 

363 76 .00 
522:4080.87 

INTERNET & CATALOG RETAIL 

6 .840000 338,497 .92 2 .40 
10.819273 535,419 .22 0.09 

338,497 .92 2 .40 
535,419 .22 0.09 

ORD GSPO.25 
580 451.80 
843:264 .93 427 487.68 
645:221 - 

1 007,939.48 
1 :488,476 .61 

067760009 PEARSON 
NIG4 60,200.000 

NIGS 33,818.000 

94,018.000 

9.642056 
14.007723 
12.640833 
19 .078943 

6 .180000 372 036 .00 2 .64 :208,425.80 
9.775217 588:468 .09 0.10 254,796-84 
6 .180000 208 995.24 1 .48 :21 492.44 
9 .775217 330:578 .30 0 .!!4:633.38 

Mt . . . 
581 031 24 4 12 -426,908.24 
9 19:046:39 0:16 -569,430.22 

STATE SJREET. 

-,TATE ~,TREET, 

75,200 .000 

CONSUMER DISCRETIONARY 

038470001 GUS PLC 
MIG6 49,488.000 

49,488.000 

CONSUMER DISCRETIONARY 

4.737066 
6.969960 

MEDIA 

ORD GBPO.25 
234 427.90 
344:929.40 

234 427.90 
344:929.40 

NIHC NO NAME ON RECORD PAGE : 42 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

073083909 REED ELSEVIER PLC ORD GBPO .125 
NIG4 17,200 .000 5.127977 

' 
201 .21 4.850000 83 420.00 0.59 -4 

78 
1.21 

8.413866 14!:718 .50 7.671489 131:949.62 0.02 -12:768.88 

111,218 .000 1 096,140 .69 664,451.24 4.71 -431,689 .45 
1:633,195 .11 1,050,996.01 0 .18 -582,199 .10 

CONSUMER DISCRETIONARY MULTILINE RETAIL 

312748908 MARKS + SPENCER GP ORD GBPO.25 
NIG4 57,995 .000 2.640994 153 138 .04 3 .045000 176 564 .32 1 .25 23,426 .29 

3.794577 220:028 .54 4.816430 279:280.68 0.05 59,252 .14 

57,985 .000 153 138 .04 176 564.32 1.25 23 426 .28 
220:028 .54 279 :280 .68 0 .05 59:252 .14 

CONSUMER DISCRETIONARY SPECIALTY RETAIL 

004037909 SIGNET GROUP ORD GBPO.005 
NIG6 291,000.000 0 .844784 245,832 .18 1 .092500 317,917 .50 2 .25 72 0 5.32 

1 .293301 376,350.56 1 .728062 502,666 .13 0 .09 126 :5!5.57 

330401902 KESA ELECTRICALS ORD GBPO.25 
NIG6 24,890.000 2 .112733 52 585.92 2 .235000 55 629 .15 0 .39 3 043.23 

3 .145873 78 :300.78 3 .535222 87 :991 .43 0.02 9 :690.65 

331952903 KINGFISHER ORD GBPO.157142857 
NIG6 108,897 .000 3 .019267 328,778 .19 2 .720000 296,199 .84 2 .10 -32 578.35 

4 .495559 489,552 .91 4 .302361 468,514 .21 0.08 -21 :038.70 

424,787 .000 627 196.29 669,746 .49 4.75 42 550.20 
944 :204.25 1,059,371 .77 0.18 115:167.52 

718t678.000 2 474,670.92 2 112 647 .97 14.98 -362,022.95 
3 :664p758 .17 3:341:681 .75 0.58 -323,076.42 

CONSUMER STAPLES FOOD & DRUG RETAILING 



UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

088470000 TESCO ORD GBPO.05 
WIG6 88,000.000 1.687049 148,460.32 2.160000 190,080.00 1 .35 41 619.69 

2.686384 236,401.79 3 .416581 300,659 .12 0.05 64:257.33 

323107904 BOOTS GROUP ORD GBPO.25 
NIG6 40,000.000 5.736706 229,468 .24 6 .610000 264,400.00 1 .87 34 931.76 

8.446009 337,840.38 10 .455370 418,214.80 0 .07 80:374.42 

128,000.000 377,928 .56 454,480.00 3 .22 76 551 .44 
574,242 .17 718,973 .92 0 .12 144:631.7S 

9 423.94 
38:653.08 
180,247 .23 
30,041.10 

89 671.17 
168:694.18 

-1,664.82 
-8,623.94 

88,006.35 
160,070.24 

9 811.62 
16 :389.97 

141 487.31 
222 :045.35 

151,298.93 
239,435 .32 

198,082.50 1 .40 
313 317.07 0 .05 
339:570 .00 2 .41 
537,114 - 
537,652.50 3.81 
850,432.05 0.15 

229,200.00 1 .62 
362,537 .19 0.06 

766,852 .50 5 .44 
1,212,969.24 0.21 

CONSUMER STAPLES HOUSEHOLD PRODUCTS 

072787906 RECKITT BENCKISER PLC ORD GBPO.105263 
HIG4 6,400.000 10.366934 66,348.38 11 .900000 

16.261897 104,076.14 18 .822830 
NIG8 27,839-000 6.817658 189,796.79 11 .900000 

10.846776 301,963.41 18 .822830 
34,239 .000 256 145.17 

406:039 .55 

76,160.00 
120, "6 . 11 
331,284.10 
524,008 

407 444 .10 
644:474.87 

0.54 
0.02 
2 .35 

2.89 
0.11 

C s .!~TATE TREET 

PAGE : 44 
AS-OF DATE : 31AUG03 

NIHC 
USD 

NO NAME ON RECORD 
- COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

ENERGY OIL & GAS 

087628905 BG GROUP ORD GBPO .10 
NIG4 134,400.000 2.630265 353,507 .61 2.727500 366,576.00 2 .60 13,068 .39 

4.052031 544,593.03 4.314224 579.831.73 0 .10 35,238.70 

134,400.000 353,507.61 366 576.00 2 .60 13,068 .39 
544,593.03 579:831.73 0 .10 35,238 .70 

134,400.000 353,507 .61 366,576.00 2 .60 13 068.39 
544,593 .03 579,831 .73 0.10 35 :238.70 

FINANCIALS BANKS 

040828907 STANDARD CHARTERED ORD USDO.50 
NIG4 39,100 .000 7.913089 309,401.78 8.460000 330 786.00 2 .34 21 384.22 

11 .644483 4 5 299 .30 13.381608 523:220 .B9 0.09 671,921.59 
NIG6 51,588 .000 7.435316 383:573 .09 8.460000 436,434 .48 3.09 52 861.39 

10.793104 556,794 .64 13.381608 690 330 .41 0.12 133 :535.77 
NIGS 37,200.000 7.629864 283,830 .93 B.460000 314:712 .00 2 .23 30,881.07 

11.256553 418,743 .76 13.381608 497p795 79,052.07 

127t888 .OOO 976,805.80 1 081,932 .48 7 .67 105 126.68 
1,430,837.70 1:711,347 .13 0 .30 280 :509.43 

054052907 HSBC HLDGS ORD USDO .50 
NIG4 51,600.000 6.708561 3",161 .74 B. 130WO 419,508 .00 2 .97 73 346 .26 

10.898577 562,366 .55 12.859631 663,556 .95 0.12 101 :190 .40 

075478008 ROYAL BK SCOT GRP ORD GBPO.25 
NIG4 35,100 .000 15.101435 530pO6O.36 15.740000 552,474 .00 3.92 22p413 .64 

21.618571 758,811.85 24.896751 873,875 .97 0.15 115,064 .12 
NIG6 16,000.000 12 .842434 205 478 .95 15 .740000 251 :140:0 1 7 46,361 .05 

20 .132362 322:117 24 .896751 398 348 03 0:079 76,230 

51,100 .000 735,539 .31 804 314.00 5.70 68 774 :ii 
lpOBOt929 .65 

1,272
:223 .-99, 0.22 19 

1 
:294 .34 

-,-f ATF ;Fp ~ T 

*0 MU MARL UM KkLUKU tAGE : 43 
USD - COMPOSITE - AS-OF DATE . 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

CONSUMER STAPLES FOOD PRODUCTS 

057487902 UNILEVER ORD GBPO.014 
NIG4 38,500.000 4.900222 188 658 .56 5.145000 

7 .134130 274:"3.99 8.138106 
NIG6 66,000.000 3.929133 259 322.77 5 .145000 

6.167786 407:073 .88 8 .138106 
104,500.000 447,981.33 

681,737.87 
061070900 CADBURY SCHNEPPES ORD GBPO.125 

NIG8 60,000.000 3.847747 230 64 :1112 3 .820000 
6.186019 371:8,61 3 6 .042287 

164,500.000 678,846.15 
1,052,899.00 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE 14KT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

34,239 .000 256 145.17 407,444.10 2.89 151 298 .93 
406:039 .55 644,474.87 0.11 238,435.32 

326,739.000 1 312 919.88 1 6268 776.60 11.55 315,856 .72 
2:033:180.72 2 :57 :318.03 0.45 543,137 .31 



FINANCIALS INSURANCE 

070995006 PRUDENTIAL PLC ORD GBPO.05 
NIG4 26,600.000 8.665364 23lvO3O.67 4.365000 116 109.00 0.82 -114,921 .67 

12.787303 340,142.26 6.904340 183 :655.46 0.03 -156v4B6 .80 

26v6OO.OO0 231,030.67 116 109.00 0.82 -114 921 .67 
340vI42.26 183:655.46 0.03 -156 :486 .80 1 

660,695.000 4 722 265.18 4 397,925.58 31 .18 -324 339 .60 
7:177 :206.17 6 :956,420.54 1 .21 -220:785.63 

HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI 

027475904 ANERSHAN PLC ORD GBPO.05 
NIG6 63,673.000 4.239293 269,928.52 5.100000 324,732.30 2 .30 54,803.78 

6.887201 438v528.75 8.066927 513,645.44 0.09 75t116.69 

092232909 SMITH + NEPHEN ORD GBPO.1222 
NIG8 6lt78O.OOO 2.330824 143 998.30 4.060000 250,826.80 1 .78 106 28.50 

3.724693 230:111.52 6.421907 396,745.39 0.07 166:633.87 
125,453.000 413 926.82 575 559.10 4.08 161 632.28 

668 :640.27 910:390.83 0.16 241 :750.56 
HEALTH CARE PHARMACEUTICALS 

092528900 GLAXOSNITHKLINE ORD GBPO.25 
MIG6 20,698.000 16.268443 336 724.23 12.070000 249 24 :1516 1 77 -86,899.37 

24.108294 498 :993.47 19.091727 395:8160 7 0:07 -103,832.90 

098952906 ASTRAZENECA ORD USDO.25 
NIG4 20,900.000 18.577170 3111 :262 86 24 300000 507,870.00 3.60 119,607.14 

29.922074 
625 

371:34 38:436535 803,323.57 0.14 177,952.23 

TATE -~,TREET. 

I 

I 

I 

USD - COMPOSITE - AS-OF DATE': jiAUG65 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKEY VALUE % CURR UK N;EAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND U EAL GN/LS 

087061008 LLOYDS TSB GROUP ORD GBPO.25 
NIG6 37p774 .000 7 .034307 265,713.90 4.150000 156,762.20 1 .11 -10' 951 .80 

10.158830 383 739.65 6.564264 247,958.51 0.04 -135:781 .14 
MIG8 47,139 .000 7 .043336 332:015.82 4.150000 195,626.85 1 .39 -136 388 .97 

11 .383446 536,604 6.564264 309,432.85 0 .05 -227 :171 

84,913 .000 597 729.72 352,388.95 2 .50 -245 340.77 
920:343.93 557,391.36 0 .10 -362 :952 .57 

305875908 HBOS ORD GBPO.25 
NIG4 15,400.000 6 .512301 100,289.43 7.040000 108,416.00 0 .77 8,126 .57 

10 .204027 157,142.01 11.135523 171,4B7.05 0 .03 14 345 .04 
NIG6 29,400 .000 7 .574386 222,686.95 7.040000 206,976.00 1 .47 -15:710 .95 

12 .087204 355,363 ?7,979 .43 11.135523 327p384.37 0 

44,800 .000 322,976.38 315,392.00 2 .24 -7 5 4 .38 
512,505.81 498p871.42 0 .09 -13 :6834.39 

313486904 BARCLAYS ORD GBPO.25 
NIG4 45,500 .000 5 .335973 24 786.76 4.600000 209,300.00 1 .48 -3 486 .76 

7 .982"6 363:202.19 7.276052 331,060.36 0 .06 -32 :141 .83 
NIG6 44,894.000 4 .384993 196,859.87 4.600000 206,512.40 1 .46 9,652 .53 

6 .870485 308,443.54 7.276052 326,651.07 0 .06 
18 

207 .53 
NIG8 4Bp700 .OOO 4 .336284 211 177.03 4.600000 224,020.00 1 .59 12 :842 .97 

6.887998 335:445.51 7.276052 354p343.72 0 .18,898 .21 
Mt 

139pO94.000 650 823.66 639p832.40 4 .54 -10 991 .26 
1,007 :091.24 IPO12,055.15 0.18 4:963 .91 

499,395.000 3 630 036.61 3:613 367.83 25 .62 -26,668 .78 
5:514:074.88 5 715:446.00 0.99 201,371 .12 

FINANCIALS DIVERSIFIED FINANCIALS 

012826004 ANVESCAP ORD GBPO.25 
NIG6 75,000.000 5.456440 409,233.00 4.962500 372 187.50 2 .64 -37,045.50 

8.389171 629,187 .86 7.849436 588 :707 .73 0 .10 -AO,480.13 
NIGS 59,700.000 7.570601 451,964.90 4.962500 296 261.25 2 .10 55 703 .65 

11.621460 693,801 7.849436 468 :611.35 0 .08 -225 :189 .82 

134,700.000 861 197 90 668,448.75 4 74 -192,749 .15 1,322
:989:03 1,057,319.09 0 :18 -265,669 .95 

TXFE 3TREET 

NIHC NO NAME ON RECORD PAGE : " 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

134,700.000 1,861 197 .90 668,448.75 4 .74 -192 749 .15 
322 :989.03 1,057,319.08 0 .18 -265:669 .95 



NIHC NO MANE ON RECORD PAGE : 48 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD 

ORD USDO-5 
201,006 .99 4 .155000 259,384.18 1 .84 58 377 .19 
298,363.84 6 .572173 410,281.03 0.07 11 

1 
:917 .19 

307,147 .37 4 .155000 459,102.57 3.25 151,955 .20 
468,547 .31 6 .572173 726,185 . 257,638 .3 

508,154.36 718,486 .75 5.09 210 332 :ii 
766,911.15 1,136,466 .70 0.20 369 :555 .55 
CON STK USDO.5 
152 491.45 4 .837500 139,078 .12 0.99 -13 413.33 
231 :471 .97 7 .651718 219,986 .87 0.04 -11:485 .10 

1~4tTATF -..TPFFT 

314110909 XSTRATA 
NIG4 28,750 .000 5.304050 

8.051199 

NIHC NO NAME ON RECORD PAGE : 47 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

41,598.000 724,987.09 757 694.86 5.37 32,707.77 
2,124,364.81 1,198:484.14 0.21 74,219 .33 

167,051 .000 7,138,913.91 1 333,253.96 9.45 194 340 .05 
1,793,005.08 2 :108,874 .97 0.37 315:869 .89 

INDUSTRIALS AEROSPACE & DEFENSE 

026349902 BAE SYSTEMS ORD GBPO.025 
NIG4 98,268 .000 1.679493 165 040.46 1 .707500 167,792.61 1.19 2 752 .15 

2 .655570 260 :957.55 2 .700839 265,406.03 0 .05 4:448 .48 

328364906 ROLLS ROYCE GROUP ORD GBPO.20 
MIG6 186,505.000 1.995688 372,205.78 1 .697500 316,592.24 2 .24 -55 613 .54 

3.131168 583,978.51 2 .685021 500,769.90 0.09 -83:208 .61 

284,773.000 537 2".24 484 384 .95 3 .43 -52 61 39 
844:936.06 766:175 .93 0.13 -78:7860:13 

INDUSTRIALS COMMERCIAL SERVICES S, SUPPLIES 

306167909 BRAMBLES INDUSTRIE ORD GBPO.05 
NIG4 41,300.000 3 .598244 148 607.47 1 .865000 77,024 .50 0.55 -71 582.97 

5 .549988 229 :214.49 2 .949964 121,833 .53 0.02 -107:380.96 

41,300.000 148p6O7.47 77 024.50 0.55 -71,582.97 
229,214.49 121:833.53 0.02 -107,380 .96 

INDUSTRIALS INDUSTRIAL CONGLOMERATES 

082827008 SMITHS GROUP ORD GSPO .25 
NIG4 59,590.000 10.123829 603 278 .97 7.040000 419,513.60 2.97 -183 765 .37 

15.854730 944:783 .39 11.135523 663,565.80 0.12 -281 :217 .59 

59,590.000 603,278 .97 419t513.60 2 97 -283,765 .37 
944,783.39 663,565.80 0:12 -281,217 .59 

385t663 . ;o-O 1 289 132 .68 980,922.95 6.95 -308,209 .73 
2 :0 18:933.94 lp551,575.26 0.27 -"7,358 .68 

STATE STREET 

005958905 ARM HLOGS 
NIG4 47,000.000 2 .301439 

3 .364036 

47,000.000 

47, 000. 00; 

MATERIALS CHEMICALS 

010812006 BOC GROUP 
NIG4 3,800.000 9 .924850 

14 .665437 
3,800.000 

MATERIALS METALS & MINING 

005665906 BHP BILLITON PLC 
MIG4 62,427.000 3.219873 

4 779404 
WIGS 110t494.000 2 :779765 

4.240477 
172,921.000 

ORD GBPO.0005 
108,167.63 1 .130000 53 110.00 0.38 -55 057 .63 
158,109.69 1.787378 84:006.76 0.01 -74:102 .93 

108,167 .63 53 110.00 0.38 -55,057 .63 
158,109 .69 84:006.76 0.01 -74,102 .93 

108 167 63 53 110.00 0.38 -55 057 .63 
158 :109 :69 84:006.76 0.01 -74:102 .93 

ORD GBPO .25 
37,714 .43 8.635000 32,813.00 0.23 -4 901.43 
55,728 .66 13.658415 51,901.98 0.01 -3:926.68 

37,714 .43 32 13.00 0 .23 -4 901.43 
55,728 .66 51:9801.98 0 .01 -3:826.68 



UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

312238900 NATIONAL GRID TRANSCO PLC ORD GBPO.10 
NIG4 57,500.000 5.215239 299,876.26 3 .872500 222,668 .75 1.58 -77 207 .51 

7.773089 446,952.62 6 .125328 352,206 .38 0.06 -94:7".24 

57,500.000 299,876 .26 222,668 .75 1 .58 -77 207 .51 
4",952.62 352,206 .38 0.06 -94 :746 .24 

GBPO .055555 
145,422.76 1 .777500 104,872 .50 0.74 -40,550 .26 
215,640-92 2 .811561 165,882 .12 0 .03 -49 758 .80 
251,695.72 1 .777500 195,169 .50 1 .38 -56 :526 .22 
357,590 .96 2 .811561 308,709 .43 0 .05 -48,881 .53 

397,118 .48 300,042.00 2 .13 -97,076 .48 
573,231.88 474,591 .55 0.08 -98,640.33 

397 118 .48 300,042 .00 2 .13 -97 076 .48 
573:231 .88 474,591.55 0 .08 -98 :640.33 

696,994 .74 522,710.75 3 .71 -174 
p 
2883 .99 

1 ORO 184,.,~O 936A7276 :3 OAJ4 -423 3,.6hp "flail lifi . Hit to 11111111 it of 11 of of 11 iffiff of .. 

14 333,756 .61 14 23 944.15 99 .42 -309,812.46 
21:836,616 .13 22 :0182 :379.19 3.85 345,763.06 

168,800.000 

226,300.000 
11"1111111111111111111119 
4,439,700.000 

UONG,,KONG if DOLLfl 

CONSUMER DISCRETIONARY AUTOMOBILES 

626376909 DENWAY MOTORS LTD HKOO .10 
NIG6 600,000 .000 2.011781 1,207,068 .39 

0 .257935 154,761 .21 
4.400000 2,640,000.00 5 50 1,432 931.61 
0.564150 338,489.75 0:06 183:728 .54 

S ATE '1 STREET, 

I 

USD - 1-umruba i t - -------
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GW/LS 

201,671.000 660 645.81 57 564.87 6 .08 196,919.06 
998:383.12 1,8356 :.453.57 0 .24 358,070.45~ 

205,471.000 698,360.24 890,377 .97 6 .31 192,017 .63 
1,054,111.78 1,408,355.55 0 .24 354,243.77 

PRIVATE PLACEMENT PRIVATE PLACEMENT 

306752908 TI AUTOMOTIVE A SHS GBPO.0001 
HIG4 66,500.000 0.000000 0.00 0.000000 0.00 0.00 0.00 

66,500.000 0.00 0.00 0 .00 0.00 
0.00 0.00 0 .00 0.00 

66,500.000 mo Moo 0 00 
0.00 0.00 0.00 0:00 

TELECOMMUNICATION SERVICES HIRELESS TELECOMMUNICATION SER 

071921001 VODAFONE GROUP ORD USDO.10 
NIG4 lt224,203.000 0.956080 1 170 436.07 1.157500 1 417 014.97 10.05 2",578.90 

1.509593 1 :848:048.85 1.830876 2:241:363.99 0.39 393,315.14 
HIG6 277,000.000 1.329920 368 387.75 1.157500 320,627.50 2.27 -47 760.25 

1.893445 524:484 1 .830976 507,152.68 0.09 -17:331-52 

1,501,203.000 1 538,823.82 1 737 642.47 12.32 198,818.65 
2 :372,533 .05 2:748:516.67 0.48 375,983.62 

1,501,203.000 1 538,823.82 1 737 642.47 12.32 I98pBIB .65 
2:372,533 .05 2 :748:516.67 0.48 375,983 .62 

I'SO1,203.000 1 538,823.82 1 737 642.47 12.32 18.65 
2 :372,533 .05 2 :748:516.67 0.48 139785 :19,83 .62 

UTILITIES ELECTRIC UTILITIES 

:,TNI E STRELT, 

MIHC NO NAME ON RECORD PAGE : 50 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UTILITIES GAS UTILITIES 

057343907 CENTRICA 
NIG4 59,000.000 2.464793 

3.654931 
NIGS 109,800.000 2.292321 

3.256748 

168,800.000 

EXCHANGE RATE 7.799350 



TATE TREET 

697237907 WING HANG BANK LTD 
NIG6 100,000.000 23.843003 2p384 3 0.34 35.500000 3,550,000.00 7 40 1,165 699.66 

3.056835 305:6803.52 4.551661 455,166.14 0:08 149 :482.62 

179,456 .000 
8 
581,627.84 11 349,284.00 i3.65 2,767 656.16 

1:102,015 .69 1:455,157 .68 0.25 353 :141.99 

FINANCIALS DIVERSIFIED FINANCIALS 

686774001 SHIRE PACIFIC A HKDO.60 
NIG4 31,300.000 46 .329047 1,450,099.18 43.800000 1,370t940.00 2.86 -79 159.16 

5.940692 185,943.67 5.615853 175,776.19 0 .03 -10 :167.48 

31,300.000 1,450,099.18 1,370 940.00 2.86 -79 159.18 
185,943.67 175:776.19 0.03 -10 :167.48 

FINANCIALS REAL ESTATE 

603050006 HANG LUNG PROP WDI 
NIG4 21,000.000 7 .459450 156,648.44 9.000000 000 00 0 39 32 351.56 

20,084.41 1849 : 0.956400 1.153942 2 232:79 0 :00 4 148.38 

619027006 CHEUNG KONG(HLDGS) HKDO.50 
NIG4 43,000.000 87 .305068 3,754,117.94 60 .500000 2,601,500.00 5 .42 -1,152 617.94 

11 .194009 481p342.39 7.757057 333,553.44 0 .06 -147 :788.95 

685992000 SUN HUNG KAI PROPS WOO. 50 
NIG4 17,000.000 53 .828034 915 076.57 56.250000 956 250.00 1 .99 41 17.1 .43 

6 .901029 117:317.49 7 .212139 122:606.37 0.02 5:288 .88 

jTATF ',T F FT 

Ant UN KLLUKU PAGE : 51 
R"D, !-"COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

600,000.000 1,207,068.39 2,640,000.00 5 so 1,432 931 61 
154,761.21 338,489 .75 0:06 183:728 :54 

CONSUMER DISCRETIONARY DISTRIBUTORS 

628625907 LI + FUNG HKOO.025 
NIG4 242,000 .000 10.427738 2,523,512 .58 13.250000 3,206 500 00 6 68 6882,987 .42 

1.337156 323,591 .72 1 .698860 4 
1 
1 :124 :00 0:07 7,532 .28 

242,000.000 2,523,512.SB 3,206 500 00 6 68 682 987 .42 
323,591 .72 411 :124:00 0:07 87:532 .28 

CONSUMER DISCRETIONARY HOTELS RESTAURANTS & LEISURE 

677103905 SIJANGRX LA ASIA LTD HKD1 
NIGB 470,000.000 5 .299215 2,490 630.92 6 .500000 3,055,000.00 6 .37 564 369 .08 

0.679543 319:385.36 0.833403 391,699 .31 0.07 72:313 

* 

95 

470,000.000 2,490,630.92 3,055 000.00 ;.37 564 369 08 
319,385.36 391:699 .31 0.07 72:313 :95 

CONSUMER DISCRETIONARY SPECIALTY RETAIL 

632164901 ESPRIT HOLDINGS HKDO.10 
WIGS 395,450.000 6 .079418 2,404 105.76 19 .400000 7,671,730.00 15 99 5,267 624 24 

0.781168 308:912.93 2 .487387 983,637 .10 0:17 674:724:17 

395,450.000 2p4O4,105.76 7,671 730.00 15.99 5,26?p624.24 
308,912.93 983:637 .10 0.17 674,724.17 

1,707, 0.000 
8 

625,317 .65 16 573,230.00 34.54 7 947,912 .35 
1:106,651 .22 2 :124,950 .16 0.37 1:01B,298.94 

FINANCIALS BANKS 

NIK NO NAME ON RECORD PAGE : 52 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE 14ATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

615B16907 HSBC HLDGS USDO.50(HONG KONG REG) 
NIG6 61,756 .000 75 .282765 4,649,162.45 101.500000 6,268,234.00 13 .06 1,619,071.55 

9.680570 597p833.29 13.013905 803,686.72 0.14 205,853.43 

640837001 HANG SENG BANK WD5 
NIG4 17,700.000 87 .466952 1,548,165.05 86.500000 1,531,050.00 3 .19 -17 115.05 

11 .214626 198,498.8B 11.090668 196,304.82 0.03 -2 :194.06 



ATE STREE SIT -r, 

&I EXCHANGE RATE JAPAN&§&.1 116 .680000 

CONSUMER DISCRETIONARY AUTOMOBILES 

643514003 HONDA MOTOR CO JPY50 
NIG4 3,600.000 4,124 .038612 14,846,539.00 4,750.000000 17 0,000 .00 0.59 2,253,461.00 

34 .443506 123,996.62 40.709633 :'1406p554 .68 0.03 22,558.06 
NIGS 19,400.000 4,932.687474 95,694 137 00 4,750.000000 92 150,000 .00 3.17 -3,544 137.00 

776, 40 .023772 . . . . P461 :17 40.709633 789,766 .88 O.!t . . . . : . . . . . . . . . . . . . . . . 
23,000.000 110,540,676.00 109,250 000.00 3.76 -1,290,676.00 

900,457 .79 936:321 .56 0.16 35,863.77 

659844005 MITSUBISHI MOTOR JPY50 
NIG4 106,000.000 389 .473066 41,284,145.00 254.000000 26,924pOOO .OO 0.93 -14,360,145.00 

3 .478201 368,689.32 2 .176894 230,750.77 0.04 -137,938.55 

664286002 NISSAN MOTOR CO JPY50 
NIG4 70,000 .000 559 .580714 39,170,650.00 1,253 .000000 87,710,000.00 3.02 48,539,350.00 

4 .557832 319048.24 10 .738773 751,714.09 0 .13 432,665.85 

~)TATE STREET. 

USD - -- -- ----- ------- 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE -MARKET VALUE % FUND UNREAL GN/LS 

81POO0.000 4,825 
1142

.95 3,746,750 .00 7.8-1 -1,079 092.95 6 
18:744.29 480,392.60 0.08 -238 :351.69 

291,756 .000 14 57,569 .97 16 "6 974 .00 34.32 1,609,404.03 
1 :8906,703 .65 2:111:326 .47 0.37 204,622.82 

INDUSTRIALS ELECTRICAL EQUIPMENT 

628193906 JOHNSON ELEC HLDGS HKDO .0125 
NIG4 166,500.000 10.442794 1 738,725 .16 12 .150000 2 022,975 .00 4.22 284 249.84 

1 .343652 223,718.09 1.557822 259 377.38 0.04 35:659 29 
NIG8 437,000.000 9.011327 3 :937,949.74 12 .150000 5:309:550 .00 11 .06 1,371,600:26 

1.155455 504,933 .72 1 .557822 680,1`68 .27 0.12 175,834.55 

603,500.000 5,676,674.90 7,332 525 .00 15.28 1,655,850.10 
728,651 .81 940:145 .65 0.16 211,493.84 

603,500.000 5,676 674.90 7,332,525 .00 15 2 1,655,850.10 
728:651.81 940,145 .65 0:268 211,493.84 

INDUSTRIALS INDUSTRIAL CONGLOMERATES 

644806002 HUTCHISON WHAMPOA HKDO.25 
NIG4 21,000.000 45.476151 954,999.18 57.500000 1 207,500 .00 2.52 252 sOO:!2 

5.863008 123 123.17 7 .372409 154,820 .59 0.03 31 :697 2 
NIG6 59,100.000 74.021489 4,374:670 .02 57 .500000 3 :398,250 .00 7.08 -976 420.02 

9.521930 562,7" 7.372409 435,709 .39 0.08 -127 :036.69 

BOPIOO.Ooo 5,329 669 .20 4,605,750.00 9.60 -723,929 .20 
685:869 .25 590,529 .98 0.10 -95,339.27 

80,100.000 5,329,669.20 4,605,750.00 9.60 -723 919 20 
685,869 .25 590,S29 .98 0.10 -95 :339:27 

i83,600.000 11 006,344 .10 11 938 275 .00 24.88 931,930.90 
1 :414,521 .06 1 :530 :675.63 0.27 116,154.57 

NIHC NO NAME ON RECORD PAGE : 54 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

TELECOMMUNICATION SERVICES WIRELESS TELECOMMUNICATION SER 

607355906 CHINA MOBILE (HK) HKDO-10 
NIG6 150,000.000 16.736569 2,510,485 .20 20.050000 3,007,500.00 6 .27 497,014.80 

2.145949 321,892 .15 2.570727 385,609.06 0.07 63,716.91 

150tooo.000 2,510,485 .20 3,007,500.00 6 .27 497,014.80 
321,892 .15 385,609.06 0 .07 63,716.91 

15OPOO0.000 2 510 495.20 3 007,500.00 6 .27 497,014.80 
60? 0.07 63 3j gj2fih~, 36~h .06 till IIIIIII .11 6 11 .

.
.. If 

2,832,806.000 36 999,716.92 47 985,979.00 100 00 10 986,262.08 
4:749,768 .08 61,152,561 .32 1 :07 1:402,793.24 



mw 
mu NAM UN KLLUKU 
- COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

PAGE : 55 
AS-OF DATE : 31AUG03 aig, 

TATF, XPFFT 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

686550005 SUZUKI MOTOR CORP JPY50 
NIG4 42,000.000 1,309.943048 55,017 6068 00 1,602 000000 67,284 000 00 2.32 12,266 392 00 

11.741341 493:13 :33 13:729859 576:654:10 0.10 83:517 :77 
690030002 MAZDA MOTOR CORP JPY50 

MIG6 221,000.000 193.087738 42,672,390.00 307.000000 679 847 000.00 2 .34 25,174 610.00 
1.566909 346,286.98 2.631128 581 :479 .26 0.10 235:192 .28 

"2,000.000 288 685,469.00 359 015,000.00 12 36 70,329,531.00 2 
:427,618 .66 3:076,919 .78 0:53 649,301 .12 

CONSUMER DISCRETIONARY HOUSEHOLD DURABLES 

679390005 SEKISUI HOUSE JPY50 
NIG4 37,000.000 ipla 1.731000 43,724,047.00 1,025.000000 37,925,000.00 1 .31 -5,799,047.00 

11.237481 415,786.81 8.784710 325,034.28 0.06 -90,752.53 

682150008 SONY CORP JPY50 
NIG4 8,843.000 5,062.340043 44 766,273.00 3,840.000000 33 957 120.00 1.17 -10,809,153.00 

41.323283 365,421.79 32.910525 291:027 .77 0.05 -74 394.02 
NIG6 17,700.000 6,045.930282 107 :012,966 .00 3,840.000000 67:968,000 .00 2.34 -39,044:966.00 

49.925015 883,672.76 32.910525 582,516 -301,156.48 

26,543.000 151 779,239.00 101,925,120.00 3.51 -49,854,219.00 
1 :249,094 .55 873,544 .05 0.15 -375,550.50 

685886004 SUMITOMO FORESTRY JPY50 
NIG4 4OpOOO.OOO 1,143.066100 45,722p644.00 680.000000 27,200,000.00 0 94 -18,522,644.00 

9.745106 389p8O4.25 5.827905 233,116 .22 0:04 -156,688.03 

103,543.000 241 225 930.00 167 050,120.00 5.75 -74,175,910 .00 
2:054:685.61 2 :431,694.55 0.25 -622,991.06 

CONSUMER DISCRETIONARY MULTILINE RETAIL 

648004000 AEON CO LTD JPY50 
NIG4 25,000.000 2,476.063920 61,901 598.00 2,885.000000 72,125,000.00 2.48 10,223 402.00 

21.219428 530:485.71 24.7257" 618,143 .64 0.11 87:657.93 

STATE ~,TP&ll 

NIHC NO NAME ON RECORD PAGE : 56 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

25,000.000 61,901,598 .00 72,125,000.00 2.48 10,223 402 .00 
530,485.71 618,143.64 0.11 87 :657 .93 

CONSUMER DISCRETIONARY SPECIALTY RETAIL 

680403003 SHIMAKURA CO JPY50 
NIG4 2,000.000 6,268.153000 12,536 306.00 7,870.000000 15,740 000.00 0.54 3,203,694 .00 

53-136930 106:273.86 67 .449434 134:898.87 0.02 28,625 .01 

2,000.000 12,536,306 .00 15,740 000.00 0.54 3t2O3,694 .00 
106,273.86 134:898.87 0.02 28,625 .01 

592,543.000 604 349,303.00 613 930tI2O.O0 21.13 9,5480 17 00 
5:119,063.84 5 :261,656.84 0.91 1 2 :8593:00 

CONSUMER STAPLES HOUSEHOLD PRODUCTS 

648380004 KAO CORP JPY50 
NIG6 20,000-000 2,5 980850 51,779,617.00 2,200 000000 44,000,000.00 1.52 -7,779 617 .00 

19 88:632475 392,649 .51 18:854988 377,099.76 o.o7 -15 549 .75 

20,000.000 51,779,617 .00 44,000,000.00 1.51 -7p779 617 .00 
392p649.51 377tO99.76 0.07 -15 :549 .75 

CONSUMER STAPLES PERSONAL PRODUCTS 

680526001 SHISEIDO CO JPY50 
NIG8 36,000.000 1,542.955583 55,546,401 .00 1,221 .000000 43,956,000.00 1.51 -11,590 401 .00 

13.033743 469,214.75 10 ."4518 376,722.66 0.07 -92 :492.09 

36,000.000 55,546,401.00 43,956,000.00 1.51 -11,590,401 .00 

-- 
-- 

469,214.75 376,722.!=6 0.07 -92,492 .09 

56,000.000 107,326tOlB .O0 87,956,000.00 3.03 -19,370,018 .00 
861,864 .26 753,822.42 0.13 -108t041 .84 



STATE,JRFET 

i 

USD COMPOSITE Ab-Ur LiAlt ; JAAUUV-2 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

633517909 MITSUBISHI TOKYO FIN JPY50000 
NIG4 14.000 604 292.000000 8,460 00 680 000.000000 9,520 000.00 0.33 1,059 912 .00 

5:092.965714 71 :038081:52 5:827.905382 81:590.68 0 .01 10:289 .16 

14.000 8,"o 088.00 9,520 000 .00 0 .33 1,059,912 .00 
71 :301 .52 81:590.68 0.01 10,289 .16 

FINANCIALS DIVERSIFIED FINANCIALS 

601941909 AIFUL CORP JPY50 
NIG4 2,955.000 10,016.589848 29p599pO23.00 6,520.000000 19,266 600 .00 0 .66 -10,332 423 .00 

88.583208 261,763.38 55.879328 165:123 .41 0 .03 -96 :639 .97 

625144001 DAIMA SECURITIES GROUP INC JPY50 
NIG4 38,000.000 915.501316 34,789,050.00 753.000000 28,614,000 .00 0.98 -6,175 050 00 

7.834026 297,693.00 6.453548 245,234 .83 0 .04 --52 :458:17 

664028008 NIKKO CORDIAL CORP JPY50 
NIG4 40,000.000 768.579175 30,743,167.00 561.000000 22,440 000 .00 0.77 -8,303 167.00 

6.472553 258,862.13 4.808022 192:320.88 0.03 -66:541 .25 

664310000 NOMURA HOLDINGS JPY50 
NIG4 20,000.000 IP983 709600 39,674,192.00 1,698.000000 33,960 000.00 1 .17 -5,714,192.00 

16 :860153 337p2O3.07 14.552623 291 :052 .45 0.05 -46,150.62 

666114004 ORIX CORP JPY50 
MIG4 6,500.000 9,848.588308 649 015 24 00 7,7 00000 50,375,000.00 1 .73 -13,640,824.00 

81 .186932 527 :7815:06 '606 :4020980 431,736 .37 0.07 -95,978.69 

670329903 PROMISE CO JPY50 
NIG6 10,000.000 8,525.140300 85,251 403.00 4,320.000000 43,200 0 00 1 49 -42,051,403.00 

72.621822 726 :218.22 37.024340 370:02043 :40 0:06 -355,974.82 

685900003 SUMITOMO TRUST+BKG JPY50 
MIG6 91,000.000 609 .962341 55,506 573.00 526.000000 47P 66,000.00 1.65 -7,640,573 .00, 

5.344216 486 :323.70 4.508056 8410p233.12 0.07 -76,090.58 

STATE STREET. 

MINC NO NAME ON RECORD PAGE : 58 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

208,455.000 339 579 232 .00 245 721 600.00 8 .46 -93,857,632.00 
2 :895:778 .56 2:105:944.46 0 .37 -789,834 .10 

FINANCIALS INSURANCE 

687012005 MITSUI SUMITOMO INSURANCE CO JPYSO 
NIG4 30,810.000 672.037228 20,705,467.00 697 .000000 21,474,570.00 0 .74 769,103.00 

5.535571 170,550 .93 5.973603 184,046.71 0 .03 13,495.78 

30,810.000 20,705,467 .00 21,474 570 .00 0 .74 769 103.00 
170,550.93 184 :046 .71 0.03 13:495.78 

FINANCIALS REAL ESTATE 

659672000 MITSUBISHI ESTATE JPYSO 
NIG4 48,000 .000 1,202.396104 57,715 013 00 ItO46.000000, 50,208 000.00 1 .73 -7,507 013.00 

10.019809 480 :950:81 8.964690 430 :305 .11 0 .07 -50:645.70 

659760003 MITSUI FUDOSAN CO JPY50 
MIG4 45,000 .000 1,270.449044 57,170,207 .00 941.000000 42,345tOOO.OO 1 .46 -14,825 207.00 

10.953761 492,919.25 8.064793 362,915.67 0.06 -130:003 .58 

93,000 .000 114,111715 
1 
220 00 92,553 

: 
000 00 3 19 -22,332,220.00 ,) 

31870 :_06 793 220:78 0:14 -180p649.28 

;32,2;9 .000 483 630:50007 :010 369 269,170.00 12.71 -114,360,837 .00 
4:111 1 7 3:164,802 .63 0.55 -946,698.44 

HEALTH CARE PHARMACEUTICALS 

619640006 CHUGAI PHARM CO JPY50 
MIG4 11,498 .000 1,710.858149 19,671 447 .00 1,236.000000 14,211 528 .00 0.49 -5,459,919 .00 

15.683495 180:328.82 10.593075 121 :799 .18 0.02 -58,529 .64 

635680002 FUJISANA PHARN CO JPY50 
NIGS 20,000.000 2,494 .935400 49, 708.00 2p240 .000000 44p38800 000.00 1.54 -5,09 708 .00 

898 489.15 19.197806 3 956 .12 0.07 -1 : 19.574457 391 : 7 533 .03 



INDUSTRIALS ELECTRICAL EQUIPMENT 

JPY50 
41,120,163 .00 5,150-000000 48 925,000.00 1 6 7, 04,837.00 

335,700.04 44.137813 419,309.22 0 :078 :3.609.18 42,682pl5l .00 5,150.000000 59 :225pOOO .OO 2 .04 16,: 2 849.00 382p738 .40 44.137813 507t584.85 0.09 124:8".45 
830 802,314 .00 108,150,000.00 3.72 24,347,686 .00 718,438 .44 926,894.07 0.16 208,455.63 
830 802,314 .00 108,150 000.00 3.72 24,347 6 6 .00 

719,438 .44 926 :894 .07 0.16 208:415.63 

JPY50 
44,158,046 .00 7,700.000000 59,290,000.00 2 04 15.13lp954.00 

360,439 .77 65.992458 508,141 .93 0:09 147,702.16 
JPY50 

20,196 221.00 377.000000 20,35 000 00 0.70 161,779.00 
179:901 .34 3.231059 17 : :477 :20 0.03 -5,424.14 

JPY50 
10,556,608.00 12,980.000000 12,980,000.00 0 .45 2 423 392.00 817.59 111.244429 111 244 .43 0 .02 21:426 .84 64,98497:931 .00 12,980.000000 770880 :000 .00 2 .68 12:932 069.00 

533,723.44 111.244429 667,466 
75,504 539 00 9of 60 000 00 3 13 623 541 03 978 721 :01 0 :14 155:169.98 7 

INDUSTRIALS MACHINERY 

635693005 FANUC 
NIG8 7,700.000 5,734.811169 

46.810360 
659706006 MITSUBISHI HYY IND 

NIG4 54,000.000 374.004093 
3.331506 

676396005 SHC CORP 
NIG4 1,000.000 10,556 .608000 

89 .817590 
NIGS 6,000 .000 10,824.655167 

98 .953907 
7,000 .000 

NIML NO NAME ON RECORD PAGE : 59 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

677528002 SANKYO CO JPY50 
NIG4 13,000.000 2,625 .841769 34,135 943.00 1,440.000000 18,720,000.00 0.64 -15,415,9431.00 

25 .160057 327:080.74 12.341447 160,438 .81 0 .03 -166,641.93 

680468006 SHIONOGI + CO JPY50 
NIG4 34,000 .000 1,810.603618 61,560,523 .00 1,716.000000 58,3",000 .00 2 01 -3,216 523.00 

16.755088 569,673 .00 14.706891 500,034 .28 0:09 -69 :638.72 
687044008 TAKEDA CHEN INDS JPY50 

NIG6 10,000 .000 5p735.344100 57,353,441 .00 4,220.000000 42,200,000 .00 1 45 -15,153,441.00 
46.822561 468,225 .61 36.167295 361,672 .95 0:06 -106,552.66 

88,498.000 222 620 062 .00 178 275 528 .00 6.14 -44,344,534.00 
1:936:797 .32 

1 
:527:901 .34 0.26 -408,895 .98 

88,498.000 222 620,062.00 178 275,528 .00 6 14 -44,344,534.00 
1 :936,797 .32 

1 
:527,901 .34 0:26 -08,895.98 

INDUSTRIALS AIR FREIGHT & COURIERS 

698556008 YANATO TRANSPORT JPY50 
NIG4 9,000.000 2,018.164889 l8pl63t484.OO 1,389 .000000 12,501,000.00 0 43 -5,662,484.00 

17.038974 153,350.77 11 .904354 107,139.18 0:02 -46p2ll.59 
9,000.000 18,163 484.00 12,501,000.00 0 43 -5t662,484.00 

153:350.77 107,139.18 0:02 -"p2ll.59 
INDUSTRIALS AIRLINES 

654493907 JAPAN AIRLINES SYS MPV 
NIG4 39pOOO.000 359 .433410 14,017,903.00 275.000000 10,725pOOO.00 0.37 -3,292 903.00 

3.179383 123,956.94 2 .356874 91,918.07 0.02 -32:038.87 

39,000.000 14,017 903.00 10,725 000.00 0.37 -3,292,903.00 
123:956.94 91:918.07 0.02 -32pO38.87 

INDUSTRIALS BUILDING PRODUCTS 

~)T-ATE :~;MEET 

NINC NO NAME ON RECORD PAGE : 60 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

690021001 TOSTEN INAX HOLDING JPY50 
NIG4 4,000.000 1,243 .492500 4,973 970 00 2,890 .000000 7,560 000.00 0.26 215 030.00 

10 .323032 41 :292 :13 16 .198149 64:792.60 0.01 8263 :500.47 

4,000.000 4,973,970.00 7,560 000.00 0.26 2,586 030.00 
41,292 .13 64:792.60 0.01 23:500.47 

664180007 NITTO DENKO CORP 
NIG4 9,500.000 4,328.438211 

35.336846 
NIG8 11,500.000 3,711.491391 

33.281600 

21,000.000 

21,000.000 



UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GW/LS 

68,700.000 139 06 00 170,508,000.00 5:117 30,649 194 00 
1 :81,6131 :8882:14 1,461,330.14 0 25 297:448:00 

INDUSTRIALS TRADING COMPANIES 9 DISTRIBUTO 

659678007 MITSUBISHI CORP JPY50 
NIG4 23,000.000 772.033870 17,756,779.00 986.000000 22,67 00 0 78 4,921,221.00 

148,6".09 2 :3010: 45,714.55 6.462873 8 .450"3 294 60_64 0:03 

23,000.000 17,756,779.00 22,67 000 00 0 78 4,921,221.00 
148,646.09 19! :360:64 0:03 45,714.55 

4,700. 278 573,256.00 332 122 000.00 11.43 53,54 744 00 
6 868 :19 

2 
349,566.51 2 846 434.70 0.49 498: 

INFORMATION TECHNOLOGY COMPUTERS & PERIPHERALS 

JPYSO 
1,016.133815 126 000 593.00 
861:771214 2 :087 :630.54 

930705 67,776,595.00 
7.009342 546,728.64 

193 777,188.00 
1:634,359 .18 

193 777 188.00 
1 :634:359.18 

ELECTRONIC EQUIPMENT & INSTRUM INFORMATION TECHNOLOGY 

JPY50 
57,803,732.00 

478,568.66 

JPY50 
34,321 "5 00 

293:901:11 

642872006 HIROSE ELECTRIC 
NIG4 5,300.000 10,906.364528 

90.295974 

644150005 HOYA CORP 
NIG4 4,300.000 7,9 1.736047 

:8.349095 

22,490.000000 66,197,000.00 2 .280 8,393 268 00 
107.044909 567,338.02 0 .1 89 :769 :36 

8,930.000000 38,399 000.00 1 .32 4,077 535.00 
76.534110 329:096.67 0.06 35:195 .56 

:~,TATE :~oTREET 

`~;TpurSTREET 

uso LURVUb I I L - -------
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

664040003 NEC CORP 
N164 124,000.000 

NIG6 78,000.000 

202,000.000 

202,000.000 

870.000000 107 880,000.00 3.71 -18,120 593.00 
7 .456291 924,580.05 0.16 -163:050.49 

870.000000 67 : 860,000.00 2.34 83 405.00 
7.456291 591,590.68 0.10 34:862.04 

175 740,000.00 6 05 -18,037,188.00 
1 :506tl70 .73 0:26 -128,188.45 

175 740,000.00 6 05 -18,037,188.00 
1:506,270.73 0:26 -128,188.45 

NIHC NO NAME ON RECORD FAG"21 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

649099009 KEYENCE CORP JPY50 
NIG4 600.000 15p467 .9G5000 9,280 743 .00 24,370 000000 14.622,000-00 0 50 5,341 257 .00 

128 .470250 77 :082 .15 208 :861844 125,317 .11 0:02 48:234.96 

655103000 NABUCHI MOTOR CO JPY50 
NIG6 6,300.000 12,316 .488571 77,593,878 .00 9,850.000000 62,055,000-00 2.14 -15,538,878.00 

98 .908340 623,122 .54 84.418924 531,839 .22 0.09 -91,283.32 

661040006 MURATA MFG CO JPY50 
NIG4 4,300.000 5,009 .264651 21,539,838 .00 6,560.000000 28,208,000.00 0.97 6,66, 162.00 

44 .583263 191p708 .03 56 .222146 241,755 .23 0.04 50:047.20 

664068004 NIDEC CORPORATION JPY50 
NIG4 700.000 7,1 4 .797143 5,029 358 .00 9,350.000000 6,545 000.00 0.23 1,515,642.00 

20 .539586 42 377 .71 80.133699 56 :093.59 0.01 13,715.88 6 

686930009 TDK CORP JPY50 
NIG4 2,000.000 5,700 .305000 11,4900 610 00 7p6OO 000000 15,200,000.00 0.52 3,799,390.00 

21183 17 65 135413 130,270.83 0.02 38,087 .66 46 .091585 p 
687056002 7AIYO YUIDEN CO JPY50 

NIG4 8,000.000 5,609 .880875 44,879 047 .00 1,419 000000 11,352 000 00 0 39 -33,527,047 .00 
53.573672 428:589.38 12:161467 97 :291:74 0 :02 -331,297 .64 

32,500.000 261 48,671.00 242 578 000.00 8 .35 -19,27Op671 .00 
2 :8227p532.75 2 :07 

9 
:002.42 0 .36 -148,530 .34 

INFORMATION TECHNOLOGY INTERNET SOFTNARE I SERVICES 

608484903 YAHOO JAPAN CORP JPY50000 
NIG4 10.000 859 778 .500000 8,597 785 00 2,110,000.000000 21,100,000.00 0.73 12,502,215 .00 

7 :299 .256000 _72:992:56 18,083.647583 180,836.48 0 .03 - 107,843 .92 

10.000 8,597 785.00 21,100,000.00 0 .73 12,502,215.00 
72:992.56 180,836 .48 0.03 107,843.92 

INFORMATION TECHNOLOGY OFFICE ELECTRONICS 



NO NAME ON SJECORO 
COMPO E -

ACCOUNT POSITION APPRAISAL 
OSAD~ 

PAGE : 63 
AS-OF DATE : 31AUG03 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

617232004 CANON INC ipy5o 
NIG4 8,000.000 4,254 .956750 34 039,654.00 5,610.000000 44,880,000 .00 1.54 10 840 3".00 

36 .315601 290,524.81 48 .080219 384,641.76 0.07 94:116.95 
NIG6 8,000.000 4,319 .872500 34:558,980 .00 5,610.000000 44 000.00 1 .54 10:321,020 .00 

36.338092 290,704.74 48 .080219 :1104 :641 .76 0.07 
, 
93,937.02 

NIGB 18,000.000 3,422 .230611 61,600 151.00 5,610.000000 00 9680 000 00 3 48 39 379p849.00 
30 .131642 542:369 .55 48 .080219 8 5 :443 :95 0:15 323,074.40 

34,000 .000 130 198 785.00 190 740 000.00 6 .57 60,541,215.00 1 
:123 :599 .10 1:634:727 .47 0.28 511,128.37 

34pOOO .OOO 130 785.00 190 740,000.00 6 .57 60,541,215.00 
1 :119238 :599 .10 1:634,727 .47 0.28 511,128.37 

INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD 

663567907 NEC ELECTRONICS CP NPV 
NIG4 300.000 4,200.000000 1,260,000.00 7,910.000000 2,373,000.00 0.08 1,113 000.00 

35 .734033 10,720.21 67 .792252 20,337 .68 0.00 9:617.47 

664232OD6 NIKON CORP JPY50 
NIG4 1,000.000 1,280 621000 1,280 621.00 1'"1 000000 1,441,000.00 0.05 160 379.00 

10:907260 10:907 .26 12 :350017 129350.02 0.00 1:442.76 

674720008 ROHN CO JPY50 
NIG4 4p7OO.OOO, 10,914.775957 51,299,447.00 15,240.000000 719628,000.00 2.47 20,328,553.00 

93.419806 439 073.09 130.613644 613,884.13 0.11 174,811.04 
NIG6 3,000 .000 22,698 .065333 68 

: 
094:196.00 I5,24O.OWOOO 45 720 000 00 1 57 -22,374,196.00 

192.682150 578, 0". 45 130.613644 391 :840:93 0:07 -186,205.52 
MIG8 3,400 .000 19,450 .301765 66 131 026.00 15,240.000000 51:816 000.00 1.78 -14,315tO26.00 

168.068124 571 :431.62 130.613644 444 :086 .39 0.08 -127,345.23 

11,100 .000 185 524,669.00 169 164,000.00 5.92 -16,360 669.00 
1 :588,551 .16 1:449,811.45 0.25 -138:739.71 

687049007 ADVANTEST JPY50 
NIG4 51800 .000 gp640 .828103 50p116,803.00 8,090.000000 ",922 000.00 1.62 -3,194,803.00 

74 .386062 431,439.16 69.334933 402 :242.61 0.07 -29,296.55 

:~,TATE ~)TREET 

KIHC NO NAME ON RECORD PAGE- 64 
uso - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

689567006 TOKYO ELECTRON JPY50 
NIG4 14,900.000 3,907.207718 58,217 395.00 8,220.000000 122 478,000.00 4 22 64p2609605.00 

33 .444915 498:329.23 70.449092 1:049,691 . " 0:28 551,362 .23 

33,100 .000 296 399,488.00 342 378,000.00 11 79 45,978p5l2 .00 
2 :539,947 .02 2 :934,333 .22 0:51 394,386 .20 

300,610 .000 890 21,917.00 972 536,000.00 33.48 81,714 0 3 .00 
7 :8598,430.61 8 :335,070 .31 1.45 736 :619 .70 

MATERIALS CHEMICALS 

680458007 SHIN ETSU CHEN CO JPY50 
HIGS 13,900.000 4,363.611655 60,654,202.00 4, 000000 63,662,000.00 2.19 3,007 79 0 

"9,249.05 580: : 8:0 33.758924 39 252657 545,611.93 0.09 76 362 88 

689714004 TORAY INDS INC JPY50 
NIG4 106,000.000 433.103094 45,908,928.00 410.000000 43,460,000.00 1 50 -2,448,928 .00 

3.839969 407pO36.73 3.513884 372,471.72 0:06 -34,565 .02 

119,900.000 106,563,130.00 107,122 000.00 3.69 558,870.00 
876,285.78 918 :083.65 0.16 41,797 .87 

MATERIALS METALS & MINING 

664256005 NIPPON STEEL CORP JPYSO 
NIG4 70,000.000 172.285814 12,060,007.00 209.000000 14,630 000.00 0.50 2p569 993 .00 

1.452722 101,690.52 1 .791224 125:385 .67 0.02 23:695.15 
70,000.000 12,060,007.00 14,630,000.00 2,569 993 00 

101,690.52 2 125,385.67 00-500 23 695 :15 
189,900.000 G,623 137 .00 121 752,000.00 4.19 3,12 63 .00 

977:976.30 1 :043,469 .32 0.18 61 :4893 .02 
TELECONKUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 



wau 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS, 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNILS 

647549906 JAPAN TELECOM HLOG NPV 
H164 46.000 434 626 .326087 19,992 351 .00 38IpOOO.OOOO00 17,526,000.00 0.60 -2,466,351.00 

3:367 .668043 154 :912.73 3,265.341104 150,205.69 0.03 -4,707.04 

46.000 19,992,351 .00 17,526,000.00 0.60 -2,"6 351.00 
154,912 .73 150,205.69 0.03 -4:707.04 

TELECOM HICATION SERVICES HIRELESS TELECOMMUNICATION SER 

MPY 
16,317,406 .00 300 000.000000 16,500,000-00 0.57 1:2,594 .00 

137,921 .34 2 :571 .134727 141,412.41 0.02 3 491 .07 
128 000000 130 500,000-00 4.49 1, : 1 :285,505 .00 300 2 2 4 495.00 

058,827 2:507001 :134727 1:118,443 - . . 
. t! ? :!? . . . !M!Mt . . . . . . . . . . . . . . . . . . . 

144 602 911 00 147 000 000.00 5.06 2,397 089 .00 
1 :196 :749:29 1:259 :856.02 0.22 63:106.73 

144 602,911.00 147 COO 000. 00 5.06 2,397 089.00 
1 :196,749 .29 1:259:856.02 0.22 63:106.73 

164 595,262.00 164 526,000.00 5.66 -69 262.00 
1 :351,662 .02 1:410,061 .71 0.24 58:399.69 

490.000 

536.000 

UTILITIES ELECTRIC UTILITIES 

648348001 KANSAI ELEC PONER JPY500 
NIG4 12,700.000 1,867.285591 23,714 527.00 

15.573413 197:782.35 

12,700.000 23,714 527.00 
197:782.35 

12,700.000 23,714,527.00 
7 11" .... 496667MA3 log 

1,737,766.000 2,894 253,489.00 
24:504,644 .28 

-333 27 00 
2:8600:75 

-333 827.00 
2:600.75 

-333 827.00 
""It"N"J66011675 " 0 

-30,5305 972.00 
8:958 .09 

1,841.000000 23,380,700.00 0.80 
15.778197 200,383.10 0.03 

23,380 700.00 0.80 
200:383.10 0.03 

23,380,700.00 0.80 
...... 300Ajfl3AA0 "0603 

2,8611,747,518.00 58 
2;,543,602.37 'T26 

'STATE ~)TREET 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

FINANCIALS BANKS 

296878903 GF BBVA BANCONER 
NIGS 430,000.000 8 .681644 

0 .809038 

430pOOO.OOO 

;'30,000 . ;00 
" . . . . . "It"IM 
430,000.000 

NORMIAI.WRON& 

ENERGY OIL & GAS 

NOK20 
21, 16 616:1217 394.000000 3,506,600.00 41 .86 689 983.13 
869 681 4 52.560314 467,786.80 0 .08 98 :105.56 3 : 

NOK2.50 
3,256.710 .75 67.500000 3,273,750.00 39 .08 17 039.25 
357,077 .44 9.004622 436,724.19 0.08 79 :646.75 

6,073 327 .62 6,780 350 00 800.93 707 022.38 
726:758 .68 904:510:99 16 177 :752.31 

6,073,327 .62 6,7080 350.00 80.93 707,022.38 
726,758 .68 9 4:510 .99 0.16 177,752.31 

~PTATEA'REET 

57,400.000 

7, 400. 0;; 

I 

612927905 NTT DOCONO 
NIG4 55.000 296 680.109091 

2:507 .660727 
NIG8 435.000 294 909 .206897 

2 :434.087241 

490.000 

NIHC NO NAME ON RECORD PAGE : 66 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

mfix"111561"Woll 

464580000 NORSK HYDRO AS 
NIG4 8,900.000 316.473806 

41.537218 

713360907 STATOIL ASA 
NIG4 48,500.000 67 .148675 

7 .362421 

EXCHANGE RATE 11 .033000 

SER B NPV 
3,733,106 .93 8.960000 31 52 0 00 1000 00 119 693 07 
347,886 .48 349:82006 :92 :06 1 320_:44 0 .812109 

3,733,106 .93 3. 852,800.00 100 .00 119 693:07 
347,886 .48 349,206.92 0.06 1:320 44 

3 733,106 .93 3 52t8OO .OO 100. 
00 

119 693 07 
1 

0 1 
It Rhao"h2a ..0"6 .6 ..A 3 0 t, If JaIll; 

3,733,106.93 3,852 0 00 100 00 119 693 07 
347,886.48 349:82006 :92 0:06 1 :320:44 

EXCHANGE RATE 7.496150 



Sfflhj~j ,jOjh !XE!A E RATE 8.361200 it" " 11 _ tG 

CONSUMER DISCRETIONARY HOUSEHOLD DURABLES 

546678905 ELECTROLUX AB SERVB SEK5 
MIG6 19,500.000 136 .264411 2p657pl56 .01 186 .500000 3p636 750.00 11.41 979,593 .99 

14 .685294 286,363.23 22 .305411 434:955 .51 0.08 148,592 .28 

19,500.000 2,657,156.01 3,636 750 .00 11.41 979 593 .99 
286,363.23 434:955 .51 0.08 248:592 .28 

19,500.00 ;,657 256 01 3,636 750 00 11 41 979,593 .99 
286 :363:23 434:955 :51 0:08 148,592 .28 

FINANCIALS BANKS 

484652904 FOREWINGSSPARBK SEK20 SER A 
WIG4 33p2OO.OOO 123.823492 4,110p939.94 109.500000 3p635,400 .00 11 .40 -475 539 .94 

13 .762581 456,917.68 13.096206 434,794 .05 0.08 -22 :223 .63 

570366906 SVENSKA HAWDELSBAWKEW SERIES A PV SEK4 
MIG4 7p6OO.OOO 149 .154055 1,133 570.82 132.500000 1,007,000 .00 3 .16 -126,570 .82 

14 .317639 108 :B14.06 15.847008 120,437 .26 0 .02 11,623 .20 

40,800.000 5,244 510.76 4,642,400 .00 14 .56 -602,110 .76 
565:731.74 555,231 .31 0 .10 -10,500 .43 

40,80 00 5,244p5lO.76 4,642,400 .00 14 .56 -602,110 .76 
565p731.74 555,231 .31 0 .10 -10,500 .43 

T 
s 

E TREET 

DAM mu AMC un ncuwnu . . rAuc ; of 

SD - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FINANCIALS BANKS 

426330007 DNB HOLDING ASA WOKIO 
WZG4 22,600.000 35.857612 

8 
10,382 .03 35.100000 793,260 .00 9.47 -17,122 .03 

4.844354 109,482 .40 4.682404 105,822 .32 0.02 -3,660.08 

22,600.000 
8 
10,382 .03 793,260 .00 9.47 -17 122 03 

109,482 .40 105,822 .32 0.02 -3 :660:08 

22,600.000 
8 
10,382 .03 793 260 00 9 47 -17vl22.03 

109,482 .40 105:822 :32 0:02 -3,660.08 

MATERIALS PAPER & FOREST PRODUCTS 

707039905 NORSKE SKOGSINDUST ORD A NOK10 
NIG4 6,000.000 98.873425 593 240 .55 134.000000 04oOOO .O0 9.60 210 759.45 

13.634487 81:806 .92 17.875843 8107,255 .06 0.02 25 :448.14 

6,000.000 593 240 .55 04 000 .00 9.60 210,759.45 
81:806.92 1107 :255 .06 0.02 25,448.14 

6,000.000 593,240.55 1104,000 .00 9.60 210,759.45 j 
07 2ag .06 0 .0 ""AAA8110"6"49"a 19"fin ""It "munnti "RAWAlt 

86,000.000 7,476 950 .20 a 377p6lO.OO 100 .00 900,659.80 
918:048 .00 1:117,588 .37 0.19 199,540.37 

NJV.j%AjR.Wh6Aj EXCHANGE RATE 1 .732802 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

688143007 TELECOM CORP OF NZ NPV (NZ LISTING) 
NIG4 47,325.000 4 .494488 212,701 .65 5.050000 238 991 .25 7 .34 26,289.60 

2.122158 100,431 .14 2.914355 137 :921 .85 0.02 37,490.71 

STATESTREET 

MIHC NO NAME ON RECORD PAGE : 68 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

47,325.000 212 701 .65 238,991.25 7.34 26 289.60 
100:431 .14 137,921.85 0.02 37:490.71 

47,325.000 212,701 .65 
238'99" 

25 7.34 26,289.60 
AO fij A376 0 0& off 2047& 0 3AAA4 HAIM, jjAj " if 

47,325.000 212,701 .65 238,991.25 7.34 26 289 .60 
100,431 .14 137,921.85 0.02 37:490 .71 



UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

EXCHANGE RATE 1.752900 JANGAEOR&J.0"44AR 

7- J-ATE :jTREET, 

Usu - t;omru!b I It - Ab-vr uAic ; mA^wVnos 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

HEALTH CARE PHARMACEUTICALS 

565990900 ASTRAZENECA ORD USDO.25 
NIG4 35,874.000 275.309349 9 76 447 .57 332 .000000 11 168.00 37.36 2,033,720 .43 

32.762887 1:8175:335.80 39 .707219 1 :941204:456 .78 0.25 249,120 .98 

35,874.000 9 76 447 57 11 910 168.00 37.36 2,033,720 .43 
1:8175:335 :80 1:424:456 .78 0.25 249,120 .98 

35,874-.0;; 9 76 447 57 11 910 168 00 37 36 2,033,720 .43 
1:8175:335:80 1 :424:456 :78 0:25 249,120 .98 

INDUSTRIALS BUILDING PRODUCTS 

569878903 ASSA ABLOY SEKI SER B 
NIG4 31,500.000 149.651913 4,714 035.25 74.000000 2,331,000 .00 7 31 -2,383,035 .25 

14.785622 465:747 .09 8.850404 278,787 .73 0 :05 -186,959 .36 

31,500.000 4,714 035.25 2,331,0000 .00 7 31 -2,383,035 .25 
465:747 .09 278,787 .73 0:05 -186,959 .36 

INDUSTRIALS MACHINERY 

405098906 ATLAS COPCO AB SER B SEK5 
NIG6 16p7OO.OO0 181.587533 3,032 511 .80 230.000000 3,841,000 .00 12 .05 808 4 20 

20.737729 346 320.08 27.508013 459,383 .82 0.08 113 0868 : 3 74 

493773907 VOLVO(AB) SEK6 SER B 
MIG6 22,000.000 145.943995 3,210,767.90 202.000000 4,444 000.00 13 .94 1,233,232 .10 

15.613200 343,490.41 24.159212 531 :502 .66 0 .09 188,012 .25 

596310904 SANDVIK AB SEK6 
NIG4 4,800.000 193.793244 930 207 .57 224.500000 1,?77,600 .00 3 .31 147,392 .43 

22.968215 110:247.43 26.850213 28,881 .02 0 .0 18,633.59 

43,500.000 7,173,487.27 9 362,600.00 29 37 2plB9 112 .73 
800,057.92 1:119,767 .50 0:19 319 :709.58 

75,000.000 11 8117 522.52 11 693,600 .00 36 .68 -193 922 .52 
.4 3216ROJ3 . j ... OAJ4 OAR& "A"I'l OWN ."A32;lf ... 111111 6 

26 
; 11 11 Vito if 

171,174.000 29 665 636.86 31 :1.112 gliob' . 100.00 2,217,281 .14 
3:293:235.78 3 13 :199.01 0.66 519,963.05 

ST.NTE,:,TR Eff 

NIHC NO NAME ON RECORD PAGE : Y 
Uso - COMPOSITE - AS-OF DATE : 31A 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

CONSUMER DISCRETIONARY MEDIA 

613396902 SINGAPORE PRESS HD SGDl (POST RECONSTRUCTION) 
NIG4 24,000.000 28 .692874 688,628 .97 19 .700000 448,800.00 11.86 -239 28.97 

17 .060510 409,452 .25 10.668036 256,032 .86 0.04 -153:4829.39 

24,000.000 688,628 .97 44::100:32 -1 . 8-6 -239,828.97 
409,452 .25 25 032 0.04 -153,419.39 

;4,000.000 688,628 .97 448,800 .00 11 .096 -239,828 .97 
409,452 .25 256,032 .86 0. 4 -153,419 .39 

FINANCIALS BANKS 

617520903 DBS GROUP HLDGS SGOI 
NIG6 62,000 .000 10.046959 622 911 .45 12.600000 781,200 .00 20 .65 158 288-55 

5.644993 349:989.59 7.188088 445,661 .48 0 .08 95 :671 .89 

62,000.000 622,911 .45 781,200 .00 20.65 
158 

288-55 
349,989 .59 445,661 .48 0 .08 95:671 .89 

62,000 .000 622 911 .45 781,200.00 20 .65 288 .55 
349:989.59 445,661 .48 0.08 15958 :671 .89 

INDUSTRIALS AIRLINES 

681173001 SINGAPORE AIRLINES SGDO.5 
NIG4 22,000 .000 12.169949 267,738.88 11.200000 246,400.00 6 .51 -21 338.88 

6.690615 147,193.54 6.389412 140,567 .06 0.02 -6:626.48 
NIG6 79,000.000 9.104780 719,277.61 11.200000 884,800.00 23.39 165,522.39 

5.064010 400,056 6.389412 504,763.53 0.0 104,706.71 

101,000.000 987,016.49 1,131 200.00 144,183.51 
547,250.36 645 :330.59 0 .11 98,080.23 



NIHC NO NAME ON RECORD PAGE : 72 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

U1,,pOL, if, fill 

COMMINGLED FUND COMMINGLED FUND 

140992926 CAPITAL GUARDIAN INTL 
NIG4 285,096.679 11 .412811 

14199X919 CAPITAL GUARDIAN 
NIG4 2,366,654.541 5.454651 

65799Q910 NORTH CAROLIN BIOSCIENCE FD 
NIG1 2,856,149.860 1.000000 

EXCHANGE RATE 1.000000 

3,247,251 .17 0.72 -6,503 .26 
0.56 

11,833,272.71 2 .62 -1,076tOOO .88 
2 .05 

NON US SMALL 
3,253,754.43 11.390000 

RETRICTED EQUITY FUND 
12,909,273.59 5.000000 

-1,801,816 .42 

227,263.50 

-2,657,057 .06 

-2,657,0 7 .06 

-49,573.50 

-73,378 .43 

2,856,149.86 0.369145 1,054,333 .44 0.23 
0.18 

97999X916 QUELLOS STRATEGIC PARTNERS INC CL C 2003 SER 4 
NIG3 7,500.000 1,000.000000 7,500,000.00 1,030.301800 7,727,263 .50 1 .71 

1 .34 

5,515,401.080 26,519,177.86 23,862,120.82 5.29 
4.14 

5,515,401.080 26,519,17 . 8 23,862,120.82 5.29 
4.14 

CONSUMER DISCRETIONARY AUTO COMPONENTS 

043353101 ARVINNERITOR INC CON 
NIF6 10,000.000 23.777350 237,773.50 18.820000 188,200.00 0.04 

0.03 

216831107 COOPER TIRE + RURR CO CON 
NIF6 22,100.000 21 .320291 471,178.43 18.000000 397,800.00 0.09 

0.07 

~TATT; ~"Tpur-r 

NINC ** NO NAME ON RECORD PAGE : 71 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

1O1pOOO.OOO 987,016 .49 1p131 200 .00 29 .90 144 183.51 
547p250.36 645 :330 .59 0.11 98 : 

080
.23 

101, 000. ZOO 987 016 49 1,131,200.00 29.90 144 1 
547:250:36 645,330.59 0.21 98:080.23 

TELECONMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

681075909 SINGAPORE TELECOMM SGDO.15 
NIG4 832,200.000 1 .700914 1,415,500.54 1 .700000 1,414p740.00 37.40 -760.54 

0 .958080 797p314.25 0 .969821 807,085.40 0.14 9,771 .15 

832,200.000 1,415,500.54 1,414,740.00 37.40 -760.54 
797,314.25 807,085.40 0.14 9,771 .15 

832,200.000 1,415,500.54 1 414,740.00 37.40 -760.54 

1,019,200.000 ;"714,0"5"7 .45 3 775,940.00 99.82 62,882.55 
2:104,006 .45 2:154,110.33 0. 37 50,103.88 

It* ,16410 jA EXCHANGE RATE 41.090000 

TELECOMMUNICATION SERVICES NIRELESS TELECOMMUNICATION SER 

641259908 ADVANCED INFO SERV THBI, (ALIEN MARKET) 
NIG6 307,900.000 47 .829272 14p726,633.00 55.500000 17,08gp450.00 100.00 2,361 17 .00 

1.062583 327,169 .17 1.350694 415,878 .56 0.07 88:7809 .39 

307,900.000 14,726,633.00 17,088
: 
450.00 100.00 2,361 7 00 

327,169.17 415 878.56 0.07 88 :7,109 :39 

307p9OO.OOO 14,726,633.00 17 450.10 100.00 2 361 817.00 
1116A62AN .", oB8 IRA 161 ."oItfiq.z 109102 ll" IN; 

307,900.000 14,726,633.00 17,088 450.00 100.00 2,361 17 00 
327,169.17 415:878.56 0 .07 88 :8709:39 

A 
-:.T-ATE ~jTREET 



STATE STREET, 

s TATE ~;MIET 

uso - Lumpubl It - Aa~wr u^m ; aLmw~a 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNILS 

478366207 JOHNSON CTLS 11C CON 
NIF6 8,100.000 6.152198 697,832 .80 99.000000 801,900.00 0.18 104,067.20 

0.24 

40,200.000 1,406,784.73 1,387,900.00 0.31 -18,884.73 
0.24 

CONSUMER DISCRETIONARY AUTOMOBILES 

345370860 FORD HTR CO DEL CON PAR USDO .01 
NIF2 28,800.000 9.691659 279,119.77 11.560000 332,928.00 0.07 53,808.23 

0.06 

370442105 GENERAL 14TRS CORP CON 
NIF2 2,100.000 54.941629 115,377.40 41.100000 86,310.00 0.02 -29pO67.40 

0.01 
NIF6 21,000.000 47.948000 1,006,908.00 41.100000 863,100.00 0.19 -143,808 .00 

0.15 

23,100.000 1,122,285.40 949,410.00 0.21 -172,875 .40 

412822108 HARLEY DAVIDSON INC CON 
NIF2 8t5oO.OOO 44 .912582 381,756.95 49.820000 423p470.00 0.09 41,713.05 

0.07 

60,400.000 1,783,162.22 1,705,808.00 0.38 -77,354.12 
0.30 

CONSUMER DISCRETIONARY HOTELS RESTAURANTS & LEISURE 

G67743107 ORIENT EXPREES HOTELS LTD CL A SHS 
NIF8 31,400.000 15.490000 486,386.00 16.360000 513,704 .00 0 .11 27,318.00 

0 .09 

01859P609 ALLIANCE GAMING CORP C014 NEW 
NIF3 18,900.000 15.648269 295,752 .28 22.530000 425tB17 .00 0.09 130,064.72 

0.07 

NIHC NO MANE ON RECORD PAGE : 74 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION PATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

103304101 BOYD GAMING CORP CON 
NIF3 500 .000 15.012500 7,506 .25 15.350000 7,675 .00 0 .00 168.75 

0.00 

13050109 CALIFORNIA PIZZA KITCHEN INC CON 
NIFS 31,700 .000 17 .400000 551,580 .00 17.500000 554,750.00 0.12 3,170 .00 

0.10 
MIG2 1,500 .000 19 .569687 29,354 .53 17.500000 26p250.00 0.01 -3,104.53 

0.00 

33,200 .000 580,934.53 581,000.00 0.13 65 .47 

143658300 CARNIVAL CORP PAIRED 1 CON CARN +1 TR SH BEN 
NIFI 51,400 .000 27.123900 1,394pl68 .46 34.590000 1,777,926.00 0.39 383,757 .54 

0.31 

40051BI06 GTECH HLOGS CORP CON 
NIFIS 14,100.000 19.068900 268,871.49 42.3BOOOO 597,558.00 0.13 328,686.51 

0.10 

"6367109 JACK IN THE BOX INC CON 
NIF6 B,000.000 20.563185 164,505.4B 21 .190000 169,520 .00 0 .04 5pOI4.52 

0 .03 

5150SLI03 LANDRYS RESTAURANTS INC CON 
NIF8 36,400.000 20 .850000 758,940.00 21 .350000 777,140.00 0.17 18,200.00 

0.13 

542307103 LONE STAR STEAKHOUSE + SALOON CON 
NIF3 24,400.000 19 .899802 485,555 .16 21 .660000 528,504.00 0.12 42,948 .B4 

0.09 

580135101 MCDONALDS CORP CON 
NIF1 77,100.000 21 .040157 1,622,196 .09 22.420000 1,729,582.00 0.38 106,385 .91 

0.30 

670823103 0 CHARLEYS INC 
NIFB 33,200 .000 16.700000 554p440.00 26.960000 563,072.00 0.12 8,632 .00 

0.10 



)TATE STREET 

I 

`,TATT,%T,~ FFT 

0 
Ant. NO NAMt ON RECORD PAGE : 75 

USD - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

698813102 PAPA JOHNS INTL INC CON 
NIF6 15,500.000 30.813776 477,613.53 25.200000 390,600.00 0.09 -87,013.53 

0.07 
723456109 PINNACLE ENTMT INC CON 

NIF3 16,700.000 6 .886302 115,001.24 6 .140000 102,538.00 0.02 -12,463.24 
0.02 

781182100 RUBY TUESDAY INC CON 
NIFS 19,000.000 22.210000 421,990.00 22 .770000 432,630.00 0.10 10,640.00 

0.08 

80870109 SCIENTIFIC GAMES CORP CL A 
NIF3 21,700.000 8.750241 102,377 .82 8.880000 103,896.00 0.02 1,518 .18 

0.02 
391,500.000 7,736,238 .33 8,700,162.00 1.93 963,923.67 

1.51 
CONSUMER DISCRETIONARY HOUSEHOLD DURABLES 

026375105 AMERICAN GREETINGS CORP CL A 
NIF6 17,300.000 16.869579 291,843.72 18.500000 320,050.00 0.07 28,206 .28 

0.06 
149568107 CAVCO INDS INC DEL CON 

NIF6 235.000 11.0"383 2,595.90 19.060000 4,479.10 0.00 IpBB3.20 
0.00 

152312104 CENTEX CORP CON 
NIF6 4,700.000 50.086683 235,407 .42 75.420000 354,474.00 0.08 119,066 .59 

0.06 
344123104 FOAMEX INTL INC CON 

NIF3 626,200.000 3.304132 2,069,047 .66 5.900000 3,694,580.00 0 1,625,532 .34 
0:64 

494274103 KIMBALL INTL INC CL 6 
NIF3 47,500.000 14.777659 701,938 .81 15.210000 722,475.00 0.16 20,536 .19 

0.13 

NIHC NO NAME ON RECORD PAGE : 76 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE 14ATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

500472303 KONNKLIJKE PHILIPS ELECTRS N V 
NIG4 1,000.000 29.021360 29,021.36 24 .400000 24,400 .00 0.01 -4,621.36 

0.00 NIG8 25,794.000 29.450664 759,650.44 24 .400000 629,373 .60 0.14 -130,276.84 
0.11 

26,794.000 788,671.80 653,773.60 0.14 -134,898.20 

833034102 SNAP ON INC CON 
NIF3 8,800.000 28.200523 248,164.60 29.500000 259,600.00 0.06 11,435.40 

0.05 
990786106 TOPPS INC CON 

NIF3 49,100.000 8.765401 430,381 .19 8.940000 438,954.00 0.10 Bt572.81 
0.08 

984757104 YANKEE CANDLE INC CON 
NIG2 2,500.000 21.647116 54,117 .79 23.450000 58,625.00 0.01 4,507.21 

0.01 

783,129 .000 4,822,168 .88 6,507,010.70 1.44 lp684pg4l.82 
1 .13 

CONSUMER DISCRETIONARY INTERNET & CATALOG RETAIL 

45765UI03 INSIGHT ENTERPRISES INC CON 
NIFS 19,000.000 16 .620000 315,780 .00 17 .980000 341,620.00 0.08 25,840.00 

0.06 
852857101 STAMPS CON INC CON 

NIF3 311,100.000 4 .494863 1,398,351.97 5.100000 1,586p610.00 0.35 188p258.03 
0.28 

330,100.000 1,714,131.97 1,928,230.00 0.43 214,098.03 
0.33 

CONSUMER DISCRETIONARY LEISURE EQUIPMENT & PRODUCTS 



~jTATF. STRIEET. 

I 

s 

TmE "STREET, 

USD - COMPOSITE - Ab-Ur UAIL ; .2&AUUWJ 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

277461109 EASTMAN KODAK CO CON 
WIF6 14,000.000 30.128091 421,793 .27 27.890000 390,460 .00 0.09 -32,333.27 

0.07 

57383M108 MARVEL ENTERPRISES INC CON 
NIF8 19,800.000 21.303900 421,817 .22 21.900000 433,620.00 0.10 11,802.78 

0.08 

33,800.000 843,610.49 824,080.00 0.18 -19,530.49 
0 .14 

CONSUMER DISCRETIONARY MEDIA ------------

001669100 AMC ENTKT INC CON 
NIF8 44,300.000 11.600000 513,880.00 11.650000 516,095 .00 0.11 2,215.00 

0.09 

00184AIO5 AOL TIME WARNER INC CON 
NIF2 21,400.000 15.770000 337,478 .00 16.360000 350,104.00 0.08 12,626.00 

0.06 

01853E204 ALLIANCE ATLANTIS COHN INC CL B MON VTG SHS 
NIFS 60,100.000 16.100000 967,610.00 16.640000 1,000,064 .00 0.22 32,454.00 

0.17 

17285TIO6 CITADEL BROADCASTING CORP CON 
NIG2 700.000 19.000000 13,300.00 22.080000 15,456 .00 0.00 2,156.00 

0.00 

184502102 CLEAR CHANNEL COMMUNICATIONS CON 
NIFI 35,000.000 50.868600 1,780,401 .00 45.120000 1,579,200 .00 0.35 -201 .201.00 

0.27 
NIF2 6,400.000 53.724895 343,839 .33 45.120000 288,768 .00 0.06 -55,071.33 

0 05 
NIG2 900.000 36.384767 32,7" .29 45.120000 40,608 .00 0:01 7,861.71 

0.01 

42,300.000 2,156,986.62 2,908,576 .00 0.42 -248,410 .62 

NIHC NO NAME ON RECORD PAGE : 78 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

2003ON101 CONCAST CORP NEW CL A 
NIF2 25,000.000 26.602049 665,051.22 29 .750000 743,750.00 0.16 78,698 .78 

0.13 

254687106 DISNEY HALT CO DISNEY CON 
NIF2 35,800 .000 19 .804223 708,991.19 20.500000 733,900.00 0 .16 24,908 .81 

0 .13 

278762109 ECHOSTAR COMMUNICATIONS CORP N CL A 
NIFI. 47,700 .000 37 .858633 1,805,856.79 36.900000 1,760,130 .00 0.39 -45,726.79 

0.31 

350865101 4 KIDS ENTERTAINMENT INC CON 
NIF3 23,900 .000 21 .251564 507,912.39 21.910000 523,649.00 0 .12 15p736 .61 

0.09 

481138105 JOURNAL REGISTER CO CON 
NIF3 15,700 .000 16 .723406 262,557 .48 17.930000 281,501 .00 0.06 18,943.52 

0.05 
NIG2 2,000.000 20.045420 40pO9O .84 17.930000 35,860.00 0.01 -4,230.84 

0.01 

27,700.000 302,648 .32 317,361 .00 0.07 14,712.68 

75040PIOS RADIO ONE INC CL A 
NIG2 1,400.000 14.998093 20,997 .33 16.660000 23,324.00 0.01 2,326.67 

0.00 

807066105 SCHOLASTIC CORP 
NIF3 10,000.000 29.031791 290,317 .91 28 .990000 289,900.00 0.06 -417.91 

0.05 

8"425882 SPANISH BROADCASTING SYS INC CL A NEW 
NIF8 IOqp8OO.OOO 7 .737279 849t553.23 7.750000 850,950.00 0.19 1,396.77 

0.15 

925524308 VIACOM INC CL B FORMERLY CON NON YTG 
NIF2 12,400.000 43.443906 538,704.44 45 .000000 558,000.00 0.12 19,295.56 

0.10 



\TE ~,TREET P 
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NIK NO NAME ON RECORD PAGE : 71 
USD - COMPOSITE - AS-OF DATE : 31AUGO! 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNA; 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/Li 

929309300 NPP GROUP PLC SPONSORED ADR MEN 
NIG8 10,000.000 54.102345 541,023 .45 45.890000 458,900.00 0.10 -82,123 .4.1 

0 .08 

462,500.000 10,220,310 .89 10,050,159.00 2 .23 -170,151 .81 
1.74 

CONSUMER DISCRETIONARY NULTILINE RETAIL 

256747106 DOLLAR TREE STORES INC CON 
NIG2 1,500.000 25.022107 37,533.16 39.230000 58,845.00 0 .01 21,311.84 

0 .01 

307000109 FAMILY DLR STORES INC CON 
NIF2 5pOOO.OOO 25.899700 129p498.50 40.120000 200,600.00 0 .04 71,101.5( 

0.03 

3141OH101 FEDERATED DEPT STORES INC DEL CON 
NIF6 5,300.000 42 .772630 226,694.94 43.700000 231,610.00 0 .05 4 p 915. Ol 

0 .04 

812387108 SEARS ROEBUCK + CO CON 
NIF6 6,200.000 52 .840774 327,612.80 44.020000 272p924.00 0.06 -54,688.8( 

0.05 

87612EI06 TARGET CORP CON 
NIFI 37p7OO.OOO 39 .280400 1,480,871.08 40.600000 1,530,620.00 0 .34 49,748.91 

0.27 

931142103 MAL MART STORES INC CON 
NIF2 1SP500.000 49 .365724 913,265.90 59.270000 1,094,645.00 0 .24 181,379 .1( 

0.19 

74,200.000 3,115p476.38 3,389,244.00 0 .75 273,767.6, 
0 .59 

CONSU14ER DISCRETIONARY SPECIALTY RETAIL 

Hilic NO NAME ON RECORD PAGE : 80 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

007865108 AEROPOSTALE CON 
NIG2 1,40O.ODO 15 .822893 22p152.05 28.070000 39,298.00 0.01 17,145 .95 

0.01 

05329NI02 AUTOMATION INC DEL CON 
NIF6 19,800.000 13 .151100 260,391.78 18.790000 372,042.00 0.08 111,650.22 

0.06 

053332102 AUTOZONE INC CON 
NIF2 6,200.000 72 .632535 450,321.72 91.800000 569,160.00 0.13 118,838 .28 

0.10 

075896100 BED BATH + BEYOND INC CON 
NIF2 3,200.000 32.555106 104,176.34 43.030000 137,696.00 0.03 33,519 .66 

0.02 

093679108 BLOCKBUSTER INC CL A 
NIF6 20,800.000 22.962700 247,997.16 20.490000 221,292.00 0.05 -26,705 .16 

0.04 

403777105 GYMBOREE CORP CON 
NIFB 28,500.000 15.460000 440,610.00 16.290000 "4,265.00 0.10 23,655.00 

0.08 

437076102 HOME DEPOT INC CON 
NIF1 47,760.000 44.227916 2,112,325.28 32.160000 1,535,961.60 0.34 -576,363.68 

0.27 
NIF2 19,000.000 29.192696 554,661.22 32.160000 611,040.00 0.14 56,378 .78 

0.11 

66,760.000 2,666,986.50 2,147,001.60 0.48 -519,984.90 

441339108 HOT TOPIC INC CON 
NIG2 1,000.000 22.892700 22,892.70 35.660000 35,660.00 0.01 12,767 .30 

0.01 

535679104 LINENS N THINGS INC CON 
NIF8 liploo.000 28.300000 314,130.00 28.900000 320,790.00 0.07 6,660.00 

0.06 



STATEr REET 

I 

YATE .",TRFET 

t 

USU COMPOSITE AS-01- UAlb : 31AUtYUJ 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

548661107 LONES COS INC USDO.50 
NIF2 12,300.000 29.383776 361,420.45 54.860000 674,778.00 0.15 313,357.55 

0.12 

76009U104 RENT WAY INC CON 
WIF3 167,300.000 4.184034 699,988.82 5.270000 881,671.00 0.20 181,682.18 

0.15 

824348106 SHERNIN WILLIAMS CO CON 
NIF6 24,100.000 28.096287 677,120 .51 30.080000 724p928.00 0.16 47,807.49 

0.13 

855030102 STAPLES INC CON 
NIF2 13,300.000 14.369800 191,118 .34 24.630000 327,579.00 0.07 136, "0.66 

0.06 

917047102 URBAN OUTFITTERS INC CON 
NIG2 500.000 24.503800 12,251 .90 49 .030000 24,515.00 0.01 12,263.10 

0 .00 

969904101 WILLIAMS SONOMA INC CON 
NIF2 5p7OO.OOO 25.640351 1",150.00 30.610000 174,477 .00 0.04 28,327 .00 

0.03 

371,960.000 6,617,708 .27 7,115,152 .60 1 .58 497,444.33 
1 .23 

CONSUMER DISCRETIONARY TEXTILES & APPAREL 

654106103 MIKE INC CL B 
NIF2 8tOOO.OOO 44 .090607 352,724.86 56 .980000 455,840.00 0.10 103pll5.14 

0.08 

8POO0 .000 352t724.86 455,840.00 0.10 103,115.14 
0.08 

2,555,789 .000 38,612t316.92 42,063,586.30 9.32 3p451,269.38 
7.29 

NIHC NO NAME ON RECORD PAGE : 82 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

CONSUMER STAPLES BEVERAGES 

035229103 ANHEUSER BUSCH COS INC CON 
NIF2 7,200.000 41.132453 296,153.66 51 .540000 371,088 .00 0.08 74,934 .34 

0.06 

191216100 COCA COLA CO CON 
NIFI. 34,700.000 53 .465338 1,855,247 .22 43.520000 1,510,144.00 0.33 -345,103.22 

0.26 

191241108 COCA COLA FENSA S A CV AOR 
NIGS 21,600 .000 18 .951835 409,359.63 21.650000 467,640.00 0.10 58,280.37 

0.08 

217016104 COORS ADOLPH CO CLASS B CON 
NIF6 6,000 .000 56 .127440 336,764.64 55.250000 330,900.00 0.07 -5,864.64 

0.06 

71343P200 PEPSIAMERICAS INC com 
MIF6 42,900 .000 14.390300 615,904.84 13.920000 595,776.00 0 .13 -20,12B .84 

0 .10 

713448108 PEPSICO INC CON 
NIF2 14,500.000 42 .106863 610,549.52 44.540000 645,830 .00 0 .14 35,2BO.48 

0.11 

126,800.000 4,123,979 .51 3,921,378 .00 0.87 -202,602.51 
0.68 

CONSUMER STAPLES FOOD & DRUG RETAILING 

013104104 ALBERTSONS INC CON 
NIF6 24,800.000 26.595000 659,556 .00 21 .020000 521,296 .00 0.12 -138,260.00 

0.09 

501044101 KROGER CO CON 
NIF6 16,700.000 18.879608 315,289 .46 19 .210000 320,807 .00 0.07 5,517 .54 

0.06 



NINC NO MANE ON RECORD PAGE : 83 
USD - COMPOSITE - AS-OF DATE : 32AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

786514208 SAFEWAY INC CON NEW 
NIF6 12t9OO .OOO, 26 .079986 336,431.82 24.410000 314,889.00 0.07 -21,542.82 

0.05 
868536103 SUPERVALU INC CON 

NIF6 10,800.000 21 .037015 227,199.76 24 .100000 260,280.00 0.06 33,080 .24 
0.05 

966837106 WHOLE FOODS WT INC CON 
NIG2 600.000 38 .243417 22,946.05 54 .210000 32,526 .00 0.01 9,579.95 

0.01 

968OBB107 WILD OATS WTS INC CON 
NIG2 7,200.000 8.962353 64,528.94 11 .880000 85,536 .00 0.02 21,007.06 

0.01 
73,000.000 1,625,952 .03 1,535,334.00 0.34 -90,618.03 

0.27 
CONSUMER STAPLES FOOD PRODUCTS 

039453102 ARCHER DANIELS MIDLAND CO CON 
NIF2 27p6OO.OO0 12.163702 335,718 .17 13.870000 382,812 .00 0.08 47pO93.83 

0.07 

108763103 BRIDGFORD FOODS CORP CON 
NIF3 22,900.000 12.242425 280,351.53 7.640000 174p956 .00 0.04 -105,395.53 

0.03 
170032809 CHIQUITA BRANDS INTL INC CON 

NIF3 17,700.000 15.516223 274p637.14 18.110000 320p547 .00 0.07 45,909.86 
0.06 

205887102 CONAGRA INC CON 
NIF2 12,000.000 24.501042 294pOI2.50 22.000000 264,000.00 0.06 -30,012.50 

0.05 
370334104 GENERAL NLS INC CON 

NIF2 5,900.000 ".176097 260,638.97 46.360000 273,524 .00 0.06 12,885.03 
0.05 

-.~TATE STREET, 

T\T -,,TPr-FT 

NIHC NO NAME ON RECORD PAGE : 84 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET YALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

514606102 LANCE INC CON 
WIF3 44,043.000 12 .070741 531,631.64 10.060000 443,072 .58 0.10 -88,559.06 

0.08 
68220PI07 OMEGA PROTEIN CORP CON 

NIF3 78,900.000 4 .983384 393,189.02 5.930000 "7,877 .00 0.10 74,687 .98 
0.08 

904784709 UNILEVER N V NY SHS NEW 
NIF2 6,800.000 55 .767125 379,216.45 55.980000 380,664.00 0.08 1,447 .55 

0.07 NIGB 10,600.000 55.096775 584,025.82 55.980000 593,388.00 0.13 9,362 .18 
0.10 

17,400.000 963,242.27 974,052.00 0.22 10,809 .73 

226p443.000 3,333,421.24 3,300,840.58 0.73 -32,580.66 
0.57 

CONSUMER STAPLES HOUSEHOLD PRODUCTS 

189054109 CLOROX CO CON 
NIF2 11,200.000 44.728347 500,957.49 42 .850000 479,920.00 0.11 -21,037 .49 

0.08 
742718109 PROCTER + GAMBLE CO CON 

MIF2 13,900.000 81.066106 1,126,818 .88 87 .290000 1,213,331.00 0.27 86,512 .12 
0.21 

25,100.000 1,627,776 .37 1,693,251.00 0.38 65,474.63 
0.29 

CONSUMER STAPLES PERSONAL PRODUCTS 

P8744YlO2 STEINER LEISURE LTD SHS 
NIF8 28,100.000 26 .115000 452,831 .50 17 .500000 491,750.00 0.11 38,918 .50 

0.09 



' 3 T -ATE ~5TREET 

ENERGY OIL & GAS 

G3682E127 FRONTLINE LTD SHS 
NIF8 12,700.000 15.500000 196,850.00 16 .600000 210,820.00 0.05 13,970.00 

0.04 

023552104 AMERADA NESS CORP CON NPY 
NIF6 9,400.000 72.126400 677,988.16 47.150000 443,210.00 0.10 -234,778 .16 

0.08 

032511107 ANADARKO PETE CORP CON 
NIF6 6,800.000 45.847600 311,763.68 43.500000 295,800.00 0.07 -15,963.68 

0.05 

037411105 APACHE CORP CON 
NIF2 2,500.000 56.640232 141,600.58 68 .980000 172,450.00 0.04 30,849.42 

0.03 

055622104 BP PLC SPONSORED ADR 
NIF2 11,600.000 49 .600547 575,366.34 41.720000 483,952.00 0.11 -91p414 .34 

0.08 

085789105 BERRY PETE CO CL A 
NIF3 113,600.000 15 .403935 1,749,886.96 18 .750000 2,130,000.00 0.47 380,113.04 

0.37 

166764100 CHEVRONTEXACO CORP CON 
NIF2 10,100.000 88 .397698 892,816 .75 72.870000 735,987 .00 0.16 -156,829 .75 

0.13 
NIF6 13,400.000 72 .284554 968,613 .03 72.870000 976,458.00 0.22 7,844 .97 

-- 0.17 . . . . . . . . . . . . . . . . . . . . . . . . . . . . 
23,500.000 1,861,429 .78 1,712,".5.0& -148,984 .78 

:AME :~,TREET 

Uso - Wmrubl It - n4-wr WAIL . 0--
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GW/LS 

054303102 AVON PRODS INC CON 
NIFI 26,400.000 25.560577 674,799 .24 64.100000 1,692,240.00 0.38 1,017,440.76 

0.29 

375766102 GILLETTE CO CON 
NIF2 16,400.000 29.164829 478,303 .20 32 .460000 532,344.00 0 .12 54,040.80 

0 .09 

70,900.000 1,605,933.94 2,716,334.00 0.60 1,110,400.06 
0.47 

522,243.000 12,317,063 .09 1 pl67pl37 .58 2 .92 950,074.49 
2 .28 

CONVERTIBLES CONVERT18LE PREFERRED 

370442717 GENERAL NTRS CORP SR DEB CONV SER C 
NIG7 4,550.000 25.000000 113,750.00 26.230000 119,3".50 0.03 5,596.50 

0.02 

4,550.000 113,750.00 119,346.50 0.03 5,596.50 
0.02 

7;'0 ;.03 5,596.50 4,550.000 113,750.00 119,3" . 
0.02 

ENERGY ENERGY EQUIPMENT & SERVICES 

127914109 CAL DIVE INTL INC CON 
NIF8 19,000.000 21.100000 400,900.00 21.150000 401,850.00 0.09 950.00 

0.07 

406216101 HALLZBURTON CO Cox 
NIF2 15,900.000 17 .661042 280,810 .57 24.190000 384,"2.00 0.09 103,651.43 

0.07 

637071101 NATIONAL OILNELL INC CON 
NIF8 12,700.000 19.270000 244,729 .00 19.580000 248,666.00 0.06 3,937.00 

0.04 

NIHC NO NAME ON RECORD PAGE : 86 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

74153QI02 PRIDE INTERNATIONAL INC CON 
NIFS ls,800.000 16.620000 262,596.00 17.090000 270,022.00 0.06 7,426.00 

0.05 

922122106 VARCO INTL INC DEL CON 
NIF8 17,400.000 17.350000 301,890.00 17.2SOOOD 300,150.00 0.07 -1,740.00 

0.05 

80,800.000 1,490,925.57 1,605,150.00 0.36 114,224.43 
0.28 



S7rATE STREET, 

iTAT'F .,XPFFT 

Him NO NAML ON RECORD PAGE : 87 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

20825CIO4 CONOCOPHILLIPS CON 
NIF2 4,000.000 48.787500 195,150.00 55-840000 223,360.00 0.05 28,210.00 

0.04 

30231GIO2 EXXON MOBIL CORP CON 
NIF2 47,500.000 39.154360 1,859,832 .10 37 .700000 1,790,750 .00 0.40 -69,082 .10 

0.31 
WIF6 16,400.000 41.320275 677,652.51 37 .700000 618,280 .00 0.14 -59,372 .51 

0.11 

63,900.000 2,537,484.61 2,409,030.00 0.53 -128,454 .61 

565849106 MARATHON OIL CORP CON 
NIF6 27,900.000 26.313041 734,133.84 27 .890000 778,131 .00 0.17 43,997 .16 

0.13 

651290208 NEWFIELD EXPL CO CON 
NIG2 Ip5OO.OO0 35.622520 53,433.78 39 .290000 58,935.00 0.01 5,501 .22 

0.01 

674599105 OCCIDENTAL PETE CORP CON 
NIF6 23,600.000 27.694902 653,599.69 34 .330000 810,188 .00 0.18 156,588 .31 

0.14 

780257804 ROYAL DUT04 PETE CO NY REGISTRY SH PAR N GLOR 1.25 
NIG4 5,000.000 49.220826 246,104.13 44.870000 224,350.00 

0. 
05 -21,754.13 

0.04 

867229106 SUNCOR ENERGY INC CON 
NIG8 27,000.000 15.227007 411,129 .20 18 .650000 503,550.00 0.11 92,420.80 

0.09 

89151EI09 TOTAL SA SPONSORED ADR 
NIG8 13,700.000 59.035780 795,090.19 77 .010000 1,055,037 .00 0.23 259,946 .81 

0.18 

958259103 WESTERN GAS RES INC CON 
NIF3 1,900.000 39.052200 74,199 .1a 39 .240000 74,556 .00 

0 . 
02 356 .82 

0.01 

NIHC NO NAME ON RECORD PAGE : 
Is USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

348,600.000 11,215,210.12 11,585,814.00 2 .57 370,603.88 
2 .01 

429p4OO.OOO 72,706,135.69 13,190,964.00 2 .92 484,B2B.31 
2 .29 

FINANCIALS BANKS 

032165102 ANSOUTH BANCORPORATION CON 
NIF6 30,800.000 22.462400 691,841 .92 21.540000 663,432.00 0.15 -28,409.92 

0.12 

046265104 ASTORIA FINL CORP CON 
NIF6 19,000.000 33.260300 631,945.70 32.140000 610,660.00 0.14 -21,285 .70 

0.11 

060505104 BANK AMER CORP CON 
NIF2 5,100.000 60.271794 307,386 .15 79.250000 404,175.00 0.09 96,788 .85 

0.07 
NIF6 20,300.000 62.638591 1,271,563.39 79 .250000 1,608,775.00 0.36 337,211 .61 

0.28 

25,400.000 1,578,949.54 2,012,950 .00 0.45 434,000.46 

06423A103 BANK ONE CORP CON 
NIF2 6,700.000 37.363700 25Op336 .79 39.470000 264t449.00 0.06 14,112 .21 

0.05 
NIF6 22pOOO.OOO 37.951426 834,931 .37 39.470000 868,340 .00 0.19 33,408 .63 

0.15 

28,700.000 1,085,268 .16 2,132,789 .00 0.25 47,520.84 

065908501 BANKATLANTIC BANCORP INC CL A 
NIF3 44t2OO.OOO 8.631852 381,527.86 14.820000 655,044 .00 0.15 273,516 .14 

0.11 



STATE STREET 
I 

CT -RF T ATE 1 -E 

I 

USD - LUmpubl It -
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE 14ATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

11373N10 15~500.08ROOKLINE BANC?RP INC DEL COX 
NIF3 0 3.025673 201,897 .93 15.290000 236,995.00 0.05 35,097 .07 

0.04 

160903100 CHARTER ONE FINL INC CON 
NIF2 12,285.000 27 .551238 338,466 .96 31 .000000 38Op835 .00 0.08 42,368 .04 

0.07 

178566105 CITY NATL CORP CON 
NIF8 11,100.000 50.980000 565,878 .00 51.700000 573,870.00 0.13 7,992 .00 

0.10 

195493309 COLONIAL BANCGROUPINC CON 
NIF3 19,200.000 11 .705206 224,739.96 14.650000 281,280.00 0.06 56,540.04 

0.05 

200340107 COMERICA INC CON 
NIF6 4,100.000 58 .235134 238,764.05 49.340000 202,294.00 0.04 -36,470.05 

0.04 

201647104 COMMERCIAL FED CORP CON 
NIF6 8,100 .000 25.753906 208,606.64 24.800000 200,880.00 0 .04 -7,726 .64 

0.03 

203902101 COMMUNITY FIRST BANKSHARES INC CON 
NIF3 21,300.000 26.211544 558,305.88 28.250000 601,725.00 0 .13 Qt419 .12 

0 .10 

229899109 CULLEN FROST BANKERS INC CON 
NIF8 15,800 .000 36.820000 581,756.00 38.070000 601,506.00 0 .13 19,750.00 

0 .10 

253922108 DINE CMNTY BANCORP INC CON 
NIF3 32,600.000 21.973310 716,329 .91 23.800000 775,880.00 0.17 59,550.09 

0 .13 

319829107 FIRST CONMLTH FINL CORP PA CON 
NIF3 47,200.000 11.963744 564t688.71 12.910000 609,352.00 0.14 44,663.29 

0.11 

NIHC NO NAME ON RECORD !AGE : 90 
USD - COMPOSITE - AS-OF DATE . 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31983B101 FIRST CNNTY BANCORP CALIF CON 
NIF8 8,600.000 33 .891033 291,"2 .88 34.050000 292,830.00 0.06 1,367.12 

0.05 

335847208 FIRST OAK BROCK BANCSHARES INC CL A CON 
NIF3 29,550.000 21 .365358 631,346 .32 25.630000 757,366 .50 0.17 126,020.18 

0.13 

339030108 FLEETBOSTON FINL CORP CON 
NIF2 10,800.000 25 .242821 272,622 .47 29.590000 319,572.00 0.07 46,949 .53 

0.06 

343873105 FLUSHING FINL CORP CON 
NIF3 25,489 .000 17 .279579 440,439 .19 22.170000 565,091 .13 0.13 124,651 .94 

0.10 

395384100 GREENPOINT FINL CORP CON 
NIF6 18,450.000 29 .243664 539,545 .60 33.880000 625,086.00 0 .14 85,540.40 

0 .11 

428656102 HIBERNIA CORP CL A 
NIF6 11,600.000 17 .778748 206,233 .48 20.750000 240,700.00 0 .05 34,466 .52 

0 .04 

444165104 HUDSON UTD BANCORP CON 
NIF3 4,700.000 26 .075306 122,553.94 39.490000 185,603.00 0.04 63,049.06 

0.03 

45814PI05 INTEGRA BK CORP CON 
NIF3 56,650.000 18 .740889 1,062,671 .34 19.090000 1,081,448.50 0.24 19,777.16 

0.19 

50049NI09 KOOKNIN BK MEN SPONSORED ADR 
NIG6 14,953.000 20.316059 303,786.03 37.200000 556,251.60 0.12 252,465.57 

0.10 
NIG8 17,700.000 31 .747377 561,928.58 37.200000 658,440 .00 0.15 96,511.42 

0.11 

32,653.000 865,714.61 1,214,691.60 0.27 348t976.99 



~-TATE TREET, 
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Rim NO NAME ON RECORD PAGE : 91 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

58551AI08 MELLON FINL CORP CON 
WIG2 1,300 .000 35.748831 46,473 .48 31 .350000 40,755.00 0.01 -S,71B.48 

0.01 

635405103 NATIONAL CITY CORP CON 
NIF6 12,800.000 30.682500 392,736 .00 31 .680000 405,504.00 0.09 12,768 .00 

0.07 

67106EIDI OTP BK LTD NATL SVGS + COWL BK SPONSORED GDR 144A 
NIGS 19,500.000 18.900000 368,550-00 22.772000 444,054.00 0 .10 75,504.00 

0 .08 

743859100 PROVIDENT BANKSHARES CORP 
NIF3 29,984.000 20.762771 622,550-92 28 .600000 857,542.40 0.19 234,991 .48 

0.15 

758940100 REGIONS FINL CORP CON 
NIF6 19,600.000 34.468615 675,584 .86 35.260000 691,096.00 0 .15 15,511.14 

0.12 

760282103 REPUBLIC BANCORP INC CON 
NIF3 31,200.000 10.042667 313,332.22 13.740000 428p688.OO 0.10 115.356.78 

0.07 

760416107 REPUBLIC FIRST BANCORP INC CON 
NIF3 3t8OO.OOO 8.246916 31,338 .28 9.010000 34,238.00 0 .01 2,899.72 

0.01 

84476R109 SOUTHWEST BANCORPORATION TEX CON 
NIFS 15,800.000 36 .900000 583,020.00 36 .960000 583,968.00 0.13 948.00 

0.10 

845905108 SOVEREIGN BANCORP INC CON 
WIF6 12,100.000 15.278522 184,870 .12 19.680000 238,128.00 0.05 53p257.88 

0.04 

882673106 TEXAS REGL BANCSHARES INC CL A VTG 
NIFS 8,500.000 33.818386 287,456 .28 33.700000 286,450.00 0.06 -1,006.28 

0.05 

NIHC NO NAME ON RECORD PAGE : 92 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

891160509 TORONTO DOMINION BK ONT CON NEW 
NIG8 13,700.000 27.429278 375,781 .11 28.200000 386,340.00 0.09 10,558.89 

0.07 

908906100 UNIGHBANCAL CORP CON 
NIF6 14,200.000 44.381550 630,218.01 46 .950000 666,690.00 0.25 36,471 .99 

0.12 

909907107 UNITED BANKSHARES INC N VA CON 
NIF3 31,400.000 26.703084 838,476 .85 30.710000 964,294.00 0.21 125,817 .15 

0.17 

929903102 MACHOVIA CORP 2ND NEW CON 
NIF2 5,500.000 34.042000 187,231 .00 42.150000 23lp825.00 0.05 44,594.00 

0.04 

939322103 WASHINGTON NUT INC CON 
NIF2 8,300.000 33.895870 281,335.72 38.980000 323,534.00 0.07 42,298.28 

0.06 
NIF6 12,900.000 36.153647 466,384.62 38 .980000 502,842.00 0.11 36,457.38 

0.09 

21,200.000 747,720.34 826p376.00 0.18 78,655.66 

949746101 WELLS FARGO + CO MEN CON 
NIF2 16,200.000 48.504424 785,771.67 50 .140000 812,268.00 0 .18 26,496.33 

0 .14 

97650NIOS NINTRUST FINL CORP CON 
NIFB 17,400.000 35.080000 610,392 .00 35.360000 615,264.00 0.14 4,872.00 

0.11 

807,961.000 20,682,059.19 23p335,361.13 5 .17 2,653,301.94 
4 .05 

FINANCIALS DIVERSIFIED FINANCIALS 



USD tumrubl I r 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE KARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND 

UN 
REAL GN/LS 

01903Q108 ALLIED CAP CORP NEW CON 
NIF6 10,100.000 23.813837 240,519.75 25.570000 258p257 .00 0.06 17,737 .25 

0.04 

046220109 ASTA FOG INC CON 
NIF3 19,900.000 21 .899871 435,807 .44 26.600000 529,340 .00 0.12 93,532 .56 

0 .09 

073902108 BEAR STEARNS COS INC CON 
NIF6 9,400.000 63.2745" 594,780.73 69.980000 657,812 .00 0.15 63,031 .27 

0.11 

172967101 CITIGROUP INC CON 
NIF1 35,775.000 50.081844 1,791,677.97 43.350000 1,550,846 .25 0.34 -240,831 .72 

0.27 
NIF2 34,400.000 28 .822787 991,503 .96 43.350000 1,491,240 .00 0.33 499,736 .14 

0.26 
NIF6 26p3OO.OOO 36 .805373 967p981.32 43.350000 1,140tlOS.00 0.25 172,123 .68 

0.20 

96,475.000 3,751,163.15 4,182,191.25 0.93 431,028 .10 

20162LI05 COMMERCIAL CAP BANCORP INC CON 
NIF3 19,400.000 18 .744531 363,643.91 21.050000 408,370 .00 0 .09 44,726 .09 

0 .07 

222372104 COUNTRYWIDE FINL CORP CON 
NIF6 10,200.000 53.18"00 542,482.92 67.850000 692,070 .00 0 .15 149,587.08 

0 .12 

2692"104 E TRADE GROUP INC CON 
NIG2 11,800.000 4.949853 58,408.27 9.230000 108,914 .00 0 .02 50,505.73 

0.02 

313400301 FEDERAL HOME LN HTG CORP CON 
NIF2 5,800.000 57 .319857 332,455.17 53.150000 308,270 .00 0 .07 -24tl85.17 

0.05 

S ,,TAI'E STREET 
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NIHC NO NAME ON RECORD PAGE : 94 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NO PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

3135B6109 FEDERAL NATL NTG ASSN CON 
NIFI 21,500.000 55.762800 1,198,900.20 64.790000 1,392,985.00 0.31 194,084.80 

0.24 
NIF2 18,500.000 56.931745 1,053,237 .29 64.790000 1,198,615.00 0.27 145,377 .71 

0.21 

40,000.000 2,252,137 .49 2,591,600.00 0.57 339,462.51 

354613101 FRANKLIN RES INC CON 
NIFI 40,945.000 45.504750 1,863,192 .00 43.190000 1,768t414.55 0.39 -94,777 .45 

0.31 
NIG2 1,800.000 36.189661 65,141 .39 43.190000 77,742.00 0.02 12,600.61 

0 .01 

42,745.000 1,928,333.39 1 .8", 156.55 0.41 -82,176 .84 

358434108 FRIEDMAN BILLINGS RAMSEY GROUP CL A 
NIF3 16,700.000 8.762550 146,334.59 16 .590000 277,053.00 0.06 130,71B.41 

0 .05 

460915200 INTRAWEST CORP CON NEW 
NIF8 32,400.000 13.040000 422,496 .00 12.910000 419,284.00 0 .09 -4p212.00 

0 .07 

"147NIOB INVESTORS CAP HLDGS LTD CON 
NIF3 252,400.000 2.238256 564,935.78 3.525000 889,710 .00 0 .20 324,774.22 

0 .15 

46625HI00 J P MORGAN CHASE + CO CON 
NIF2 12,600.000 29.382770 370,222.90 34.220000 431,172 .00 0 .10 60,949.10 

0.07 
NIF6 37,400 .000 26 .452416 989,320.36 34.220000 1,279,828 .00 0.28 29Ot5O7.64 

0 .22 

50,000 .000 1,359,543.26 1,711,000.00 0.38 351,456.74 



FT '-tT,%T F ,,Tli, 17 

~U RAMC UN Ktl.UKU *0 PAGE : 95 
dib- 

_ 
COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

499063105 KNIGHT TRADING GROUP INC CON 
NIF3 18,500.000 6.765074 125,153.86 9 .270000 17lp495.00 0 .04 46,341.14 

0 .03 

55262LI00 NBNA CORP CON 
WIFI 75,762 .000 6.010328 455,354 .48 23 .340000 1,768p285.08 0.39 1,312,930.60 

0.31 

590188108 MERRILL LYNCH + CO INC CON 
NIF2 23,800 .000 46.484313 1,106,326 .64 53 .780000 1,279,964.00 0 .28 173,637.36 

0.22 

617446448 MORGAN STANLEY CON MEN 
NIF2 10,500 .000 49.797999 522,878 .99 48 .790000 512,295.00 0.11 -10,583.99 

0.09 

800000104 SANDERS MORRIS HARIS GROUP INC CON 
NIF3 29p2OO.OO0 9.161309 267,510 .22 8 .920000 260,464.00 0.06 -7,046 .22 

0.05 

80556P302 SAXON CAPITAL INC CON 
NIF3 9,400.000 15.842629 148p920.71 16 .440000 154,536 .00 0.03 5p615.29 

0.03 

784,482.000 15,619,196 .75 19,026,066.98 4 .22 3,406,880.13 
3.30 

FINANCIALS INSURANCE 

C3223RIOS EVEREST REINSURANCE GROUP LTD SHS 
MIF2 6,500 .000 56.372925 366,424.01 73.300000 476,450.00 0.11 IlOpO25.99 

0 .08 
001055102 AFLAC INC CON 

NIF2 5,700 .000 31.291200 179,359 .84 32 .010000 182,457.00 0 .04 4,097.16 
0.03 

020002101 ALLSTATE CORP CON 
WIF6 19,100.000 37 .318953 712,792 .00 35 .750000 682,825.00 0 .15 -29t967.00 

0.12 

FE S P -',TA T ZEET, 

NIHC NO NAME ON RECORD PAGE : 96 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE 14ATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

026874107 AMERICAN INTL GROUP INC CON 
NIF2 8,100 .000 86.095922 697,376 .97 59 .570000 482,517 .00 0.11 -214,859 .97 

0.08 

054536107 AXA SA SPONSORED ADR 
NIG8 27,800 .000 27.896992 775,258 .37 17 .780000 494,284 .00 0.11 -290,974 .37 

0.09 

171232101 CHUBB CORP CON 
NIF2 2,000.000 S1.523300 103,046 .60 67 .940000 135,880.00 0.03 32,833.40 

0.02 

247131105 DELPHI FINL GROUP INC 
NIF6 4,600.000 39.074650 179,743.39 48 .060000 221,076.00 0.05 41,332.61 

0.04 

25456N204 DIRECT GEN CORP CON 
NIF8 12,900.000 25.662943 331,051 .96 25.500000 328,950.00 0.07 -2,101.96 

0.06 

316326107 FIDELITY NATL FINL INC CON 
NIF6 21,375.000 24.079197 514,692 .84 28 .900000 617,737.50 0.14 103,044.66 

0.11 

363576109 GALLAGHER ARTHUR J + CO CON 
NIF8 22,200.000 26 .800000 594,960.00 27 .000000 599,400.00 0.13 4,440.00 

0.10 

416515104 HARTFORD FINANCIAL SVCS GRP CON 
NIF2 10,600.000 48 .773001 516,993.81 53.220000 564,132.00 0.13 47,138.19 

0.10 

440327104 HORACE MANN EDUCATORS CORP NEW MEN CON 
NIF3 73,200.000 15.395556 1,126,954.72 15.080000 1,103t856.00 0.24 -23,098 .72 

0.19 

5650IR106 NANULIFE FINL CORP CON 
WIGS 15,500.000 21 .657437 335,690.28 30.240000 468,720 .00 0.10 133,029 .72 

0.09 



~STATE STREET, 

NIHC NO NAME ON RECORD PAGE : 98 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

89420G406 TRAVELERS PPTY CAS CORP NEW CL B 
NIF2 20,200.000 14 .058719 283,986 .13 15 .490000 312,898 .00 0 .07 28,911 .87 

0 .05 
NIF6 3,731 .000 19.298242 72,001 .74 15.490000 57,793.19 0 .02 -14,208 .55 

0 .01 

23,931.000 355,987 .87 370,691 .19 0 .08 14,703.32 

381,322.000 10,590,859.06 10,955,592 .93 2 .43 364,733 .87 
1 .90 

t 

FINANCIALS REAL ESTATE 

103430104 BOYKIN LODGING CO 
NIF3 44,000.000 7 .936064 

144418100 CARRAMERICA RLTY CORP 
NIF3 27,600.000 27 .087801 

500228101 KOGER EQUITY INC 
NIF3 34,200.000 16 .299664 

643491905 HONG KONG LAND HLD 
NIG4 90,000.000 1 .838134 

681936100 OMEGA HEALTHCARE INVESTORS 
NIF3 7,600.000 5 .941255 

203,400.000 

2,177,165.000 

JTATE ~wTREET 

I 

V4LP - - .... . . - .. .. . .. . 1 . -.-- 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

59156R108 METLIFE INC CON 
NIF2 22,600.000 29.275328 661,622.42 28.420000 642,292.00 0.14 -19 :330 .42 

0.11 
NIF6 20,800.000 26.825500 557,970 .40 28.420000 591,136.00 0.13 33 165 .60 

0.10 

43p4OO.OOO 1,219,592.82 1,233,428 .00 0.27 13,835 .18 

680223104 OLD REP INTL CORP CON 
NIF6 20,800 .000 27.790163 578,035.39 33.590000 698,672.00 0.15 120,636 .61 

0.12 

69344M101 PHI GROUP INC CON 
NIF2 4,800.000 31.419200 150,812.16 35.380000 169,824.00 0.04 19pOII .84 

0.03 

743674103 PROTECTIVE LIFE CORP CON 
NIF8 19,000.000 28.870000 548,530 .00 29.090000 552,710.00 0.12 4,180.00 

0.10 

744320102 PRUDENTIAL FIML INC CON 
NIF2 21,000.000 32.491116 682,103.44 36.410000 764,610.00 0.17 $2.506.56 

0.13 

750236101 RADIAN GROUP INC CON 
NIF2 5,000.000 38.427808 192,139.04 47.590000 237,950.00 0.05 45,810.96 

0.04 

852891100 STANCORP FIRL GROUP INC CON 
NIF6 3,500.000 55.232100 193,312 .35 56.690000 198,415.00 0.04 5,102.65 

0.03 

891027104 TORCHMARK INC CON 
NIF2 8,500.000 24.897088 211,625.25 40.360000 343,060.00 0.08 231,434.75 

0.06 

89420G109 TRAVELERS PPTY CAS CORP NEW CL A 
NIF6 1,816 .000 13.973541 25,375 .95 15.390000 27,948.24 0.01 2,572.29 

0.00 

CON 
349,186 .81 7 .800000 343,200.00 0.08 -5,986 .81 

0.06 

CON 
747,623.30 28 .150000 776,940.00 0.17 29,316.70 

0.13 

CON 
557,448.50 27 .870000 611,154.00 0.14 53,705.50 

0.11 

USD 0.10(SING QUOTE) 
165,432.09 1 .340000 120,600.00 0.03 -44,832.09 

0.02 

REAL ESTATE 
45,153.54 6 .370000 48,412.00 0.01 3,25B." 

0.01 

1,864,844.24 1,900,306.00 0.42 35,461.76 
0.33 

-- 26=94 12.24 4 0,377 .7 Z,756,949.24 55,217, 
9.58 
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Om NU NAFlt UN KLLUKU PAGE : 99 
UMD, - COMPOS, TE - AS-OF DATE : 32AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FOREIGN COMMINGLED FUND 

722005857 PINCO FOS PAC INYT MGKT SER INTL PORTFOLIO INSTL CL 
NIG7 656.986 6 .941518 4,560 .48 6 .941517 4,560.48 0 .00 0 .00 

0 .00 

656 .986 4,560 .48 4,560 .48 0.00 0 .00 
0.00 

656 .986 4,560 .48 4,560.48 0 .00 0.00 
0 .00 

HEALTH CARE BIOTECHNOLOGY 

G982SR107 KONA LTD cow 
NIFS 78,400.000 9 .750000 764,400.00 9.370000 734,608.00 0.16 -29,792 .00 

0.13 

031162100 AMGEN INC CON 
NIFI. 24,150.000 14.440072 348,727.74 65.900000 1,591,485.00 0.35 1,242,757.26 

0.28 
NIF2 11,900.000 45.176104 537,595.64 65.900000 784,210 .00 0.17 2",614 .36 

0.14 

36,050.000 886,323 .38 2,375,695.00 0.53 1,489,371 .62 

126667104 CV THERAPEUTICS INC CON 
NIFS 3,200.000 24.420000 78,144.00 25.650000 82,080 .00 0.02 3,936 .00 

0.01 

150921104 CELL GENESYS INC CON 
NIFS 12,700.000 11.310000 143,637 .00 12.030000 152,781 .00 0.03 9,144.00 

0.03 

156708109 CEPHALON INC CON 
NIF8 6,300.000 43.430000 273p6O9 .00 44.350000 279,405.00 0.06 5,796 .00 

0.05 

--TE :!,YREET, 

NIHC NO NAME ON RECORD PAGE : 100 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

228769105 CRUCELL MY SPONSORED AOR 
NIF3 131,000.000 2.942696 385,493.14 3 .700000 484,700.00 0 .11 99,206.86 

0 .08 

369710406 GENENTECH INC CON 
NIF2 2,200.000 73 .938800 162,665.36 79 .400000 174,680.00 0.04 12,014 .64 

0.03 

449370105 IDEC PHARMACEUTICALS CORP CON 
NIG2 1,000 .000 39 .695170 39,695.17 34 .750000 34,750.00 0 .01 -4,945 .17 

0.01 

270,850.000 2,733,967.05 4,318,699.00 0 .96 1,584,731 .95 
0 .75 

HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI 

02744N108 AMERICAN NED SYS HLDGS CON 
NIF8 44,300 .000 20 .830000 922,769.00 20 .760000 919,668 .00 0 .20 -3,101 .00 

0.16 

102137107 BOSTON SCIENTIFIC CORP CON 
NIF2 6,700 .000 64.384918 431,378.95 60 .100000 402,670.00 0.09 -28,708 .95 

0.07 

216648402 COOPER COS INC CON MEN 
NIF8 12,700.000 36.630000 465,201.00 37 .090000 471,043 .00 0.10 5,842 .00 

0.08 

22943DI05 CTI MOLECULAR IMAGING INC CON 
NIFS 17,600.000 14 .748148 259,567.40 15.040000 264,704 .00 0.06 5,136 .60 

0.05 

338032204 FISHER SCIENTIFIC INTL INC CON MEN 
NIG2 600.000 29 .949333 17,969.60 39 .220000 23,532 .00 0.01 5,562.40 

0.00 

401698105 GUIDANT CORP CON 
NIF2 8,800 .000 47 .851539 421,093.54 50.200000 441,760 .00 0.10 20,666 .46 

0.08 



Ub.U - Lvpqruzi i c -
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNILS 

5506SR202 LUXOTTICA GROUP S P A SPO:!ORED ADR 
MIG6 

170 
158.000 13.683449 23 780.62 15.000000 257,370.00 0.06 22,589.38 

0.04 

670009109 NOVEN PHARMACEUTICALS INC 
NIF3 64,313.000 10.129806 651,478.20 11 .160000 717,733.08 0.16 66,254.88 

0.12 

790849103 ST JUDE NED INC CON 
NIF2 5,500.000 39.294316 216,118.74 52.070000 286,385.00 0.06 70,266.26 

0 .05 

928469105 VITAL SIGNS INC CON 
NIF3 12,000.000 30.099428 361,193.14 27 .510000 330,120.00 0.07 -31,073.14 

0.06 

989922109 ZOLL NED CORP CON 
NIFS 9,500.000 32.000000 304,000.00 32.630000 309,985.00 0 .07 5,985.00 

0.05 

199,171.000 4,285,550.19 4p424,970.08 0.98 139,419.89 
0.77 

HEALTH CARE HEALTH CARE PROVIDERS & SERVIC 

00437VID4 ACCREDO HEALTH INC CON 
NIF3 10,200.000 21 .668769 221,021.44 

NIG2 2,400.000 24.321300 58,371.12 

12,600.000 279,392.56 

03073TIO2 AMERIGROUP CORP CON 
NIG2 600.000 31.118900 18.671.34 40.720000 24,432.00 0 .01 5,760.66 

0 .00 

-.,TATE :!)TREET, 

I 

~-TAT E ST RE E I 

23.620000 240,924.00 0.05 29,902.56 
0 04 

23.620000 56,689.00 0 :01 -1,683.12 

297,612.00 18,219.44 

NIHC NO NAME ON RECORD PAGE : 102 
USD 

T 
COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

03232P405 ANSURG CORP CON 
NIF8 9,500.000 29 .740000 282,530.00 30.200000 286,900 .00 0.06 4,370.00 

0.05 

03674BI04 ANTHEM INC CON 
NIF2 8,100.000 57 .604744 "6,598 .43 73.200000 592,920 .00 0.13 126,321.57 

0.10 

125509109 CIGNA CORP CON 
NIF6 8,100.000 83 .555599 676,800.35 47 .680000 386,208 .00 0.09 -290,592.35 

0.07 

14149YI08 CARDINAL HEALTH INC CON 
NIF2 2,100.000 64 .394900 135,229 .29 56.930000 119,553 .00 0.03 -15,676 .29 

0.02 

15135B101 CENTENE CORP DEL CON 
NIG2 1,200.000 21 .270117 25,524.14 28 .000000 33,600.00 0 .01 8,075.86 

0.01 

203668108 COMMUNITY HEALTH SYS INC NEW CON 
NIF8 14,200.000 22 .730000 322,766.00 22.990000 326,458 .00 0.07 3,692.00 

0 .06 
NIG2 1,700.000 20.918000 35,560.60 22.990000 39,083.00 0 .01 3,522 .40 

0 .01 

15,900.000 358,326.60 365,541 .00 0 .08 7,214 .40 

222816100 COVANCE INC CON 
NIFS 19,000.000 20.060000 381,140.00 20.850000 396,150.00 0 .09 15,010 .00 

0 .07 

2391SKIOS DAVITA INC CON 
NIF2 5,500.000 22 .474691 123,610.80 30.400000 167,200.00 0 .04 43,589 .20 

0 .03 
NIF6 17,900.000 22.088453 395,383.31 30.400000 544,160.00 0 .12 148,776 .69 

0.09 

23,400 .000 518,994 .11 711,360.00 0.16 192,365.89 



~3TATESTREET 

-.T T V'Sf RID 

66- .. . ...... . 
rAbt : 203 

OMPOSITE - AS-OF DATE : 31ALIG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

461238107 INYERESK RESH GROUP INC CON 
NIF8 15,700.000 17 .373025 272,756 .49 17.520000 275,064 .00 0.06 2,307.51 

0.05 
58155QI03 MCKESSON CORP CON 

NIFI 48,950.000 43.490777 2,128,873 .51 32.74000D 1,602,623 .00 0.36 -526,250.51 
0.28 

NIF2 8,700.000 34 .690766 301,809 .66 32.740000 284,838 .00 0.06 -16,971.66 
0.05 

57,650.000 2,430,683 .17 1,887,461.00 0.42 -543,222.17 

705324101 PEDIATRIX NED GROUP CON 
NIG2 2,300.000 28 .747604 66,119 .49 44.720000 102,856.00 0.02 36,736.51 

0.02 
743977100 PROVINCE HEALTHCARE CO CON 

NIFS 19,000.000 13 .640000 259,160.00 14.370000 273,030 .00 0.06 13,870.00 
0.05 

816196109 SELECT NED CORP OC CON 
NIG2 2p5OO.OOO 15.135116 37,837 .79 28 .800000 72,000.00 0.02 34,162.21 

0.01 
89579K109 TRIAD MOSPS INC CON 

NIFS 11,100.000 30 .730000 341,103 .00 32.400000 359,640.00 0.08 18,537.00 
0.06 

N162 1,300.000 30.669869 39,870 .83 32.400000 42,120.00 0.01 2,249.17 
0.01 

12,400.000 390,973 .83 401,760.00 0.09 20,786.17 

913016309 UNITED SURGICAL PARTNERS CON 
NIG2 2,200.000 22.849527 50,268 .96 25.960000 57,112.00 0.01 6,843.04 

0.01 
91320102 UNITEDHEALTH GROUP INC CON 

NIF2 4,000.000 44 .517065 178,068 .26 49.430000 197,720 .00 0.04 19,652.74 
0.03 

NIHC NO NAME ON RECORD PAGE : 104 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

94973H108 WELLPOINT HEALTH NETWORKS INC CON 
NIF2 2,700.000 76 .202285 205,746 .17 78.000000 210,600.00 0.05 4,853 .83 

0.04 

218,950.000 7,024,820.98 6,691,879.00 1.48 -332,941 .98 
1.16 

HEALTH CARE PHARMACEUTICALS 

020913101 ALPHARKA INC CL A 
NIF3 37,400.000 17 .883492 668,842.59 20.970000 784,278.00 0.17 115,435 .41 

0.14 

053561106 AVENTIS SPONSORED ADR 
NIGS 9,200.000 61.048321 561p644.55 49.000000 450p8OO.OO 0.10 -110,844 .55 

0.08 

37733WIO5 GLAXOSMITHKLINE PLC SPONSORED ADR 
NIGB 9p3OO.OOO 52.692134 490,036 .85 38.830000 361,119.00 0.08 -128,917 .85 

0.06 

448924100 ICN PHARMACEUTICALS INC CON 
NIF6 39,100.000 10.104368 395,080.78 17 .500000 684,250.00 0 .15 289,169.22 

0 .12 

478160104 JOHNSON + JOHNSON CON 
NIF2 15,200.000 43.455692 660,526 .52 49.580000 753,616.00 0.17 93,089 .48 

0.13 

58405UI02 NEDCO HEALTH SOLUTIONS INC CON 
HIF1 3,277 .305 19 .824884 64,972 .19 26.700000 87,504.04 0.02 22,531 .85 

0.02 
NIF2 0.960 23.822917 22 .87 26.700000 25.63 0.00 2.76 

0.00 
NIF6 759 .780 25 .934086 19,704.20 26 .700000 20,286.13 0.00 581.93 

0 .00 

4,038 .045 84,699 .26 107,815.80 0 .02 23,116.54 



~jTATE fREET, 

983024100 WYETH CON 
NIF2 22,500.000 43.620356 981,458 .01 42.850OW 964,125 .00 0.21 -17,333.01 

0.17 

358,969.045 10,002,117 .34 11,017,319.75 2." 1,016,202.41 
1.91 

1,047,940.045 24,045,455.56 26,452,867 .83 86 2,407,412.27 ;7 
4.59 

INDUSTRIALS AEROSPACE & DEFENSE 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 
NIF3 146,081 .000 12.250218 1,789,524.04 18.620000 2t720,028 .22 0.60 930,504.18 

0 .47 

042260109 ARMOR HLOGS INC CON 
NIF3 36,300 .000 14.463940 525,041 .03 15.160000 55Op3O8 .OO 0.12 25,266.97 

0.10 

097023105 BOEING CO CON 
NIF2 30,800.000 33.058599 lpO18,204.86 37 .390000 1,151,612 .00 0 .26 133,407 .14 

0.20 
NIF6 18,900.000 40.676115 768,778.58 37.390000 706,671 .00 0 .16 -62,107 .58 

0 .12 

49,700.000 1,786,983.44 1,858,283.00 0.41 71,299 .56 

281347104 EDO CORP CON 
NIF8 12,600.000 20.340000 256,284.00 20 .520000 258,552 .00 0.06 2,268 .00 

0.04 

368682100 GENCORP INC CON 
NIF3 132p4OO.OOO 9 .609517 1,272,299 .99 10.260000 1,358,424.00 0.30 86,124.01 

0.24 

STATE -,rREET, 

i 

I 

ubu - 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNILS 

589331107 MERCK + CO INC CON 
NIFI 27,175.000 41.243911 1,120,803.27 50.320000 1,367,446 .00 0.30 2" 642.73 

0.24 
NIF2 11,600.000 49.563145 574,932.48 50.320000 5B3,712 .00 0.13 8,779.52 

0.10 
NIF6 6,300.000 53 .953556 339,907.40 50 .320000 317,016 .00 0.07 -22,891.40 

0.05 

45,075.000 2,035,643.15 2,268,174 .00 0.50 232,530.85 

714290103 PERRIGO CO 
NIF3 53,331.000 12 .683952 676,447.86 14-050000 749,300.55 0 .17 72,852 .69 

0.13 

717081103 PFIZER INC CON 
NIFI 48vB25.000 26 .835112 1,310,224.34 29 .920000 1,460,844.00 0.32 150,619.66 

0.25 
NIF2 55,300.000 29 .7"429 1,644,977.51 29 .920000 lr654,576 .00 0.37 9,598.49 

0.29 

104,125.000 2,955,201.85 3,115,420.00 0.69 260,218.15 

817315104 SEPRACOR INC CON 
NIG2 1,300.000 12 .060331 15p678.43 26 .920000 34,996.00 0 .01 19,317.57 

0.01 

82481R106 SHIRE PHARMACEUTICALS GROUP PL SPONSORED ADR 
NIF2 5,900.000 16 .653200 96,253.88 23.250000 137,175.00 0 .03 38,921.12 

0.02 

8258"108 SICOR INC CON 
NIG2 1,200.000 16.754775 20,105.73 19.850000 23,920.00 0 .01 3,714.27 

0 .00 

881624209 TEVA PHARMACEUTICAL INDS LTD AOR 
NIG8 6p7OO.OOO 28 .071830 188,081 .26 58.712000 393,370.40 0.09 205,289 .14 

0.07 

NINC NO NAME ON RECORD PAGE : 106 
USO 

T 
COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

942683103 MATSON PHARMACEUTICALS INC CON 
NIF2 4,600 .000 36 .829700 169,416 .62 41.100000 189,060 .00 0.04 19,643.38 

0.03 



-STATE .'~~TREET 

INDUSTRIALS AIRLINES 

048396105 ATLANTIC COAST AIRLINES HLDGS CON 
NIF3 28,200.000 8 .937367 252,033.74 7 .990000 225,318 .00 0.05 -26,715.74 

0.04 

28,200.000 252,033.74 225,318 .00 0.05 -26,715.74 
0.04 

INDUSTRIALS BUILDING PRODUCTS 

398433102 GRIFFON CORP CON 
NIF3 51,600.000 13 .915751 718,052.76 18.850000 972p660 .00 0.22 254p6O7 .24 

0.17 

526057104 LENNAR CORP CL A 
NIF6 9,000.000 48 .335017 435,015.15 67 .250000 605,250.00 0.13 170,234.85 

0.10 

526057302 LENNAR CORP CL B 
NIF6 900.000 47 .953333 43,158.00 64 .750000 58,275 .00 0.01 15,117 .00 

0.01 

61,500.000 1,196,225-91 1,636,185 .00 0.36 439,959.09 
0.28 

INDUSTRIALS COMMERCIAL SERVICES & SUPPLIES 

006754105 ADECCO S A SPONSORED ADR 
NIGS 48,400.000 11 .056714 535,144.97 12 .700000 614,680 .00 0.14 79,535.03 

0.11 

'~-,TATf--,,,TRF'FT 

N MANt U KtIUr W* IT _ A 107 
so COMPO"S E AS-OF DATE! G3lEA:UGO3 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE HKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

382388106 GOODRICH CORP CON 
NIF6 15,600.000 21.401284 333,860.03 26 .030000 406pO68.OO 0.09 72,207-97 

0.07 
774341101 ROCKNELL COLLINS INC CON 

NIF2 8,000.000 20 .890000 167,120.00 27 .050000 216,400.00 0 .05 49,280 .00 
0.04 

829206101 SINULA INC CON 
NIF3 153,300.000 3.158237 484,157 .72 2 .780000 426pl74.00 0.09 -V,983.72 

0.07 
910671106 UNITED INDL CORP CON 

NIF3 174,100.000 14.662304 2,552,707 .19 17 .070000 2,971,887 .00 0 .66 419,179.81 
0.52 

913017109 UNITED TECHNOLOGIES CORP CON 
MIF2 7,000.000 43.176971 302,238 .90 80.250000 561,750.00 0.12 259,511 .20 

0 .10 
NIF6 9,300.000 63.723184 592,625 .61 80.250000 746,325.00 0.17 153,699.39 

0.13 
16,300.000 894,864 .41 1,308,075 .00 0.29 413,210.59 

744,381.000 10,062,841 .85 12,074,199.22 2.68 2,011,357.37 
2.09 

INDUSTRIALS AIR FREIGHT & COURIERS 

3142OX106 FEDEX CORP CON 
NIF2 3,800.000 64.6200010 245,556 .00 67.100000 254,980.00 0 .06 9,424.00 

0.04 
783549108 RYDER SYS INC CON 

NIF6 18,200.000 25.813550 469,906.61 30.030000 546,546.00 0.12 76,739 .39 
0.09 

NINC NO NAME ON RECORD PAGE : 108 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

911312106 UNITED PARCEL SVC INC CL B 
NIF2 1, 900. wo 62 .074284 117,941.14 62.760000 119,244.00 0.03 1,302 .86 

0.02 

23,900.000 833,303.75 920,770 .00 0.20 97,"6 .25 
0.16 



~)T.ATE :~iTREET 

STATE 'STREET, 

Ubu - Lunruzi i c 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

053611109 AVERY DENNISON CORP CON 
NIF2 7,100.000 56.5"118 401,477.44 54.750000 388,725.00 0.09 -12,752.44 

0.07 

055472104 BISYS GROUP INC CON 
NIG2 1,900.000 24.399353 46,358 .77 18.350000 34,865.00 0.01 -11,493.77 

0.01 

109696104 BRINKS CO CON 
NIF3 35,767 .000 17.529066 626,962.12 16.350000 584,790.45 0.13 -42,172.67 

0.10 
NIF6 12,000.000 24.282885 291,394 .62 16.350000 196,200.00 0.04 -95pI94.62 

47p767 .000 918t356.74 780,990.45 -'137,366.29 

206197105 CONCORD EFS INC CON 
NIFI 102,180.000 20.701362 2,115,265 .18 13.850000 1,415,193.00 0.31 -700,072 .18 

0.25 

248019101 DELUXE CORP CON 
NIF6 14,700.000 36.736812 540,031 .14 42.700000 627,690.00 0.14 87,658.86 

0.11 

222,047.000 4,556,634 .24 3,862,143.45 0.86 -694,490.79 
0.67 

INDUSTRIALS CONSTRUCTION & ENGINEERING 

505862102 LAFARGE NORTH AMERICA INC CON 
NIF6 11,000.000 33.906000 372,966.00 34.240000 376,640.00 0.08 3,674.00 

0.07 

820280105 SHAN GROUP INC CON 
NIF6 23,800.000 16.074450 382,571 .91 9.860000 210,868.00 0.05 -171,703.91 

0.04 

NIHC NO NAME ON RECORD PAGE : 110 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UN EAL GN/LS 

34,900.000 755,537.91 587,508 .00 0.13 -168,029 .91 
0.10 

INDUSTRIALS ELECTRICAL EQUIPMENT 

773903109 ROCKNELL AUTOMATION INC CON 
NIF2 13,400 .000 23.875861 319,936.54 27 .220000 364,748 .00 0.08 44,811." 

0.06 

13,400 .000 319,936.54 364,748 .00 0.08 44,811." 
0.06 

INDUSTRIALS INDUSTRIAL CONGLOMERATES 

23300209 DBS GROUP HLDGS LTD SPONSORED ADR CITIBANK 144A 
NIG4 47,000 .000 5 .245500 246,538.50 7 .188000 337,836 .00 0.07 91,297.50 

0.06 

369604103 GENERAL ELEC CO CON 
NIF2 62,800 .000 19 .441336 1,220,915.91 29 .570000 1,856,996 .00 0.41 636,080.09 

0.32 

754212108 RAVEN INDS INC CON RTS CALLABLE THRU 3/29/99 
NIF3 34,000.000 18 .913244 643,050 .29 26 .860000 913,240.00 0.20 270,189.71 

0.16 

89"50100 TREDEGAR INDS INC CON 
NIF3 28,250.000 12.843154 362,819 .11 16 .350000 461,887.50 0.10 99 .068.39 

0.08 

172,050.000 2,473,323 .81 3,569,959 .50 0.79 1,096,635 .69 
0.62 

INDUSTRIALS MACHINERY 

235851102 DANAHER CORP CON 
NIF2 4,700.000 65.363151 307t2O6 .81 77.250000 363,075.00 0.08 55,868 .19 

0.06 



W- HU NAMt UN KLLUKU PAGE : III 
USD - COMPOSITE - AS-OF DATE : 31AUGO.' 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/L! 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/L! 

887389104 TINKEN CO CON 
NIF3 48,900.000 16 .698645 816,563.75 16 .700000 816,630.00 0.18 66 .2! 

0.14 
NIF6 10,800.000 18 .116977 195,663.35 16 .700000 180,360.00 0.04 -15,303 .3! 

0.03 

59,700.000 1,012,227.10 996,990.00 0.22 -15,237.1( 

64,400.000 1,319,433.91 1,360,065.00 0.30 40,631 .01 
0.24 

INDUSTRIALS ROAD & RAIL 

12189T104 BURLINGTON MORTHN SANTA FE CON 
NIF6 23p7OO.OOO 28.572405 677,166.01 

907828108 UNION PAC CORP CON 
NIF6 5,400.000 60.625350 327p376.89 

29,100.000 1,004,542.90 

TRADING COMPANIES L DISTRIBUTO 

CON 
42.205200 464,257.20 

"4,257.20 

23,238,071.76 

INDUSTRIALS 

12512NI05 CDN CORP 
NIF2 11,000.000 

11,000.000 

1,404,778.000 

51 .610000 567,710.00 
0 . 
13 103,452 .81 

0.10 
567,710.00 0.13 103,452 .8( 

0.10 
26,169,577 .17 5.80 2,931,505 .41 

4.54 

STATE 'SITREET, 

28 .350000 671,895.00 
0: 

is -5,271 .01 
0 12 

60.940000 329,076 .00 0.07 1,699 .11 
0.06 

1,000,971.00 0.22 -31571 .9( 
0.17 

NIHC NO NAME ON RECORD PAGE : 112 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

INFORMATION TECHNOLOGY COMMUNICATIONS EQUIPMENT 

00651FIOS ADAPTEC INC CON 
NIF3 125,500.000 6 .608970 829,425.72 7.310000 917,405.00 0.20 87,979.28 

0.16 

053893103 AVOCENT CORP CON 
NIF8 28,500.000 29.040000 827,640.00 29.200000 832,200.00 0.18 4,560.00 

0.14 

17275R102 Cisco SYS INC CON 
MIF1 85,550.000 28 .811874 2,"4,855.83 19 .150000 1,638,282.50 0.36 -826,573.33 

0.28 
NIF2 28,400.000 18.454627 524,111.42 19.150000 543,860.00 0.12 19,748.58 

0.09 

113,950.000 2,988,967.25 2pl82pl42.50 0.48 -806,824.75 

580031201 MCDATA CORPORATION CL A 
NIFS 88,600.000 10.230000 906,378.00 10.150000 899,290.00 0.20 -7,088.00 

0.16 

64117Y107 NETSCREEN TECHNOLOGIES INS CON 
NIFS 34,500-000 22.699652 783,138.00 23.930000 825,585.00 0.18 42,447.00 

0.14 

654902204 NOKIA CORP SPONSORED ADR 
NIF2 11,400.000 14.353147 163,625.88 16 .290000 185,706.00 0.04 22,080.12 

0.03 
NIGS 39,800.000 24.303653 967,285.38 16 .290000 648,342.00 0.14 -318,943.38 

0.11 

51,200.000 1,130,911.26 834pO48.OO 0.18 -296,863 .26 

885535104 3CON CORP CON 
MIF3 49,300.000 4.940502 243,566.77 5.700000 281,010.00 0.06 37,443 .23 

0.05 



i 

)TATE ~,TREET 

L)TATE ~)TREET, 

USD COMPOSITE AS-OF DAIL : 31AU003 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

491,550 .000 7,710,027.00 6,771,680.50 1.50 -938,346 .50 
1.17 

INFORMATION TECHNOLOGY COMPUTERS & PERIPHERALS 

24702R101 DELL INC CON 
NIF1 45,100.000 24.039100 1,084,163.41 32 .630000 1,471,613 .00 0.33 387,449.59 

0.26 
NIF2 22,400.000 29 .317312 656,707.80 32 .630000 730,912.00 0.16 74,204.20 

0.13 

67,500.000 1,740,871.21 2,202,525.00 0.49 461,653.79 

268648102 ENC CORP CON 
NIFI 147,880 .000 19 .669455 2,908,719.01 12 .750000 lt885,470.00 0.42 -lp023,249.01 

0.33 
WIF2 71,000.000 9 .798006 695,658.41 12.750000 905,250.00 0.20 209,591.59 

0.16 

218,890.000 3,604,377.42 2p790,720.00 0.62 -813,657 .42 

428236103 HEWLETT PACKARD CO CON 
NIF6 12,200.000 15.708796 191,647.31 19 .920000 243,024.00 0.05 51,376.69 

0.04 

459200101 INTERNATIONAL BUSINESS WACHS CON 
NIF1 15,815 .000 96 .605100 2,527,809.66 82 .010000 1,296,988.15 0.29 -230,821 .51 

0.22 
NIF2 8,000 .000 69 .742131 557,937.05 82 .010000 656,080.00 0.15 98,142.95 

23,815 .000 2,085,7".71 1,953,068.15 0.43 -132,678 .56 

529771107 LEXHARK INTL INC CL A 
NIF2 7,000 .000 54.681776 382,772.43 67 .040000 "9,280.00 0.10 86,507.57 

0.08 

NIHC NO NAME ON RECORD PAGE : 114 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

690310107 OVERLAND STORAGE INC CON 
NIFS 28,200 .000 15.265257 430,480.25 16 .200000 456,840.00 0.10 26,359 .75 

0.08 

747906204 QUANTUM CORP DSSG CON 
NIF3 14,100.000 3.027000 42,680.70 3.020000 42,582 .00 0.01 -98 .70 

0.01 

862111200 STORAGE TECHNOLOGY CORP CON PAR USDO .10 
NIF6 16,200.000 22 .264704 360,688.20 25.610000 414,882 .00 0.09 54,193.80 

0.07 

866810104 SUN MICROSYSTEMS INC CON 
NIF2 84pOOO.OOO 4.372743 367,310 .39 3.860000 324,240.00 0.07 -43,070.39 

0.06 

471,895 .000 9,206,574 .62 8,897,161 .15 1.97 -309,413.47 
1.54 

INFORMATION TECHNOLOGY ELECTRONIC EQUIPMENT & INSTRUM 

Y2573F102 FLEXTRONICS INTERNATIONAL LTD SHS 
NIFI. 76,800.000 9. " 1500 726,643 .20 13.490000 1,036,032.00 0.23 309,388 .80 

0.18 

457153104 INGRAM MICRO INC CL A 
NIF8 47tIOO.OO0 13.708834 645,686 .08 14.150000 666,465.00 0.15 20,778.92 

0.12 

800907107 SANNINA SCI CORP CON 
NIF2 24,200.000 7 .615550 184,296 .30 8.980000 217t316.00 0.05 33,019.70 

0.04 
MIG2 8,300.000 5.571308 46,241 .86 8.980000 74,534.00 0.02 28,292.14 

0.01 

32,500.000 230,538 .16 291,850.00 0.06 6lp3ll.84 
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MIHC NO NAME ON RECORD PAGE : 115 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

834182107 SOLECTRON CORP CON 
NIFI 123,670.000 25.997715 3,215,137.47 5.930000 733,363.10 0.16 -2,481,774.37 

0.13 
HIG2 16,900.000 3 .398367 57,432.40 5.930000 100,217.00 0.02 42,794.60 

0.02 

140,570.000 3,272,569.87 833,5BO.10 0.18 -2,438,989.77 

296,970.000 4,875,437.31 2,827,927 .10 0.63 -2pO47,510.21 
0.49 

INFOR14ATION TECHNOLOGY INTERNET SOFTWARE & SERVICES 

25388KI04 OIGITAS INC CON 
MIG2 2,800 .000 5 .250000 14,700.00 6.850000 19,180.00 0.00 4,480.00 

0.00 

44973QI03 I MANY INC CON 
MIF3 111,500.000 1.044723 116,486.63 1.13DO00 125,995.00 0.03 9,508.37 

0.02 

878311109 TECHTEAM GLOBAL INC CON 
NIF3 48,500.000 6.365590 308,731.12 6.600000 320,100.00 0.07 11,368 .88 

0.06 

92849001 VITRIA TECHNOLOGY INC CON MEN 
NIF3 42,700.000 4.667594 199,306.26 4.710000 201,117 .00 0.04 1,810 .74 

0.03 

984332106 YAHOO INC CON 
NIF2 5,100.000 19.940000 101,694.00 33.400000 170,340.00 0.04 68,646 .00 

0.03 

210,600.000 740,918.01 836,732.00 0.19 95,813 .99 
0.15 

INFORMATION TE04NOLOGY IT CONSULTING & SERVICES 

NIHC NO NAME ON RECORD PAGE : 116 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

G1150GIll ACCENTURE LTD BERMUDA SHS A 
NIF2 25,500.000 15.791065 402,672.16 21.160000 539,580.00 0.12 136,907 .84 

0.09 

008190100 AFFILIATED COMPUTER SVCS INC CL A 
NIF2 8,500.000 45.870271 389,897.30 49.610000 421,685.00 0.09 31,787 .70 

0.07 

127190304 CACI INTL INC CL A 
NIF8 9,400.000 42.800000 402,320.00 44.610000 419,334.00 0.09 17,014.00 

0.07 

205363104 COMPUTER SCIENCES CORP CON 
NIF2 3,337.000 28.487887 95,064.08 42.570000 142,056 .09 0.03 46p992 .01 

0.02 
NIF6 12,900.000 36.604553 472,198.74 42.570000 549,153.00 0.12 76,954.26 

0.10 

16,237 .000 567,262.82 691,209 .09 0.15 123,946 .27 

205477102 COMPUTER TASK GROUP INC CON 
NIF3 24,600.000 2.722091 66,963.44 3.050000 75,030.00 0.02 8,066 .56 

0.01 

205908106 COMPUTER HORIZONS CORP CON 
NIF3 40,200.000 3.982824 160,109.51 4.129000 165,985.80 0.04 5,876 .29 

0.03 

22281NI03 COVANSYS CORP CON 
NIF3 47,800.000 2 .936471 140,363.30 5.510000 263,378 .00 0.06 123,014.70 

0.05 

285661104 ELECTRONIC DATA SYS CORP HEN CON 
NIF6 26,500.000 17 .535995 464,703.86 21 .830000 578,495.00 0.13 113,791 .14 

0.10 
456788108 INFOSYS TECHNOLOGIES LTD SPONSORED ADR REPSTG 1/4 EQ SH 

WIGS 5,700.000 62 .956079 358,849 .65 56 .650000 322,905.00 0.07 -35,944.65 
0.06 

1) 
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ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GW/LS 

67082!105 OAO TECHNOLOGY SOLUTIONS INC CON 
NIF3 15,900.000 1.907789 221,112.76 2.601000 301,455.90 0.07 80,343.14 

0.05 

74346P102 PROQUEST COMPANY CON 
NIF6 1,800.000 26.235111 47,223.20 27.350000 49,230.00 0.01 2,006 .80 

0 .01 

867363103 SUNGARD DATA SYS INC CON 
NIF2 7,100.000 18.937559 134,456.67 28 .200000 200,220.00 0.04 65,763.33 

0.03 

909214108 UNISYS CORP CON 
NIF6 48,600.000 8 .942664 434,613.45 12 .980000 630,828.00 0.14 196,214.55 

0.21 

377,837.000 3,790,548.12 4,659,335.79 1 .03 968,787.67 
0.81 

INFORMATION TECHNOLOGY OFFICE ELECTRONICS 

451713101 IKON OFFICE SOLUTIONS INC CON 
NIF6 39,400.000 9 .060994 357,003 .18 7.210000 284,074.00 0.06 -72,929.18 

0.05 

39t4OO.OOO 357,003 .18 284,074 .00 0.06 -72,929.18 
0.05 

INFORMATION TECHNOLOGY SEMICONDUCTOR EQUIPMENT & PROD 

Y02516105 ASE TEST LIMITED SHS 
NIF8 32,200.000 7.684989 247,456 .63 8.220000 264,684.00 0.06 17,227 .37 

0.05 

038222105 APPLIED MATERIALS INC CON 
NIFI. 87,150.000 22.011262 1,918,281.48 21.600000 1,882,440.00 0 .42 -35,841 .48 

0 .33 
NIF2 30,100.000 26.979035 812.068.96 21.600000 650,160.00 0 .14 -161,908.96 

0 .11 

117,250.000 2,730,350.44 2,532,600.00 0.56 -197,750.44 

ATE ISTREET. 

f 
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NIHC NO NAME ON RECORD PAGE : 118 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE HKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

150926103 CELERITEK INC CON 
NIF3 26,600 .000 7 .777764 206,888.51 7.770000 206,682 .00 0 .05 -206.51 

0 .04 

232806109 CYPRESS SEMICONDUCTOR CORP CON 
NIG2 2,500.000 8.376528 20,941.32 18.570000 46,425.00 0.01 25,483.68 

0.01 

29362U104 ENTEGRIS INC CON 
NIF8 37,600.000 14.269149 536,520.00 14.720000 553,472.00 0.12 16,952.00 

0.10 

37957V106 GLOBESPAN VIRATA INC CON 
NIG2 6,200.000 4.416826 27,384.32 7 .610000 47,182.00 0.01 19p797.68 

0.01 

459118106 INTEGRATED DEVICE TECHNOLOGY CON 
NIF8 31,600.000 12 .790000 404,164 .00 13 .950000 440,820 .00 0.10 36,656 .00 

0.08 

458140100 INTEL CORP CON 
NIFI, 63,100.000 17 .126585 1,080,687 .49 28 .620000 1,805,922 .00 0 .40 725,234.51 

0 .31 
WIF2 34,400.000 21 .630044 744,073.52 28 .620000 984p528 .00 0 .22 240,454.48 

0 .17 

97,500 .000 1,824,761.01 2,790,450.00 0.62 965,688.99 

57772KIOI MAXIM INTEGRATED PRODS INC CON 
NIF2 4,500 .000 35.130000 158,085.00 44.910000 202,095.00 0.04 44,010.00 

0.04 

594850109 MICRO LINEAR CORP CON 
NIF3 29,000.000 2.831992 82,127.76 2 .950000 95,550.00 0.02 3,422.24 

0.01 

595112103 MICRON TECHNOLOGY INC CON 
NIFI. 127,875 .000 15.436578 1,973,952 .38 14 .360000 1,836,285 .00 0.41 -137,667 .38 

0.32 
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NIHC NO NAME ON RECORD PAGE : 120 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

922207105 VARIAN SENI EQUIP ASSOC INC CON 
NIFB 15,700.000 39.685662 623,064.90 40.570000 636,949.00 0.14 13,884.10 

0.11 

963801105 NHITE ELECTR DESIGNS CORP CON 
NIF8 38,000.000 12.090000 459,420.00 12 .120000 460,560.00 0.10 1,140.00 

0 .08 

1,106,292 .000 14,905,504.71 17,649,771 .34 3 .91 2,744,266.63 
3 .06 

INFORMATION TECHNOLOGY SOFTWARE 

004930202 ACTIVISION INC NEW CON NEW 
NIG2 4,000 .000 10.216340 40,865.36 12 .910000 51,640.00 0.01 10,774.64 

0 .01 

00724FI01 ADOBE SYS INC CON 
NIF1 41,195.000 20.587500 848,102.06 38.830000 1,599,601.85 0 .35 751,499.79 

0 .28 

099849101 BORLAND SOFTWARE CORP CON 
NIF8 59,100.000 9.361095 553,240.70 9.490000 560,859 .00 0 .12 7,618.30 

0.10 

205638109 CONPUMARE CORP CON 
NIG2 5,300.000 5.836443 30,933.15 5.950000 31,535.00 0.01 601.85 

0.01 

256159104 DOCUNENTUM INC CON 
NIFS 37,600 .000 19.124610 719,085.34 20.520000 771,552.00 0 .17 52,466.66 

0 .13 

268057106 DYNAMICS RESH CORP CON 
NIF3 148,800 .000 13.430597 1,998,472 .84 16 .110000 2,397,168 .00 0 .53 398,695.16 

0 .42 

44914NI04 HYPERION SOLUTIONS CORP CON 
NIF3 13,000.000 28.728252 373p467.27 32.980000 428,740.00 0.10 55,272.73 

0 07 
NIFS 25,600 .000 31.270000 800,512.00 32.980000 844,288.00 0 :19 43,776.00 

38,600 .000 1,173,979.27 99,048 .73 

-tTATF%TR FFT 

HIM NO NAME ON RECORD PAGE : 119 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

670008101 NOVELLUS SYS INC CON 
NIF2 8,700.000 31 .439297 273,521 .88 39 .960000 347,652.00 0.08 74,130.12 

0.06 

78464MI06 SRS LABS INC CON 
NIF3 104,375.000 2 .891254 301,774.62 5.000000 521,875.00 0.12 220,100.38 

0.09 

796050888 SAMSUNG ELECTRS LTD GDR 1995 RPSTG CON 144A+REG S 
NIG6 4pOOO.OOO 139 .366250 557,"5.00 185 .500000 742,000 .00 0.16 184,535.00 

0.13 
NIG8 3,000.000 117.643610 352,930.83 185 .500000 556,500.00 0.12 203,569.17 

0.10 

7,000.000 910,395.83 lp29Bt5OO.OO 0.29 388,104.17 

929909100 SIPEX CORP CON 
NIF3 200,500.000 3.90434B 782,821 .77 7 .580000 1,519,790 .00 0.34 736,968.23 

0.26 

861012102 STNICROELECTRONICS N V SHS N Y REGISTRY 
NIG8 13,700.000 36.574709 501,073.51 24 .940000 341,67B .00 0.08 -159,395.51 

0.06 

868532102 SUPERTEX INC CON 
NIF3 63tOI7 .0OO 16.980105 1,070,035 .29 18.520000 1,167,074.84 0.26 97,039.55 

0.20 

574039100 TAIWAN SENICNDCTR MFG CO LTD SPONSORED ADR 
NIG6 45,360.000 6.642593 301,308 .00 11 .780000 534,34O.BO 0.12 233,032.80 

0.09 
NIGS 41,515.000 11.117169 461,529 .29 11 .780000 489,046 .70 0.11 27,517.41 

0.08 

86,875.000 762,837 .29 1,023,387.50 0.23 260,550.21 

882508104 TEXAS INSTRS INC CON 
NIF2 55,600.000 IB.128206 1,007,928.25 23 .850000 1,326,060.00 0.29 318,131 .75 
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ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE HKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GM/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

"612KI08 JDA SOFTWARE GROUP INC CON 
NIG2 4,400.000 10.041343 44,181.91 16.700000 73,480.00 0.02 29,298 .09 

0.01 

520780107 LAMSON SOFTWARE INC CON 
NIG2 3,200.000 6 .814775 21,807 .28 7 .050000 22,560.00 0.01 752 .72 

0.00 

589405109 MERCURY INTERACTIVE CORP CON 
NIF2 4,500.000 32 .867531 147,903.89 43.890000 197,505.00 0.04 49,601 .11 

0.03 

594918104 MICROSOFT CORP CON 
NIF2 68,400.000 17 .984989 1,230,173.26 26 .520000 1,813p968.00 0.40 583,794.74 

0.31 

595094103 HICROMUSE INC CON 
NIG2 3,700.000 5.453224 20,176.93 8 .180000 30,266.00 0.01 10,089 .07 

0.01 

606925105 MOBIUS MGMT SYS INC CON 
WIF3 194,654.000 4.354876 847,693.94 6.521000 1,269,338.73 0 .28 421t644.79 

0.22 

670006105 NOVELL INC CON 
WIF3 146,500.000 2 .540555 372,192.29 5.030000 736,895.00 0 .16 364p7O3.71 

0.13 

68219PIOS ON TECHNOLOGY CORP CON 
NIF3 34,000.000 2 .229406 75,799.82 2.730000 92,820.00 0 .02 17,020.18 

0 .02 

68389XI05 ORACLE CORP CON 
NIF1 lOlp45O.OOO 16.684443 1,692p636.70 12.780000 1,296,531.00 0.29 -396,105 .70 

0.22 
NIF2 26,600.000 11 .486555 305,542.37 12.780000 339,948.00 0.08 34,405.63 

0.06 

128,050.000 1,998vl79.07 1,636,479.00 0.36 -361,700 .07 

NIHC NO NAME ON RECORD PAGE : 122 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

729400204 PLUNTREE SOFTWARE INC CON 
NIF3 88,300 .000 3.800869 335,618 .54 4.100000 362,030.00 0.08 26,411 .46 

0.06 

803054204 SAP AKTIENGESELLSCHAFT SPONSERED ADR 
NIG4 700.000 22 .068000 15,447 .60 29 .940000 20,958.00 0.00 5,510.40 

0 00 
NIGB 12,900.000 26 .017974 335,631 .86 29 .940000 386,226.00 0:09 50,594.14 

0 .07 

13,600.000 351,079.46 407,184.00 0 .09 56,104.54 

827492101 SERENA SOFTWARE INC CON 
NIFS 15,700.000 18 .320100 287,625.57 19 .400000 304,580.00 0 .07 16,954.43 

0 .05 

826170102 SIEBEL SYS INC CON 
NIG2 3,700.000 8 .618557 31,888.66 10.080000 37,296.00 0.01 5,407.34 

0.01 

871503108 SYKANTEC CORP CON 
NIF2 2,700.000 43.309400 116,935.38 57 .430000 155,061.00 0.03 38,125.62 

0.03 

872443403 T HQ INC CON 
NIG2 2,900.000 15.302290 44,376.64 15.700000 45,530.00 0.01 1,153 .36 

0.01 

874054109 TAKE TWO INTERACTIVE SOFTWARE COT CON 
NIF8 16,000.000 27 .680000 442,880.00 29.770000 476,320.00 0.11 33,440.00 

0.08 

923436109 VERITAS SOFTWARE CORP CON 
NIF2 9,400.000 29.007600 272t671 .44 34.480000 324,112 .00 0.07 51,440.56 

0.06 

1,074,299.000 12,005,861 .80 14,67OtBO8 .58 3.25 2,664,946.78 
2.54 

;tO68,843 .00; 53p591,874 .75 56p59;,49O .Z 12.55 3,005,615.71 
9.82 



NIHC NO NAME ON RECORD PAGE : 124 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

058498106 BALL CORP CON 
NIF2 3,100.000 42.591865 132,034.78 52.800000 163,680 .00 0.04 31,645.22 

0.03 

690768403 OMENS ILL INC CON NEW 
NIF6 22,300.000 12.045275 268,609.64 11 .450000 255,335 .00 0.06 -13,274.64 

0.04 

827048109 SILGAN HLOGS INC CON 
NIF3 13,800.000 19.170482 264,552.65 31.900000 440,220 .00 0.10 175,667 .35 

0 .08 

39,200.000 665,197.07 859,235 .00 0 .19 194,037 .93 
0 .15 

MATERIALS METALS & MINING 

013716105 ALCAN INC 
NIF2 4,500.000 26.320000 

099606108 BHP BILLITON LTD 
NIG4 16,724.000 9.712346 

204412100 COMPANHIA VALE DO RIO DOCE 
NIG6 12p5OO.OOO 23.369513 

693483109 POSCO 
NIG6 13,800.000 20.050000 

90333EI08 USEC INC 
NIF3 341,750.000 6.065039 

389,274.000 

PTATE :,Tn 

"Imc NO NAME ON RECORD VAbt : LdJ 
USO - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE 14ARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

MATERIALS CHEMICALS 

232820100 CYTEC INDS INC CON 
NIF6 14,800.000 28 .269250 418,384.90 37 .490000 554,852 .00 0.12 136,467.10 

0.10 

277432100 EASTMAN CHEN CO CON 
NIF6 11,300.000 44.532150 503,213 .29 35 .810000 404,653 .00 0 .09 -98,560.29 

0 .07 

302491303 FMC CORP CON NEW 
NIF3 13,500.000 18 .048021 243,648.28 24.890000 336,015 .00 0.07 92,366.72 

0 .06 

61166W101 MONSANTO CO NEW CON 
NIFI. 63,948.000 19 .866299 1,270,409.42 25.710000 1,644,103.08 0 .36 373,693.66 

0 .29 

680665205 OLIN CORP CON PAR 1 
NIF3 24,400.000 16 .830849 410,672.71 18 .210000 444,324.00 0.10 33,651.29 

0.08 

127,948.000 2,846,328.60 3,383,947 .08 0 .75 537,618.48 
0 .59 

MATERIALS CONSTRUCTION MATERIALS 

151290889 CENEX S A SPONSORED ADR NEW REP ORD PART 
NIG6 15,579.000 23.525587 366,505 .12 25.000000 389,475.00 0.09 22,969.88 

0 .07 
15,579.000 366,505 .12 389t475.00 0 .09 22,969.88 

0 .07 

MATERIALS CONTAINERS & PACKAGING 

STATE STREET. 

CON 
118,440.00 36 .370000 163,665.00 0 .04 45,225 .00 

0 .03 

SPONSORED AOR 
162,429.27 14.270000 238,651 .48 0 .05 76,222 .21 

0 .04 

SPONS ADR REPSTG 250 PFD SHS 
292,118.91 34.130000 426,625.00 0.09 134,506 .09 

0.07 

SPONSORED ADR 
276,690.00 30.000000 414,000.00 0.09 137,310.00 

0.07 

CON 
2pO72,727.23 7 .180000 2,453,765.00 0.54 381,037 .77 

0.43 

2,922,405.41 3,696p7O6.48 0.82 774,301.07 
0.64 



0 .17 

23,600.000 814,833.64 956,980 .00 0 .21 142, 1" - 36 
0 .17 

595,6 . ro'O 7,615,269 .84 9,286,343 .56 mo 1,671,073 .72 
1 .61 

RIGHTS/WARRANTS RIGHTS/WARRANTS 

99KPNH903 MEXICO( UTD HEX ST) 
NIG7 1,000,000.000 0.000000 

RTS EXP OIJUM05 SER C 
0.00 0.002750 2,750.00 0.00 2,750.00 

0.00 

STATE STREET, 

99NJRL902 MEXZCO(UTD HEX ST) RTS EXP IJUM07 SERIES E 
NIG7 1,000,000.000 0.000000 0.00 0.001250 1,250.00 0.00 1,250 .00 

0 .00 

4,000,000.000 0 .00 24,750.00 0 .01 24,750.00 
0 .00 

4,000,000.000 0 .00 24,750.00 0.01 24,750.00 
0.00 

TELECOMMUNICATION SERVICES DIVERSIFIED TELECOMMUNICATION 

079960102 BELLSOUTH CORP CON 
NIF2 14,500.000 26.527126 384,643 .32 25 .200000 365,400 .00 0.08 -19,243.32 

0.06 
NIF6 16t3OO.OOO 47.141784 768p4ll .08 25.200000 410,760 .00 0.09 -357,651 .08 

0.07 

30,800.000 1,153,054 .40 776,160 .00 0.17 -376,894.40 

156700106 CENTURYTEL INC CON 
NIF2 8,300.000 29 .028506 240p936 .60 34.760000 288,508 .00 0.06 47,571.40 

0.05 

448947101 IDT CORP CON 
NIF3 62,200.000 16.997148 1,057,222 .60 17 .520000 1,089p744 .00 0.24 32,521.40 

0.19 

448947309 IDT CORP CL B 
NIF3 82,550.000 17 .257474 1,424,604.48 17.790000 lp468,564.50 0.33 43,960 .02 

0.25 

:~,TATE "STREET, 

I 

USD COMPOSITE - Ab-% DAIL : JIAUUUJ 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

MATERIALS PAPER A FOREST PRODUCTS 

"Ol"103 INTERNATIONAL PAPER CO CON 
NIF2 23,600.000 34 .526849 814,833 .64 40.550000 956,980.00 0 .21 142,146 .36 

PREFERRED STOCK PREFERRED STOCK 

437296205 HOME OWNERSHIP 
NIF7 1,500.000 796 .690000 

437297203 HOME OWNERSHIP FOG CORP II 
NIF7 3,500.000 894 .147143 
NIG7 850.000 1,000 .843000 

4,350.000 

5,850.000 

5,850.000 

SER 144A PFD 
1,295,035.00 552.500000 828,750.00 0 .18 -366,285 .00 

0.14 

PFD STEP DONN 144A 
3,129,515 .00 552.056000 1,932,196 .00 0.43 -ltl97,319 .00 

0.34 
850,716 .55 554.680000 471,478 .00 0.10 -379,238.55 

0.08 

3,980,231 .55 2,403,674 .00 0.53 -It576,557.55 

5,175p266 .55 3,232,424 .00 0.72 -1,942p842-55 
0.56 

5,175,266 .55 3t232,424 .00 0.72 -1,942,842.55 
0.56 

NIHC NO MANE ON RECORD PAGE : 126 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

99NPNJ909 MEXICO( UTD HEX ST) RTS EXP OIJUM04 SER 8 
NIG7 1,000,000.000 0.000000 0.00 0.020000 20,000.00 0.00 20,000 .00 

0.00 

99NHVC901 MEXICO (UTD HEX ST) VLE RCVR RTS EXP 30JUN06 SER 0 
NIG7 1,000,000.000 0.000000 0.00 0.000750 750.00 0 .00 750.00 

0.00 



STATE LTRE Et 

NIHC NO NAME ON RECORD PAGE : 128 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

92857NI00 VODAFONE GROUP PLC NEW SPONSORED ADR 
WIGS 44,600.000 21.720121 968,717 .39 18.300000 816,180.00 0 .18 -152,537 .39 

0.14 
102,100.000 2,388,171 .98 1,561,955.00 0 .35 -826,216.98 

0 .27 
478,050.000 10,971,673.05 9,491,005 .50 2 .10 -1,480,667.55 

1 .65 
UTILITIES ELECTRIC UTILITIES 

25746U109 DOMINION RES INC VA NEW 
NIF2 2,300.000 58 .386261 

281020107 EDISON INTL 
NIF6 48,400.000 12 .125858 

29364GIO3 ENTERGY CORP 
NIF2 7,200.000 38 .471328 

3016IN101 EXELON CORP 
NIF6 13,600 .000 50 .551000 

302571104 FPL GROUP INC 
NIF2 5,000 .000 56.100000 

443304100 NUANENG POWER INTL INC 
WIGS 6,000.000 16.906087 

664397106 NORTHEAST UTILS 
NIF6 39,300.000 17.620286 

'~TATT r-.Tt~, r, r.,-r 

NINC NO NAME ON RECORD PAGE : 127 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

69366MIO4 PTEK HLDGS INC CON 
NIF3 27,200.000 4.686320 127,"7 .90 7.210000 196p112 .00 0.04 68,644.10 

0.03 
78387GlO3 SBC COMMUNICATIONS INC CON 

NIF2 12,000.000 26.347480 316,169 .76 22 .490000 269,880.00 0.06 -46,289 .76 
0.05 

NIF6 27,200 .000 25.809300 702,012 .96 22 .490000 611,728.00 0.14 -90,284 .96 
0.11 

39,200 .000 1,018,182.72 881,608.00 0.20 -136,574 .72 

852061100 SPRINT CORP CON 
NIF6 55p9OO.OOO 12.032061 672,592.20 14 .770000 825,643.00 0.18 153,050 .80 

0.14 
879403780 TELEFONOS DE MEXICO S A SPONSORED ADR REPSTG SH ORD L 

NIG6 12,500.000 21.173037 264p662.96 30 .310000 378,875.00 0.08 114,212.04 
0.07 

92343VIO4 VERIZON COMMUNICATIONS 
NIF2 24,000.000 44.019014 1,056,456.34 35.320000 847,680.00 0.19 -208,776 .34 

0.15 
NIF6 33,300.000 47 .096723 1,568,320.87 35.320000 1,276,156.00 0.26 -392,164.87 

0.20 

57,300.000 2,624,777.21 2,023t836.00 0.45 -600,941 .21 

375,950.000 8,583,501.07 7,929,050.50 1.76 -654,450 .57 
1.38 

TELECOMMUNICATION SERVICES WIRELESS TELECOMMUNICATION SER 

16941MI09 CHINA MOBILE HONG KONG LTD SPONSORED ADR 
NIGS 57p5OO.OOO 24 .686167 1,419,454.59 12.970000 745,775.00 0.17 -673,679.59 

0.13 

CON 
134,288.40 60.580000 139,334 .00 0 .03 5,045.60 

0 .02 

CON 
586,891.53 18 .860000 912,824.00 0.20 325,932 .47 

0.16 

CON 
276,993.56 52 .450000 377,640 .00 0.08 100,646 .44 

0.07 

CON 
687,493.60 58 .900000 801,040.00 0.18 113,546 .40 

0.14 

COM 
280,500.00 61.860000 309,300.00 0.07 28,800.00 

0.05 

SPONSORED ADR SER N SHS 
101,436.52 54.900000 329,400.00 0.07 227,963.48 

0.06 

CON 
692,477 .25 17.270000 678,711.00 0.15 -13,766 .25 

0.12 



NIHC NO NAME ON RECORD PAGE : 130 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

32,900.000 437,208 .83 512,253.00 0.11 75,044.17 
0.09 

5FO. 00 5,467,758 . 6,703,949 .00 1 .49 lp236,190.70 
1 .16 

VENTURE CAPITAL VENTURE CAPITAL 

44599R915 INTERSOUTH PARTNERS VI LIMITED PARTNERSHIP 
HIG1 225,000 .000 1.000000 225,000.00 1 .000000 225pOOO .OO 0.05 0.00 

0.04 

445991912 INTERSOUTH PARTNERS IV 
HIGI 2,459,021 .580 1.000000 2,459,021.58 0.502480 1,235,609 .16 0.27 -lp223,412 .42 

0.21 

445992910 INTERSOUTH PARTNERS V LP 
MIGI 2,850,000.000 1 .000000 2,850,000.00 0.662073 1,886,908 .05 0.42 -963,091 .95 

0.33 

60599X918 MISSION VENTURES 11 LP 
NIG1 3,300,000.000 1 .000000 3,300,000.00 0.660700 2,180,310.00 0.48 -1,119,690.00 

0.38 

74699S919 QUELLOS STRATEGIC PARTNERS LP 
NIG3 32,618.029 911 .518725 29,731,944 .22 1,055.284600 34,421,303.69 7.63 4,689,359.47 

5.97 

84999X914 SPRAY VENTURE FUND LP 
NIGI 2,557,835.010 1 .000000 2,557,835 .01 1.093770 2,797,683.20 0 .62 239,848.19 

0 .49 

8779913914 LIFE SCIENCES VENTURES II LP 
MIG1 2,55OpOOO.OOO 1.000000 2,550,000.00 1.000000 2,550,000 .00 0.57 0.00 

0.44 

13,974,474.619 43,673,800.81 45,296,814 .10 10.04 1,623,013 .29 
7 .86 

13,974,474 .619 43,673,800.81 :5,296,;1'471; lo-o'4 2,623,013.29 
7 , 86 imn it n it it n n it"n it "tonvinimunivis"vin "I'llf"ll tivinvimmunivit"n 

37,037,241 .730 312,809,123.92 330,880,264.24 73.35 18,071,140.32 
57 .38 

-;TAT E ::)TREET 

USD - COMPOSITE AS-OF DAIL : JLAUbOJ 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

842587107 SOUTHERN CO CON 
NIF2 8,400.000 27.770000 233,268.00 28 .390000 238,392 .00 0.05 5,124.00 

0.04 

976657106 WISCONSIN ENERGY CORP CON 
NIF6 25,100.000 25.614922 642,934.55 29 .140000 731,414.00 0.16 88,479 .45 

0.13 

155,300.000 3,636,283.41 4,518,055.00 1 .00 881,771 .59 
0.78 

UTILITIES GAS UTILITIES 

682680103 ONEOK INC HEN CON 
NIF3 28,600.000 17 .940171 513,088.89 20.990000 600,314.00 0.13 87,225 .11 

0.10 
NIF6 12,300.000 19.199489 236,153.71 20.990000 258,177 .00 0.06 22,023.29 

0.04 

40,900.000 749,242.60 858,491.00 0.19 109,248 .40 

816851109 SENPRA ENERGY CON 
NIF2 13,000.000 23.842480 309,952.24 29.750000 386,750.00 0.09 76,797 .76 

0.07 
NIF6 14t4OO.OO0 23.268835 335,071.22 29.750000 428,400.00 0.09 93,328 .78 

0.07 

27,400.000 645,023 ." 815,150.00 0.18 170,126.54 

69,300.000 1,394,266 .06 1,673,641.00 0.37 279,374.94 
0.29 

UTILITIES MULTI-UTILITIES 

05379BI07 AVISTA CORP CON 
NIF3 32,900.000 13.289022 437,209.83 15 .570000 512,253 .00 0.11 75,044 .17 

0 .09 

STATE STREET, 



NO MANE ON RECORD PAGE : 131 
USD - COMPOSITE - AS-OF DATE : 32ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

FIXED INCOME a m m a m m a m m m a I 

6 .000 23DEC05 6PCT CMV BDS 23DEC05 CHFIOOO 
52 87 .50 132 .950000 77 111 .00 
38 :161 .66 94.926993 55 :057 .66 

52,887 .50 77 111 .00 
38,762 .66 55:057 .66 

52 887 .50 77,111 .00 
3 76J;166 ;1111 it" RJURA66 
52,687.50 77 111.00 
38,761 .66 55 :057.66 

EXCHANGE RATE 0.910830 
1 W11911 RIBUR 

GERMANY 

FOREIGN SOVEREIGN 

565753113 GERMANY(FED REP OF) 
NIG7 800,000.00 102.540592 

115 .864881 
4.000 04JUL09 4PCT 04JUL09 
820 

: 
324.74 101 .344455 

926 919.05 111.266049 8 
10 755.64 1.86 -9 569.10 

890:128.39 0.15 -36 :790.66 

s s TATE TREET 

PAGE : 132 
AS-OF DATE : 31AUG03 

MIHC 
USD 

RATE MATURITY DATE MKT PRICE ASSET ID ASSET DESCRIPTION 

N&W.j%a&D0666j EXCHANGE RATE 1 .732802 

FOREIGN SOVEREIGN 

CXATW~TPFF1 

SUA§SjpAh5 11 to It 

CONVERTIBLES CONVERTIBLE BOND 

752383112 CREDIT SUISSE GP 
NIG4 58,000.00 91 .185345 

66 .830448 

58,000.00 

58,000.00 

58,000.00 

EXCHANGE RATE 1 .4005501 

0.59 24 223 .50 
0.01 16:296.00 

0.59 24 223 .50 
0.01 16:296.00 

0.59 24,223.50 
011ARA H6126"A"o"O 
0.59 24 223.50 
0.01 16 :296 .00 

NO MAKE ON RECORD 
- COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS 

800,000.00 20 324.74 10 755.64 1 .86 -9 569.10 
8 : 890 128.39 0.15 -36 790.66 926 919.05 a : 

806500-0.00 20 324 74 10 755 .64 1 .86 -9p569.10 
: 0.15 36,790.66 926 919:05 8890 128 .39 

* * a 
00 00 

*8*2*0***2**;*4 1**8*6 569.10 00, 0. 2 ;3 46% 810 755 .64 
- 
; 

Ofiap 6 Z2"0666 26 a 4' 1 713 
800,000.00 1120,324.74 

8 
10 755.64 1 .86 -9 569.10 

926,919.05 890:128 .39 0.15 -36:790.66 

JACgj&j&j&j EXCHANGE RATE 126.680000 

CONVERTIBLES CONVERTIBLE BOND 

660596110 SNFG FINANCE 2 .250 IIJUL05 2.25PCT CNV BDS 11JUL05 REG S 
NIG4 27,000,000.00 85 .285333 23,027,040.00 136.500000 36PB55,000 .00 1 .27 13#827 960 00 

0 .724772 195,688.39 1.169866 315,863 .90 0.05 120:175:51 

27,000,000.00 23,027,040.00 36P 000 00 1 27 139 827 960.00 
8515 : 

a 
195,688.39 3 5 63 :90 0:05 120 175.51 

27,000,000.00 23,027,040.00 36 855,000 .00 1.27 13 27,960 .00 
688612 

3 
a Af ,AB6369q 1 260 ANAllit" 111111 " III ... agolfAalplfifla 

27,000,000.00 23,027pO4O.OO 360855 000 00 1 27 13,827 960 00 
195,688.39 315:863 :90 0:05 120 :175 :51 



USD - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

663533110 NEW ZEALAND (GOVT OF) 4.500 15FEB16 4 .5PCY 15FEB16 SER.216 
NIG7 2,383,000.00 155.858728 3 714 113.49 125 .264000 2 985,041.12 91.71 -729 072 .37 

64.261041 1:531:340 .60 72 .289852 1:722,667 .17 0.30 191:326 .57 

2,383,000 .00 3 714 213 .49 2:7915:041.12 91.71 -729 072 .37 
1:531:340 .60 1 22 667.17 0.30 191 :326 .57 

2,383 .00 3 714,113 .49 2 9285 041.12 91.71 -729 072.37 
, ~3AA340 .60 A , 7.3,667 0.30 A nNoesm to of 44 to tfol"111111 all fi"116647 

2,383,000.00 3 714 113 .49 2 985 041.12 91.71 -729 072 .37 
1:531:340 .60 1:722:667.17 0.30 191 :326 .57 

EXCHANGE RATE 1 .000000 

0.02 1,511.78 
0 .02 

0 .21 2,316 .64 
0 .17 

0.07 885.29 
0.06 

0.17 -5,380.68 
0.14 

0.08 -1,566.29 
0.07 

STATE'STREET, 

2.750 15MAROB 
335,719.30 96.172740 

3134A4TE4 FEDERAL HOME LN MTG CORP 
NIF7 350,000.00 95 .929800 

31376J5M? FNMA POOL 357352 
NIG7 756 46:12 104.328124 

1,379 :2605 00 

31392CHSO FEDERAL NATL WTG ASSN 
NIF7 350 497.92 109 .296877 

500:000.00 

336,604.59 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31392MENB FEDERAL HOME LN NTG CORP 7.500 25JUL32 PREASSIGN 00109 
NIF7 71 438 .43 107 .213008 76,591 .29 108.912500 77,805 .38 0.02 1,214.09 

100:000.00 0.01 

31392KH39 FEDERAL HOME LN MTG CORP 7.500 25FEB42 PREASSIGN 00634 
NIF7 41t391 .97 106 .031242 43,888 .42 108.912500 45,081 .03 0.01 1,192.61 

60,000.00 0.01 

2 660,174.44 2,685,701 .68 2,685,875 .12 0.60 173.44 
2:039p6O5.00 0.47 

2 660,174.44 685,70i-.68 2,685,875 .12 0.60 173 .44 
2:039,605.00 0.47 

ASSET BACKED HONE EQUITY LOAN 

761;,OKJX5 RESIDENTIAL ASSET SEC KTG PASS 8 .035 25SEP28 SER 2000 KS3 CTF CL A 1 4 
NIF7 292,361.65 105.312503 307t893.37 102 .531300 299,762.20 0.07 -8,131 .17 

500,000.00 0.05 

292,361.65 307,893.37 299,762.20 0.07 -8,131 .17 
500,000.00 0.05 

ASSET BACKED OTHER ASSET BACKED 

023650AH7 AMERICA NEST AIRLS INC 
MIF7 181 665.73 100 .014598 

200:000.00 

126671GR1 CHABS INC 
WIF7 115,391-59 100 .625002 

150,000.00 

161542CH6 CHASE FDG LN ACQUISITION TR 
NIF7 100 000 00 100 .000000 

100:000:00 

S s -P -T4TE TTET 

I 

USJOLh4l 

AGENCY AGENCY 

3134A4KXI FEDERAL HOME LN KTG CORP 
NIF7 90,000.00 103 .428300 

3134A4SA3 FEDERAL HOME LN KrG CORP 
NIF7 1,000,000.00 96 .373056 

6.250 ISJUL32 INT PHT ON DEB 2031 
93,085.47 105.108060 

4.500 15JAM13 DEB 
963,730.56 96.604720 

94,597.25 

966,047.20 

6.500 OIFEB33 
789,603.36 103.617190 784,222 .68 

7 .500 25FEB42 PREASSIGN 00281/2002 N1 CL 2A 
383,083.28 108.850000 381,516 .99 

NIHC NO NAME ONJECORD !AGE : 134 
USD - CONPOS E - AS-OF DATE . 31AUG03 

ACCOUNT POSITION APPRAII 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

7 .100 02APR21 2001 1 PASS THRU CTF CL G 
181,692.25 102 .448360 186,113.56 

4.140 25OCT30 SER 1999 3 ASSET BKD CTF CL BY 
116,112.79 100.390600 115,842.31 

2.130 25JAN32 2002 Cl MTG LN BKD CTF IIH 2 
100,000.00 99.578100 99,578 .10 

0 : 
04 4,421 .31 

0 03 

0.03 -270.48 
0.02 

0.02 -421.90 
0.02 



NIMC NO NAME ON RECORD PAGE : 135 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

161546CO7 CHASE FOG KTG LN 2 .215 25KAR32 2002 1 ASSET BKD CTF CL IIN 2 
NIF7 200 000.00 100 .000000 200,000.00 99 .5"900 199,093 .80 0.04 -906.20 

200 :000.00 0.03 

23334XA08 DVI RECEIVABLES XIV L L C 5.808 11APR09 2001 1 ASSET BKD NT CL A 4 
NIF7 500,000.00 104 .031250 520,156 .25 96.570000 482,850 .00 0.11 -37,306.25 

500,000.00 0.08 

23335AA07 DVI RECEIVABLES XI LLC 7.780 14JUN08 SER 2000 1 NT CL A 4 
NIF7 259,8".02 106.312504 276t248 .81 103.734400 269,549 .71 0.06 -6,699 .10 

375,000.00 0.05 

302991ENO FHA PROJECT 42 7.430 OIDEC22 INSURE PROJ MTG SERIES 4169 
NIG7 "3 15.70 99.662862 462t252 .00 102.937500 477,440 .29 0.11 15,188 .29 

51292:8910.96 0.08 

4370BAAH5 HONE EQUITY NTG LN ASSET 2.360 25NAY33 SER SPND 2002 A CTF CL N 2 
NIF7 275,000.00 100.000000 275,000 .00 100.234400 275p644 .60 0.06 644.60 

275tOOO.OO 0.05 

542514BZ6 LONG BEACH KTG LN TR 2.485 25JUN32 2002 1 ASSET BKD CTF CL K2 
NIF7 250 000.00 100.000000 250,000.00 100.593800 251,484 .50 0.06 1,484.50 

250:000.00 0.04 

6708?MP3 ONI TR 6.060 15NAR25 2002 6 SR/SUB CTF CL A 3 
NIF7 140 000.00 95.062500 133pO87.50 101.234400 141,728.16 0.03 8,640.66 

140:000.00 0.02 

805564KXS SAXON ASSET SECS TR 2.310 25MOV31 2002 1 LN ASSET BKD CTF CL N 2 
NIF7 75 000.00 100.000000 75,000.00 100.171900 75,128 .92 0.02 128.92 

75:000.00 0.01 

2 560,719.04 2,589,549.60 2,574,453 .95 0.57 -15,095.65 
7 :557,910 .96 0.45 

2 853 080.69 2,897, r;7 2,874,216 .15 0.64 -23,226.82 
8 :057 :910.96 0.50 

cmes CKBS 

3~ ~AATESTRIEET, 

NIHC NO NAME ON RECORD PAGE : 136 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

22540AES3 CREDIT SUISSE FIRST BOSTON 6.550 17JAN35 COML KTG PASSTHRU CTF 1997 C2 
NIF7 1 000 000 .00 100.484375 1,004,B43.75 109.780960 1,097,809 .60 0.24 92,965.85 

1 :000 :000 .00 0.19 

33736LAC9 FIRST UNION LEHMAN BROS COMML 7.380 18APR29 SER 97 Cl PASSTHRU CTF CL A 3 
NIF7 875 112 .386719 983,383.79 111.859560 978,771 .15 0.22 -4t612.64 

875 :8000,12 0.17 

589929UDS MERRILL LYNCH NTG INVS INC 7.560 15SEP09 SER 1999 Cl CL A2 
NIF7 700 000.00 108 .207030 757,449.21 112.570000 787,990 .00 0 17 30,540.79 

700:000.00 0:14 

2 575 000.00 2,745,676.75 2,864,570 .75 0.64 118,894.00 
2:575:000.00 0.50 

2 575 000.00 2,745,676.75 2,864,570 .75 0.64 118,894.00 
2:575:000.00 0.50 

CHO AGENCY CHOS 

301965CC1 FFCA SECD FRANCHSE LN TR CTFS 7 .230 18AUGOS SER 1999 2 CL AIAH 144A 
NIG7 453,132.97 99 .862040 452,507.83 100.989000 457,614 .46 0.10 5,106.63 

1,000,000.00 0.08 

3133TN4SO FEDERAL HOME LN MTG CORP 7 .500 15JAN30 PREASSIGN 00833 
MIG7 2 614 "8.47 92 .663281 2,422,652.27 107.591350 2,812,941 .92 0.62 390,289.65 

2:000:000.00 0.49 

3133T45N2 FEDERAL HOME LN NTG PC GTD 6 .500 15APR24 SER 1722 CL 1722 PK 
NIF7 2 000,000.00 99 .859375 1,997,187.50 103.493630 2,069,872 .60 0.46 72,685 .10 

2:000,000 .00 0.36 

3133T8P84 FEDERAL HOME LN NTG PC GTO 7 .500 15DEC26 SER 1923 CL 1923 D 
MIG7 275,743.13 97 .734377 269p495.83 106.245730 292,965 .30 0.06 23,469 .47 

1,000,000.00 0.05 

3133T8UH7 FEDERAL HOME LN MTG PC GTD 7 .500 15FEB27 SER 1928 CL 1928 D 
NIG7 259,959.30 97 .468750 253,379.08 107.174060 278,608 .94 0.06 25,229 .86 

750,000.00 0.05 



USD - COMPOSITE - AS-OF DATE : jiiUdbi 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31358URK4 FEDERAL NATL MTG ASSN REMIC 7 .000 25APR23 REMIC TR 1993 044 CL PZ 
NIG7 1,439,875.77 91.042081 1,310,892 .86 108 .303950 1,559,442 .33 0.35 248,549 .47 

700,000.00 0.27 
31359EGY1 FEDERAL NATL MTG ASSN GTD 6 .500 25NOV22 REMIC TR 1993 183 CL J 

NIG7 1 420 0 0.00 93.959177 1,334,220.32 103 .352070 1,467,599 .39 0.33 133,379.07 
1 :420:080.00 0.25 

31359FNH7 FEDERAL NATL KTG ASSN GTO 7 .000 25SEP21 SER 1993 250 CL BZ 
MIG7 967,546 .36 95.462500 923,643.94 102 .541630 992,137 .81 0.22 68,493.87 

3,000,000.00 0.17 

31359GUM7 FEDERAL NATL MTG ASSN REMIC 6 .500 25JUM23 SER 27 CL PJ 
MIG7 1 250,000.00 91.687500 1,146,093.75 105 .393600 1,317,420.00 0.29 171,326.25 

1:250,000 .00 0.23 
31359HTR5 FEDERAL NATL MTG ASSN REMIC 7.000 25APR24 REMIC TR 1994 75 CL K 

NIF7 1 000 000.00 98.578125 985,781 .25 106.832580 1,068,325 .80 0.24 82,544.55 
1:000:000.00 0.19 

31359KZC4 FEDERAL MATL MTG ASSN GTD REMI 7.000 25JAN14 REMIC TR 1996 49 CL BN 
NIG7 365,396 .62 96.531249 352,721 .92 100.542900 367,390 .36 0.08 14,658.44 

925,000.00 0.06 

12 04,6,122 .62 11,448,576 .55 12,684,308.91 2.81 1,235,732.36 
15:045,000 .00 2.20 

CHO WHOLE LOAN CNOS 

2254OAFU7 CREDIT SUISSE FIRST BOSTON MTG 
NIF7 3 629 220.17 4.810831 

4:000:000.00 

2254OA6L7 CREDIT SUISSE FIRST BOSTON MTG 
NIF7 3 609 415 20 5.437500 

3:680:000 :00 

23321PW62 DLJ MTG ACCEP CORP 
MIG7 179 163 .70 9B ."8752 

1,200:000 .00 

STATE STREET. 

i 

_sTME YfTZEET 

i 

17KAY23 COML MTG CTF 1998 Cl CL A X 
174,595 .65 4.630700 168,058.30 

.969 15BEC35 2001 CP4 CTF 144A A X 
196,261 .95 4.921720 177,645.31 

6.500 25APR29 KrG PASSTHRU 1999 2 CL IV A 
176,420 .26 100.307550 179,714 .72 

0.04 -6,537 .35 
0.03 

0.04 -18,616.64 
0.03 

0:04 3,294.46 0 
03 

NINC NO NAME ON RECORD PAGE : 138 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/ES 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

316789AF3 FIFTH THIRD MTG LN TR 6.500 250CT30 2000 FT61 KTG CTF CL A 2 
WIF7 81 228.68 100.000012 81,228 .69 101.553320 82,490 .42 0 02 1,261.73 

300:000.00 0:01 
36157RL60 GE CAP MTG SVCS INC 6.500 25MAY29 REMIC MC PASSTHRU 99 5 CL A29 

NIG7 1 914 923.98 97 .171875 1,860,767 .54 100.620670 1,926,809 .34 0.43 66,041.80 
2 :600:000 .00 0.33 

4566OUAT6 INDYNAC ARM TR 6.527 25JAN32 2001 H2 MTG CTF A 2 
NIG7 636 360 .93 100.678371 640,677 .82 102.132760 649p932 .98 0.14 9,255.16 

2,500:000.00 0.11 

55290VAA2 ML TR XXIX 01MAY13 COLL MTG OBLIG CL A 
NIG7 5,912.89 74.785765 4,422 .00 87.427380 5,169 .48 0.00 747.48 

200,000.00 0.00 

585525CJ5 MELLON RESIDENTIAL FDG CORP 6.110 25JAN29 1999 TBC1 MTG PSSTH CTF CL A 3 
NIG7 474 907.63 96 .781250 459,621 .54 100.243850 476,065 .69 0.11 16,444.15 

1,700:000.00 0.08 

589929TDO MERRILL LYNCH MTG INVS INC 15DEC30 SER 1998 C3 CL 10 
NIF7 2 495 571.60 3.992188 99,627 .90 3 .824470 95,442 .39 0.02 -4,185.51 

2 :865:000.00 0.02 

693321GD7 PHH MTG SVCS CORP 7.124 18NOV27 MTG PASS CTF SER 97 6 A4 144A 
NIG7 242,425 .19 93.568251 226,833 .01 104 .420000 253,140 .38 0.06 26,307.37 

1,000,000.00 0.04 

76110YFOO RESIDENTIAL FOG MTG SECS I INC 6.500 25APR29 SER 1999 S9 NTG CTF CL A 4 
NIG7 989,333.00 97 .250000 962,126 .34 202 .314980 lpO12 .235 .86 0.22 50,109 .52 

1,100,000.00 0.18 

79548COK9 SALOMON BROS COML MTG TR 1.357 ISHAR36 COML MTG CTF 2002 KEY2 CL X 1 
NIF7 1 348,174.16 7 .417969 100,007 .14 7 .063430 95,227 .34 0.02 -4,779 .80 

1 :363,000.00 0.02 

863572FQI STRUCTURED ASSET SECS CORP 6.500 28JAN24 KULTICL CTF SER 95/3 CL AII Al 
NIG7 872,342.34 97 .234375 848,216 .62 100 .278530 874,772 .08 0.19 26,555 .46 

2,500,000.00 0.15 



i1mc NO NAME ON RECORD PAGE : 139 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

16 478p979.47 5,830,806." 5,996,704.29 1.33 165p897 .83 
25 :008,000.00 1.04 

28,525,102.09 1 279,383701 18,681,013.20 4.14 1,401,630.19 
40,053,000.00 3.24 

CORPORATE ELECTRIC/GAS 

14414CAA2 CAROLINA PNR + LT CO MTN 6.650 OIAPRO8 TRANCHE TR 00001 
NIF7 275,000.00 99 .942000 274,840 .50 110 .908660 304,998.81 0.07 30,158.31 

0.05 

283695BJ2 EL PASO NAT GAS CO 8.375 15JUN32 NT144A 
NIG7 500,000.00 99 .889000 499,445 .00 92.500000 462,500.00 0.10 -36,945.00 

0.08 

29266HAB5 ENERGY EAST CORP 7.750 15NOV03 
NIF7 200,000.00 99 .815000 199,630 .00 101.284440 202,568.88 0.04 2,938.88 

0.04 

3016INAB9 EXELON GENERATION CO LLC 6.950 15JUM11 SR HT 
NIF7 100,000.00 99 .879000 99,879 .00 108 .861320 108,861 .32 0.02 8,982.32 

0.02 

649083AAO MEN VY GERERATION 1 7.299 15MAR19 SER 2000 1 PASSTHRU CTF 
NIF7 908,459.89 100.000001 908,459 .90 114 .181040 1,037t288 .95 0.23 128,829.05 

0.18 

694308FT9 PACIFIC GAS + ELEC CO 7 .958 31OCT49 NT FLTG 144A IN DEFAULT 
NIG7 IqIOOpOOO.Oo 100.000000 1,100,000 .00 101 .000000 1,111,000 .00 0.25 11,000.00 

0.19 

3,083p459.89 3,082,254 .40 3,227,217 .96 0.72 144,963.56 
0.56 

FINANCE CORPORATE 

! C, 5TATE TREET 

'TP '%TATW~. . PFT 

NINC NO NAME ON RECORD PAGE : 140 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

06423AAM5 BANK ONE CORP 6 .500 01FEB06 NT 
NIF7 425,000.00 99.869000 424,443.25 108.962180 463,089.26 0.10 38,646.01 

0.08 

1564OPAA6 CENTURA BANK 6 .500 15MAR09 TRANCHE SB 00001 
NIF7 300,000.00 B8.352000 265,056.00 109.700010 329,100.03 0.07 64,044.03 

0.06 

172967BU4 CITIGROUP INC 5.B75 22FEB33 GLOBAL SUB NT 
MIF7 80,000.00 101.239000 80,991.20 95.597640 76,478.11 0.02 -4,513.09 

0.01 

345397SH7 FORD MTR CR CO 5.750 23FE604 HT 
NIG7 900,000.00 95.854000 862,6B6.00 101.690800 915,217.20 0.20 52,531.20 

0.16 

345397TS2 FORD MTR CR CO 7 .375 OIFEB11 GLOBAL LANDMARK SECS GLOBLS 
NIF7 250,000.00 94.803200 237,008.00 102.188710 255,471.77 0.06 18,463.77 

0.04 

345397TY9 FORD MTR CR CO 7 .250 25OCT11 GLOBAL LANDMARK SECS GLOBLS 
MIG7 250,000.00 93.206000 233,015.00 101.200900 253,002 .25 0 .06 19,987.25 

0 .04 

3454025J6 FORD MTR CR 2.040 OBKAR04 TRANOiE TR 00849 
NIG7 200,000.00 98.022000 196,044.00 99.979100 199,958 .20 0 .04 3,914 .20 

0 .03 

36962GYY4 GENERAL ELEC CAP CORP MTN 6 .000 15JUM12 TRANCHE TR 00551 
NIF7 120,000.00 106.598000 127,917.60 106.109730 127,331 .68 0 .03 -585 .92 

0 .02 

370425RU6 GENERAL NTRS ACCEP CORP 7 .250 02MARII GLOBAL BD 
NIF7 190,000.00 103.976000 197,554.40 202.157170 194,098 .62 0 .04 -3,455 .78 

0 .03 

370425RXO GENERAL MTRS ACCEP CORP 6 .B75 15SEP11 NT 
NIF7 300,000.00 100.269167 300,807.50 99.732130 299,196 .39 0 .07 -1,611 .11 

O .G5 



C. NTATE ~,,TREET 

i 

FAT F- .:,TREET. 

L;Umpo!bl It: Ab-01- UAIC : JIAUbUJ 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

370425RZS GENERAL MTRS ACCEP CORP 8.000 01NOV31 NT 
NIF7 35,000.00 98.824000 34,588 .40 97 .423870 34,098.35 0.01 -490 .05 

0.01 

370425SE1 GENERAL HTRS ACCEP-CORP 6.875 28AUG12 SR NT 
NIG7 500,000 .00 99.332000 496,660.00 99 .078800 495,394.00 0.11 -1,266.00 

0.09 

441812GHO HOUSEHOLD FIN CORP 8.000 15JUL10 NT 
NIF7 200,000 .00 108.865000 217,730.00 115 .714260 231,428.52 0.05 13p698.52 

0.04 

"625HAT7 J P MORGAN CHASE + CO 5.750 02JAM13 GLOBAL SUB NT 
NIF7 135,000 .00 99.831000 134,771 .85 103 .174710 139,285.86 0.03 4,514 .01 

0.02 

6174"HO4 MORGAN STANLEY GROUP INC 7.250 OIAPR32 NT 
NIF7 100,000 .00 99.903000 99p9O3.00 111 .558380 111,558.38 0.02 llp655.38 

0.02 

78442FAZI SLM CORP MEDIUM TERM NTS 5.625 OIAUG33 TRANCHE TR 00024 
NIF7 50,000.00 99.025000 49,512 .50 91 .479710 45,739.85 0.01 -3,772.65 

0.02 

792860AF5 ST PAUL COS INC 5.750 15MAR07 SR NT 
NIF7 75,000.00 99.656000 74,742 .00 103 .459530 77,594.65 0.02 2,852.65 

0.02 

84473OAD3 SOUTHTRUST CORP 7.625 01MAY04 SUB NT 
NIF7 275,000.00 104.472000 287,298 .00 103 .985050 285,958.89 0.06 -1,339.11 

0.05 

939322AE3 WASHINGTON NUT INC 8.250 01APRIO SUB NT 
NIF7 350,000.00 102.287000 358,004 .50 118 .376600 414,318.10 0.09 56,313.60 

0.07 

4,735,000.00 4,678,733 .20 4,948,320.11 1.10 269,586.91 
0.86 

NIHC NO NAME ON RECORD PAGE : 142 
USD - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

CORPORATE INDUSTRIAL 

001957BOO AT+T CORP 8.000 15NOV31 USD SR NT 144A 
NIF7 150,000.00 98.926000 148,389 .00 111 .720760 167,581.14 0 .04 19,192 .14 

0 .03 
NIG7 250,000.00 100.931000 252,327 .50 113.210400 283,026.00 0 .06 30p698 .50 

0 .05 

400,000.00 400,716 .50 450,607.14 0.10 49,890.64 

00209TAA3 AT+T BROADBAND CORP 8.375 15MAR13 NT 
NIF7 40,000.00 218.476000 47t390.40 119.220710 47,689.28 0.01 297 .88 

0.01 

003669AC2 ABITIBI CONSOLIDATED CO CDA 6.000 20JUN13 GTD NT 
NIF7 80,000.00 99.259000 79,407 .20 88.875000 71,100.00 0.02 -8,307 .20 

0.01 

013104AJ3 ALBERTSONS INC 7.500 15FEB11 NT 
NIF7 85,000.00 99.924000 84,935.40 111.269600 94,579.16 0.02 9,643.76 

0.02 

02378JAS7 AMERICAN AIRLS 6 .817 23MAY11 PASSTHRU CTF 2001 1 CL A 2 
NIF7 150 00 0 100.000000 150,000.00 82.000000 123,000.00 0.03 -27,000.00 

1 
0 

0: 0.02 5 :000 000 

12189TAT1 BURLINGTON NORTHN SANTA FE 6 .750 15JUL11 NT 
NIF7 275,000.00 99.476000 273,559.00 110.645370 304,274.77 0.07 30,725.77 

0.05 

134429ANI CAMPBELL SOUP CO 6 .750 15FEB11 NT 
NIF7 500,000.00 99.629000 498pl45.00 111.329710 556,648 .55 0.12 58,503.55 

0.10 

2003ONAD3 CONCAST CORP NEW 5 .500 15NAR11 NT 
NIF7 80POO0.00 99.553000 79p642.40 100.342970 80,274.38 0.02 631.98 

0.01 



-,TAXE :~,TREET, 

JATIF ~,TRFFT 

WINC NO NAME ON RECORD PAGE : 143 
Uso - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GRAS 

205887BA9 CONAGRA INC 6 .750 15SEP11 NT 
NIF7 225,000 .00 99.948000 224,883.00 110.243000 248,046.75 0.05 23,163.75 

0.04 

210805DD6 CONTINENTAL AIRLS PASS THRU 7 .707 020CT22 SER 2000 2 CTF CL A 1 
NIF? 358,043 .65 100.000000 358,043.65 95 . "0000 341,788.47 0 .08 -16,255.18 

400,000 .00 0.06 

233835AQO DAIMLER CHRYSLER HLDGS 8 .500 IBJAN31 NT 
NIF7 20,000 .00 99.162000 19,832.40 112.905640 22,581 .13 0.01 2,748.73 

0.00 

233835AV9 DAINLERCHRYSLER NORTH AMER 3 .750 04JUNOB GTD NT 06APRO3 
NIF7 60,000 .00 99.657000 59,794.20 96.541910 57,925 .15 0.01 -1,869.05 

0.01 

2"688AE5 DELHAIZE AMER INC 8 .125 15APRIl NT 
NIF7 200,000 .00 101.644000 203,288.00 103.625000 207,250 .00 0.05 3,962.00 

0.04 

25156PA89 DEUTSCHE TELEKON INTL 8 .000 15JUN10 GTD 
NIF7 80,000.00 128.065000 94,452.00 118.558950 94,847 .16 0.02 395.16 

0.02 

31428XA08 FEDEX CORP 6 .875 ISFEB06 NT 
NIF7 375,000 .00 99.928000 374,730.00 108.777840 407,916 .90 0.09 33,186.90 

0.07 

317928AA? FINOVA GROUP INC 7 .500 ISMOV09 SR SECD NT 
NIG? 300,000 .00 89.729573 269,188.72 47.000000 141,000.00 0.03 -128,188 .72 

0.02 

344126AG2 FOANEX L P CAP CORP 9 .875 15JUN07 SR SUB NT 
NIF3 1,000,000.00 67 .250250 672,502 .50 67.000000 670,000.00 0.15 -2,502 .50 

0.12 

34537OCA6 FORD MTR CO DEL 7 .450 16JUL31 GLOBAL LANDMARK SECS GLOBLS 
NIF7 130,000.00 91 .791000 119,328 .30 88.630960 115,220.25 0.03 -4,108 .05 

0.02 

NIHC NO NAME ON RECORD PAGE : 144 
Uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET 10 ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GNAS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

361446AC1 GATX CAP CORP 7 .750 01DEC06 NT 
NIF7 175,000.00 99.892000 174,811.00 97 .847540 171,233 .19 0.04 -3,577.81 

0.03 

404119AF6 HCA INC 6 .300 01OCT12 NT 
NIF7 70,000.00 99.281000 69,496.70 93 .750000 65,625 .00 0.01 -3,871 .70 

0.01 

404119AN2 HCA INC 6 .750 15JUL13 NT 
NIF7 40,000.00 99.689000 39,875.60 96 .500000 38o6OO.O0 0.01 -1,275.60 

0.01 

4601"BQ5 INTERNATIONAL PAPER CO 5 .850 30OCT12 NT 
NIF7 150,000.00 99.843000 149,764.50 101 .720640 152,580.96 0.03 2,816 .46 

0.03 

487836AS7 KELLOGG CO 6 .600 OIAPRll NT SER B 
NIF7 80,000.00 116.764000 93,412.20 209 .652050 87,721 .64 0.02 -5,689 .56 

0.02 

565849AB2 MARATHON OIL CORP 6 .800 15NAR32 NT 
NIF? 75,000.00 99.590000 74,692.50 102 .915860 77,186.89 0.02 2,494.39 

0.01 

73755LAB3 POTASH CORP SASK INC 7 .750 31KAY11 NT 
NIF7 475,000.00 101.341632 481,372.75 116 .486570 553,311.21 0.12 71,938.46 

0.10 

74913GABI QNEST CORP 8 .87S 15MAR12 NT 144A 
NIG7 200,000.00 99.565000 199,130.00 107 .750000 215,500.00 0 .05 16,370.00 

0 .04 

852060ASI SPRINT CAP CORP 8 .375 15MAR12 NT 
NIF7 80,000.00 118.663000 94,930 .40 113.932120 91,145.70 0 .02 -3,784.70 

0 .02 

879385AC6 TELEFONICA EUROPE BY 7 .750 15SEPIO US NT 
NIF7 60,000.00 99.646000 59,787 .60 115.563670 69,338.20 0.02 9,550.60 

0.01 



i 

~)TATESTIZEET, 

I 

ubu COMPOSITE - AS-OF DATL : 31AUU03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

90781SAVO UNION PAC CORP 7.600 01NAYOS NTS 
NIF7 150,000.00 107.579000 161,368.50 108.652070 162,978.10 0.04 2,609 .60 

0.03 

909286AD9 UNITED AIR LINES 9.210 21JAN17 
NIG7 300,000.00 70.010000 210,030.00 38.954500 116p863.50 0.03 -93,166 .50 

0.02 

909317AU3 UNITED AIRLS PASS THRU TRS 7.032 01OCT10 2000 2 PASSTHRU CTF CL A 1 
NIF7 119 956.17 80.631817 96,722.84 78.500000 94,165.59 0.02 -2,557 .25 

153:000.00 0.02 

909317AZ2 UNITED AIRLS PASS THRU TRS 6.201 01SEPOS 2001 1 CTF CL A 2 
NIF7 201,000.00 100.000000 201,000.00 81.500000 163,815.00 0.04 -37,185 .00 

20lpO0O.O0 0.03 
HIG7 200 000.00 85.960000 171,920.00 81.500000 163,000.00 0.04 -8,920.00 

200:000.00 0 
M? 

401 000.00 372,920.00 326,815.00 0.07 105 . Oo 
401:000.00 

912920ABI. U S NEST COMMUNICATIONS INC 7.500 25JUM23 
NIG7 250,000.00 69.250000 173,125.00 90.000000 225,000.00 0.05 51,875.00 

0.04 

92344UAA3 VERIZON NEW JERSEY INC 5.875 17JAN12 DEB SER A 
NIF7 140,000.00 92.616000 129,662.40 104.211270 145,895.64 0.03 16,233 .24 

0.03 

7 123 999.82 6,590,939.66 6,628,708.71 2.47 37,769 .05 
1:104:000.00 1 .15 

CORPORATE UNCLASSIFIED 

110122AK4 BRISTOL MYERS SQUIBB CO 5.250 15AUG13 SR NT 144A 
NIF7 95,000.00 99.356000 94,388.20 98.034630 93,132 .90 0.02 -1,255 .30 

0.02 

STATE :jTREET 

NIHC NO NAME ON RECORD PAGE : 146 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST U:IT PRICE MARKET VALUE % CU:D UNREAL GN/LS 
ORIGINAL FACE BASE UN IT COST TOTAL COST U IT P ICE MARKET VALUE % FU UNREAL GN/LS 

68003QBA3 OLD NATL BANCORP 3 .500 02JUN08 TRANCHE TR 00025 
NIF7 115,000 .00 99 .678000 114,629 .70 95.399040 109,708.90 0.02 -4,920 .80 

0.02 

210,000 .00 209,017 .90 202,841.80 0.04 -6,176.10 
0.04 

15,152,459 .71 14,560,945.16 15,007,088 78 ;.33 446,143 .42 
1,104,000.00 2.60 

MORTGAGE PASS-THROUGH FHLMC 

02RO50499 FHLMC TRA SEP 15 GOLD SINGLE 5.000 31DEC99 
NIF7 1 200 000 00 101 .687500 2,220,250.00 100.359380 1,204,312.56 0 .27 -15,937 .44 

1:200 :000:00 0 .21 

02RO526AO FHLMC TBA OCT 30 GOLD SINGLE 5.500 31DEC99 
NIF7 1 000,000.00 98.500000 985,000.00 99.132610 991,328.10 0 .22 6,328 .10 

1 :000,000 .00 0 .17 

02RO52693 FHLMC TBA SEP 30 GOLD SINGLE 5.500 31DEC99 
NIF7 1 000,000.00 99.824925 998,249.25 99.523440 995,234.40 0.22 -3,014.85 

1 :000,000 .00 0.17 

3128F3UG6 FED HN LN PC D64183 7.500 01OCT25 
NIF7 225 3 9 .56 102.671863 231,411.66 107.542970 242,390 .63 0.05 10,978 .97 

3,394:6844.00 0.04 

3128HJAH9 FED HN LN PC W30008 7.645 OIKAY25 
NIG7 953 784.65 100.062495 954,380.72 115.832660 1,104,794 .13 0.24 150,413.41 

1,000:000.00 0.19 

31280FV41 FED HM LN PC E61535 7.000 OlOCTIO 
NIG7 121 114.84 100.968783 122,288 .18 105.968000 128,342 .97 0 03 6,054.79 

841 :738 .00 0:02 

31280GPH7 FED HM LN PC E62224 7.000 01DECIO 
NIG7 

18, 
6BO 77 100.969286 18,861 .84 105 .968000 19,795.64 0.00 933 .80 

123,583:00 0.00 



HIMC NO NAME ON RECORD PAW: : 141 
uso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE KKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31282YC49 FEDERAL HONE LN MTG CORP PARTH 6.000 01N031 Sl DOWSER 212 CL 10 
NIF7 127,280.65 46.762740 59,519.92 18.000000 22,910.52 0.01 -36,601.9 .40 

445,000.00 0.00 

31283JNN7 FED MR LN PC G10405 6.500 01NOVIO 
NIG7 93,317 .49 98 .234350 91,669.83 105.244416 98,211 .45 0.02 6,541 .62 

759,000 .00 0.02 

31292UKH4 FED HN LN PC C10309 7.500 01NAY28 
HIF7 241,032 .65 102 .671870 247,472.73 107.542970 259,213 .67 0.06 11,740.94 

2,965,776 .00 0.04 
31292YUKI FED HM LN PC C14186 7.500 OIAUG28 

NIF7 276,123 .12 102.671870 283,500.77 207.167970 295,915 .54 0.07 12,414.77 
2,084,300 .00 0.05 

3133T8LU9 FEDERAL HOME LN KTG PC GTD 7.500 15DEC26 SER 1915 CL C 
NIG7 35Op599 .51 99.843750 350,051.70 106.139810 372,125 .65 0.08 22,073.95 

900,000.00 0.06 

31339GVTS FEDERAL HOME LN MTG CORP 6.790 15JUM31 PREASSIGN 00474/SER 2380 CL SI 
NIF7 443 389.77 13.493031 59,826.72 8.582220 38,052 .69 01 -2lp774.03 

1,080:000.00 00 :01 
31393JE61 FEDERAL HONE LN KTG CORP 6 .225 15FEB17 PREASSIGH 00613 SER 2553 CL GS 

HIF7 471pl5g.17 12.718750 59,925.43 10.172770 47,929 .84 0.01 -11,995.59 
600,000.00 0.01 

6 521,871.18 5,682,408.75 5,820,557.79 1 .29 138,149.04 
17:394,041.00 1 .01 

MORTGAGE PASS-THROUGH FMMA 

0IF040495 FNKA TBA SEP 15YRS TBAXXX 4.000 01DEC99 
NIG7 2 OOOpOoO.Oo 94.875000 1,897,500.00 102.187500 2,043,750.00 0.45 146,250.00 

2:000,000.00 0.35 

0IF042491 FNMA TBA SEP 15 SINGLE FAN 4.500 01DEC99 
NIF7 2 000 000.00 99 .750000 lt995pOoO.OO 98 .218750 1,964,375.00 0.44 -30,625.00 

2:000 :000.00 0.34 

'STATESTRIEET 

NIHC NO NAME ON RECORD PAGE : 148 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

0IF052482 FNKA TBA AUG 15 SINGLE FAN 5.500 31DEC99 
NIG7 1 000 000.00 104.031250 1,040,312.50 102.335940 1,023,359.40 0 .23 -16,953.10 

1 :000:000.00 0 .18 

01F052490 FNNA TBA SEP 15 SINGLE FAN 5 .500 31DEC99 
NIG7 -2 000,000.00 102.289063 -2,045,781.25 102.140620 -2,042,812.40 -0.45 2,968 .85 

2 :000,000.00 -0.35 

OIFO626B2 FNMA TBA NOV 30 SINGLE FAN 6 .500 OIDEC99 
NIG7 

8 
000,000.00 102.500000 8,200,000 .00 102.812500 8,225,000.00 1 .82 25,000.00 

8 :000,000.00 1 .43 

0IF062697 FNKA TBA SEP 30 SINGLE FAN 6 .500 01DEC99 
NIG7 4 500,000.00 103.625000 4,663,125 .00 103.421880 4,653,984.60 1 .03 -9,140.40 

4:500,000.00 0.81 

31368KTFO FNKA POOL 190550 9 .000 01AUG07 
NIG7 61 64.95 105.656256 65,364 .19 105.783770 65,443.08 0.01 78 .89 

2,497:0800.00 0.01 

3137IGTR1 FNMA POOL 251760 6 .000 01JUN13 
NIG7 55 759 .29 104.171961 58,085 .49 104 .187500 58,094 .22 0.01 8.72 

227:913.00 0.01 

3137INDR6 FNMA POOL 252212 6 .500 OIJAM29 
NIF7 644 19 22 100.624986 648,849 .25 103 .710940 668,748 .07 0.25 19,898.82 

2p668:8317:00 0.12 

31371KDL2 FNHA POOL 254007 6 .500 01OCT31 
NIG7 434,930.07 104 .234376 453,242 .41 103 .617190 450,558 .70 0.10 -2,683.71 

1,258,B21.00 0.08 

31371LBH1 FNMA POOL 254840 4.000 01AUG18 
NIG7 953 643.49 100 .031250 953,941 .49 95 .384000 909,623.30 0.20 -44,318 .19 

957:802.00 0.16 

31374GXT9 FNMA POOL 313990 6.000 OIFEB13 
NIG7 669 922.73 104 .171875 697,871 .07 104.187500 697,975.74 0 .15 104 .67 

3,134 :390.00 0 .12 



:~,TXFE ~oTREET, 

T -f'E ~JREET. A 

or I 

UNU - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GW/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

31374TD30 FNKA POOL 323322 6 .000 OIOCT13 
NIG7 1 037,244.53 104.171874 1,080,517 .07 104.062500 1,079,382.59 0.24 -1,134.48 

4 :298,595 .00 0.19 

31374TF53 FNMA POOL 323388 6 .000 OINOV13 
NIG7 31 708.15 104 .171861 33,030.97 104.125000 33,016.11 0.01 -14.86 

131 :300.00 0.01 

31375XTH1 FNMA POOL 348056 6 .000 01JUM11 
NIG7 170 601.19 104 .171876 177,719.46 104 .062500 177,531.86 0 04 -186 .60 

812:886.00 0:03 

31377EVB2 FNKA POOL 375110 7 .375 OIJUN07 
NIF7 1 79 181 06 101 .567986 It908,646 .35 112 .684610 2,098,756.04 0.47 190,109 .69 

2 :8000:000:00 0 .36 

31379KC47 FNNA POOL 431291 6 .000 01JUL13 
MIG7 263p543.59 104.171875 274,538.30 104.125000 274,414.76 0.06 -123.54 

1,482,455.00 0.05 

31379YFNO FN14A POOL 433172 6 .500 OIJUL28 
NIG7 113 087.65 104.359380 118,017.57 103.773440 117,354.94 03 -662.63 

710:398.00 3:02 

31379YUE1 FNMA POOL 433581 6 .000 OISEP13 
HIG7 34 384.29 104.171876 35,818.76 104.125000 35,802.64 01 -26 .12 

135:114.00 00 :01 

3138OPFV6 FNMA POOL 445780 6 .500 01OCT28 
NIF7 262 573.57 99 .195311 260,460.67 103.710940 272.317 .52 0 .06 11,856 .85 

1,033:514.00 0.05 

3138OSND2 FNMA POOL 448656 6 .000 01DEC13 
NIG7 126,406.97 104.171874 131p680.51 104.125000 131,621 .26 0.03 -59 .25 

555,651.00 0.02 

31381AHR5 FNMA POOL 454840 6 .500 01JAN29 
NIG7 10,528.79 104.234390 10,974.62 103.724000 10,920 .88 0.00 -53.74 

98,873.00 0.00 

NIHC NO NAME ON RECORD PAGE : 150 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31383DZCO FNMA POOL 500339 6.500 01JUN29 
NIG7 9,970.37 104.234346 20,392 .55 103.657000 10,334.99 0.00 -57 .56 

90,187 .00 0.00 

31383EFY2 FNKA POOL 500683 6.500 01JUN29 
NIF7 99,478 .21 96.546882 96,043 .11 103.648440 103,107.61 0.02 7,064.50 

656p529 .00 0.02 

31383HZF4 FNMA POOL 503942 6.500 OIJUL29 
NIG7 73 14 1 104.359366 77pO32 .01 103.657000 76,513.56 0.02 -518 .45 

504:8570:080 0.01 

31384VTE2 FNMA POOL 535249 6.500 OIAPR30 
NIF7 120,006 .63 103.609376 124t338 .12 103 .648440 124p385.00 0 .03 46 .88 

500,000.00 0 .02 

31384WH9 FNMA POOL 535412 7.367 01JUM30 
NIG7 74 325.64 97.647555 72t577 .17 103 .158100 76,672.92 0 .02 4,095 .75 

1,000 :000.00 0 .01 

31385HZE5 FNNA POOL 545341 6.500 01DEC31 
3:4S 104.359379 87,440.89 0.02 -626.32 NIG7 14 :311 88,067 .21 103 .617190 

2 8 6 0 0.02 

31385JGG7 FNMA POOL 545699 6 .500 01JUN32 
NIG7 0.01 100 .000000 0.01 103.617190 0 .01 0.00 0.00 

0.00 

31385JJF6 FNKA POOL 545762 6 .500 01JUL32 
NIG7 0.01 100 .000000 0.01 103.617190 0 .01 0.00 0.00 

0.00 

31385NXH7 FNNA POOL 555180 6 .000 01NOV17 
NIG7 1 211 476.48 104 .500001 2,265,992.93 103.812500 1,257,664 .02 0.28 -8,328.91 

2 :294 :280.00 0.22 

31385NX38 FNMA POOL 555198 6 .000 01JAN23 
NIG7 314,950.68 104.023436 327,622.52 102.326000 322,276 .43 0.07 -5,346.09 

500,000.00 0.06 



NO NAME ON RECORD 
- COMPOSITE - 

ACCOUNT POSITION APPRAISAL 

NIHC 
USD 

PAGt : 151 
AS-OF DATE : 31AUG03 

I 

-Tr '--FATF ", ~ F F. I 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31385XCH7 FNMA POOL 555476 5.371 01APR33 
NIG7 613,026.16 102.875001 630,650.67 101.748600 623,745.54 0.14 -6,905.13 

800,000.00 0.11 
31387KX40 FNKA POOL 586699 6.500 01JUM31 

NIG7 776,150.75 104.234375 809,015.88 103.617190 804,225.60 0.18 -4,790.28 
2,384,968.00 0.14 

31388LSY7 FNMA POOL 6.500 OIOCT31 
NIG7 723 467.23 104.234376 754,101 .55 103.617190 749,636 .41 0.17 -4p465.14 

11687 :145 .00 0.13 
31388YDA7 FNMA POOL 5.500 OINOV16 

HIG7 0.01 100.000000 0.01 102.335940 0.01 0.00 0.00 
0.00 

31389VRSS FNKA POOL 6.500 OINAY32 
HIG7 61 561.77 104.234381 64,168.53 203.617190 63,788 .58 0 01 -379 .95 

111 :914.00 0:01 

3139OK3H9 FNKA POOL 6.000 OISEP17 
MIG7 414 937.62 104.171975 432,248.30 103.962500 431,379.52 0.10 -868 .78 

697 :198.00 0.07 

3139OMPHI FNMA POOL 6.500 OIOCT32 
HIG7 377,219.10 104.234377 393tl9l.98 103.617190 390,863.83 0.09 -2,328.15 

707,066.00 0.07 

31390NUL4 FNMA POOL 6.000 01AUG17 
NIG? 555,119.45 104.171875 578t278.34 103.962500 577,116 .06 0.13 -1,162.28 

855,602.00 0.10 

3139ORBF9 FN14A POOL 6.500 OIAUG32 
NIG7 667,897.74 104.328125 696,805.19 103.617190 692,056.87 0.15 -4,748.32 

1,478,220.00 0.12 

3139OREU3 FNMA POOL 6.500 01AUG32 
NIG7 296 822.08 104.234375 309,390 .64 103.617190 307p55B.70 0.07 -1,831.94 

577 :583.00 0.05 

-)TATE STREET 

NIHC NO NAME ON RECORD PAGE : 152 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

31390SVG3 FNNA POOL 6.500 OIAUG32 
HIG7 650,326.76 104.328124 678,473 .71 103.617190 673,850.31 0.15 -4,623.40 

1,783,114.00 0.12 

31390TR68 FNNA POOL 6.500 OIAUG32 
NIF7 198,406.82 103.609372 205,568 .06 103.617190 205,583.57 0.05 15.51 

400,000.00 0.04 

31390VLAO FNNA POOL 5.500 OISEP17 
NIG7 125 976.29 103.828125 130,798 .82 102.335940 128,919.02 0 03 -1,879.80 

211:388.00 0:02 

3139OY200 FNNA POOL 5.500 01SEP17 
NIG7 497,606.00 103.828125 516,654 .98 102.410940 509,602.98 0.11 -7,052.00 

839,284.00 0.09 

31391CEEI FNNA POOL 6.500 OlOCT32 
NIG7 299,423.70 104.234374 312,102 .42 103.617190 310,254.42 0.07 -1,848.00 

"0,260.00 0.05 

31391PNBB FNNA POOL 6.500 01SEP32 
NIG7 1 173,122.91 104.328125 1,223,897 .14 103.617190 1,215,556 .99 0.27 -8,340.15 

2:51gp651 .00 0.21 

3139ISRM2 FNNA POOL 6.500 01JAM32 
NIG7 117 617 .84 104.359381 122,745 .25 103.617190 121,872 .30 0.03 -872.95 

246:409.00 0.02 

31392CR48 FEDERAL NATL MTG ASSN 7.500 25JAN48 PREASSIGN 00699 2002 26 CL A2 
NIF7 286,239.97 104.296870 298,539 .33 109.792970 314t271 .36 0.07 15,732.03 

400,000.00 0.05 

31392CYF5 FEDERAL NATL KTG ASSN 7.500 250CT41 SER 2002 T6 CL A2 
NIF7 685,483.14 104.656252 717,400 .96 108.850000 746,148 .40 0.17 28,747 .44 

1,064,000.00 0.13 

31392DGT3 FEDERAL NATL MTG ASSN 7.500 25JUN32 PREASSIGN 00162/2002 33 CL A2 
NIF7 112,954.31 105.704935 119,398 .28 108.929330 123,040 .37 0.03 3,642.09 

150,000.00 0.02 



NIHC NO NAME ON RECORD PAGE : 15~ 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

3620ONS44 GNNA POOL 574839 6.500 15NOV31 
NIG7 569,414 .85 104 .375000 594,326.75 104.378910 594,349 .01 0.13 22 .26 

847,528 .00 0.10 

36202KBK7 GNMA POOL 008140 4.375 20NAY16 
NIF7 115,460.71 102 .968837 118,888.55 103.718800 119,754." 0.03 865.91 

1,999,322 .00 0.02 

36202KKR5 GNNA POOL 008404 5.750 20SEPIB 
NIF7 33,944.05 102 .031461 34,633.61 103.718BOO 35,206.36 0.01 572 .75 

506,576 .00 0.01 

3621OBB38 GNMA POOL 487058 6.500 25MAR29 
NIF7 325,797 .44 93.156241 303,500.65 104.503910 340,471.06 0.08 36,970 .41 

1,537,981 .00 0.06 

36212YPO9 GNMA POOL 547720 6.500 15FE831 
NIG7 85 3 0.21 104.375007 89,115.60 104.378910 89,118.93 

0: 
02 3.33 

2 15 :72.00 0 02 

36225AHM5 GNNA POOL 780236 7.000 15JUL08 
NIG7 f5 :SS6:90 101 .312505 86,122.62 106.824220 90,807.96 0 .02 4,685.34 

8 6 0 00 0 .02 

36225AJA9 GNNA POOL 780257 7.000 15DECOB 
NIG7 122 945.46 100.562575 123,637.12 106.824220 131,335.53 0 :003 7,698.41 

1,090:000.00 
0 

2 

36225AJP6 GNMA POOL 780270 9.000 15SEP06 
NIG7 " 031.02 105.406289 48,519.59 102 .305252 47,092 .15 0.01 -1,427.44 

1,650:000.00 0.01 

4 :!13:910:64 4,817p8O6.99 4,865,088 .66 1 .08 47,281.67 
12 3 147 00 0.84 

MORTGAGE PASS-THROUGH OTHER MORTGAGE 

251547AD7 DEUTSCHE FINANCIAL CAP SEC 6 .900 15SEP27 SR/SUB PASSTHRU CTF 91 1 CL A4 
NIF7 104 548.45 103.624999 108,338 .33 103 .012440 107,697 .91 

170:000.00 
0 02 -640.42 
0 :02 

s 0- 
ThTE :.JREE'l, 

uso - COMPOSITE - AS-OF DA7E : 31ALIG03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GW/LS 

31392GNB? FEDERAL NATL MTG ASSN 7 .500 25DEC42 PREASSIGN 00482/2003 NI CL 2A 
NIF7 215,972.99 108.640622 234,634.40 108.850000 235,086.60 0.05 452.20 

248,640.00 0.04 

31393AQ34 FEDERAL NATL MTG ASSN GTD 7 .500 250CT42 PREASSIGN 00690/2003 W4 CL 4A 
NIF7 915,790.2B 108.843750 996p78O.48 108.935110 997,617 .15 0.22 836 .67 

1,000,000.00 0.17 

31400KBPO FNKA POOL 6 .500 01JUN32 
NIG7 570 568.40 104.359374 595,441.61 103.724000 591,816 .37 0.13 -3,625 .24 

1,428:072.00 0.10 

3140OUAFI FNMA POOL 5 .500 OIAPRIS 
NIG7 382 942 63 103.828124 397,602.15 102.335940 391,887.94 0.09 -5,714 .21 

423:709:00 0.07 

31402MLA6 FNNA POOL 4 .000 01AUGIS 
NIG7 2 500,000.00 96.781250 2,419,531.25 95.384000 2,384,600.00 0.53 -34,931 .25 

2 :500,000.00 0.41 

31402TAJ4 FNKA POOL 4 .000 OIAUGIS 
NIG7 1 0" 357.00 100.031250 1,046,683.99 95.384000 998,057.16 0.22 -48,626 .83 

1 :046:357.00 0.17 

31402UK50 FNMA POOL 4 .000 01SEP18 
NIG7 1 000 000.00 200.031250 1,000,312.50 95.384000 953,840.00 0.21 -46,472 .50 

1 :000:000.00 0.17 

39,503,501.09 40,405,395.49 4Op549,989.80 8.99 144p594.31 
72,346,848.00 7.03 

MORTGAGE PASS-THROUGH GNKA 

OIN042690 GNMA I TBA SEP 30 SINGLE FAN 4.500 15DEC99 
NIG7 2 000,000.00 93.562500 1,871,250.00 93.093750 1,861,875.00 0 .41 -9,375.00 

2:000,000.00 0.32 
- 21HO62693 GNMA Il TBA SEP 30 JUMBOS 6 .500 31DEC99 
NIG7 1 500,000.00 103.187500 1,547,812.50 103.671880 ItS55,078.20 0 .34 7,265.70 

1:500,000.00 0 .27 

~)TATE TREET. 



R EET -jTATE Sl IF 

'\TIF 'J P F FT 

NINC NO NAME ON RECORD PAGE : 155 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

393533DFB GREEN TREE RECREATIONAL EQ 6.840 15MAR10 2999 A ASSET BKD NT CL A 6 
NIF7 100,824.85 101 .937499 102,778.33 201.467680 102,304 .64 0.02 -473.69 

350,000.00 0.02 

589929MKI. MERRILL LYNCH MTG INVS INC 22NOV28 MTG PASSTHRU CTF 1996 C2 CL 10 
MIF7 2 494,768.64 7 .109375 177,362.45 7 .480000 186,608 .69 0.04 9,246.24 

6 :017,939 .00 0.03 

2 700,141.94 388,479.11 396,611 .24 0.09 8,132.13 
6 :537,939 .00 0.07 

53 609,494.85 51,294,09i-.3-4 51,632,247 .49 11 .45 338,157.15 
108 :441,975 .00 8 .95 

MUNICIPAL MUNICIPAL 

13062PCU4 CALIFORNIA ST 2.000 16JUM04 REY ANTIC NTS SER A 
NIG7 500,000.00 100.887000 504,435.00 100.152000 500,760.00 0.11 -3,675 .00 

0.09 

4521507B5 ILLINOIS ST 5.100 OIAPR17 FIRST SER 
NIG7 420,000.00 99.792000 419pl26.40 104.082000 437,144.40 0.10 18,018 .00 

0.08 

45215ILF9 ILLINOIS ST 5.100 OIJUN33 TAXABLE PENSION 
NIG7 600,000.00 97.392667 584,356.00 97 .501000 525,006.00 0.12 -59,350.00 

0.09 

576049ZC7 MASSACHUSETTS ST MTR RES AUTH 5.000 OIAUG32 GEN SER J 
MIG7 500,000.00 100.000000 500,000.00 98.047000 490,235.00 0.11 -9,765.00 

0.09 

6041285V6 MINNESOTA ST 5.000 01AUG13 
NIG7 400,000 .00 110.168000 440,672 .00 108.452000 433,808.00 0 .10 -6,864.00 

0.08 

880541AP2 TENNESSEE ST 5.000 OIFEB16 SER A 
NIG7 1,030,000.00 100.197000 1,032,029.10 104.320000 1,074,496.00 0 .24 42,"6.90 

0 .19 

NIHC NO NAME ON RECORD PAGE : 156 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

3,450,000.00 3,480,618.50 3,"1,449.40 0.77 -19,169.10 
0.60 

3,450,000.00 3,48Ot6I8.5O ",1,449.40 0.77 -19t169.10 
0.60 

US TREASURY TREASURY BOND 

91281ODS4 UNITED STATES TREAS BDS 10 .625 25AUG15 DTD 08/15/85 
NIG7 450,000.00 152.381082 685,714.87 153.437500 690,"8.75 0.15 4,753.88 

0.12 

912810DX3 UNITED STATES TREAS BOS 7 .500 15NOV16 
NIG7 1,500,000.00 124.209109 1,863,136.64 124.714900 1,870,723 .50 0.41 7,586.86 

0.32 

91281OFD5 UNITED STATES TREAS BOS 3 .625 15APR28 INFLATION INDEXED 
NIG7 40.00 110.900000 44 .36 114.984380 45 .99 0.00 1 .63 

0.00 

912810FE3 UNITED STATES TREAS BDS 5.500 15AUG28 
NIG7 50,000.00 99.780080 49t890 .04 101.765700 50,882 .85 0.01 992 .81 

0.01 

912810FH6 UNITED STATES TREAS BDS 3.875 15APR29 INFLATION INDEXED 
NIG7 1,117,400.00 113.665966 lt27OplO3 .5O 120.281300 1,344,023.25 0.30 73,919 .75 

0.23 

91281OFP8 UNITED STATES TREAS BOS 5.375 15FEB31 
NIF7 80,000.00 99.753912 79p8O3 .13 102.250000 8itsoo.00 0.02 1,996 .87 

0.01 

3,197,440.00 3,948,692 .54 4,037,944.34 0.90 89,251.80 
0.70 

US TREASURY TREASURY NOTE 



s TATE STREET, 

YANKEE OTKER YANKEE 

414737119 BRAZIL(FEDERATIVE REPUBLIC) 2.125 15APR06 FRN 15APR06 SER L BEARER 
NIG7 432pOOO .OO 95.722222 413,520.00 97.000000 419,040.00 0.09 S,520.00 

0.07 

415217111 BRAZIL (FEDERATIVE REPUBLIC) 8.000 15APR14 BPCT 15APRI4 USD1000 
NIG7 615,705 .00 75.164691 462,792 .76 90.180000 555,242.77 0.12 92,450.01 

0.10 

STATIE':~,TREET. 

Uso - COMPOSITE AS-OF DATE : 31AUU03 
ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GH/Ls 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

9128272M3 UNITED STATES TREAS NTS 3 .375 15JAN07 INFLATION INDEXED 
HIG7 347,826 .00 98 .099009 341,213.86 108.359400 376,902.17 0 .08 35,688 .31 

0 .07 
9128273T7 UNITED STATES TREAS NTS 3.625 15JANOB INFLATION INDEXED 

HIG7 1,421,300.00 108.004219 1,535,063.96 110.156300 1,565,651.49 0 .35 30p587 .53 
0 .27 

9128275G3 UNITED STATES TREAS NTS 5.500 15MAY09 
NIG7 -1,800,000.00 109.826132 -1,976,870.38 109.683600 -1,974,304.80 -0 .44 2,565 .58 

0 .34 

9128276R8 UNITED STATES TREAS NTS 3.500 15JAM11 INFLATION INDEXED HT 
HIG7 1,266,528 .00 110.296440 1,396,935 .30 110.265620 1,396,544.95 0 .31 -390 .35 

0 .24 

9128277F3 UNITED STATES TREAS NTS 3.500 15NOV06 
NIG? 91000,000.00 102.3"745 -9,211,207 .05 102.679000 -9,241,110.00 -2.05 -29,902 .95 

1.60 

9128277LO UNITED STATES TREAS NTS 4.875 15FEB12 
NIG7 IpOOO,OOO.Oo 103.933063 -1,039,330.63 104.074300 -1,040,743.00 -0.23 -1,412 .37 

0 .18 
MIG7 2, 000, wo . 00 103.441862 1,034,418 .61 105.203200 1,052,032.00 0.23 17,613 .39 

0 .00 -4,912 .02 11,289.00 16,201 .02 

912828AC4 UNITED STATES TREAS NTS 4.375 15MAY07 00003 
NIG7 1,000,000.00 104.854546 -1,048,545 .46 105.203200 -1,052,032.00 -0.23 -3,486 .54 

0.18 
912828AT7 UNITED STATES TREAS NTS 3.000 15FEBOB 

HIG7 250,000 .00 99.815680 249,539 .20 99.972000 247,430.00 0.05 -2,109 .20 
0.04 

912828BA7 UNITED STATES TREAS NTS 3.625 15MAY13 
NIG7 4,300,000 .00 94.424827 -4,060,267 .56 94.062600 -4,044,691.80 -0.90 15,575 .76 

0.70 

NIHC NO NAME ON RECORD PAGE : 158 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE WT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

912828BG4 UNITED STATES TREAS NTS 3.250 15AUG08 
NIF7 660,000 .00 99.226741 654,896 .49 99.125000 654,225.00 0 .15 -671 .49 

0 .11 

-12,154,3" .00 -12,124,153 .66 -12,060,095.99 -2 .67 64,057 .67 
2 .09 

US TREASURY TREASURY STRIPS 

922833KK5 UNITED STATES TRES SC STRP INT 15NOV16 STRIPPED INT PHT GENERIC TINT 
NIG7 500,000 .00 48.942528 244,712 .64 49.650300 248,251.50 0.06 3,538 .86 

0.04 

912833KZ2 UNITED STATES TRES S~ STRP INT 15NAY20 STRIPPED INT PNT 
NIG7 4,500,000 .00 38.332555 - 1,724,964 .98 39.296800 1,768,356.00 0.39 43,391 .02 

0.31 

912833PA2 UNITED STATE TREAS SEC STRIPPE 6.750 15AUG26 313 
NIG7 2,300,000 .00 26.172743 601,973 .09 27.095000 623,165.00 0.14 21,211 .91 

0.11 

7,3OOtOOO .O0 2,571,650 .71 2,639,792.50 0.59 68,141.79 
-.- 

0. " 

-1,656,906 .00 -5,603,810 .4; -5,382,359.15 -1 .19 221,451.26 
0.93 



71 . 
7 ~jTATE STREE! 

7 

NIHC NO NAME ON RECORD PAGE : 160 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION 

OPTIONS 

OPTIONS WRITTEN - CALLS 

1.000000 US flfl,,R0hhAR 
USZ3 99X110326 U S TREAS BONDS FUTURES NOV03 110 CALL 
NIG7 -3.000 1 .333567 -4,000 .70 

-3,000.00 

-3.000 -4,000.70 
-3,000.00 

-3.000 -4,000.70 
7111A 000.00 

-3.000 -4,000 .70 
-3,000.00 

EXCHANGE RATE 

OTATF '-,Tl?-FFT 

NIHC NO NAME ON RECORD PAGE : 159 
USD - COMPOSITE - AS-OF DATE : 31AUGO3 

ACCOUNT POSITION APPRAISAL 

ASSET ID ASSET DESCRIPTION RATE MATURITY DATE NXT PRICE 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS 
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS 

698299AE4 PANAMA REP 8 .250 22APROB NT 
NIG7 750,000.00 100 .790000 755,925.00 111 .750000 838,125.00 0.19 82t2OO.OO 

0 .15 

836205AG9 SOUTH AFRICA REP 7 .375 25APRI2 NT 
NIG7 250,000.00 117 .500000 293,750.00 109 .500000 273,750.00 0 .06 -20,000.00 

0.05 

910860AH1 UNITED MEXICAN STS MTN 7 .500 14JAN12 TRANCHE TR 00008 
NIG7 500,000.00 104 .300000 521,500.00 109 .400000 547,000.00 0 .12 25,500.00 

0.09 

91086QAJ7 UNITED MEXICAN STS MTN 8 .000 24SEP22 TRANCHE TR 00009 
NIG7 300pOOO.OO 97 .248000 291,744.00 105 .150000 315,450.00 0.07 23,706.00 

0 .05 
2,847,705.00 2,739,231.76 2,948,607.77 0 .65 209,376.01 

0 .51 
2,847,705.00 2,739,231.76 2,948,607.77 0.65 209,376.01 

"""It . . . ... AIR 
110 016,110.78 92,079,279.76 94,772,709.31 21 .01 2,693,429.55 
162:271,490 .96 16.44 

UNITS LOCAL UNIT COST 
NOTIONAL PAR BASE UNIT COST 

TOTAL COST UNIT PRICE MARKET VALUE 
TOTAL COST UNIT PRICE MARKET VALUE % FUND 

UNREAL GN/LS 
UNREAL GN/LS 

1 .234375 -3,703 .13 
0.00 

297.57 

-3,703 .13 
0.00 

297.57 

-3,703 .13 
0 00 

297.57 

-3,703 .13 
0.00 

297.57 



USD - COMPOSITE - AS-OF DATE : 31AUG03 
ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION 

UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE UNREAL GN/LS 
NOTIONAL PAR BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GNAS 

OPTIONS 

OPTIONS WRITTEN - PUTS 

USM00hLAR 

TV 99XID4980 U S TREAS NOTES 10YR FUTURE NOV03 106 PUT 
NIG7 -5 .000 1 .022286 -5,111.43 

-5,000.00 

-5 .000 -5,111.43 
-5,000.00 

-5 . -5,111.43 
;-5.000.00 

-5 .000 -5tlll.43 
-5,000.00 

C' 'STATE-t-TUET 

P0uj0"Sjt&6AjG 

LL 99XO57428 LIBOR FUTURES 
NIG7 

5.00 598,462.50 

625,000.00 

LL 99XO70355 LIBOR FUTURES 
MIG7 

30 .00 3,592,525.00 

3,750,000 .00 

LL 99XO71510 LIBOR FUTURES 
NIG7 

5 .00 601,375.00 

625,000 .00 

FSS 99XO82293 LIBOR FUTURES 
NIG7 

6 .00 722,537.50 

750,000.00 

46 00 5,514,900 .00 
5,750,000 :00 

U§.00hL4R M 1111 ff 11 

'314 T E 3 TUE T 

I 

EXCHANGE RATE 1.000000 

0.781250 -3,906.25 
0 .00 

1,205 .18 

-3,906.25 
0.00 

1,205 .18 

-3,906.25 1,205 .18 
ff"n" ..... 01.100 "MR ... It" 
-3,906.25 

0.00 
1,205.18 

NIHC 
USD 

TICKER ASSET ID ASSET DESCRIPTION 
CONTRACTS LOCAL NOTIONAL 

NOTIONAL PAR COST/PROCEEDS 

FUTURES LONG 

NO NAME ON RECORD PAGE : 162 
- COMPOSITE - AS-OF DATE : 31AUG03 

FUTURES CONTRACTS ACCOUNT POSITION APPRAISAL 

EXPIRATION DATE 
CURRENT CURRENT CURRENT ACCUM PRIOR ACCUN MARGIN 
PRICE NOTIONAL VALUE GAINAOSS GAIN/LOSS VARIATION % FUND 

FUTURES 

EXCHANGE RATE 0.632211 

DEC04 20041215 
95.220000 

595pl25.00 -3 337 .50 -587.50 -2 750.00 
5:279 .09 -927.25 -4:351 .84 0.00 

SEP04 20040915 
95.400000 

3p577,500.00 -15 025 .00 2 225 .00 -17 250.00 
23:765 .80 3:511 .72 -27:277-52 0.00 

JUN04 20040616 
95 .630000 

597,687.50 -3,687 .50 -3,500.00 -187 .50 
5,832 .70 -5,524.05 -308 .65 0.00 

MAR05 20050315 
95 .110000 

713,325.00 -9,212 .50 -6 212.50 -3 0 0.00 
-14,571 .88 -9 :805 .19 -4 :7606 .69 0.00 

5,483,637.50 -31 262 .50 
- 

075.00 -23,187.50 
49 :449 .47 -112 :744 .77 -36,704.70 0.00 

EXCHANGE RATE 1 .000000 



NIHC NO NAME ON RECORD PAGE : 163 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

FUTURES CONTRACTS ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION EXPIRATION DATE 
CONTRACTS LOCAL NOTIONAL CURRENT CURRENT CURRENT ACCUM PRIOR ACCUM MARGIN 

NOTIONAL PAR COST/PROCEEDS PRICE NOTIONAL VALUE GAIN/LOSS GAIN/LOSS VARIATION % FUND 

ED 28099M938 EURODOLLAR FUTURES SEP04 20040913 
NIF7 

3.00 731,919.65 97 .610000 
732,075.00 155.35 605.35 -450.00 

750,000.00 0.00 

ED 28099N938 EURODOLLAR FUTURES SEP04 20040913 
NIG7 

1 .00 243,187.50 97 .610000 
244,025.00 837.50 987.50 -150.00 

250,000.00 0.00 

ED 28099N946 EURODLLAR FUTURES DEC04 20041213 
NIF7 

43.00 10,443,081.32 97 .120000 
10,440,400.00 -2,681.32 2,693.68 -5,375.00 

10,750,000.00 0.00 

ED 28099M953 EURODOLLAR FUTURES JUN05 20050613 
NIG7 

33.00 7,993,375.00 96 .250000 
7,94Op625.00 -52,750.00 -49pO37.50 -3,712.50 

8,250,000.00 0.00 

ED 28099N961 EURODOLLAR FUTURES SEP05 20050919 
NIG7 

17.00 4,107,412.50 95.920000 
4,076,600.00 -30,812.50 -29,325.00 -1,487.50 

4,250,000.00 0 .00 

ED 28099X977 EURODOLLAR FUTURES SEP06 20060918 
NIF7 

1.00 237,028.56 94.960000 
237,400.00 372.44 433.94 -62.50 

250,000.00 0 .00 

ED 28099X985 EURODOLLAR FUTURES MAR07 20070319 
NIF7 

1.00 235,966.09 94.580000 
236,450.00 483 .91 533.91 -50.00 

250,000.00 0.00 

~JATE:~,TREEI 

NIHC NO NAME ON RECORD PAGE : 164 
USO - COMPOSITE - AS-OF DATE : 31AUG03 

FUTURES CONTRACTS ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION EXPIRATION DATE 
CONTRACTS LOCAL NOTIONAL CURRENT CURRENT CURRENT ACCUN PRIOR ACCUN MARGIN 

NOTIONAL PAR COST/PROCEEDS PRICE NOTIONAL VALUE GAINAOSS GAIN/LOSS VARIATION % FUND 

ED 298991951 EURODOLLAR FUTURES JUN07 20070618 
NIF7 

3.00 706,732.15 94.415000 
708,112.50 1,380.35 1,530 .35 -150.00 

750,000.00 0.00 

us 94499X967 U S TREAS BONDS FUTURES DEC 03 20031219 
NIF7 

9.00 949,462.02 106.000000 
954,000.00 4,537 .98 6,506 .73 -1,968 .75 

900,000.00 0.00 

us 94699T980 U S TREAS BONDS FUTURES SEP03 20030919 
NIF7 

24.00 2,847,195.58 107.406250 
2,577,750.00 -269,445 .58 -264,945 .58 -4,500.00 

2,400,000.00 0.00 

TV 99XO91849 U S TREAS NOTES lOYR FUTURES DEC03 20031219 
NIG7 

128.00 14,133,007.77 109.718750 
14,044,000.00 -89,007 .77 -67,007 .77 -22,000.00 

12,800,000.00 0 .00 

FV 99XlO4519 U S TREAS NOTES 5YR FUTURES DEC03 20031219 
NIG? 

32.00 3,503,000.00 109.859375 
3,515,500.00 12,500.00 l8p500.OO -6,000.00 

3,200,000.00 0 .00 

295.00 ",131,368.14 45,706,937.50 -424,430 .64 -378,524 .39 -45,906.25 
44,800,000.00 0.00 



USD - COMPOSITE - AS-OF DATE : 31AUG03 
FUTURES CONTRACTS ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION EXPIRATION DATE 
CONTRACTS LOCAL NOTIONAL CURRENT CURRENT CURRENT ACCUM PRIOR ACCUM MARGIN 

NOTIONAL PAR COST/PROCEEDS PRICE NOTIONAL VALUE GAIN/LOSS GAIN/LOSS VARIATION % FUND 

FUTURES 

FUTURES SHORT 

EXCHANGE RATE 2.000000 US,,D%hAR 

ED 03999A948 EURODOLLAR FUTURES MAROS 20080317 
NIF7 

-1 .00 -233,600.00 94.040000 
-235,100.00 -1,500.00 

-250,000.00 

ED 28099B959 EURODOLLAR FUTURES SEP07 20070917 
NIF7 

-3.00 -713,421.41 94 .270000 
-707,025.00 6,396 .41 

-750,000.00 

ED 28099X951 EURODOLLAR FUTURES SEP03 20030915 
NIF7 

-9.00 -2,225,255 .19 98 .847500 
_2,224,068.75 1,186 .44 

-2,250,000.00 

-1,525.00 25.00 
0.00 

I p 286.44 0.00 
0 .00 

F ATE SrREET 

CTATE STREET 

figOJURRENCY 
to " 111111fill loll 

99X070777 EURIBOR FUT (PINCO 97.25) DEC 03 97 .25 PUT 20031215 
NIG7 

-12 .00 -4,800.00 0.000000 
0.00 4 00 

-3,000,000 .00 5;26'9:92 

0.00 0 00 
0:00 

-12 .00 -4,800.00 0.00 4 0 00 
-3,000,000 .00 5:23609 :92 

EXCHANGE RATE 0.9108301 

0 00 4 
0:00 5:26'9 :9'2 0.00 

0 00 
0 

00 
0 
00 

0:00 0:00 0:00 
0.00 4 00.00 
0.00 5 :8269 .92 0.00 

6,2" .41 150.00 
0 .00 

NIHC NO NAME ON RECORD PAGE : 166 
USD - COMPOSITE - AS-OF DATE : 31AUG03 

FUTURES CONTRACTS ACCOUNT POSITION APPRAISAL 

TICKER ASSET ID ASSET DESCRIPTION EXPIRATION DATE 
CONTRACTS LOCAL NOTIONAL CURRENT CURRENT CURRENT ACCUN PRIOR ACCUN MARGIN 

NOTIONAL PAR COST/PROCEEDS PRICE NOTIONAL VALUE GAIN/LOSS GAIN/LOSS VARIATION % FUND 

ED 298991928 EURODOLLAR FUTURES DEC07 20071217 
NIF7 

-2.00 -475,608 .91 94.240000 
-470,700.00 4,908.91 4,833.91 75.00 

-500,000 .00 0.00 

SRC 36399Y926 INTEREST RATE SWAP IOYR FTRS SEP03 20030915 
NIG7 

-12 .00 -1,423,875.00 107.937500 
_1,295,250.00 128,625 .00 126,375.00 2,250.00 

-1,200,000 .00 0.00 

FV 94699S990 U S TREAS NOTES 5YR FUTURES SEP03 20030919 
NIF7 

-8 .00 -889,096.32 111.484375 
-891,875.00 -2,778 .68 -3,,903.68 1,125.00 

-800,000.00 0.00 

TV 94699T956 U S TREAS NOTES 10YR FUTURES SEP03 20030919 
NIF7 

-12 .00 -1,330,550 .70 111 .531250 
1,33gp375.00 -7p824.30 -10,074.30 2,250.00 

-1,200,000.00 0.00 

us 94699T980 U S TREAS BONDS FUTURES SEP03 20030919 
NIG7 

-8.00 -914,375 .00 107 .406250 
-859,250.00 55p125.00 53,625 .00 1,500.00 

-800PO00.00 0.00 

-55.00 -8,205,782 .53 -8,021,643 .75 184,138.78 176,763 .78 7,375.00 
-7,750,000.00 0.00 



NIHC NO NAME ON RECORD PAGE : I 
USD - COMPOSITE - AS-OF DATE : 31ALIG03 

ACCOUNT POSITION APPRAISAL 
CURRENCY SU14NARY 

LOCAL) UNITS TOTAL COST MARKET VALUE % CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS 
BASE) ORIGINAL FACE TOTAL COST MARKET VALUE % FUND UNREAL SEC GN/LS UNREAL CURR GNAS TOTAL UNREAL GN/LS 

NOTIONAL PAR 

AUSTRALIAN DOLLAR EXCHANGE RATE 1 .544998 

CASH 

4,505-87 4,505 .87 4,505.87 0.22 
2,989 .39 2,916 .42 0.00 -72 .97 

164,124.88 

164,052 .91 

EQUITIES 

237,756 .000 1,720,734 .49 
949,620 .56 

TOTALS FOR AUSTRALIAN DOLLAR 

242,261 .87 1,725,240 .36 
952,609.95 

2,090,880.36 99.78 

1,353,322.37 0.23 

2,095,386.23 100.00 

2,356 .238.79 0.23 

370,245.87 

403,701.81 

370,145.87 

403,628.84 

370,145.87 

239p576 .93 

370pI45.87 

239,576 .93 

'-STATE '~SITREET, 

IIHC NO NAME ON RECORD PAGE : 2 
iso - COMPOSITE - AS-OF DATE : 31AUG03 

ACCOUNT POSITION APPRAISAL 
CURRENCY SUMMARY 

LOCAL) UNITS TOTAL COST MARKET VALUE % CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS 
BASE) ORIGINAL FACE TOTAL COST MARKET VALUE % FUND UNREAL SEC GM/LS UNREAL CURR GN/LS TOTAL UNREAL GN/LS 

NOTIONAL PAR 

CANADIAN DOLLAR EXCHANGE RATE 1 .387150 

:ASH 

6,350.94 6,350.94 6,350 .94 0 .17 0.00 0.00 

4,586 .64 4,578.40 0 .00 0.00 -8.24 -8.24 

EQUITIES 

236,600.000 3,260,976 .52 
2,164,534 .80 

rOTALS FOR CANADIAN DOLLAR 

242,950 .94 3,267,327 .46 
2,169,121 .44 

3,679,102.00 99 .83 418,125.48 

2,652,274.09 0." 301,427.73 

3,685,452.94 100 .00 418,125.48 

2,656,852 .49 0 .46 30lp427.73 

TATW- ,TP FFT 

0.00 

0.00 

0.00 

-72 .97 

418,125.48 
186,311.56 487,739.29 

418,125 .48 
186,303.32 487,731 .05 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

INVESTMENT ACTIVITY 0000 
TOTAL 
TOTAL 

CASH AND EQUIVALENTS 

CASH CURRENCY 
AUSTRALIAN DOLLAR ONTERNAL 
0176953) 
MARGIN ACTIVITY 0000 
GOLDMAN IM - GBP (INTERNAL ZGGOLDM) 
INVESTMENT ACTIVITY 2.112600 
MARGIN ACTIVITY 0000 
GOLDMAN SACHS EUR INITIAL MARGIN 
(INTERNAL XGLDEUR) 
INVESTMENT ACTIVITY 11,565 30D 
MARGINACTIVITY 0000 
JP MORGAN AUD (INTERNAL MSDASDK) 
INVESTMENT ACTIVITY 0000 
MARGIN ACTIVITY 0000 
JP MORGAN ORT PO MARGIN (INTERNAL 
XJPMGBP) 
INVESTMENT ACTIVITY 11 .508560 
MARGIN ACTIVITY 0000 
JP MORGAN CAD (INTERNAL KJLASDL) 
INVESTMENT ACTIVITY 294,710620 
MARGINACTIVITY 0 ODO 
MORGAN(Jl P)& CO IN JAPANESE 
YEN MARGIN (INTERNAL MORGJPY) 
INVESTMENT ACTIVITY 0 ODO 
MARGIN ACTIVITY 0000 
MORGAN(J P)& CO INC UNITED 
STATES DOLLAR MARGIN (INTERNAL 
MORGUSO) 
INVESTMENT ACTIVITY 710,486920 
MARGIN ACTIVITY 0000 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
FROMOI-SEP-02TO 28-FEB-03 
SECURITY TRANSACTION SUMMARY 
PREPARED DATE 09 APA-03 Deutsche Bank 
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BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 1201127714 
FROMOI-SEP-02TO 28-FEB-03 
SECURITY TRANSACTION SUMMARY Deutsche Bank El PREPARED DATE 09-APR-03 
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I 

0000 (20445) (20445 

(20445) (20445 
(20445) (20445) 

0 ODO (25,00891) (25,00691) 

3,34796 (10,950 000) (16,93735) 17.18498 24763 
0000 55,24947 55.24947 

11,44875 (23.SU 100) (23,40160) 23,50692 10532 
0 0130 98,84789 98,84789 

(49,ODO 870) (33,04430) 31,4118 10 (1,55820) 
0000 12,85833 12,85633 

17,9W 58 (148,242 990) (236,118 15) 240,29702 4,17887 
0000 (170,86166) (170.86166) 

189,15709 (130,468 360) (113,01113) 82,25215 (75898) 
0000 115,577 16 115,57716 

(3,119,474 ODO) (25,85571) 25,811 45 (4426) 
0000 (38.67862) (38,67862) 

710,48592 (1914.173 510) (19417351) 194,17351 000 
0 ODD 110,13907 110,13907 

SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

CASH AND EQUIVALENTS continued 
US DOLLAR (INTERNAL 0184941) 
MARGIN ACTIVITY 0000 0 ODO (15000000) (150,00000 

TOTAL CASH CURRENCY 932,34730 (612,541 75) 622 .83586 to= it 

CURRENCY DERIVATIVES 
90 DAY EURO FUT EXPIRES 13SEP2004 
(INTERNAL 01099DC60) 
MARGIN ACTIVITY 0000 0ow (5,08218) IS,= 18) 
90 DAY EUROS FUTR EXP 15SEP03 
(INTERNAL 01099DR26) 
MARGIN ACTIVITY 0000 0000 (4,65718) (4,65718) 
90DAY EURO$ EXP 13DEC04 (INTERNAL 
01099137BI) 
MARGIN ACTIVITY 0 001) 0 ODD (4,02 18) (4,63218) 
90DAY EUROS FLIT EXP 13JUNDS 
(INTERNAL 5329MWI) 
MARGINACTIVITY 0 ODO 0000 (3,92109) (392109) 
90DAY EURO$ FLIT EXP 16DEC02 
(INTERNAL 01099DK18) 
INVESTMENT ACTIVITY 0000 2 ODO 000 D 00 
MARGINAC,nviTY 0000 0000 (75827) (75827) 
90DAY EUROS FUT EXP 16SEP02 
(INTERNAL 01099DCF6) 
INVESTMENT ACTIVITY 0000 

11 
000 0 OD 

000 MARGIN ACTIVITY 0000 0000 37269 37269 
90DAY EUROS FUT EXP 31MARDS 
(INTERNAL 532MBA6) 
MARGIN ACTIVITY 0 ODO 0000 (3,3119 68) (331968) 
90DAY EUROS FUTR EXP 14JUN04 
(INTERNAL 01099D4X6) 
MARGIN ACTIVITY 0 DDO 0000 (5,58218) (5 .5a2 18) 
90DAY EUROS FUTR EXP 19DEC2006 
(INTERNAL S329MV5) 
MASGINACTIVITY 0000 0000 (3,394 6B) (3,39468) 
90DAY EUROS FUTR EXP 19SEP2005 
(INTERNAL 532999RX9) 
MARGIN ACTIVITY 0000 0000 (3,61968) (3,61968) 



BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
FROMOI-SEP-02TO 28-FEB-03 
SECURITY TRANSACnON SUMMARY 
PREPARED DATE 09-APR-03 Deutsche Bank El 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

CASH AND EQUIVALENTS continued 
90DAY EURO% FUT EXP ISDEC03 
(INTERNAL 01099D6E6) 
MARGIN ACTIVITY 0000 0000 25,14837 25,14837 
SECURITY TRANSFERS 17000 (17000) 000 000 
90DAY EURO% FUT EXP ISJUN03 
(INTERNAL 01099DR50) 
MARGINACTIVITY 0 ODO 0000 (3,11968) (3.11968) 
90DAY EURODOLLAR EXP 21MAR05 
(INTERNAL 532999REI) 
MARGINACTIVITY 0000 0 DOO (4,19468) (4,19468) 
EURO$ SEP02 FUT PUT STRIKE 96 50 
EXP 16SEP02 (INTERNAL 25399Z9UG02) 
CORPORATE ACTIONS 0000 0000 000 000 
INVESTMENT ACTIVITY 0000 8000 6,16704 6.16704 12,33408 
EURODOLLAR FUT EXP I SMAR04 (INTERNAL 

""'9DZ'2'nVrTY MARGINA 0000 0000 65,88775 65,88775 
SECURITY TRANSFERS 31 000 0000 000 000 

TOTAL CURRENCY DERIVATIVES 6.16704 55,27437 61,44141 
EOUIVALEN'TS 
ANZ DELAWARE I CIP DISC 27MAY2003 
(CUSIPOOISISST7) 
INVESTMENT ACTIVITY 300.000 ODO 299,08250 0000 000 000 
DANSKE CORPORA CIP DISC OBAPR2003 
(CUSIP 23636KR84) 
INVESTMENT ACTIVITY 1,300,000 000 1,295,886 22 (1,300,000 000) (1,295,886 22) 1,295,886 22 000 
DANSKE CORPORA CIP DISC ISAPR2003 
(CUSIP 23636KRF8) 
INVESTMENT ACTIVITY 1,400,000 000 1,395,&-,3 78 0000 000 000 
DANSKE CORPORA CIP DISC 19MAR2003 
(CUSIP 23636KOK8) 
INVESTMENT ACTIVITY 3,500,000 000 3,465,333 54 (3.500.DDO 000) (3.485.333 54) 3,485,333 54 000 
HBOS TREAS SVC CIP DISC 07APR2DO3 
(CUSIP 40410TR73) 
INVESTMENT ACTIVITY 1,000,000 ODO 996,60558 0000 000 000 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 12012T714 
FROM 01 SEP 02 TO 28-FEB-03 
SECURITY TRANSACTION SUMMARY 
PREPARED DATE 09 APR-03 Deutsche Bank 21 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

CASH AND EQUIVALENTS continued 
HBOS TREAS SVC CIP DISC 07MAR2003 
(CUSIP40410TO74) 
INVESTMENT ACTIVITY 3,000,DD0 OOD 2,989,615 00 (3,000,000 ODO) (2.989,615 00) 2,989,615 00 000 
HBOS TREAS SVC CIP DISC 24APR2003 
(CUSIP40410TROl) 
INVESTMENT ACTIVITY 2,800,000 000 2,790,912 (2 .000 .000 000) (1,993 .508 89) 1,993,508 89 000 
LLOYDS TSB BAN CIP DISC 22APR2003 
(CUSIP 53943SRN9) 
INVESTMENT ACTIVITY 3,100,000 000 309031250 0000 000 0 OD 
ROYAL BANK OF CIP DISC 29APR2003 
(CUSIP 78009SRV9) 
INVESTMENT ACTIVITY 1,200,000 000 1,197,490 00 0000 0 Do 000 
ROYAL BK SCOTL CIP DISC 14APR2003 
(CUSIP 78009SRE7) 
INVESTMENT ACTIVITY 1,300 000 000 1,297,607 64 0000 000 000 
ROYAL BK SCOTL CIP DISC 28FEB2003 
(CUSIP 78009SPU3) 
INVESTMENT ACTIVITY 1,100.000 000 1 .096,277 42 (1 .100,000 000) (1,096.277 42) 1 .096,277 42 000 
SVENSKA HANDEL CIP DISC 07MAR2003 
(CUSIP 8695BU072) 
INVESTMENT ACTIVITY 3,000 .000 ODO 2,998,057 50 (3,000,I)DO 000) (2,996.057 50) 2.996,057 50 000 
SVENSKA MANDEL CIP DISC 09APR2003 
(CUSIP 86958UR97) 
INVESTMENT ACTIVITY 600,000000 598,18667 0000 000 0 OD 
SINEDBANK FOREN CIP DISC 08APR2003 
(CUSIP870119SR89) 
INVESTMENT ACTIVITY 2,300,000 000 2,294,648 00 0000 000 000 
TREASURY BILL DISCOUNT OSMAY2003 
(CUSIP 91 2795ML2) 
INVESTMENT ACTIVITY 310,000000 3D9,176 73 0000 0 OD 000 
SECURITY TRANSFERS 310,000000 (310,000 000) 000 000 
TREASURY BILL DISCOUNT 13FEB2003 
(CUSIP 911279SLYS) 
INVESTMENT ACTIVITY 135,000000 134.66026 0000 0 OD 000 
SECURITY TRANSFERS 135,ODO 000 (1 35.ODO 000) 000 000 
REDEMPTIONS 0 0130 (135.000 000) (134,660 26) 134,66026 000 



SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BCOKVALUE PROCEEDS LOSS 

EQUITIES 
COMMON STOCK 

4 KIDS ENTIAT INC COM (CUSIP 
350865101) 
INVESTMENT ACTIVITY 18,100000 
A T & T CORP COM STK (CUSIP 
001957109) 
CORPORATE ACTIONS 0000 
INVESTMENT ACTIVITY 28,300000 
ABBOTT LAB COM NPV (CUSIP 002824100) 
INVESTMENT ACTIVITY 0000 
ABN-AMRO HLOGS COM STK (CUSIP 
N003OP459) 
INVESTMENT ACTIVITY 13,500 ODO 
ACCENTURE COM USDO OOOOZ?5 (CUSIP 
G115DGIII) 
INVESTMENT ACTIVITY 7,900000 
ACCOR COM STK EUR3.0 (CUSIP 
F00189120) 
INVESTMENT ACTIVITY 0000 
ACCREDO HEALTH INC COM (CUSIP 
OD437VI04) 
CORPORATE ACTIONS 4,300000 
INVESTMENT ACTIVITY 6,ODO 000 
SECURITY TRANSFERS 300000 
ACOM CO JPY50 (CUSIP JODIOSIOS) 
INVESTMENT ACTIVITY 0000 
ACTIVISION INC CMN STK NPV (CUSIP 
004930202) 
INVESTMENT ACTIVITY 16.300000 
ADAPTEC INC COM USDO 001 (CUSIP 
00651FIOS) 
INVESTMENT ACTIVITY 53,300000 
ADECCO SA SPONSORED AOR (CUSIP 
008754105) 
INVESTMENT ACTIVITY 14,700000 
ADIDAS-SALOMON AG DEMS (CUSIP 
DOD6681102) 
INVESTMENT ACTIVITY 0000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOQKVALUE PROCEEDS LOSS 

CASH AND EQUIVALENTS continued 
UBS FINANCE CIP DISC 09APR2003 
(CUSIP 90262DR98) 
INVESTMENT ACTIVITY 4 .ODD,ODO OW 3,987,91111 (3.800,000 000) (3,788.515 56) 3,788,515 55 0 DO 
USS FINANCE C/P DISC 13MAR2OD3 
(CUSIP90262DODO) 
INVESTMENT ACTIVITY 1,900,DDO ODO 1,897,16319 (1,900,000 000) (1,897,16319) 1 .897,163 19 000 
US TREAS BILL DISCOUNT 14NOV2002 (CUStp9l2795LK5) 

INVESTMENT ACTIVITY 0 DDO 0 ODD 75644 75644 
REDEMPTIONS 0000 (190,000 000) (189,243 56) 189,24356 000 
US TREAS BILL DISCOUNT 20FEB2D03 
(CUSIP 91 2795LZ2) 
INVESTMENT ACTIVITY 220,000 ODD 219,70164 0000 10.281 43 1028143 
SECURITY TRANSFERS 220 .000000 (22O.ODO ODD) (9 ga3 07) 000 000 
REDEMPTIONS 0000 (220,000 000) (209 .718 57) 209,71857 000 
US TRFAS BILL DISCOUNT 29NOV2OD2 
(CUSIP 912795LMI) 
INVESTMENT ACTIVITY 135,000000 134,55237 0000 99,14389 99,14389 
SECURITY TRANSFERS 135,000000 (135,000 000) (18,38001) 000 000 
REDEMPTIONS 0000 (305,000 ODD) (205,&% 11) 205.85611 000 
US TREAS BILL DISCOUNT DUE 15MAY2OD3 
(CUSIP 912795MMO) 
INVESTMENT ACTIVITY 220000000 219,40868 0000 000 000 
SECURITY TRANSFERS 220,ODO 000 (220,ODO 000) 000 000 

TOTAL EQUIVALENTS 32,726,422 75 (20,310,198 90) 20,M,017 58 t10,181 78 

POOLED SHORT TERM 
OB INSTITUTIONAL (INTERNAL OODODD611 1) 
INVESTMENT ACTIVITY 98,115,165 630 98.115.165 63 (97,463,353 790) (97,463,353 79) 97 .463,353 79 000 
DEUTSCHE BK INST LIQUID ASSETS 
FD ZLAF) (INTERNAL 9401226) 
INV STMENTACTIVITY 20.852,617 60) 20A52,617 60 (22,670,847 660) (22,670,647 66) 22,670,84786 000 

TOTAL POOLED SHORT TERM 118,957,783 23 (120,134,20145) 120,134,20145 _ODD 
TOTAL CASH AND EQUIVALENTS 152.626.553 28 (141,050,775 06) 141,20,6,330 26 181,91828 
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406,08778 (27,400 000) (5",884 98) 628,57438 6368940 

(28,300 DOO) (394 .219 00) 000 000 
394,21900 0000 0 Do 000 

(1 7,400 DOO) (B37,592 71) 728,74638 (108,846 33) 

195,71620 0 ODD 000 000 

129,84124 0000 000 000 

(2,9D) 000) (120,300 30) 89.15714 (31,14315) 

0000 000 0 OD 
153.90570 (1,000000) (34,52220) 52,60045 18,07825 

0000 000 000 

(3,ODO 000) (234 .005 20) 102,91111 (131 .094 09) 

248,33897 000-0 000 000 

31803363 0000 000 000 

135.009 21 (3.200000) (36,49679) 28,80713 (7,68965) 

(2700000) (162,942 79) 192.74374 29,800 95 



SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
ADVANTEST (ISIN JP3122400009) 
INVESTMENT ACTIVITY 
ADVENT SOFTWARE IN COM STK NPV 
(CUSIP 007974108) 
INVESTMENT ACTIVITY 
AEGON NV EURO 12 (ISIN NLOOD0301760) 
INVESTMENT ACTIVITY 
AEGON NV NLG5 (AMERICAN REGO) 
(CUSIP 007924103) 
CORPORATE ACTIONS 
INVESTMENT ACTIVITY 
AEON CO LTD COM STK (ISIN JP338&20DD02) 
INVESTMENT ACTIVITY 
AEROPOSTALE INC COM USDO 01 
(CUSIP 0071165108) 
INVESTMENT ACTIVITY 
AFFILIATED COMPUTE CLASS 'A' 
COM STK (CUSIP 008190100) 
INVESTMENT ACTIVITY 
AFFILIATED MGRS COM STK NPV 
(CUSIP 008252108) 
INVESTMENT ACTIVITY 
AGILENT TECH INC COM STK USDO 01 
(CUSIP 00846UIOI) 
INVESTMENT ACTIVITY 
AGL RESOURCES INC COM STK USOS 
(CUSIP 001204106) 
INVESTMENT ACTIVITY 
AIFUL CORPORATION COM STOCK 
(ISIN JP3105040DO14) 
INVESTMENT ACTIVITY 
AIR LIOUIDE (ISIN FROO00120073) 
INVESTMENT ACTIVITY 
AIR PROT CHEM COM (CUSIP 009158106) 
INVESTMENT ACTIVITY 

0000 (2.000000) (148,772 12) 90,12514 (58.W 98) 

1,400 ODD 19,87382 (25,600 000) (671,274 84) 259,351 14 (411,923 70) 

35 .500 000 379,99806 0000 000 000 

837 ODD 0000 000 000 
0000 (2.300 000) (53.71249) 33,06045 (20,65204) 

1,000000 24.17651 0000 000 000 

2,400000 38.652 03 0000 000 000 

0 ODO (3,200000) (152.032 00) 132,131 69 (19,90031) 

5,900000 325,18082 0000 000 000 

0000 (16.000 000) (419,584 31) 229,74075 (189.643 56) 

3.600000 80.82100 0000 000 000 

800 ODO 39,30872 (550000) (48,72076) 21,54613 (27.17463) 

0000 (300000) (37,14501) 39,25990 2,11489 

0000 (2,300000) (79.66050) 94,21668 14,55616 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

UNITS 
GAIN OR 

COST UNITS BOOK VALUE PROCEEDS LOSS 

EOUTTIES continued 
ALCAN ALUM COM NPV (CUSIP 013716105) 
INVESTMENT ACTIVITY 4.500 000 118,44000 0 ODO 000 000 
ALCOA INC COMMON STOCK (CUSIP 
013817101) 
INVESTMENT ACTIVITY 0000 (1 1,3DO 000) (355,938 18) 258,41318 C97.525 00) 
ALDERWOODS GROUP INC COM (CUSIP 
014383103) 
INVESTMENT ACTIVITY 3,700000 16.89347 (39 .SDO 000) (318 .763 75) 198,71305 (120.050 70) 
ALEXION PHARM COM NPV (CUSIP 
015milog) 
INVESTMENT ACTIVITY 0000 (11,300 000) (225,359 45) 158 .1 D4 83 (67 .25462) 
ALLIANCE GAMING CORP COM STK 
USDO 10 (CUSIP O1859PGO9) 
INVESTMENT ACTIVITY 7.100000 106,69869 (7 .100 ODO) (108,896 69) 114 .23200 7= 31 
ALLIED IRISH BANKS (SEDOL 4020684) 
INVESTMENT ACTIVITY 0 DOO (25 .276 000) (268,143 76) 329 .71060 61,58704 
ALLOY ONLINE INC COM STK (CUSIP 
019mlos) 
INVESTMENT ACTIVITY 0000 (22,600 000) (242,5D6 44) 265,26438 22,77792 
ALPHARMA CL'A' (CUSIP 020813101) 
INVESTMENT ACTIVITY 45,500 ODD 572,15630 (29 .200 000) (461 .751 17) 39462168 (87,12951) 
ALSTROM EURS (ISIN FROO00120198) 
INVESTMENT ACTIVITY 0000 (56,228 000) (1,028,776 03) 239,31888 (789,457 15) 
ALTERA COM NPV (CUSIP 021441 100) 
INVESTMENT ACTIVITY 11 .800000 144,24910 0000 000 000 
ALUMINA LTD - IN SPECIE COM 
STK ~?SIP 09659=4) 
con 

RATE 
ACTIONS 30,500000 (30,500 000) 000 000 

AMADEUS GLOB TRAVE COM STK BER 
A EUR 0 01 (ISIN ESO1109169013) 
INVESTMENT ACTIVITY 40,000000 168,98477 0000 000 000 
AMBAC COM (CUSIP 023139108) 
INVESTMENT ACTIVITY 0000 (1,200000) (71,23497) 67.21845 (4,01652) 
AMER BLDG MAINTNCE COM NPV (CUSIP 
OD0957100) 
INVESTMENT ACTIVITY 33,200000 493 .49619 0000 0 DO 000 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
AMER EXPRESS COM STK USDO 60 
(CUSIP 026816109) 
INVESTMENT ACTIVITY 5.700000 196,70700 (17.600 ODD) (677,987 31) 638.50615 (39,4-81 16) 
AMER WOODMARK COM STK NPV (CUSIP 
030506109) 
INVESTMENT ACTIVITY 3.200000 110.59308 (3,200 ODD) (110,593 08) 111,13373 540 65 
AMERICAN ITALIAN COM STK USDO 01 
(CUSIP 027070101) 
INVESTMENT ACTIVITY 0000 (900000) (37 .46016) 30.61812 (6,68204) 
AMERICA" MED SYS HLOGS INC COM 
STK (CUSIP 02744MI08) 
INVESTMENT ACTIVITY 0000 (20,100 000) (339 .0112 92) 326.62410 (12,45882) 
AMFRIGROUP CORP COM STK NPV 
(CUSIP 03073TI 02) 
INVESTMENT ACTIVITY 500000 15,31133 0000 0 00 0 DO 
AMERISTAR CASINOS INC . COM STK 
(CUSIP030700101) 
INVESTMENT ACTIVITY 13,700000 176,25404 (13,700 000) (176.254 04) 198,52875 22,27471 
AMERSNAM PLC ORD SP (ISIN GBOD02747532) 
INVESTMENT ACTIVITY 0000 (12,000 000) (82,552 65) 105,81355 23,26090 
AMERUS GROUP CO COM STK (CUSIP 
03072MI08) 
INVESTMENT ACTIVITY 17,200000 480,61286 (17 .200 DIXI) (480,612 86) 530,33151 49,71865 
AMGEN CORP COM NPV (CUSIP 031162100) 
INVESTMENT ACTIVITY 13.600000 614,39502 0000 000 000 
AMLI RESIDENTIAL COM STK USDO 01 
(CUSIP 001735109) 
INVESTMENT ACTIVITY 24,S00000 518.05033 (5 .700000) (127,250 78) 122,44012 (4,81068) 
AMVESCAP PLC (CUSIP G4917NI06) 
INVESTMENT ACTIVITY 17,0D0 000 113,36066 (5 .500000) (64,45367) 35.23645 (29 .21722) 
ANALOG DEVICES INC (CUSIP 032654105) 
INVESTMENT ACTIVITY 0 DDO (7,700000) (321,612 76) 2119,786 79 (11 l .a25 97) 
ANDRX GROUP COM STK USDO 001 
(CUSIP 034553107) 
INVESTMENT ACTIVITY 14,100 ODO 193,81360 0000 0 00 0 DO 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
ANHEUSER BUSCH (CUSIP W5229103) 
INVESTMENT ACTIVITY 4,900 000 23287299 0000 000 000 
ANNALY MORTGAGE MANAGEMENT COM 
(CUSIP 035710409) 
INVESTMENT ACTIVITY 0000 (14 .400 000) (187,0210 98) 255,60904 68,57806 
ANTHEM INC COM USDO 01 (CUSIP 
03674BI04) 
INVESTMENT ACTIVITY 2 .500000 149,03000 (1 .700000) (97,424 a5) 107.081 64 9.65679 
APACHE CORP COM STK USDI 25 
(CUSIP 037411 105) 
INVESTMENT ACTIVITY 5,100000 269,58101 (900000) (51,10253) 56,14930 5.04677 
APHTON CORP COM NPV (CUSIP 03759PI01) 
INVESTMENT ACTIVITY 500000 1,50540 (32 .300 000) (370.299 16) 145,85271 (224.446 45) 
APPLIED FILMS CORP COM USDO 01 
(CUSIP 038197109) 
INVESTMENT ACTIVITY 15,500000 296,0115 13 0 ODO 0 DO 000 
APPLIED IMAGING COM USDO.001 
(CUSIP03520GI06) 
INVESTMENT ACTIVITY 0000 (a5,800 000) (300,350 94) 144,17957 (156,171 37) 
APPLIED MATERIAL (CUSIP 038=105) 
INVESTMENT ACTIVfrY 6,100000 80.45229 0000 000 0 OD 
APPLIED MICROCIRCUITS CORP COM 
(CUSIP 03822WI09) 
INVESTMENT ACTIVITY 5 .300 DOD 24 .721 115 0000 000 000 
APPLIED SIGNAL TEC (CUSIP 039237103) 
INVESTMENT ACTIVITY 103 .700000 1,047,758 42 (64,100 000) (787.639 02) W.557 33 158.91831 
AOUILA INC COM STK (CUSIP 03540PI02) 
INVESTMENT ACTIVITY 196,500000 70257972 (196,500 000) (702.579 72) 3112.62577 (319.953 95) 
ARCELOR COM STK NPV (CUSIP L0218TI01) 
INVESTMENT ACTIVITY 0 DDO (25,400 000) (301,419 16) 317,56559 16.14643 
ARCHER DANIELS MID (CUSIP 039483102) 
INVESTMENT ACTIVITY 27,600000 335,71817 0000 000 000 
ARGOSY GAMING CO COM (CUSIP 040228100) 

INVESTMENT ACTIVITY 5,700000 96.71424 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
ARTHROCARE CORP COM (CUSIP 043136100) 
INVESTMENT ACTIVITY 0000 (49,100 000) (895,212 34) 493,06863 (402,143 71) 
ARVINMERITOR INC COM STK USDI 
(CUSIP043353101) 
INVESTMENT ACTIVITY 0000 (800 ODO) (19,02188) 13,75158 (5,27030) 
ASMIL HOLDING NV COM STK EUR 02 
(CUSIP N07059160) 
INVESTMENT ACTIVITY 0000 (3.200 DDO) (11,92603) 28,02558 16,09953 
ASSA ABLOY SEKI SER B (ISIH 
SEOD00255648) 
INVESTMENT ACTIVITY 3,500000 4290944 0000 000 000 
ASSICURAZIONI GEN (SIN ITODDD062072) 
INVESTMENT ACTIVITY 0000 (6,200000) (195,454 52) 122,365S2 (73,08900) 
ASTEC INDUSTRIES COM STK USDO 20 
(CUSIP 0462241 01) 
INVESTMENT ACTIVITY 0000 (15,900 000) (150,234 92) 173,45254 23,21762 
ASTRAZENECA GROUP ORD USDO.25 
(CUSIP G0593MI07) 
INVESTMENT ACTIVITY (200 ODO) (87,32203) (1,500000) (43,142 aS) 51,58771 8,44486 
ASTRAZENECA ORD USOO .25 (SEDOL 
5659902) 
INVESTMENT ACTIVITY 200 ODO S .lD4 80 (7,300000) (235,245 34) 246.30765 11,06231 
ASTRAZENECA PLC ADR(REPR I ORD 
USDO.25) (CUSIP OMS3108) 
INVESTMENT ACTIVITY 0000 (1,100000) (41,15310) 38,05784 (3,09526) 
ATAT CORP COM STK USD (CUSIP 
001857505) 
CORPORATE ACTIONS 5 .660 ODD 147,43791 0000 000 000 
INVESTMENT ACTIVITY 19 .140000 415,87256 0000 0 00 0 00 
ATLNTC COAST AIRLS COM STK USDO 02 
(CUSIP 049396105) 
INVESTMENT ACTIVITY 0000 (36,000 ODO) (SM.697 66) 352,03962 (233,658 04) 
ATMI INC COM STK USDO.01 (CUSIP 
OD207RI01) 
INVESTMENT ACTIVITY 0000 (12100000) (376,310 36) 246,24802 (130,062 34) 
ATMOS ENERGY CP COM NPV (CUSIP 
049560105) 
INVESTMENT ACTIVITY 4,400 000 1 DO.596 22 (900 ODO) (19,00202) 19,88527 88325 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
AURORA FOODS COM (CUSIP 051649106) 
INVESTMENT ACTIVITY 0 ODO (11 14 ODO) 3305 3305 
SECURITY TRANSFERS 114 ODO 0000 0 DO 000 
AUST&NZD BANK GRP (CUSIP 009504137) 
INVESTMENT ACTIVITY 0000 (6,D00 000) (50,08271) 58,12840 8,04569 
AUTOZONE INC COM USDO 01 (CUSIP 
053332102) 
INVESTMENT ACTIVITY 0 ODO (2 .700000) (181,588 22) 198 .67702 17,08880 
AVENTIS ADR REPRE I A SHARE 
(CUSIPOSM1106) 
INVESTMENT ACTIVITY 3 6DD 000 164.52412 (500000) (33,56615) 28,194 15 (5,37200) 
AVERY DENNISON (CUSIP 053611109) 
INVESTMENT ACTIVITY 1,600000 93.03296 (4,400 ODD) (245,352 56) 269 .75983 24,40727 
AVISTA CORP COM NPV (CUSIP 0637913107) 
INVESTMENT ACTIVITY 17,500000 187.79676 (8,700000) (117,970 09) 98,05521 (19.91488) 
AXA ADS-EACH REP 112 SH FRF60 
(CUSIP OSM6107) 
INVESTMENT ACTIVITY 0000 (2,600000) (73,071 03) 36,90744 (36,16359) 
AXA COM STK EUR2.29 (CUSIP PD6106102) 
INVESTMENT ACTIVITY 9,0W ODD 123,03327 0 ODD 000 0 DO 
BAE SYSTEMS PLC ORD GBP2 50 
(CUSIPG14896180) 
INVESTMENT ACTIVITY 178,300 ODO 398,36911 0000 000 000 
BALL CORP COM (CUSIPOSS498106) 
INVESTMENT ACTIVITY 200000 10,06000 0000 0 00 000 
BANCA INTENSA SPA COM STK EUR 
0 52 (CUSIP T170ON109) 
INVESTMENT ACTIVITY 0000 (174,000 000) (425,361 79) 277,71084 (147,6W95) 
BANK OF AMER CRP COM USDO 01 
(CUSIP 06D505104) 
INVESTMENT ACTIVITY 0 ODD (13,500 000) (813,669 23) 930.00261 116,33338 
BANK ONE CORP COM (CUSIP 06423A103) 
INVESTMENT ACTIVITY 6,700000 250,33679 0000 0 00 000 
BANKATILANTIC BANCORP CIL A (CUSIP 
0659D8501) 
INVESTMENT ACTIVITY 9,400000 82 .37219 0000 000 0 00 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
BARCLAYS ORD GBPO 2S (CUSIP 
G08036124) 
CORPORATE ACTIONS 694000 0000 000 000 
INVESTMENT ACTIVITY 51,000000 350,52396 0000 098 098 
BAUSCH &LOMB COM (CUSIP 071707103) 
INVESTMENT ACTIVITY 8,300 ODO 260,46141 (8.300000) (260,48141) 26061214 15073 
BAXTER INTL COM COM STK (CUSIP 
071813109) 
INVESTMENT ACTIVITY 9,000 ODO 254,28420 (17.600 000) (690,494 69) 543,23762 (147,257 07) 
BCD BILBAO VIZCAYA ARGENTA EURO 52 (CUSIP 

E12190182) 
INVESTMENT ACTIVITY 11 .900000 115.13630 0 ODO 000 000 
BEAR STEARNS COS COM USD1 (INTERNAL 
0739D2108) 
INVESTMENT ACTIVITY 0 ODD (11,3DO 000) (a2,256 91) 78,29768 (3,95923) 
BEBE STORES INC COM (CUSIP 07SS71109) 
INVESTMENT ACTIVITY 1,600000 21,20000 (4,2DO DDO) (55,99960) 45,88072 (1011888) 
BED BATH & BEYOND COM US 0 01 
(CUSIP 075896100) 
INVESTMENT ACTIVITY 9,600000 319,70993 (3,200000) (91 .41024) 107,86875 1646851 
BELDEN INC COM STK USDO 01 (CUSIP 
077459105) 
INVESTMENT ACTIVITY 17,600000 231,86240 0000 000 000 
BELLSOUTH CORP (CUSIP 0798613102) 
INVESTMENT ACTIVITY 0000 (13,200 000) (479,216 26) 297,95119 (181,265 07) 
BERRY PETROLEUM CLASS'A'COM 
USDO 01 (CUSIP 0115789105) 
INVESTMENT ACTIVITY 43,500 ODO 70342033 (9.000 ODO) (133,743 99) 148,16881 14,42482 
BG GROUP ORD GBPO 10 (CUSIP 
G1245ZI08) 
INVESTMENT ACTIVITY 18.900 ODO 75,81553 0000 000 000 
BHP BILLITON (CUSIP 018193120) 
INVESTMENT ACTIVITY 0000 (21 8 DDO) (85215) 1 .14014 28799 
BHP BILLITON LTD REPS 2 ORD 
SHS (CUSIP OMNI DO) 
INVESTMENT ACTIVITY 0 ODO (2.300 ODO) (22,33839) 22,85970 521 31 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EOUMES continued 
SHP STEEL COM STK (ISIN AU00110DOBS1.0) 
INVESTMENT ACTIVITY 0000 (11,773 ODO) (5945) 18,26120 18,20175 
BILLITON ORD USDO 60 (ISIN GBOO00566504) 
INVESTMENT ACTIVITY 0 ODO (43,700 000) (203,205 95) 221,53023 18,32428 
BISYS GROUP COM US 0 02 (CUSIP 
055472104) 
INVESTMENT ACTIVITY 1,600000 31 .105 56 (9 .000000) (194.525 42) 160,44445 (34,08097) 
BK NOVA SCOTIA COM (ISIN CA0641491075) 
INVESTMENT ACTIVITY 0000 (4,800000) (11207465) 160,79311 48,71846 
BK OF IRELAND ORD STK EURO 64(ELIMINATION 
(SEDOL 3070732) 
INVESTMENT ACTIVITY 0 ODO (5 .1100000) (41 .91572) 54,3D9 25 12,39353 
BLACK & DECKER CDR (CUSIP 091797100) 
INVESTMENT AC77VITY 200 ODD 8,42400 (5,700000) (309.426 26) 201 .382 03 (108,064 23) 
BNP PARIBAS COM STK EUR2 (CUSIP 
F10580238) 
INVESTMENT ACTIVITY 17,000 ODD 680,511 is 0 ODO 000 000 
BOB EVANS FARM COM COM STK USDO 01 
(CUSIP096761101) 
INVESTMENT ACTIVITY I6,3D0 000 3a3.sa5 04 0 ODD 000 000 
BOC GROUP (ISIN GB00010811206) 
INVESTMENT ACTIVITY 500 DDO 7 .22753 (7.900 DDO) (115,1156 92) 106,92414 IS= 78) 
BOEING COM (CUSIP 097023105) 
INVESTMENT ACTIVITY 7,900000 254,73400 (2.4DO DDO) (85,64481) 87,45661 1,81 t 80 
BOMBARDIER INC CLS'B'SUS-VTG 
NPV (INTERNAL 097TS1200) 
INVESTMENT ACTIVITY 0000 (25,ODO 000) (1108,1165 75) 80,79985 (28,055 DO) 
BOMBARDIER INC COM STK (ISIN 
CA09T7SI2007) 
INVESTMENT ACTIVITY 0 ODO (3,500000) (21,79606) 10,72290 (11,07318) 
SECURITY TRANSFERS 0 DOO 0000 000 0 OD 
BOOTS CO ORD (ISIN G80001 1 1441 1) 
CORPORATE ACTIONS 0 ODO (40,000 ODD) (337,540 38) 000 000 
INVESTMENT ACTIVITY 0000 (1 6.0D0 ODO) (135.136 16) 1",738 98 9,602 a2 
BOOTS GROUP GBP25 (CUSIP G12517101) 
CORPORATE ACTIONS 40,000 000 337,84038 0 ODD 000 0 OD 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
CANON INC (CUSIP J05124144) 
INVESTMENT ACTIVITY 2.000000 75 .39399 (2.DD0 000) (60 .26328) 76,82748 16 .56420 
CAP GEMINI SOGETI EURS (GIN 
FROD00125328) 
INVESTMENT ACTIVITY 0000 (7,700000) (755,13150) 100,42452 (654 .706 98) 
CAREER EDUCATION C COM USDO 01 
(CUSIP 141665109) 
INVESTMENT ACTIVITY 0000 (7,6DO 000) (269 .858 53) 341,85084 71 .99231 
CEC ENTERTAINMENT INC COM USDO 10 
(CUSIP 125137109) 
INVESTMENT ACTIVITY 4,100000 101,59759 (4.100000) (101,597 59) 112.13161 10 .53402 
CELGENE CORP COM USDO 01 (CUSIP 
151020104) 
INVESTMENT ACTIVITY 0000 (9,200000) (195,217 61) 201 .50060 6 .28299 
CELL GENESYS INC COM STK (CUSIP 
ISM1104) 
INVESTMENT ACTIVITY 25.200000 273,15595 0 DOD 000 000 
CELL THERAPEUTICS COM NPV (CUSIP 
150934107) 
INVESTMENT ACTIVITY 0 ODD (20,000 000) (417,802 39) 127.595 D4 (290.207 35) 
CENTENE CORP DEL COM (CUSIP 
15135BI01) 
INVESTMENT ACTIVITY 600000 18,02414 0000 000 000 
CENTRICA GBPO OSSSSS PSIN GB0006734388) 
INVESTMENT ACTIVITY 0000 (10,0DO 000) (32,59629) 27,40067 (5 .19562) 
CENTURYTEL INC COM USDI (CUSIP 
156700106) 
INVESTMENT ACTIVITY 200000 5,02000 0000 000 000 
CHARLES RFV LABS INTL INC COM 
STK (CUSIP 159854107) 
INVESTMENT ACTIVITY 0000 (20,200 000) (480,723 88) 629,91170 149 .187 112 
CHARTER ONE FINL COM (CUSIP 
160903100) 
CORPORATE ACTIONS 5a5 ODD 0000 000 000 
CHEUNG KONG HLDGS COM STK HKD 5 
(CUSIP Y13213106) 
INVESTMENT ACTIVITY 0 ODD (19000000) (212,686 18) 131,53102 (81,15516) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
BORG WARNER INC COM STK USDO 01 
(CUSIP 099724106) 
INVESTMENT ACTIVITY 0 ODD (4,500000) (255,061 48) 253231 38 (1,83010) 
BORLAND SOFTWARE COM STK (CUSIP 
099849101) 
INVESTMENT ACTIVITY 34500000 474,48129 0000 000 000 
BOSTON COMMNS GRP COM USDO .01 
(CUSIP 

I 
DD5112105) 

INVESTMENT ACTIVITY 0000 (20,300 000) (154,360 06) 201 64220 47,18214 
BOSTON SCIENTIFIC COM STK USDO 01 
(CUSIP 

1 
01137107) 

INVESTMENT ACTIVITY 3,600 DDID 151 .04700 0000 000 000 
BOWATER COM USDI 0 (CUSIP 1021 BL31 00) 
INVESTMENT ACTIVITY 7,200000 290,25576 0000 0 DO 000 
BP PLC ADR(CNV INTO 6 ORD) (CUSIP 
055622104) 
INVESTMENT ACTIVITY 9.000000 357.03000 0 DDD 0 DO 000 
BRIDGFORD FOODS CP COM US I (CUSIP 105763103) 

INVESTMENT ACTIVITY 7.800 ODO 79,38337 (4,SD0 000) (58,7D9 56) 39,97131 (18,73825) 
BRITISH AIRWAYS COM STK GBP25 
(ISIN GBD00129OS75) 
INVESTMENT ACTIVITY 0000 (14,900 000) (36.08370) 28,22040 (9 .86330) 
BROCADE COMM SYS INC COM STK 
(CUSIP 111621108) 
INVESTMENT ACTIVITY 107.500 ODD 656,26833 (1 07,SW 000) (556,268 33) 477,23306 (79,03527) 
BUCA INC USDO 01 (CUSIP 1IT769109) 
INVESTMENT ACTIVITY 0000 (16,700 000) (176,BW 47) 115 .535 BO (81,27067) 
CACI INTL INC'A'COM USDO 10 
(CUSIP 127190304) 
INVESTMENT ACTIVITY 14,700 DDO 526,043 a2 0000 0 DO 000 
CAMECO CORPORATION COM STK NPV 
(CUSIP 1133211.108) 
INVESTMENT ACTIVITY 1,500000 28,20099 (23,01DO 000) (556,6T7 85) 389,90532 (166,772 53) 
CANDIES INC COMMON STOCK (CUSIP 
137409108) 
INVESTMENT ACTIVITY 38,200000 48,03430 (38,200 000) (48,03430) 33,84984 (14 .18446) 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
CLARINS COM STK EURS 0 (ISIN 
FROODO130M) 
INVESTMENT ACTWITY 0000 (7,429000) (479,041 70) 230,73371 (248,307 99) 
CLEAR CHANNEL COMM COM (CUSIP 
184502102) 
INVESTMENT ACTIVITY 1 .200 ODO 43,63129 0000 0 DO 000 
CMS ENERGY CORP (CUSIP 125896100) 
INVESTMENT ACTIVITY 53,600 ODO 464,01169 (53,600 000) (464,01169) 335.39464 (12861705) 
CNA SURETY COM STK (CUSIP 12612LIOS) 
INVESTMENT ACTIVITY 8,800000 10969000 (34,900 000) (473,395 S8) 361 .96766 (111 .427 92) 
COCA-COLA CO COM (CUSIP 191216100) 
INVESTMENT ACTIVITY 0000 (7 000 000) (418 .571 30) 327,09664 (91 .47466) 
COCA-COLA FEMSA SA ADS-FACH 
REPR 10 SER*L*COMgCUSIP 191241108) 
INVESTMEN 0 DOO (1,500000) (27,01460) 28.76913 1 .75453 
COLONIAL BANCGROUP COM STK USD2.50 
(CUSIP 195493309) 
INVESTMENT ACTIVITY 21,800 ODD 258 .05664 0000 000 000 
COLUMBIA SPORTSWR COM STOCK 
(CUSIP INS16106) 
INVESTMENT ACTIVITY 3,000 ODD 107 .43000 (6.9w 000) (117,016 48) 314,81681 197 .80033 
COMCAST CORP CLASS'A'COM STK 
USDI gCUSIP 2003ONIOI) 
CORP RATE ACTIONS 9 .155000 246,78109 0 ODO 000 000 
INVESTMENT ACTIVITY 18 .145050 452 .1" 37 (0050) 122 122 
COMERICA COM STK USO$5 (CUSIP 
200340107) 
INVESTMENT ACTIVITY 8,300 DDO 355,94218 0 ODO 000 0 00 
COMM FIRST BANKSHS COM US 0 01 
(CUSIP 2039D21 01) 
INVESTMENT ACTIVITY 22,100000 576,29719 0000 000 000 
COMMUNITY HEALTH SYS INC NEWCO 
COM STK (CUSIP 203668108) 
INVESTMENT ACTIVITY 500 ODD 11,80500 (7,300000) (172 .255 65) 143,84619 (28,40946) 
COMPASS GROUP COM STK (CUSIP 
G23296182) 
INVESTMENT ACTIVITY 0000 (23,200 000) (15490740) 100,67975 (54,22765) 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
FROM 01-SEP-02 TO 28-FEB-03 
SECURITY TRANSACTION SUMMARY 
PREPARED DATE 09-APR-03 Deutsche Bank 0 

PAGE 217 

SECURITY TRANSACTION SUMMARY 
_ACOUIRED~ DISPOSED 

UNITS 
GAIN OR 

-COST UNITS -BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
CHEVRON CORP COM (CUSIP 166764100) 
INVESTMENT ACTIVITY 0000 (3,400000) (279,980 28) 226,581 17 (53.39911) 
CHICAGO MERCANTIL COM STK USDO 01 
(CUSIP 167760107) 
INVESTMENT ACTIVITY SOO 000 17,50000 (500 ODO) (1 7,500 00) 24,69525 7.19525 
CHINA MOBILE HK ADR REP 20 ORD 
HKDO 10 (CUSIP 1694IM109) 
INVESTMENT ACTIVITY 12,500000 169,18625 (5,300000) (13242386) 66,64529 (65,57857) 
CHINA MOBILE HKDO 10 (ISIN H K0941 OOM9) 
INVESTMENT ACTIVITY 0 ODO (151,000 000) (710.766 59) 357,03585 (3S3,730 74) 
CHIOUTTA BRANDS COM (INTERNAL 
5124525) 
INVESTMENT ACTIVITY 5,400 ODO 63 .54785 (12,200 000) (189,297 91) 13523298 (54,06493) 
SECURITY TRANSFERS 0 ODO (25,100 000) (389,457 18) 000 000 
CHIGUITA BRANDS COM STK USD 
0.01 (CUSIP 17OD32809) 
INVESTMENT ACTIVITY 0000 (3,800000) (58 .96164) 34 .95552 (24,00612) 
SECURITY TRANSFERS 25 .100000 389,45718 0000 000 000 
CHUBS CORP COM (CUSIP 171232101) 
INVESTMENT ACTIVITY 2 .000 ODO 103,04660 0 ODO 000 0 OD 
CHUSU ELECTRIC PWR PSIN JP3526600006) 
INVESTMENT ACTIVITY 0000 (8,500000) (1 a2 .Tr7 44) 148,6n 38 (34.13806) 
CHUGAI PHARM . (INTERNAL J06930101) 
CORPORATE ACTIONS 0 ODO (2,502000) (39,240 D9) 60,07182 20,831 73 
INVESTMENT ACTIVITY 0 ODO (8.000000) (125 .467 94) 74 .78658 (50,68138) 
CHURCH A DWIGHT COM NPV (CUSIP 
171340102) 
INVESTMENT ACTIVITY 3,000000 115.561 50 (3,DDO 000) (a5,561 50) 93,91548 8,35398 
CIA VALE DO RIO ADR EACH REPR 
250 PFIF SMS (CUSIP 204412100) 
INVESTMENT ACTIVITY 0 ODO (6,000000) (140,217 07) 148,73671 a .Sig 64 
CINERGY CORP COM STK USDO 01 
(CUSIP 172474108) 
INVESTMENT ACTIVITY 15,000000 "7,108 50 (15.000 O-DO) (447,106 SO) 491,52618 44,41968 
CITIGROUP INC CON STK USDO 01 
(CUSIP I r2w1ol) 
INVESTMENT ACTIVITY 0 ODD (13,300 000) (383,343 07) 456,30274 72,95967 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
COMPUTR SCIENC COM (CUSIP 205363104) 
INVESTMENT ACTIVITY 16,100000 458,65501 (5,500000) (156,683 39) 167,56234 10,87895 
CONCORD EFS COM USDO 33 113 
(CUSIP 20619710S) 
INVESTMENT AC17VITY 0000 (6 .300000) (104,952 33) 91,79503 (13,15730) 
CONOCOPHILLIPS COM STK (CUSIP 
2082SC104) 
INVESTMENT ACTIVITY 4,000000 195,15000 0000 000 0 00 
CONSTELLATION BRANDS COM STK 
NPV gCUSIP 21036PI" 
INVE TMENTACTNI I9,5w 000 483,91785 0000 000 000 
CONSTELLATION ENERGY GROUP NPV 
(CUSIP 2103711 DO) 
INVESTMENT ACTIVITY 0000 (1 2.3DO DDO) (3443,022 69) 299,89510 (46,12659) 
COORS ADOLPH COM STK (CUSIP 
217016104) 
INVESTMENT ACTIVITY 0 ODO (2.100000) (117,867 62) 134,03896 16.17134 
COPART INC COM STK NPV (CUSIP 
217204106) 
INVESTMENT ACTIVITY 0000 (73,100 000) (475,811 18) 903,40785 427.S9667 
COSTAR GROUP INC COM (CUSIP 
2216ON109) 
INVESTMENT ACTIVITY 0000 (9,500000) (212,682 02) 196,56808 (16,11394) 
COVENTRY HEALTHCAR COM STK USDO 01 
(CUSIP 222862104) 
INVESTMENT ACTIVITY 1 .100 DOD 38.22235 (1,100000) (38,22235) 31,09138 (7.13097) 
CREDIT SUISSE COM STK CHF3 (CUSIP 
H369813419) 
INVESTMENT ACTIVITY 7.870 DDO 160.59967 0000 000 0 OD 
CREE INC COM STIK USDO 005 (CUSIP 
2254471011~ 
INVESTMENT ACTIVITY 0000 (16,200 000) (345."7 78) 281,21158 (64,23620) 
C R H PLC EUR 32 (GBP LISTING) 
(ISIN IE00018270411) 
INVESTMENT ACTIVITY 2,000000 29,48957 0000 000 000 
SECURITY TRANSFERS 0000 (2.0G0 DDO) (29,48957) 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
C R H PLC EURO 32 (CUSIP G25508105) 
INVESTMENT ACTIVITY 1,900 ODD 27 .7a2 14 (7,800000) (114.861 32) 112,35296 (2SO836) 
SECURITY TRANSFERS 2,00D 000 29,48957 0000 000 000 
CROSS COUNTRY INC COM STK USDO 0001 
(CUSIP 22748PI05) 
INVESTMENT ACTIVITY 12,800000 172,92503 (12,800 000) (172,925 03) 135.20524 (37,71979) 
CRUCELL NV SPON ADR (CUSIP 228769105) 
INVESTMENT ACTIVITY 61600000 207,41654 (1 .400000) (4,64335) 2,67055 (1,97280) 
CRYOLIFE INC COM US 0 01 (CUSIP 
228903100) 
INVESTMENT ACTIVITY 0 ODD (32 .500 DDO) (449,886 92) 173,4139 25 (276,397 67) 
CYBERONICS INC COM STK USDO 01 
(CUSIP 232SIP102) 
INVESTMENT ACTIVITY 8,800000 147,99448 (8 .8oo 000) (147.99448) 163,45393 15 .45945 
CYMER INC COM USDO 001 (CUSIP 
232572107) 
INVESTMENT ACTIVITY 10,200000 3D9,568 94 0000 000 000 
CYPRESS SEMICONDUC (CUSIP 2328061109) 
INVESTMENT ACTIVITY 2,400000 20,02494 0000 0 00 0 00 
CYTYC CORP COM USDO 01 (CUSIP 
232MG103) 
INVESTMENT AC11VITY 0000 (1 O,OOD 000) (113,790 44) 95.06302 (18,72742) 
DAIMLERCHRYSLER AG ORD NPV(REGD) 
(ISIN DE0007100000) 
INVESTMENT ACTIVITY 0 ODO (7.200 DOO) (342,462 26) 244.56461 (97,89767) 
DANAHER CORP COM STK USDO 01 
(CUSIP 23SS51102) 
INVESTMENT ACTIVITY 0000 (4,9DO 000) (320,279 43) 290,98997 (29,28946) 
DASSAULT SYSTEMS COM STK FRFS 
(ISIN FROD00130650) 
INVESTMENT ACTIVITY 9,600 OOD 193,00494 (3,100000) (76,88867) 84,29017 7,40150 
DEIS GROUP HLOG LTD AOR (INTERNAL 
EDBSGR2) 
CORPORATE ACTIONS 0000 (100,000 ODO) (524,550 00) 000 000 
DEIS GROUP HLOGS LTD SPONS ADR 
144A (CUSIP 23304Y209) 
CORPORATE ACTIONS 100,000 ODO 524.55000 0000 000 0 OD 



SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS --LOSS 

EQUITIES continued 
DEAN FOODS INC COM STK USDO 01 
(CUSIP 242370104) 
INVESTMENT ACTIVITY 0000 
DELHAIZE LE-LION (CUSIP 833432129) 
INVESTMENT ACTIVITY 0000 
DELL COMPUTER COM COM STK USDI 
(CUSIP 247021109) 
INVESTMENT ACTIVITY 19,300000 
DELPHI FINL GRP CLASS'A'CONI 
USDO 01 ~CUSIP 247131105) 

1 NT ACTIVITY 0 ODO 
DENWAY MOTORS HKDO 10 (ISIN 
HKMWDO9524) 
INVESTMENT ACTIVITY 0000 
DEPFA BANK PLC COM STK EURt 
(CUSIP G27230104) 
INVESTMENT ACTIVITY 0 ODO 
DEUTSCHE BOERSE COM STK NPV 
(CUSIP 13188243119) 
INVESTMENT ACTIVITY 4,500 ODO 
DEUTSCHE TELEKOM COM STK NPV 
(ISIN DED005557508) 
INVESTMENT ACTIVITY 28,000000 
DEVEL DIVERSIFIED COM NPV (CUSIP 
251591103) 
INVESTMENT ACTIVITY 0 ODO 
DEXLA COM STK EURNPV (CUSIP 
83357R218) 
INVESTMENT ACTIVITY 0000 
DEXLA VVPR STRIP COM STK (SEDOL 
7147654) 
INVESTMENT ACTIVITY 0000 
DIANON SYSTEMS INC COM STK USDO 01 
(CUSIP 2528NI02) 
INVESTMENT ACTIVITY 0 ODO 
DICKS SPORTING GOODS INC COM 
USDO 01 (CUSIP 253393102) 
INVESTMENT ACTIVITY 700000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
DIME CMMUNITY COM STK (INTERNAL 
253MI08) 
INVESTMENT ACTIVITY 
DISNEY (WALT) COM COM STK USDO 01 
(CUSIP 2546117106) 
INVESTMENT ACTIVITY 
DOCUMENTUM INC COM USDO 01 (CUSIP 
256159104) 
INVESTMENT ACTIVITY 
DOLE FOOD COM STK (CUSIP 256605106) 
INVESTMENT ACTIVITY 
DOLLAR TREE STORES COM STK USDO 01 
(CUSfP 256747106) 
INVESTMENT ACTIVITY 
DOMINION RES INC VA NEW COM 
STK NPV (CUSIP 25746UI09) 
INVESTMENT ACTIVITY 
DOW CHEMICAL (CUSIP 260543103) 
INVESTMENT ACTIVITY 
DPAC TECHNOLOGIES CORP COM NPV 
(CUSIP 233269109) 
INVESTMENT ACTIVITY 
DOE COM USDI (CUSIP 23329JI 04) 
INVESTMENT ACTIVITY 
DSP GROUP INC COM STK USDO 01 
(CUSIP 2333213106) 
INVESTMENT ACTIVITY 
DUANE READE HLOGS COM STK USDO 01 
(CUSIP263578106) 
INVESTMENT ACTIVITY 
DYNAMICS RESEARCH COM US 0 10 
(CUSIP 268057106) 
INVESTMENT ACTIVITY 
E-TRADE GROUP INC COM USDD 01 
(CUSIP 269246104) 
INVESTMENT ACTIVITY 

24,100000 478,241 62 0000 000 000 

4.600 000 77,33300 0000 0 DO 000 

30.100000 45911264 (7,700000) (164,490 23) 119,44423 (45,04600) 

3,600 ODO 96,50836 (1 7,B00 ODO) J412,559 17) 527.92543 115,36626 

0000 (2,100000) (50.04795) 47,47221 (2,57574) 

0 ODD (11 .000 000) (S42 .248 119) S33.277 40 (108.971 49) 

0 ODO (20.8W 000) (688,369 68) 611,31604 (77.05364) 

0000 (17.200 ODD) (44 WS 90) 2471392 (20.151 98) 

2,400000 34,66609 (29,800 000) (4W.308 83) 453.18680 52,87797 

28,800000 5D4,385 92 0000 000 000 

0000 (2,700000) (T7,405 20) 41,33341 (38.071 79) 

114,600 ODO 1,384.623 21 (15.100 000) (21 8.5aS 95) 194,59041 (2399544) 

7.90000-0 41 .15337 0000 000 000 
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(1 .200000) (36,67831) 43.34593 6,66762 

(8 .390000) (404,187 61) 142.77881 (261,408 80) 

518,92938 (17,500 000) (468.457 30) 482,37296 13,91568 

(1,600 ODO) (62,51944) 58,42928 (4,09016) 

(400,0DO 000) (103.174 14) 152.2a5 92 49,111 78 

(10,500 000) (649,294 55) 476,45068 (172,843 87) 

171,19415 (1 . 100 ODO) (43.30896) 40,31392 (299504) 

312,95750 0000 000 000 

(10,400 000) (205,822 64) 232,80018 26,9T7 54 

(44.970 ODD) (605 .781 10) 458,80290 (146 .978 20) 

(39,970 000) 39743 39743 

(3.800000) (220,117 39) 177.271 69 (42,84570) 

8,45301 (700 ODO) (8,45301) 14 .40305 5,95004 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
EASTMAN CHEMICAL COM STK USDO 01 
(CUSIP 277432100) 
INVESTMENT ACTIVITY 0000 (6,700000) (299.056 43) 234,69075 (64,36568) 
EDISON INTL COM (CUSIP 281020107) 
INVESTMENT ACTIVITY 0000 (3.200000) (38,80275) 40,89988 2.09713 
EDO CORP COM (CUSIP 281347104) 
INVESTMENT ACTIVITY 11,600000 216,29809 (11 .600 000) (218,298 D9) 193,50469 (24.79340) 
EDWARDS LIFESCI COM STK USDO 01 
(CUSIP 28176EIDS) 
INVESTMENT ACTIVITY 23,900000 611,92348 0000 000 000 
EL PASO CORP COM STK (CUSIP 
283361.109) 
INVESTMENT ACTIVITY 0000 (11,400 000) (372,919 55) 71,75188 (301,167 67) 
ELBIT SYSTEMS LTD ORD NPV (CUSIP 
M376013101) 
INVESTMENT ACTIVITY 8.300 ODD 128,38122 (13,500 000) (242,952 82) 217 .14036 (25,81248) 
ELECTRONIC ARTS COM NPV (CUSIP 
285512109) 
INVESTMENT ACTIVITY 0000 (1,2DO 000) (78.43368) 73 .1 113 89 (524979) 
ELKCORP COM STK US$lI (CUSIP 
287456107) 
INVESTMENT ACTIVITY 13,000000 220,72439 (2,800 ODO) (48,03865) 49,31042 1 .271 T7 
EMBARCADERO COM (CUSIP 29D787100) 
INVESTM ENT ACTIVITY 0000 (4,400000) (82,07521) 24,2110 43 (57,79478) 
EMC CORP MASS COM USDO 01 (CUSIP 
268"8102) 
INVESTMENT ACTIVITY 0 ODO (14,100 DOO) (140.164 71) 101,50837 (38,65634) 
EMCOR GROUP COM STK USDO.10 
(CUSIP 290940100) 
INVESTMENT ACTIVITY 1,200000 6146000 (6,900000) (310,134 10) 339,07498 28,94088 
EMPIRE DIST ELEC COM STK USDI 
(CUSIP 291641108) 
INVESTMENT ACTIVITY 14.300 ODO 234,613 B3 (11,600 000) (224,869 05) 199.73770 (25,131 35) 
ENI COM STK EUR1 (INTERNAL T3643A905) 
INVESTMENT ACTIVITY 8,200000 112,08929 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
ENTERGY CORP COM STK USDS (CUSIP 
29364GI03) 
INVESTMENT ACTIVITY 1,200000 49,72200 0000 000 000 
E ON AG COM STK NPV (CUSIP D95916100) 
INVESTMENT ACTIVITY 0000 (1,900000) (93,42811) 83,86975 (9 .55836) 
EPIO SYS INC COM STK USDO 01 
(CUSIP 26882131019) 
INVESTMENT ACTIVITY 0000 (20,900 000) (332.W3 46) 357,28269 24,67923 
ERICSSON TEL ADR B (CUSIP 2948214DO) 
CORPORATE ACTIONS 0000 (30290) (28.762 000) (11,77714) 000 000 
ERICSSON(LMXTEL ADR 8 SEK 10 
(CUSIP 294821608) 
CORPORATE ACTIONS 2,876000 1 I,T77 14 0000 000 0 DO 
INVESTMENT ACTIVITY 0200 (2.a76 200) (11,77714) 25,45323 13,67609 
ERICSSON(LM)(rEL COM STK SEK 
I -B- (CUSIP W26049119) 
CORPORATE ACTIONS 10 .556000 4,301 89 00D0 000 000 
INVESTMENT ACTIVITY 0000 (10.556 000) (4,30189) 11 .126 a2 6,82443 
ERICSSON(LM)(TEL COM STK SEKI 
(CUSIP W6276V241) 
CORPORATE ACTIONS 10,558000 4,30189 (10,556 000) (4.30189) 000 0 DO 
ESCO TECH COM STK USD 01 (CUSIP 
296315104) 
INVESTMENT ACTTVITY 5~500 000 172,37441 (34,700 000) (933,929 14) 1,188,945 75 255.01661 
ESPIRIT HOLDINGS ORD HKDO 10 
(CUSIP G3122UI03) 
INVESTMENT ACTIVITY 0000 (90,000 000) (67,29415) 158 .17804 9088389 
EBB TECHNOLOGY INC COM (CUSIP 
269151106) 
INVESTMENT ACTIVITY 0000 (41 .200 000) (469,280 36) 29007030 (179.210 06) 
ESSILOR INTL COM STK EUR0 .35 
(ISIN FROOD0121667) 
INVESTMENT ACTIVITY 5,500000 222,44471 (5,400 ODO) (144,921 86) 211,58218 66,66032 
ESTEE LAUDER-CL'A'COM STK USDO 01 
(CUSIPS18439104) 
INVESTMENT ACTIVITY 0000 (6,000000) (162,300 00) 158,76203 13,53797) 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
EVEREST RE GROUP LTD COM STK 
USD 01 (CUSIP G3223RI08) 
INVESTMENT ACTIVITY 3,500 ODD 195 .67901 0000 000 000 
EXPEDTFIS INTL WASH COMMON STOCK (CUSIP 

302130109) 
INVESTMENT ACTIVITY 0000 (10,800 000) (127,010 92) 346,46651 219.45559 
EXXON MOBIL CORP COM STK (CUSIP 
3023113102) 
INVESTMENT ACTIVITY 0000 (4 .700000) (165,325 03) 160,49015 (24,83488) 
FAIR ISAAC & CO COM USDO 01 
(CUSIP 303250104) 
INVESTMENT ACTIVITY 0000 (8 .4DO 000) (253,510 80) 377,03871 123,52791 
FAIRCHILD SEMICONDUCTOR INTL 
CL A COM STK (CUSIP 303726103) 
INVESTMENT ACTIVITY 54,300 ODO WD 814 17 0000 000 000 
FANUC CO (CUSIP J13"0102) 
INVESTMENT ACTIVITY 8,000000 373.74958 0 ODO 000 000 
FBR ASSET INVT CORP COM (CUSIP 
30241E303) 
INVESTMENT ACTIVITY 4,3DO 000 137.73224 (20 .200 000) (559,352 76) 609 .521 16 50,16840 
FED HOME LOAN MTGE (CUSIP 313400301) 
INVESTMENT ACTIVITY 12 .6W 000 722,23020 0 ODO 0 DO 0 00 
FED NATI . MRTG COM (CUSIP 313586109) 
INVESTMENT ACTIVITY 900000 57,79800 (4, 1 DO DOO) (218.387 99) 300 .643 94 82 .25595 
FIRST AMER CORP COM USD1 (CUSIP 
319522307) 
INVESTMENT ACTIVITY 3,300 ODO 68,64000 (3,300000) (6864000) 76,091 95 7,451 95 
FIRST COMM'WTH FIN COM STK USDI 
(CUSIP 319829107) 
INVESTMENT ACTIVITY 9,800 DDO 115.52929 0000 000 000 
FIRST DATA CORP COM STK USD 01 
(CUSIP 319MI04) 
INVESTMENT ACTIVITY 3.700000 125,91100 (1 8.8W DDO) (494,868 20) 538,S2720 41,66100 
FIRST FED CAP CORP COM STOCK 
(CUSIP 319960100) 
INVESTMENT ACTIVITY 0000 (10,300 000) (138,695 46) 20051519 61,81973 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
FIRST NIAGARA FINL COM STK USDO 01 
(CUSIP 335621.1100) 
CORPORATE ACTIONS 0000 (7,500000) (204,735 15) 000 000 
INVESTMENT ACTIVITY 7,500 ODO 204,73515 0 OOD 000 000 
FIRST NIAGARA FINI. GRP INC COM 
STK (CUSIP 33582VIOB) 
CORPORATE ACTIONS 19,401 DDO 204 .73515 0 ODO 000 000 
INVESTMENT ACTIVITY 1 700075 17.00000 (0075) 075 075 
FIRST OAK BROOK BN CLASS'A'COM 
US 2 (CUSIP 335847208) 
INVESTMENT ACTIVITY 5,400 ODO 163,66809 0 ODD 000 000 
FISHER SCIENTIFIC COM NEW (CUSIP 
338032204) 
INVESTMENT ACTIVITY 500 ODO 15,02710 0000 0 OD 0 DO 
FLEET BOSTON FIN CORP (CUSIP 
339030108) 
INVESTMENT ACTIVITY 9.9oo 000 204,8D7 90 0000 0 00 000 
FLEMING COS COM (CUSIP 339130106) 
INVESTMENT ACTIVITY 4,100 ODO 2908396 (31 .600 000) (543,632 59) 140.14298 (403,489 61) 
FLEXTRONICS INTL COM STK USDO 01 
(CUSIP Y2573FI02) 
INVESTMENT ACTIVITY 76.800000 726,64320 0000 000 0 00 
FLOWERS FOODS COM USDO 01 (CUSIP 
3434SO101) 
INVESTMENT ACTIVITY 15.400000 305,43708 (24.200 000) (53453923) 574,86347 40.32424 
FLUSHING FIN CORP COM USDO 01 
(CUSIP 343873105) 
INVESTMENT ACTIVITY 26,500000 4".257 30 0000 0 00 000 
FMC COM USDO I (CUSIP 302491303) 
INVESTMENT AC11VITY 11,100000 198.27879 0000 0 00 000 
FMC TECHNOLOGIES INC COM (CUSIP 
30249U101) 
INVESTMENT ACTIVITY 22,300 ODO 420.76706 0 OOD 000 000 
FOAMEX INTERNATION COM STK (CUSIP 
344123104) 
INVESTMENT ACTIVITY 197.100 ODO 525,37084 (72.600 000) (420,782 39) 176,64037 (244.142 02) 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EGUMES continued 
GENCORP INC (CUSIP 368692100) 
INVESTMENT ACTIVITY 61,800 ODO 451,5" 91 (36,100 000) (437,766 54) 266 .05726 (171,709 28) 
GENESCO INC COM USDI (CUSIP 
37`1532102) 
INVESTMENT ACTIVITY 21,000000 353,211 015 (31,900 000) (6W,545 48) 356,17933 (310,366 15) 
GENES S MICROCHIP INC DEL COM 
(CUSIPli7l84CI03) 
INVESTMENT ACTIVITY 0 DDO (25,000 000) (770,691 51) 297 .12351 (473.%800) 
GEN MOTOR CORP COM (CUSIP 370442105) 
INVESTMENT ACTIVITY 0000 (6,100000) (335.143 87) 218,46492 (116,678 95) 
GENRL MILLS CON (CUSIP 370334104) 
INVESTMENT ACTIVITY 6.300000 236,011 T7 0000 000 000 
GENTA INC COM STK USDO 001 (CUSIP 
37245M207) 
INVESTMENT ACTIVITY 0000 (49,500 000) (642.968 49) 339,77965 (303,188 84) 
GEN[TEX CORP COM USDO OS (CUSIP 
371901109) 
INVESTMENT ACTIVITY 0 ODO (11 .600 ow) (314,145 75) 348,43966 34,29391 
GEORGIA-PACIFC COM (CUSIP 373298108) 
INVESTMENT ACTIVITY 0000 (8,4DO 000) (252,518 06) 88,02765 (168,490 41) 
GILLETTE COM USDI (CUSIP 375766102) 
INVESTMENT ACTIVITY 16,400 ODO 478,30320 0000 000 000 
GLAXOSMITHKLINE COM STK (CUSIP 
G3910JI12) 
CORPORATE ACTIONS 285 DDO 0000 000 000 
INVESTMENT ACTIVITY 0 ODO 0000 056 056 
GLAXOSMITNKLINE PLC SPONS(CNV 
2 ORD 25P) (CUSIP 3T733WI05) 
INVESTMENT ACTIVITY 0000 (800000) (42,W03) 3104706 (11 .30097) 
GLOBAL IMAGING SYSTEMS USD 01 
(CUSIP 37934A100) 
INVESTMENT ACTIVITY 6.600000 122,25312 0000 000 0 OD 
GLOBESPAN VIRATA INC COM STK 
(CUSIP 37957VI 06) 
INVESTMENT ACTIVITY 6,200000 27 .38432 0 ODD 000 000 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT120127714 
FROM 01 -SEP-02 TO 28 FEB-03 
SECURITY TRANSACTION SUMMARY 
PREPARED DATE 09-APR-03 Deutsche Bank El 

PAGE 227 

SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EOUITIES continued 
FORD MOTOR COM STK (CUSIP 345370860) 
INVESTMENT ACTIVITY 24,6DO DOO 212,052 DO (15,200 000) (158,408 99) 136,49188 (21,91711) 
FOREST LABORATORIE COM STK (CUSIP 
34511118106) 
CORPORATE ACTIONS 5,100000 0000 000 000 
INVESTMENT ACTIVITY 12,100000 830,71400 0 GDO 000 000 
FORTIS COM STK EUR NPV (ISIN 
BEODD38011 81) 
INVESTMENT ACTIVITY 0000 (21,000 ODO) (664 .1125 22) 359,04998 (305,T75 24) 
FPL GROUP COM (CUSIP 302571104) 
INVESTMENT ACTIVITY 5,000000 280,50000 0000 000 000 
FRANCE TELECOM EURB (CUSIP F4113C103) 
INVESTMENT ACTIVITY 7,700000 197 .08637 0000 000 000 
FRIEDMAN BILLINGS RAMSEY GROUP 
CL A (CUSIP 358433100) 
INVESTMENT ACTIVITY 45,000000 394,31475 0000 0 00 0 00 
FWI SOFT ABC INC Y50 (INTERNAL 
J15267107) 
INVESTMENT ACTIVITY 0000 (4,000000) (240,889 28) 73,41070 (167,478 58) 
FUJISAWA PHARMA (ISIN JP381360DWS) 
INVESTMENT ACTIVITY 0000 (9,000000) (183,300 00) 192,23205 8 .93205 
FURNITURE BRANDS COM NPV (CUSIP 
360921100) 
INVESTMENT ACTIVITY 23,800 ODO =,072 40 0000 000 000 
GADZOOKS INC COM STK NPV (CUSIP 
362553109) 
INVESTMENT ACTIVITY 0 DDO (25,450 000) (398,1154 59) 113,92943 (284,925 16) 
GENE AG DEM5 (CUSIP D27706106) 
INVESTMENT ACTIVITY 7,900000 322,13696 0 0130 000 0 00 
GEN ELEC CO AMER COM USDO 16 
(CUSIP 369604103) 
INVESTMENT ACTIVITY 10,900000 234 .89500 0 ODD 0 00 0 00 
GEN-PROBE INC COM NPV (CUSIP 
3UNT103) 
INVESTMENT ACTIVITY 0000 (2,666000) 39.55592 39,55592 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
GREATER BAY BANCOR COM NPV (CUSIP 
391648102) 
INVESTMENT ACTIVITY 0 ODO (4,700000) (119,178 98) 9D .571 66 (28.60732) 
GRIFFON CORP COM USDO.25 (CUSIP 
398433102) 
INVESTMENT ACTIVITY 46,600000 615.25751 0000 000 000 
GROUPIE DANONE COM STK EURI (CUSIP 
F112033134) 
INVESTMENT ACTIVITY 100 DOO 12.74784 (1000000) (125,710 08) 129,82453 4,11445 
GROUPE DANONE EUR2 00 (SEDOL 
4070236) 
INVESTMENT ACTIVITY (I DO 000) (12,74784) 0 ODD 000 0 OD 
GTECH CORP (CUSIP 400518106) 
INVESTMENT ACTIVITY 0000 (5.500 DDO) (lD4,87895) 153,88646 4900751 
GUS PLC ORD 25P (ISIN GB0003847042) 
CORPORATE ACTIONS 1,988 ODD 0 ODO 0 00 0 DO 
INVESTMENT ACTIVITY 0 ODO (1 9,400 DDO) (135,217 23) 152,76046 17 .54323 
HAGEMEYER COM STK EURI .2 (CUSIP 
N3&937234) 
INVESTME14T ACTIVITY 0000 (2,000000) (52 ."0 35) 17 .31091 (35,12944) 
HALLIBURTON COM (CUSIP 406216101) 
INVESTMENT ACTIVITY 400 ODO 6.46600 (9,400000) (145 .244 33) 185 .10271 39,85838 
HANG LUNG PROP (CUSIP Y01246100) 
INVESTMENT ACTIVITY 211,01XI 000 20,08441 0000 0 00 0 00 
MARLEY DAV10SON COM USDO 01 
(CUSIP 412=108) 
INVESTMENT ACTIVITY 5,700 ODO 258.29594 0000 000 0 OD 
HARRIS CORP COM (CUSIP 413875105) 
INVESTMENT ACTIVITY 15,100000 416.88580 (20,200 000) (605,645 10) 609,32225 3,67715 
HARTFORD FINL SVCS COM STK USDO 01 
(CUSIP 411651151104) 
INVESTMENT ACTIVITY 1,300000 62,47995 0ow 000 0 00 
HARVARD BIOSCIENCE COM STK USDO 001 
(CUSIP 4169,06105) 
INVESTMENT ACTIVITY 0000 (28,100 000) (262,208 71) 84,07266 (178,138 05) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
HBOS COM STK GBPO .25 (ISIN GOOD30587504) 
INVESTMENT ACTIVITY 12,500 000 140 .19420 0 DDO 000 000 
HCA HEALTHCARE COM USDO 01 (CUSIP 
404119109) 
INVESTMENT ACTIVITY 6DO 000 24,67200 (9 Soo 000) (421,748 07) 383,65543 (38,090 64) 
HEALTH MGMT ASSOC CLASS'A'USDO 01 
(CUSIP 421933102) 
INVESTMENT AC17VITY 200000 3,73162 (2,ODO 000) (39 9W 63) 40,00423 9760 
HEARTLAND EXPRESS COM US$O 01 
(CUSIP 422347IG4) 
INVESTMENT ACTIVITY 14,8W 000 259,88948 0000 000 000 
HEINEKEN NV COM STK EUR2 (ISIN 
NLOODD009157) 
INVESTMEIIIT ACTIVITY 0000 (6,400000) (193,570 55) 241,68233 48,09168 
HEWLETT PACKARD (CUSIP 428236103) 
INVESTMENT ACTIVITY 20 .000 ODO 343,58827 0000 000 000 
HITACHI ORD (CUSIP J204S4112) 
INVESTMENT ACTIVITY 0 ODO (I 3,0D) 000) (84,324 03) 46,62040 (37,70363) 
HOLCIM COM STK CHFIO (CUSIP 
H369401122) 
INVESTMENT ACTIVITY 0000 J360 1300) (56,01401) 68,53102 10,61701 
HOME DEPOT COM COM STK USD 05 
(CUSIP 437076102) 
INVESTMENT ACTIVITY 700 ODD 16 .60400 (16.100 000) (475,618 40) 398,04317 (77.57523) 
HONDA MOTOR CO (CUSIP J2230211 1) 
INVESTMENT ACTIVITY 14 .100000 504 .24412 (2,001) 000) (80.11908) 72,05965 (8,05943) 
HORACE MANN EDUCAT COM USDO 001 
(CUSIP 440327104) 
INVESTMENT ACTIVITY 19,500000 288 .68716 (28,600 000) (453.701 52) 442,35663 (11,34489) 
HOT TOPIC INC COM USDO 01 (CUSIP 
441339108) 
INVESTMENT ACTIVITY 3,0D0 000 63,03120 (9.750000) (186,488 TT) 234,27753 47,78886 
HSBC HLOGS ORD USDO 50 (CUSIP 
G46341 .11169) 
INVESTMENT ACTIVITY 29,200000 310,89097 0 ODO 000 000 
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EQUITIES continued 

N 
FOSYS ADS EACH REP 15 ORD 
NRID (CUSIP 456788108) 
INVESTMENT ACTIVITY 
ING GROEP N V CVA EURO.24 (CUSIP 
N457SE413) 
INVESTMENT ACTIVITY 
INGERSOLL RAND CO CL'A'COM 
STK USD2 (CUSIP G4776GI01) 
INVESTMENT ACTIVITY 
INSITUFORM TECHNOL CL'A'COM 
STK USDO 01 (CUSIP 457667103) 
INVESTMENT ACTIVITY 
INTEGRA BANK CORP COM STK (CUSIP 
45814PI05) 
INVESTMENT ACTIVITY 
INTEGRATED CIRCUIT COM STK (CUSIP 
4581IK208) 
INVESTMENT ACTIVITY 
NTEGRATED DEVICE (CUSIP 458118106) 
INVESTMENT ACTIVITY 
INTEGRATED SILICON SOLUTION 
COM (CUSIP 45812P107) 
INVESTMENT ACTIVITY 
INTEL CORP COM STK USDO 001 
(CUSIP 4581401 00) 
INVESTMENT ACTIVITY 
INTERSTATE BAKER COM USDO 01 
(CUSIP 46072HI08) 
INVESTMENT ACTIVITY 
!NTIER AUTOMOTIVE INC CLASS 
A'COM STK (CUSIP 46ilSN104) 
INVESTMENT ACTIVITY 
INTL BUSINESS MCHN COM STK US00.20 
(CUSIP 4592001 01) 
INVESTMENT ACTIVITY 
INTL PAPER COM (CUSIP 460146103) 
NVESTMENT ACTIVITY 

0000 (4,300000) (397,160 59) 313,92536 (83,23523) 

39,000000 65727641 (3,600000) (82,86743) 65,11249 (17,75494) 

0000 (7.400000) (356,496 48) 308,00686 (48,48962) 

17,700000 281 .59540 0000 000 000 

24 .800 ODO 438,09497 0 ODD 000 000 

23,200000 513,25817 0 ODO 000 000 

12,000 DDO 118,98190 (12,ODD ODO) (I 18,96190) 101,695 113 (17,26807) 

6.500 DDO 20,90875 (50,200 000) (437.206 11) 178,51050 (258,695 61) 

5,8W 000 93,03200 0 ODD 000 000 

23, 100 ODO 341,"1 88 (23,100 000) (341,441138) 305,69520 (35.74668) 

0 ODO (4,900000) (67.75143) 55,06518 (1268625) 

6,200000 532,50188 (3,300000) (230,149 03) 261.02213 30,87310 

21,700000 747,345 64 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
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UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
MSBC HOLDINGS USDO .SO (SEDOL 
6158163) 
INVESTMENT ACTIVITY 10 .000000 114,731 75 0 ODO 000 0 DO 
HUANENG POWER ADS ADS-EACH REPR 
40 CLASS'N'OR (CUSIP 443304100) 
INVESTMENT ACTIVITY 0000 (900 DDO) (15,21548) 31,25542 16,039 94 
HUDSON UNITED BANCORP COM NPV 
(CUSIP 444 .104) 
INVESTMENT ACTIVITY 5,100000 140,52928 (10.700 000) (273 .606 95) 338,49737 62,8W 42 
HUTCHISON WHAMPOA COM STK HKD .2S 
(CUSIP Y38024108) 
INVESTMENT ACTIVITY 0000 (33.000 000) (193,479 26) 217,15919 2367993 
HYDRIL CO COM STK USDO .SO (CUSIP 
448T741D9) 
INVESTMENT ACTIVITY 4 .100000 96 .77145 0000 0 00 0 DO 
HYPERION SOLUTIONS COM STK USDO 01 
(CUSIP 44914MI04) 
INVESTMENT ACTIVITY 31,100 ODO 785 .50722 (17,600 000) (429 .80122) 519,01819 89,21897 
MANY INC COM STK (CUSIP 449730103) 
NVESTMENT ACTIVITY 0000 (64,200 ODO) (531,340 41) 73.56252 (457,777 89) 
ICU MEDICAL INC COM STK USDO 01 
(CUSIP 44930GI07) 
INVESTMENT ACTIVITY 0000 (18.300 ODO) (388 .633 77) 656,75448 268,12071 
IDT CORP CLASS 'B'USDO 01 (CUSIP 
448947309) 
INVESTMENT ACTIVITY 40,000 ODO 627 .49233 (50,400 000) (819,284 63) 791 .92913 (27,35550) 
IDT CORP COM STK USDO 01 (CUSIP 
448947`101) 
INVESTMENT ACTIVITY 56,500000 918,96402 (52,600 000) (86928053) 899,95820 30,67767 
IMAGISTICS INTL IN COM STK USDO 01 
(CUSIP 452477104) 
INVESTMENT ACTIVITY 900000 16,00209 (900000) (16,00209) 17,81948 1,81737 
INDITFX COM STK EUR 15 (ISIN 
ES0148396015) 
INVESTMENT ACTIVITY 1,500000 27,82837 0000 0 00 000 
INFORMATION HLOGS INC COM (CUSIP 
456727IDS) 
INVESTMENT ACTIVITY 200000 4,OD4 00 0000 0 00 0 DO 
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EQUITIES continued 
INTUIT INC COM USDO 01 (CUSIP 
461202 

1 
03) 

INVESTMENT ACTIVITY 
INVESTMENT TECHNOLOGY COM STX 
USDO.01 (CUSIP 46145FIOS) 
INVESTMENT ACTIVITY 
INVESTORS CAP NLDGS LM COM 
(CUSIP46147M108) 
INVESTMENT ACTIVITY 
INVISION TECHNOLOG COM USDO 01 
(CLISIP 461551 107) 
INVESTMENT ACTIVITY 
IRISH LIFE & PERMANENT ORD EUR 32 
(CUSIPG4945HI05) 
INVESTMENT ACTIVITY 
ISIS PNARMACEUTICA COM NPV (CUSIP 
4MM109) 
INVESTMENT ACTIVITY 
ISTAR FINANCIAL INC COMMON STOCK 
USDO001 (CUSIP45031UI01) 
INVESTMENT ACTIVITY 
J D EDWARDS & CO COM (CUSIP 
281667105) 
INVESTMENT ACTIVITY 
JAPAN AIRLINES SYS COM STK JPY 

fffSP'p0jlVEXAlC0T31)0 N S 
JARDEN CORPORATION (CUSIP 471109108) 
INVESTMENT ACTIVITY 
JDA SOFTWARE GRP COM (CUSIP 
46612KIDS) 
INVESTMENT ACTIVITY 
JETBLUE AIRWAYS CO COM USDO 01 
(CUSIP 4T7143101) 
CORPORATE ACTIONS 
INVESTMENT ACTIVITY 

2,700000 126,591 91 (10.900 ODO) (439,830 09) 522,48788 82 .65779 

17,900000 229,95772 0000 000 000 

207,500000 445,959 94 0 ODD 000 000 

0000 (11,300 ODO) (32S .877 97) 278,23803 (47,64194) 

0000 (4,600 DDO) (50,04485) 53.32089 3,27604 

0 ODO (10.200 000) (218,09185) 45,73890 (172,352 95) 

0000 (800 DOG) (19,201 89) 22.05029 2,84840 

1,200000 14,33000 0 Doo 000 000 

39 .000000 123.95694 0000 000 000 

0 DDO (60,900 000) (642,5S7 80) 1.425,195 87 782,&M 07 

4 200 ODD 42,101 0 DDO 0 00 0 00 

2,000 Goo 0000 000 000 
7. 100 ODO 225.13400 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
JO-ANN STORES INC COM STK USO 
(CUSIP4T75OP109) 
INVESTMENT ACTIVITY I BADO 000 
JOHNSON & JOHNSON (CUSIP 478160104) 
INVESTMENT ACTIVITY 0000 
JOHNSON ELEC HLOGS COM STK HKDO 0125 
(CUSIPG5150,JI40) 
INVESTMENT ACTIVITY 320,000 ODD 
JOURNAL REGISTER CO COM (CUSIP 
4811 

38 
105) 

INVESTMENT ACTIVITY IS,700000 
JOY GLOBAL INC COM STK USDI 
(CUSIP 481165108) 
INVESTMENT ACTIVITY 27,200000 
JP MORGAN CHASE COM STK (CUSIP 
46625MI00) 
INVESTMENT ACTIVITY 0 Goo 
KANSAI ELEC POWER (CUSIP J30169106) 
INVESTMENT ACTIVITY 4,400 Goo 
KENSEY NASH CORP COM STK NPV 
(CUSIP 490057106) 
INVESTMENT ACTIVITY 0 ODO 
KEYENCE Y50 (ISIN JP3236200006) 
INVESTMENT ACTIVITY 0 ODO 
KIMBALL INTL INC CL'B'COM STX 
USDO 05 (CUSIP 494274103) 
INVESTMENT ACTIVITY 14,900 000 
KIMBERLY CLARK COM (CUSIP 494MI03) 
INVESTMENT ACTIVITY 0000 
KINDER MORGAN MANAGEMENT LLC 
COM STK USDNPV (CUSIP 49MUIOD) 
CORPORATE ACTIONS 106000 
INVESTMENT AC17VITY 1 .400000 
KINDER MORGAN MANAGEMENT LLC 
FRAC CUSIP FOR 4945SU100 (INTERNAL 
EKF55UI03) 
CORPORATE ACTIONS 1,T72 000 
SECURITY TRANSFERS 94.190000 
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452,09030 (3 .000000) (67,81730) 75,01603 7.39873 

(400 ODO) (17,311228) 2075537 3,37309 

370,5W 45 0000 000 000 

262.3115 01 (4,700000) (84,67063) 86,20270 1,531 87 

338.94889 0000 000 000 

(14.100 000) (499,818 73) 309,69779 (190,118 94) 

67.92199 0000 000 000 

(6,300 000) (114,009 02) 116.620 55 2,53154 

(40D 000) (58,52689) 63,56030 7,03341 

210.77067 0000 000 000 

(4,300000) (247,598 97) 197.36405 (5023492) 

0000 000 000 
44,60093 (5.208000) (162,844 26) 166,76669 3,92243 

0 ODO 0 00 0 w 
0 ODO 000 000 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOKVALUE PROCEEDS -LOSS 

EQUITIES continued 
KLA-TENCOR CORP COM USDO 001 
(CUSIP 452480100) 
INVESTMENT ACTIVITY 0000 (1 .1 DO DDO) (39,66798) 42 .30672 2 .638 74 
KOGER EQUITY INC COM USDO 01 
(CUSIP 5DD228101) 
INVESTMENT ACTIVITY 4,200000 64,89000 0000 000 000 
KOHLS CORPORATION COM STK USDO 01 
(CUSIP 500255104) 
INVESTMENT ACTIVITY 4 .2DO 000 286 .40312 (7,300000) (421 .114 71) 381,76473 J39,349 98) 
KONINKLUKE PHILIP SPON ADR 
REP I ORD EURO 20 (CUSIP 500472303) 
INVESTMENT ACTIVITY 0000 (2 .300 DDO) (68,20982) 41,99673 (26,21309) 
KOOKMIN BANK ADR EACH REPR ONE 
ORD KRW50 (CUSIP 50049MI09) 
INVESTMENT ACTIVITY 10 .500000 365,59740 0000 000 000 
KPN (BT) KON NY COM STK EUR .24 
(ISIN NL00000D9N2) 
INVESTMENT ACTIVITY 74,800000 410 .02224 0000 000 000 
KYPHON INC COM STK USD 001 (CUSIP 
501577100) 
INVESTMENT ACTIVITY 1,600000 23,04398 (13. 1 DO 000) (203,176 B5) 109 .48660 (93,69025) 
L 3 COMMUNICATIONS COM STK USDO 01 
(CUSIP 502424104) 
INVESTMENT ACTIVITY 200000 10,12900 (I .ODO DOO) (47,56401) 3e,054 71 (11,50930) 
UOREAL COM STK EURO 2 (CUSIP 
F58149133) 
INVESTMENT ACTIVITY 6,900000 464 .88675 0000 000 000 
LABORATORY COM STK USD 01 (CUSIP 
5054014409) 
INVESTMENT ACTIVITY 0 ODD (4,200 ODO) (164,043 51) 93,1502 99 (70 .44052) 
LABRANCHE & CO INC COM (CUSIP 
505447102) 
INVESTMENT ACTIVITY 18,WO ODO 407,14200 0000 0 00 000 
LAFARGE N A COMM STK (CUSIP 
505862102) 
INVESTMENT ACTIVITY 0 ODD (3 .200000) (108.499 20) 100,09298 (8,40622) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
LANCE INC COM (CUSIP 514606102) 
INVESTMENT ACTIVITY 
LAWSON SOFTWARE IN COM USDO 01 
(CUSIP 520780107) 
INVESTMENT ACTIVITY 
LFXMARK INTL CL'A'COM STK USDO 01 
(CUSIP 529771 107) 
INVESTMENT ACTIVITY 
LIBERTEL NV COM STK NLGO 64 
(CUSIP N52511 .103) 
INVESTMENT ACTIVITY 
LINCOLN NATL CORP (CUSIP 534157109) 
INVESTMENT ACTIVITY 
LINDE AG NPV (ISIN DEDD06483001) 
INVESTMENT ACTIVITY 
LLOYDS TSB GROUP COM STK GBPO 25 
(CUSIPG5542WIDS) 
CORPORATE ACTIONS 
INVESTMENT ACTIVITY 
LNR PROPERTY CORP COM STK (CUSIP 
501940100) 
INVESTMENT ACTIVITY 
LONE STAR STEAKHSE COM (CUSIP 
542307103) 
INVESTMENT ACTIVITY 
LOWES COM USDO 50 (CUSIP 548661107) 
INVESTMENT ACTIVITY 
LUXOTTICA GROUP ADR(CNV 2 ORD 
ITLI 000 BNY) (CUSIP 5506SR202) 
INVESTMENT ACTIVITY 
LVMH MOET HENNESSY COM STK EUR 
OUUSIP F5848SI IS) 
I STMENTACTTVITY 
MABUCNI MOTOR (CUSIP J391 86101) 
INVESTMENT ACTIVITY 

31,100000 345,31689 (25,9W 000) (349,840 89) 318.23858 (33,60231) 

3,200000 21 .80728 0000 000 000 

1,9w 000 113,23791 (300000) (13.88922) 18,44844 4.55722 

0000 (37,300 000) (292,016 40) "7,117 10 155,10070 

0000 (4,000000) (168,593 74) 137,45565 (31,13809) 

0000 (3,000000) (1 34,= 73) 91 .51207 (42,824 66) 

2,113000 0000 000 000 
0000 (1 8,884 OW) (209,343 79) 153,61450 (55,72929) 

12,200000 429,12524 0000 000 000 

5,500000 1 D4,820 DO (3,400000) (68,00984) 74,63080 6,62096 

0000 (6,60D 000) (147,165 12) 256.638 26 109,471 14 

17,158000 234,78062 0 ODO 000 0 OD 

0000 (4.500000) (253 .137 24) 207.95022 (45,18702) 

0000 (1.6DO 000) (178,682 11) 139.58552 (39,09859) 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED DISPOSED 
GAIN OR 

UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
MICHELIN (COGE) CLASS 'B' COM 
STK EUR2 (CUSIP F61824144) 
INVESTMENT ACTIVITY 0000 (2 900 ODO) (98,87053) 89,90605 (8 .96448) 
MICROMUSE INC COM STK (CUSIP 
595DS4103) 
INVESTMENT ACTIVITY 3,7DO 000 20,17693 0 DDD 000 000 
MICROSEMI CORP COM US$O 20 (CUSIP 
595137100) 
INVESTMENT ACTIVITY 0000 (26 200 D00) (529,133 79) 194,84269 (334,291 10) 
MICROSOFT CORP COMMON STOCK 
(CUSIP 594918104) 
CORPORATE ACTIONS 39,0D) ODO 0000 000 000 
INVESTMENT ACTIVITY 1,000000 54,44000 0000 000 000 
MID ATLANTIC MEDIC COM STK USDO 01 
(CUSIP 59523C107) 
INVESTMENT ACTIVITY 13,600000 424,98472 (3,600000) (112.49596) 125,S4477 13 .04881 
MID-AMERICA APARTM COM STK USDO 01 
(CUSIP 59522JI03) 
INVESTMENT ACTIVITY 0000 (4,600000) (117,523 12) 115,70289 (1,1120 23) 
MITSUBISHI ESTATE (CUSIP 443916113) 
INVESTMENT ACTIVITY 0000 (7,000 ODO) (74,81792) 50.47842 (24,33950) 
MITSUBISHI HYY IND (ISIN JP390DODOODS) 
INVESTMENT ACTIVITY 34,000000 78.17407 0000 000 000 
MITSUI FUDOSAN CO (ISIN JP3893200000) 
INVESTMENT ACTIVITY 0000 (3,000 ODD) (32,86128) 20,62314 (12 .23814) 
MITSUI SUMITOMO COM STK JPYSO 
(CUSIP J79798104) 
INVESTMENT ACTIVITY 0 DDO (68,0W 000) (376,418 75) 299.83032 (76,56843) 
MM02 ORD GBPO 001 (ISIN GBOD30872716) 
INVESTMENT ACTIVITY 158,800 000 131 14990 0000 000 000 
MOBIUS MGMT SYSTEMS INC COM 
STK (CUSIP 606925105) 
INVESTMENT ACTIVITY 50.900000 12941873 0000 000 0 OD 
MONTEREY PASTA CID COM STK NPV 
(CUSIP 612570101) 
INVESTMENT ACTIVITY 35.900000 138,82933 (24 .500 000) (95,551 01) 117,33672 21 79571 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
MANULIFE FINL CORP COM STK (CUSIP 
565WIR106) 
INVESTMENT ACTIVITY 0000 (S.SW DDO) (166,064 06) 202.74539 36,68133 
MATTEL COM USDI (CUSIP 677081102) 
INVESTMENT ACTIVITY 8,900000 18022500 (8,900 ODO) (180,225 00) 184,43495 4,20995 
MAYNE GROUP LTD COM STOCK (CUSIP 

CM2.1ROARE ACTIONS 4,3112 000 8 617 a3 0000 000 000 0 
MAZDA MOTOR CORP (ISIN JP386840DO07) 
INVESTMENT ACTIVITY 0000 (46,000 000) (72,07782) 9401290 21 .93508 
MB FINANCIAL INC COM STK_ (CUSIP 
552641.1105) 
INVESTMENT ACTIVITY 2,000 000 66.5m 00 (4.300 ODO) (112,035 93) ISI,69689 39.66096 
MBNA CORP (CUSIP 552621.1 DO) 
INVESTMENT ACTIVITY 0 oDo (13,600 000) (275,071 08) 275,70312 &V 04 

MCKESSON CORP COM USDO.01 (CUSIP 
581550103) 
INVESTMENT ACTIVITY 1 .500000 48.54500 0000 000 000 
MEDCATH CORP COM USDO 01 (CUSIP 
SUNW109) 
INVESTMENT ACTIVITY 0000 (1,200000) (19,24287) 12,586 D4 (6,65s a3) 
MEDICAL ACTION IND COM STK USDO 001 
(CUSIP S84491.100) 
INVESTMENT ACTIVITY 5,600000 60,21477 (5,600000) (60,214 T7) 52 .08787 1,87310 
MEDIMMUNE INC (CUSIP 554699102) 
INVESTMENT ACTIVITY 1,300000 3508561 0000 000 000 
MEDTFIONIC COM (CUSIP 585055106) 
INVESTMENT ACTIVITY 2,300000 96,11608 (300000) (12,86377) 13,79358 92981 
MELLON FINANCIAL CORP COM STK 
USDO

. 
(CUSIP 586SIA108) 

INVESTMENT ACTIVITY 0000 (1,200 000) (43,71883) 2706988 (16,64897) 
MERCK & CO COM STK USDO 01 (CUSIP 
589331107) 
INVESTMENT ACTIVITY 0000 (5400000) (274,660 00) 31014865 35,28665 
MERRILL LYNCH COM (CUSIP 590188108) 
INVESTMENT ACTIVITY 1,3DO 000 52,35100 (7,900 DOO) C324,319 56) 285,70538 (3B,614 18) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
MOODY'S CORP COM (CUSIP 615369105) 
INVESTMENT ACTIVITY 3 000 DDO 134,76900 (3,000000) (134,769 00) 130,63646 (4,13254) 
MTR GAMING CON STK USDO ODD01 
(CUSIP 553769100) 
INVESTMENT ACTIVITY 35,500000 323,22480 (35,500 DDO) (323.224 80) 211,30253 (111,922 27) 
MUENCHNER RUECKVER COM NPV (CUSIP 
DSSS35104) 
INVESTMENT ACTIVITY 1,100 DDO 122,aOl 05 0 DDO 0 00 000 
MULTEX COM INC COM USDO 01 (CUSIP 
625367107) 
INVESTMENT ACTIVITY 0000 (30,000 000) (773,&35 36) 89,16338 (684 .671 98) 
NASSDA CORP CON USDO 001 (CUSIP 
63172MI01) 
INVESTMENT ACTIVITY 4,600000 48,80334 (4,600 000) (48,80334) 35,87722 (12 .92612) 
NATIONAL CITY CORP (CUSIP 635405103) 
INVESTMENT ACTIVITY 0 ODO (1 6,400 DDO) (503,193 00) 451,718 3B (51 .47462) 
NATIONAL GRID GRP ORD GBPO 10 
(CUSIPG64697108) 
INVESTMENT ACTIVITY 14,70D 000 105,46800 0000 000 0 00 
NATIONAL OILWELL COM USDO 01 
(CUSIP 637071101) 
INVESTMENT ACTIVITY 20 .100000 421,30334 0000 000 0 00 
NEITY INC COM STK USDO 008 (CUSIP 
628782IG4) 
INVESTMENT ACTIVITY 0 DID0 (6,300000) (97,90893) 117.07630 19,16737 
NEC CORP (INTERNAL J498118124) 
INVESTMENT ACTIVITY 57,000000 21 IA04 28 (20,000 000) (21113, 157 86) 75,03534 (213,122 52) 
NEG MICON OKK10 (CUSIP K7197J120) 
INVESTMENT ACTIVITY 0000 (20.600 000) (909,911 70) 449,88707 (460 .044 63) 
NEOPHARM INC COM (CUSIP 640919106) 
INVESTMENT ACTIVITY 4 .700000 65,55034 (11 6.200 ODO) (313 .133 28) 155,31715 (157.816 11) 
NESTLE SA COM STK CHFI (CUSIP 
H57312466) 
INVESTMENT ACTIVITY 400000 115,831 35 0000 0 00 000 
NETSCREEN TECHS IN COM USDO 001 
(CUSIPS4117VI07) 
INVESTMENT ACTIVITY 0000 (3,500 ODO) (48,62705) 52,71575 4,08870 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
NETWORK APPLIANCE COM SIX (CUSIP 
64120L104) 
INVESTMENT ACTIVITY 0 DDO (18,500 000) (358.1 D4 23) 169,47998 (188,624 25) 
NETWORK ASSOCIATES CON STK USDO 01 
(CUSIPS409MI06) 
INVESTMENT ACTIVITY 0 DDO (2,800000) (43,02665) 47,01058 3.911393 
NEUROCRINE BIOSCI COM STK NPV 
(CUSIP6412SC109) 
INVESTMENT ACTIVITY 9.3DO 000 439.&98 56 (900000) (4256876) 37.15088 (5,41588) 
NEWFIELD EXPLORAT1 COM STK US 
0 01 (CUSIP 651290108) 
INVESTMENT ACTIVITY 100 DDO 3.34676 0000 000 000 
NEWS CORP ADR REPR 4 ORD (CUSIP 
652487703) 
INVESTMENT ACTIVITY 0000 (1,954000) (64.57697) 49 .17473 (15,40224) 
NEWS CORP ORD (CUSIP 067027112) 
INVESTMENT ACTIVITY 0 DDO (6,700000) (38,12480) 47,71028 9.58548 
NIKE INC 'B' (CUSIP 654105103) 
INVESTMENT ACTIVITY 9.100000 393,72102 0000 000 000 
NIKON CORP (ISIN JP36S7400002) 
INVESTMENT ACTIVITY 0 DOO (28,000 ODO) (41603630) 20525273 (210,783 57) 
NINTENDO CO (CUSIP J51699106) 
INVESTMENT ACTIVITY 0000 (6,400000) (819,760 00) 602,62136 (217.138 64) 
NIPPON TEL & TEL (INTERNAL J59396101) 
INVESTMENT ACTIVITY 0000 (12000) (93,5M 93) 43,24668 (50.28825) 
NISOURCE INC COM STK NPV (CUSIP 
65473PIDS) 
INVESTMENT ACTIVITY 0000 (19.600 000) (449,767 47) 311,06151 (138,705 96) 
NISSAN MOTOR CO. (ISIN JP367240OD03) 
INVESTMENT ACTIVITY 6.0D0 000 46,8a2 23 (23,000 000) (104,830 11) 179,94279 75,11268 
NrrrO DENKO CORP . (ISIN JP36840DO007) 
INVESTMENT ACTIVITY 0 DOO (1,1000DO) (36.69467) 31,33921 (5,35546) 
NOBEL BIOCARE HLDG COM SIX CHF2 00 
(CUSIP H57830106) 
INVESTMENT ACTIVITY 2,000000 119,30894 (SW DDO) (2559590) 30,83126 5.23536 



SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
NOKIA AS (OY) COM STK EUR 06 
(CUSIP X61873133) 
INVESTMENT ACTIVITY 
NOKIA CORP ORD FIMZO ADR (SPON) (CUSIP 

6r,49D2204) 
INVESTMENT ACTIVITY 
NOMURASEC (CUSIPJ59DO9159) 
INVESTMENT ACTIVITY 
NORSK HYDRO ASA COM STK NOK20 
(ISIN NO0005052605) 
INVESTMENT ACTIVITY 
NORSKE SKOGINDUSTR ORD'A'NOK10 
(CUSIP R80036115) 
INVESTMENT ACTIVITY 
NOVARTIS AG CHFO 50(REGD) (CUSIP 
H56=150) 
INVESTMENT ACTIVITY 
NOVELL COM USDO 10 (CUSIP 670006105) 
INVESTMENT ACTIVITY 
NOVELLUS SYS INC COM NPV (CUSIP 
670008101) 
INVESTMENT ACTIVITY 
NPS PHARMACEUTICAL COM STK USDO 01 
(CUSIP 6293SPI 03) 
INVESTMENT ACTIVITY 
NTT DOCOMO NPV (CUSIP U6696NI02) 
INVESTMENT ACTIVITY 
NUMICO (KON) NV CVA(PART-EXCH)EUR 25 
(ISIN NLOOD03766SS) 
INVESTMENT ACTIVITY 
02MICRO INTL LTD COM STK USDO 001 
(CUSIP G6797EI06) 
INVESTMENT ACTIVITY 
OAK TECHNOLOGY INC COM STK USDO 01 
(CUSIP 671802106) 
INVESTMENT ACTIVITY 

0000 (30,800 GDO) (504,623 66) 541 .13755 36.51389 

0 ODD (13,400 000) (325,668 94) 215,52349 (110.145 45) 

0 DDO (10,000 DDO) (168,601 54) 118,29539 (50,30815) 

4,700000 197,59098 (2,200000) (S4,53352) 90 .03784 5,50432 

6,000000 81,80692 0000 000 000 

2.8W ODO 107.11030 (4,DDO ODO) (117,375 31) 148,69566 31,32035 

12 .700000 26,05811 (69,400 000) (153,388 37) 154,63007 1,26170 

0 DOO (7,300 DOO) (243,555 01) 223,52218 (20,03283) 

0000 (11900000) (357,379 60) 223,84414 (133,535 46) 

0000 (164000) (408.483 71) 326,15516 (82,32855) 

0000 (500000) (11,84281) 6.16450 (5,67831) 

0 DDO (13,000 000) (263,619 64) 136,00778 (127,61186) 

0000 (11,700 ODD) (165,855 75) 47,72000 (118,135 75) 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED DISPOSED 
GAIN OR 

UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
OAO TECHNOLOGY SOLUTIONS INC 
COM (CUSIP 670828105) 
INVESTMENT ACTIVITY 34,600000 57,096 50 0000 000 000 
OCULAR SCIENCES COM STK USDO 001 
(CUSIP 675744106) 
INVESTMENT ACTIVITY 15 .400000 195,79405 0000 000 000 
OFFICEMAX INC COM STK USDO 01 
(CUSIP 67622MI08) 
INVESTMENT ACTIVITY 0 DDO (11,1000DO) (65 .62910) 68,87803 3.24893 
OMNICELL INC COM (CUSIP 66213NI09) 
INVESTMENT ACTIVITY 0000 (40.600 000) (246,71171) 115,75609 (130.955 62) 
OMRON CORP JPY50 (ISIN JP31978WDOO) 
INVESTMENT ACTIVITY 0000 IS 000 ODD) (81,60302) 88.6M 47 7,06645 
ONEOK INC COM NPV (CUSIP 682680103) 
INVESTMENT ACTIVITY 31800000 546,15048 0 DDO 000 000 
ONESOURCE INFORMATION SVCS INC 
USDO 01 (CUSLP 65=106), 
INVESTMENT ACTIVITY 4,700000 30,133 4e (30.100 000) (264.955 07) 193,01881 (71,93626) 
ORACLE CORP COM STK (CUSIP 69389XIDS) 
INVESTMENT ACTIVITY 32,400000 367,69140 0000 000 000 
ORIX CORP COM STK (CUSIP J61933123) 
INVESTMENT ACTIVITY 300000 16,97827 0 ODO 000 000 
ORIX CORPORATION SPON ADR REP 
1/2 ORD JPY50 (CUSIP 686330101) 
INVESTMENT ACTIVITY 0 ODO (7,000 ODO) (29940038) 200,92995 (98,47043) 
OSHKOSH TRUCK CORP CLASS'B'COM 
US 0 01 (CUSIP 688239201) 
INVESTMENT ACTIVITY 0000 (4,200 ODG) (163.04333) 256,12937 103,08604 
OSI PHARMACEUTICALS COM US 0.01 
(CUSIP 671040103) 
INVESTMENT ACTIVITY 0000 (7,700000) (396,625 76) 130,36500 (266,260 76) 
OTE SA COM STK EUR2.39 (CUSIP 
X32SO8102) 
INVESTMENT ACTIVITY 0000 (25 .700 000) (394,739 83) 2112.352 64 (112,38719) 
P F CHANGS CHINA 0 COM STK USDO 001 
(CUSIP69333YI08) 
INVESTMENT ACTIVITY 0000 (4 .400000) (122,422 70) 167,67345 45,25075 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
PACIFIC CAP BANCORP NEW COM 
(CUSIP69404PI01) 
INVESTMENT ACTIVITY 3,934000 99,DD2 35 (13,700 000) (336,167 61) 379,82095 43,653 34 
PACKAGING CORP AMER COM STK 
USD 01 (CUSIP 695156109) 
INVESTMENT ACTIVITY 27,200000 457,61360 0000 000 000 
PANAMERICA BEV CLASS'A'COM STK 
USDO 01 (INTERNAL P74823105) 
INVESTMENT ACTIVITY 0000 (24,600 000) (444,769 11) 506 .74454 81,97543 
PEABODY ENERGY COM STK USDO 01 
(CUSIP 704549104) 
INVESTMENT ACTIVITY 7,600000 214,83348 0000 000 000 
PEARSON ORD (ISIN GBOD06776081) 
CORPORATE ACTIONS 518 000 0000 0 DO 000 
INVESTMENT ACTIVITY 9,9w 000 96,75470 (3 .100 ODO) (59.74348) 28,16179 (31 .58169) 
PEDISTRIX MFD COM STK (CUSIP 
705324101) 
INVESTMENT ACTIVITY 700 ODD 21,40609 (100 ODD) (2,96273) 3,91851 95578 
PEETS COFFEE COM STK NPV (CUSIP 
705560100) 
INVESTMENT ACTIVITY 0 DOO (15,500 000) (133,744 08) 217,71692 83 .972114 
PENNEY (JC) COM (CUSIP 708160106) 
INVESTMENT ACTIVITY 15,000000 290 .18781 (11,700 000) (271,504 35) 279 .M 96 8,43661 
PEP BOYS MM&J (CUSIP 713278109) 
INVESTMENT ACTIVITY 30,900000 346 .51690 0 Doo 000 000 
PEPSIAMERICAS INC COM STK (CUSIP 
71343P200) 
INVESTMENT ACTIVITY 0000 (6 .400000) (92,09792) 8486144 (7,23648) 
PEPSICO INC COM (CUSIP 713446108) 
INVESTMENT ACTIVITY 5 500 DOD 217,64300 0000 000 000 
PERFORMANCE FOODS COM STK USDO 01 
(CUSIP 713755106) 
INVESTMENT ACTIVITY 14,900 ODO 455,90864 0 DDO 000 000 
PERRIGO COM NPV COM STK NPV 
(CUSIP 714290103) 
INVESTMENT ACTIVITY 11,631 ODD 133,72761 (34 .700 ODO) (417,153 17) 451,79804 34,6" 87 
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SECURITY TRANSACTION SUMMARY 
ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
PETROLEO BRASILEIR REPS ONE 
COM SHARE (CUSIP 71654V408) 
INVESTMENT ACTIVITY 0 DOO 
PFIZER INC. COM USDO.05 (CUSIP 
717081103) 
INVESTMENT ACTIVITY 0000 
PHARMACEUTICAL RES COM USDO 01 
(CUSIP 717125108) 
INVESTMENT ACTIVITY 0 ODO 
PHILA SUBURBAN CORP COM USDO 50 
(CUSIP 718009608) 
INVESTMENT ACTIVITY 17,600000 
PHILADELPHIA CONSO CM STK NPV 
(CUSIP 717528103) 
INVESTMENT ACTIVITY 300000 
PHILIPS ELETRONICS COM STK EURO.20 
(CUSIP N69830147) 
INVESTMENT ACTIVITY 0000 
PITTSTON BRINKS COMSTK USDI 
(CUSIP 725701106) 
INVESTMENT ACTIVITY 46.2DO 000 
PLANAR SYSTEM COM STK NPV (CUSIP 
726900103) 
INVESTMENT ACTIVITY 16,500 000 
PLATINUM UNDERWRIT COM STK USDO 01 
(CUSIP G7127PIOD) 
INVESTMENT ACTIVITY 2.70D DW 
PMl GROUP INC COM STK NPV (CUSIP 
69344MI01) 
INVESTMENT ACTIVITY 4,800000 
POLYCOM INC COM NPV (CUSIP 73172XI04) 
INVESTMENT ACTIVITY 0000 
PORTFOLIO RECOVERY COM USDO 01 
(CUSIP 736400105) 
INVESTMENT ACTIVITY 1700000 
PORTUGAL TELECOM S COM STK (CUSIP 
X67690104) 
INVESTMENT ACTIVITY 17,300000 
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(24,200 000) (580,800 00) 323,30223 (257,497 T7) 

(1 2.600 WO) (379,748 54) 372,94876 (6,79978) 

(5,200000) (133,949 72) 1".05081 10,10109 

361,891 38 (1.600000) (24,M 62) 31,96863 7,11001 

10,99267 (2.900000) (104,526 17) 98,61163 (6,01654) 

(6,800000) (209.390 09) 120,41473 (118,975 36) 

845,21718 (34,200 000) (730,789 37) 688,77604 (42.01333) 

269,446 " (23,900 000) (501 91205) 360.35046 (141,561 59) 

60.75000 ODD() 000 000 

150.81216 0000 000 000 

(28.200 000) (552,571 34) 258,35759 (294,213 75) 

2210000 (1,700000) (22,10000) 25,88768 3,78766 

128,27020 0000 000 000 



SECURITY TRANSACTION SUMMARY 

~ACOUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
PRAXAIR INC (CUSIP 74005P1 04) 
INVESTMENT ACTIVITY 0000 (2,700000) (106,678 73) 150 .96298 44,28825 
PRECISE SOFTWARE COM (CUSIP 
M41450103) 
INVESTMENT ACTIVITY 2,800 ODO 33,47870 (25 .300 000) (446,210 56) 417,05032 (29,16024) 
PRESIDENTIAL LIFE COM USDO 01 
(CUSIP 740884101) 
INVESTMENT ACTIVITY 0 DOO (30,700 DDO) (588,567 71) 381,60620 (204,961 51) 
PROCTER GAMBLE COM STK NPV (CUSIP 
742718109) 
INVESTMENT ACTIVITY 1 .300000 114.51700 0000 000 000 
PROGRESS SOFTWARE COM USDO 01 
(CUSIP 743312100) 
INVESTMENT ACTIVITY 8.3DO 000 114,36889 (8 .300000) (114,368 89) 122 .11462 7,74573 
PROMISE CO Y50 (CUSIP J64083108) 
INVESTMENT ACTIVITY 0 ODO (3.600000) (236,673 98) 149 .97686 (86,69712) 
PROVIDENT BKSHARES COM (CUSIP 
743959100) 
INVESTMENT ACTIVITY 5,000000 104,31490 (2,ODO 000) (39.65046) 45 .38055 5,73009 
PROVINCE HEALTHCARE CO COM (CUSIP 
743977100) 
INVESTMENT ACTIVITY 200000 3 .15528 (1,900000) (37.10471) 28,97837 (8,12634) 
PRUDENTIAL (CUSIP G72899100) 
INVESTMENT ACTIVITY 5,000 ODO 4014721 0 OOD 0 DO 0 00 
PRUDENTIAL FINANCI COM USDO 01 
(CUSIP 7"320102) 
INVESTMENT ACTIVITY 900 DOO 23,32800 0000 0 00 0 00 
PTEK HLDGS INC COM (CUSIP 693661101104) 
INVESTMENT ACTIVITY 43,100 DDO 166 .9M 51 (185,900 ODD) (650,350 02) 790.50714 140.15712 
0 8 E INSURANCE COM STK (ISIN 
AUDDWODOBE9) 
INVESTMENT ACTIVITY 0000 (39,931 GDO) (1 39,1135 35) 181,67965 21,84430 
OUANEX CORP COM US 0 50 (CUSIP 
747620102) 
INVESTMENT ACTIVITY 10,000000 321,D44 38 0000 0 00 0 00 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
QUEST DIAGNOSTICS COM USDO 01 
(CUSIP 74&14LI00) 
INVESTMENT ACTIVITY 
RADIAN GROUP INC COMS STK USDO 001 
(CUSIP 7SOM101) 
INVESTMENT ACTIVITY 
RADIO ONE INC COM STK USDO 001 
(CUSIP 7504OP405) 
INVESTMENT ACTIVITY 
RATIONAL SOFTWARE COM USDO 01 
(CUSIP 75409P202) 
INVESTMENT ACTIVITY 
RECKITT BENCKISER INC COM STK 
ORD 10 (MIN GBOD07275715) 
CORPORATE ACTIONS 
INVESTMENT ACTIVITY 
RECKSON ASSOCIATED COM STK USDO 01 
(CUSIP7SS21KI06) 
INVESTMENT ACTIVITY 
REINSURANCE GROUP COM USDO 01 
(CUSIP 759351109) 
INVESTMENT ACTIVITY 
REMEC INC COM (CUSIP 759543101) 
INVESTMENT ACTIVITY 
RENAULT ORD (ISIN FR0000131906) 
INVESTMENT ACTIVITY 
RENT - WAY INC COM STK NPV (CUSIP 
76WSU104) 
INVESTMENT ACTIVITY 
REP BANCORP INC COM US 5 (CUSIP 
760282103) 
CORPORATE ACTIONS 
INVESTMENT ACTIVITY 
REUTERS GROUP COM STK GBPO .25 
(ISIN G8000=9139) 
INVESTMENT ACTIVITY 

2 20D ODO 123,79400 (2 .200 DOO) (12379400) 131,63193 783793 

400000 1306928 0 DOO 000 000 

0 DDO (16.900 000) (297,983 98) 257.53359 (40.45039) 

2200000 18,56622 (2,200000) (1656822) 22,74731 6,181 09 

310 DDO 0000 000 000 
0000 (2,500000) (26 9115 45) 45 .94070 18,95525 

8.700 ODO 174,77616 (12,100 000) (272.597 13) 252.92332 (1967381) 

8.400000 226,610S3 0 ODO 000 000 

20.700 OOD 86.13308 (15.700 DDO) (140,639 16) 58 .29482 (112 344 34) 

1.500000 73.88639 0 ODO 000 000 

75.900000 268.7DS 30 0000 0 DO 0 OD 

6,170000 0000 000 000 
1,200000 14.58700 0000 0 Do 0 OD 

25,000000 80,ODS D9 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
ROCHE HLDG GENUSSCHEINE NPV 
(CUSIP H692932M 
INVESTMENT ACTIVITY 
ROHM CO (CUSIP J65326122) 
INVESTMENT ACTIVITY 
ROLLS ROYCE ORD COM STK ORD 
GBPO.20 (CUSIP G76311102) 
SECURITY TRANSFERS 
ROYAL BK SCOTLAND (CUSIP G7689111 1) 
INVESTMENT ACTIVITY 
ROYAL DUTCH PETROL NLGI 25 (CUSIP 
780257804) 
INVESTMENT ACTIVITY 
ROYAL DUTCH PETROL ORD NLGI 25 
(INTERNAL N762T7172) 
INVESTMENT ACTIVITY 
RYDER SYS COM (CUSIP 763549108) 
INVESTMENT ACTIVITY 
SAIPEM COM STK EURI 00 (CUSIP 
T820001 M 
INVESTMENT ACTIVITY 
SAMSUNG ELECTRONIC GDS(REPR 
1/2 = SHS)(144A) (CUSIP 7960,50888) 
INVESTMENT ACTIVITY 
SANDVIK AB COM STK SEX 6 (ISIN 
SE001*667891) 
INVESTMENT ACTIVITY 
SANMINA CORP COM STK USDO 01 
(CUSIP BOD907107) 
INVESTMENT ACTIVITY 
SANOFI-SYNTHELABO COM STK (CUSIP 
F5548NI01) 
INVESTMENT ACTIVITY 
SAP AG ADR-EACH 3 REP I ORD PFD 
(CUSIP 803054204) 
INVESTMENT ACTIVITY 

0000 (2,400000) (249,069 97) 172,44323 (76,62674) 

300000 38,03219 (300000) (50,91341) 39,82940 (11,08401) 

7,066000 0 ODO 000 000 

16 .000000 322,11780 (5,200000) (112,416 57) 121,74431 9,32774 

1.400000 60,14327 (7,200000) (412,645 46) 320,89696 (91.74850) 

7,600000 328,52940 0 ODO 000 000 

7.800000 207,80994 (7,800000) (207,809 94) 178,81374 (2a.998 20) 

63 .000 000 380,94950 0000 000 000 

0 ODO (1,000000) (116,726 14) 137,51900 20,79288 

300000 6,791 55 0000 000 000 

3.900000 18,45436 0000 000 000 

4.000000 233,22492 0000 000 000 

0000 (1,500000) (39,02698) 35.66892 (3.35804) 
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SECURITY TRANSACTION SUMMARY 
_ACOUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
SAXON CAPITAL INC COM (CUSIP 
M66P302) 
INVESTMENT ACTIVITY 
SBC COMM INC COM USDI (CUSIP 
7&M7GI03) 
INVESTMENT ACTIVITY 
SCHERING AG NPV (CUSIP D67334108) 
INVESTMENT ACTIVITY 
SCHLUMBERGR COM COM STK (CUSIP 
806957108) 
INVESTMENT ACTIVITY 
SCHNEIDER ELEC SA EUR 8 (CUSIP 
F86921107) 
INVESTMENT ACTIVITY 
SCIENTIFIC-ATLANTA COM STX USD.5 
(CUSIP 808MI D4) 
INVESTMENT ACTIVITY 
SELECT MEDICAL CDR COM STK USDO 01 
(CUSIP 816195109) 
INVESTMENT ACTIVITY 
SEMITOOL COM STK NPV (CUSIP 
816909105) 
INVESTMENT ACTIVITY 
SEMTECH CORP COM USDO 01 (CUSIP 
8161155,0101) 
INVESTMENT ACTIVITY 
SENSYS TECHNOLOGIES INC COM 
(CUSIP 81726SI01) 
INVESTMENT ACTIVITY 
SEPRACOR COM USD (CUSIP 817315104) 
INVESTMENT ACTIVITY 
SEROLOGICAL CORP COM STX NPV 
(CUSIP 817523103) 
INVESTMENT ACTIVITY 
SHERWIN-WILLIAMS (CUSIP 924348108) 
INVESTMENT ACTIVITY 

1,600000 19.83969 (6,400000) (102 .138 77) 76,301 65 (2583712) 

1.500000 30,14250 (12,800 000) (337,247 74) 329,97404 (7.27370) 

5.500 ODO 21900409 (900000) (48,46152) 40,49563 (7,96589) 

0000 (5,700000) (280,041 00) 216,08049 (63,95051) 

3.000000 138.15861 (9,900000) (618 .833 13) "5,740 23 (173.092 90) 

0000 (12,600 000) (178,475 76) 152,20341 (26,27235) 

0 OOD (400000) (6,05405) 4.97776 (1 .07629) 

0000 (35.700 000) (458,882 26) 185,66944 (273,012 82) 

2,100000 30,91908 (2.100000) (30,91908) 32 .55720 1,63612 

21.400000 176,79147 (11,300 ODD) (90,76804) 122.5118 84 31,82080 

1.200 ODO 14,22243 0 DDO 000 000 

8.000000 65,17080 (8.000000) (65,17080) 79 .71890 14,54810 

0000 (15DO ODD) (42,14443) 41,66B 74 (47569) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
SKECHERS U S A INC CL'A' COM 
STK USDO 001 (CUSIP 830566105) 
INVESTMENT ACTIVITY 
SKY FINANCIAL GROUP INC COM 
STK NPV (CUSIP 83080PI03) 
INVESTMENT ACTIVITY 
SKYWEST INC COM NPV (CUSIP 830879102) 
INVESTMENT ACTIVITY 
SKYWORKS SOLUTIONS COM STK USDOIS 
(CUSIPS3088MI02) 
INVESTMENT ACTIVITY 
SL GREEN REALTY CO COM STK USDO 01 
(CUSIP?SwXIoI) 
INVESTMENT ACTIVITY 
SUC CORP JPY50 (CUSIP J75734103) 
INVESTMENT ACTIVITY 
SMITH & NEPHEW ORD 12 219P (CUSIP 
G82343164) 
INVESTMENT ACTIVITY 
SNAP-ON INC . (CUSIP $33034101) 
INVESTMENT ACTIVITY 
SOCIETE GENERALE ACCEPTANCE 
NV COMMON STOCK EURI 25 (CUSIP 
F436381411) 
INVESTMENT ACTIVITY 
SOLECTRON CORP (CUSIP 834182107) 
INVESTMENT ACTIVITY 
SONY CORP (ISIN JP34350DODD9) 
INVESTMENT ACTIVITY 
SOUTHERN CO COM (CUSIP 842687107) 
INVESTMENT ACTIVITY 
SOUTHWEST BANCORP COM STK (CUSIP 
8447OR109) 
INVESTMENT ACTIVITY 
SOVEREIGN BANCORP COM (CUSIP 
845905108) 
INVESTMENT ACTIVITY 

10.400 ODD 540,48341 0ow 000 000 

16.1 W DDO 54,50440 0000 000 000 

0000 (2,800000) (115,705 18) 118,93859 3,23341 

15,400000 427,65800 (4,900000) (136.073 00) 13937630 3.30330 

0000 (14,800 000) (494,619 63) 427,37414 (67,24549) 

0000 (4,000000) (61.114 019) 56.&38 29 (4.47580) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS L S 

EQUITIES continued 
SHIMAMURA JPYSO (CUSIP 0220811011~ 
INVESTMENT ACTIVITY 1,200000 65,33490 0000 000 0 DO 
SHIN-ETSU CHEM CO (INTERNAL 
J72810120) 
INVESTMENT ACTIVITY 0000 (2,400000) (86,25232) 82,75332 (3,49900) 
SHIRE PHARMA GROUP ORD (ISIN 
GBD0079SSo31) 
INVESTMENT ACTIVITY 0000 (12,000 000) (175,486 12) 94,14360 (81,34252) 
SHISEIDO CO JPYSO (ISIN JP33516DDDD6) 
INVESTMENT ACTIVITY 13,000000 153,64260 (3,000000) (39,29858) 37,40044 (1 .89614) 
SHUFFLE MASTER INC (INTERNAL 
825549108) 
INVESTMENT ACTIVITY 0000 (2.900000) (46 .55542) 50.68090 4,12548 
SIEBEL SYSTEMS COM (CUSIP 826170102) 
INVESTMENT ACTIVITY 3,400 DDO 29,23897 0 ODO 000 000 
SIEMENS AG NPV (REGD) (CUSIP 
D69671218) 
INVESTMENT ACTIVITY 7,700 ODO 317,76334 (600000) (35 .83647) 27,16190 (8,67457) 
SILGAN HLDGS INC COM STK USDO 01 
(CUSIP 827048109) 
INVESTMENT ACTIVITY 20,300000 385,ga2 77 (4,8W 000) (88 .84030) 118.78141 29,94111 
SILICON LAOS INC COM STK USDO 01 
(CUSIP .26919102) 
INVESTMENT ACTIVITY 23,4W 000 551 .47858 0 ODO 0 00 000 
SIMPSON MFG CO INC COM STK NPV 
(CUSIP 829073105) 
INVESTMENT ACTIVITY 0 DOD (14,400 000) (334 .480 05) 460,25622 12577617 
SIMULA INC COM STK US 0 01 (CUSIP 
82920SI01) 
INVESTMENT ACTIVITY S8.SW ODO I D4 261 11 0000 0 00 000 
SINGAPORE AIR (LR) (CUSIP V80178110) 
INVESTMENT ACTIVITY 20,000 ODO 127,75949 0000 0 00 000 
SIPEX CORP COM STK USDO 01 (CUSIP 
829909100) 
INVESTMENT ACTIVITY 194,300000 453.82283 (53 000 ODO) (337,201 42) 167.08332 (170,11810) 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
FROMOI-SEP-02TO 28-FEB-03 
SECURITY TRANSACTION SUMMARY Deutsche Bank IZI PREPARED DATE 09-APR-03 

PAGE 248 

0000 (34.400 ODO) (688,752 06) 312,12566 (376,626 40) 

7.600 000 15183730 0 00-D 000 000 

10,300 DDO 118,91863 0000 000 000 

48,8W ODD 356,34370 0000 000 000 

16,100000 472,89798 (1,200 ODO) (35.24705) 37,78688 2.53981 

6,300 DOD 560,93995 0 000 000 000 

0000 (5,600000) (20,55036) 3385687 13,3D6 51 

18,200000 438.07351 (6,000 ODO) (135,119 77) 170.96390 35,84413 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
SUNGARD DATA SYS COM USDO 01 
(CUSIP 867363103) 
INVESTMENT ACTIVITY 23.800 ODD 450,71394 0000 000 000 
SUPERTEX INC COM NPV (CUSIP 
NW32102) 
INVESTMENT ACTIVITY 21,400000 286,27205 (26.700 000) (517,216 82) 294.75882 (22246800) 
SURMOOICS INC COM (CUSIP WN73100) 
INVESTMENT ACTIVITY 0000 (8,000000) (3SO ."3 42) 220.02218 (130,421 26) 
SUZUKI MOTOR CORP (ISIN JP339720DO01) 
INVESTMENT ACTIVITY 8,D00 OW 95,52965 0 DOO 0 OD 000 
SWIFT ENERGY CO COM US 0 01 
(CUSIP 870738101) 
INVESTMENT ACTIVITY 0000 (20,000 ODO) (237,307 22) 241,85002 4,54280 
SWIFT TRANSPTN COM USDO 001 
(CUSIP 870756103) 
INVESTMENT ACTIVITY 46.200 DOO 744,14943 (8 .900000) (150,509 08) 179,89684 29,38776 
SWIRE PACIFIC 'A'PSIN HKOOIWW162) 
INVESTMENT ACTIVITY 0000 (28,50D 000) (169,309 73) 112,90931 (56.40042) 
SWISS RENINSURANCE COM STK CHFO I 
(CUSIP H84046137) 
INVESTMENT ACTIVITY 415000 30 .72735 0000 0 OD 000 
SWISSCOM AG CHF25 (CUSIP H8398NI04) 
INVESTMENT ACTIVITY 480000 134,25912 (1 .000000) (376,507 87) 309.78262 (68,72525) 
SYLVAN LEARNING BY COM STK USDO 01 
(CUSIP 871399101) 
INVESTMENT ACTIVITY 0000 (10,900 000) (274,817 88) 162 .72656 (112,091 30) 
SYNTHES STRATEC INC COM STK 
(ISIN US87162MI027) 
INVESTMENT ACTIVITY 217000 129,93927 0000 0 OD 000 
TAIWAN SEMICONDUCT ADS REP 5 
ORD TWDIO (CUSIP a74039100) 
INVESTMENT ACTIVITY 42,000000 301,30800 (3,500000) (42,14910) 29,25911 (12.88999) 
TAKE-TWO INTER COM STK USDO 01 
(CUSIP 874064109) 
INVESTMENT ACTIVITY 7,500 ODD 212.18653 (1 5,ODD 000) (347,"5 78) 365,89535 18 .44957 
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SECURITY TRANSACTION SUMMARY 
~ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

EQUITIES continued 
SPINNAKER EXPL CO COM STK (CUSIP 
84555WID9) 
INVESTMENT ACTIVITY 8,300000 216,32086 (29,100 DOO) (1,079 .956 78) 594,64243 (4115,314 35) 
SS & C TECHNOLOGIE COM NPV (CUSIP 
952270100) 
INVESTMENT ACTIVITY 0 DDO (26,500 000) (320,605 28) 220.34395 (100,261 33) 
ST JUDE MEDICAL COM USDO 10 
(CUSIP 790849103) 
INVESTMENT ACTIVITY 0000 (500 ODO) (19,64716) 16.64641 (3,00075) 
STAMPS COM INC COM (CUSIP 952857101) 
INVESTMENT ACTIVITY 199,100000 852,32828 0000 000 000 
STANCORP FIN CORP COM STK (CUSIP 
852691100) 
INVESTMENT ACTIVITY 0000 (5 . 100 ODO) (281,6B3 71) 252,34348 (29 .34025) 
STAPLES INC COM (CUSIP 555030102) 
INVESTMENT ACTIVITY 19,80() 000 284,522 D4 (6,500000) (93,40370) 97,38721 3,98351 
STMICROELECTRONICS N V COM STK 
EURI 04 (CUSIP N79112103) 
INVESTMENT ACTIVITY 4,600000 87,92550 0000 000 000 
STMICROELECTRONICS MY REG SHS 
(CUSIP 861012102) 
INVESTMENT ACTIVITY 0000 (3,700 DOO) (136,"344) 89.1 D9 31 (47,33413) 
STORAGE TECH COM (CUSIP 862111200) 
INVESTMENT ACTIVITY 16,200000 360,68820 0 DDO 0 OD 000 
STFID CHARTERED BK COM STK (CUSIP 
G84228157) 
CORPORATE ACTIONS 1 .619000 0000 000 000 
INVESTMENT ACTIVITY 0000 (39,200 000) (427,263 74) 461,04370 33,77996 
SUMITOMO RTLY&DEV (CUSIP J77841112) 
INVESTMENT ACTIVITY 0 ODO (15.000 ODG) (73,81760) 65,67141 (8 .m 19) 
SUNCOR ENERGY CMN STK (ISIN 
CA8672291066) 
INVESTMENT ACTIVITY 3,400 000 S9.89293 0000 000 000 
SUNCOR ENERGY COMMON STOCK NPV 
(CUSIP 867229106) 
INVESTMENT ACTIVITY 0000 (2.200000) (32.92297) 36,11697 3,19400 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUIMES continued 
TENET HEALTHCARE CORPORATION 
COM (CUSIP 8803313100) 
INVESTMENT ACTIVITY 
TERADYNE INC COM USDO 125 (CUSIP 
$807701102) 
INVESTMENT ACTIVITY 
TESCO PLC ORD 5P (ISIN G80008847096) 
INVESTMENT ACTIVITY 
TEVA PHARM ADR (CNV 10 ORD NISO 01) 
(CUSIP 881624209) 
INVESTMENT ACTIVITY 
SECURITY TRANSFERS 
TEXAS INSTRMNT COM (CUSIP 882508104) 
INVESTMENT ACTIVITY 
TEXAS REGIONAL COM STK USDI 
(CUSIP 882673106) 
INVESTMENT ACTIVITY 
TEXTRON COM (CUSIP S&VIN1101) 
INVESTMENT AC77VITY 
TFI TELEVISION COM STK EUR020 
ICUSIP F91255103) 
INVESTMENT ACTIVITY 
TNERASENSE INC COM (CUSIP883 1105) 
INVESTMENT ACTIVITY 
TNERMA-WAVE INC COM STK USDO 01 
(CUSIP884113A108) 
INVESTMENT ACTIVITY 
THOMSON COM STK EUR3 75 PSIN 
FR0000184533) 
INVESTMENT ACTIVITY 
THORATEC LABS CORP CON NEW (CUSIP 
98517S307) 
INVESTMENT ACTIVITY 
T HO INC COM STK USDO OD011 (CUSIP 
872443403) 
INVESTMENT ACTIVITY 

0000 (17.100 000) (628 .302 08) 373,45861 (254,843 47) 

2,300000 23.71400 0000 000 000 

88,000000 236,401 79 0000 000 000 

0000 (11.100 000) (597.593 49) 746,03219 148.43870 
7,200000 0 OOD 000 000 

27 .700000 481,10500 0000 0 DO 000 

2,900 ODD 95,61700 (2,900 000) (95,61700) 105,47510 9,asa io 

2,400 ODO 88,96704 0000 000 000 

000-0 (2,600000) (32,34853) 61,56344 29.21491 

0000 (15,600 ODD) (332,878 91) 103,67057 (229,208 24) 

0000 (22,400 000) (4115,907 11) 24,88467 (461,022 ") 

0000 (1,400000) (29,94370) 24 .53762 (540608) 

46 .100000 367,32603 (23,400 000) (1 66,73B 60) 216,08313 49,3" 53 

33,400 ODD 468,21709 (42,800 000) (809.503 37) 503.99702 (305.506 35) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
TAKEDA CHEM INDSTR (CUSIPJ81281115) 
INVESTMENT ACTIVITY 0000 (11,000 000) (539,407 07) 462,21515 (T7,190 91) 
TARGET CORP COM STK USD 1667 
(CUSIP 67612EI06) 
INVESTMENT ACTIVITY 0000 (10,SWOOO) (345.245 94) 307 .21573 (3803021) 
TAUBMAN CENTRES COM USDO 01 
(CUSIP 876664103) 
INVESTMENT ACTIVITY 10,700000 175.48000 0000 000 000 
TDK CORP COM STK (INTERNAL J82141136) 
INVESTMENT ACTIVITY 0000 (6,000000) (688,277 30) 257,39614 (428,88116) 
TECH DATA CORP COM USDO 0015 
(CUSIP 878237106) 
INVESTMENT ACTIVITY 6.9DO 000 22564499 0000 000 000 
TECHN-TECHNIP NPV PSIN FR0000131708) 
INVESTMENT ACTIVITY 0000 (6,707000) (867.391 80) 375,41751 (491 .974 29) 
TECO ENERGY INC COM USDI (CUSIP 
872375100) 
INVESTMENT ACTIVITY 8.000000 88,ODO 00 (8,000000) (88,00000) 103,31565 15,31565 
TELECOM CORP ([SIN NZTELE000194) 
INVESTMENT ACTIVITY 112,900000 238,36182 (28,300 000) (59,74880) 70,21808 10.48728 
TELECOM ITALIA SPA COM STK EUR 
0 SS (ISIN IT0001 127437) 
INVESTMENT ACTIVITY 0000 (28,800 000) (172,179 18) 148,65178 (23,52740) 
TELEFON ESPANA ADR (CUSIP 87938M08) 
INVESTMENT ACTIVITY 0000 (5,591000) (245,602 28) 167,177 94 (7842434) 
TELEFONICA SA COM STK (CUSIP 
E90183182) 
CORPORATE ACTIONS 1,084000 oom 0 00 000 
INVESTMENT ACTIVITY 20,900000 217.46326 (3 .600000) (50,438 83) 3738843 (1305040) 
TELEFONICA SA COM STK EUR (CUSIP 
E901183620) 
CORPORATE ACTIONS 1,084 ODD (1 .084 DOO) 0 00 000 
TELUS CORP NON VOTING SHS NPV 
(ISIN CAS7971 M2022) 
INVESTMENT ACTIVITY 20,0D0 000 130,92251 0000 0 00 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
THYSSEN KRUPP AG COM STK (tSIN 
DE000750000, ) 
INVESTMENT ACTIVITY 
TIMKEN CO COM (CUSIP 887389104) 
INVESTMENT ACTIVITY 
TITAN CORP COM STK USDO 01 (CUSIP 
888266103) 
INVESTMENT ACTIVITY 
TJX COS INC (NEW) (CUSIP a72540109) 
INVESTMENT ACTIVITY 
TOKYO ELEC PWR (CUSIP J86914108) 
INVESTMENT ACTIVITY 
TOKYO ELECTRON (CUSIP J869571 15) 
INVESTMENT AC17VITY 
TOM BROWN INC COM USDO 10 (CUSIP JIV o6o2ol) 

INVESTMENT ACTIVITY 
TOMRA SYSTEMS ASA COM STK NOKI 
(ISIN NO0005668905) 
INVESTMENT ACTIVITY 
TOO INC COM STK (CUSIP 890=107r) 
INVESTMENT ACTIVITY 
TORONTO DOMINION COM NPV (CUSIP 
891160509) 
INVESTMENT ACTIVITY 
TOTAL FINA ELF 'B'SHS (CUSIP 
FM 24100) 
INVESTMENT ACTIVITY 
TOTAL FINA ELF SA AOR CONV 112 
SHS EURIO (CUSIP 89151 E109) 
INVESTMENT ACTIVITY 
TRACK DATA CORP COM USDO 01 
(CUSIP 891918104) 
INVESTMENT ACTIVITY 
TRAVELERS COM STK USDO 01 (CUSIP 
8942013109) 
INVESTMENT ACTIVITY 

0000 (17,600 000) (268 .058 52) 194,67901 (73,37951) 

0 DOO (2,100000) (38,04565) 40.04579 2.001) 14 

119,400 ODO 1.IB4,405 43 (31,200 000) (336 9W 12) 359,08051 22 .14539 

8,200000 168.52804 (2,300000) (41,"0 45) 46,66559 5.22514 

0000 (3,100 ODO) (75,621 66) 60,89950 (14.72216) 

1.500000 63,650 45 (3,600000) (118,909 66) 158,39862 41 .48896 

14 .600000 360,45648 0 ODO 000 000 

0 ODO (5,800000) (56,281 81) 47,63025 (8,65156) 

1,200000 29,17896 0000 000 000 

0000 (2,100000) (57,61013) 46,83448 (1 O.T75 67) 

1,200000 165,39855 (1,2DO 000) (165,495 58) 160.81013 (4.6115 45) 

0000 (1,200000) (69,13721) 83,32549 14,18828 

0 ODO (113,200 000) (269,455 37) 44,08807 (225,367 30) 

0000 (3,605000) (6698272) 51,13088 (15,83184) 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
TRAVELERS PPTY CAS CORP COM 
STK CL 8 (CUSIP M20G406) 
INVESTMENT ACTIVITY 15,966000 219,52412 (3,175000) (84,005 84) 44,68152 (39.32432) 
TREDEGAR INDS COM STK NPV (CUSIP 
89"50100) 
INVESTMENT ACTIVITY 50.400 DDO 659 .779 93 0000 000 000 
TRIAD HOSPITALS INC COM STOCK 
USDO 01 (CUSIP 89579KI09) 
INVESTMENT ACTIVITY 300 DDO 9,74848 (5,100 ODO) (1 63,5W 80) 151,85948 (11 .679 a2) 
TRIDENT MICROSYSTM COM STK USDO 01 
(CUSIP 895919108) 
INVESTMENT ACTIVITY 37,100000 109,70723 (122,100 ODO) (741,600 63) 368,95717 (372,643 46) 
TRIMERIS INC COM (CUSIP 896263100) 
INVESTMENT ACTIVITY 10,200000 472,54611 (1,900 ODO) (88,02330) 78,021 14 (10.00216) 
UBS AG COM STK CHF2 80 (ISIN 
CH0012032030) 
INVESTMENT ACTIVITY 12. M 000 587 .14474 0 ODO 000 000 
UCBH HOLDINGS INC COM (CUSIP 
90262T308) 
INVESTMENT ACTIVITY 2,500000 104,67833 (2.500000) (1 D4,878 33) 105,27807 39974 
UFJ KLDGS JPYSODOO (CUSIP J940ON106) 
INVESTMENT ACTIVITY 0000 (32000) (1 as.666 72) 68,13729 (1 18,,9N 43) 
UNICREDITO ITALIANO COM STK 
EURO 5 (ISIN ITOODOO64854) 
INVESTMENT ACTIVITY 0000 (15,600 000) (76.73652) 60,97957 (15.75695) 
UNILEVER NV N Y SHS NEW (CUSIP 
OD4784709) 
INVESTMENT ACTIVITY 0 DOO (3,400000) (187,040 87) 209,50568 22.46481 
UNILEVER ORD GBPO 014 (ISIN 
GBOODS748735) 
INVESTMENT ACTIVITY 0 ODO (41,400 ODO) (295,353 02) 386,61310 91,26008 
UNIT CORP COM USDO.20 (CUSIP 
909218109) 
INVESTMENT ACTIVITY 3,600 ODD 67,65968 0000 000 000 
UNITED HEALTHCARE GROUP INC 
COM (CUSIP 91320102) 
INVESTMENT ACTIVITY 3.600000 320,52287 0 ODO 0 OD 0 00 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
FROMOI-SEP-02TO 28-FEB-03 
SECURITY TRANSAC77ON SUMMARY 
PREPARED DATE 09-APR-03 Deutsche Bank 121 

PAGE 255 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
UTO NATURAL FOODS A SHS USDO 01 
(CUSIP911163103) 
INVESTMENT ACTIVITY 21,800 000 474 .10101 0000 0 Do 000 
VEECO INSTRUMENTS COM STK USDO 01 
(CUSIP922417100) 
INVESTMENT ACTIVITY 0000 (9,300000) (3114,032 52) 141,32559 (242,706 93) 
VERfTAS SOFTWARE COM STK US 
0 01 (CUSIP OM36109) 
INVESTMENT ACTIVITY 1,000000 16,59055 (1 .000 DDO) (16,59055) 17,83896 1,24841 
VERIZON COMM COM (CUSIP 92343VI04) 
INVESTMENT ACTIVITY 7,100000 270,99500 0000 000 000 
VESTA WIND SYSTEMS COM STK OKKI 
(ISIN OKWID268606) 
INVESTMENT ACTIVITY 14 .000000 191 .02345 (3,10DODD) (78,57516) 29 6a2 72 (48,89244) 
VIASYS HEALTHCARE COM USDO 01 
(CUSIP 925530209) 
INVESTMENT ACTIVITY 12,300000 185 .25633 (12.300 000) (1 115,256 33) 183 .34842 (1 .90791) 
VITAL SIGNS COM NPV (CUSIP 928469105) 
INVESTMENT ACTIVITY 0 ODO (8,800000) (212,944 76) 207 .19165 (5,75311) 
VIVENDI UNIVERSAL COM STK EURSS 
(CUSIP F7063CI 14) 
INVESTMENT ACTIVITY 7,500 OOD 79,36019 0000 000 000 
VODAFONE GROUP ORD USDO 10 (CUSIP 
G9387SI05) 
INVESTMENT ACTIVITY 0000 (120.90D ODD) (1 112.509 84) 231,09815 48,58831 
VODAFONE GROUP PLC (CUSIP 92857WIDO) 
INVESTMENT ACTIVITY 0000 (20.600 000) (447.791 26) 379,3115 44 (88,40582) 
VOLVO(AB) SEKS SER'B' (ISIN 
SEODDDIIS"6) 
INVESTMENT ACTIVITY 22,000000 343,49041 0 ODD 0 00 000 
WACHOVIA CORP CON STK (CUSIP 
929903102) 
INVESTMENT ACTIVITY 5.500000 167,23100 0000 0 00 0 00 
WASHINGTON MUT INC COM USDI 
(CUSIP939=103) 
INVESTMENT ACTIVITY 2,700000 96,20100 0000 0 00 000 
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SECURITY TRANSACTION SUMMARY 
_ACQUIRED~ DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
UNITED OVERSEAS BK (CUSIP V96194127) 
INVESTMENT ACTIVITY 18,000000 119,17182 (15,000 000) (102.051 87) 106,16871 4 .11884 
UNITED PARCEL SVCS CL B SMS 
(CUSIP911312106) 
INVESTMENT ACTIVITY 2 .000000 124,20000 (100000) (6,21000) 5,9S40S (22594) 
UNITED SURGICAL PA COM STK USDO 01 
(CUSIP913016309) 
INVESTMENT ACTIVITY 1200000 23,17504 0000 000 000 
UNITED TECHNGY COM COM US05 
(CUSIP 913017109) 
INVESTMENT ACTIVITY 0000 (6,200000) (302,978 54) 378,52251 75,54397 
UNIVERSAL HLTH SVC CLASS'B'COM 
US 00, (CUsIp 913903100) 
INVESTMENT ACTIVITY 0000 (6,100 ODO) (260,104 00) 281,65878 21 .55278 
UPM-KYMMENE OY FIMIO (CUSIP 
X95ISS108) 
INVESTMENT ACTIVITY 0000 (4,000000) (111,247 04) 128,07404 18,92700 
URBAN OUTFITTERS COM STK USDO ODDI 
(CUSIP, 917047102) 
INVESTM ENT ACTIVITY 300000 8,35795 (800000) (19 .60304) 16.60599 (2,99705) 
US BANCORP COM STK USDO 01 (CUSIP 
902973304) 
INVESTMENT ACTIVITY 3,200 DOO 65.28000 (19 .100 ODO) (364 .889 20) 403,05438 18,18518 
US FREIGHTWAYS (CUSIP 9169DSIOO) 
INVESTMENT ACTIVITY 9,200 DOO 260,43812 0 0DO 0 OD 000 
USEC COM STK USDO I (CUSIP 90333EI08) 
INVESTMENT ACTIVITY 69,900 oDo 43556881 (21,900 000) (134,579 73) 144,76680 10,18707 
USHK) ELEC JPY50 (CUSIP J944561 IS) 
INVESTMENT ACTIVITY 0000 (14 .000 000) (294,871 115) 147,10620 (147 .765 65) 
UM BANKSHARES INC COM STK USD2 50 
(CUSIP 909907107) 
INVESTMENT ACTIVITY 8,600 ODD 244,03669 0000 0 00 000 
UTD INDUSTRIAL CP COMMON USDI 00 
(CUSIP 910671106) 
INVESTMENT ACTIVITY 30,200 ODO 430,18076 (7,400 DDO) (I10 .8DS 19) 149,13122 38 .32503 
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SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS 
LOSS 

EQUITIES continued 
WYETH CONV PFD (CUSIP 98302410D) 
INVESTMENT ACTIVITY 0000 (18,500 000) (99164576) 699 .17395 (29267211) 
XL CAPITAL CLASS'A'COM STK USDO 01 
(CUSIP G98255105) 
INVESTMENT ACTIVITY 0000 (2,000000) (98,90175) 163,27508 64 .37333 
YAHOO INC COM STK USDO 01 (CUSIP 
9"332106) 
INVESTMENT ACTIVITY 700 DOO 7,29596 (21,100 000) (305,257 43) 356,57923 51,31180 
YAMATO TRANSPORT (CUSIP J96612114) 
INVESTMENT ACTIVITY 2.000 000 28,69180 0000 000 000 
YORK INTERNATIONAL (CUSIP 986670107) 
INVESTMENT ACTIVITY 6,100000 149,91368 0000 000 000 
ZARLINK SEMICONDUCTOR INC OSIN 
CA9891391000) 
INVESTMENT ACTIVITY 0000 (8,300 ODD) (196,34184) 24,34533 (171,996 51) 
ZOMAX INCORPORATED COM USDO 01 
(CUSIP 989929104) 
INVESTMENT ACTIVITY 19,200000 79,037 T7 (67,700 DDO) (438,429 54) 220,54325 (217,1186 29) 
ZORAN CORP COM STK NPY (CUSIP 
98975FIGI) 
INVESTMENT ACTIVITY 21 .400000 340,41622 0 ODD 000 000 
ZYGO CORP COM USDO 10 (CUSIP 
989&95101) 
INVESTMENT ACTIVITY 0000 (l 9,000 00o) (490 .586 51) 130,99967 (359,586 84) 

TOTAL COMMON STOCK 95,722,045 18 (118,074,752 79) 95,226,915.48 (20,951,467 00) 
CONVERTIBLE SECURITIES 
JAPAN AIRLINES (CUSIP J25979105) 
CORPORATE ACTIONS 0000 (39 DD0 000) (123,958 94) 000 000 
INVESTMENT ACTIVITY 0000 (11 .000 000) (34,96221) 2632299 (8,63922 

TOTAL CONVERTIBLE SECURITIES JIS6,919 15) 28,32299 (8,63922) 
EQUITY DERIVATIVES 
CAC40 10 EURO FUT EXP 30SEP02 
(INTERNAL XYZCFU2) 
INVESTMENT ACTIVITY 0000 (43 ODO) 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
WATSO PHARMS INC COM NPV (CUSIP 

NI 942683103) 
INVESTMENT ACTIVITY 600000 17,56009 0000 0 DO 000 
WEBEX COMMUNICATION COM STK 
NPV fUSIP 947671.109) I 
INVE TMENT ACTIVITY 10,600000 176,53503 (25,200 000) (547,566 81) 313,93715 (233,629 46) 
WELLA AG COM STK (ISIN DEOD07765604) 
INVESTMENT ACTIVITY 0000 (6,200 ODO) (278.841 72) 286,14927 7.30755 
WELLPOINT HLTH *A"COM USDO 01 
(CUSIP 94973MI08) 
INVESTMENT ACTIVITY 5,700000 417,221 76 (1 .700000) (129,543 89) 121 .76733 (7.T76 56) 
WELLS FARGO & CO NEW COM (CUSIP 
949746101) 
INVESTMENT ACTIVITY 1 .400 DOO 69,46800 0000 000 0 00 
WESTAR ENERGY INC COM STK (CUSIP 
95709TIDO) 
INVESTMENT ACTIVITY 41,600000 "3.588 54 (41,600 000) ("3.586 54) 3B7,987 08 (55.81946) 
WESTERN GAS RES COM (CUSIP 958259103) 
INVESTMENT ACTIVITY 7,0D0 000 255,641 59 0000 000 000 
WESTPORT RESOURCES COM STK USDO 01 
(CUSIP 961416100) 
INVESTMENT ACTIVITY 12,500000 258,85428 0000 0 00 000 
WHOLE FOODS MARKET COM NPV (CUSIP 
966837106) 
INVESTMENT ACTIVITY 0000 (300000) (11,47303) 15,10352 3,63049 
WITNESS SYS INC COM STK USD 01 
(CUSIP 977424100) 
INVESTMENT ACTIVITY 12,200000 56,23719 (21,100 000) (109,840 21) 66,15990 (43,68031) 
WMC RES LTD COM STK (CUSIP 
097371.1106) 
CORPORATE ACTIONS 30,500000 0 ODO 000 000 
WOOLWORTHS LTD A 0 25 (CUSIP 
0911418108) 
INVESTMENT ACTIVITY 0000 (9,000000) (46.42130) 60,46405 14,04275 
WPP GROUP SPON AOR-REP 10 ORD 
GBPO 10 (CUSIP 929309300) 
INVESTMENT ACTIVITY 0000 (700000) (41,19922) 25,68222 (15,51700) 
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SECURITY TRANSACTION SUMMARY 
_ACQUIFIED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

EQUITIES continued 
CAC40 10 EURO FUT EXP 31MAR03 
(INTERNAL XYZCFH3) 
INVESTMENT ACTIVITY 
CAC40 10 EURO FUTURE EXP31DEC02 
(INTERNAL XYZCFZ2) 
INVESTMENT ACTIVITY 
DAX IDX FUT MARD3 EXP 21MAR03 
(INTERNAL XYZGXH3) 
INVESTMENT ACTIVITY 
OAX IDX FUTR EXP 20DEC2DD2 (INTERNAL 
XYZGXZ2) 
INVESTMENT ACTIVITY 
DAX IDX FUTA EXP 20SEP2DD2 (INTERNAL 
XYZGXU2) 
INVESTMENT AC77VITY 
FTSE 100 IDX FLIT EXP 20DEC2002 
(CUSIP 632999MF3) 
INVESTMENT ACTIVITY 
FTSE 100 IDX FUTR FXP 20SEP2002 
(INTERNAL XYZZAU2) 
INVESTMENT ACTIVITY 
S&P SW FUTR EXP 20MARD3 (INTERNAL 
S32999NBI) 
INVESTMENT ACTIVITY 
S&PJTSE 60 IX EXP 19DEC02 (INTERNAL 
XYZPTZ2) 
INVESTMENT ACTIVITY 
S&PfrSE 60 IX FLIT EXP 20MAR03 
(INTERNAL XYZPTH3) 
INVESTMENT ACTIVITY 
S&PITSE IDX FUTR EXP I DSEP2002 
(INTERNAL XYZPTU2) 
INVESTMENT ACTIVITY 
SPI 200 FUTR EXP 19DEC02 (INTERNAL 
XYZXPZ2) 
INVESTMENTACTWITY 

39 ODO 0000 000 000 

43 ODO (43000) 000 000 

16000 0000 000 000 

16000 (16000) 000 000 

0000 (14000) 0 00 000 

23000 (23000) 000 000 

0 000 (23 DDO) 000 000 

6 DDO 0000 000 000 

29000 (29000) 000 000 

25 ODD (2000) 000 000 

0 ODO (29000) 000 000 

31 ODD (31000) 000 000 

SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

ECUMES continued 
SPI 200 FUTR EXP 30SEP2002 (INTERNAL 
XYZXPU2) 
INVESTMENT ACTIVITY 0000 (32 ODO) 000 000 
SPI 200 FUTR EXP 31MAR03 (INTERNAL 
XYZXPH3L 
INVESTM NT ACTIVITY 28000 (1000) 000 000 

TOTAL EQUITY DERIVATIVES 000 000 

EQUITY RIGHTS AND WARRANTS 
AEGON COUPON LINE RIGNTS(COMMON 
) EXP 20SEP2002 (CUSIP N00927181) 
SECURITY TRANSFERS 0000 (59,167 000) 000 000 
ALLIED CAPITAL CP RIGHT EXP 
21 NOV2002 (INTERNAL 019030991) 
CORPORATE ACTIONS 10.100 ODO 0000 000 000 
SECURITY TRANSFERS 0 ODO (10. 100 000) 000 0 DD 
ERICSSON (UM) TEL RTS EXP 03SEP02 
(CUSIP W6276V233) 
CORPORATE ACTIONS 0 DDO (10556000) 000 0 DD 
ERICSSON(LM)(TEL NEW ADR(SUB 
RIGHTS 27/BM2) (CUSIP 294821129) 
CORPORATE ACTIONS 0 ODO 0 000 000 000 
INVESTMENT 

ACTIVITY 
0000 0000 000 000 

NUMICO NV CPN FITS EXP 30AUG02 
(CUSIP N56369MI) 
SECURITY TRANSFERS 0000 (5,900000) 000 000 
TELEFONICA SA BONUS FITS EXP 
I I FFS03 (CUSIP E90I&lW8) 
CORPORATE ACTIONS 114,127000 (54.2DO 000) 000 000 
INVESTMENT ACTIVITY 0 DOD (59.927 000) 1153452 11IS3452 

TOTAL EQUITY RIGHTS AND WARRANTS 11,53462 11-5.3452 

POOLED EOUTTIES 
CAPITAL GUARDIAN (SEDOL 3507263) 
INVESTMENT ACTIVITY 59,726604 568,00000 (66,356 228) (757.31107) 570,00000 (18731107) 
CAPITAL GUARDIAN RESTRICTED 
EQUITY FUND FOR TAX EXEMPT (INTERNAL 
CAPGUAR) 
INVESTMENT ACTIVITY 0 000 (634.190 381) (3 .530,868 62) 2,463,0DO 00 (1 .067 .868 62) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

(279 .720 260) (1,879,057 42) 2tOOOIOOO 00 120,942 58 
(6,167,237 11) 5,033,000 00 (1,134,237 11) 

7,07933 7,07933 (327000) 
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EQUITIES continued 
PIMCO INTERNAT PORTFOLIO (CUSIP 
7220OSS57) 
INVESTMENT ACTIVITY 26.930253 183.04690 

TOTAL POOLED EOUITIES 751,04690 
PREFERRED STOCK 
NEWS CORP ADR REPR 4 PREF LIWVT 
(CUSIP 652487802) 
INVESTMENT ACTIVITY 0000 
PORSCHE AD NON VTG PRF NPV (CUSIP 
0615T7108) 
INVESTMENT ACTIVITY 0000 

TOTAL PREFERRED STOCK 
TOTAL EQUITIES 96,473,092 08 

FIXED INCOME SECURITIES 
CONVERTIBLE FIXED INCOME SECURITIES 
ARBOR SOFTWARE CORP 4 500% l5MAR2DD5 
(CUSIP0389laAC2) 
INVESTMENT ACTIVITY 0000 
CREDIT SUISSE GROUP 6 ODO% CNV 
23DEC015 (CUSIP G25320ABI) 
INVESTMENT ACTIVITY 34,ODO 000 22,81822 
HORACE MANN EDUCAT STEP-UP 14MAY2032 
(CUSIP 440327AGg) 
INVESTMENT ACTIVITY 0000 
SECURITY TRANSFERS 1 .540,DDO 000 718,75000 
HORACE MANN EDUCATORS CORP 1 425% 
DUE 14MAY2032 (CUSIP 440327AFI) 
INVESTMENT ACTIVITY 240,0DO ODO 101,250 DO 
SECURITY TRANSFERS 0000 
PREMIERE TECHNOLOGIES INC 5 750% 
DIJUL2004 (CUSIP 74058FAC6) 
INVESTMENT ACTIVITY 92,ODO ODO 78,200 DO 

TOTAL CONVERTIBLE FIXED INCOME SECURITIES 921,01822 

(330000) (100,714 43) 126.37375 25,65932 
(100,714 43) 133,45308 32,73865 

(124,501,623 48) 1 D0,431,226 07 (22,050,07016) 

(345,000 000) (308,667 36) 339,77250 31,10514 

0 ODO 000 000 

(1,540,000 000) (718,750 00) 696.22625 (22,52375) 
0000 000 000 

0 DDO 000 000 
(1,540 .ODO 000) (718,750 00) 000 000 

(1 79,D00 DDO) (152,610 62) 159.111375 6.57313 

(1,898,77-7 98) 1,195,182 50 15,15452 

SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
CORPORATE FIXED INCOME SECURITIES 
AMER WEST AIRLINES 7 1 DD% DUE 
02OCT2022 (CUSIP 

023r50AH7) PRINCIPAL PAYMENTS 0 DOO 0000 (8,34940) 8,34818 (122) 
AOL TIME WARNER 7 625% 1 SAPR31 
(CUSIP00184AAC9) 
INVESTMENT ACTIVITY 0000 0000 000 000 
AT A T CORP 6 50% 15MAR29 (CUSIP 
001957AW9) 
CORPORATE ACTIONS 0000 (175.ODO 000) (142,345 00) 000 000 
AT&T CORP 6 500% 1 SMAR2013 (CUSIP 
00I9S7BJ7) 
CORPORATE ACTIONS 175,ODO 000 142,34500 0000 000 000 
INVESTMENT ACTIVITY 0000 (1 75,DD0 000) (142,345 00) 180 .44250 38 .09750 
AT&T CORP 8 ODD% I SNOV2031 (CUSIP 
001957BDO) 
SECURITY TRANSFERS SS0.0D0 000 653,D44 00 0000 000 000 
AT&T CORP 8 ODD% DUE ISNOV2031 
(INTERNAL MANBD05) 
SECURITY TRANSFERS 0 ODD (650,000 000) (653,044 00) 000 000 
BEAR STEARNS ARM TR FLT RT 25DEC30 

07384MAN2) 
RUINCIPPAL PAYMENTS 0 DDO (1,000,ODO 000) (146,474 44) 146,64055 16611 
BEAR STEARNS CO 6 125% 01 FEB2003 
(CUSIP 073902BHO) 
REDEMPTIONS 0000 (1,500,000 000) (1,497 .045 00) 1 .500,000 00 2,95500 
CITIGROUP INC 6 625% DUE I SJUN2032 
(CUSIP 172W7BL4) 
INVESTMENT ACTIVITY 0 ODO (75,000 000) (73,98825) 82,05300 8 .06475 
CONTINENTAL AIRLS 7 707% 02APR21 
(CUSIP 21080601>15) 
PRINCIPAL PAYMENTS 0000 0000 (10,79401) 10,79401 000 
CREDIT SUISSE FB 4 625% MAT 
01/15/2008 (CUSIP 22541LAFO) 
INVESTMENT ACTIVITY 500,000 000 49953000 (250 ODD 000) (249,765 00) 257.35000 7,5115 00 
CS FIRST BOSTON GP 6 96% 20JAN04 
(CUSIP 22540A.AKA) 
PRINCIPAL PAYMENTS 0000 (300.0D0 000) (25,26330) 2562403 36073 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
DAIMILERCHRYSILER 8 500% 1 SJAN31 
(CUSIP 23353 AGO) 
INVESTMENT ACTIVITY 0000 (180,000 000) (178,49160) 21687840 38,3116 80 
DELHA[ZE AMER INC 8 125% 1 SAPR2011 
SNTERNAL RDA8AE5) 
ECURITY TRANSFERS 0000 (400,000 000) (40657600) 000 000 

DELHAIZE AMERICA I 8125%15APR2011 
(CUSIP 24668BAE5) 
SECURITY TRANSFERS 400 .000 ODO 06,576 00 0000 000 0 00 
DELTA AIR LINES 7 111% IBMAR13 
(CUSIP 247367AT2) 
INVESTMENT ACTIVITY 0000 (125,0D0 ODO) (1124,71113 75) 113 .75000 (11 03875) 
DEUTSCHE FINL CAPITAL 6 .9DD% 
15SEP2027 (CUSIP 251547AD7) 
PRINCIPAL PAYMENTS 0000 0 ODO (10 .06064) 9,70872 (351 92) 
DEUTSCHE TELEKOM INT 8-51)0% 
29MAY2012 PSIN XS0148956559) 
INVESTMENT ACTIVITY 0000 (1,000.000 000) (915 .723 91) 1 .17949805 263774 14 
DOMINION RES INC 6 ODD% 31JAN2003 
(CUSIP 2574GUAG4) 
REDEMPTIONS 0000 (225,000 ODD) (230,994 00) 225 .0DO 00 (5,99400) 
DUKE ENERGY CORP 3 750% MAT 
03IM008 (CUSIP 264399EG7) 
INVESTMENT ACTIVITY 35.000000 34,89815 (35,000 000) (34,89815) 35,06020 16205 
OVI RECEIVABLES CORP 7 780% 
14JUNDS (CUSIP 2333 AAD7) 
PRINCIPAL PAYMENTS 0000 0000 (721 13) 67832 (4281) 
FFCA SECURED LENDING CO 7.13% 
18FE009 (CUSIP 301965CCI) 
PRINCIPAL PAYMENTS 0 ODO 0000 (79,57307) 79,65778 6471 
FHLMC 7 500% 2SJUL32 (CUSIP 
31392MENS) 
PRINCIPAL PAYMENTS 0 ODD 0 DDO (10,66712) 9.94946 (71766) 
FIFTH THIRD MTG LN TR FLT FIT 
ISOCT30 (CUSIP 316789AF3) 
PRINCIPAL PAYMENTS 0 ODO 0 ODD (109,297 65) 109.29764 (001) 
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SECURITY TRANSACTION SUMMARY 
~ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FRANCE TELECOM STEP CPN OIMAR31 
(CUSIP 35177PALI) 
INVESTMENT ACTIVITY 0000 (1,500,01KI 0010) (1,607,605 00) 1,804 .690 00 197.0115 W 
GATX CAP CORP 7 75% 01 DEC20DS 
(CUSIP361446ACI) 
INVESTMENT ACTIVITY 0000 (100,0DO 000) (99,89200) 90,00000 (9,89200) 
GE CAP CORP 6 000% DUE ISJUN2012 
(CUSIP 36962GYY4) 
INVESTMENTAC17VITY 120,000 OOD 127,91760 (1,225,000 000) (1,271 020 25) 1,298,776 50 27,75625 
GE CAP MORT SERV SER 7 .01)0% 
25NOV2007 (CUSIP 36157R5EI) 
PRINCIPAL PAYMENTS 0000 (1,700.000 ODO) (1,188,445 34) 1,191,423 73 2,97839 
GENERAL ELEC CAP CORP 5 450% 
ISJAN2013 (CUSIP 36962GZY3) 
SECURITY TRANSFERS 500,000 DDO 498,45500 0 0130 000 0 OD 
GENERAL ELEC CAP CORP 6 760% 
15MAr= TMEJCUSIP36962G)CZ2) 
INVESTME ACTIVITY 0000 (1150,0DO ODD) (147,871 50) 165.82350 17,9S200 
GENERAL ELECTRIC CAPITAL CORP 
5 450% ISJAN13 (INTERNAL STT7175) 
INVESTMENT ACTIVITY 500,000000 498,45500 0 ODO 000 000 
SECURITY TRANSFERS 0000 (500,0D0 000) (498,455 00) 0 DO 000 
GENERAL MOTORS 6 875% NOTES 
ISSEPI I USD (CUSIP 370425RXO) 
INVESTMENT ACTIVITY 50.000000 48,90600 0 OOD 0 DD 0 DO 
GENERAL MTRS ACCEP CORP 7 .25% 
02MAR11 (CUSIP 37042SRUS) 
INVESTMENT ACTIVITY 0000 (1 115.000 DIXI) (192,355 60) 193,71240 (8.64320) 
GMAC COMM MTG SECS 6 7% 15MAROO 
(CUSIP 361849DFS) 
INVESTMENT ACTIVITY 0000 (500,000 ODO) (507,309 50) 557,16797 49 .85847 
GREEN TREE REC EQUIP TR 6 .114^ 
15MAR2010 (CUSIP 393533DFB) 
INVESTMENT ACTIVITY 350,000000 208,57016 0000 000 000 
MCA INC 6 300% DUE OIOCT2012 
(CUSIP 4041 19AFG) 
INVESTMENT ACTIVITY 135,001) ODO 13402935 0 ODD 000 000 
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GAIN OR 
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FIXED INCOME SECURITIES continued 
HELLEN:C EXCHANGAB 2% CNV BIDS 
HELLEN C (CUSIP L4720MAG4) 
INVESTMENT ACTIVITY 0000 (34,000 000) (33,24014) 36,521 08 3,28094 
HOUGHTON MIFFLIN 7 125% 01 APR2004 
(CUSIP 44ISSOAA7) 
CORPORATE ACTIONS 0000 (300,000 000) (305.601 00) 318,90300 13 .30200 
INDYMAC ARM TRUST FLTG RATE 
DTD 01 NOV20DI DUE 25JAN2032 
(CUSIP 4566OUAT6) 
PRINCIPAL PAYMENTS 0 DDO 0 DOD (820,700 155) 815,17097 (5,529 a8) 
INTL PAPER CO 5 850% 1 VMOI 2 
(CUSIP 460146BP7) 
INVESTMENT ACTIVITY 150,000000 149,76450 0000 000 000 
INTL PAPER CO 8 OOD% OBJUL03 

9 
CUSIP 460146BJI) 
ORPORATE ACTIONS 0000 (250,000 000) (264,045 00) 267.S3207 3,78707 

INTL PAPER CO CP 6 750% DUE 
01 SEP2011 (CUSIP 460146SN2) 
INVESTMENT ACTIVITY 0000 (150.000 000) (150.000 00) 160,25550 10,25550 
JP MORGAN 5 750% DUE 02JAN2013 
(CUSIP 46625HAT7) 
INVESTMENT ACTIVITY 135 .ODO 000 134.77165 0000 000 000 
LIMESTONE ELEC 8 625%115MAR2003 
(CUSIP 53268PAB6) 
INVESTMENT ACTIVITY 500,000000 "0.000 OD 0000 000 000 
MELLON RESIDENTIAL FNOING 8 11% 
26JAN2029 

(CUSIP 
595525CJS) 

PRINCIPAL PAYMENTS 0000 0000 (669,915e 50) 692.25030 22,28180 
MERRILL LYNCH TRUST PRIN ONLY 
OIMAY2013 (CUSIP 55290VAA2) 
PRINCIPAL PAYMENTS 0000 0 ODO (47849) 63797 15948 
MORGAN STANLEY CAP 6 550% DINAR1998 
DUE I SDEC2007 (CUSIP 61745MESS) 
INVESTMENT ACTIVITY 0 GDO (1,030,000 000) (1 .0139.375 00) 1,118,203 13 78,828 13 
NIAGARA MOHAWK PWR 5 875% O1SEP2OD2 
(CUSIP 65SM22C03) 
REDEMPTIONS 0 DDO (2,030,000 000) (2,0141 .720 00) 2,000,000 00 (41,72000) 
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FIXED INCOME SECURITIES continued 
OAKWOOD MTG INV 6 0617% 15MAR2025 
(CUSIP 67087-TDP3) 
INVESTMENT ACTIVITY 140,000000 133,08750 0000 000 000 
PEMEX 7 375% DUE 15DEC2014 (CUSIP 
70645JAJI) 
INVESTMENT ACTIVITY 750,000000 740,16000 (750,000 000) (740,160 00) 777,00000 36.84000 
PHH MORTGAGE 7 1823% 18NOV27 
(CUSIP 693321GD7) 
PRINCIPAL PAYMENTS 0000 0000 (312,003 57) 333,45025 21 .44868 
OWEST CAPTL FNDG 7 900%15AUG2010 
(CUSIP 74913EAEO) 
INVESTMENT ACTIVITY 0000 (25O,OD0 000) (233,285 00) 187.18750 (46,09750) 
SALOMON BROTHERS 7 600% 25AUG30 
(CUSIP 79548KSG9) 
PRINCIPAL PAYMENTS 0000 0000 (53.02934) 52,99622 (3312) 
SEARS ROEBUCK 7 ODD% OIJUM32 
(CUSIP 812404BK6) 
INVESTMENT ACTIVITY 0000 (30,003 000) (29.30430) 26,17500 (3,12930) 
SMFG FINANCE 2 250 11JUL2005 
(ISIN XS01637227-79) 
INVESTMENT ACTIVITY 15,000,000 000 119,91478 0000 000 000 
UNITED AIRLINES 7 032% OIAPR2012 
(CUSIP 909317AU3) 
INVESTMENT ACTIVITY 155.000000 93,87747 0000 000 000 
PRINCIPAL PAYMENTS 0 DDO 0000 (4,57476) 5,38207 80731 
VERIZON GLOBAL 6 125% DUE I SJUN2007 
(CUSIP 92344GAR7) 
INVESTMENT ACTIVITY 0000 (500,000 000) (498,930 00) 538,18500 37.2SSO0 
VERIZON GLOBAL 7.375% DUE OISEP2012 
(CUSIP 92344GAT3) 
INVESTMENT ACTIVITY 0000 (50,000 000) (49,75500) 58,14100 8.38600 
WASHINGTON MUTUAL 8 250 01 APR201 0 
(CUSIP 939322AE3) 
INVESTMENT ACTIVITY 0 ODD (1 5O,OD0 000) (153,430 50) 175,87800 22,44750 

TOTAL CORPORATE FIXED INCOME SECURITIES 5,084,301 36 (17,963,76106) 17,044,494 00 781,15294 
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FIXED INCOME SECURITIES continued 
FEDERAL GOVERNMENT FIXED INC SECURITIES 
BRAZIL 15APR14 VAR RATE (CUSIP 
P1816SAWI) 
INVESTMENT ACTIVITY 650,0DO 000 47867218 (2,050,000 000) (1,638 .488 31) 1 .702,578 25 6408994 
BUNDEFISREPUBLIC 5 .250% 04JANI I 
([SIN DEOD011 135168) 
INVESTMENT ACTIVITY 3 600,000 000 3,8113 603 36 (5,5W.000 000) (5,841,128 01) 6.04I .S83 10 200,45509 
DEUTSCH 6 OD% 04JAN2007 (CUSIP 
D14466LB6) 
INVESTMENT ACTIVITY 41 .400,000 ODO 45,665,213 62 (48,300,000 000) (52,792 .099 51) 53,740 029 47 947 .929 98 
MEXICAN UTD STATES 8 ODD% DUE 
24SEP2= (CUSIP 9110MMAJ7) 
INVESTMENT ACTIVITY 1 .000,001) 000 972,48000 0 DDO 0 OD 000 
MEXICO 31DEC19 6.25% (CUSIP 
P66279A..12) 
INVESTMENT ACTIVITY 0000 (11,00D.000 000) (931 .250 DO) 987,50D 00 56,250 DD 
MEXICO(UTD MEX ST) 8 300% 1 SAUG2031 
(CUSIP910860AG3) 
INVESTMENT ACTIVITY 0000 (3DO.000 000) (306,750 00) 309,750 Do 3,00000 
PANAMA (REP OF) 6.25% 22APROB 
(CUSIP, 6 AE4) 
INVESTMENT ACTIVITY 750,000 ODO 755,92500 0000 000 000 
QATAR (STATE OF) 9 75% 1 SJUN30 
(CUSIP M811805ADI) 
INVESTMENT ACTIVITY 0 ODO (250,DDO 000) (285,625 00) 311,25000 25,62500 
U S TREAS NOTE 3.875% DUE ISFEB2013 
(CUSIP 91282&AU4) 
INVESTMENT ACTIVITY 1,500,000 000 1,489,560 00 (1 .000,000 ODO) (993,040 00) 996,71875 3,678 75 
U S TREAS NT 4 0DD% DUE ISNOV2012 
(CUSIP 91282&AP5) 
INVESTMENT ACTIVITY 120,00D 000 119.71875 (1 20,000 ODO) (11971875) 119,79375 75 00 
UNITED MEXICAN U75% DUE I SJAN2013 
(CUSIPgt=GAK4) 
INVESTMENT ACTIVITY 500,000000 490,46500 0 DOO 000 000 
UNITED MEXICAN STATES 7 500% 
14JAN2012 (CUSIP 910560AHI) 
INVESTMENT ACTIVITY 500,000000 521,SWOD 0000 000 000 
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FIXED INCOME SECURMES continued 
UNMED STATES TREAS BDS 3 625% 
ISAPR2028 (CUSIP 912810FD5) 
INVESTMENT ACTIVITY 100000000 125,96523 0 ODO 000 000 
UNTID ST TREAS NT 4 375% 15MAY2007 
(CUSIP 91282aAC4) 
INVESTMENT ACTIVITY 0000 (11,0D0,000 000) (1 .064 .806 29) I .D56 1 B3 06 (8 .62323) 
US T-BOND ISAUG19 8.125% (CUSIP 
912810EDG) 
INVESTMENT ACTIVITY 0000 (1,260,000 ODO) (1 .553,035 22) 1,770 841 41 217 .80819 
US T-BOND 7.50% ISNOV16 (CUSIP 
912810DX3) 
INVESTMENT ACTIVITY 5,000,000 DDO 6,524,463 18 (5,750,000 ODO) (7.411,875 25) 7,409.501 95 (2,37330) 
US T-NOTE 10 62S% I SAUGI 5 (CUSIP 
91281ODS4) 
INVESTMENT ACTIVITY 1 .250,000 000 2,002,500 DO (Soo,ooo 000) (799,665 18) 1121,820 00 22,15482 
US TBOND 15FEB26 6 0% (CUSIP 
912810EW4) 
INVESTMENT ACTIVITY 500,000 DDO 571,95313 0 ODO 000 000 
US TBOND 3 875% 15APR29 (CUSIP 
912810FHG) 
INVESTMENT ACTIVITY 1 .350.ODO 000 1,737,752 OD 0000 000 000 
US TREA NT 4 875% ISFE82012 
(INTERNAL BUSTREA) 
INVESTMENT ACTIVITY 0000 0000 (1,37307) (1 .37307) 
US TREA NT STRIP 3 625% NTS 
ISJAN20DS USDl00 (CUSIP 9128273T7) 
INVESTMENT ACTIVITY 1,000,000 000 1,196,302 35 0 ODD 000 000 
US TREA NT STRIP 4 875% DUE 
ISFEB2012 (CUSIP 91282TTLO) 
INVESTMENT ACTIVITY 0 DDO (1,0DO 000 000) (1,070,629 43) 1 .068.328 51 (2,30092) 
US TREAS NOTE 6 SOD% 15FEBIO 
(CUSIP 9128275ZI) 
INVESTMENT ACTIVITY 300,000 ODO 356 9D5 25 (3DO.00D ODD) (356.906 25) 350,78340 (6,12285) 
US TREAS NT 6 DD% 15AUG09 (CUSIP 
9128275NO) 
INVESTMENT ACTIVITY 3 .600,000 000 4,075,SD7 29 (3 600.000 000) (4,075,607 29) 4.088,179 69 12,57240 
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SECURITY TRANSACTION SUMMARY 
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FIXED INCOME SECURITIES continued 
US TREAS NTS 5 .5% 1 SMAY2009 
(CUSIP 9128275G3) 
INVESTMENT ACTIVITY 1 .800,000 000 1 .990,687 50 (3,600.000 000) (4.028 .686 43) 3,958,224 24 (70,462 19) 
US TREASURY BOND 5.375%15FEB31 
(CUSIP 912810FPS) 
INVESTMENT ACTIVITY 77,D00 ODO 80,82703 (63,000 000) (65,96297) 68,15000 18703 
US TREASURY NOTE 3 500% 1 SJAN2011 
(CUSIP 9128276RS) 
INVESTMENT ACTIVITY 1,900,000 000 2,128,414 56 0000 000 000 
US TREASURY NOTE 3 500% DUE 
I SNOV20DS (INTERNAL DWH2665) 
INVESTMENT ACTIVITY 0 ODO 0000 (226,444 59) (101 .830 23) (328,274 82) 
US TREASURY NOTE 5 750% 1 SNOV05 
(CUSIP 9128276N7) 
INVESTMENT ACTIVITY 0 000 (4,000,000 000) (4,225,510 70) 4t4131437 50 187,92880 

TOTAL FEDERAL GOVERNMENT FIXED INC SECURITIES 7S,168,51641 (87,787,229 18) 89,109,449 78 1,322,220 60 
FIXED INCOME DERIVATIVES 
IOYR SWAP FUTR EXP 16DEC2002 
(INTERNAL 532MK65) 
INVESTMENT ACTIVITY 0000 Q 000 000 000 
MARGINACTIVITY 0000 0 ODO 6,28500 6 2115 00 
IOYR SWAP FUTR EXP 17MAR03 (INTERNAL 
532990044) 
MARGINACTIVITY 0000 0000 (45,75000) (45 .75000) 
IOYR US T NOTE FLIT STRIKE 117 00 
EXP 22FEB03 (INTERNAL 90699YOBG) 
INVESTMENT ACTIVITY 0000 0000 000 23,30318 23,30318 
3MO EURO EURIBOR EXP 14JUN2004 
(INTERNAL XYZERMAI) 
INVESTMENT ACTIVITY 19000 0000 000 000 
3MO EURO EURIBOR EXP 15DEC03 
(INTERNAL XYZERZ3) 
INVESTMENT ACTIVITY 20000 (20 ODO) 000 000 
5 YR US T NOTE EXP 19DEC02 (INTERNAL 
532999KNB) 
INVESTMENT ACTIVITY 0000 24000 000 000 
MARGIN ACTIVITY 0000 0000 64.56816 64,56816 
SECURITY TRANSFERS 77 ODO (T7 000) 000 000 
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FIXED INCOME SECURMES continued 
90DAY EUROS FLIT EXP ISDEC07 
(INTERNAL 532MCS6) 
MARGIN ACTIVITY 0 ODO 0000 (1 .91609) (1,91609) 
90DAY EURO$ FUT EXP 18SEP07 
(INTERNAL 532999AZ2) 
MARGIN ACTIVITY 0 ODD 0000 (2,64468) (2.64468) 
90DAY EURO$ FUT EXP 30JUN07 
(INTERNAL 632MBB4) 
MARGIN ACTIVITY 0 DDO D GDO 3,56782 3,56782 
SECURITY TRANSFERS 0 ODO (2000) 000 000 
90DAY EUROS FUT EXP 31LIAR07 
(INTERNAL 532999BEB) 
MARGINACTIVITY 0000 0000 (68359) (68359) 
90DAY EUROS FLIT EXP 311AAROB 
(INTERNAL 632999BDO) 
MARGINACTIVITY 0000 0000 (1,82500) (182500) 
90DAY EURO$ FUTR EXP I BSEP06 
(INTERNAL 5329MB9) 
MARGINACTIVITY 0000 0000 (80718) (80718) 
90DAY EUROS FUTR EXP 19JUM2006 
(INTERNAL 5329997J2) 
MARGIN ACTIVITY 0 ODD 0000 (3,23218) (323218) 
90DAY LIBR FUT EXP 15DEC2004 
(INTERNAL XYZL2Z4) 
INVESTMENT ACTIVITY 4000 0000 000 000 
CAN IOYR BD FUTR EXP ISJUN03 
(INTERNAL XYZCNM3) 
INVESTMENT ACTIVITY 17000 0000 000 000 
CAN I OYR BOND FUT EXP 31 MAR03 
(INTERNAL XYZCNN3) 
INVESTMENT ACTIVITY 17 DDO (17000) 000 000 
EURIBOR FUTURE JUN03 STRIKE 
96 875 EXP 16JUN03 (INTERNAL 
2S399Z9RJ) 
INVESTMENT ACTIVITY 0000 (24000) 000 000 
MARGIN ACTIVITY 0000 0 DOO (67057) (67057) 
EURO-BUND FUTR EXP 06DEC02 (INTERNAL 
XYZRXZ2) 
INVESTMENT ACTIVITY BODO (8000) 000 000 
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SECURITY TRANSACTION SUMMARY 
_ACOUIRED- DISPOSED 

UNITS 
GAIN OR 

COST UNITS BOOKVALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
EURO-BUND FUTR EXP DSJUN03 (INTERNAL 
XYZRXM3) 
INVESTMENT ACTIVITY 10000 0000 000 000 
EURO-BUND FUTR EXP 06MAR03 (INTERNAL 
XYZRX83) 
INVESTMENT ACTIVITY 10000 (10 ODO) 000 000 
EURO-BUND FUTR EXP 06SEP02 (INTERNAL 
XYZRXU2) 
INVESTMENT ACTIVITY 0000 (11 ODO) 000 000 
EUX 3 MO EURIBOR EXP 15DEC03 
(INTERNAL XYZFPZ3) 
INVESTMENT AC11VITY 0000 0 DDO 000 000 
US 10YR FUTR CALL STRIKE 116 00 
EXP 22FES03 (INTERNAL W699ECM6) 
INVESTMENT ACTIVITY 0000 0000 8,48250 000 
US 10YR FUTR CALL STRIKE I 16 00 
EXP 24MAY03 (INTERNAL 9DG99EFCS) 
INVESTMENT ACTIVITY 0000 (9,600,000 ODO) (68,75747) 68,75747 000 
US 110YR FUTR PUT STRIKE 110 00 
EXP 23NOV02 (INTERNAL 90699E9WG02) 
CORPORATE ACTIONS 0000 0 ODO 000 000 
INVESTMENT ACTIVITY 0000 0 DDO 24,27270 24.272 7D 
US 10YR FUTURE STRIKE 108 00 
EXP 22FEB03 (INTERNAL 90699E9NJ) 
INVESTMENT ACTIVITY 0 ODO 0000 000 9.70497 9.70497 
US l0YR FUTURE STRIKE 116 Do 
EXP 23NOV02 (INTERNAL 90699E9KK02) 
INVESTMENT ACTIVITY 0 ODO 0000 8,48195 8,461 95 
US IGYR NOT FUT EXP 19JUN83 
(INTERNAL 532999OS1) 
MARGINACTIVITY 0000 0000 78,41448 78,41448 
SECURITY TRANSFERS 86000 0000 000 000 
US IOYR NOTE FUT EXP 19DEC02 
(INTERNAL 532999TMI) 
INVESTMENT AC17VITY 0000 74 DDO 000 000 
MARGIN ACTIVITY 0000 0 ODO (160,826 87) (iso,m 8T) 
SECURITY TRANSFERS 18 DDO (18000) 000 000 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

UNITS 
GAIN OR 

COST UNITS BOOKVALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
US 10YR NT FUTR EXP 19SEP2002 
(INTERNAL 532999DGI) 
INVESTMENT ACTIVITY 0000 25 DDO 000 000 
MARGIN ACTIVITY 0000 0000 (23,39793) (23,39793) 
SECURITY TRANSFERS 0000 (1000) 000 000 
US 10YR NT FUTR FXP 20MAR03 
(INTERNAL S329MH6) 
INVESTMENT AC17VITY 0 ODO 17000 000 000 
MARGIN ACTIVITY 0 ODD 0000 427.24723 427,24723 
SECURITY TRANSFERS 165000 (83000) 000 000 
US SYR NOTE (COT) EXP 20MAR03 
(INTERNAL XYZFVH3) 
MARGIN ACTIVITY 0000 0000 34.50551 34,50551 
SECURITY TRANSFERS 39000 (12000) 000 000 
US 5YR NT EXP 19SEP2002 (INTERNAL 
532999DE6) 
INVESTMENT ACTIVITY 0000 24 ODO 000 000 
MARGINACTIVITY 0000 0 ODO (77022) (T70 22) 
SECURITY TRANSFERS 0000 

(60 
DDO) 

0 
00 

0 
00 

US LONG 80 EXP 20MAR03 (CUSIP 
532999YU7) 
MARGIN ACTIVITY 0000 0000 28,998964 28,99894 
SECURITY TRANSFERS 23000 (23000) 000 000 
US LONG BD FUTR EXP 19SEP2002 
(INTERNAL 532999KZO) 
MARGIN ACTIVITY 0000 0 ODO 16971 28 16,97 

1 
28 

SECURITY TRANSFERS 
0 
000 

111 
ODO) 

0 
00 .00 

US LONG BOND EXP I SJUN03 (INTERNAL 
6329998UG) 
MARGINACTIVIT'Y 0000 0 ODO 99 .49050 99,49050 
SECURITY TRANSFERS 26000 0 ODO 000 0 w 
US T BID FUTR EXP 19DEC2002 (INTERNAL 
5329NMK2) 
MARGINACTIVITY 0000 00m (25,02682) (25,028 B2) 
SECURITY TRANSFERS 23000 (28000) 000 000 

TOTAL FIXED INCOME DERrVAnVES (68,75747) 635,480 .56 558,240 .59 
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SECURITY TRANSACTION SUMMARY 
~ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GOVTANTL AGENCY FIXED INCOME SECURITIES 
FEDERAL HOME LN MTG CORP TBA 
5 500% OIMAY2033 (CUSIP 02R052651) 
INVESTMENT ACTIVITY 500,D00 000 506,71875 0000 000 000 
FEDERAL NATI . MTG ASSN TBA 5400% 
01 NOV2017 (CUSIP 01 F0524B5) 
INVESTMENT ACTIVITY 3,500.DDO 000 3,597,96B 75 (3 .5D0,000 000) (3 .597,968 75) 3,606 .367 19 8,39844 
FEDERAL NATL MTG ASSN TBA 5 500% 
13MAR2033 (CUSIP 01 F052631) 
INVESTMENT ACTIVITY 1,000,D00 000 1,021,1135 94 0000 000 000 
FEDERL HOME LN MT CORP 6 000% 
01DEC2032 (CUSIP 31292HSYI) 
INVESTMENT ACTIVITY 931,245000 943,48759 (931,245 000) (943.467 59) M,814 26 3,34667 
FHA PROJ LN HUD SECTION 7 430% 
DUE DSMINM (SEE 30961U180) 
[CUSIP3W299lEN0) 
PRINCIPAL PAYMENTS 0000 0000 (493,188 24) 494,85659 1,66835 
SECURITY TRANSFERS 0000 (0010) 000 000 
FHLB DISC NT 17JAN2003 (CUSIP 
313384ASS) 
INVESTMENT ACTIVITY 800.ODO 000 799,31733 0000 000 0 DO 
REDEMPTIONS 0000 (aw Doo 000) (799,317 33) 799.31733 000 
FHLMC 5 5DD% 01 DEC2032 (CUSIP 
312BODK") 
INVESTMENT ACTIVITY 499.950000 496.981 55 (499,950 000) (496,981 55) 494,63804 (2,34351) 
FHLMC 6 0 % 01 DEC30 (INTERNAL 
02RD6WC9) 
INVESTMENT ACTIVITY 1,500,000 000 1 .515,000 00 (1,500,000 000) (1,515,000 00) 1,542,890 53 27,89063 
FHLMC 6 OOD% OIJAN2032 (CUSIP 
31292HNB6) 
INVESTMENT ACTIVITY 76,235000 69,55667 (76,235 000) (69 .65667) 69,80341 24674 
FHLMC 6 ODD% 01 MAY2W2 (CUSIP 
31283HR23) 
INVESTMENT ACTIVITY 1,033,057 000 1,014,588 56 (1,033,057 000) (1,014,686 58) 1 .018,773 84 2,18728 
FHLMC 6 ODD% 14NOV32 (INTERNAL 
02RDWSB1) 
INVESTMENT ACTIVITY 1,500,000 000 1,535,625 00 (1,SKODD 000) (1,535,625 00) 1,521 .093 75 (14,53125) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FHLMC 6 ODD% DUE 01OCT2032 (CUSIP 
02ROSOSA3) 
INVESTMENT ACTIVITY 500 .000000 525.50781 (5w,000 000) (525,507 81) 623,61328 (1,89453) 
FHLMC 6 .SW% OINOV2010 (CUSIP 
312SUNW7) 
PRINCIPAL PAYMENTS 0000 0000 (48,71340) 47,55301 83961 
FHLMC S S00% 01 NOV2031 (CUSIP 
31292HL93) 
INVESTMENT ACTIVITY 698,712 ODO 514,491 82 (698.712 000) (514,491 82) 513,74963 (74219) 
FHLMC 7 ODD% OIDEC2010 (CUSIP 
31280GPH7) 
PRINCIPAL PAYMENTS 0 ODD 0 ODO (8,57264) 8 .49033 (a2 31) 
FHLMC 7 IXX)% CIOCT2010 (CUSIP 
31280FV41) 
PRINCIPAL PAYMENTS 0000 0000 (10,59969) 10.49799 (10170) 
FHLMC 7 SW% OIAUG2028 (CUSIP 
3`1292YUKI) 
PRINCIPAL PAYMENTS 0000 0000 (132.956 28) 129,49631 (3.45997) 
FHLMC 7 500% 01 MAY2028 (CUSIP 
31292UKW4) 
PRINCIPAL PAYMENTS 0000 0000 (368,245 29) 358,65226 (9.511303) 
FHLMC 7 5DD% OIOCT2025 (CUSIP 
312BF3UGS) 
PRINCIPAL PAYMENTS 0000 0000 (267,291 75) 260,33592 (6,955 B3) 
FHLMC 7 SOD% DUE 25FEB2042 (CUSIP 
31392MH39) 
PRINCIPAL PAYMENTS 0000 0000 (7,70133) 7,26324 (43B 09) 
FHLMC 7 645% OIJUN25 (CUSIP 
312SKJAH9) 
PRINCIPAL PAYMENTS 0 ODD 0000 (7.61175) 7,60700 (475) 
FHLMC REMIC SERIES 7 500% 1 SDEC2026 
(CUSIP 3133TBLUg) 
PRINCIPAL PAYMENTS 0 ODD 0000 (243.568 60) 243,949 77 381 17 
FHLMC REMIC SERIES 7 600%15DEC2026 
(CUSIP 3133TSPS4) 
PRINCIPAL PAYMENTS 0000 0000 (203,736 89) 20845980 4.72291 
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SECURITY TRANSACTION SUMMARY 
_ACOUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FHLMC REMIC SERIES 7 SM ISJAN2027 
(CUSIP3133TSUM7) 
PRINCIPAL PAYMENTS 0000 0000 (213,151 15) 218,68666 5,53551 
FHLMC REMIC SERIES 7 500% 1 SJAH2030 
(CUSIP 3133TN4SO) 
INVESTMENT ACTIVITY 0000 92,41300 0000 0 OD 000 
FHLMC REMIC SERIES FLTG RATE 
15FEB2017 (CUSIP 31393JESI) 
INVESTMENT ACTIVITY 600,000000 76,31250 0000 000 000 
FHLMC REMIC SERIES FLTG RATE 
DUE ISJUN2031 (CUSIP 31339GVTS) 
INVESTMENT ACTIVITY 0000 0000 000 000 
F MASODD%DUEOIMAR20la(CUSIP 
0=7) 
INVESTMENT ACTIVITY 200 .000 DDO 202,87500 0000 000 0 DD 
FNMA 5 5% 17-DEC17 (INTERNAL 
0IF0524C3) 
INVESTMENT ACTIVITY 50D .000 000 51500000 (500,000 wo) (515,DDO 00) 515,52734 52734 
FNMA 5 5% 21JAHI 9 (INTERNAL 
01FOS2417) 
INVESTMENT ACTIVITY 1,000,000 000 1 .027 .539 08 (1,DOO,ODO 000) (1,027,539 06) 1,028,203 12 66408 
FNMA 5 .5.01)% 01 APR2017 (CUSIP 
31389TE73) 
INVESTMENT ACTIVITY 224,393000 209 .9SB73 (224,393 000) (209,958 73) 209,73564 (22309) 
FNMA 5 SOD% 01 AUG2017 (CUSIP 
31385JLB2) 
INVESTMENT ACTIVITY 1 .0112 .056 000 1,030,102 90 (1 .082,056 000) (1,030,102 90) 1 .030 .415 43 31253 
FNMA 5 500% 01 DEC201 6 (CUSIP 
31308UEPI) 
INVESTMENT ACTIVITY 1,070,595 DDO 9118,199 17 (1,070.595 000) (988,199 17) 987,14917 (1,05000) 
FNMA 5 50D% 01 DEC2016 (CUSIP 
3138SAW02) 
INVESTMENT ACTIVITY 968.989000 901,96472 (968,989 000) (901,964 72) 901,00634 (95838) 
FHMA 5 500% 01 DEC30 (CUSIP 31384WOHO) 
INVESTMENT ACTIVITY 0000 (2,000.ODO 000) (1 432 9D9 27) 1,555,545 51 122,9W 24 
PRINCIPAL PAYMENTS 

0 
000 0 DOO 6 15 :750 98) 171,6W 112 55,93784 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

UNITS 
GAIN OR 

COST UNITS BOOKVALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FNMA 5 S0D% DIJAN2017 (CUSIP 
31389ENP6) 
INVESTMENT ACTIVITY M,170 000 988,30938 (998 .170 ODD) (988 .309 38) 987.25926 J1 .050 12) 
FNMA 0 00% 14FEB20DO ONTERNAL 
01FOS0428) 
INVESTMENT ACTIVITY 500 .ODO DOO 522,61719 (500,00D 000) (SZ2.617 19) 523,43750 M31 
FNMA 6 OD% DUE 18MAR2015 (INTERNAL 
OIFOSD436) 
INVESTMENT ACTIVITY 1,000 .DDO OXI 1,047,070 31 (1,DDO .000 000) (I .D47,07031) 1,048,906 25 I'M 94 
FNMA 6 ODD% OIAPR2017 (CUSIP 
31390BGU7) 
INVESTMENT ACTIVITY 1,300 .079 ODD 991 .55056 (1,300,079 000) (991 .550 56) 993.10692 1,55636 
FNMA 6 ODD% OIAUG2014 (CUSIP 
31383AWYI) 
INVESTMENT ACTIVITY 91 .616000 27,221 88 (91,616 000) (27,22188) 2726459 4273 
FNMA 6 OOD% OIJUN2014 (CUSIP 
31382VOSS) 
INVESTMENT ACTIVITY 50,000 ODO 26,46245 (50,0D0 000) (26.48246) 26.5D4 OD 41 54 
FNMA 6 5% OIDEC2010 (CUSIP 31374GB71) 
INVESTMENT ACTIVITY 0 DDO (1 .925 .000 000) (431 .879 93) 413,96520 (17,91473) 
PRINCIPAL PAYMENTS 0 Doo oom (78.16775) 128,10600 49,93825 
FNMA 6 50% 01 JAN2029 (CUSIP 
31371HDRS) 
PRINCIPAL PAYMENTS 0000 0 DDO (508,387 15) 505,22954 (3,15761) 
FNMA 6 50% 01 JUN29 (CUSIP 313B3EFY2) 
PRINCIPAL PAYMENTS 0 DOO 0000 (169.&V 30) 175,06 56 6,07426 
FNMA 6 50D% 01 APR2030 (CUSIP 
31354VTE2) 
INVESTMENT ACTIVITY Sm .000 oDo 31391446 0000 a 00 001) 
PRINCIPAL PAYMENTS 0000 0 ODD (86.33175) 83,32425 (3,00749) 
FNMA 6 SOD% 01 APR2032 (CUSIP 
01FOS2630) 
INVESTMENT ACTIVITY 3,000,0DO 000 3,12613281 0000 0 00 000 
FNMA 6 500% 01AUG2032 (CUSIP 
31390TR68) 
INVESTMENT ACTIVITY 400,0W ODO 413,9&3 70 0 ODO 0 00 0 00 
PRINCIPAL PAYMENTS 0 OXI 0 ODO (78.99644) 74,31416 (2.68228) 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FNMA 6 SOD% OIJAN2032 (CUSIP 
31391SRW2) 
INVESTMENT ACTIVITY 302.365000 276,21035 0000 0 DO 0 DD 
FNMA 6 500% OIJUL2031 (CUSIP 
31387EKPI) 
INVESTMENT ACTIVITY 748,021000 521,48404 0000 0 DO 0 DO 
FNMA 6 SOD% OIJUL2032 (CUSIP 
313&r,JJFS) 
INVESTMENT ACTIVITY 415,347 DOO 410 .87456 (415 .347 DOO) (410,874 56) 413,99955 3,12499 
FNMA 6 500% OIJUN2031 (CUSIP 
31387JJHD) 
INVESTMENT ACTIVITY 2,956,447 000 1,968,929 71 0000 000 0 OD 
FNUA 6 500% 01 JUN2031 (CUSIP 
31387FGG3) 
INVESTMENT ACTIVITY 1,401 .575 000 11133 .766 18 0000 000 000 
FNMA 6 500% 01 MAR20117 (CUSIP 
31371KLRO) 
INVESTMENT ACTIVITY 1,1 14 .651 OW 1,042,064 10 (1 .114,651 000) (1,042,084 10) 1,D40.209 29 (1,87481) 
FNUA 6 5DD% OIOCT2028 (CUSIP 
3138OPFV6) 
PRINCIPAL PAYMENTS 0000 0000 (206,749 14) 208,42631 1,67717 
FNMA 6 500% OIOCT2031 (CUSIP 
3139SK090) 
INVESTMENT ACTIVITY 2,119.T76 000 1 .042,968 62 0000 000 000 
FNMA 6 500% 01 OCT32 (INTERNAL 
0IF062SA4) 
INVESTMENT ACTIVITY 300,000000 310,96875 (300.000 000) (310,968 75) 310,64063 (32812) 
FNMA 6 500% 01 SEP2017 (INTERNAL 
01F062499) 
INVESTMENT ACTIVITY (1,0w,000 000) (1,042,187 50) 1,0D0,000 000 1,042,187 50 (1 .040,312 SO) 1,87500 
FNMA 6 500% 01 SEP31 (CUSIP 01 F062697) 
INVESTMENT ACTIVITY (400 .WO 000) (410.875 00) 0000 0 00 000 
FNMA 6 625% 15NOVI 0 (CUSIP 31359MGJS) 
INVESTMENT ACTIVITY 900,0D0 000 1 .015.747 20 (900,000 000) (1,015,747 20) 1,035.103 50 19 .35630 
FNMA 6 625% 1 SNOV30 (CUSIP 31359MGK3) 
INVESTMENT ACTIVITY 60,000000 67,99219 0000 000 000 
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SECURITY TRANSACTION SUMMARY 
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UNITS COST UNITS BOOKYALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FNMA 7 02% 01 OCT2007 (CUSIP 
31377FAE6) 
PRINCIPAL PAYMENTS 0000 0000 (16,64586) 18,46070 (18518) 
FNMA 7 125% 1 SJUNI 0 (CUSIP 31359MFS7) 
INVESTMENT ACTIVITY 900,0DO 000 1,075.246 20 (900.0DO 000) (1,075,246 20) 1,04531490 (29,93130) 
FNUA 7 375% OIJUN2007 (CUSIP 
313T7EV92) 
PRINCIPAL PAYMENTS 0 DDO 0 ODO (11,94625) 11,761 82 (18443) 
FNMA 9 W11% 01 AUG2007 (CUSIP 
31368NTFO) 
PRINCIPAL PAYMENTS 0000 0000 (31,01761) 29,35711 (1,66050) 
FNUA DISC 12FE92003 (CUSIP 313588BUS) 
INVESTMENT ACTIVITY 190.000000 189,411 00 0000 000 000 
SECURITY TRANSFERS 190 .000000 (190,000 000) (189 .411 00) 000 000 
REDEMPTIONS 0000 (1 90,DOO 000) 190,000 DO 190,00000 
FNMA FILT FIT 01 JUM2030 (CUSIP 
31384VYH9) 
PRINCIPAL PAYMENTS 0000 0000 (101 .535 23) 103,98134 2,44811 
FNMA REMIC TRUST 7 500% 25FEB2042 
(CUSIP 31392CMSO) 
INVESTMENT ACTIVITY 5w.000 000 459.15407 0000 000 0 DD 
FNMA REMIC TRUST 7 SOD% 2SJUN2042 
(CUSIP 31392DGT3) 
PRINCIPAL PAYMENTS 0000 0000 (14,47189) 13 .65055 (82134) 
FNIAA REMIC TRUST 7 500% 2SOCT2041 

~ 
CUSIP 31392CYFS) 
RINCIPAL PAYMENTS 0000 0000 (192,583 38) 194,01518 (8.56820) 

FNMA REMIC TRUST 7 SOD% DUE 
25JAN2048 (CUSIP 31392CR48) 
PRINCIPAL PAYMENTS 0000 0000 (42,51696) 40,76532 (1,75164) 
FNUA SERIES 7 000% 25APR2023 
(CUSIP313SBURK4) 
INVESTMENT ACTIVITY 0 ODO 47,6138 91 0000 000 000 
FNMA SERIES 7 0011% 25SEP2021 
(CUSIP 313S9FWH7) 
PRINCIPAL PAYMENTS 0 DDO 0000 (I .D46 .3112 44) 1 .096.118 B5 49.rM 41 
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SECURITY TRANSACTION SUMMARY 
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GAIN OR 
UNITS COST UNITS BOOKVALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
FNMA TBA 5-9W% DUE OISEP2017 
(CUSIP 01 FOS2490) 
INVESTMENT ACTIVITY 0 DIX) (5,500 000 DOO) (5,563,437 50) 5,638,769 54 75,33204 
FNMA TBA 7 0X)% DUE OIMAR2032 

(CUSIP 01 
F0706M) 

INVESTMENT ACTIVITY 1,000,01XI 000 1 .063,515 63 (1,000,000 DDO) (1 .053.515 63) 1,053,164 06 (35157) 
FNMA TBA DUE OIOCT2017 (CUSIP 
01FOS24A7) 
INVESTMENT ACTIVITY 5,500.000 000 5,618,28125 (5,500,000 000) (5 .618,281 25) 5,671 .601 56 53,32031 

FNMA 
VAR RT 17OCT09 (CUSIP 31359NNF4) 

PRINCIPAL PAYMENTS 0000 (1,11 50 .0D0 000) (301.681 46) 299,1144 82 (2,61664) 
GNMA 0 000% 20SEP2018 (CUSIP 
36202KKRS) 
PRINCIPAL PAYMENTS 0000 0000 (7,84088) 7.68476 (15612) 
GNMA 6 .6% OIOCT2032 (INTERNAL 
OIND626AS) 
INVESTMENT ACTIVITY 1 .500,000 000 1,554.37S DO (S.0D0,D00 DDO) (8,202,03125) 6=,671 88 31,64063 
GNMA 6 .5% OIOCT29 (INTERNAL 
0lIN0626B3) 
INVESTMENT ACTIVITY 8.000,000 000 8,322.304 69 (8,000,000 000) (8,322 .304 69) 8 .342,968 75 20,66407 
GNMA 6 .5% 15MAR2029 (CUSIP 36210VF89) 
INVESTMENT ACTIVITY 1 .000,000 000 510,60899 (11 .000,0DO DDO) (510,608 99) 511,52845 91946 
GNMA 6 .50%15MAR2029 (CUSIP 
3621081338) 
PRINCIPAL PAYMENTS 0 ODO 0 DOO (264,065 28) 283,46495 19,399 67 
GNMA 6 .50D% 01 DEC29 (INTERNAL 
OIN0626C1) 
INVESTMENT ACTIVITY 7,000,000 000 7 .287,343 75 (7,I)DO.000 000) (7,287 .343 75) 7,324,296 87 3695312 
GNMA 6 .500% ISAPR20311 (CUSIP 
36212RML9) 
INVESTMENT ACTIVITY 46,317 ODD 25,50451 (46,317 OOD) (25 .5D4 5 1) 25,69350 18899 
GNMA 6 .50D% 15APR203I (CUSIP 
3620SEBCS) 
INVESTMENT ACTIVITY 308,999000 244,10031 (308,999 000) (244 .1 OD 31) 245 .90914 1 .80883 
GNMA 6 .50D% I SAPR2032 (CUSIP 
36213YW73) 
INVESTMENT ACTIVITY 168,658000 145,691 88 (168,&980DO) (145,691 88) 135,02171 (10,67017) 
PRINCIPAL PAYMENTS 0000 0000 10,85884 10,85884 
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Deutsche Bank PREPARED DATE 09-APR-03 
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SECURITY TRANSACTION SUMMARY 
-ACCIUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GNMA 6.500% 15DEC2031 (CUSIP 
362DOWAJO) 
INVESTMENT ACTIVITY 158,4D4 ODO 130,88320 (158 404 000) (11580598) 116.68145 87549 
PRINCIPAL PAYMENTS 0 ODO 0000 (15,07724) 14,44526 (631 98) 
GNMA 8 50D% 15DEC2031 (CUSIP 
36201ANR5) 
INVESTMENT ACTIVITY aBo .053 000 783,601 73 (8130,053 000) (783.601 73) 789,46701 5,86528 
GNMA 6 500% 15FEB2031 (CUSIP 
36212YPD9) 
INVESTMENT ACTIVITY 215,740000 13006725 0000 0 DO 000 
PRINCIPAL PAYMENTS 0000 0000 (12524) 11999 (525) 
GNMA 6.500% 1 SFEB2032 (CUSIP 
36213YN40) 
INVESTMENT ACTIVITY 163,454000 141011 12 (163,454 000) (141,011 12) 142,06859 1 .05547 
GNMA 6.500%15FEEL2032 (CUSIP 
36200XZ38) 
INVESTMENT ACTIVITY 157 .SM 000 134.27517 (157,5W000) (134,275 17) 135,28022 1,00506 
GNMA 6.500%15FEB2= (CUSIP 
36213RSAD) 
INVESTMENT ACTIVITY 125,619000 97.92368 (125,619 000) (97,92368) 98,65664 73298 
GNMA 6.50D% 15FEB2032 (CUSIP 
36213HZJI) 
INVESTMENT ACTIVITY 549,338 OOD 399,05143 (549,338 000) (399,051 43) 402,00847 2,957 D4 
GNMA 6.50D% I SJAN2032 (CUSIP 
36209GWL7) 
INVESTMENT ACTIVITY 867 .973000 778,45419 (867,973 ODO) (778,454 19) 675,89780 (10255639) 
PRINCIPAL PAYMENTS 0000 0000 101,44094 101,44094 
GNMA 8 50D% 15JAN2032 (CUSIP 
36213GV24) 
INVESTMENT ACTIVITY 685 .328000 521,82317 (5115,328 000) (521,1323 17) 525,68997 3.86680 
GNMA 6.500% ISJUN2029 (CUSIP 
36211EUF3) 
INVESTMENT ACTIVITY 637 .300 000 400,49420 (637,300 000) (400,494 20) 40346194 2.96774 
GNMA 6.500% ISJUM2031 (CUSIP 
36213HSWS) 
INVESTMENT ACTIVITY 169 .044000 134,38435 (169,04.4 000) (12073308) 121 .64581 91273 
PRINCIPAL PAYMENTS 0ow 0000 (1365127) 13,07906 (57221) 
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SECURITY TRANSACTION SUMMARY 
~ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GNMA 6.500% 15JUN2031 (CUSIP 
362258NW4) 
INVESTMENT ACTIVITY 719,113 OW 52189352 (719,113 000) (521 .89352) 525,79990 3,90638 
GNMA 6.500% ISMAR2032 (CUSIP 

3'20'E INVESTUT ACTIVITY 33,759000 25.42549 (33,759 000) (25,42549) 25,61390 18841 
GNMA 6.00% 15MAY2031 (CUSIP 
36213841-3) 
INVESTMENT ACTIVITY 190,662000 119,21316 (1 90,662 000) (119,213 16) 120.10547 89231 
GNMA 6.500% 1 SNOV203`1 (CUSIP 
36213EMK9) 
INVESTMENT ACTIVITY &12,073 000 4112,626 46 (632.073 000) (4a2.626 46) 493 .49553 86907 
GNMA 6.500% 1 SNOV2031 (CUSIP 
362DOWS44) 
INVESTMENT ACTIVITY 847,528000 768.DD3 17 0000 0 OD 000 
PRINCIPAL PAYMENTS 0000 0000 (84177) 80648 (3529) 
GNMAG SOD% ISOCT2031 (CUSIP 
36213NPS9) 
INVESTMENT ACTIVITY 364.345000 311,42925 (364,345 000) (311,429 25) 312,85847 1,42922 
GNMA 6 500% 15OCT2031 (CUSIP 
36225BPZ5) 
INVESTMENT ACTIVITY 62.154000 47.911 15 (62,164 ODO) (47,91115) 47,99743 8628 
GNMA 6.500% ISOCT2031 (CUSIP 
36200TZZ4) 
INVESTMENT ACTIVITY 1,019 968 ODO 811,45294 (1,019,968 ODO) (811,452 94) 817,52869 6,07375 
GNMA 6.500% 15SEP2032 (CUSIP 
36201SGW3) 
INVESTMENT ACTIVITY 1,019,681 000 992,71592 (1,019,661 000) (992,715 92) 1,000,072 12 7,35620 
GNMA 6 500% DUE ITIMAR2033 (CUSIP 
21NDS2636) 
INVESTMENT ACTIVITY 1,500,000 000 1,567,031 25 0 DIX) 000 0 00 
GNMA 7 00% 1 SNOV30 (INTERNAL 
OIN070686) 
INVESTMENT ACTIVITY 7,5W,0D0 000 7,837,500 00 (7 .500,D00 ODO) (7,837.500 00) 7 .887 .695 31 50.19531 
GNMA 7 00% 19DEC2032 (CUSIP 
OIN0706C4) 
INVESTMENT ACTIVITY 8 5DO.000 000 8,93801563 (8,500,000 DDO) (8,936,015 63) 8 .984,433 60 48.41797 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 120127714 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED- DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GNMA 7 000% ISAPR2031 (CUSIP 
36213CP20) 
INVESTMENT ACTIVITY 908,988000 524,03858 (908,988 000) (408,616 08) 413.79462 5.17854 
PRINCIPAL PAYMENTS 0000 0000 (115,420 50) 110.13735 (5 .2a3 15) 
GNMA 7 ODD% 15DEC2008 (CUSIP 
3622SAJA9) 
PRINCIPAL PAYMENTS 0000 0 ODO (40,69946) 40,47177 (22769) 
GNMA 7 000% 1 SJAN2031 (CUSIP 
36212BFEO) 
INVESTMENT ACTIVITY 33,607000 31,64803 (33,607 DDO) (28,45616) 28,81680 36064 
PRINCIPAL PAYMENTS 0000 0000 (3,19187) 3,045 T7 (14610) 
GNMA 7 000% 1 5JUL2W8 (CUSIP 
3622SAHMS) 
PRINCIPAL PAYMENTS 0000 0000 (31,15810) 30,75443 (40367) 
GNMA 7 OOD% I SJUL2031 (CUSIP 
36212XS30) 
INVESTMENT ACTIVITY 29,905000 21,55792 (29.905 000) (17,65152) 17,87523 22371 
PRINCIPAL PAYMENTS 0000 0000 (3,90640) 3,72760 (17880) 
GNMA 7 ODD% ISMAR2032 (CUSIP 
36201ESWI) 
INVESTMENT ACTIVITY 840,799000 679,23148 (1140.799 000) (570,806 23) 578,04025 7 .23402 
PRINCIPAL PAYMENTS 0000 0000 (108,425 25) 103,48228 (4,96297) 
GNMA 7 000% ISMAR2032 (CUSIP 
3620DOJD7) 
INVESTMENT ACTIVITY 410.360 ODD 347,27`7 35 (410,360 000) (279,895 51) 283,44271 3 .54720 
PRINCIPAL PAYMENTS 0000 0000 (67,381114) 64,29757 (3,08427) 
GNMA 7 000% 15MAY203I (CUSIP 
36213HLX5) 
INVESTMENT ACTIVITY 800,791000 546 .40338 (800.791 ODO) (378,634 47) 383,43303 4,79856 
PRINCIPAL PAYMENTS 0000 0000 (167 .768 91) 160.08962 (7 .67929) 
GNMA 7 000% 15SEP2031 (CUSIP 
36225BPM4) 
INVESTMENT ACTIVITY 679,068 ODD 469,91674 (679,068 ODO) (37792100) 382.68939 4 .7aB 39 
PRINCIPAL PAYMENTS 0000 0000 (91,99574) 87.77996 (4 .21578) 
GNMA 7 ODD% 20SEP2031 (CUSIP 
36202DPT2) 
PRINCIPAL PAYMENTS 0000 0000 (559,475 41) 5".418 82 (15 .05659) 
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SECURITY TRANSACTION SUMMARY 
_ACQUIRED~ DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GNMA 7 .500% 15AUG2031 (CUSIP 
36213YTAO) 
INVESTMENT ACTIVITY 0000 (70,604 ODO) (23 1553 79) 24,4192.2 76543 
PRINCIPAL PAYMENTS 0 ODO 0000 (13,15803) 12,72716 (43087) 
GNMA 7 500% ISAUG2031 (CUSIP 
362131.11.65) 
INVESTMENT ACTIVITY 0000 (57,719 000) (23 .02081) 24,14892 1,12811 
PRINCIPAL PAYMENTS 0000 0 ODO (9,34798) 9,914 15 56617 
GNMA 7.500% 15MAY2031 (CUSIP 
36212U4U2) 
INVESTMENT ACTIVITY 0000 (142.539 000) (7768914) 74,59680 (3,09234) 
PRINCIPAL PAYMENTS 0000 0000 (22,08395) 26,45450 4,37055 
GNMA 9 OOD% 15SEP2006 [CUSIP 
3622SAJPS) 
PRINCIPAL PAYMENTS 0 DDO 0000 (26,16570) 24,82365 (1,34205) 
GNMA FLT FIT 20MAY16 (CUSIP 36202KBH7) 
PRINCIPAL PAYMENTS 0000 0000 (14,31437) 13.901 65 (41272) 
GNMA TBA 7 ODD% DUE 011FEB2033 
(INTERNAL OING70626) 
INVESTMENT ACTIVITY 10,500,000 ODD 11,127,343 75 (10,500,000 000) (11,127,343 75) 11,140,312 50 12,96075 
GNMA TBA BACK 6-5.00% DUE OIAPR2033 
(CUSIP 21H062628) 
INVESTMENT ACTIVITY i'SM .000 000 1,567,03125 (1,500,000 ODO) (1-5,87,031125) 1,569,375 00 2.34375 
GNMA TBA BACK 6 SOD% DUE 19DEC2032 
(INTERNAL 36599FVP9) 
INVESTMENT ACTIVITY 1,500,000 000 1557,18750 (1,500,000 000) (1,557.187 50) 1 .563,6W 81 6.44531 
GNMA TBA BACK DUE OINOV2032 
(INTERNAL 36599FZRI) 
INVESTMENT ACTIVITY 1 .500,000 000 1,552,968 75 (1,5DO,000 ODO) (1,552,968 75) 1,559,765 63 6,79688 
GNMA TBA DUE 01 OCT2032 (CUSIP 
OIN070SAB) 
INVESTMENT ACTIVITY 2,500,000 000 2,624,609 38 (7.500,000 000) (7 .840,234 38) 7,843,554 69 3,32031 
GNMA TBA DUE OISEP2032 (CUSIP 
01 N062698) 
INVESTMENT ACTIVITY 0 ODD (300,000 ODD) (310,218 75) 312,25781 2,03908 
GOVERNMENT NATL MTG ASSN 6 500% 
OIJAN2033 (INTERNAL 36699MM92) 
INVESTMENT ACTIVITY 1,500 .000 ODD 1,560,000 00 (1,500,D00 000) (1,560.ODO DO) 1,569,375 DO 9.37500 

BURROUGHS WELLCOME FUND OVERALL COMBINED ACCOUNT 12012T714 
FROM 01 SEP-02 TO 28-FEB-03 
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Deutsche Bank IZI PREPARED DATE 09-APR-03 
PAGE 284 

SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

FIXED INCOME SECURITIES continued 
GOVERNMENT NATL MTG ASSN TBA , 
ODO% 22JAN2033 (CUSIP 01 N07DOI 6) 

INVESTMENT ACTIVITY 8,500,000 000 8 .972,812 50 (8,500,DDD 000) (8,972,812 50) 9,015,312 50 4250000 
TOTAL GOVTANTL AGENCY FIXED INCOME SECURMES 116,319,087 01 (12S.962,160 34) 126,668,182 46 M,433.14 

MUNICIPAI .JPROVINCIAL FXD INC SECURITIES 
MASSACHUETTS ST S 000% DUE OIAUG2032 
(CUSIP 576049ZC7) 
INVESTMENT ACTIVITY 500,000000 _500000 0 0000 000 000 

TOTAL MUNICIPAUPROVINCIAL FXD INC SECURITIES 500,0DO 00 000 000 

OTHER FIXED INCOME 
JP MORGAN EUR INITIAL MARGIN 
(INTERNAL XYJPEUR) 
INVESTMENT ACTIVITY 0000 (653,212 SM) (6B3,089 91) 6B1,701 71 (1,3BO 20) 
MARGINACTIVITY 0000 0000 (422,877 89) (422,87789 

TOTAL OTHER FIXED INCOME (683,099 91) 258,82382 (424,26609 
TOTAL FIXED INCOME SECURMES 196=923 00 (234,M.776 94) 234,911,613 14 3,147,935 70 

LIMITED PARTNERSHIP 

LIMITED PARTNERSHIP 
INTERSOUTH PARTN LP ONTERNAL 
55299-CI56) 
INVESTMENT ACTIVITY 462,500 ODO 4a2 500 00 0 ODO 000 000 
MISSION VENT 11 (INTERNAL 51299CWEO) 
INVESTMENT ACTIVITY 500 .001) ODO 500.ODD 00 0000 000 000 
NORTH CAROLINA BID (INTERNAL 
55299CKVC) 
INVESTMENT ACTIVITY 150 .000 ODO 150 .DDO 00 0000 000 000 
OUELLOS STRATEGIC PARTNERS INC 
gNTERNAL 5W99CAT,8j 
ECURITY TRANSFER 1 .126396 0000 000 000 

TECHAMP 11 LP (INTERNAL 53399CN?44) 
INVESTMENT ACTIVITY 375 000 ODD 375,00000 0000 000 0 DO 

TOTAL LIMITED PARTNERSHIP 1,4874M 00 000 0 DO 
TOTAL LIMITED PARTNERSHIP 1,487,500 00 000 0 DO 



SECURITY TRANSACTION SUMMARY 

-ACQUIRED- DISPOSED 
GAIN OR 

UNITS COST UNITS BOOK VALUE PROCEEDS LOSS 

MISCELLANEOUS 

AGREEMENTS 
FNW 03-W4 4A 7 50D% (INTERNAL 
01299EYP6) 
INVESTMENT ACTIVITY 1,000,000 000 1,088,437 50 0000 000 000 

TOTAL AGREEMENTS 1,088,437 50 000 000 
COMMODITIES 
DODAY EURO$ FUT EXP I 8DEC06 
(INTERNAL 6329NEA3) 
MARGINACTIV(TY 0000 0 ODO (2,95718) (2 .95718) 
DODAY EURO$ FUT EXP 18MAR03 
(INTERNAL 532999RD3) 
MARGINACTIVFTY 0000 0 ODO (1,81767) (1 .81767) 
90DAY LIBOR FUT EXP 15SEP04 
(INTERNAL XYZL2U4) 
INVESTMENT ACTIVITY 29000 0 DDO 000 000 
CAN I OYR BO FUTR EXP I SDEC02 
(INTERNAL XYZCNZ2) 
INVESTMENT ACTIVITY 0000 (16000) 000 000 
FTSE 100 IDX FUT EXP 21MAR03 
(INTERNAL 532099Y52) 
INVESTMENT ACTIVITY 18 DOO 0000 000 000 
JPN I DY BOND(TSE) EXP 20SEP02 

I 
V STM CT'V& (INTERNAL BU2 
N E ElrT AM 0 DOD 1000 000 000 
JPY 110Y BOND (TSE) EXP I I DEC02 
(INTERNAL XYZJBZ2) 
INVESTMENT ACTIVITY 0 ODO 1000 000 000 
SAP 600 FUTR EXP 19DEC02 (INTERNAL 
5329"KHI) 
INVESTMENT ACTIVITY 6000 (6000) 000 000 
US I GYR AGENCY FUT EXPIRES 19SEP2002 
(INTERNAL 532999KGO) 
MARGINACTIVITY 0 OXI 0000 23,34377 23 .34377 
SECURITY TRANSFERS 0000 

(9 
DDO) 000 000 

TOTAL COMMODITIES 18,56892 18,568.92 
TOTAL MISCELLANEOUS 1,088,437 50 18,56892 18,56892 
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SECURITY TRANSACTION SUMMARY 
-ACQUIRED DISPOSED 

GAIN OR 
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i 

ACCOUNT PERIOD TOTALS 

TOTAL 
CORPORATE ACTIONS 1 .756,342 32 
INVESTMENT ACTIVITY 444.196,391 79 
MARGIN ACTIVITY 
PRINCIPAL PAYMENTS 
SECURITY TRANSFERS 2695,77175 
REDEMPTIONS 

ACCOUNT GRAND TOTAL 448,648,505 W 

(2.352,611 69) 648.80689 37,92080 
(479,310,65181) 460,021,585 36 (19,297,548 95) 

145,41888 145.418 a8 
(10,030,810 42) 10,297,926 98 267,11858 
(2,913,545 83) 000 000 
(5,308.554 83) 5,453,795 83 145,24100 

(499,916,174 48) 476,5135,533 94 (18,701,95171) 



NIHC 
USD 

Z: o STATE STREET, 
-, I "INC ANNUAL NO NAME ON RECORD PAGE : 1 

Uso - COMPOSITE - ASOF : 31ALIG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

00077FOOS ABN AHRO NO AMER FIN 0 .915 25AUG03 24JUN03 24JUM03 
1,100 000 00 99 .842400 0.00 
NO , 

00181RO02 ANZ DELAWARE INC 1.244 27MAY03 28FEB03 CANCEL 
-300 000.00 99 .687SOD 0.00 
NO 

00181RO02 ANZ DELAWARE INC 0 .010 27MAY03 28FEB03 28FEB03 
300 000 00 99 .687500 0.00 
NO * 

00181RO02 ANZ DELAWARE INC 1 .225 30JUL03 30APRO3 30APR03 
1,100 000 00 99 .690300 0.00 

Nial * 

06737JO06 BARCLAYS U S FUND 0 .930 25AUG03 24JUM03 24JUM03 
500 000 00 99 .839800 0.00 
NIGf * 

1247SK004 CBA (DE) FINANCE DISC NT 1 .250 15KAY03 15APR03 15APRO3 
1,500 000 00 99 .895800 0.00 
NO * 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1 .000 31DEC05 05HAR03 05MAR03 

119 594.95 100.000000 0.00 
Nig 

OSMR03 05MAR03 

3 152 40 100.000000 0.00 
NIG4 

05MAR03 05KAR03 

240.98 100.000000 0.00 
NIG4 

FIRST BOSTON CONN . P USD/DTC 
0.00 0.00 1,098,266.58 

CONVERSION NON CASH USD/DTC 
0.00 0.00 -299,062.50 

CONVERSION NON CASH USD/DTC 
0.00 0.00 299,062.50 

BANC/AMERICA SECUR .L USO/DTC 
0.00 0.00 1,096,593.82 

BARCLAYS CAPITAL INC USO/DTC 
0.00 0.00 499,199.17 

GOLDMAN SACHS + CO USD/DTC 
0 .00 0.00 1,498,437.50 

ASSET TRANSFER USD/BOS 

0 .00 0.00 119,594.95 

ASSET TRANSFER USD/BOS 

0 .00 0.00 3,152 .40 

ASSET TRANSFER USD/BOS 

0.00 0.00 240.98 

ANNUAL NO NAME ON PAGE : 1 P JECORD ** 
- CON OS E - ASOF : 31AUG03 

PURCHASE SALES REPORT 

THIS IS A COMPOSITE REPORT FOR: 

NIF1 BURROUGHS WELLCOME FUND 

NIF2 BURROUGHS WELLCOME FUND 

IF3 :U::OUGHS WELLCOME FU:D 

IF4 U OU HS WELLCOME FU D 

NIFS BURROUGHS WELLCOME FUND 

NIF6 BURROUGHS WELLCOME FUND 

NIF7 BURROUGHS WELLCOME FUND 

NIFS BURROUGHS WELLCOME FUND 

NIG1 BURROUGHS WELLCOME FUND 

NIG2 BURROUGHS WELLCOME FUND 

NIG3 BURROUGHS WELLCOME FUND 

NIG4 BURROUGHS WELLCOME FUND 

NIG5 BURROUGHS WELLCOME FUND 

MIG6 BURROUGHS WELLCOME FUND 

NIG7 BURROUGHS WELLCOME FUND 

NIG8 BURROUGHS WELLCOME FUND 

NIG9 BURROUGHS WELLCOME FUND 



NINC ANNUAL NO NAME ON RECORD PAGE : 3 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

ASSET TRANSFER USD/BOS 

0 .00 0.00 1 .73 

ASSET TRANSFER USD/BOS 

0.00 0.00 3 .92 

ASSET TRANSFER USD/BOS 

0.00 0.00 -3.92 

ASSET TRANSFER USD/BOS 

0.00 0.00 1,391 .74 

ASSET TRANSFER USD/BOS 

0.00 0.00 259,138 .60 

0.00 0.00 391,251 .00 

CONVERSION NON CASH USD/DTC 
0.00 0.00 -1,395,653.78 

CONVERSION NOW CASH USD/DTC 
0.00 0.00 lp395,653.78 

rz~~ -,~ -,~. = 
BANC/AMERWA-~~'Sid- ---' W-. L USD/DTC 

0.00 0.00 2,392,680.00 

STATE STREET 

07MAR03 

3.92 200.000000 0.00 
NIG6 

07MAR03 CANCEL 

-3
.92 100.000000 0 .00 

NIG6 

11KAR03 11MAR03 

1 391.74 100.000000 0.00 
Nia 

11MAR03 11MAR03 

259 138 60 100.000000 0.00 
NIGf * 

- ASSET TOTALS - 
391,251.00 0.00 

2363EIOO3 DANSKE CORP 1 .268 15APRO3 28FEB03 CANCEL 
-1,400 000 00 99 .689500 0.00 

NIGf * 

2363E1003 DANSKE CORP 0.010 15APRO3 28FEB03 28FEB03 
1,400 000 00 99 .689500 0.00 

MIGf * 

23636KODO DANSKE CORP 2.220 10JUL03 11APR03 11APR03 
2,400 000 00 99 .695000 0.00 

NIGf * 

m,tnl- AMMUAL RU NAPIC munu rituc ; A 
USD 

- 
COMPNME - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1.000 31DEC05 05NAR03 05MAR03 ASSET TRANSFER USD/BOS 

452.14 100 .000000 0.00 0.00 0.00 452.14 
NIG7 

05MAR03 05NAR03 ASSET TRANSFER USD/BOS 

6 211 54 100 .000000 0.00 0.00 0.00 6,211 .54 
NIGA 

05NAR03 ASSET TRANSFER USD/BOS 

18 
655.61 100.000000 0.00 0.00 0.00 18,655.61 

NlFi 

05NAR03 CANCEL ASSET TRANSFER USD/BOS 

-18 655.61 200.000000 0.00 0.00 0.00 -18,655.61 
NIFi 

07MAR03 07KAR03 ASSET TRANSFER USD/BOS 

1 066 .92 100.000000 0.00 0.00 0.00 1,066 .92 
NIFI 

07MAR03 ASSET TRANSFER USD/BOS 

84.28 100.000000 0.00 0.00 0.00 84.28 
NIG7 

07NAR03 CANCEL ASSET TRANSFER USD/BOS 

-84.28 100.000000 0.00 0.00 0.00 -84 .28 
MIG7 

STATE STREET, 

US DOLLAR 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1 .000 31DEC05 07MAR03 07MAR03 

1.73 100.000000 0 .00 
NIGB 

I 



NTHC ANNUAL NO NAME ON RECORD PAGE : 4 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

LEHMAN BROTHERS INC. USO/FED 
0.00 0.00 997,425.00 

BANC OF AMERICA SECU USD/FED 
0.00 0.00 1,992,931.39 

CITIGROUP GLOBAt- MAR USD/FED 
0.00 0.00 123,6".67 

STATE STREET 

313588NG6 FEDERAL NATL MTG ASSN DISC NTS 0 .010 220CT03 24JUL03 24JUL03 
1, DOD 000. 00 99 .742500 0 .00 

NIGI 

313588PL3 FEDERAL NATL MTG ASSN DISC NTS 0 .010 19NOV03 10JUL03 11JUL03 
2pOOO 000 .00 99.641500 0.00 

uZzi 

313588TX3 FEDERAL NATL NTG ASSN DISC NTS 0 .010 05MAR04 04APR03 04APRO3 
12S 000 .00 98.917300 0.00 
NIP 

US DOLLAR (CONTINUED) 

40410TO07 NBOS TREAS SVCS PLC 2 .844 24APRO3 24FE803 CANCEL CONVERSION MON CASH USD/DTC 
-1,000 000.00 99.660500 -2,139 .97 0.00 0.00 -996,605.56 

Nlc;f 

40410TO07 HBOS TREAS SVCS PLC 3 .880 07APRO3 14FEB03 14FE603 CONVERSION NON CASH USD/DTC 
1,000 000 00 99.660500 2tI39.97 0.00 0.00 996,605 .56 

Nl(;f * 

40410TO07 HBOS TREAS SVCS PLC 1 .240 16MAY03 01APR03 02APRO3 BANC/AMERICA SECUR.L USD/DTC 
1,700 000 .00 99.845000 0.00 0.00 0.00 1,697,365 .00 

NIGf 

40410TO07 NBOS TREAS SVCS PLC 1 .245 04AUG03 29APRO3 29APRO3 BANC/AMERICA SECUR.L USD/DTC 
1,900 000.00 99.664500 0.00 0.00 0.00 1,893,626 .29 

Nlaf 

53943ROOO LLOYDS BANK PLC 1 .249 22APRO3 26FEB03 CANCEL CONVERSION MON CASH USD/DTC 
-3,100 000 00 99.687500 0.00 0.00 0.00 -3,090,312.50 

NIGI ' 

53943ROOO LLOYDS BANK PLC 0.010 22APRO3 28FEB03 28FEB03 CONVERSION NON CASH USO/DTC 
3,100 000 00 99.687500 0.00 0.00 0 .00 3,090,312.50 

NIGf ' 

74977DO06 RABOBANK NEDERLAND 1 .250 14MAR03 13NAR03 OPEN 172 MORGAN STANLEY CO IN USD/DTC 
3,600 000 00 99.996500 0.00 0.00 0 .00 3,599,875.00 

Nial , 

74977DO06 RABOBANK NEDERLAND 1 .240 23JUM03 23MAY03 23MAY03 LEHMAN BROTHERS INC. USD/DTC 
1,400 000 .00 99.893200 0.00 0.00 0 .00 lp398o505.11 

NIGf 

78009SO06 ROYAL BK OF SCOTLAND PLC 2 .248 14APRO3 28FE803 CANCEL CONVERSION NON CASH USD/DTC 
-1,300 000.00 99.815900 0.00 0.00 0.00 -1,297,607.64 

N10 

78009SO06 ROYAL BK OF SCOTLAND PLC 0.010 14APRO3 28FES03 28FEB03 CONVERSION MON CASH- USD/DTC 
1,300 000 

* 
00 99.815900 0.00 0.00 0 .00 1,297,607 .64 

CTATP "-7:MFPT 

I 

i I I 

"I 

US DOLLAR 

23636KOOO DANSKE CORP 1 .230 07JUL03 14APRO3 14APRO3 
1,300 000 .00 99 .713000 0 .00 
Nia 

23636KOOO DANSKE CORP 0.915 19SEP03 19JUN03 19JUN03 
200 000.00 99 .766100 0 .00 
NI&i 

313384HZ5 FEDERAL HOME LN BK CONS DSC NT 0.010 11JUL03 IIAPRO3 IIAPRO3 
2,000 000 00 99 .701700 0 .00 

NIGf * 

313396NQ2 FEDERAL HOME LN M`TG DISC NTS 0 .010 30OCT03 16MAY03 16KAY03 
1,900 000.00 99 .473400 0 .00 

mial 

313588KJ3 FEDERAL NATL MTG ASSN DISC NTS 0.010 13AUG03 1SKAY03 15MAY03 
1,200 000 .00 99 .708700 0 .00 

mial 

19MAY03 19MAY03 
1,200 000 00 99 .728800 0 .00 

Nlaf ' 

- ASSET TOTALS - 
2,400,000.00 0 .00 

(CONTINUED) 

FIRST BOSTON CONN . P USD/DTC 
0.00 0.00 1,296,269.00 

BANC/AMERICA SECUR .L USD/DTC 
0.00 0.00 199,532.33 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 1,994,034.44 

GOLDMAN SACHS + CO USD/FED 
0.00 0 .00 1,889,996 .23 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 1,196,505.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 1,196,746.33 

0.00 0.00 2,393,251.33 1 

MINC ANNUAL NO NAME ON RECORD PAGE : 5 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY WANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 



rAbt : a 
USD COMPOSITE ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COS' 

CASH EQUIVALENTS 

US DOLLAR 

:.245 29APRO3 28FE603 CANCEL 
99.790800 0 .00 

0.020 29APRO3 28FEB03 28FEB03 
99.790800 0 .00 

1.230 06AUG03 29APRO3 29APRO3 
99.661700 0.00 

1.190 14AUG03 07HAY03 OSMAY03 
99.672700 0.00 

1 .000 31DEC30 03KAR03 03NAR03 

100.000000 0.00 

03NAR03 03NAR03 

100.000000 0.00 

03NAR03 03MAR03 

100.000000 0.00 

03KAR03 03KAR03 

100.000000 0.00 1,491 609-24 
NIA * 

STATE '53TREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 7 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME SYL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS :.000 31DEC30 0314AR03 03KAR03 
PRIME FD 

5,119 867 .04 100.000000 0 .00 
WIA 

03MAR03 03MAR03 

134 175 57 100.000000 0 .00 
NIF1 

03MAR03 03MAR03 

4,546 304.19 100.000000 0 .00 
NIFf 

03MAR03 03MAR03 

80 889 04 100.000000 0.00 
NIGf 

03MAR03 03MAR03 

1,203 481 32 100.000000 0.00 
WIGf 

04MAR03 04MAR03 

66 464 .78 100.000000 0 .00 
NIFS 

04MAR03 04KAR03 

67 120 .63 100.000000 0.00 
NIFt 

S ATE STREET T 

78009SO06 ROYAL BK OF SCOTLAND PLC 
1,200 000 00 

NIGI ' 

79009SO06 ROYAL SK OF SCOTLAND PLC 
1,200 000.00 

NIGf 

78009SO06 ROYAL BK OF SCOTLAND PLC 
3,000 000 00 

NlGf * 

8225TOO04 SHELL FINANCE YRS 1+2 
1,700 000 00 

NlGf * 

861BB09A2 SSGA FDS 
PRIME FD, 

716 838 .40 
WIFi 

2fO 414 .48 
N Fi 

36 202 .88 
NIFS 

(CONTINUED) 

CONVERSION NOW CASH USD/DTC 
0.00 0.00 -1,197,490 .01 

CONVERSION NOW CASH USD/DTC 
0.00 0.00 1,197,490 .0 

GOLDMAN SACHS + CO USO/DTC 
0.00 0.00 2,989,852.51 

1 C171GROUP GLOBAL MAR USD/DTC 
0.00 0.00 1,694,436.7! 

STATE STREET BANK + USD/BOS 

0 .00 0.00 716,838.44 

STATE STREET BANK + USD/BOS 

0 .00 0.00 280,414.41 

STATE STREET BANK + USD/BOS 

0.00 0 .00 36,202.81 

STATE STREET BANK + USD/BOS 

0.00 0 .00 1,491,609.24 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 5,119,867 .04 

STATE STREET BANK + USD/BOS 

0.00 0.00 134,175.5-7 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,5",304.19 

STATE STREET BANK + USD/BOS 

0.00 0.00 80,889 .04 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,203,481 .32 

STATE STREET BANK + USD/BOS 

0.00 0.00 66t"4 .78 

STATE STREET BANK + USD/BOS 

0.00 0.00 67,120.63 



NIHC ANNUAL NO NAME ON RECORD PAGE : a 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTN LOCAL MET COST 

FUND SSELL/BTC EXCN RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTN BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 04NAR03 04MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

20 035 97 100.000000 0.00 0.00 0.00 20,035.97 
NIFf * 

04KAR03 04MAR03 STATE STREET BANK + USD/BOS 

460 738 95 100 .000000 0.00 0.00 0 .00 460,738 .95 
NIA ' 

04MAR03 04NAR03 STATE STREET BANK + USD/B0S 

21 311 58 100.000000 0.00 0.00 0.00 21,311.58 
NIG4 * 

04NAR03 04MAR03 STATE STREET BANK + USD/BOS 

210 000.00 100 .000000 0.00 0.00 0 .00 210,000.00 
NIG& 

04NAR03 0414AR03 STATE STREET BANK + USD/BOS 

378 801 19 100.000000 0.00 0 .00 0.00 378,801.19 

04NAR03 04KAR03 STATE STREET BANK + USD/BOS 

905 537 01 100.000000 0.00 0.00 0.00 905,537.01 
NIGA * 

04MAR03 04MAR03 STATE STREET BANK + USD/BOS 

3,351 606 29 100 .000000 0.00 0.00 0.00 3,351,606.29 
NIG4 

ASSET TOTALS 
19,091.398 .56 0.00 0 .00 0.00 l9pO91,398.56 

STATE STREET 

NIK ANNUAL NO NAME ON RECORD PAGE : 9 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH lp 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .196 31DEC30 05KAR03 05MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

176 488 .23 100.000000 0.00 0.00 0.00 176p488.23 
NIFS 

05MAR03 05MAR03 STATE STREET BANK + USD/BOS 

20 866 00 100.000000 0.00 0.00 0.00 20,866.00 
NIF4 ' 

05MAR03 05KAR03 STATE STREET BANK + USD/BOS 

1 934.51 100.000000 0.00 0.00 0.00 1,934.52 
NIFf 

- ASSET TOTALS - 
199,288 .74 0.00 0.00 0 .00 199,288 .74 

8618809A2 SSGA FOS 1 .000 31DEC30 05MAR03 05KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

42 610 .00 100.000000 0.00 0.00 0 .00 42,610.00 
NIR 

05MAR03 05MAR03 STATE STREET BANK + USD/BOS 

4 692 38 100.000000 0.00 0.00 0.00 4,692 .38 
NIGf 

ASSET TOTALS 
47,302 .38 0.00 0.00 0 .00 47,302 .38 

8618809A2 SSGA FOS 1 .186 31DEC30 06KAR03 06MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 
1 990.29 100.000000 0.00 0.00 0.00 1,990.29 

NIFb 

qTATV 'ZTPPPT 



nv m^mc un mmunu PAGE : 20 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH lp 2003 TO AUGUST 31P 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,262,196.18 

STATE STREET BANK + USD/BOS 

0.00 0.00 399,650.29 

STATE STREET BANK + USD/BOS 

0.00 0 .00 6,211 .45 

0 .00 0 .00 1,670,048 .21 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 7,201 .90 

STATE STREET BANK + USD/BOS 

0.00 0.00 250.98 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,101.56 

US DOLLAR 

8618809A2 SSGA FDS : .186 31DEC30 06MAR03 06MAR03 PRIME FD 
1,262 196.18 100.000000 0 .00 

NIFf 
06MAR03 06MAR03 

399 650 29 100.000000 0.00 
NIG9 

06KAR03 06MAR03 
6 212 .45 100 .000000 0.00 

NIGA 
- ASSET TOTALS - 

1,670,048 .21 0.00 

8618809A2 SSGA FDS 1.000 31DEC30 06MAR03 06MAR03 
PRIME FD 
7 201.90 100 .000000 0.00 

NIF4 
0614AR03 06MAR03 

NIG4 
250.98 100.000000 0.00 

06MAR03 06MAR03 
2 101 .56 100.000000 0 .00 

mial 

E STREET. 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS .000 31DEC30 06MAR03 06MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 
3 152 40 100.000000 0.00 0.00 0.00 3,152.40 

NIG4 

- ASSET TOTALS 
12,706.84 0.00 0.00 0.00 12,706.84 

8618809A2 SSGA FDS 1.183 31DEC30 07MAR03 07MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

65 321.85 100.000000 0.00 0.00 0.00 65,321.85 
NIFi 

07MAR03 07MAR03 STATE STREET BANK + USD/BOS 

33 982.74 100 .000000 0.00 0.00 0.00 33,982.74 
NIF5 

07MAR03 07MAR03 STATE STREET BANK + USD/BOS 

18 
735.35 100 .000000 0.00 0 .00 0.00 18,735.35 

NlFb 

- ASSET TOTALS - 
118,039.94 0.00 0.00 0.00 118,039 .94 

8618809A2 SSGA FDS 1.IB7 31DEC30 10KAR03 10KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

13 016.53 100 .000000 0.00 0.00 0.00 13,016.53 
NIF§ 

8619809A2 SSGA FDS 1.000 31DEC30 IOMARO3 IONAR03 STATE STREET BANK + USD/BOS 
PRIME FD 
778.24 100 .000000 0.00 O .Oo 0.00 778.24 

NIG4 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 12 7 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

I 



CTATV 4ZTV?T;t7T 

NIHC ANNUAL NO NAME ON RECORD PAGE : 12 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 2.000 31DEC30 IONAR03 IONAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

48 200 89 100 .000000 0 .00 0.00 0.00 48,200.89 
NIGI 

- ASSET TOTALS 
48,979 .13 0 .00 0.00 0.00 48,979.13 

8618809A2 SSGA FOS 1.182 31DEC30 11MAR03 11KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

327 948 91 100 .000000 0.00 0.00 0.00 327,948.91 
MIR ' 

11MAR03 11MAR03 STATE STREET BANK + USD/BOS 

45 474 80 100.000000 0.00 0.00 0 .00 45,474.80 
NIFI ' 

11KAR03 11MAR03 STATE STREET BANK + USD/BOS 

364 717 83 100.000000 0.00 0.00 0.00 364,717 .83 
NIFS 

- ASSET TOTALS 
738,141.54 0.00 0.00 0.00 738,141 .54 

8618809A2 SSGA FOS 1 .000 31DEC30 11KAR03 21KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

59 112 87 100.OOODOO 0.00 0.00 0.00 59,112.87 
NIGf * 

8618809A2 SSGA FOS 1.178 31DEC30 12KAR03 12MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

94 330 .29 100.000000 0 .00 0.00 0.00 94,330.29 
NIFi 

STATE STREET, 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 13 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

ss US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .178 31DEC30 12NAR03 12MAR03 STATE STREET BANK + USO/BOS 
PRIME FD 

91 970.02 100.000000 0.00 0 .00 0.00 91,970.02 
NIFS 

1214AR03 12MAR03 STATE STREET BANK + USD/BOS 

130 870.51 100.000000 0.00 0.00 0.00 130,870.51 
NIFf 

12NAR03 12MAR03 STATE STREET BANK + USD/BOS 

84 844 .06 100.000000 0.00 0.00 0 .00 84,844.06 N, 
at 

12MAR03 12MAR03 STATE STREET BANK + USD/BOS 

323 140 24 100.000000 0.00 0.00 0.00 323,140.24 
N196 * 

- ASSET TOTALS - 
725,155 .12 0.00 0.00 0.00 725,155.12 

8618809A2 SSGA FOS 1 .000 31DEC30 12KAR03 22KAR03 STATE STREET BANK + USD/BOS 
PRIME FO 

1 787 .94 100.000000 0.00 0.00 0.00 1,787.94 
NIA 

12KAR03 12MAR03 STATE STREET BANK + USD/BOS 

1 391.74 100.000000 0.00 0.00 0.00 1,391 .74 
NIE4 



NIw ANNUAL NO NAME ON RECORD PAGE : is 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS : .162 31DEC30 14MAR03 14MAR03 
PRIME FD 

78 809 87 100.000000 0.00 
NIFi 

14MAR03 14MAR03 

104 473 69 100.000000 0 .00 
NIA 

- ASSET TOTALS 
183,283.56 0 .00 

8618809A2 SSGA FOS 1 .000 31DEC30 14KAR03 14MAR03 
PRIME FD 

13 443.91 100.000000 0 .00 
NIGi 

8618809A2 SSGA FOS 1 .159 31DEC30 17MAR03 17MAR03 
PRIME FD 

68 
786.82 100.000000 0 .00 

N14 

17MAR03 17MAR03 

257 488.56 100.000000 0.00 
NIFS 

17KAR03 17KAR03 

4 760 00 100.000000 0 .00 
NIF9 ' 

I 

!5TATE STREET, 

7---c .. .. . . .... .. 
rAbt : 14 

OMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAMF SIL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .000 31DEC30 12MAR03 12KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

707 944 09 100.000000 0.00 0.00 0.00 707,944.09 
NIGI 

- ASSET TOTALS 
711,123.77 0 .00 0.00 0.00 711,123.77 

8618809A2 SSGA FOS 1 .166 31DEC30 13MAR03 13MAR03 STATE STREET BANK + USD/BOS 
PRIME FO 

70 719 .90 100 .000000 0.00 0.00 0.00 70,719.90 
NIFi 

13MAR03 13MAR03 STATE STREET BANK + USD/BOS 

2 .85 100 .000000 0.00 0 .00 0.00 2.85 
NIF5 

- ASSET TOTALS - 
70,722 .75 0.00 0.00 0.00 70,722.75 

8618809A2 SSGA FDS 1.162 31DEC30 13MAR03 13MAR03 STATE STREET BANK + USO/BOS 
PRIME FO 

Iff 
415 .25 100.000000 0.00 0.00 0.00 18,415.25 

N F 

8618809A2 SSGA FOS 1.000 31DEC30 13KAR03 13KAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

13 447 39 100.000000 0.00 0.00 0.00 13,447 .39 
NIGi * 

8618809A2 SSGA FOS 1.166 31DEC30 13MAR03 13MAR03 STATE STREET BANK + USD/BOS 
PRIME FD E=-- 

3.92 100.000000 0.00 0.00 0 00 3 .92 
NIG6 

MATE STREET, 
r 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 78,809 .87 

STATE STREET BANK + USD/BOS 

0.00 0 .00 104,473 .69 

0.00 0.00 183,283.56 

STATE STREET BANK + USD/BOS 

0.00 0 .00 13,443 .91 

STATE STREET BANK + USD/BOS 

0.00 0.00 68,786 .82 

STATE STREET BANK + USD/BOS 

0.00 0.00 157,488 .56 

STATE STREET BANK + USD/BOS 

0.00 0 .00 4,760.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 16 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMZSSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIYALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .159 31DEC30 17KAR03 17MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

72 196.74 100 .000000 0.00 0.00 0.00 72,196.74 
NIFf 

-- ASSET TOTALS - 
303,232.12 0.00 0.00 0 .00 303,232.12 

8618809A.2 SSGA FOS 1 .000 31DEC30 17MAR03 17KAR03 STATE STREET BANK + USD/BOS 
PRIME FO 

12 899.43 100 .000000 0.00 0.00 0.00 12,899.43 
NIU 

8618809A2 SSGA FDS 1.163 31DEC30 18MAR03 18KAR03 STATE STREET BANK + USD/BOS 
PRIME FO 

148 854.88 100.000000 0.00 0.00 0.00 148,854.88 
NIF5 

ISMAR03 IBMAR03 STATE STREET BANK + USD/BOS 

436 883.88 100.000000 0.00 0.00 0 .00 436,883 .88 
NIFf 

- ASSET TOTALS - 
585,738.76 0.00 0.00 0.00 585,738.76 

8618809A2 SSGA FDS 1 .000 31DEC30 18KAR03 18NAR03 STATE STREET BANK + USO/BOS 
PRIME FD 

NIG2 
301.31 100.000000 0.00 0.00 0 .00 301.31 

STATE S1 REE 

MINC ANNUAL NO NAME ON RECORD PAGE : 17 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO OT STL OT FAIL DAYS BROKER MANE STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE_ BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE 
N 
ET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 18MAR03 18MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

14 109 77 100.000000 0.00 0.00 0.00 14,109.77 
MIG4 , 

ASSET TOTALS - 
14,411.08 0.00 0.00 0.00 14,411 .08 

8618809A2 SSGA FDS 1 .168 31DEC30 19MAR03 19MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

40 341 98 100.000000 0.00 0 .00 0.00 40,341.98 
NIFi * 

19MAR03 19KAR03 STATE STREET BANK + USD/BOS 

45 931 63 100. 000000 0.00 0.00 0.00 45,931.63 
NIFS 

- ASSET TOTALS 
86,273.61 0.00 0 .00 0.00 86,273.61 

8618809A2 SSGA FOS 1 .000 31DEC30 19MAR03 19MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 
4 510.74 100.000000 0.00 0.00 0.00 4,510.74 

mia 

19MAR03 19KAR03 STATE STREET BANK + USO/BOS 

2 477 .67 100.000000 0.00 0 .00 0.00 2,477.67 
Ulu 

ASSET TOTALS - 
6,988.41 0.00 0.00 0.00 6,988.41 

rTAT-V ':,T-PVVT 

I 



nu n^nc wm mcLwnu rAUL ; to Gib' 
- 

COMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

US DOLLAR 

: .161 31DEC30 20MAR03 2014AR03 
100.000000 0.00 

20MAR03 20MAR03 
100 .000000 0.00 

0.00 

1.162 31DEC30 20MAR03 20MAR03 
100.000000 0.00 

1.155 31DEC30 21MAR03 21MAR03 
100.000000 0 .00 

21MAR03 21MAR03 
100.000000 0.00 

21MAR03 21MAR03 
100 .000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

164 568 58 
NIFi * 

140 346 90 
NIFS 

- ASSET TOTALS 
304,915.48 

8618809A2 SSGA FOS 
PRIME FD 

555 554 24 
NI9 * 

8618809A2 SSGA FOS 
PRIME FD 

34 771 44 
NIFi * 

42 972 82 
WIF5 ' 

171 768.52 
NIA 

164,568A 

140,346 .1 

304,915 .4 

555,554 .j 

34,771 .4 

42,972 .8 

172,768 .5 

STATE STREET, 

NINC ANNUAL NO MANE ON RECORD PAGE : 19 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MANE STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

7 Usl:OLLAR 

.155 31DEC30 2 AR03 21MAR03 

100 .000000 0.00 

21MAR03 21MAR03 

100 .000000 0.00 

0.00 

1.000 31DEC30 21MAR03 21MAR03 

100.000000 0.00 

21MAR03 21MAR03 

100.000000 0.00 

0.00 

1.155 31DEC30 24MAR03 24MAR03 

100.000000 0 .00 

3,598.76 

2,592.33 

255,703.87 

298,172 .45 

16,343.65 

314,516 .10 

6,685 .14 

16 343 65 
NIG4 

- ASSET TOTALS 
314,516.10 

8618809A2 SSGA FOS 
PRIME FO 
6 685.14 

Nui 

jTATE STREET, 

8628809A2 SSGA FOS 
PRIME FD 
3 598 .76 

NIU 

2 592 .33 
NI9 

- ASSET TOTALS -
255,703 .87 

8618809A2 SSGA FOS 
PRIME FD 

298 172 .45 
NI F4 



NIHC ANNUAL NO NAME ON RECORD PAGE : 20 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 91,305.82 

0.00 0.00 97,990.96 

STATE STREET BANK + USO/BOS 

0.00 0.00 247,235.65 

STATE STREET BANK + USD/BOS 

0.00 0.00 137,386.40 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,730.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 227,051 .01 

0 .00 0.00 367,167 .41 

STATE STREET BANK + USD/BOS 

0 .00 0.00 2,148,797 .34 

s TATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 1 .155 31DEC30 24MAR03 24MAR03 
PRIME FD 

N91j305 .82 100.000000 0.00 
IF 

- ASSET TOTALS - 
97,990.96 0.00 

8618809A2 SSGA FDS 1 .000 31DEC30 24MAR03 24KAR03 
PRIME FD 

247 235.65 100.000000 0.00 
NIA 

8618809A2 SSGA FDS 1.155 31DEC30 24MAR03 24MAR03 
PRIME FD 

137 386 40 IOO.ODOOOO 0.00 
NIF4 

24KAR03 24KAR03 

2 730 00 100.000000 0.00 
MIR 

24MAR03 24MAR03 

227 051 01 100.000000 0.00 
NIFf 

- ASSET TOTALS 
367,167.41 0.00 

8618809A.2 SSGA FDS 1 .000 31DEC30 24NAR03 24MAR03 
PRIME FD 

2,148 797.34 100 .000000 0.00 
ED 

NINC ANNUAL NO NAME ON RECORD PAGE . 21 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY MAKE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SNARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 1.145 31DEC30 25KAR03 25MAR03 
PRIME FD 

77 613.50 100.000000 0 .00 
NIF5 

25NAR03 25MAR03 

30 116.23 100.000000 0 .00 
NIFf 

25KAR03 25MAR03 

41 321.83 200 .000000 0.00 
NIe4 

25KAR03 25KAR03 

223 292 91 100 .000000 0.00 
NIU * 

- ASSET TOTALS - 
372,344.47 0.00 

8618809A2 SSGA FDS 1 .000 31DEC30 25MAR03 25KAR03 
PRIME FD 

25 333.07 100.000000 0.00 
NIGf 

8618809A2 SSGA FDS 1.155 31BEC30 26KAR03 26MAR03 
PRIME FO 

193 540 91 100.000000 0.00 
WIFS * 

F~ 

SJ 

IQ-rA-ru C-PDru-r 

) I 

" I 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 77,613 .50 

STATE STREET BANK + USD/BOS 
0 .00 0.00 30,116 .23 

STATE STREET BANK + USD/BOS 
0 .00 0.00 42,321 .83 

STATE STREET BANK + USD/BOS 
0.00 0.00 223,292.91 

0.00 0.00 372,344.47 

STATE STREET BANK + USD/BOS 
0.00 0 .00 25,333 .07 

STATE STREET BANK + USD/BOS 
0.00 0.00 193,540 .91 



NV ARt V mum wo PAGE : 22 
-MCOMPOZ17E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

1 .155 31DEC30 26MAR03 26MAR03 

100.000000 0.00 

0.00 

2 .000 31DEC30 26MAR03 26MAR03 

100.000000 0.00 

1 .137 31DEC30 27MAR03 27MAR03 

100.000000 0.00 

27MAR03 27MAR03 

200.000000 0.00 

27MAR03 27MAR03 

100 .000000 0.00 

27MAR03 27KAR03 

100.000000 0.00 

8618809A2 SSGA FDS 
PRIME FD 

36 401 63 
NIGI 

- ASSET TOTALS 
229,942 .54 

8618809A2 SSGA FDS 
PRIME FD 

275 665 97 
NIGI * 

8618809A2 SSGA FDS 
PRIME FD 

2 865.60 
NIFf 

2 40.00 
N,Fi* 

64 471 70 
NIA ' 

4 50.00 
NIFtl 

36,401 .63 

229,942 .54 

275,665 .97 

2,865.60 

2,440.00 

64,471.70 

4,150-00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 23 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL D7 FAIL DAYS BROKER NA14E STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

: .137 31DEC30 27MAR03 27MAR03 
100.000000 0 .00 

0.00 

1 .000 31DEC30 27MAR03 27MAR03 
100.000000 0 .00 

1 .140 31DEC30 28MAR03 28NAR03 
100.000000 0 .00 

28MAR03 28MAR03 
100.000000 0.00 

28MAR03 28KAR03 
100.000000 0.00 

28MAR03 28MAR03 
100.000000 0.00 

8618809A2 SSGA FDS 
PRIME FD 

32 711 55 
Niat , 

- ASSET TOTALS -- 
106,638.85 

8618809A2 SSGA FDS 
PRIME FD 

51 620 92 
NIGI * 

8618809A2 SSGA FDS 
PRIME FD 

3" 558.95 
NIFf 

516 504.39 
NlFb 

14 189 50 
NIFI * 

11 380 55 
NI9 * 

32,711.55 

106,638.85 

51,620.92 

346,558.95 

516,504.39 

14,189.50 

11,380.55 

rs. T-7~, 

STATE STREET, 



NINC ANNUAL NO NAME ON RECORD PAGE : 24 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

STATE SmEET, 

HC ANNUAL NO NAME ON RECORD PAGE : 25 
USDC - COMPOSITE - ASOF : 31ALIG03 MI 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.138 31DEC30 31KAR03 31NAR03 STATE STREET BANK + USD/BOS 
PRIME FO 

12 723 50 100 .000000 0.00 0.00 0.00 12,723.50 
NIF& 

- ASSET TOTALS 
217,402 .79 0.00 0.00 0.00 217,402.79 

8618809A.2 SSGA FOS 1 .000 31DEC30 31MAR03 31MAR03 STATE STREET BANK + USD/BOS 
PRIME FD 

173 347.66 100 .000000 0.00 0.00 0.00 173,347.66 
NIU 

31MAR03 31MAR03 STATE STREET BANK + USD/BOS 

2,608 177 93 100 .000000 0.00 0.00 0 .00 2,608,177.93 
mial * 

- ASSET TOTALS - 
2,781,525 .59 0.00 0.00 0.00 2,781,525 .59 

8618809A2 SSGA FOS 1 .153 31DEC30 OIAPRO3 OIAPRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

27 672 .96 100.000000 0.00 0.00 0.00 27,672 .96 
NIFI 

OIAPRO3 OIAPR03 STATE STREET BANK + USD/BOS 

N15Fi 
662 

' 
50 100.000000 0.00 0.00 0.00 85,662 .50 

ASSET TOTALS - 
113,335." 0.00 0.00 0.00 113,335 .46 

<7-rA-rir C-rn-r-ir-r 

US DOLLAR 

9618809A2 SSGA FDS 1 .140 31DEC30 28MAR03 28MAR03 
PRIME FD 

6 242 .60 100.000000 0.00 
NIGi 

- ASSET TOTALS - 
894,875.99 0.00 

8618809A2 SSGA FOS 1 .000 31DEC30 28MAR03 28MAR03 
PRIME FD 

NfO 979 97 100.000000 0.00 
A 

28MAR03 28KAR03 

7,500 000 00 100.000000 0.00 
NIGS 

- ASSET TOTALS 
7,580,979 .97 0.00 

8618809A2 SSGA FOS 1.138 31DEC30 31KAR03 31KAR03 
PRIME FD 

164 959.34 100.000000 0.00 
NIFi 

31MAR03 31MAR03 

39 719 95 100.000000 0.00 
NIFi ' 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,242.60 

0.00 0.00 894,875.99 

STATE STREET BANK + USD/BOS 

0.00 0.00 80,979.97 

STATE STREET BANK + USD/BOS 

0.00 0 .00 7,500,000.00 

0.00 0 .00 7,580,979.97 

STATE STREET BANK + USD/BOS 

0.00 0.00 164,959.34 

STATE STREET BANK + USD/BDS 

0.00 0.00 39,719.95 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 OIAPRO3 OIAPRO3 STATE STREET BANK + USO/Bos 
PRIME FD 

66 127 .21 100.000000 0.00 0.00 0.00 66,127 .11 
NIR 

8618809A2 SSGA FOS 1.153 31DEC30 01APR03 01APR03 STATE STREET BANK + USD/BOS 
PRIME FD 

41 422.00 100.000000 0.00 0.00 0.00 41,422 .00 
NIFI 

01APR03 01APR03 STATE STREET BANK + USD/BOS 

53 018.63 100.000000 0.00 0.00 0.00 53,018 .63 
NIFf 

- ASSET TOTALS - 
94,440.63 0.00 0.00 0.00 94,440.63 

8618809A2 SSGA FOS 1 .000 31DEC30 01APR03 OIAPRO3 STATE STREET BANK + USO/BOS 
PRIME FD 

15 627 84 100 .000000 0.00 0.00 0.00 15,627.B4 
NIU , 

8618809A2 SSGA FOS 1 .153 31DEC30 01APR03 01APR03 STATE STREET BANK + USD/BOS 
PRIME FD 

79 898 02 100.000000 0.00 0.00 0.00 79,898.02 
NIG9 * 

8618809A2 SSGA FOS 1 .000 31DEC30 01APR03 01APR03 INTEREST REINVESTMEN USD/BOS 
PRIME FD 

82.67 100.000000 0.00 0.00 0.00 82.67 
NIG2 

S 
s 

TAIM TREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 27 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.000 31DEC30 01APR03 01APR03 
PRIME FO 

NIG3 
699.08 100.000000 0.00 

01APR03 OIAPRO3 

NIG4 
34.17 100.000000 0.00 

01APR03 01APR03 

NIG6 
563.26 100.000000 0.00 

01APR03 OIAPRO3 

NIG7 
935.16 100.000000 0.00 

01APR03 OIAPRO3 

1 016.60 100.000000 0.00 
NIG6 

OIAPRO3 OIAPRO3 

NIFI. 
380.18 100.000000 0.00 

01APR03 OIAPRO3 

NIF2 
396 .31 100.000000 0.00 

STATE STREET, 

NU RANt UN KtLUML) PAGE : 26 
COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 699.08 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 34.17 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 563.26 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 935.16 

INTEREST REINVESTMEN USD/BOS, 

0.00 0.00 2,016.60 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 380.18 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 396.31 

I 



US DOLLAR (CONTINUED) 

9618809A2 SSGA FDS 1.000 31DEC30 01APR03 01APR03 INTEREST REINVESTMEN USD/BOS 
PRIME FD 

2 927.40 100.000000 0.00 0.00 0 .00 2,927.40 
NIG4 

01APR03 01APR03 INTEREST REINVESTMEN USD/BOS 

458.49 100.000000 0.00 0.00 0 .00 458.49 
NIF3 

02APRO3 01APR03 INTEREST REINVESTMEN USD/BOS 

1 761.43 100.000000 0.00 0.00 0.00 It761.43 
MIA 

OIAPRO3 OIAPRO3 INTEREST REINVESTMEN USD/BOS 

127.86 100.000000 0 .00 0.00 0.00 127 .86 
NIF6 

01APR03 01APR03 INTEREST REINVESTMEN USD/BOS 

4 913 41 100.000000 0 .00 0.00 0.00 4,913 .41 
NIFf * 

01APR03 INTEREST REINVESTMEN USD/BOS 

4 624 43 100.00 000 0 0.00 0.00 0.00 4,624 .43 
NIA * 

OIAPRO3 CANCEL INTEREST REINVESTMEN USD/BOS 

-4 
624 43 100 .000000 0.00 0.00 0.00 -4,624 .43 

NIA * 

C-r A -ric C-ru cu-ir 

MINC ANNUAL NO MANE ON RECORD PAGE : 28 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTN BASE NET COST 

CASH EQUIVALENTS 

STATESTREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 29 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUMJST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST, 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .000 31DEC30 01APR03 INTEREST REINVESTMEN USD/BOS 
PRIME FD 
4 624 .63 100.000000 0.00 0.00 0.00 4,624.63 

NIFt 

01APR03 CANCEL INTEREST REINVESTMEN USD/BOS 

-4 
624 63 100.000000 0.00 0.00 0 .00 -4,624.63 

MIA * 

01APR03 02APRO3 INTEREST REINVESTMEN USD/BOS 

4 624 43 100 .000000 0.00 0.00 0 .00 4,624 .43 
NIA 

- ASSET TOTALS 
18,920.45 0.00 0 .00 0.00 18,920 .45 

B61BBO9A2 SSGA FOS 1.253 31DEC30 02APRO3 02APRO3 STATE STREET BANK + USD/BOS 
PRIME FO 

1,376 598.33 100.000000 0.00 0 .00 0.00 1,376,598 .33 
NIFf 

8618809A2 SSGA FDS 1.000 31BEC30 02APRO3 02APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 
932.31 100.000000 0.00 0 .00 0.00 932 .31 

MIG7 

B61B8O9A2 SSGA FDS 1 .137 31DEC30 03APR03 03APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

375 813 26 100.000000 0.00 0.00 0.00 375,813.26 
NIFS * 



nAn AMMUAL *0 NU NAMt UN MLLUKU W* PAGE : 30 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MA14E STL CUR/LOC COMM PER SHAF 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

CASH EQUIVALENTS 

0.00 0.00 538,255.9 

1.000 31DEC30 03APRO3 03APRO3 

100.000000 0.00 

1.126 31BEC30 04APRO3 04APRO3 

100.000000 0.00 

1.000 31DEC30 04APRO3 04APRO3 

100.000000 0 .00 

1.126 31DEC30 04APRO3 04APR03 

100.000000 0 .00 

1.129 31DEC30 07APR03 07APRO3 

100.000000 0.00 

8618809A2 SSGA FDS 
PRIME FD 

1 738.66 
NIF4 

8618809A2 SSGA FOS 
PRIME FD 

674 142 75 
NIA * 

8618809A2 SSGA FOS 
PRIME FD 

3 055 04 
NIG4 * 

8618809A2 SSGA FOS 
PRIME FD 

NIG1026 .63 

8618809A2 SSGA FOS 
PRIME FD 

1 377.00 
WIF1 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

1,738.6 

674,142.7 

3,055.0 

8,026.6 

lp377.0 

-T, 

STATE STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 31 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

8618809A2 SSGA FOS 
PRIME FD 

131 2".67 
NIFf 

8618809A2 SSGA FOS 
PRIME FD 

21 606 01 
NIG4 * 

1.122 31DEC30 OBAPRO3 08APRO3 

100.000000 0.00 

1.000 31DEC30 OBAPRO3 OBAPRO3 

100.000000 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 131,246 .67 

STATE STREET BANK + USO/BOS 

0.00 0 .00 21,606 .01 

STATE STREET 

8618809A2 SSGA FOS 
PRIME FD 

162 442 72 
NIFf 

- ASSET TOTALS 
538,255.98 

7 US DOLLAR 

.137 31DEC30 03APRO3 03APRO3 

100.000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 162,442 .7 

8618809A2 SSGA FDS 
PRIME FD 

138 105 89 
NIF5 ' 

230 699 19 
NIGA 

ASSET TOTALS 
370,182.08 

8618809A2 SSGA FOS 
PRIME FD 
292.41 

NIG4 

222 656 .94 
NIGf 

- ASSET TOTALS -
222,949.35 

7 US DOLLAR 

.129 31BEC30 07APRO3 07APRO3 

100.000000 0.00 

07APR03 07APR03 

100.000000 0.00 

0.00 

2 .000 31DEC30 07APR03 07APRO3 

100.000000 0.00 

07APRO3 07APRO3 

100 .000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USO/BOS 

0.00 0 .00 138,105 .89 

STATE STREET BANK + USD/BOS, 

0.00 0.00 230,699 .19 

0.00 0 .00 370,182 .08 

STATE STREET BANK + USD/BOS 

0.00 0.00 292 .41 

STATE STREET BANK + USD/BOS 

0.00 0 .00 222,656 .94 

0.00 0.00 222,949 .35 

f 



MIRC ANNUAL NO NAME ON RECORD PAGE : 32 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

SJECORD PAGE : 33 NIHC ANNUAL NO NAME ON 
USD - COMPO E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST~ 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 1.117 31DEC30 20APRO3 10APR03 
PRIME FD 
4 130 00 100.000000 0.00 

NIF1 

10APR03 IOAPRO3 

2 814.47 100.000000 0.00 
NIFf 

- ASSET TOTALS - 
390,481.93 0.00 

8618809A2 SSGA FDS 1 .000 31DEC30 IOAPRO3 IOAPRO3 
PRIME FD 
550.00 100 .000000 0 .00 

NIF4 

10APR03 10APR03 

214 061.88 100.000000 0 .00 
NIGf 

- ASSET TOTALS - 
214,611.88 0.00 

86188O9A2 SSGA FDS 2 .119 31DEC30 12APRO3 IIAPRO3 
PRIME FD 

51 874.27 100.000000 0.00 
NIFS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 OSAPRO3 OBAPRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

146 112 93 100.000000 0.00 0.00 0.00 146,112 .93 
NIGI 

- ASSET TOTALS 
167,718.94 0.00 0.00 0.00 167,718 .94 

8618809A2 SSGA FDS 1.124 31DEC30 09APRO3 09APRO3 STATE STREET BANK + USD/BOS 
PRIME FO 
1 600.00 100.000000 0.00 0.00 0.00 1,600.00 

NIFi 

09APRO3 09APR03 STATE STREET BANK + USD/BOS 

43 082 .96 100.000000 0.00 0.00 0.00 43,082 .96 
NIFS 

09APRO3 09APR03 STATE STREET BANK + USD/BOS 

10 168 75 100 .000000 0.00 0.00 0.00 10,168.75 
NIFf 

- ASSET TOTALS 
54,851 .71 0 .00 0.00 0.00 54,851.71 

8618809A2 SSGA FDS 1 .000 31DEC30 09APRO3 09APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

a 
5 242 .27 100.000000 0.00 0 .00 0 .00 885,242.27 

N!Gf 

8618809A2 SSGA FDS 1 .117 31DEC30 IOAPRO3 IOAPRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

383 537 46 100.000000 0.00 0 .00 0.00 383,537 .46 
NIF5 

jTATE STREE 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,130.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 2,814.47 

0 .00 0 .00 390,481.93 

STATE STREET BANK + USD/BOS 

0 .00 0.00 550 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 214,061 .98 

0.00 0.00 214,611 .88 

STATE STREET BANK + USD/BOS 

0.00 0.00 51tB74.27 



mv "AMC um KtLunu mm PAGE : 34 
COMPOSITE 

- 
ASOF : 31AUGI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014HISSNS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/Bos 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

7 US DOLLAR 

.119 31DEC30 IIAPRO3 11APR03 

100 .000000 0.00 

11APR03 11APR03 

100 .000000 0.00 

0.00 

1.000 31DEC30 IIAPRO3 11APR03 

100.000000 0.00 

1.119 31DEC30 IIAPRO3 11APR03 

100.000000 0.00 

1.121 31DEC30 14APRO3 14APRO3 

100.000000 0.00 

14APRO3 14APR03 

100.000000 0 .00 

8618809A2 SSGA FDS 
PRIME FD 

ill 903.02 
NIA 

182 
475 79 

NIFf 

- ASSET TOTALS 
1,046,253.08 

8618809A2 SSGA FOS 
PRIME FD 

21 
NIG4"O . 

8618809A2 SSGA FDS 
PRIME FD 

7 292 
NIG9 

8618809A2 SSGA FOS 
PRIME FD 

62 761 .63 
NIFf 

221 681.05 
NIF3 

111,903.C 

882,475.1 

1,046,253 .C 

8, 190 . j 

7,292.4 

62,761.f 

221,681 .C 

STATESTREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 35 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USO/BOS 

0 .00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

7 US DOLLAR 

.121 31DEC30 14APRO3 14APRO3 

lOO .OODOO0 0.00 

0.00 

1.000 31DEC30 14APRO3 14APRO3 

100.000000 0.00 

14APRO3 14APRO3 

100.000000 0.00 

0.00 

1.120 31DEC30 15APR03 15APR03 

100.000000 0.00 

15APR03 15APR03 

100.000000 0.00 

8618809A2 SSGA FDS 
PRIME FD 

29 102 .45 
NIFf 

-- ASSET TOTALS -
313,545 .13 

8618809A2 SSGA FDS 
PRIME FO 

36 899 .71 
MIG4 

203 818 88 
N1Gf 

- ASSET TOTALS 
240,718 .59 

8618809A2 SSGA FOS 
PRIME FO 

3 070 .88 
MIR 

493 472 .35 
NIH 

29,102 .45 

313,545 .13 

36,899.71 

203,818 .88 

240,718 .59 

3,070 .88 

493,472 .35 

STATE STREET, 



MIHC ANNUAL NO NAME ON RECORD PAGE : 36 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USO/BOS 

0.00 0.00 153,703.05 

STATE STREET BANK + USD/BOS 

0.00 0.00 9,736 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 209,123.14 

0.00 0.00 869,105 .42 

STATE STREET BANK + USD/BOS 

0.00 0.00 135 .00 

STATE STREET BANK + USO/BOS 

0.00 0.00 27,795.58 

STATE STREET BANK + USD/BOS 

0.00 0 .00 52,670.96 

0.00 0 .00 80,601.54 

STATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 1.120 31BEC30 15APRO3 15APRO3 
PRIME FD 

153 703 05 100.000000 0.00 
NIFS 

15APRO3 15APRO3 

9 736 .00 100.000000 0.00 
NIFI 

15APRO3 15APR03 

209 123 14 100.000000 0.00 
NIFf 

- ASSET TOTALS 
869,105 .42 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 15APR03 15APRO3 
PRIME FD 
135 .00 100 .000000 0.00 

NIG2 

15APRO3 25APRO3 

27 795 58 100 .000000 0.00 
NI" 

15APRO3 15APRO3 

52 670 96 100.000000 0.00 
WIGf 

- ASSET TOTALS 
80,601 .54 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 37 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY WANE/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 

US DOLLAR 

8618809A2 SSGA FOS 1 .130 31DEC30 16APR03 16APR03 
PRIME FD 

222 681.67 100 . 000000 0.00 
NIFI 

16APR03 16APR03 
14 789.80 100 . 000000 0.00 

01IFf 
16APR03 16APRO3 

4 093.15 100.000000 0.00 
miat 

- ASSET TOTALS - 
241,564.62 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 16APRO3 16APRO3 
PRIME FD 

114 678.18 100.000000 0.00 
NIA 

8618809A2 SSGA FOS 1.129 31DEC30 17APRO3 27APRO3 
PRIME FD 

NIfj974.51 100.000000 0.00 3 

17APRO3 17APRO3 
22f 698.99 100.000000 0.00 
"1 4 

222,681.67 

14,789 .80 

4,093.15 

242,564.62 

114p678.18 

38,974.51 

228,698.99 

IQ-rAric ll;-mutrr 



mw nAnc um mcsumLP mm PAW: : 3a 
COMPOSITE - ASOF : 31AUGI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS .129 31DEC30 17APRO3 17APRO3 
PRIME FD 

243 138 
* 
03 100.000000 0.00 

NIG6 

- ASSET TOTALS - 
510,811 .53 0.00 

8618809A2 SSGA FOS 1 .000 31DEC30 17APRO3 17APRO3 
PRIME FD 

47 516 51 100.000000 0.00 
NIA 

17APRO3 17APRO3 

18 041 37 100.000000 0.00 
WIGf 

- ASSET TOTALS - 
65,557.88 0.00 

8618809A2 SSGA FDS 1.220 31DEC30 21APRO3 21APRO3 
PRIME FD 

171 162.71 100 .000000 0.00 
NIFi 

21APRO3 21APRO3 

160 428 96 100 .000000 0.00 
NIFS ' 

STATE STREET 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS :.120 31DEC30 21APRO3 21APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 
3 451.31 100.000000 0.00 0.00 0.00 3,451 .31 

Nlu 

21APRO3 21APRO3 STATE STREET BANK + USD/BOS 

9 649.03 100.000000 0.00 0.00 0 .00 9,649 .03 
N166 

- ASSET TOTALS - 
344,692.01 0.00 0.00 0.00 344,692.01 

8618809A2 SSGA FDS 1.000 31DEC30 21APRO3 21APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

404 654 21 100.000000 0.00 0.00 0 .00 404,654.21 
NIA 

21APRO3 21APRO3 STATE STREET BANK + USD/BOS 

16 919 44 100.000000 0.00 0.00 0 .00 16,919.44 
NIE4 

21APRO3 21APRO3 STATE STREET BANK + USD/BOS 

2"f 
470.20 100.000000 0.00 0.00 0 .00 285,470.20 

MIG 

- ASSET TOTALS - 
707,043.85 0.00 0.00 0 .00 707,043.85 

8619809A2 SSGA FDS 1.109 31BEC30 22APRO3 22APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 
9 405 20 100 . 000000 0.00 0.00 O .OD 8,405.20 

NIFi -:.. 

STATE STREET, 

I 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 243,138 .( 

0.00 0.00 510,821 .! 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 47,516 .! 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 18,041 .-- 

0.00 0.00 65,557 .1 

STATE STREET BANK + USD/BOS 

0.00 0.00 171,162.1 

STATE STREET BANK + USD/BOS 

0.00 0.00 160,428.1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 39 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

t 



I 

C-r-A-irir C-riDr.ir-r 

MIHC ANNUAL NO NAME ON RECORD PAGE : 40 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/GTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 22APRO3 22APRO3 STATE STREET BANK + USD/B0S 
PRIME FD 

36 152 03 100 .000000 0.00 0 .00 0.00 36,152.03 
NIR * 

22APRO3 22APRO3 STATE STREET BANK + USD/BOS 
20 926 79 100.000000 0.00 0.00 0.00 20,926 .79 
NIG4 

- ASSET TOTALS 
57,078.82 0.00 0.00 0.00 57,078.82 

8618809A.2 SSGA FDS 1.109 31DEC30 22APRO3 22APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

23 935 61 100 .000000 0.00 0.00 0.00 23,935.61 
NIG9 ' 

8618809A2 SSGA FDS 1.000 31DEC30 22APRO3 22APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

2,730 265 56 100.000000 0.00 0.00 0.00 2,730,265.56 
NIGI ' 

8618809A2 SSGA FOS 1 .109 31DEC30 22APRO3 22APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

6 093.72 100.000000 0 .00 0.00 0.00 6pO93.72 
NIFA 

8618809A2 SSGA FDS 1 .107 31DEC30 23APRO3 23APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

78 
536.84 100.000000 0 .00 0.00 0.00 78,536.84 

NIFS 

STATESTREET, 

WINC ANNUAL NO NAME ON RECORD PAGE : 41 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .107 31DEC30 23APRO3 23APRO3 STATE STREET BANK + USO/BOS 
PRIME FD 

3 407 64 100.000000 0.00 0.00 0 .00 3,407 .64 
NIR * 

23APRO3 23APRO3 STATE STREET BANK + USD/BOS 
170 945 96 100.000000 0.00 0.00 0.00 170,945 .96 
MIFf 

23APRO3 23APRO3 STATE STREET BANK + USD/BOS 
13 059.20 100.000000 0.00 0.00 0.00 13,059 .20 

H166 
- ASSET TOTALS - 

265,949 .64 0.00 0.00 0.00 265,949 .64 

8618809A.2 SSGA FDS 1 .000 31DEC30 23APRO3 23APRO3 STATE STREET BANK + USD/BOS 
PRIME FO 

121 315 01 100.000000 0.00 0.00 0.00 121,315 .01 
NIA ' 

8618809A2 SSGA FOS 1 .107 31DEC30 24APRO3 24APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

77 158 40 100.000000 0.00 0.00 0.00 77pl5g .40 
NIFI * 

24APRO3 24APRO3 STATE STREET BANK + USD/BOS 
3 451 .31 100.000000 0.00 0.00 0.00 3,451 .31 

NIU 



RU ARt UK XMUKU PAGE : 42 
-"COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US :OLLAR 

:.207 31DEC30 24 PR03 24APRO3 

100.000000 0.00 

0.00 

1.000 31DEC30 24APRO3 24APRO3 

100 .000000 0.00 

24APRO3 24APRO3 

100 .000000 0.00 

0.00 

1.129 31DEC30 25APRO3 25APRO3 

100.000000 0.00 

25APRO3 25APRO3 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 
9 649 03 

N16A 

- ASSET TOTALS 
90,258.74 

8618809A2 SSGA FOS 
PRIME FD 

16 919.44 
WIN 

1,370 693.56 
NIGf 

- ASSET TOTALS -
1,387,613 .00 

8618809A2 SSGA FOS 
PRIME FD 
218 .75 

NIF2 

5?3 075 24 
N FS ' 

9,649.03 

90,258.74 

16,919.44 

1,370,693.56 

1,387,613.00 

218 .75 

503,075.24 

STATE STREE, I 

I (_ NIMC ANNUAL NO NAME ON RECORD PAGE : 43 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/Bos 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USO/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

1 .129 31DEC30 25APRO3 25APRO3 

100 .000000 0.00 

25APRO3 25APRO3 

100 .000000 0.00 

0.00 

1 .113 31DEC30 25APRO3 25APRO3 

100.000000 0.00 

1 .129 31DEC30 25APRO3 25APRO3 

100 .000000 0.00 

1 .000 31DEC30 25APRO3 25APRO3 

100 .000000 0.00 

1 .113 31BEC30 29APRO3 2BAPRO3 

100.000000 0.00 

8628809A2 SSGA FOS 
PRIME FD 

98 909 12 
NIFb ' 

21 540 09 
MIR 

- ASSET TOTALS 
623,643.20 

8618809A2 SSGA FOS 
PRIME FO 

321 268.21 
NIFf 

8618809A2 SSGA FOS 
PRIME FD 

39 013 49 
mlat , 

8618809A2 SSGA FOS 
PRIME FD 

1,798 287 03 
NO * 

8618809&2 SSGA FOS 
PRIME FD 

413 307 86 
MIFi * 

96,809 .12 

21,540 .09 

623,643.20 

321,268 .21 

39,013.49 

lp798,287 .03 

413,307 .86 

STATE STREET, 



Nimc ANNUAL NO NAME ON RECORD PAGE : 44 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.113 31DEC30 28APRO3 28APRO3 
PRIME FD 

41 869.66 100.000000 0.00 
NIF5 

-- ASSET TOTALS - 
455,177.52 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 28APRO3 28APRO3 
PRIME FD 

21 874.45 100.000000 0.00 
NIA 

8618809A2 SSGA FOS 1.113 31DEC30 28APRO3 28APRO3 
PRIME FD 
1 796.85 100.000000 0.00 

Hipf 

8618809A2 SSGA FOS 1.000 310EC30 28APRO3 2BAPRO3 
PRIME FO 

31 493 15 100.000000 0.00 
NlGf 

29APRO3 29APRO3 

37 015 65 100.000000 0.00 
NIF4 

- ASSET TOTALS 
68,508 .80 0.00 

9618809A2 SSGA FOS 1 .113 31DEC30 29APRO3 29APRO3 
PRIME FD 

40 234 76 100.000000 0.00 
MIR ' 

(CONTINUED) 

STATE STREET BANK + USO/BOS 

0.00 0.00 4lp869.66 

0.00 0 .00 455,177.52 

STATE STREET BANK + USD/BOS 

0.00 0 .00 21,874.45 

STATE STREET BANK + USD/BGS 

0.00 0.00 1,796.85 

STATE STREET BANK + USD/BOS 

0.00 0.00 31,493 .15 

STATE STREET BANK + USO/BOS 

0.00 0.00 37,015 .65 

0.00 0.00 68,508.80 

STATE STREET BANK + USD/BOS 

0.00 0.00 40,234.76 

STATESTREET 

- SJECORD PAGE : 45 NIHC ANNUAL NO NAME ON 
USD COMPO E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONXISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0 .00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

0.00 0 .00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 

US DOLLAR 

8618809A2 SSGA FOS 1.213 31DEC30 29APRO3 29APRO3 
PRIME FO 
255.07 100.000000 0.00 

NIF7 

- ASSET TOTALS - 
40,489.83 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 29APRO3 29APRO3 
PRIME FD 

37 163.73 100 . OOOOOD 0.00 
mia 

8618809A2 SSGA FOS 1 .113 31DEC30 29APRO3 29APRO3 
PRIME FD 

34 834.94 100.000000 0.00 
N169 

29APRO3 29APRO3 

29 632.49 100.000000 0 .00 
M166 

- ASSET TOTALS - 
64,467 .43 0 .00 

8618809A2 SSGA FOS 1 .115 31DEC30 30APR03 30APRO3 
PRIME FD 

46 .59 100.000000 0.00 
NIFI 

255 .07 

40,489 .83 

37,163 .73 

34,834.94 

29,632.49 

64,"7.43 

" . 59 
I 

C-r A -PT7 C-rnT-r7-r 



NO NANt ON KtUOKU PAGE : 46 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USO/BOS 
0.00 0.00 

STATE STREET BANK + USO/BOS, 
0.00 0 .00 

STATE STREET BANK + USD/BOS 
O.DO 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 
0 .00 0.00 

INTEREST REINVESTMEN USD/BOS 
0 .00 0.00 

INTEREST REINVESTMEN USO/BOS 
0 .00 0.00 

US DOLLAR 

1 .115 31DEC30 30APRO3 30APRO3 

100 .000000 0.00 

30APRO3 30APR03 

100.000000 0 .00 

30APR03 30APRO3 

100.000000 0 .00 

0.00 

1 .000 31DEC30 30APRO3 30APRO3 

100.000000 0.00 

OIKAY03 OINAY03 

100.000000 0.00 

OINAY03 OINAY03 

100.000000 0.00 

2,307.80 

390.85 

58,674.20 

61,419 .44 

5.26 

66 .29 

188 .32 188 .32 
NIG4 

3TATE YREET 

HIMC ANNUAL NO NAME ON RECORD PAGE : 47 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTM BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

7000 31DEC30 OINAY03 OINAY03 
100.000000 0.00 

01KAY03 01KAY03 
100.000000 0.00 

0114AY03 OINAY03 
100.000000 0.00 

01MAY03 OIKAY03 
100.000000 0.00 

0114AY03 01MAY03 
100.000000 0.00 

01MAY03 01MAY03 
100.000000 0.00 

01MAYO3 OINAY03 
100.000000 0.00 

(CONTINUED) 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTNEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTNEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTNEW USD/BOS 

0.00 0 .00 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 

489.09 

2,868.78 

1,423.38 

345.65 

2,973.55 

787.15 

2,019.51 

797.15 
WIF2 

2 019-51 
NIF5 

STATE STREET, 

8618909A2 SSGA FOS 
PRIME FD 
2 307.80 

NIH 

390.85 
NIF5 

" 
674.20 

NIR 

- ASSET TOTALS -
61,419 .44 

8618809A2 SSGA FOS 
PRIME FD 

5 .26 
NIG2 

66 .29 
NIG2 

I 

8618809A2 SSGA FDS 
PRIME FD 
489.09 

NIG6 

2 868.78 
NIGf 

2 423 38 
NIGA ' 

345.65 
NIFI 

2 73.55 
NIG49 



MIHC ANNUAL NO NAME ON RECORD PAGE : 48 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.000 31DEC30 01MAY03 01MAY03 INTEREST REINVESTMEN USD/BOS 
PRIME FD 

1 744.87 100.000000 0.00 0.00 0.00 1,744.87 
NIF4 

01MAY03 01MAY03 INTEREST REINVESTMEN USO/BOS 

4 983 59 100.000000 0.00 0.00 0.00 4,983.59 
NIA ' 

OINAY03 OINAY03 INTEREST REINVESTMEN USD/BOS 

135.20 100.000000 0.00 0.00 0.00 135.20 
NIF6 

OINAY03 01MAY03 INTEREST REINVESTMEN USD/BOS 

3 7 .95 100.000000 0.00 0.00 0 .00 3,447.95 
NIFf44 

- ASSET TOTALS - 
20,478 .59 0.00 0.00 0 .00 20,478.59 

8618809A2 SSGA FOS 1.101 31DEC30 OIKAY03 01KAY03 STATE STREET BANK + USO/BOS 
PRIME FD 
881 .76 100.000000 0.00 0.00 0.00 881.76 

NIFI 

OIKAY03 01MAY03 STATE STREET BANK + USO/BOS 

22 099 .00 100.000000 0.00 0.00 0 .00 22,099.00 
NIFi 

- ASSET TOTALS - 
22,980.76 0.00 0.00 0 .00 22,980.76 

)I NIHC ANNUAL NO NAME ON RECORD PAGE : 49 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

KAR04 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 01MAY03 OINAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

15 581 44 100.000000 0.00 0.00 0 .00 15,581.44 
NIA ' 

8618809A2 SSGA FOS 1 .101 31DEC30 01MAY03 OINAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

29 8.97 100.000000 0.00 0.00 0.00 29,398.97 
NIFI-" 

8618809A2 SSGA FOS 1 .000 31DEC30 01MAY03 01MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

94 408 59 100.000000 0.00 0.00 0.00 94,408.59 
NIGf * 

8618809A2 SSGA FOS 1 .101 31DEC30 01KAY03 OIKAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
4 757.26 100.000000 0.00 0.00 0 .00 4,757.26 

NIdA 

02MAY03 02KAY03 STATE STREET BANK + USD/BOS 

227 0" 91 100.000000 0.00 0.00 0.00 227,046.91 
NIFS * 

02MAY03 02KAY03 STATE STREET BANK + USD/BOS 

"1 867.26 100.000000 0.00 0.00 0.00 461,867.26 
NIA 

- ASSET TOTALS - 
693,671.43 0.00 0.00 0 .00 693,671.43 

8618809A2 SSGA FOS 1 .000 31DEC30 02MAY03 02RAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

135 521 16 100.000000 0.00 0. Do 0 .00 135,521.16 
NIA 

C-r A -rT- C-rio T-T. -r 

)I 

STATESTREET, 



U nin AnnUAL rAuc ; 
27 31AU( SD COMPOSITE - ASOF . 

' un n""'Ku n" Anr PORTFOLIO PURCHASE REPO 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET CC 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CC 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 05MAY03 05MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

3 54 .00 100 .000000 0 .00 0.00 0.00 3,154 . 
NIF41 

ASSET TOTALS - 
138,675.16 0 .00 0.00 0.00 138,675 . 

8618809A2 SSGA FDS 1.102 31DEC30 06MAY03 06MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

125 039.03 100.000000 0 .00 0.00 0.00 125,039 . 
NIFI 

06MAY03 06MAY03 STATE STREET BANK + USD/BOS, 

0.06 100.000000 0.00 0.00 0.00 0 . 
NIF5 

ASSET TOTALS - 
125,039 .09 0.00 0.00 0.00 125,039 . 

8618809A2 SSGA FDS 1.107 31DEC30 06MAY03 06MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

35 750.23 100.000000 0.00 0.00 0.00 35,750 . 
NIF1 

8618809A2 SSGA FDS 1 .102 31DEC30 06KAY03 06MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

51 5B2 .93 100.000000 0.00 0 .00 0.00 51,582 . 
NIGI 

8618B09A2 SSGA FDS 1 .000 31DEC30 06KAY03 06KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

" 
=. 

23 3B3 
' 
28 100.000000 0.00 0 .00 0.00 23,383 . 

NIA 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 51 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 7000 31DEC30 06NAY03 06MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

39 649 42 100.000000 0.00 0.00 0 .00 39,649 .42 
NIG4 

- ASSET TOTALS 
63,032.70 0 .00 0.00 0.00 63,032 .70 

8618809A2 SSGA FDS 1.103 31DEC30 07MAY03 07NAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

273 541.55 100.000000 0 .00 0.00 0.00 273,541 .55 
NIFS 

07KAY03 07MAY03 STATE STREET BANK + USD/BOS 

30 050.60 100.000000 0 .00 0.00 0.00 30,050.60 
NIFI 

07MAY03 07MAY03 STATE STREET BANK + USD/BOS 

11 400.00 100.000000 0 .00 0.00 0.00 12,400.00 
NIFf 

- ASSET TOTALS - 
314p992.15 0 .00 0.00 0 .00 314,992 .15 

8618809A2 SSGA FOS 1.000 31DEC30 07KAY03 07KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

NIG2 
0.01 100.000000 0 .00 0.00 0.00 0.01 

8618809A2 SSGA FOS 1.103 31DEC30 07KAY03 07KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
5 888 50 100.000000 0.00 O.oo 77, 0.00 5,688 .50 

NIGI 

STATE STREET, 

I 

i 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .094 31DEC30 OBKAY03 OBNAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

51 264 .55 100.000000 0.00 0.00 0.00 51,264.55 
NIF1 

08KAY03 OBNAY03 STATE STREET BANK + USD/BOS 

1 
1 955 .88 100.000000 0.00 0.00 0.00 81,955.88 

NIFf 

OBKAY03 OBNAY03 STATE STREET BANK + USD/BOS 

22 930.70 100.000000 0.00 0.00 0.00 22,930.70 
Nlu 

- ASSET TOTALS - 
156,151-13 0.00 0.00 0.00 156,151 .13 

8618809A2 SSGA FOS 1 .000 31DEC30 OSKAY03 OBNAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

125 715 96 100.000000 0.00 0.00 0 .00 125,715.96 
NIF4 * 

08MAY03 OSKAY03 STATE STREET BANK + USD/BOS 

325 754 17 100.000000 0.00 0.00 0 .00 325,754.17 
NIGI * 

- ASSET TOTALS - 
451,470.13 0.00 0 .00 0 .00 451,470.13 

8618809A2 SSGA FOS 1 .090 31DEC30 09NAY03 09KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

207 183 34 100.000000 0.00 0 .00 0.00 207,183.34 
NIFi 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 53 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.103 31DEC30 09HAY03 09MAY03 
PRIME FD 

63 778 27 100.000000 0.00 
NlFb * 

8618809A2 SSGA FOS 1 .090 31DEC30 09MAY03 09KAY03 
PRIME FO 

25 676 46 100.000000 0.00 
NIP 

09MAY03 09MAY03 

123 631.27 100.000000 0.00 
NI6A 

- ASSET TOTALS - 
149,307 .73 0.00 

8618809A2 SSGA FOS 1.106 31DEC30 12MAY03 12MAY03 
PRIME FD 

51 747 91 100.000000 0.00 
914 

12KAY03 12KAY03 

230 372 97 100.000000 0.00 
NIFi 

12KAY03 12MAY03 

4 712 00 100.000000 0.00 
NIA * 

T STATFSTRFFT 

NINC ANNUAL NO NAME ON PAGE : 52 SJECORD 
USD - CONPO E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UHITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 63,778.27 

STATE STREET BANK + USO/BOS. 

0.00 0.00 25,676 .46 

STATE STREET BANK + USD/BOS 

0.00 0.00 123,631 .27 

0.00 0.00 149,307 .73 

STATE STREET BANK + USD/BOS 

0.00 0.00 51,747.91 

STATE STREET BANK + USD/BOS 

0.00 0 .00 230,372.97 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,712.00 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS : .106 31DEC30 12NAY03 12MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

N, Ff288.75 100.000000 0.00 0.00 0 .00 5,288 .75 

12KAY03 12MAY03 STATE STREET BANK + USD/BOS 

16 974 42 100.000000 0.00 0.00 0.00 16,974.42 
Nial , 

- ASSET TOTALS - 
309,096.05 0 .00 0.00 0.00 309,096 .05 

8618809A2 SSGA FDS 1.105 31DEC30 1314AY03 13MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 006.63 100.000000 0 .00 0.00 0.00 11,006.63 
NIFS 

8618809A2 SSGA FOS 1 .000 31DEC30 13KAY03 13NAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

1 055.05 100.000000 0 .00 0.00 0.00 1,055.05 
NIA 

8618809A2 SSGA FOS 1 .105 31DEC30 13MAY03 13NAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

14 006 33 100.000000 0 .00 0.00 0.00 14,006.33 
NIFf ' 

6618809A2 SSGA FOS 1.000 31DEC30 13KAY03 13MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

82 134 75 100.000000 0.00 0.00 0.00 82,134.75 
Nlu , 

8618809A2 SSGA FDS 1 .105 31DEC30 13MAY03 13MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

74 637 86 100.000000 0.00 0. 00 0.00 74,637.86 
Nial 

STATE STREET 

I 

-ILL STATE STREET, 

rAt3t : 54 
USD ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

HINC ANNUAL NO NAME ON RECORD PAGE : 55 
USD - COMPOS17E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 70 AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIP7ION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 7000 31DEC30 13NAY03 13HAY03 STATE STREET BANK + USD/BOS 
PRIME FO 1 0 

44 467 
' 
al 100 .000000 0.00 0.00 0.00 1,044,"7.81 p MiGf 

8618809A2 SSGA FOS 1 .105 31DEC30 13MAY03 13MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

14 833 91 100 .000000 0.00 0 .00 0.00 14,933 .91 
NIGi ' 

8618809A2 SSGA FOS 1 .117 31DEC30 14MAY03 14MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

270 507 97 100.000000 0.00 0.00 0.00 270p5O7.97 
NIFS ' 

14KAY03 14MAY03 STATE STREET BANK + USD/BOS 
17 186 79 100 .000000 0.00 0.00 0.00 17,186 .79 

NIFI 
14MAY03 24MAY03 STATE STREET BANK + USD/BOS 

697 324.42 100.000000 0.00 0.00 0.00 697,324.42 
NIFf 

ASSET TOTALS - 
985poig.18 0.00 0.00 0.00 985,019 .18 

8618809A2 SSGA FOS 1 .000 31DEC30 14MAY03 1414AY03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 366 00 100 .000000 0.00 0.00 0.00 2,366 .00 
NIR * 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 56 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.000 31DEC30 14MAY03 14MAY03 
PRIME FD 

31 940 76 100.000000 0.00 
WIG4 

14MAY03 14MAY03 

9 201 10 100.000000 0.00 
NIGI 

- ASSET TOTALS 
43,507 .86 0 .00 

8618809A2 SSGA FOS 1.113 31DEC30 15MAY03 15MAY03 
PRIME FO 

448 281 04 100.000000 0.00 
NM 

15MAY03 15KAY03 

348 178 .55 100.000000 0.00 
NI F5 

15MY03 MAY03 

15 557 .60 100.000000 0 .00 
NIF1 

15MAY03 15KAY03 

121 245.57 100.000000 0 .00 
NIFf 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 57 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURADC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.113 31DEC30 15MAY03 15MAY03 
PRIME FD 

107 227 .78 100.000000 0.00 
wig 

- ASSET TOTALS - 
1,040,490.54 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 15KAY03 15MAY03 
PRIME FD 
152.50 100.000000 0.00 

NIF4 

15MAY03 15HAY03 

3 884.68 100.000000 0.00 
NIFh 

ISMAY03 15KAY03 

373 877 .74 100.000000 0.00 
NO 

- ASSET TOTALS - 
377,914-92 0.00 

8618809A2 SSGA FOS 1.097 31DEC30 16KAY03 16MAY03 
PRIME FD 

14 654 81 100 .000000 0.00 
NIFS * 

8618809A2 SSGA FOS 1.000 31DEC30 16MAY03 16MAY03 
PRIME FD 

10 919 33 100 .000000 0.00 
NIGI * 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 107,227 .78 

0.00 O.OD 1,040,490 .54 

STATE STREET BANK + USD/BOS 
0.00 0.00 152.50 

STATE STREET BANK + USD/BOS 
0.00 0.00 3,884.68 

STATE STREET BANK + USD/BOS 
0.00 0.00 373,877 .74 

0.00 0 .00 377,914.92 

STATE STREET BANK + USD/BOS 
0.00 0 .00 14,654.Bl 

STATE STREET BANK + USD/BOS 
-7- - 0.00 10,919.33 0.00 

' 
7,15- 2 

"iTATW~l R F 

I I 

(CONTINUED) 

STATE STREET BANK + USO/BOS 
0.00 0.00 31,940.76 

STATE STREET BANK + USD/BOS 
0.00 0.00 9,201 .10 

0.00 0.00 43,507 .86 

STATE STREET BANK + USD/BOS 
0.00 0.00 448,281 .04 

STATE STREET BANK + USD/BOS 
0.00 0.00 348,178 .55 

STATE STREET BANK + USD/BOS 
0.00 0.00 15,557.60 

STATE STREET BANK + USD/BOS 
0.00 0.00 121,245.57 



8618809A2 SSGA FOS 1 .097 31DEC30 16MAY03 16MAY03 STATE STREET BANK + USD/BDS PRIME FD 
195 308 04 100.000000 0 .00 0.00 0.00 195,308.04 
NIGL ' 

8618809A2 SSGA FOS 1 .000 31DEC30 16MAY03 16MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

1,956 881 .84 100 .000000 0.00 0.00 0 .00 1,956,881 .84 M161 
8618809A2 SSGA FOS 1.097 31DEC30 16MAY03 16KAY03 STATE STREET BANK + USD/BOS 

PRIME FD 
9 358 24 100 .000000 0.00 0 .00 0 .00 9,358 .24 

NIGA * 
8618809A2 SSGA FOS 1.118 31DEC30 19KAY03 19MAY03 STATE STREET BANK + USD/BOS PRIME FD 

42 966 .72 100.000000 0.00 0.00 0 .00 42,966 .72 
NIFf 

8618809A2 SSGA FOS 1.000 31DEC30 19KAY03 19KAY03 STATE STREET BANK + USD/BOS PRIME FD 
3 600.00 100.000000 0.00 0.00 0.00 3,600 .00 

NIU 
8618809A2 SSGA FOS 1.118 31DEC30 19MAY03 19MAY03 STATE STREET BANK + USD/BOS 

PRIME FD 
123 231 56 100.000000 0.00 0.00 0.00 123,231.56 

jTATE STREEI 

8618809A2 SSGA FOS 1.000 31DEC30 20MAY03 20MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

29 630 77 100.000000 0.00 0 .00 0.00 29,630.77 
NIGi 

20MAY03 20KAY03 STATE STREET BANK + USD/BOS 

40 360 77 100.000000 0.00 0.00 0 .00 40,360.77 
NIG4 

- ASSET TOTALS 
69,991.54 0.00 0.00 0 .00 69,991 .54 

8618809A.2 SSGA FOS 1.096 31DEC30 20MAY03 20KAY03 STATE STREET BANK + USD/B0S 
PRIME FD 

251 198.56 100.000000 0.00 0.00 0 .00 251,198.56 
MR& 

z, 
STATE STREET, 

PAW: : 53 
USO COMPOSITE ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS :.000 31BEC30 16MAY03 16MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 
G4116.87 NIB 100.000000 0.00 0.00 0.00 8,156 .87 

- ASSET TOTALS - 
19,076.20 0.00 0.00 0.00 19,076.20 

NINC ANNUAL NO NAME ON RECORD PAGE : 59 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A.2 SSGA FOS 1.000 31DEC30 19MAY03 19KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

224 871 48 100 .000000 0.00 0 .00 0.00 224,871.48 
NIGf ' 

8618809A2 SSGA FOS 1 .096 31DEC30 20MAY03 20MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
FjI14.02 NI3 100.000000 0.00 0 .00 0.00 3,554.02 

20MAY03 20MAY03 STATE STREET BANK + USD/BOS 

3 750 00 100 . 000000 0.00 0.00 0 .00 3,750.00 
MIR 

- ASSET TOTALS 
7,304.02 0.00 0.00 0 .00 7,304.02 



NIHC ANNUAL NO MAKE ON RECORD PAGE : 60 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMUDESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.098 31DEC30 21MAY03 21MAY03 
PRIME FD 

1"' 
160.35 100 .000000 0.00 

NIFi 

21MAY03 21KAY03 

204 732.92 100.000000 0.00 
NIGL 

- ASSET TOTALS - 
372,893 .27 0.00 

8618809A2 SSGA FDS 1.000 31DEC30 21MAY03 21KAY03 
PRIME FD 

1,266 283 32 100 .000000 0.00 
NIGf * 

8618809A2 SSGA FOS 1.082 31DEC30 22KAY03 22MAYO3 
PRIME FD 

59 662-40 100 .000000 0.00 
NIFi 

22MAY03 22MAY03 

4.60 100.000000 0.00 
NIF6 

22KAY03 22MAY03 

1 849.00 100.000000 0 .00 
NIP 

STATE'STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 61 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

9618809A2 SSGA FDS 1 .082 31DEC30 22MAY03 22MAY03 
PRIME FD 

78 078.67 100.000000 0.00 
NIF4 

22MAY03 22MAY03 

1 872.66 100.000000 0.00 
miai 

- ASSET TOTALS - 
141,"7.33 0.00 

8618809A2 SSGA FDS 1 .000 31DEC30 22KAY03 22MAY03 
PRIME FD 

94.99 100.000000 0.00 
NIG4 

8618909A2 SSGA FDS 1 .097 31DEC30 23KAY03 23KAY03 
PRIME FD 
7 155.00 100.000000 0.00 

NiFi 

23MAY03 23MAY03 

169 589 93 100.000000 0.00 
NIFi 

23KAY03 23KAY03 

134 555 76 100.000000, 0.00 
MIA * 

C.TATW~:TPPIPT 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 168,160.35 

STATE STREET BANK + USD/BOS 

0.00 0 .00 204,732.92 

0 .00 0.00 372,893.27 

STATE STREET BANK + USD/BOS 

0 .00 0.00 1,266,283 .32 

STATE STREET BANK + USD/BOS 

0 .00 0.00 59,662 .40 

STATE STREET BANK + USD/BOS 

0.00 0.00 4 .60 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,849 .00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 78,078.67 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,872 .66 

0.00 0.00 241,467 .33 

STATE STREET BANK + USD/BOS 

0.00 0.00 94 .99 

STATE STREET BANK + USD/BOS 

0 .00 0.00 7,155 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 169t589 .93 

STATE STREET BANK + USD/BOS 

0.00 0.00 134,555.76 



mw "AMC um ncLIUKU PAGE : 62 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTIOH TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/O7H BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS : .097 31DEC30 23KAY03 23MAY03 
PRIME FD 
1 330.00 100.000000 0.00 

NIF4 

23MAY03 2314AY03 

366 382 .85 100.000000 0 .00 
NIFf 

23MAY03 23KAY03 

72 011.74 100.000000 0.00 
NIGI 

- ASSET TOTALS - 
751,025.28 0.00 

8618809A2 SSGA FOS 1.093 31DEC30 27MAY03 27MAY03 
PRIME FD 

N11 100.000000 0.00 Fj15.00 

27MAY03 27KAY03 

75 482.55 100.000000 0.00 
NM 

27MAY03 27MAY03 

ill 476.72 100.000000 0.00 
NIFS 

STATE STREET 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 7093 31DEC30 27MAYO3 27MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

397 961.04 100.000000 0.00 0.00 0.00 397,961.04 
MIFf 

27MAY03 2714AY03 STATE STREET BANK + USD/BOS 

62 953 45 100.000000 0.00 0.00 0.00 62,953.45 
Nlu 

27KAY03 27MAY03 STATE STREET BANK + USD/BOS 

31 634.38 100.000000 0.00 0.00 0.00 31,634.38 
NI9b 

- ASSET TOTALS - 
687,993.14 0.00 0.00 0 .00 687,893.14 

8618809A.2 SSGA FDS 1.000 31DEC30 27MAY03 27MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

98 412.62 100.000000 0.00 0.00 0.00 98,412.62 
MIGi 

27MAY03 27MAY03 STATE STREET BANK + USD/BOS 

736 646.89 100.000000 0.00 0.00 0.00 736,646.89 
NIGf 

- ASSET TOTALS - 
835,059-51 0.00 0.00 0.00 835,059.51 

8618809A2 SSGA FDS 1.092 31DEC30 28MAY03 28KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 56 .00 100.000000 0.00 0.00 0.00 1,856.00 
HIF? -'!k 

STATE STREET, 

I 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,330.C 

STATE STREET BANK + USD/BOS 

0.00 0.00 366,382.1 

STATE STREET BANK + USD/BOS 

0.00 0.00 72,011 .7 

0.00 0.00 75lpO25.2 

STATE STREET BANK + USO/BOS 

0 .00 0.00 8,385.0 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 75,482 .5 

STATE STREET BANK + USO/BOS 

0.00 0.00 111,476 .7 

HIMC ANNUAL NO MAKE ON RECORD PAGE : 63 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 64 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .092 31DEC30 2814AY03 28MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
4 312 50 100.000000 0.00 0.00 0 .00 4,312 .50 

NIFI * 

28KAY03 28NAY03 STATE STREET BANK + USD/BOS 

'IA214.48 100.000000 0.00 0.00 0 .00 88,204.48 
NI 
G 

- ASSET TOTALS - 
94,372 .98 0.00 0.00 0 .00 94,372.98 

8618809A2 SSGA FOS 1 .000 31DEC30 28MAY03 28MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 
760.00 100.000000 0.00 0.00 0.00 760.00 

NIF4 

28MAY03 28MAY03 STATE STREET BANK + USD/BOS 

0.34 100.000000 0.00 0.00 0.00 0.34 
NIG3 

28NAY03 28MAY03 STATE STREET BANK + USD/BOS 

49 791 40 100.000000 0.00 0.00 0.00 49,791.40 
NIG4 

- ASSET TOTALS 
50,551.74 0.00 0.00 0.00 50,551 .74 

9618809A2 SSGA FOS 1 .099 31DEC30 29MAY03 29MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

106 644 
' 
69 100.000000 0.00 0.00 0.00 106,6" .69 

NIFS 

STATESTREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 65 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 7099 31DEC30 29KAY03 29MAY03 
PRIME FD 

295 265.13 100.000000 0.00 
WIF4 

- ASSET TOTALS - 
401,909.82 0.00 

8618809A2 SSGA FOS 1.094 31DEC30 30KAY03 30KAY03 
PRIME FD 

408 879 46 100.000000 0.00 
NIF5 

30MAY03 30KAY03 

181 443.61 100.000000 0.00 
N 

I 
A 

30MAY03 30MAY03 

1 967 71 100.000000 0.00 
NIG9 

- ASSET TOTALS 
592,290.78 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 30MAY03 30KAY03 
PRIME FO 

4121 
077.18 100.000000 0.00 

NIG 

8618809A2 SSGA FOS 1.061 31DEC30 02JUM03 02JUM03 
PRIME FD 

7 205 .00 100 .000000 0.00 
NIFi 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 295,265 .13 

0 .00 0.00 401,909.82 

STATE STREET BANK + USD/BOS 

0.00 0.00 408,879.46 

STATE STREET BANK + USD/BOS 

0.00 0.00 281,443.61 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,967.71 

0.00 0.00 592,290.78 

STATE STREET BANK + USD/BOS 

0.00 0.00 418,077.28 

STATE STREET BANK + USD/BOS 

0.00 o.00 7,205 .00 

,TA -ru qTlDrrT 

I 



NU HAMt UN MLLUKU PAGE : 66 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/GTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

7061 31DEC30 02JUN03 02JUN03 

100.000000 0.00 

02JUN03 02JUN03 

100.000000 0 .00 

02JUN03 02JUN03 

100.000000 0.00 

02JUN03 02JUN03 

100.000000 0.00 

0.00 

1 .000 31DEC30 02JUM03 02JUM03 

100.000000 0.00 

02JUM03 02JUN03 

100.000000 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 O.OD 

STATE STREET BANK + USD/BOS, 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

8618809A2 SSGA FDS 
PRIME FO 

23 294 .00 
NIFf 

19 268 .00 
NIFI 

27 760 74 
NIG9 * 

12 347.02 
NIGi 

ASSET TOTALS -
89,874.76 

8618809A2 SSGA FDS 
PRIME FD 

1 484.00 
NIF4 

1 456 .45 
WIGi 

23,294 .00 

19,268 .00 

27,760.74 

12,347 .02 

89,874.76 

1,484.00 

1,456.45 

S TATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 67 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURADC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USO/BOS 

0.00 0 .00 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 

INTEREST REINVESTNEN USD/BOS 

0 .00 0 .00 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

8618809A2 SSGA FOS 
PRIME FD 

1 541.16 
NIGI 

87 
877 .82 

NIGi 

J7 877 82 
N Gi * 

284 601.67 
NIG4 

-284 601 67 
NIG4 * 

951 536 79 
Nial , 

-951 536.79 
NIGI 

1,541 .16 

87,877 .82 

-87,877-82 

284,601 .67 

-284,601 .67 

951,536.79 

-951,536 .79 

02JUN03 

100.000000 0.00 

02JUN03 CANCEL 

100.000000 0.00 

STATE STREET, 

I 

US DOLLAR 

:.000 31DEC30 02JUM03 02JUM03 

100.000000 0.00 

02JUN03 

100.000000 0.00 

02JUN03 CANCEL 

100.000000 0.00 

02JUN03 

100.000000 0.00 

02JUN03 CANCEL 

100.000000 0 .00 



jTfXTE S ET, S ~ffRE 

)I 

'r-.TATFC.TRFFT 

NIHC ANNUAL NO NAME ON RECORD PAGE : 68 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURC14ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY HAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITSIORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 02JUM03 INTEREST REINVESTMEN USD/BOS 
PRIME FD 

1,299 800 67 100.000000 0.00 0.00 0.00 1,299,800.67 
NIGf ' 

02JUM03 CANCEL INTEREST REINVESTMEN USD/BOS 

-2,299 800 67 100.000000 0.00 0.00 0.00 -1,299,800.67 
NIGf ' 

02JUN03 INTEREST REINVESTMEN USD/BOS 

1,625 493 .35 100.000000 0 .00 0.00 0.00 1,625,493.35 
NIU 

02JUM03 CANCEL INTEREST REINVESTMEN USD/BOS 

-1,625 493 35 100.000000 0.00 0.00 0.00 -1,625,493.35 

02JUM03 INTEREST REINVESTMEN USD/BOS 

3,2?4 607 08 100.000000 0 .00 0.00 0.00 3,284,607.08 
N G6 

02JUN03 CANCEL INTEREST REINVESTMEN USD/BOS 

-3,284 607 08 100.00OODO 0.00 0.00 0.00 -3,284,607.08 
NIG4 

02JUN03 INTEREST REINVESTMEN USD/BOS 

294 634 .33 100.000000 0.00 0.00 0.00 294,634.33 
NIFi 

NIHC ANNUAL NO NAME ON RECORD PAGE : 69 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

9618809A2 SSGA FOS 1.000 31BEC30 02JUM03 CANCEL INTEREST REINYESTMEN USD/BOS 
PRIME FD 

-294 634 .33 100 .000000 0.00 0.00 0.00 -294,634 .33 
NIFi 

02JUN03 INTEREST REINVESTNEN USD/BOS 

1,317 953.81 100.000000 0.00 0.00 0.00 1,317,953.81 
NIFi 

02JUN03 CANCEL INTEREST REINVESTMEN USD/BOS 

-1,317 953.82 100.000000 0.00 0.00 0 .00 -1,317,953.81 
NIFi 

02JUN03 INTEREST REINVESTNEW USD/BOS 

1,386 939.48 100.000000 0.00 0.00 0 .00 1,386,939.48 
NIFS 

02JUM03 CANCEL INTEREST REINVESTNEN USD/BOS 

-1,386 939.48 100.000000 0.00 0.00 0 .00 -1,386,939.48 
NIF5 

02JUN03 INTEREST REINVESTMEN USD/BOS 

2,602 625.09 100.000000 0.00 0.00 0.00 2,602,625.09 
NIR 

02JUM03 CANCEL INTEREST REINVESTMEN USD/BOS 

-2p6O2 625 .09 100.000000 0.00 0.00 0.00 -2,602,625.09 
MIR 



n.. . ." nclwnu PAGE : 70 
USD COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

7 US DOLLAR 

8618809A2 SSGA FDS .000 31DEC30 02JUN03 
PRIME FD 

4,025 615 34 100.000000 0.00 
NIFb 

02JUN03 CANCEL 

-4,025 615.34 100.000000 0.00 
NIF4 

02JUM03 

208 975 48 100.000000 0.00 
MIR 

02JUN03 CANCEL 

-208 975.48 100.000000 0.00 
MIR 

02JUN03 

4,505 342 34 100.000000 0.00 
NIFf 

02JUM03 CANCEL 

-4,505 342 .34 100 .000000 0.00 
NIFf 

02JUN03 02JUN03 

71 .20 100 .000000 0.00 
NIG2 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 71 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MAR04 1, 2003 TO AUQJST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT S7L DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS I 

7 US DOLLAR 

8618809A2 SSGA FOS .000 31DEC30 02JUN03 02JUN03 
PRIME FD 
265.39 200.000000 0.00 

NIG4 

02JUM03 02JUN03 

728.20 100.000000 0.00 
NIG6 

02JUM03 02JUM03 

2 532 84 100.000000 0.00 
NIGf 

02JUN03 02JUM03 

2 352 .66 100.000000 0.00 
mia 

02JUN03 02JUN03 

276.92 100.000000 0.00 
MIFI 

02JUN03 02JUM03 

3 021 06 100.000000 0 .00 
MIG4 

02JUM03 02JUN03 

1 007.93 100. 0000001 0.00 
NIFi 

I 

STATE STREET, 

(CONTINUED) 

INTEREST REINYESTNEN USD/BOS 

0.00 0.00 4,025,615 .34 

INTEREST REINVESTMEN USD/BOS 

0 .00 0.00 -4,025,615 .34 

INTEREST REINVESTMEN USO/80S, 

0 .00 0.00 208,975.48 

INTEREST REINVESTMEN USD/BOS 

0.00 0 .00 -208,975.48 

INTEREST REINVESTNEN USD/BOS 

0 .00 0.00 4p5O5,342.34 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 -4,505,342.34 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 71.20 

(CONTINUED) 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 265.39 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 728 .20 

INTEREST REINVESTNEW USD/BOS 

0.00 0.00 2,532 .84 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 1,351 .66 

INTEREST REINVESTNEW USD/BOS 

0.00 0.00 276 .92 

INTEREST REINVESTNEM USD/BOS 

0.00 0.00 3,021 .06 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 1,007 .93 

I 



MIHC ANNUAL NO NAME ON RECORD PAGE : 72 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

NT-ATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 73 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.061 31DEC30 03JUN03 03JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

3' 
704.96 100.000000 0.00 0.00 0.00 38,704.96 

NIG9 

03JUN03 03JUM03 STATE STREET BANK + USD/BOS 

3 219.03 100.000000 0.00 0.00 0.00 3,219.03 
N I FA 

- ASSET TOTALS - 
43,327.99 0.00 0.00 0.00 43,327.99 

8618809A2 SSGA FOS 1 .000 31DEC30 03JUND3 03JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 
3 893.23 100 .000000 0 .00 0.00 0.00 3,893.23 

mia 

03JUN03 03JUN03 STATE STREET BANK + USD/BOS 

27 123 24 100.000000 0 .00 0.00 0.00 27,123.24 
NIU 

03JUN03 03JUN03 STATE STREET BANK + USD/BOS 

27 937 .01 100.000000 0.00 0.00 0 .00 27,937 .01 
NIO 

- ASSET TOTALS - 
58,953.48 0.00 0 .00 0 .00 58p953.48 

8618809A2 SSGA FDS 1.094 31DEC30 04JUN03 04JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

29 498 52 100.000000 0.00 0 .00 0.00 29,498.52 
NJ" z 

C TAT-r rl.T]DrrT 

8618809A2 SSGA FOS 1 .000 31DEC30 02JUN03 02JUN03 
PRIME FD 
978.76 100.000000 0.00 

NIF3 

02JUM03 02JUN03 

2 392.33 100.000000 0.00 
NIR 

02JUN03 02JUM03 

4 158 42 100.000000 0.00 
MIA 

02JUM03 02JUN03 

199.68 100.000000 0.00 
NIF6 

02JUM03 02JUM03 

3 620 36 100.000000 0.00 
NIFf 

ASSET TOTALS 
25tO86.36 0.00 

8618809A2 SSGA FOS 1 .061 31DEC30 03JUM03 03JUM03 
PRIME FD 
1 404 .00 100.000000 0.00 

MIFI 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 978.76 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 2,392.33 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 4,158.42 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 199.68 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 3,620.36 

0.00 0 .00 25,086 .36 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,404.00 



nu mAmc un mm~u~ w- VAbt : 14 
COMPOSITE ASOF : 31AUG4 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY MANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 1.000 31DEC30 04JUN03 04JUN03 
PRIME FD 

4 947 
' 
91 100.000000 0.00 

NIGi 

04JUN03 04JUN03 

29 066 .42 100.000000 0 .00 
N10 

- ASSET TOTALS - 
34,014 .33 0 .00 

8618809A2 SSGA FDS 1 .086 31DEC30 05JUM03 05JUM03 
PRIME FD 
7 323 .75 100.000000 0.00 

NiFi 

05JUM03 05JUND3 

12 268.00 100.000000 0.00 
"M 

05JUN03 05JUN03 

501 100.88 100.000000 0.00 
NIFS 

05JUM03 OSJUM03 

249 200 94 100.000000 0.00 
NIFf * 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 75 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSWS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR 

8618809A2 SSGA FDS .086 31DEC30 05JUN03 05JUN03 
PRIME FD 

59 322 .38 100.000000 0 .00 
wig 

05JUN03 05JUN03 

247 803 88 200.000000 0.00 
mid 

- ASSET TOTALS 
1,077,019 .83 0.00 

8618809A2 SSGA FDS 1.000 31DEC30 05JUM03 05JUM03 
PRIME FD 
904.70 100.000000 0.00 

NIG2 

05JUN03 05JUM03 

3 379.34 100.000000 0.00 
NO 

- ASSET TOTALS - 
4,284 .04 0.00 

8618809A2 SSGA FOS 1.094 31DEC30 06JUM03 06JUM03 
PRIME FD 

6 005 00 100.000000 0.00 
NIFi * 

STATE STREET 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,947 .1 

STATE STREET BANK + USD/BOS 

0.00 0 .00 29,066 .4 

0.00 0 .00 34pOI4 .1 

STATE STREET BANK + USD/BOS 

0.00 0 .00 7,323 .1 

STATE STREET BANK + USD/BOS 

0.00 0.00 12,268 .C 

STATE STREET BANK + USD/BOS 

0.00 0.00 501,100.1 

STATE STREET BANK + USD/BOS, 

0.00 0.00 249,200.9 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 59,322 .38 

STATE STREET BANK + USD/BOS 

0 .00 0.00 247,803.88 

0 .00 0.00 1,077,019.83 

STATE STREET BANK + USD/BOS 

0.00 0.00 904.70 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,379.34 

0 .00 0.00 4,284.04 

STATE STREET BANK + USDIBOS 

0 .00 0.00 6,005.00 



NIMC ANNUAL NO NAME ON RECORD PAGE : 76 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKHISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.094 31DEC30 06JUN03 06JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

41 381.56 100 .000000 0.00 0.00 0.00 41,381 .56 
NIFS 

06JUN03 06JUN03 STATE STREET BANK + USD/BOS 

6 50 100.000000 0.00 0.00 0.00 6,948 .50 
NIF194". 

06JUN03 06JUN03 STATE STREET BANK + USD/BOS 

27 981.89 100.000000 0.00 0 .00 0.00 27,981 .89 
NIGI 

06JUN03 06JUN03 STATE STREET BANK + USD/BOS 

771 008 34 100.000000 0.00 0 .00 0.00 771,008 .34 
NIG6 

- ASSET TOTALS 
853,325.29 0.00 0.00 0.00 853,325.29 

8618809A2 SSGA FOS 1 .000 31DEC30 06JUN03 06JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

32.44 100.000000 0.00 0.00 0.00 32.44 
NIF4 

06JUN03 06JUN03 STATE STREET BANK + USD/BOS 

3 21B 32 100.000000 0 .00 0.00 0.00 3,218.32 
NIGi 

ASSET TOTALS 
3,250 .76 0 .00 0.00 0.00 3,250.76 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 77 
USD 

- 
COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NA14E STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.079 31DEC30 09JUN03 09JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

197 679 00 100.000000 0.00 0.00 0.00 197,679.00 
NIA * 

09JUH03 09JUN03 STATE STREET BANK + USD/BOS. 

16 739.21 100. OOOON 0.00 0.00 0.00 16,738.21 
MIR 

09JUN03 09JUN03 STATE STREET BANK + USD/BOS 

304 493 53 100.000000 0 .00 0.00 0.00 304,493.53 
NI69 * 

09JUN03 09JUN03 STATE STREET BANK + USD/BOS 

340 175 35 100.000000 0 .00 0.00 0.00 340,175.35 
NIFA 

- ASSET TOTALS 
859,086.09 0.00 0.00 0 .00 859,086 .09 

8618809A2 SSGA FOS 1 .000 31DEC30 09JUH03 09JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 229.61 100.000000 0.00 0.00 0 .00 1,229 .61 
Nle4 

09JUN03 09JUN03 STATE STREET BANK + USD/BOS 

226 517 80 100.000000 0.00 0.00 0.00 226,517 .80 
NlGf * 

ASSET TOTALS - 
227,747 .41 0.00 0.00 0.00 227p?47 .41 

4C-rArT- C-PT3r--r-r 



nirr- ARNWAL NO NAME ON KECORD PAGE : 78 
USD - COMPOSITE - ASOF : 31AU( 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SH~ 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET CC 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CC 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,792 . 

STATE STREET BANK + USD/BOS 

0 .00 0.00 32,456 . 

STATE STREET BANK + USD/BOS 

0 .00 0.00 766,250. 

STATE STREET BANK + USD/BOS; 

0.00 0.00 113,924. 

STATE STREET BANK + USD/BOS 

0.00 0 .00 140,605. 

STATE STREET BANK + USD/BOS 

0.00 0 .00 20,912 . 

0.00 0 .00 1,078,941. 

STATE STREET BANK + USD/BOS 

0.00 0 .00 74,499 . 

ST L ATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 7074 31DEC30 10JUM03 10JUN03 
PRIME FO 

4 2.40 100 .000000 0.00 
NIFi,9 

10JUN03 IOJUN03 

?2j456 .25 100.000000 0.00 
N F 

IOJUM03 10JUN03 

766 250.21 100.000000 0.00 
NIF5 

10JUN03 10JUN03 

113 924.72 100.000000 0.00 
NIFf 

10JUN03 IOJUN03 

140 605 55 100 .000000 0 .00 
NIG& 

10JUN03 IOJUN03 

20 912 .40 100.000000 0 .00 
N I FA 

ASSET TOTALS - 
1,078t941 .53 0 .00 

8618809A2 SSGA FOS 1.000 31DEC30 10JUN03 10JUN03 
PRIME FD 

74 499 84 100 .000000 0.00 
NIG4 ' 

NIHC ANNUAL NO NAME ON RECORD PAGE : 79 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .000 31DEC30 10JUM03 IOJUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

3,114 522 95 100.000000 0.00 0.00 0.00 3,114,522 .95 
NIGf 

- ASSET TOTALS 
3pl89,022 .79 0.00 0.00 0.00 3,189,022 .79 

8618809A2 SSGA FOS 1.073 31DEC30 11JUN03 11JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

34 804 34 100.000000 0.00 0.00 0.00 34,804 .34 
WIFf ' 

861BB09A2 SSGA FOS 1.000 31DEC30 IIJUN03 11JUN03 STATE STREET BANK + USD/BOS 
PRI14E FO 

0.01 100.000000 0.00 0.00 0.00 0.01 
NIG2 

11JUN03 IIJUN03 STATE STREET BANK + USD/BOS 

51 903 53 100.000000 0.00 0.00 0.00 51p903 .53 
miai , 

- ASSET TOTALS - 
51,903 .54 0100 0.00 0.00 51,903 .54 

8615909A2 SSGA FOS 1.073 31DEC30 IIJUN03 11JUM03 STATE STREET BANK + USD/BOS, 
PRIME FD 

177 4B2 76 100.000000 0.00 0.00 0.00 177,482 .76 
NIGI * 

8618809A2 SSGA FOS 1.000 31DEC30 IIJUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 666 37 100 .000000 0.00 0.00 0.00 11,666 .37 
NIG6 

STATE STREET, 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : so 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/OESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 -11,666.37 

STATE STREET BANK + USD/BOS 

0.00 0.00 11,666.37 

0 .00 0.00 11,666.37 

STATE STREET BANK + USD/BOS 

0.00 0.00 251,687.57 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 0.01 

STATE STREET BANK + USD/BOS 

0 .00 0.00 1,251,848.19 

0 .00 0 .00 1,251,848 .20 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 121,666.13 

~-jTATE STREET, 

US DOLLAR 

8618809A2 SSGA FOS 1 .000 31DEC30 11JUM03 CANCEL 
PRIME FO 

-11 666 37 100.000000 0.00 
NIO 

11JUM03 IIJUM03 

11 666 .37 100.000000 0.00 
NIU 

- ASSET TOTALS - 
11,666 .37 0.00 

8618809A2 SSGA FOS 1 .069 31DEC30 12JUN03 12JUM03 
PRIME FD 

251 687 .57 100.000000 0.00 
NIFS 

8618809A2 SSGA FOS 1.000 31DEC30 12JUM03 12JUM03 
PRIME FD 

0.01 100.000000 0.00 
HIG2 

12JUN03 12JUN03 

lp251 848 19 100.000000 0.00 
NIU 

- ASSET TOTALS 
1,251,848.20 0.00 

8618809A2 SSGA FDS 1.061 31DEC30 13JUN03 13JUM03 
PRIME FD 

121 666.13 100.000000 0.00 
NIFI 

INC ANNUAL NO NAME ON RECORD PAGE : al 
SO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

SSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

:ASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 8,189,360 .88 

STATE STREET BANK + USO/BOS 
0.00 0.00 3,535 .13 

0.00 0.00 8,314,562 .14 

STATE STREET BANK + USD/BOS 
0.00 0.00 468,368.17 

STATE STREET BANK + USD/BOS 
0.00 0.00 47,629.41 

STATE STREET BANK + USD/BOS 
0.00 0.00 1,279,991.78 

0.00 0.00 1,327,621.19 

STATE STREET BANK + USD/BOS 
0.00 0-00 491,386.55 

rl~, T 

-i--r- f---r-nT-T--r J- C-rA 

US DOLLAR 

618809A2 SSGA FOS 1.061 31DEC30 13JUN03 13JUN03 
PRIME FD 

8,189 360.88 100.000000 0.00 
NIF4 

13JUN03 13JUN03 

3 535 13 100.000000 0.00 
NIFf 

- ASSET TOTALS 
8,314,S62 .14 0.00 

618809A2 SSGA FOS 1.000 31DEC30 13JUM03 13JUN03 
PRIME FD 
368 .17 100.000000 0.00 

NIGI 

618809A2 SSGA FOS 1.069 31DEC30 16JUM03 16JUN03 
PRIME FD 

47 629 41 100.000000 0.00 
NIFi 

16JUN03 16JUM03 

1,279 991 78 100.000000 0.00 
NIFS 

- ASSET TOTALS 
1,327,621.19 0.00 

618809A2 SSGA FOS 1.000 31DEC30 16JUM03 16JUM03 
PRIME FD 

491 386 55 100.000000 0.00 
NIA * 



msm. ARRVAL NO NAMEPSSIjECORD PAGE : 82 
USD 

_ 
CON E - ASOF : 31AUI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SK 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET C( 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET C( 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 9,900, 

STATE STREET BANK + USD/BOS 

0.00 0 .00 236,726 . 

0.00 0.00 2" . 626 . 

STATE STREET BANK + USD/BOS 

0 .00 0.00 2,448,467 . 

STATE STREET BANK + USD/BOS 

0 .00 0.00 1,884 . 

STATE STREET BANK + USD/BOS 

0 .00 0.00 235,777 . 

0.00 0.00 237,662 . 

STATE STREET BANK + USD/BOS 

0 00 0.00 37,567 . 

STATE STREET 

US DOLLAR 

1.069 31DEC30 16JUM03 16JUN03 

100.000000 0.00 

16JUN03 16JUN03 

100.000000 0.00 

0.00 

1 .000 31DEC30 16JUN03 16JUM03 

100 .000000 0 .00 

1 .056 31DEC30 17JUN03 17JUN03 

100.000000 0 .00 

17JUM03 17JUN03 

100.000000 0.00 

0.00 

1.000 31DEC30 17JUN03 17JUM03 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

9 900.00 
NIF& 

236 726 66 
NIFf 

- ASSET TOTALS 
2",626.66 

8618809A2 SSGA FOS 
PRIME FD 

2,448 467 32 
N161 , 

8618809A2 SSGA FOS 
PRIME FD 

1 884.91 
NIFf 

235 777 17 
Nia , 

- ASSET TOTALS - 
237,662 .08 

8618809A2 SSGA FOS 
PRIME FO 

37 567 .68 
NIGi 

NINC ANNUAL NO NAME ON RECORD PAGE : 83 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PARICONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .000 31DEC30 17JUNO3 17JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

46 055 21 100.000000 0.00 0.00 0.00 ",055.21 
NIG4 

- ASSET TOTALS 
83,622.89 0.00 0.00 0.00 83,622.89 

8618809A2 SSGA FDS 1 .069 31DEC30 18JUN03 18JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 556.00 100.000000 0.00 0.00 0.00 2,556.00 
NIF~ 

18JUN03 18JUN03 STATE STREET BANK + USD/BOS 

115 210.89 100.000000 0.00 0.00 0.00 115,210.89 
Nia 

- ASSET TOTALS - 
117,766.89 0.00 0.00 0.00 117,766.89 

8618809A2 SSGA FOS 1 .048 31DEC30 19JUN03 19JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

447 194 12 100.000000 0.00 0.00 0.00 "7pl94.12 
NIF5 ' 

8618809A2 SSGA FOS 1 .000 31DEC30 19JUM03 19JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

309 080.92 100.000000 0.00 0.00 0.00 309,080.92 
NIF4 

862BB09A2 SSGA FOS 1 .048 31DEC30 19JUN03 19JUX03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 730.00 100.000000 0.00 0.00 0.00 2,730.00 
NIF1 

STATE STREET, 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 84 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY MANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.000 31DEC30 19JUN03 19JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 
3 412 .13 100 .000000 0.00 0 .00 0.00 3,412.13 

NIGi 

19JUM03 19JUN03 STATE STREET BANK + USD/BOS 

Ip568 835 .82 100 .000000 0.00 0.00 0.00 1,568,835 .82 
NI6f 

- ASSET TOTALS - 
1,572,247 .95 0.00 0 .00 0.00 1,572,247.95 

9618809A2 SSGA FOS 1.048 31DEC30 19JUM03 19JUM03 STATE STREET BANK + USD/BOS 
PRIME FD 

29 446 .00 100.000000 0.00 0.00 0.00 29.4".00 
NI6A 

8618809A2 SSGA FOS 1.035 31BEC30 20JUH03 20JUN03 STATE STREET BANK + USD/BOS 
PRIME FO 

190 436 30 100 .000000 0.00 0 .00 0.00 190,436.30 
NIA * 

8618809A2 SSGA FOS 1.000 31DEC30 20JUN03 20JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

414 792 .86 100.000000 0.00 0.00 0.00 414,792.86 
NIFi 

20JUN03 20JUNO3 STATE STREET BANK + USD/BOS 

74 736 .96 100 .000000 0.00 0.00 0.00 74,736.96 
NIA 

C-T-A-r-T- ',"-m-ulc7qr 

STATESTREET, 

MIK ANNUAL NO NAME ON RECORD PAGE : 85 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/OESCRIPTION TRD OT STL OT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 20JUN03 20JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

165 597 31 100.000000 0.00 0.00 0.00 165,597.31 
NIGf * 

23JUN03 23JUM03 STATE STREET BANK + USD/BOS 
119 825.32 100.000000 0.00 0.00 0 .00 119,825.32 
NIF4 

- ASSET TOTALS - 
774,952 .45 0.00 0.00 0.00 774,952.45 

8618809A2 SSGA FDS 1 .028 31DEC30 23JUN03 23JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

168 595.80 100.000000 0.00 0.00 0.00 168,595.80 
NIFf 

8618809A2 SSGA FOS 1 .000 31DEC30 23JUN03 23JUM03 STATE STREET BANK + USD/BOS 
PRIME FD 

0.01 100.000000 0.00 0.00 0 .00 0.01 
NIG2 

23JUM03 23JUN03 STATE STREET BANK + USD/BOS 
495.00 100.000000 0.00 0.00 0.00 495.00 

NIG4 
23JUM03 23JUN03 STATE STREET BANK + USD/BOS 

136 784.83 100.000000 0.00 0.00 0.00 3,836,784 .: : 
Nl(;f 

- ASSET TOTALS - 
3,837,279.84 0.00 0.00 0.00 3p837,279 . 



nxn" ARMWAL 7U MANtPUR MLLUKU OW PAUL : ob 
USD 

_ 
CON OSITE - ASOF : 31AUG 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHA 
SHARES/PAR/CONTRACTS UMITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET CO 

FUND SSELL/BTC FX04 RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE 7AX/FEE/OTH BASE NET CO 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS :.023 31DEC30 24JUN03 24JUM03 
PRIME FO 

30 014 91 100.000000 0.00 
NIFf 

24JUN03 24JUNO3 

6 129 .30 100.000000 0.00 
miFA 

24JUN03 24JUN03 

6 617 .76 100.000000 0.00 
N I FA 

- ASSET TOTALS - 
42,761 .97 0.00 

8618809A2 SSGA FDS 1 .000 31DEC30 24JUN03 24JUN03 
PRIME FD 

57 372 .BB 100.000000 0.00 
NIF4 

24JUN03 24JUN03 

8 756.98 100.000000 0.00 
NxFA 

- ASSET TOTALS - 
66,129.86 0 .00 

8618809A2 SSGA FOS 1 .034 31DEC30 25JUM03 25JUM03 
PRIME FD 
127.21 100.000000 0.00 

NIF2 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 30,014 . 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,129 . 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,617 . 

0.00 0.00 42,761 . 

STATE STREET BANK + USD/BOS 

0.00 0.00 57,372 . 

STATE STREET BANK + USD/BOS 

0.00 0 .00 8,756. 

0 .00 0.00 66,129 .i 

STATE STREET BANK + USD/BOS 

() .Do 0.00 127. 

STATE STREET. 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.034 31DEC30 25JUN03 25JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

782 898 .38 100.000000 0 .00 0.00 0.00 782p898.38 
NIFI 

- ASSET TOTALS - 
783,025 .59 0.00 0 .00 0.00 783,025.59 

8618809A2 SSGA FOS 1.000 31DEC30 25JUN03 25JUN03 STATE STREET BANK + USD/BOS 
PRIME FO 

N13 769 18 100.000000 0 .00 0.00 0.00 83,769.18 
A ' 

8618809A2 SSGA FOS 1.034 31DEC30 25JUN03 25JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 048.00 100.000000 0.00 0 .00 0.00 1,048.00 
NIF4 

25JUN03 25JUM03 STATE STREET BANK + USD/BOS 

375 633 93 100 .000000 0 .00 0.00 0.00 375,633.93 
NIP 

- ASSET TOTALS 
376,681.93 0 .00 0.00 0.00 376,681.93 

8618809A2 SSGA FOS 1.000 31DEC30 25JUMO3 25JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

9 697.28 100.000000 0 .00 0.00 0 .00 9,697.28 
NId 

8628809A2 SSGA FDS 1.034 31DEC30 25JUN03 25JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 415 00 100 .000000 0 .00 0 .00 0.00 1,415.00 

STATE STREET, 

I 

NINC ANNUAL NO NAME ON RECORD PAGE : 87 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : sa 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LDC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 

0.00 0 .00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

US DOLLAR 

1.023 31DEC30 26JUN03 26JUN03 

100.000000 0 .00 

26JUN03 26JUN03 

100.000000 0 .00 

26JUN03 26JUM03 

100 .000000 0.00 

26JUM03 26JUM03 

100.000000 0.00 

0.00 

1 .000 31DEC30 26JUM03 26JUM03 

100.000000 0.00 

26JUM03 26JUN03 

200.000000 0.00 

2,865.60 

3,289 .50 

220,553 .91 

644,733.15 

871,442.16 

167,351 .66 

6p9O8.25 6 908 25 
NIGi ' 

.-' I NIHC ANNUAL NO MANE ON RECORD PAGE : 89 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURC SE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY MANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 

US DOLLAR 

1 .000 31DEC30 26JUN03 26JUM03 

100 .000000 0.00 

0.00 

1 .002 31DEC30 27JUN03 27JUM03 

100.000000 0.00 

27JUM03 27JUXO3 

100.000000 0.00 

0.00 

1.000 31DEC30 27JUM03 27JUM03 

100.000000 0.00 

1.002 31DEC30 30JUN03 30JUN03 

100.000000 0.00 

8618809A2 SSGA FDS 
PRIME FD 

1,677 161 75 
NIGI 

- ASSET TOTALS 
1,851,421.66 

8618809A2 SSGA FOS 
PRIME FD 

200 947 92 
NIFS * 

17 701.00 
NIF1 

- ASSET TOTALS -
218,648.92 

8618809A2 SSGA FDS 
PRIME FD 

51 130.69 
NIF4 

8618809A2 SSGA FDS 
PRIME FD 
4 446 .00 

NIFi 
4,446 .00 

C-rA-rT- C-rnurrr 

8618809A2 SSGA FDS 
PRIME FD 

11,211165 .60 
F 

3 289 .50 
NIFI 

22? 553.91 
NI A 

644 733.15 
MIA 

- ASSET TOTALS -
871,442.16 

8618809A2 SSGA FDS 
PRIME FD 

167 351.66 
NIF4 

STATE STREET. 

1,677,161.75 

1,851,421 .66 

200,947.92 

17,701.00 

218,648 .92 

51,130.69 



min ARRUAL ww MU NAMt UR KLLUKL) Ww PAUL : 90 
USD - COMPOSITE - ASOF : 31AUGI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAI SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET CO! FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

US DOLLAR 

7002 31DEC30 30JUN03 30JUNO3 

100 .000000 0 .00 

30JUM03 30JUM03 

100.000000 0.00 

30JUN03 30JUN03 

100.000000 0.00 

30JUN03 30JUN03 

100.000000 0.00 

0.00 

1 .000 31DEC30 30JUN03 30JUN03 

100 .000000 0 .00 

30JUN03 30JUN03 

100.000000 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

8618809A2 SSGA FDS 
PRIME FD 

108 556 77 
NIFS 

20 447 75 
NIF9 

155 391 59 
NIFf 

17 582 24 
NIGfi 

- ASSET TOTALS 
306,424 .35 

8618809A2 SSGA FDS 
PRIME FD 

0.01 
NIG2 

391 183 06 
NIGf ' 

108,556.1, 

20,447 .1, 

155,391 .! 

17,582 ., 

306,424.-- 

O.c 

391,183.C 

STATESTREET 

MINC ANNUAL NO NAME ON RECORD PAGE : 91 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

7 US DOLLAR 

.000 31DEC30 01JUL03 OIJUL03 

100.000000 0.00 

01JUL03 OIJUL03 

100.000000 0.00 

01JUL03 01JUL03 

100.000000 0.00 

01JUL03 OIJUL03 

100.000000 0.00 

OIJUL03 01JUL03 

100.000000 0.00 

01JUL03 01JUL03 
100.000000 0.00 

01JUL03 OIJUL03 

100 .000000 0.00 

(CONTINUED) 

INTEREST REINVESTNEN USD/BOS 

0 .00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USO/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTNEN USO/BOS 

0.00 0.00 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 

78.49 

424.95 

715.19 

1,770.44 

294.73 

1,391 .72 

2,827.88 

294.73 
NIF1 

1 391.72 
NIiA 

2 827 88 
NIG4 ' 

STATE STREET, 

8618809A2 SSGA FDS 
PRIME FD 

78.49 
NIG2 

424.95 
MIG4 

715.19 
NIG6 

1 770 44 
NIGf * 



SdECORD PAGE : 92 NIHC ANNUAL NO NAME ON 
USD - COMPO E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

(CONTINUED) 

INTEREST REINVESTNEN USD/BOS 

0.00 0 .00 306.76 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 1,042.33 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 2,424.18 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 5,616.58 

INTEREST REINVESTNEN USD/BOS 

0.00 0.00 178.23 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 3,867 .23 

0.00 0.00 412,121 .78 

STATE STREET BANK + USD/BOS 

0.00 0 .00 27p672 .96 

STATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 1.000 31DEC30 01JUL03 01JUL03 
PRIME FD 
306 .76 100.000000 0.00 

NIF2 

01JUL03 01JUL03 

1 042 .33 100.000000 0.00 
NIFS 

OIJUL03 OIJUL03 

24424.18 100.000000 0.00 
NIF 

01JUL03 01JUL03 

5 616 58 100.000000 0.00 
NIFb 

01JUL03 01JUL03 

178.23 100.000000 0.00 
NIF6 

OIJUL03 01JUL03 

3 867.23 100.000000 0.00 
NIFf 

ASSET TOTALS - 
412,121.78 0.00 

8618809A2 SSGA FDS 1 .007 31DEC30 01JUL03 01JUL03 
PRIME FD 

27 672 .96 100.000000 0.00 
NIFi 

HINC ANNUAL NO MARE ON RECORD PAGE : 93 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSHS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0 .00 0.00 

STATE STREET BANK + USD/B0S 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

8618809A2 SSGA FOS 1 .007 31DEC30 01JUL03 OIJUL03 
PRIME FD 

18 585.00 100.000000 0.00 
NIFi 

01JUL03 OIJUL03 

43 891.00 100.000000 0.00 
HIR 

01JUL03 OIJUL03 

37 170 93 100.000000 0 .00 

01JUL03 OIJUL03 

8 508 .40 100.000000 0.00 
NIFA 

- ASSET TOTALS - 
135,828 .29 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 OIJUL03 01JUL03 
PRIME FD 

57 081 .61 100.000000 0.00 
NIG4 

01JUL03 OIJUL03 

39 314.58 100 .000000 0.00 
NIr.f 

57,081.61 

39,314 .58 

'Z-rA-ru Crri3rv-r 

18,585.00 

43,891 .00 

37,170.93 

8,508.40 

135,828.29 



NIHC ANNUAL NO NAME ON RECORD PAGE : 95 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1 .000 31DEC30 03JUL03 03JUL03 
PRIME FD 

1 801 .33 100.000000 0.00 
NIA 

03JUL03 03JUL03 

143 508 02 100.000000 0.00 
NIGf 

- ASSET TOTALS 
145,309 .35 0.00 

8618809A2 SSGA FOS 0.961 31DEC30 07JUL03 07JUL03 
PRIME FD 

217 337 .43 100.000000 0.00 
NIF5 

07JUL03 07JUL03 

436 318 04 100.000000 0.00 
NIFb 

OBJUL03 OBJUL03 

720 .00 100.000000 0.00 
NIF2 

08JUL03 OBJUL03 

188 .00 100.000000 0.00 
NIF6 

NTATE STREET, 

..nw~L -W RU MARL UM KtLUKU WO PAGE : 94 
R61 

_ COMPOSI 
TE - ASOF : 31AUG 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS :.000 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

2 918 89 100.000000 0.00 0.00 0 .00 2,918 .1 
NIG4 

ASSET TOTALS 
99,315 .08 0.00 0.00 0 .00 99,315 .1 

9618809A2 SSGA FOS 1.007 31DEC30 03JUL03 03JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 52.41 100.000000 0 .00 0.00 0.00 2,052.j 
HMO 

03JUL03 03JUL03 STATE STREET BANK + USD/BOS 

4 650.00 100.000000 0 .00 0.00 0.00 4,650.4 
WIFI 

ASSET TOTALS - 
6,702 .41 0 .00 0.00 0.00 6,702.4 

8618809A2 SSGA FOS 0.987 31DEC30 03JUL03 03JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

17.77 100.000000 0.00 0 .00 0.00 17 .1 
NIG6 

03JUL03 03JUL03 STATE STREET BANK + USD/BOS 

2 764.99 100 .000000 0.00 0 .00 0.00 2,764.1 
NIGi 

ASSET TOTALS - 
2,782 .76 0.00 0 .00 0.00 2,782 .1, 

STATE STREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,801 .33 

STATE STREET BANK + USD/BOS 

0.00 0.00 143,508.02 

0.00 0.00 145,309 .35 

STATE STREET BANK + USD/BOS 

0.00 0.00 217,337 .43 

STATE STREET BANK + USD/BOS 

0.00 0.00 436,318 .04 

STATE STREET BANK + USD/BOS 

0.00 0.00 720.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 188.00 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 96 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.961 31BEC30 OBJUL03 OSJUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

25 131 81 100 .000000 0 .00 0.00 0.00 25,131 .81 
NIG9 ' 

OBJUL03 OBJUL03 STATE STREET BANK + USD/BOS 

14 013 .93 100 .0000DO 0.00 0.00 0.00 14,013 .93 
miah 

- ASSET TOTALS - 
693,709.21 0.00 0.00 0.00 693,709 .21 

8618809A2 SSGA FOS 1.000 31DEC30 08JUL03 08JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

342 965 80 100 .000000 0.00 0.00 0.00 342,965.80 
NIF4 ' 

OBJUL03 OSJUL03 STATE STREET BANK + USD/BOS 

36 414 .01 100 .000000 0.00 0.00 0.00 36,414.01 NiFA 
OBJUL03 OBJUL03 STATE STREET BANK + USO/BOS 

1,903 724 05 100 .000000 0.00 0.00 0.00 1,903,724.05 
NIG4 

- ASSET TOTALS 
2p283,103.86 0.00 0.00 0.00 2,283,103.86 

8618809A2 SSGA FOS 0.930 31DEC30 09JUL03 09JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

NIF2 
992 .00 100.000000 0.00 0.00 0.00 992.00 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 97 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A.2 SSGA FDS 0.930 31DEC30 09JUL03 09JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

337 932 81 100.000000 0.00 0.00 0.00 337p932 .81 
NIFS ' 

09JUL03 09JUL03 STATE STREET BANK + USD/BOS 

976.00 100.000000 0.00 0.00 0.00 976 .00 
NIF6 

09JUL03 09JUL03 STATE STREET BANK + USD/BOS 

2 796 .31 100.000000 0 .00 0.00 0.00 2,796 .31 
Nlai 

- ASSET TOTALS - 
342,697 .12 0 .00 0.00 0.00 342,697 .12 

8618809A2 SSGA FOS 1 .000 31DEC30 09JUL03 09JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

310 000 00 100.000000 0.00 0.00 0.00 310,000.00 
NIB * 

09JUL03 09JUL03 STATE STREET BANK + USD/BOS 

103.59 100.000000 0.00 0.00 0.00 103.59 
NIG4 

ASSET TOTALS - 
310,103.59 0.00 0.00 0.00 310,103.59 

8618809A2 SSGA FOS 0.938 31DEC30 10JUL03 IOJUL03 STATE STREET BANK + USO/BOS 
PRIME FD 

337 797 47 100 .000000 0.00 0.00 
NIFS 

0.00 337,797.47 

IC-rA-r-r C-r-nr-r--r 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.938 31DEC30 10JUL03 10JUL03 STATE STREET BANK + USO/BOS 
PRIME FD 

310 000 00 100 .000000 0.00 0.00 0.00 310,000.00 
NIF6 * 

10JUL03 IOJUL03 STATE STREET BANK + USO/BOS 

3 483 00 100.000000 0.00 0.00 0 .00 3,483 .00 
NIF& * 

10JUL03 IOJUL03 STATE STREET BANK + USD/BOS 

3 009.51 100.000000 0.00 0.00 0.00 3,009.51 
NIU 

10JUL03 10JUL03 STATE STREET BANK + USD/BOS 

1 129.89 100.000000 0.00 0.00 0.00 2,129.89 
N19A 

- ASSET TOTALS -- 
655,419 .87 0.00 0 .00 0 .00 655,419.87 

8618809A,2 SSGA FOS 1.000 31DEC30 IOJUL03 10JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

218 960.27 100.000000 0.00 0 .00 0 .00 218,960.27 
NIR 

10JUL03 10JUL03 STATE STREET BANK + USD/BOS 

5" 601 .16 100.000000 0 .00 0.00 0.00 5", 601. 16 
NIGf 

ASSET TOTALS - 
765,561 .43 0 .00 0.00 0.00 765,561.43 

FT 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 99 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY WANE/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER WAKE STL CUR/LOC CONK PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0.927 31DEC30 IIJUL03 11JUL03 
PRIME FD 

64 410 00 100 .000000 0.00 
NIFS 

11JUL03 11JUL03 

48 229.19 100.000000 0.00 
WIR 

11JUL03 11JUL03 

11 334 84 100 .000000 0.00 
MIFf 

- ASSET TOTALS 
123,874.03 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 11JUL03 11JUL03 
PRIME FD 

20 953 57 100 .000000 0.00 
NIGI * 

8628809A2 SSGA FOS 0.925 31DEC30 14JUL03 14JUL03 
PRIME FD 

363 676.93 100 .000000 0 .00 
WIF5 

14JUL03 14JUL03 

2,147 4" 00 100 .000000 0.00 
IFf * 

STATESTREET, 

NU NAML UN KLLUKU PAGE : 98 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 64,410.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 48,129.19 

STATE STREET BANK + USD/BOS 

0.00 0.00 11,334.84 

0.00 0.00 123,874.03 

STATE STREET BANK + USO/BOS 

0.00 0.00 20,953.57 

STATE STREET BANK + USD/BOS 

0.00 0.00 363,676.93 

STATE STREET BANK + USO/BOS 

0.00 0.00 2,847,446.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 100 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 0 .925 31DEC30 14JUL03 24JULD3 
PRIME FD 

64.99 100.000000 0.00 
MIG6 

14JUL03 14JUL03 

48 .52 100.000000 0.00 
NIG8 

- ASSET TOTALS - 
3,211,236 .44 0.00 

8618809A2 SSGA FDS 1.000 31DEC30 14JUL03 14JUL03 
PRIME FD 

42 281 95 100.000000 0.00 
NIG4 

14JUL03 14JUL03 

12,527 528 96 100.000000 0.00 
NIGI 

- ASSET TOTALS 
12,569,810.91 0.00 

8618809A2 SSGA FOS 0.925 31DEC30 15JUL03 15JUL03 
PRIME FD 
3 070.88 100.000000 0.00 

mIFi 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

0.00 0 .00 

STATE STREET BANK + USO/BOS 

0.00 0 .00 3,070.88 1 

STATE STREET, 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.925 310EC30 15JUL03 15JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

52 563 43 100.000000 0.00 0.00 0.00 52,563.43 
NIFi ' 

15JUL03 15JUL03 STATE STREET BANK + USD/BOS 

9 736 .00 100.000000 0.00 0.00 0.00 9,736.00 
NIFI 

15JUL03 15JUL03 STATE STREET BANK + USD/BOS 

140 . 49 100.000000 0.00 0.00 0.00 140 . 49 
NIFf 

- ASSET TOTALS - 
111,510.80 0.00 0.00 0.00 111,510.80 

8618809A2 SSGA FDS 1 .000 31DEC30 15JUL03 15JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 
135.00 100.000000 0.00 0.00 0.00 135.00 

NIG2 

15JUL03 15JUL03 STATE STREET BANK + USD/BOS 

13 096 02 100.000000 0.00 0.00 0.00 13,096.02 
MIG4 

ASSET TOTALS 
13,231.02 0.00 0.00 0 .00 13,231 .02 

8618809A2 SSGA FOS 0.927 31DEC30 16JUL03 16JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

22 864.12 100.000000 0.00 0.00 0 .00 22p864.12 
NW 

T ~-ll 

C-r A -1--F- C-r" r--v--ir 

I 
) I 

64.99 

I 

48 . 52 j 

3,211,236.44 1 

42,281.95 

12,527,52 96 

12,569,81:*91 

mimc ANNUAL NO MAKE ON RECORD PAGE : 101 
USD - COMPOSITE 

- 
ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 103 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0.925 31DEC30 17JUL03 17JUL03 
PRIME FD 

6 297.66 100 .000000 0.00 
Niah 

8618809A.2 SSGA FOS 1 .000 31DEC30 17JUL03 17JUL03 
PRIME FD 

7.24 100.000000 0.00 
NIG4 

8618809A2 SSGA FOS 0.916 31BEC30 18JUL03 18JUL03 
PRIME FO 

16 247 08 100 .000000 0.00 
NIF5 

ISJUL03 ISJUL03 

298 228 00 100.000000 0.00 
NIF4 

IBJUL03 18JUL03 

107 360.36 100 .000000 0.00 
miu 

- ASSET TOTALS - 
421,835.44 0.00 

8618809A2 SSGA FOS 1 .000 31DEC30 21JUL03 21JUL03 
PRIME FD 

80 390 68 100.000000 0.00 
MIR * 

pt STATESTREET 

L. ANNUAL NO NAME ON RECORD PAGE : 102 
UnD - COMPOSITE - ASOF : 31AUG( 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET CO! 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.927 31DEC30 16JUL03 16JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

93 575.81 100 .000000 0.00 0 .00 0.00 93,575 .81 
NIFS 

16JUL03 26JUL03 STATE STREET BANK + USD/BOS 

12 600.00 200.000000 0.00 0.00 0 .00 12,600.00 
NIF1 

ASSET TOTALS - 
129pO39 .93 0.00 0 .00 0.00 129,039 .93 

8618809A2 SSGA FOS 1.000 31DEC30 16JUL03 16JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

0.08 100.000000 0.00 0 .00 0.00 0 .08 
NIG9 

8618809A2 SSGA FOS 0.927 31BEC30 17JUL03 17JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

357 044 .38 100.000000 0 .00 0.00 0.00 357,044.38 
NIF5 

17JUL03 17JUL03 STATE STREET BANK + USD/BOS 

2091 
100 .68 100.000000 0 .00 0.00 0 .00 209,100.68 

NIF 

17JUL03 17JUL03 STATE STREET BANK + USD/BOS 

4 568 13 100.000000 0.00 0.00 0.00 4,568.13 
NIGI 

ASSET TOTALS 
570,713 .19 0.00 0.00 0.00 570,713.19 

STATE STREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,297.66 

STATE STREET BANK + USD/BOS 

0 .00 0.00 7.24 

STATE STREET BANK + USD/BOS 

0.00 0.00 16,247.08 

STATE STREET BANK + USD/BOS 

0 .00 0.00 298,228.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 107,360.36 

0 .00 0.00 421,835.44 

STATE STREET BANK + USD/BOS 

0 .00 0.00 80,390.68 

i 



NIHC ANNUAL NO NAME ON RECORD PAGE : 104 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .000 31DEC30 21JUL03 21JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

19 001 06 100.000000 0.00 0.00 0.00 19,001.06 
NIGi * 

21JUL03 21JUL03 STATE STREET BANK + USD/BOS 

2 833.69 100.000000 0.00 0.00 0 .00 2,833.69 
Nlu 

- ASSET TOTALS - 
102,225.43 0.00 0.00 0 .00 102,225.43 

8618809A2 SSGA FDS 0.915 31DEC30 21JUL03 21JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

130 571 68 100.000000 0.00 0.00 0 .00 130,571 .68 
NIGI ' 

8618809A2 SSGA FDS 1 .000 31DEC30 21JUL03 21JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

496 919 89 100.000000 0.00 0.00 0.00 496,919 .89 
NO * 

8618809A2 SSGA FDS 0.907 31DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

130 832 56 100.000000 0.00 0.00 0.00 130pB32 .56 
NIFi ' 

22JUL03 22JUL03 STATE STREET BANK + USD/BOS 

40 069 83 100.000000 0.00 0.00 0.00 40,069.83 
NIFS 

ASSET TOTALS - 
170,902 .39 0.00 0.00 0.00 170,902.39 

STATE ST REET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 105 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1 .000 32DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

229 243 .61 100.000000 0.00 0.00 0.00 229,243.61 
NIA 

22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
12 628 44 100.OWOOO 0.00 0.00 0.00 12,628.44 

NIFA * 
- ASSET TOTALS - 

241,872 .05 0.00 0.00 0.00 241,872.05 

8618809A2 SSGA FDS 0 .907 31DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

8 168 .14 100.000000 0.00 0.00 0.00 8,168.14 
NIU 

22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
15 957 .47 100.000000 0.00 0.00 0.00 15,957.47 
Nia 

- ASSET TOTALS - 
24,125 .61 0.00 0.00 0.00 24,125.61 

8618809A2 SSGA FDS 0 .900 31DEC30 23JUL03 23JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

112jI67 .22 100.000000 0.00 0.00 0.00 82,167.22 
N, F 

8618809A2 SSGA FDS 0 .903 31DEC30 23JUL03 23JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

17 593.62 100.000000 0.00 0.00 0.00 17,593.62 
NIFf 



A 
n" 

AMMUAL NO NAML ON RECORD PAGE : 106 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAT 
SHARES/PAR/CONTRACTS UNtTS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COI 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COI 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USO/BOS 

0.00 0.00 

O.OD 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

454,066.5 

3,692.1 

0.3 

-0 .3 

0.3 

457,759 .6 

155,451 .1 

23JUL03 

100.000000 0.00 

23JUL03 CANCEL 

100.000000 0.00 

23JUL03 23JUL03 

100.000000 0.00 

0.00 

0 .903 31DEC30 24JUL03 24JUL03 

100.000000 0.00 

0.34 
NIG5 

- ASSET TOTALS -
457,759.63 

8618809A2 SSGA FOS 
PRIME FD 

155 451 17 
NIF5 * 

STATE STREET, If 
MIHC ANNUAL NO NAME ON RECORD PAGE : 107 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

.903 31DEC30 24JUL03 24JUL03 

100 .000000 0.00 

0.00 

1 .000 31DEC30 24JUL03 24JUL03 

100 .000000 0.00 

24JUL03 24JUL03 

100 .000000 0 .00 

0.00 

0.897 31DEC30 25JUL03 25JUL03 

100 .000000 0.00 

25JUL03 25JUL03 

100.000000 0 .00 

8618809A2 SSGA FOS 
PRIME FD 

10 942 84 
NIFf 

- ASSET TOTALS 
166,394.01 

8618809A2 SSGA FOS 
PRIME FD 

2118 
602.61 

NIF4 

8,460 748 .22 
miai 

- ASSET TOTALS -
8,749,350.83 

8618809A2 SSGA FOS 
PRIME FD 

9 297.75 
NiFi 

58 450 37 
HIM ' 

10,942 .84 

166,394 .01 

288,602 .61 

g,"0,748.22 

8,749,350 .83 

9,297 .75 

58,450 .37 

STATE STREET, 

8618809A2 SSGA FOS 
PRIME FD 

454 066 52 
NIF4 * 

3 692 77 
NIGi * 

0.34 
NIG5 

-0.34 
NIG5 

US DOLLAR 

7000 31DEC30 23JUL03 23JUL03 

100.000000 0.00 

23JUL03 23JUL03 

100.000000 0.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 108 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0 .897 31DEC30 25JUL03 25JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

3 030.25 100.000000 0.00 0.00 0.00 3,030.25 
NIR 

25JUL03 25JUL03 STATE STREET BANK + USD/BOS 

336 380 72 100.000000 0.00 0.00 0.00 336,380.72 
NIP 

- ASSET TOTALS 
407,159.09 0.00 0.00 0.00 407,159 .09 

8618809A.2 SSGA FOS 1 .000 31DEC30 25JUL03 25JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

10 096.63 100.000000 0.00 0.00 0.00 10,096 .63 NiFA 
8618809A.2 SSGA FOS 0 .902 31DEC30 28JUL03 28JUL03 STATE STREET BANK + USD/BOS 

PRIME FD 
285 170 40 100.000000 0.00 0.00 0.00 285,170.40 
NIF5 * 

28JUL03 28JUL03 STATE STREET BANK + USO/BOS 

248 362.15 100.000000 0.00 0.00 0.00 24B,362.15 
NIFb 

2BJUL03 28JUL03 STATE STREET BANK + USO/BOS 

52 063.36 100.000000 0.00 0.00 0.00 52,063.36 
NIFf 

ASSET TOTALS - 
585,595.91 0.00 0.00 0.00 585,595.91 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 109 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A.2 SSGA FOS 1.000 31DEC30 29JUL03 28JUL03 STATE STREET BANK + USO/BOS 
PRIME FD 

11 628 51 100.000000 0 .00 0.00 0.00 11,629 .51 
NIGf * 

8618809A2 SSGA FOS 0.897 31DEC30 29JUL03 29JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

44 818 .85 100.000000 0 .00 0 .00 0.00 44,818 .85 
WIFf 

29JUL03 29JUL03 STATE STREET BANK + USD/BOS 

5 032 .50 100.000000 0 .00 0 .00 0.00 5,032 .50 
Nia 

- ASSET TOTALS - 
49tB51 .35 0.00 0 .00 0.00 49,851 .35 

8618809A2 SSGA FOS 1.000 31DEC30 29JUL03 29JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 
3 972 84 100.000000 0.00 0 .00 0.00 3,972 .84 

NIGI ' 
29JUL03 29JUL03 STATE STREET BANK + USD/BOS 

5 339 .16 100.000000 0.00 0 .00 0.00 5,339 .16 
Ni" 

29JUL03 29JUL03 STATE STREET BANK + USD/BOS 

316.88 100.000000 0.00 0.00 0.00 316 .88 
NIG9 

ASSET TOTALS - 
9,628.8B 0.00 0.00 0.00 9,628.88 

C-r A -rT- C-rrvi-ir-r 



GAn AnMUAL NO NAME ON RECORD PAGE : 110 
SD - COMPOSITE - ASOF : 31AUG( 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHAF 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 0.903 31DEC30 30JUL03 30JUL03 
PRIME FD 
652 .28 100.000000 0.00 

NIGS 

8628809A2 SSGA FOS 0.905 31DEC30 32JUL03 31JUL03 
PRIME FD 
6 714.50 100 .000000 0.00 

Mui 

31JUL03 31JUL03 

267 196.10 100 .000000 0.00 
NIFJ 

32JUL03 31JUL03 

16 993.00 100 .000000 0.00 
MIF1 

31JUL03 31JUL03 

6 552.00 100.000000 0.00 
MiGh 

- ASSET TOTALS - 
297,455.60 0 .00 

8618809A2 SSGA FOS 1.000 31DEC30 OIAUG03 01AUG03 
PRIME FD 

72.67 100.000000 0 .00 
NIG2 

~JTME STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : ill 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

KAR04 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR 

8618809A2 SSGA FOS .000 31DEC30 01AUG03 OIAUG03 
PRIME FO 
338.64 100.000000 0.00 

NIG4 

01ALIG03 01ALIG03 

330.14 100.000000 0.00 
NIFI. 

01AUG03 01AUG03 

211.60 100.000000 0.00 
NIG6 

01AUG03 01AUG03 

575.05 100.000000 0.00 
NIGS 

01AUG03 OIAUG03 

3 684.02 100.000000 0.00 
NIG§ 

01AUG03 01AUG03 

292.71 100.000000 0.00 
NIF2 

01AUG03 OIAUG03 

805.72 100 .000000 0.00 
NIF3 

--' Z~j -,t - 
STATE STREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 652J 

STATE STREET BANK + USD/BOS 
0.00 0 .00 6,714.5 

STATE STREET BANK + USD/BOS 
0.00 0 .00 267,196 .1 

STATE STREET BANK + USD/BOS 
0.00 0.00 16,993 .C 

STATE STREET BANK + USD/BOS 
0.00 0.00 6,552.c 

0 .00 0.00 297,455.6 

INTEREST REINVESTMEN USD/BOS 
0.00 0.00 72.6 

(CONTINUED) 

INTEREST REINVESTMEN USD/BOS 
0.00 0.00 338.64 

INTEREST REINVESTNEN USD/BOS 
0.00 0.00 330.14 

INTEREST REINVESTNEN USD/BOS 
0.00 0.00 211 .60 

INTEREST REINVESTMEW USD/BOS 
0.00 0.00 575 .05 

INTEREST REINVESTMEN USD/BOS 
0.00 0.00 3,684.02 

INTEREST REINVESTNEN USD/BOS 
0.00 0.00 292 .71 

INTEREST REINVESTNEN USD/BOS 
0.00 0.00 805 .72 

I 



MIMC ANNUAL NO NAME ON RECORD PAGE : 112 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

INTEREST REINVESTMEN USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

1 .000 31DEC30 01AUG03 OIAUG03 

100.000000 0.00 

01AUG03 01AUG03 

100.000000 0 .00 

01AUG03 01AUG03 

100.000000 0 .00 

OIAUG03 OIAUG03 

100.000000 0 .00 

0 .00 

0.914 31DEC30 01AUG03 01AUG03 

100.000000 0.00 

01AUG03 OIAUG03 

100.000000 0.00 

1,440.87 

6,096 .91 

160.65 

4,743.20 

18,752 .18 

8,313.24 

2,983 .25 

STATE STREET, 

N N C 
ANNUAL NO NAME ON RECORD PAGE : 113 

USD - COMPOSITE - ASOF : 31AUG03 HC IN I 
PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BDS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

8618809A2 SSGA FDS 
PRIME FD 

226 987 .22 
MIA 

11 37 .37 
NIFI, 

ASSET TOTALS -
249,321 .08 

8618809A2 SSGA FOS 
PRIME FD 

1 831 44 
NIGI ' 

12 065.58 
NO 

12 065.58 
NIU 

-12 065.58 
NIU 

226,987.22 

11,037.37 

249,321.08 

1,831." 

12,065.58 

12,065.58 

-12,065.58 

01AUG03 

100.000000 0.00 

OIAUG03 CANCEL 

100.000000 0.00 

C-rA-rr- C-rrvrr--r 

8618809A2 SSGA FOS 
PRIME FD 
1 440.87 

NIR 

6 096.91 
NIB 

160.65 
NIF6 

4 743 20 
NIFf 

- ASSET TOTALS 
18,752 .18 

8618809A2 SSGA FDS 
PRIME FD 

N 
IfiII3.24 

2 983.25 
NIFi 

US DOLLAR 

0.924 31DEC30 OIAUG03 01AUG03 
100.000000 0.00 

01AUG03 01AUG03 
100.000000 0.00 

0.00 

1 .000 31DEC30 01AUG03 01AUG03 
100.000000 0.00 

01AUG03 01AUG03 
100.000000 0.00 



nim AMNUAL NO NAME ON RECORD PAGE : 114 
USD - COMPOSITE - ASOF : 31AU( 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SH4 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET CC 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET CC 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 01AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

12 065.58 100 .000000 0.00 0.00 0 .00 12,065 . 
NIG4 

OIAUG03 CANCEL STATE STREET BANK + USD/BOS 

-12 065.58 100.000000 0 .00 0 .00 0.00 -12,065. 
N IPA 

ASSET TOTALS -- 
13,897.02 0 .00 0 .00 0.00 13,897 . 

8618809A2 SSGA FOS 0.914 31DEC30 04AUG03 04AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

152 182.79 100.000000 0.00 0.00 0.00 152,182 . 
NIFS 

04AUG03 04AUG03 STATE STREET BANK + USD/BOS 

5,126 096 .07 100.000000 0.00 0.00 0.00 5,126,096. 
NIFt 

04AUG03 04AUG03 STATE STREET BANK + USO/BOS 

121 498 .87 100 .000000 0.00 0.00 0.00 121,498 . 
NIFf 

ASSET TOTALS - 
5,399,777 .73 0.00 0.00 0.00 5,399,777 . 

8618809A2 SSGA FOS 1 .000 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 
354 .08 100 .000000 0.00 0.00 y 0.00 354 . 

NIG2 

STATE STREET 
L Z ~ 

NIHC ANNUAL P:* NO NAME ON RECORD PAGE : 115 
USD - COMPOSITE - ASOF : 31AUG 

RTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET CO 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET CO 

CASH EQUIVALENTS 

7 US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .000 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

6 O&O.lB 100.000000 0 .00 0.00 0 .00 6,080. 
MIG4 

- ASSET TOTALS - 
6,434.26 0 .00 0 .00 0 .00 6,434. 

8618809A2 SSGA FOS 0.900 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

108 201 03 100.000000 0.00 0 .00 0 .00 108,201. 
NIGI 

05AUG03 05AUG03 STATE STREET BANK + USD/BOS 

4 618.64 100.000000 0 .00 0 .00 0 .00 4,618. 
NIGA 

- ASSET TOTALS - 
112,819.67 0.00 0 .00 0.00 112,B19. 

8618809A2 SSGA FOS 0.906 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

6f3 612 14 100.000000 0.00 0 .00 0.00 683,612. 
N Ff ' 

9619809A2 SSGA FOS 1.000 31BEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,364 693.59 100.000000 0.00 0 .00 0.00 1,364,693. 
NIGf 

8618809A2 SSGA FOS 0.906 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 0 .00 60B 114 04 100.000000 0.00 0 .00 608,114. 

-2, 1%% . STATE STREET 

I 



NINC ANNUAL NO NAME ON RECORD PAGE : 116 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORlG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS . ~j 
(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 194,858.06 

STATE STREET BANK + USD/BOS 

0.00 0.00 260,432.91 

0.00 0.00 455,290.97 

STATE STREET BANK + USD/BOS 

0.00 0.00 77 .71 

STATE STREET BANK + USD/BOS 

0.00 0.00 127,331 .39 

STATE STREET BANK + USD/BOS 

0.00 0.00 972,965.04 

STATE STREET BANK + USD/BOS 

0.00 0.00 109,261.11 

0.00 0.00 1,209,557 .54 

T- 
STATE STREET, 

US DOLLAR 

0.890 31DEC30 07AUG03 07AUG03 

100.000000 0.00 

07AUG03 07AUG03 

100.000000 0 .00 

0 .00 

1.000 31DEC30 07AUG03 07AUG03 

100.000000 0 .00 

0.847 31DEC30 OBAUGO3 08AUG03 

100.000000 0 .00 

OBAUG03 OBAUG03 

100.000000 0.00 

OBAUG03 OBAUG03 

100.000000 0 .00 

0.00 

8618809A2 SSGA FOS 
PRIME FO 

194 858 06 
NIFi ' 

260 432 91 
NIFf 

- ASSET TOTALS 
455t290.97 

8619809A2 SSGA FOS 
PRIME FD 

77 .71 
NIG9 

8618809A2 SSGA FOS 
PRIME FD 

127 331 .39 
NIF6 

972 965 04 
NIFf ' 

109 261 .11 
NIG9 

- ASSET TOTALS -
1,209,557.54 

WIHC ANNUAL NO NAME ON RECORD PAGE : 117 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/COMTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.000 31DEC30 OBAUG03 08AUG03 
PRIME FD 

17 905.52 100.000000 0.00 
NIGi 

8618809A2 SSGA FOS 0.875 31DEC30 IIAUG03 IIAUG03 
PRIME FD 
4 712.00 100.000000 0.00 

NIA 

IIAUG03 21AUG03 

92 114.97 100.000000 0.00 
NIU 

- ASSET TOTALS - 
96,826.97 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 IIAUG03 IIAUG03 
PRIME FD 

11 531.46 100.000000 0.00 
NIA 

IIAUG03 11AUG03 

26 579.49 100 .000000 0.00 
MIGi 

IIALIG03 11AUG03 

7 670 98 100 .000000 0.00 
NIG4 ' 

"~TATF lr%TRi7v,r 

(CONTINUED) 

STATE STREET BANK + USO/Bos 

0.00 0.00 17,905 .52 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,712 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 92,114 .97 

0.00 0.00 96,826.97 

STATE STREET BANK + USD/BOS 

0.00 0 .00 11.531.46 

STATE STREET BANK + USD/BOS 

0.00 0 .00 26,579.49 

STATE STREET BANK + USD/BOS 

0.00 0 .00 7,670.98 



.... .. PAGE : Ila 
uso COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEEIOTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618909A2 SSGA FOS 1 .000 31DEC30 12AUG03 12AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

11 409 80 100.000000 0 .00 0.00 0.00 11 .409 .80 
NIGi 

12AUG03 12AUG03 STATE STREET BANK + USD/BOS 

18 144 96 100.000000 0 .00 0.00 0.00 18,144 .96 
NIG4 

- ASSET TOTALS - 
75,336.69 0.00 0 .00 0.00 75,336 .69 

8618809A2 SSGA FOS 0.866 31DEC30 12AUG03 12AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

77 749 
' 
86 100.000000 0.00 0 .00 0.00 77p749 .86 

NIGI 

8618809A2 SSGA FOS O.BB5 31DEC30 13AUG03 13AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

363 026.66 100 .000000 0.00 0.00 0.00 363,026.66 
NM 

13AUG03 13AUG03 STATE STREET BANK + USD/BOS 

445 773 45 100 .000000 0.00 0.00 0.00 445,773.45 
NIF5 

13AUG03 13AUG03 STATE STREET BANK + USD/BOS 

47 319 99 100.000000 0.00 0.00 0.00 47p319.99 

ASSET TOTALS - 
856,120.10 0.00 0.00 0.00 856t120.10 

STATE STREET 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 119 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARESIPAR/CONTRACTS UNITS/DRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .000 31DEC30 13AUG03 13AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

6,037 251.70 100.000000 0.00 0.00 0 .00 6,037,251 .70 
N1Gf 

14AUG03 14AUG03 STATE STREET BANK + USD/BOS 

0.01 100.000000 0 .00 0.00 0 .00 0.02 
NIG2 

- ASSET TOTALS - 
6,037,251.71 0.00 0.00 0 .00 6,037,251 .71 

8618809A2 SSGA FOS 0.877 31DEC30 14AUG03 14AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

76 225 04 100.000000 0 .00 0.00 0 .00 76,225.04 
NIGI * 

8618809A2 SSGA FOS 0 .878 31DEC30 15AUG03 15AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

37 061 04 100.000000 0 .00 0.00 0 .00 37,061.04 
NIF5 

15AUG03 15AUG03 STATE STREET BANK + USD/BOS 

2 965 25 100.000000 0 .00 0.00 0 .00 2,965.25 
MIR 

15AUG03 15AUG03 STATE STREET BANK + USD/BOS 
1,312 546.92 100.000000 0 .00 0.00 0 .00 1,312,546.92 
NIFf 



NIHC ANNUAL NO NAME ON RECORD PAGE : 120 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/QRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0.878 31DEC30 15AUG03 15AUG03 
PRIME FD 

35 840 14 200.000000 0.00 
Ulu , 

- ASSET TOTALS - 
1,388,413 .35 0.00 

8618809A2 SSGA FOS 1.000 31DEC30 15AUG03 15AUG03 
PRIME FD 

NIG2 
182 .00 100.000000 0.00 

15AUG03 15AUG03 

30 548.72 100.000000 0.00 
mfu 

15AUG03 15ALIG03 

1,188 077.87 100.000000 0.00 
N 
I 
af 

- ASSET TOTALS - 
1,218,808.59 0.00 

8618809A2 SSGA FOS 0.888 31DEC30 18AUG03 18AUG03 
PRIME FD 

15 704 60 100.000000 0 .00 
NIFi ' 

STATE STREET, 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.888 31DEC30 18AUG03 IBALIG03 STATE STREET BANK + USD/BOS 
PRIME FO 

NIG6 
32.67 100.000000 0.00 0.00 0.00 32.67 

1SAUG03 18AUG03 STATE STREET BANK + USD/BOS 

12 .27 100.000000 0.00 0.00 0.00 12 .27 
NIG8 

- ASSET TOTALS - 
15,749.54 0.00 0.00 0 .00 15,749 .54 

6618809A2 SSGA FOS 0.957 31DEC30 19AUG03 19AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 
570 .50 100 .000000 0.00 0.00 0.00 570.50 

NIF2 

19AUG03 19AUG03 STATE STREET BANK + USD/BOS 

N,1&605 .82 100 .000000 0.00 0.00 0.00 1,605 .82 
F 

19AUG03 19AUG03 STATE STREET BANK + USD/BOS 

9 076 .16 100 .000000 0.00 0.00 0.00 9,076 .16 
mia 

ASSET TOTALS - 
11,252 .48 0.00 0.00 0.00 11,252 .48 

8618809A2 SSGA FOS 1 .000 31BEC30 19ALIG03 19AUG03 STATE STREET BANK + USO/BOS 
PRIME FD 
839.32 100.000000 0.00 0.00 0.00 8".32 

NIG4 

'CTATF STUTT 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 35,B40.14 

0 .00 0.00 1,388,413.35 

STATE STREET BANK + USD/BOS 

0 .00 0.00 182 .00 

STATE STREET BANK + USO/BOS 

0 .00 0.00 30,548.72 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,188,077 .87 

0.00 0.00 1,218,808 .59 

STATE STREET BANK + USD/BOS 

0.00 0.00 15,704.60 

NIHC ANNUAL NO NAME ON RECORD PAGE : 121 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 



n~c un nc,.Vnu PAGE : 122 
USD COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

7 US DOLLAR 

8618809A2 SSGA FDS .000 31DEC30 19AUG03 19AUG03 
PRIME FD 

1,179 770 59 100.000000 0.00 
lGf 

- ASSET TOTALS 
1,BBO,609 .91 0.00 

8618809A2 SSGA FDS 0.890 31DEC30 20AUG03 20AUG03 
PRIME FD 
3 194 .10 100.000000 0.00 

NIH 

20AUG03 20AUG03 

192 609.43 100.000000 0 .00 
NIFf 

- ASSET TOTALS - 
195,903.53 0 .00 

8618809A2 SSGA FDS 1 .000 31DEC30 20AUG03 20AUG03 
PRIME FD 
152.50 100 .000000 0.00 

NIF4 

8618809A2 SSGA FOS 0.864 31DEC30 21AUG03 21AUG03 
PRIME FD 

270 794.91 100.000000 0.00 
NIFS 

STATE STREET. 
L 

NIHC ANNUAL NO NAME ON RECORD PAGE : 123 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FDS 0.864 31DEC30 21AUG03 21ALIG03 
PRIME FO 

29 509 60 100.000000 0.00 
NIF9 

21AUG03 21AUG03 

99 586 02 100.000000 0.00 
NIFf 

21AUG03 21AUG03 

435 .81 200.000000 0.00 
NIG6 

- ASSET TOTALS - 
400,326 .34 0.00 

8618809A2 SSGA FOS 0.957 31DEC30 21AUG03 21AUG03 
PRIME FD 

1 .97 100.000000 0.00 
NIG8 

8618809A2 SSGA FOS 0.850 31DEC30 22AUG03 22AUG03 
PRIME FD 

12 521 25 100.000M 0.00 
NIFi 

22AUG03 22AUG03 

24 064 30 100.000000 0.00 
NIFi * 

STATE STREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,879,770.5 

0 .00 0.00 1,880,609.1 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,194.1 

STATE STREET BANK + USD/BOS 

0.00 0.00 192,609 .4 

0.00 0.00 195,903.5 

STATE STREET BANK + USD/BOS 

0.00 0.00 152 .5 

STATE STREET BANK + USD/BOS 

0.00 0.00 270,794 .9 

(CONTINUED) 

STATE STREET BANK + USD/BOS; 
0 .00 0.00 29,509 .60 

STATE STREET BANK + USD/BOS 
0.00 0 .00 99,586 .02 

STATE STREET BANK + USO/BOS 
0.00 0.00 435 .81 

0.00 0.00 400p326 .34 

STATE STREET BANK + USD/BOS 
0.00 0.00 1 .97 

STATE STREET BANK + USD/BOS 
0.00 0.00 12,521 .25 

STATE STREET BANK + USD/BOS 
0.00 0.00 24pO64 .30 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 124 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/OESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.850 31BEC30 22AUG03 22AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 125.30 100 .000000 0.00 0.00 0.00 180,125.30 
NlOFS 

ASSET TOTALS - 
216,710.85 0.00 0.00 0.00 216,710.85 

8618809A2 SSGA FOS 1.000 31DEC30 22AUG03 22AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

2,603 822.24 100.000000 0.00 0.00 0.00 2,603,822.14 
MIR 

8618809A2 SSGA FOS 0.850 31BEC30 22AUG03 22AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

447 082.74 100 .000000 0.00 0.00 0.00 447,082.74 
NIF4 

22AUG03 22AUG03 STATE STREET BANK + USD/BOS 

150 163 38 100.000000 0.00 0.00 0.00 150,163.38 
NIFI 

ASSET TOTALS 
597,246.12 0.00 0.00 0.00 597,246.12 

8618809A2 SSGA FOS 1.000 31DEC30 22AUG03 22AUG03 STATE STREET BANK + USD/BOS 
PRI14E FD 

1,139 145.60 100.000000 0.00 0.00 0.00 1,139,145.60 
NI61 

8618809A2 SSGA FOS 0.850 31DEC30 22AUG03 22AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

310 660 69 100.000000 0.00 0.00 0.00 310,660.69 
NIGA 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 125 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 9,675.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 33,135.36 

STATE STREET BANK + USD/BOS 

0.00 0.00 116t894.68 

STATE STREET BANK + USD/BOS 

0.00 0.00 377,851 .38 

STATE STREET BANK + USD/BOS 

0.00 0 .00 2,401.19 

0.00 0.00 539p957.61 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,644,B29.19 

STATE STREET BANK + USD/BOS 

0.00 0.00 331,472.42 

CTATlP CTP. 1PPT 

US DOLLAR 

8618809A2 SSGA FOS 0.869 31DEC30 25AUG03 25AUG03 
PRIME FD 
9 675.00 100.000000 0.00 

NIFI 

25AUG03 25AUG03 

33 135.36 100.000000 0.00 
NIFi 

25AUG03 25AUG03 

116 894.68 100.000000 0.00 
MIR 

25AUG03 25AUG03 

377 851 38 100.000000, 0.00 
MIFf 

25AUG03 25AUG03 

2 401 .19 100.000000 0 .00 
Nlu 

ASSET TOTALS - 
539,957 .61 0 .00 

8618809A2 SSGA FOS 1.000 31DEC30 25AUG03 25AUG03 
PRIME FD 

2,644 829 19 100.000000 0 .00 
NIGI * 

8618809A2 SSGA FOS 0.869 31DEC30 25AUG03 25AUG03 
PRIME FO 

3?1 472 42 100.000000 0 .00 
N Gi ' 



WINC ANNUAL ** NO NAME ON RECORD PAGE : 127 
USO 

Po 
- COMPOSITE - ASOF : 31AUG03 

RTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONK PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0.882 31BEC30 27AUGO3 27AUG03 
PRIME FD 

110 922 .10 100.000000 0.00 
NIFi 

27AUGO3 27AUG03 

147 857 .89 100 .000000 0 .00 
NIFI 

27AUG03 27AUG03 

24 472 100 .000000 0 .00 
NIFf 

27AUG03 27AUGO3 

9 446 .02 100.000000 0.00 
Nial 

- ASSET TOTALS - 
292,698 .47 0 .00 

8618809A2 SSGA FDS 1.000 31DEC30 27AUG03 27AUGO3 
PRIME FD 

142 813.06 100.000000 0.00 
MIR 

27AUG03 27AUG03 

751 .89 100.000000 0.00 
NIG4 

STATE STREET. 

nW "ArIC Wn MCLWKU 00 PAGE : 126 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 0.867 31DEC30 26AUG03 26AUG03 STATE STREET BANK + USO/BOS 
PRIME FD 

11 426.64 100.000000 0 .00 0.00 0.00 11,426.64 
NIF5 

26AUG03 26AUG03 STATE STREET BANK + USD/BOS 

175 278 79 100.000000 0 .00 0.00 0.00 175,278.79 
NIF& 

ASSET TOTALS 
186,705.43 0.00 0.00 0.00 286,705.43 

8628809A2 SSGA FOS 1 .000 31DEC30 26AUG03 26AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

2,000 000.00 100.000000 0.00 0.00 0.00 2,000,000.00 
NIFi 

26AUG03 26AUG03 STATE STREET BANK + USD/BOS 

9 147 .70 100.000000 0.00 0.00 0.00 9,147 .70 
NIG4 

ASSET TOTALS - 
2pGO9,147 .70 0.00 0.00 0.00 2,009,147 .70 

8618809A2 SSGA FDS 0.867 31DEC30 26AUG03 26AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

37 272 54 100.000000 0.00 0.00 0.00 37,272 .54 
NIGI * 

8618809A2 SSGA FDS 1.000 31DEC30 26AUG03 26AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,569 860 41 200.000000 0.00 0 .00 0.00 1,569,860.41 
Nia 

STATE YREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS. 

0.00 0.00 110,922.10 

STATE STREET BANK + USD/BOS 

0 .00 0.00 147,857 .89 

STATE STREET BANK + USD/BOS 

0 .00 0.00 24,472 ." 

STATE STREET BANK + USD/BOS 

0.00 0.00 9,446 .02 

0.00 0.00 292,698 .47 

STATE STREET BANK + USD/BOS 

0.00 0.00 142,813 .06 

STATE STREET BANK + USD/BOS 

0.00 0.00 751 .89 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 128 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE MET COST 

CASH EQUIVALENTS 

STATE STREET BANK + USD/BOS 

0.00 0.00 504,298.95 

STATE STREET BANK + USD/BOS 

0.00 0.00 143,295.28 

~ CT ATE STREET, 

8618809A2 SSGA FOS 
PRIME FD 

504 298 95 
W164 , 

8618809A2 SSGA FOS 
PRIME FD 

143 295.28 
NiFA 

1.000 31DEC30 29AUG03 29AUG03 

100.000000 0 .00 

0.883 31DEC30 29AUG03 29ALIG03 

100.000000 0 .00 

MINC ANNUAL NO NAME ON RECORD PAGE : 129 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NAME/OESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

(CONTINUED) 

MERRIL LYNCH GOV SEC USD/DTC 
0 .00 0.00 

GOLDMAN SACHS + CO USO/FED 
0.00 0 .00 

GOLDMAN SACHS + CO USD/FED 
0.00 0 .00 

CITIGROUP GLOBAL MAR USD/FED 
0 .00 0 .00 

CITIGgOUP GLOBAL MAR USD/FEO 
.00 0 .00 

CITIGROUP GLOBAL MAR USD/FEO 
0.00 0 .00 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0.00 

GOLD14AN SACHS + CO USD/FED 
0.00 0.00 

GOLDMAN SACHS + CO USO/FED 
0.00 0 .00 

90262DO06 UBS FIN INC YRS 3+4 
3,600 000 00 

NIGf ' 

912795MMO UNITED STATES TREAS BILLS 
20 000 00 

NIGf ' 

-20 000 00 
MID * 

20 000 00 
NIGI ' 

-20 000 00 
NI6f ' 

20 ON 00 
NIGf ' 

-20 000 00 
NIGf ' 

10 000 00 
NIGf * 

-10 000 .00 
NIO 

3,596,542 .00 

19,9S2 .SS 

-19,952 .S5 

19,954 .64 

-19,954.64 

19,955.67 

-19,955.67 

9,980.93 

-9,980.93 

11MAR03 
99 .809300 0.00 

IINAR03 CANCEL 
99 .809300 0.00 

"ZTAT 

8618809A2 SSGA FOS 
PRIME FD 

WfO 591 73 
G) 

- ASSET TOTALS 
224,156.68 

8618809A2 SSGA FOS 
PRIME FO 

37 898 54 
NIFi * 

8618809A2 SSGA FOS 
PRIME FD 

14 697 95 
NIFi ' 

409 520 73 
NIF4 

- ASSET TOTALS 
424,218.68 

US DOLLAR 

1.000 31DEC30 27AUG03 27AUG03 

100.000000 0.00 

0.00 

0.885 31DEC30 28AUG03 28AUG03 

100.000000 0.00 

0.893 31DEC30 29AUG03 29AUG03 

100.000000 0.00 

29AUG03 29AUG03 

100.000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 80,S91.73 

0.00 0.00 224,156 .68 

STATE STREET BANK + USD/BOS 

0.00 0.00 37,898 .54 

STATE STREET BANK + USD/BOS 

0.00 0.00 14,697 .95 

STATE STREET BANK + USD/BOS 

0.00 0.00 409,520.73 

0.00 0.00 424,218.68 

US DOLLAR 

1.235 11APR03 14MAR03 14MAR03 
99.903900 0.00 

0.010 15MAY03 03KAR03 
99.762700 0.00 

03MAR03 CANCEL 
99.762700 0.00 

05MAR03 
99.773200 0.00 

05KAR03 CANCEL 
99 .773200 0.00 

06MAR03 
99.778300 0.00 

06KAR03 CANCEL 
99.778300 0.00 



"W "Anc um KtlvKv PAGE : 130 
COMPOSITE 

- 
ASOF : 31AU( 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SW 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET CC 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CC 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

ASSET TOTALS - 
0.00 0.00 0.00 0.00 0 . 

912795NG2 UNITED STATES TREAS BILLS 0.010 07AUG03 06MAY03 OSMAY03 MERRILL LYNCH PIERCE USD/FED 
250 000.00 99.725700 0.00 0.00 0.00 249,314. 
NIGf 

912795NHO UNITED STATES TREAS BILLS 0.010 14AUG03 12MAY03 15MAY03 CHASE SECURITIES INC USD/FED 
90 000.00 99.729500 0.00 0.00 0.00 89,756 . 

NIGf 

13KAY03 15MAY03 CITIGROUP GLOBAL MAR USD/FED 
90 000 00 99.730700 0.00 0.00 0.00 89,757 . 

NIGf 

14KAY03 14MAY03 MORGAN STANLEY CO IN USD/FEO 
150 000 00 99.730300 0.00 0.00 0.00 149,595. 
NIGf 

- ASSET TOTALS 
330,000.00 0 .00 0.00 0.00 329,109 . 

912795NZO UNITED STATES TREAS BILLS 0.010 04DEC03 05AUG03 07AUG03 MERRILL LYNCH PIERCE USD/FED 
250 000.00 99.695900 0 .00 0.00 0.00 249,214. 
NlGf 

912795PA3 UNITED STATES TREAS BILLS 0.010 IIDEC03 12AUG03 14AUG03 CHASE SECURITIES INC USD/FED 
25 000 .00 99 .695800 0.00 0 .00 0 .00 24p923 . 

NIGI 

12AUG03 14AUG03 CITIGROUP GLOBAL MAR USD/FED 
20 000 00 99 .692600 0.00 0.00 0 .00 19,938 . 

NIGf 

t STATE STREET 

I 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 131 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
45,000.00 0.00 0.00 0.00 44,862 .49 

912795PBI UNITED STATES TREAS BILLS 0.010 1BOEC03 27AUG03 27AUG03 MERRILL LYNCH PIERCE USD/FED 
10 000 00 99 .700200 0.00 0 .00 0 .00 9,970.02 

NIGI ' 
9612AI000 NESTPAC TRUST SECS NZ 1.200 09JUL03 10APR03 CHASE SECURITIES INC USD/DTC 

2,300 000 00 99.700000 0.00 0.00 0.00 2,293,100 .00 
N161 

10APR03 CANCEL CHASE SECURITIES INC USD/DTC 
-2,300 000 00 99.700000 0.00 0.00 0.00 -2,293,100 .00 

NIGf 
- ASSET TOTALS 0.00 0.00 0.00 0.00 0 .00 

96121JO01 NESTPAC CAP CORP YRS 1+2 1.200 09JUL03 10APR03 IOAPRO3 CHASE SECURITIES INC USD/DTC 
2,300 000.00 99.700000 0.00 0.00 0.00 2,293,100 .00 
NIGI 

I 



NIHC ANNUAL NO MAKE ON RECORD PAGE : 133 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

RBC DOMINION SECURIT CAD/CAS .04 
40.00 0.00 a 038.48 
28.56 0.00 5 :738.70 

TORONTO DOMINION SEC CAD/CAS .04 
85 .00 0.00 16 947.81 
60.96 0.00 12 :155.07 

TORONTO DOMINION SEC CAD/CAS .04 
15 .00 0.00 2 85.70 
10 .84 0.00 2 :8084.89 

TORONTO DOMINION SEC CAD/CAS .04 
25 .00 0.00 4 821.90 
18 .05 0.00 3 :481.14 

TORONTO DOMINION SEC CAD/CAS .04 
30.00 0.00 5 825 64 
21.68 0.00 4 : 209:89 

TORONTO DOMINION SEC CAD/CAS .04 
30.00 0 .00 5 978.22 
21 .53 0.00 4:289.77 

UBS AG CAD/CAS .03 
36 .00 0 .00 9 022.77 
25 .95 0 .00 6 :503.37 

CREDIT SUISSE FIRST CAD/CAS .03 
56 .00 0 .00 14 055.86 
40 .36 0 .00 10:131.08 

UBS AG CAD/CAS .03 
4 .00 0.00 1,009.00 
2 .88 0.00 725.43 

~7-Z 
';~TATP 'QTPPPT 

CANADIAN DOLLAR 

07KAY03 12MAY03 
9.998100 0.00 
7 .137676 0.00 

OBNAY03 23KAY03 
9.919300 0 .00 
7.114179 0.00 

11AUG03 14AUG03 
9.569000 0 .00 
6.913518 0 .00 

12AUG03 ISAUG03 
9.593800 0.00 
6.926181 0.00 

13ALIG03 18AUG03 
9.659400 0.00 
6.980344 0 .00 

14AUG03 19AUG03 
9.913700 0 .00 
7.113734 0 .00 

15AUG03 20AUG03 
9.985300 0 .00 
7.197131 0 .00 

15AUG03 22AUG03 1 
9.999900 0 .00 
7.207655 0 .00 

18AUG03 21AUG03 
10.050000 0 .00 
7.225537 0 .00 

003924958 ABITIBI CONSOLIDATED INC COM 
800.000 

NIG4 1 .400750 

1 700.000 
NIG4 1 .394300 

300.000 
NIG4 1 .384100 

500-000 
NIG4 

600.000 
NIG4 

600.000 
NIG4 

900.000 
NIG4 

1 400.000 

100.000 
NIG4 

1 .385150 

1 .383800 

1.393600 

1.367400 

1.387400 

1.390900 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 132 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/DRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

AUSTRALIAN DOLLAR 

671574002 61BE INS GROUP NPV 11APR03 11APR03 DIVIDEND REINVEST AUD/AU2 
2.000 6 .910843 0.00 0.00 0.00 4 505.87 

NIG4 1 .653302 4.180025 0 .00 0.00 0 .00 2 :725.38 

688692003 NENS CORPORATION NPV 26MAR03 30APRO3 DIVIDEND REINVEST AUD/AU2 
26 .000 9 .800000 0.00 0.00 0.00 254.80 

NIG4 1 .674341 5.853049 0.00 0.00 0.00 152.18 

CANADIAN DOLLAR 

003924958 ABITIBI CONSOLIDATED INC CON 25APRO3 30APRO3 UBS AG CAD/CAS .03 
200.000 9 .519800 0 .00 10.00 0 .00 1 913.76 

NIG4 1 .453200 6 .550234 0.00 6 .88 0 .00 1 :316.93 

2BAPR03 OIKAY03 UBS AG CAD/CAS .04 
300.000 9 .622800 0.00 18.00 0.00 2 904.84 

NIG4 1 .450000 6 .636414 0.00 12.41 0.00 2 :003.34 

29APRO3 02MAY03 UBS AG CAD/CAS .04 
500.000 9 .752500 0.00 30.00 0.00 4 906.25 

NIG4 1 .445400 6 .747267 0.00 20.76 0.00 3:394.39 

30APRO3 05MAY03 UBS SECURITIES CANAD CAD/CAS .04 
1 000.000 9 .934700 0.00 60.00 0.00 9 994.70 

Nia 1 .434000 6 .927964 0.00 41 .84 0.00 6 :969.80 

OINAY03 06MAY03 RBC DOMINION SECURIT CAD/CAS .04 
400.000 9.839500 0.00 20 

. 
00 0.00 3 955.80 

NIG4 1 .418500 6 .936553 0.00 14.10 0.00 2 :788.72 

02NAY03 07HAY03 RBC DOMINION SECURIT CAD/CAS .04 
400.000 9.911600 O.OD 20.00 0.00 3 984.64 

NIG4 1 .421300 6.973616 0.00 14.07 0.00 2:803.52 

STATE STREET 



nw mAnc wn ncwnLp PAGE : 134 
Uto- - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSRS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 
i 

CANADIAN DOLLAR 

CON 25AUG03 28AUG03 
10.567700 0.00 
7 .561319 0.00 

25AUG03 29AUG03 1 
10.617500 0 .00 
7.596952 0.00 

26AUG03 29AUG03 
10.492000 0 00 
7.530864 0 :00 

26AUG03 29AUG03 
10.492400 0 .00 
7.531151 0 .00 

27AUG03 OPEN 
10.322800 0.00 
7 .362385 0.00 

27AUG03 OPEN 
10.538900 0.00 
7 .516511 0.00 

0.00 
0.00 

003924958 ABITIBI CONSOLIDATED INC 
600.000 

M164 1 .397600 

300 .000 
MIG4 1 .397600 

1 .393200 

1 .393200 

1.402100 

1.402100 

SCOTIA CAPITAL (USA) CAD/CAS .04 
48 .00 0.00 38,860.80 
34.17 0.00 27,660.90 

SCOTIA CAPITAL (USA) CAD/CAS .04 
24.00 0.00 19 466 04 
17 .07 0.00 13 847 :93 

STATE STRIE, ET, 

CON 05AUG03 OBAUG03 
48 .516000 0.00 

1.404900 34 .533419 0.00 

06AUG03 11AUG03 
48 .605100 0.00 

1 .405700 34 .577150 0.00 
400.000 

NIG4 

CANADIAN DOLLAR (CONTINUED) 

013716956 ALCAN INC CON OBAUG03 13AUG03 NESBITT BURNS CAD/CAS .04 
200 .000 48.600000 0.00 12 .00 0 .00 9 732 .00 

NIG4 1 .393300 34.881217 0.00 8 .62 0 .00 6 :984 .86 

- ASSET TOTALS - 
1,400.000 0.00 84 .00 0 .00 68,058 .84 

0 .00 59 .85 0.00 48,493 .69 

097751200 BOMBARDIER INC CLASS B OBAPRO3 17APRO3 CANADIAN IMPERIAL BA CAD/CAS 
91 400 000 3.250000 0.00 0 .00 0 .00 297,050.00 
NIA 1. "7450 2.214726 0 .00 0 .00 0 .00 202,425 .98 

09APRO3 14APRO3 USS WARBURG LLC CAD/CAS .02 
700.000 3.436900 0.00 21 .00 0 .00 2 426 .83 

MIG4 1."7600 2.341851 0 .00 14 .31 O .OD 1 :653 .60 

IOAPRO3 15APR03 SCOTIA CAPITAL (USA) CAD/CAS .02 
2 800 000 3.390900 0.00 84 .00 0 .00 9 578 .52 

NIG4 1 .457200 2.326997 0 .00 57 .64 0 .00 6 :573 .24 

IIAPRO3 16APR03 SCOTIA CAPITAL (USA) CAD/CAS .02 
1 000 000 3.406800 0.00 30 .00 0 .00 3 436 .80 

NIG4 1.451350 2.347332 0.00 20 .67 0.00 2:368 .00 

14APR03 17APRO3 SCOTIA CAPITAL (USA) CAD/CAS .02 
800.000 3.397300 0 00 24 .00 0.00 2 741 .84 

NIG4 1.453300 2.337645 0:00 26.51 0.00 1:886 .63 

15APR03 21APRO3 SCOTIA CAPITAL (USA) CAD/CAS .02 
2 200 000 3.431400 0.00 36.00 0.00 4 153 .68 

1 .451750 2.363630 0.00 24 .80 0 .00 2361 .15 

16APR03 22APRO3 SCOTIA CAPITAL (USA) CAD/CAS .02 
2 300 000 3.469900 0 00 69.00 0.00 049 77 

1 .456350 2.382600 0:00 47 .38 0.00 85 :527 :36 

STATE STREET 

i 

600 .000 
NIG4 

200 .000 
NIG4 

400.000 
NIG4 

400.000 
NIG4 

-- ASSET TOTALS -
12,200.000 

013716956 ALCAN INC 
800.000 

NIG4 

(CONTINUED) 

UBS SECURITIES CANAD CAD/CAS .04 
30.00 0.00 6 

1 
370.62 

21 .47 0.00 41558 .26 

CREDIT SUISSE FIRST CAD/CAS .04 
15.00 0.00 3 200.25 
10 .73 0.00 2:289 .82 

CREDIT SUISSE FIRST CAD/CAS 
' 
04 

30 00 0 00 6 325.20 
21:53 0:00 4:540.05 

ITG EUROPE LIMITED CAD/CAS .01 
4.00 0.00 2 102.48 
2.87 O.OD 1:509.10 

UBS SECURITIES CANAD CAD/CAS .04 
20.00 0.00 4 149-12 
14.26 0.00 2:959.22 

TORONTO DOMINION SEC CAD/CAS .04 
20.00 0.00 4 235.56 
14.26 0.00 3:020.87 

598.00 0.00 122 628.60 
425.99 0.00 87 :473.36 

MIHc ANNUAL NO NAME ON RECORD PAGE : 135 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



NIHC ANNUAL NO NAME ON RECORD PAGE : 136 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CANADIAN DOLLAR 

097751200 BOMBARDIER INC CLASS B 17APR03 23APRO3 
400.000 3.389300 0.00 

NIG4 1 .449300 2.338577 0.00 
17APRO3 23APRO3 

1 500.000 3.422900 0.00 
NIG4 1.449300 2.361761 0.00 

21APRO3 24APRO3 
700.000 3.380900 0.00 

NIG4 1.454700 2.324122 0.00 
15MY03 21MAY03 

3431.000 3.906900 0.00 
NIG 1.375800 2.839730 0.00 

16KAY03 22KAY03 
1 500.000 3.922000 0.00 

NIG4 1.367000 2.869056 0.00 
ZOMAY03 23MAY03 

2 200.000 3.983300 0.00 
MIG4 1.344400 2.962883 0.00 

21KAY03 26MAY03 
800.000 3.996700 0.00 

MIG4 1.349500 2.961615 0.00 
22MAY03 27MAYO3 

1 100 000 3.980600 0.00 
NIG4 1.367700 2.910434 0.00 

23MAY03 28MAY03 
700.000 3.993300 0.00 

NIG4 1.378100 2.897685 0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG CAD/CAS .01 
8.00 0 .00 1,363.72 
5.52 0 .00 940.95 

SCOTIA CAPITAL (USA) CAD/CAS .02 
45.00 0 .00 5 179 .35 
31.05 0 .00 3:573.69 

SCOTIA CAPITAL (USA) CAD/CAS .02 
21.00 0 .00 2 387 .63 
14.44 0 .00 1:641 .32 

NESBITT BURNS CAD/CAS .02 
99.00 0 .00 12 991 .77 
71.96 0 .00 9:443.07 

NESBITT BURNS CAD/CAS .02 
45.00 0 .00 5 928 .00 
32.92 0.00 4:336-50 

NESBITT BURNS CAD/CAS .02 
66.00 0 .00 11 :5129 :26 
49.09 0 .00 

6 
67 44 

NESBITT BURNS CAD/CAS .02 
24.00 0.00 3 221 .36 
17.78 0.00 2:387 .08 

CANADIAN IMPERIAL BA CAD/CAS .02 
33.00 0 .00 4 411 .66 
24.13 0 .00 3:225 .61 

NESBITT BURNS CAD/CAS .02 
21.00 0.00 2 16 31 
15.24 0.00 2:8043:62 

S 
s 

TATE TREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 137 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

453258956 INCO LTD CON 23JUL03 28JUL03 
400.000 31.815400 0.00 

NIG4 1.398400 22.751287 0.00 

24JUL03 29JUL03 
400.000 32 .301800 0.00 

HIG4 1 .396400 23.132197 0.00 

CANADIAN IMPERIAL BA CAD/CAS .04 
24.00 0.00 12 750.16 
17 .16 0.00 9:117 .68 

CIBC WORLD MARKETS C CAD/CAS .04 
24 .00 0 .00 12 944.72 
17 .19 0 .00 9 :270.07 

2'," C%TATU C:TDrVT 

I 

CANADIAN DOLLAR 

097751200 BOMBARDIER INC CLASS B 06JUN03 11JUN03 
1 300.000 4.007600 0.00 

Nia 1.353700 2.960479 0.00 

09JUM03 13JUN03 1 
600.000 4.033600 0.00 

NIG4 1.357900 2.970"9 0.00 

10JUN03 13JUN03 
1 400 000 4.202300 0.00 

NIGt 1 .364BOO 3.079059 0.00 

IIJUN03 16JUN03 
800.000 4.199000 0.00 

NIG4 1.352500 3. 10"21 0.00 

12JUN03 17JUM03 
1 400.000 4.398300 0.00 

Nia 1.349100 3.260173 0.00 

13JUN03 18JUN03 
2 100.000 4.490600 0 00 

Ni" 1.336200 3.360724 0:00 

ASSET TOTALS - 
120,000.000 0.00 

0.00 

(CONTINUED) 

CREDIT SUISSE FIRST CAD/CAS 
39.00 0.00 5 248.88 
28.81 0.00 3 :877.43 

CREDIT SUISSE FIRST CAD/CAS .02 
18 

. 
00 0.00 2 438.16 

13.26 0.00 1 :795.54 

CREDIT SUISSE FIRST CAD/CAS .02 
42.00 0.00 5 925.22 
30.77 0.00 4:341 ." 

CREDIT SUISSE FIRST CAD/CAS .02 
24 .00 0.00 3 383.20 
17.74 0.00 2 :501 .44 

NESBITT BURNS CAD/CAS .02 
42.00 0.00 6 199 .62 
31 .13 0.00 4:595 .37 

NESBITT BURNS CAD/CAS .03 
84 .00 0.00 9 514.26 
62.86 0.00 7 :120 .39 

875 .00 0.00 407,275 .84 
628 .01 0.00 281,686 .87 



nV MARC WN ME~.tftU PAW 135 
COMPOSITE 

. 
ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CURAOC CORN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY I 

(CONTINUED) 

CANADIAN IMPERIAL BA CAD/CAS .04 
36 .00 0.00 19 440.66 
26 .05 0.00 14:067.05 

CANADIAN IMPERIAL BA CAD/CAS .04 
18 .00 0.00 9 918 .63 
13 .02 0.00 7:175.45 

CANADIAN IMPERIAL BA CAD/CAS .04 
60 00 0 00 32 996 10 
43 :31 0:00 23:815:30 

CANADIAN IMPERIAL BA CAD/CAS .04 
72 .00 0.00 39,051 .12 
51 .44 0.00 27,897 .64 

CANADIAN IMPERIAL BA CAD/CAS .04 
48 .00 0.00 26tO48.24 
34 .10 0.00 18,505.43 

1 CREDIT SUISSE FIRST CAD/CAS .04 
6 

. 
00 0.00 3 252 .96 

4 .31 0.00 2:334.97 

CREDIT SUISSE FIRST CAD/CAS .04 
30.00 0.00 16 135.95 
21.53 0.00 11 :581 .10 

318.00 0.00 172 538 .54 
228.11 0.00 123:764 .69 

CANADIAN DOLLAR 

453258956 INCO LTD CON 25JUL03 30JUL03 
600.000 32 .341100 0.00 

NIG4 1 .382000 23 .401664 0.00 

28JUL03 31JUL03 
300.000 33.002100 0.00 

NIG4 1.382300 23.874774 0.00 

29JUL03 OlAgGO3 
1 000.000 32.936100 00 

NIU 1.385500 23.771996 0:00 

30JUL03 05AUG03 
1 200.000 32.482600 0.00 

NIG4 1.399800 23.205172 0.00 

31JUL03 06AUG03 
800.000 32.500300 0.00 

NIG4 1.407600 23.089159 0.00 

07AUG03 13AUG03 
100.000 32.469600 0 .00 

MIG4 1.393150 23.306607 0 .00 

OBALIG03 13AUG03 
500.000 32.211900 0 .00 

NIG4 2 .393300 23.119142 0.00 

ASSET TOTALS - 
5,300.000 0 .00 

0.00 

99GKCH909 CAD COLLATERAL 03MAR03 03MAR03 ADJUSTMENT (NON CASH CAD/CAI 
660.150 1 .000000 0.00 0.00 0.00 660.15 

NIG9 1 .484500 0.673627 0.00 0.00 0 .00 "4.70 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 139 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC C014N PER SHARE 
SKARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

J P MORGAN SECURITIE CAD/CAI 
0.00 0 .00 12 180.00 
0.00 0.00 8 :173.95 

ADJUSTMENT (NOW CASH CAD/CAl 
0.00 0.00 820.59 
0.00 0 .00 557 .24 

J P MORGAN SECURITIE CAD/CAl 
0.00 0.00 6 015.00 
0.00 0.00 4:086.83 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 7,483.00 
0.00 0.00 5,163.18 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0 .00 882.85 
0.00 0 .00 622.38 

ADJUSTMENT (NON CASH CAD/CAl 
0 .00 0.00 -882.85 
0.00 0.00 -622.38 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 882.85 
0.00 0.00 622.38 

GOLDMAN SACHS + CO CAD/CAl 
0.00 0.00 5 300.40 
0.00 0.00 3:750.64 

GOLDMAN SACHS + CO CAD/CAI 
0.00 0.00 -5 300.40 
0.00 0.00 -3 :750.64 

STAMSTREET, 

CANADIAN DOLLAR 

21NAR03 21NAR03 
1 .000000 0.00 
0 .671096 0.00 

OIAPRO3 OIAPRO3 
1.000000 0.00 
0 .679071 0.00 

04APRO3 04APRO3 
1.000000 0.00 
0.679440 0.00 

17APR03 17APRO3 
1 .000000 0 00 
0.689988 0:00 

01NAY03 
2 .000000 0.00 
0 .704970 0.00 

01KAY03 CANCEL 
1.000000 0.00 
0 .704970 0.00 

OINAY03 01MAY03 
1.000000 0.00 
0.704970 0.00 

05MAY03 
1.000000 0.00 
0.707614 0.00 

05MAY03 CANCEL 
1.000000 0.00 
0.707614 0.00 

99GKCN909 CAD COLLATERAL 
12 160 000 
MIN , 1 .490200 

1 .472600 

1.471800 

1.449300 

1.418500 

1.418500 

1.418500 

1.413200 

1.413200 

882-850 
NIG9 

5 300 400 
NIG4 ' 

-5 
300 400 

NI64 ' 

820.590 
MIG9 

6 015 000 
NIG4 * 

7 483 000 
NIG4 ' 

882.850 
NIG9 

-882.850 
NIG9 



NINC ANNUAL NO NAME ON RECORD PAGL : 140 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CANADIAN DOLLAR (CONTINUED) 

99GKCN909 CAD COLLATERAL 05HAY03 05MAY03 GOLDMAN SACHS + CO CAD/CAI 
5 300 400 1.000000 0 .00 0.00 0 .00 5 300 .40 

NIG4 1 .413200 0.707614 0 .00 0.00 0 .00 3:750 .64 

29MAY03 29MAY03 J P MORGAN SECURITIE CAD/CAl 
75 480.000 1.000000 0 .00 0.00 0 .00 75,480 .00 

NIG4 1.376500 0.726480 0 .00 0.00 0 .00 54,834 .73 

02JUN03 02JUN03 ADJUSTMENT (NON CASH CAD/CAI 
1 046 760 1.000000 0.00 0.00 0.00 1,046 .76 

NIG4 1.369400 0.730247 0.00 0.00 0.00 764 .39 

04JUN03 04JUM03 J P MORGAN SECURITIE CAD/CAI 
11 193.000 1.000000 0.00 0.00 0.00 11 193.00 

NIG4 1.357300 0.736757 0.00 0.00 0.00 8: 2" . 52 

27JUN03 27JUN03 J P MORGAN SECURITIE CAD/CAI 
12 594 .000 1.000000 0.00 0.00 0.00 12 594.00 

NIG4 2.349600 0.740960 0.00 0.00 0.00 9 :331.65 

30JUM03 30JUM03 J P MORGAN SECURITIE CAD/505 
99 .450 1.000000 0.00 0.00 0.00 99.45 

NIG9 1.355750 0.737599 0.00 0.00 0.00 73.35 

01JUL03 01JUL03 ADJUSTMENT (NON CASH CAD/CAl 
1 080 400 1.000000 0.00 0.00 0.00 1,080.40 

NIG4 1 .348950 0.741317 0.00 0.00 0.00 800.92 

03JUL03 ADJUSTMENT (NON CASH CAD/CAl 
110 1 .000000 0.00 0.00 0.00 136.69 NIG4136 .690 

0 .748223 0.00 0.00 0.00 go : 1 .336500 59 960.11 

03JUL03 CANCEL ADJUSTMENT (NON CASH CAD/CAI 
JO 136.690 1 .000000 0.00 0.00 0 .00 -80,136.69 
N G4 1 .336500 0 .748223 0.00 0.00 0 .00 -59,960.11 

~)TATE STRIE ET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 141 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CANADIAN DOLLAR (CONTINUED) 

99GKCN909 CAD COLLATERAL 03JUL03 ADJUSTMENT (NON CASH CAD/CAl 
90 136 690 

1.336500 
1 .000000 0.00 0.00 0.00 

SO : 
136 .69 

NIG4 0 .749223 0.00 0.00 0.00 59 960 .11 

03JUL03 CANCEL ADJUSTMENT (NON CASH CAD/CAl 
-80 136 690 1 .000000 0.00 0.00 0 .00 -80,136 .69 
NIG4 1 .336500 0.748223 0.00 0.00 0 .00 -59,960.11 

- ASSET TOTALS 
134,835.600 0.00 0.00 0.00 134,835 .60 

0.00 0.00 0.00 96,850.48 

SWISS FRANC 

598107902 SERONO SA B CHF25 BR 04JUL03 09JUL03 
9.000 785.723300 0.00 

NIG4 1 . 3"800 583.400134 0 .00 
09JUL03 14JUL03 

13.000 799.199231 0.00 
NIG4 1.366400 584.894051 0.00 

IOJUL03 15JUL03 
17.000 796.450588 0.00 

NIG4 1.360850 595.259645 0.00 
10JUL03 15JUL03 

16 .000 800.000000 0.00 
NIG4 1.360950 587.867877 0.00 

16JUL03 21JUL03 
11.000 812 .805455 0 00 

NIG4 1.376150 590.637252 0:00 

UBS AG CHF/CHI 1 .17 
14.14 0.00 7 085.65 
10.50 0.00 5 :261 .10 

CREDIT SUISSE FIRST CHF/CHl 1 .17 
20.78 0.00 10 410.37 
15.21 0.00 7 :61B.83 

CREDIT SUISSE FIRST CHF/CHI 1.17 
27 .08 0.00 13 566.74 
19 .90 0 .00 9 :969.31 

UBS AG CHF/CH1 1.18 
25 .60 0 .00 12 25.60 
18 .81 0.00 9:8424.70 

LEHMAN BROTHERS INTE CHF/CHl 1.18 
17 .88 0.00 8 958.74 
12 .99 0.00 6:510 .00 

'Q.TATV ~ZT-Dr'VT 

I 

) I 



MV MARC UM MLLUMU PAGE : 142 
COMPOSITE - ASOF : 31AU= 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSINS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

SWISS FRANC 

598107902 SEROWO SA B CHF25 BR 17JUL03 22JUL03 
17.000 809.561765 0.00 

NIG4 1.377000 587 .917041 0.00 

21JUL03 24JUL03 
14.000 808 .030000 0 00 

NIG4 1.355050 596 .310099 0:00 

22JUL03 25JUL03 
11.000 800.939091 0.00 

WIG4 1 .362450 587 .866777 0.00 

23JUL03 2BJUL03 
10.000 802 .381000 0 .00 

NIG4 1.345400 596 .388435 0 .00 

25JUL03 30JUL03 
9 .000 873 .819000 0 .00 

NIG4 1 .342450 650 .913628 0.00 

29JUL03 04AUG03 
15.000 867 .732667 0 .00 

NIG4 1 .349050 643 .217573 0.00 

04AUG03 07AUG03 
14.000 872.843700 0 00 

NIG4 1 .350650 6" .239736 0:00 

05AUG03 OBAUG03 
9 .000 866.108889 0.00 

NIG4 1.351900 640.660470 0.00 

06AUG03 11AUG03 
12 .000 851.375000 0 00 

NIG4 1.349300 630.975321 0:00 

(CONTINUED) 

LEHMAN BROTHERS INTE CHF/CHI. 1 .11 
27.53 0.00 13 790.01 
19.99 0.00 20:014.51 

LEHMAN BROTHERS INTE CHF/CHI I .V 
22.62 0.00 11 335.04 
16.69 0.00 8:365.01 

LEHMAN BROTHERS INTE CHF/CHl 1 .11 
17.62 0.00 27 .9! 
12.93 0.00 6:2479 .41, 

LEHMAN BROTHERS INTE CHF/CHI 1 .1! 
16.05 0.00 11 :039 :111 
11.93 0.00 

5 
975 

a, 

LEH14AN BROTHERS INTE CHF/CH1 1 .31 
15.73 0.00 7 ill 
11 .72 0.00 5:282690 :94 

LEHMAN BROTHERS INTE CHF/CHI 1 .21 
26 .03 0.00 13 042 .0, 
19 .30 0.00 9:667 .54 

LEHIMAN BROTHERS INTE CHF/CH1 1 .21 
24 44 0 12 244 .2! 
18 :09 0:0000 9:065 .4! 

LEH14AN BROTHERS INTE CHF/CHI 1 .21 
15 .59 0 .00 7 10 .5, 
11 .53 0 .00 5 :177.41 

LEHMAN BROTHERS INTE CHF/CHI 1.20 
20 43 0 00 236.9 .' 
15 :14 0 :00 170:586.8! 

STATE STREET, 

SWISS FRANC (CONTINUED) 

598107902 SERONO SA B C::25 BR 07AUG03 12AUG03 LEHMAN BROTHERS INTE CHF/CHI, 1.25 
9 .000 845.360400 0.00 15.22 0.00 7 623." 

NIG4 1.347600 627 .308103 0.00 12 .29 0 .00 5 :657 .06 

14AUG03 19AUG03 LEHMAN BROTHERS INTE CHF/CHI 1.25 
14 .000 854.103100 0 00 23 91 0 .00 11,981-35 

NIG4 1.371250 622.86"13 0:00 17:44 0.00 8,737.54 

21AUG03 26AUG03 LEHMAN BROTHERS INTE CHF/CHI 1 .22 
9 .000 857.177778 0.00 15.43 0 .00 7 730 .03 

NIG4 1.405400 609 .917303 0.00 10 .98 0 .00 5:500 .23 

- ASSET TOTALS - 
209 .000 0.00 346 .08 0 .00 173 3 8 .74 

0.00 254 .44 0 .00 127 :410.94 

711072900 ADECCO SA CHFI(REGD) OIJUL03 04JUL03 CREDIT SUISSE FIRST CHF/CH1 .08 
524.000 54.717500 0.00 57 .34 0 .00 28 729 .31 

NIG4 1.340800 40.809591 0.00 42 .77 0 .00 2 
1 
:426 .99 

711075903 HOLCIN CHF2(REGD) 10JUM03 IOJUN03 MANDATORY EXCHANGE N CHF/CH1 
12 065.000 39 .717315 0.00 0.00 0 .00 479 189-41 
Nlu 1.276308 31.119891 0.00 0 .00 0 .00 375 :449 .42 

16JUL03 21JUL03 DEUTSCHE BANK AG LOW CHF/CH1 .08 
50.000 54.135400 0.00 5.41 0 .00 2 712 .18 

NIG4 1 .376150 39 .338299 0.00 3.93 0 .00 2 :970.85 

31JUL03 06AUG03 CREDIT SUISSE FIRST CHF/CHI, .08 
85.000 56 .580600 0.00 9 .62 0 .00 4 97 

NIG4 1.373550 41 .192967 0.00 7.00 0 .00 3:58011 :41 
ASSET TOTALS - 

12,200.000 0.00 15.03 0 .00 466,720 .56 
0.00 10.93 0.00 380,928 .68 

STATE STREET, 

I 

NINC ANNUAL NO NAME ON RECORD PAGE : 143 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



NIHC ANNUAL NO NAME ON RECORD PAGE : 144 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

SWISS FRANC 

712611904 UBS AG CHF.80 (REGD) 10MAR03 13NAR03 
157.000 53 .650000 0 .00 

NIG4 1.324750 40 .498207 0 .00 

15APRO3 22APRO3 
245.000 67 .417020 0 .00 

WIG4 1.390700 48 .477040 0 .00 

16APRO3 23APRO3 
410.000 67 .708000 0 .00 

NIG4 1.379850 49 .069102 0 .00 

17APRO3 24APRO3 
150.000 65 .405000 0 .00 

NIG4 1.376000 47 .532703 0 .00 

22APRO3 25APRO3 
145.000 65.744000 0.00 

NIG4 1.370700 47.963814 0 .00 

11JUN03 16JUN03 
200.000 75 .850000 0 .00 

NIGS 1.305850 58 .084772 0.00 

27JUM03 02JUL03 
350.000 75 .029400 0.00 

NIG4 1.351800 55 .503329 0.00 

30JUN03 03JUL03 
403.000 75 .340800 0 .00 

NIG4 1.351600 55 .741935 0.00 

01JUL03 04JUL03 
297.000 74 .696902 0.00 

NIG4 1.340800 55 .710697 0.00 

STATE :~TREET 

EQUITY 

733337901 LONZA GROUP AG CHFI REGO 20KAR03 25KAR03 
6 000.000 76 .495000 0.00 

Nia 1.38730D 55 .139480 0.00 

30APRO3 
1 300.000 82 .026000 0 00 

NIaA 1.354750 60.546964 0:00 

30APRO3 CANCEL 

-1 
300 000 82 .026000 0.00 

1.354750 60.546964 0.00 

30APRO3 06NAY03 
1 300 000 82 .026000 0.00 

NIGA 1 .354750 60.546964 0.00 

03JUN03 06JUN03 
1 600.000 63.513500 0.00 

Nigh 1 .313000 48.372810 0.00 

11JUM03 16JUM03 
200.000 67 .900000 0.00 

NIGS 1 .305850 51 .996784 0.00 

ASSET TOTALS - 
9,100 .000 0 00 

0:00 

CREDIT SUISSE FIRST CHF/CHI .14 
1,147.43 0.00 "0 117.43 
827.10 0.00 331:663.97 

JULIUS BAER/BANK JUL CHF/CH1 .15 
266.58 0.00 106,900.38 
196.77 0.00 78,907.83 

JULIUS BAER/BANK JUL CHF/CHI .15 
-266.58 0.00 -106,900.38 
196.77 0.00 -78,907.83 

JULIUS BAER/BANK JUL CHF/CHI .15 
266.58 0.00 106 900.38 
196.77 0.00 78 :907.83 

BANK J.VONTOBEL UND CHF/CHI .12 
254.06 11.18 101,886.B4 
193.50 8.51 77,598.51 

CREDIT SUISSE FIRST CHF/CH1 .13 
33.95 0.00 13 613.95 
26.00 0.00 10:425.36 

1 702.02 11.18 682,518 .60 
1 :243.37 8.51 498,595 .67 

I qTAT -V 4~TTYPVT 

(CONTINUED) 

UBS AG CHF/CH1 .08 
16 .85 0.00 439 .90 

0.00 12 .72 6 370.94 
ABN AHRO EQUITIES (U CHF/CH1 .10 

33 .03 0.00 16 550.20 
23 .75 0.00 11:900.63 

ABN AMR0 EQUITIES (U CHF/041 .10 
55.52 0.00 27 15 80 
40 .24 0.00 20:8158 :57 

ABN ANRO EQUITIES (U CHF/CH1 .10 
19 .62 0.00 9 30 37 
14 .26 0.00 7:8144:16 

ABN ANRO EQUITIES (U CHF/CH1 .10 
19 .07 0.00 9 551 .95 
13 .91 0.00 6:968 .67 

CREDIT SUISSE FIRST CHF/CHI .15 
37 .92 0.00 15 207 .92 
29 .04 0.00 11:645 .99 

JP MORGAN SECURITIES CHF/CH1 .11 
52 .52 0.00 26 312 .91 
38 .85 0.00 19:465.02 

JP MORGAN SECURITIES CHF/CHI. .11 
60 .72 0.00 30,423.06 
44 .92 0.00 22,508.92 

JP MORGAN SECURITIES CHF/CHI .11 
44.37 0.00 22 229.35 
33.09 0.00 16:579.17 

NIHC ANNUAL NO NAME ON RECORD PAGE : 145 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TALX/FEE/OTH BASE NET COST 

SWISS FRANC 

712611904 UBS AG CHF.80 (REGD) 10JUL03 16JUL03 
700.000 75.558000 0.00 

NIG4 1.360850 55 .522651 0.00 

- ASSET TOTALS - 
3,057.000 0.00 

0.00 

(CONTINUED) 

I ABN ANRO EQUITIES (U CHF/CH1 .11 
105.78 0.00 52,996.38 
77 .73 0.00 38,943.59 

445.40 0.00 219 357.74 
328.51 0.00 161 :685.66 



rAbt : 140 
COMPOSITE ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

7 MERRILL LYNCH INTERN DKK/DK1 Of 
82.25 0.00 41 205.01 
12.20 0.00 6 :112.6! 

5 MERRILL LYNCH INTERN DKK/DKl .04 
82.47 0 .00 41 is &-. 
12.25 0.00 6 :3135:2i 

STREET jTATE 

DKK2 SERIES 6 07MAR03 19MAR03 
205.614100 0.00 
30.502244 0 .00 

1INAR03 19MAR03 
206.191800 0 .00 
30.615073 0.00 

200.000 
NIG4 6. 73"50 

DANISH KRONE (CONTINUED) 

707752903 NOVO NORDISK AS DKK2 SERIES B 12MAR03 17MAR03 MERRILL LYNCH INTERN DKK/DKI .06 
200.000 205 .164500 0.00 $2 .07 0.00 41 114.97 

NIG4 6 .736200 30 .457008 0.00 12 .18 0.00 6 :103 .59 

OBRAY03 15MAY03 2 DEUTSCHE BANK AG LON DKK/DKI .07 
500 .000 235 .782700 0.00 235 .78 0.00 1188 127 .13 

NIG4 6 .483200 36 .368260 0.00 36 .37 0.00 1 :220 .50 

09MAY03 15MAY03 1 DEUTSCHE BANK AG LON DKK/DK1 .07 
200.000 234 .307600 0.00 93.72 0.00 46 955.24 

NIG4 6 .458000 36 .281759 0.00 14 .51 0.00 7 :270.86 

12KAY03 15MAY03 DEUTSCHE BANK AG LON DKK/DKI. .07 
200.000 232 .523000 0.00 93 .01 0.00 46 597 .61 

NIG4 6 .423800 36 .197122 0.00 14.48 0 .00 7 :253.90 

13MAY03 19MAY03 DEUTSCHE BANK AG LON DKK/DKI .07 
200.000 239 .563700 0 00 95 3 48 08 .57 

MIG4 6 .455300 37 .111164 0:00 14 :8115 00 :0,0 7 :0437 .08 

19KAY03 2214AY03 DEUTSCHE BANK AG LON DKK/DK1 .08 
200.000 238 .536000 0.00 95 .41 0.00 47 02 61 

NIG4 6 .353550 37 .543735 0.00 15.02 0.00 7 :8523:76 

20KAY03 23MAY03 DEUTSCHE BANK AG LON DKK/DKI .08 
300 .000 240.051000 0.00 144 .03 0.00 72 159 .33 

NIG4 6 .352450 37.788727 0.00 22 .67 0.00 11 :359 .29 

21MAY03 26MAY03 DEUTSCHE BANK AG LON OKK/DKI. .08 
200.000 239 .294000 0 00 95 .72 0.00 47 954.52 

NIG4 6 .341650 37 .733713 0:00 15 .09 0.00 7 :561 .84 

22MAY03 2714AY03 DEUTSCHE BANK AG LON OKK/DK1 .08 
300 .000 241.626000 0.00 144 .98 0.00 72,632 .78 

MIG4 6 .345450 38 .078623 0.00 22 .85 0.00 12,446.43 

STATE STREET 

738572908 NOBEL BIOCARE AG 
200 .000 

NIGS 1.305850 

S96465906 VESTAS MIND SYSTEMS 
30 000 000 

NIGA * 6 .642300 

1 400.000 
NIG6 6 .309800 
_I 

400.000 
NIG6 6 .309800 

1 400-000 
NIGh 6 .306026 

- ASSET TOTALS - 
31,400.000 

707752903 NOVO NORDISK AS 
200.000 

NIG4 6.740950 

SWISS FRANC 

CHF:*00 (BR) 11JUM03 16JUN03 
88.000000 0 .00 
67 .389057 0.00 

DANISH KRONE 

DKKI 30APRO3 OSMAY03 
52 ."0000 0.00 
7 .B97867 0.00 

IIJUN03 
72 .000000 0.00 
11 .410821 0.00 

11JUM03 CANCEL 
72 .000000 0 00 
11 .410821 0:00 

11JUN03 16JUN03 
71.956800 0.00 
11.410798 0.00 

0.00 
0.00 

(CONTINUED) 

CREDIT SUISSE FIRST CHF/CH1 .1, 
44.00 14 .96 17 659.94 
33.69 11.46 13 :522.94 

ABG SECURITIES DKK/DKl .01, 
3,934 .50 0.00 1,577,734.5( 

592 .34 0.00 237,528 .34 

CREDIT SUISSE FIRST DKK/DKl Oi 
252 .00 60.48 101 112 .41 
39 .94 9.59 16:024 .6"1 

CREDIT SUISSE FIRST DKK/DKI .01 
252.00 -60.48 -101,112.41 
39.94 9.59 -16,024.6-1 

CREDIT SUISSE FIRST DKK/DKl .0 .1 
252.00 60.48 101,052.OC 
39.96 9.59 16pO24 .6-i 

4,186.50 60.48 1,678,786.5C 
632.30 9 .59 253,553.01 

NINC ANNUAL NO NAME ON RECORD PAGE : IZ7 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

I 



DANISH KRONE (CONTINUED) 

707752903 NOVO NORDISK AS DKK2 SERIES B 23KAY03 28KAY03 DEUTSCHE BANK AG LON DKK/DKI OB 
800 .000 241.016500 0.00 385.63 0.00 193 198.B3 

NIG4 6 .298700 38.264483 0.00 61 .22 0.00 30:672.81 

- ASSET TOTALS - 
3,500 .000 0.00 1,630.90 0.00 17 075 49 

253.69 927 097:97 0.00 0.00 1 

737012908 GROUP 4 FALCK DKK5 01AUG03 06AUG03 MERRILL LYNCH DKK/OK1 .05 
8 288 . GOO 122.040000 0.00 2,528 67 0 00 1,013 996.19 

NIU 6.603650 18.4BO689 0.00 382 :92 0:00 153:550.87 

04AUG03 07AUG03 MERRILL LYNCH DKK/DK1 .05 
NI8j2l2 .OOO 123.BBOOOO 0 00 2,543.26 0.00 1,019,845.82 

6.554400 18.900281 0:00 388.02 0.00 155,597.13 

- ASSET TOTALS - 
16,500.000 0.00 5,071.93 0.00 2,033,842.01 

0.00 770.94 0 .00 309,148.00 

EURD CURRENCY GERMANY 

MORGAN STANLEY CO IN EUR/OE4 .21 
36.37 0 .00 14 586.37 
42.79 0.00 17:161.59 

CREDIT SUISSE FIRST EUR/DE4 .13 
33.48 0.00 13 425 .48 
39.39 0.00 15:795.74 

MERRILL LYNCH- INTER.N EUR/DE4 .18 
16 69 0.00 363 77 
17 :98 0.00 9:010 :28 

REET STATEST 

403197908 ADIDAS SALOMON AG DEN5 11JUM03 13JUM03 
200.000 72.750000 0.00 

NIG8 0 .849943 85.593975 0.00 

484575907 SCHERING AG ORD NPV IIJUN03 23JUN03 
300.000 44.640000 0.00 

NIGS 0 .849943 52.522169 0.00 

48"28904 SAP AG NPV 14APRO3 16APRO3 
100.000 83.470800 0.00 

NIG4 0.928247 89.923048 0.00 

MIHC ANNUAL NO NAME ON RECORD PAGE : 149 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKKISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

MERRILL LYNCH INTERN EUR/DE4 
72.18 0.00 
78.44 0.00 

MERRILL LYNCH INTERN EUR/DE4 
53.25 0.00 
58.08 0.00 

LEHMAN BROTHERS INTE EUR/DE4 
17.85 0.00 
19 .54 0.00 

LEHMAN BROTHERS INTE EUR/OE4 
17 .94 0.00 
19 .81 0.00 

UBS AG EUR/DE4 
34 .90 0.00 
41 .37 0.00 

SG SECURITIES (LONDO EUR/DE4 
38 .14 0.00 
44.86 0.00 

PANKURE GORDON & CO EUR/DE4 
20.67 0 .00 
23.77 0.00 

M N WARBURG EUR/DE4 
20.39 0 .00 
23.38 0 .00 

UBS AG EUR/DE4 
20.18 0 .00 
22.92 0 .00 

36,262 :2"0 
3 

26,680 :40' 1 
29,099 .07 

.20 

a 
944 06 

9 793 :30 : 
.20 

8 
986 .66 

9 :921 .27 

.21 
17 

: 
484.70 

20 725.48 

.22 
19,107.74 
22,476.44 

.24 
10 353.88 
11:905.40 

.23 
10,213 .19 
11,711 .46 

.23 
10 109 .08 
11:480 .89 

48"28904 SAP AG NPV 16APRO3 23APRO3 
400.000 90 .225700 0.00 

NIG4 0.920217 98 .048286 0.00 

17APRO3 24APRO3 
300.000 88 .757400 0.00 

NIG4 0.916884 96 .803303 0.00 

23APRO3 25APRO3 
100.000 89 .262100 0.00 

NIG4 0.913284 97 .737506 0.00 

24APRO3 2BAPRO3 
100.000 89.687200 0.00 

NIG4 0.905797 99.014680 0.00 

27KAY03 29NAY03 
200.000 87.249000 0.00 

NIG4 0.843633 103.420563 0 .00 

30MAY03 03JUN03 
200.000 95.348000 0 .00 

NIG4 0.850123 112.157888 0 .00 

28JUL03 30JUL03 
100.000 103.332100 0 .00 

NIG4 0.869679 118.816368 0 .00 

29JUL03 31JUL03 
100.000 101.928000 0.00 

NIG4 0.872068 116.880794 0.00 

06AUG03 08AUG03 
100.000 100.889000 0.00 

NIG4 0.880514 114.579666 0.00 

'~,TATll7qTPVrT 

MIHC ANNUAL NO NAME ON RECORD PAGE : 148 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COHN PER SNARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 



.. .. . .. c ncuwn rAbt : IDU 
COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

ASSET TOTALS - 
1,700 .000 0.00 312.19 0.00 156 406 .0 

0.00 350.15 0.00 175 :421.1 

NPY(REGD) 09APR03 IIAPRO3 
71 .354000 0.00 
76 .520020 0.00 

DEUTSCHE BAW- AG LOU EUR/DE4 .1! 
14 27 0.00 7 149.6, 
15 :30 0.00 7:667 .3 : 

STATE STREET, 

5294129DO KUEN04EMER RUCKVERS AG 
100.000 

NIG4 0.932488 

552902900 DAIMLERCHRYSLER AG ORD NPV(REGD) 30JUL03 01AUG03 DEUTSCHE BANK AG LOW EUR/DE4 .07 
2 300 .000 31 .478600 0.00 144 .80 0.00 72 545 .59 

NIFA 0.679740 35 .781708 0.00 164 .59 0.00 82:462 .52 

572797900 SIEMENS AG NPV (REGD) NPV (REGD) 06MAR03 11MAR03 CREDIT AGRICOLE INDO EUR/DE4 .08 
200.000 36.571900 0.00 14 .63 0.00 7 329 .01 

NIG4 0.909298 40.219928 0.00 16.09 0.00 8:060.07 

07KAR03 12MAR03 CREDIT AGRICOLE INDO EUR/DE4 .08 
100.000 35.961100 0 00 7 19 0 00 3 603 30 

NIG4 0.907894 39.609360 0:00 7 :92 0:00 3:968 :86 

11JUM03 MUNS3 CREDIT SUISSE FIRST EUR/DE4 .13 
200.000 42.820000 0 0 21 .41 0.00 585.41 

NIG8 0.849943 50.379849 0:00 25.19 0.00 18:101 .16 

STATE STREET, 

I 

510518905 CELESIO AG 
3 500 000 

NIGI ' 0.853862 
523148906 ALLIANZ AG 

200 .000 
NIG4 0.925669 

200.000 
NIG4 0 .916884 

200.000 
NIG4 0 .911743 

100.000 
NIG4 0.905797 

500.000 
NIG4 0.905879 

- ASSET TOTALS - 
1,200.000 

NPV 18JUN03 20JUN03 
35.677800 0.00 
41.784035 0.00 

NPV(REGD)(VINKUL 15APRO3 23APRO3 
56.508300 0.00 
61.045903 0.00 

17APR03 24APRO3 
58.453000 0 00 
63.751794 0:00 

22APRO3 28APRO3 
57.211100 0.00 
62.749152 0.00 

24APRO3 29APRO3 
57 .630000 0 00 
63.623527 0 :00 

25APRO3 29APRO3 
54.337000 0 00 
59.982625 0 :00 

0 .00 
0.00 

CREDIT SUISSE FIRST EUR/DE4 .11 
312.19 0.00 125,184.41 
365.61 0.00 146,609.7 : 

1 PARIBAS EUR/DE4 .1; 
22.60 0.00 11 324.21 
24.42 0.00 12 :233 .61 

M M WARIURG EoUR/DE4 I: 
23 00 11 713.91 
25:58 0*00 22:775.81 

3 N N WARBURG EUR/DE4 X. 
22.88 0.00 11 465.11 
25.09 0 .00 12:574.9: 

H N WARBURG EUR/DE4 .11, 
11 .53 0 .00 5 774.5: 
12 .73 0 .00 6:375.01 

MAINFIRST BANK BE EUR/DE4 .1: 
54.34 0 .00 27 222.84 
59 .99 0 .00 30:051.31 

134.73 0.00 67 500.7 : 
147e72 0.00 74:010.7, 

MINC ANNUAL NO NAME ON RECORD PAGE : 151 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

529412900 MUENCHEMER RUCKVERS AG NPV(REGD) 11APR03 15APRO3 DEUTSCHE BANK AG LON EUR/DE4 .15 
100 .000 71 .986000 0.00 14 .40 0.00 7 213.00 

NIG4 0.930016 77 .402969 0.00 15 .48 0.00 7:755 .78 
14APRO3 16APRO3 DEUTSCHE BANK AG LON EUR/DE4 .16 

300.000 73 .117000 0 00 43 7 0.00 21,978 .97 
NIG4 0.928247 78 .768905 0:00 47116 0.00 23,677 .93 

25APRO3 29APRO3 MAINFIRST BANK BE EUR/DE4 .19 
100 .000 80 .176000 0.00 16 .04 0.00 33.64 

NIG4 I 0.905879 88 .506302 0.00 17 .71 0.00 ' :0868 .34 
21KAY03 23MAY03 MAINFIRST BANK BE EUR/DE4 .19 

100.000 80.673000 0.00 16.13 0.00 083 43 
0.854117 94.451931 0.00 18.89 0.00 1 : NIG4 9 "4 :08 

ASSET TOTALS - 
700 .000 0.00 204 .71 0.00 52 458 .71 

0.00 114 .64 0.00 57:433 .44 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 152 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

LEHMAN BROTHERS INTE EUR/DE4 .11 
68.41 0.00 34,275.73 
78.99 0.00 39,574.75 

LEHMAN BROTHERS INTE EUR/DE4 .08 
78.74 0.00 52,573.82 
92.02 0.00 61,437 .75 

LEHMAN BROTHERS INTE EUR/DE4 .08 
28.26 0.00 19 871 .34 
33.03 0.00 22 :054.92 

LEHMAN BROTHERS INTE EUR/DE4 .08 
6.93 0.00 4 623.95 
8.11 0.00 5:413.72 

NAINFIRST BANK DE EUR/DE4 .11 
29.28 0.00 14 671 .08 
34.38 0.00 17 :228.98 

N N MARBURG EUR/DE4 .11 
19.32 0.00 9 678.70 
22.69 0.00 11 :366.18 

DEUTSCHE BANK AG LON EUR/OE4 .12 
52.51 0.00 26 309.41 
61 .67 0.00 30:897.76 

STATE STREET 

ORD NPV (REGD) 16MAY03 20KAY03 
48 .867600 0.00 
56.422519 0.00 

29NAY03 21MAY03 
47 .722800 0.00 
55 .768851 0.00 

20NAY03 22NAY03 
47 .107700 0.00 
55 .054742 0.00 

21KAY03 23KAY03 
46 .170200 0.00 
54 .056060 0.00 

28KAY03 30KAY03 
48 .806000 0.00 
57 .315319 0.00 

28KAY03 02JUN03 
48 .296900 0.00 
56 .717457 0.00 

02JUM03 04JUM03 
52 .513800 0.00 
61 .672180 0.00 

1 100.000 
Nlu 0 .855725 

400.000 
NIG4 0.855652 

100.000 
NIG4 0.854117 

300.000 
NIG4 0 .851535 

200.000 
NIG4 0.851535 

500.000 
NIG4 0.851499 

MINC ANNUAL NO NAME ON RECORD PAGE : 153 
USO - COMPOSITE - ASOF : 31ALJG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

300.000 
NIG4 0 .863558 

- ASSET TOTALS - 
7,000.000 637.69 0.00 368 020.39 

744 .20 0.00 429 :800 .39 
0.00 
0.00 

702196908 DEUTS04E BOERSE AG NPV 11JUM03 13JUM03 MORGAN STANLEY CO IN EUR/DE4 .13 
400.000 ".450000 0.00 44.45 0.00 17 24 45 

NIGB 0.849943 52 .297625 0.00 52.30 0.00 20 :9171 :35 

710106907 PORSCHE AG NON YTG PRF NPV 21MAR03 25MAR03 MORGAN STANLEY CO IN EUR/DE4 .85 
200.000 320.726900 0.00 160 .36 0.00 64 305.74 

MIG8 0.948902 337 .997919 0.00 169 . 00 0.00 67 :768 .58 

99PEBP909 SUB ALLIANZ ALLIANZ AG RTS EXP 29APRO3 15APRO3 15APRO3 RIGHTS ISSU&:~, :,, EUR/DE4 
1 800.000 0.000000 0.00 0 00 0.00 0.00 

NIa 0.925669 0.000000 0 .00 0: 00 ",AT-V CTlDlF:lF79r' 

572797900 SIEMENS AG NPV (REGD) 
7 600 000 

NIGi 0 .899240 

- ASSET TOTALS 
8,100.000 

575035902 DEUTSCHE BANK AG 
700.000 

NIG4 0 .866101 

NPV (REGD) 19AUG03 22AUG03 
54.954000 0.00 
61.111605 0.00 

0.00 
0.00 

DEUTSCHE MORGAN GREM EUR/OE4 .15 
1 044.13 0 .00 418 694 53 
1 :161 .12 0 .00 465 :609 :33 

1 0 7 .36 0 .00 438 212 25 
1 :210.32 0 .00 487 :739 :42 

GERMANY 

575035902 DEUTSCHE BANK AG 
200.000 

NIG4 0.854482 

200.000 
NIG4 0.852607 

2 100.000 
NIFA 0.849943 

200.000 
NIG4 0.869679 

700.000 
NIG4 0.869376 

EURO CURRENCY 

ORD MPY (REGD) 03JUN03 05JUM03 
52.590800 0.00 
61.546996 0.00 

09JUM03 IIJUM03 
53.542900 

0 
00 

62.872781 0:00 

11JUM03 16JUN03 
56 .282300 0.00 
66 .218911 0.00 

24JUN03 26JUM03 
55 .168700 0.00 
63 .435704 0.00 

30JUM03 02JUL03 
56 .700000 0 00 
65 .219192 0:00 

01JUL03 03JUL03 
55 .062700 0 00 
63 .762596 0:00 

(CONTINUED) 

DEUTSCHE BARK AG LON EUR/DE4 .12 
21.04 0.00 10,539.20 
24.62 0.00 12,334.02 

14ERRILL LYNCH INTERN EUR/DE4 .13 
21 42 0 10,730.00 
25:15 0:00,0 12,599.71 

3 DEUTSCHE BANK AG LON EUR/DE4 .10 
177.29 0.00 118,370.12 
208.59 0.00 139,268.30 

CREDIT AGRICOLE INDO EUR/DE4 .13 
22.07 0.00 11 055.81 
25.38 0.00 12:712.52 

MERRILL LYNCH INTERN EUR/DE4 .13 
79 3 0.00 39 769.38 

: 8 0.00 45 744.74 91 31 

CREDIT AGRICOLE INDO EUR/DE4 .13 
33.04 0.00 16 551.85 
38.26 0.00 19:167.04 



ASOF : 31AUGO 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE 14ET COS' 

EQUITY 

SPAIN EURO CURRENCY 

"9553903 TELEFONICA MOVILES EURO.5 19KAR03 24MAR03 MORGAN STANLEY CO IN EUR/ES3 0: 
700.000 6 .006100 0 .00 10.51 0.00 4 214.71 

NIG6 0.944242 6 .360763 0 .00 11.13 0.00 4:463.6~ 

20MAR03 25MAR03 MORGAN STANLEY EUR/ES3 0: 
208 .000 6 .000000 0.00 3.12 0.00 1 251.1 : 

NIG6 0.942063 6.369001 0.00 3.31 0.00 1 :328.04 

24KAR03 27MAR03 MORGAN STANLEY CO IN EUR/ES3 0: 
1 529 000 5.978400 0 22 0 00 9 163.8: 

Niat * 0 .939364 6.364306 0: 0,00 241121 0 :00 9 :755.3! 

MORGAN STANLEY CO IN EUR/ES3 0: 
10.43 0.00 4 185.7; 
11 .23 0.00 4:467.4: 

MORGAN STANLEY CO IN EUR/ES3 0: 
26 .41 0 .00 10 592.24 
28 .79 0 .00 11 :547 .1: 

MORGAN STANLEY CO IN EUR/ES3 .01, 
9 .61 0.00 3 855.61 

11 .05 0 .00 4:433.61 

1 MORGAN STANLEY CO IN EUR/ES3 0: 
28 .14 0 .00 11 2 4.3! 
32 .52 0 .00 13 :0841 .81 

MORGAN STANLEY CO IN EUR/ES4 0: 
24

. 
70 0 00 9 907 1! 

28 .41 0:00 12 :395:74 

ACF INTERNATIONAL EUR/ES3 .01 
44 .15 0 .00 17 772.9: 
50.77 0 .00 20:437 .01 

FATE STREET, 

25MAR03 28MAR03 
700 .000 5.964700 0.00 

NIG6 0 .936944 6.366122 0.00 

31KAR03 03APRO3 
1 773.000 5.959294 0.00 

wig 0 .917305 6.496524 0.00 

09MAY03 14MAY03 
600.000 6.410100 0.00 

WIG6 0 .969641 7 .370973 0.00 

12MAY03 16MAY03 
1 700.000 6.621300 0.00 

Nia 0.865239 7.652568 0.00 

13MAY03 19MAY03 
1 500.000 6 .588300 0 00 

Nia 0.869376 7 .578194 0:00 

14MAY03 
2 676.000 6 .625100 0.00 

Niu 0.869641 7 .618201 0.00 

566935904 REPSOL YPF SA) EURVREGD) 14MAR03 20MAR03 KLEINHORT BENSON SEC EUR/ES3 .03 
800.000 12 .726000 0.00 20 .36 0.00 10 201 .16 

NIG4 0.932401 13 .648634 0 .00 21.84 0.00 10 :940 .74 
14MAR03 20MAR03 CREDIT AGRICOLE IMDO EUR/ES3 .03 

1 100 .000 12 .702600 0 .00 27.94 0.00 14 000 .80 
Nia 0.932401 13 .623538 0 .00 29.97 0.00 15 :015 .86 

17MAR03 21MAR03 CREDIT AGRICOLE IMDO EUR/ES3 .03 
400 .000 12.745200 0 .00 10.19 0.00 5 108 .27 NIG4 0.942996 13 .515646 0.00 10 .81 0.00 5 :417 .06 

18KAR03 24NAR03 CREDIT.ASRICOLE INDO EUR/ES3 .03 
400 .000 13 .047000 10 4 0.00 5 229 .23 

0 :0,0 11.08 0.00 5 556 .06 NIG4 0.941176 13 .862444 0 

ST ATE STREET, 
UANK:13~ 

I 

HIRC ANNUAL NO NAME ON RECORD PAGE : 155 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

SPAIN EURO CURRENCY (CONTINUED) 

69553903 TELEFONICA MOVILES EURO .5 14MAY03 CANCEL ACF INTERNATIONAL EUR/ES3 .02 
-2 676 000 6 .625100 0.00 -44 .15 0.00 -17,772 .92 

NIGI 0.869641 7 .619201 0 .00 -50.77 0.00 -20,437 .08 

14KAY03 20MAY03 ACF INTERNATIONAL EUR/ES4 .02 
2 676 000 6 .625100 0 .00 44.15 0.00 17 772 .92 

NIGI 0.869641 7 .618201 0 .00 50.77 0.00 20 :437 .08 

15MAY03 20HAY03 ACF INTERNATIONAL EUR/ES4 .02 
1 227 000 6.704700 0 00 20 49 0 00 247 16 

Niel 0.872905 7.680905 0 :00 23:47 0:00 9, :447 :95 

16KAY03 21KAY03 ACF INTERNATIONAL EUR/ES4 .02 
1 100.000 6 .722700 0 .00 18.48 0.00 7 413 .45 

NIU 0.866101 7 .762028 0 .00 22.34 0.00 8 :559 .57 

- ASSET TOTALS - 
13,713 .000 0 .00 218.89 0.00 17 :lll :315 

0 .00 2".24 0.00 98 7 4 



573252905 TELEFONICA SA EUR 1 07KAR03 12KAR03 LEHMAN BROTHERS INTE EUR/ES3 .02 
600 .000 8.362800 0.00 10.04 0 .00 5 027 .72 

MIG4 0.907894 9.211207 0.00 11.06 0 .00 5 :537.78 

STATE STREET, 

WIHC ANNUAL NO NAME ON RECORD PAGE : 157 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

SPAIN EURO CURRENCY (CONTINUED) 

573252905 TELEFONICA SA EUR I IOKAR03 13NAR03 LEHMAN BROTHERS INTE EUR/ES3 .02 
600.000 8.196900 0.00 9.84 0.00 4 927.98 

NIG4 0.903996 9.067407 0.00 10.89 0.00 5 :451.33 

12MAR03 17MAR03 
300.000 7.890800 0.00 

MIG4 0.907235 8.697636 0.00 

10APR03 15APR03 
800.000 9 .599100 0.00 

NIG4 0.925583 10 .370869 0.00 

14APRO3 22APRO3 
500.000 9 .572100 0.00 

NIG4 0.928247 10 .312018 0.00 

25APRO3 05KAY03 
500.000 9 .870100 0.00 

NIG4 0.905879 10.895605 0.00 

02MAY03 07MAY03 
500.000 9 .732500 0.00 

NIG4 0.892777 10.901379 0 .00 

06MAY03 06KAY03 
840.000 0.000000 0 .00 

WIGS 0.880631 0.000000 0 .00 

06KAY03 06KAY03 
447.000 0.000000 0.00 

NIG4 0.880631 0.000000 0.00 

06KAY03 
840.000 0.000000 0.00 

NIGB 0.880631 0.000000 0.00 

LEHKAN .;gOTHERS INTE EUR/ES3 .02 
4 0.00 2 371.97 
5.21 0.00 2 :614.50 

DEUTSCHE BANK AG LON EUR/ES3 .02 
15.36 0.00 7 694.64 
16.59 0.00 8 :313.29 

DEUTSCHE BANK AG LON EUR/ES3 .02 
9.57 0 .00 4 795.62 
10.31 0 .00 5 :166.32 

DEUTSCHE BANK AG LON EUR/ES3 .02 
9.87 0 .00 4 944.92 
10.90 0.00 5 :458.70 

DEUTSCHE BANK AG LON EUIR/ES3 .02 
9.73 0.00 4 75.98 
10.90 0.00 5:8461.59 

RIGHTS ISSUE (NON CA EUR/ES4 
0.00 0.00 0.00 
0.00 0.00 0.00 

MEN TO ORD NON CASH EUR/ES3 
0.00 0.00 0.00 
0.00 0.00 0 .00 

MEN TO ORD NON CASH EUR/ES3 
0 
. 
00 0.00 0.00 

0.00 0.00 0.00 

CTATV !;:TlPlr-.lrT 

NIHC ANNUAL NO NAME ON RECORD PAGE : 156 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

SPAIN EURO CURRENCY (CONTINUED) 

566935904 REPSOL YPF SA) EURI(REGD) 27NAR03 01APR03 CREDIT AGRICOLE INDO EUR/ES3 .03 
3 400 000 13.549000 0.00 92.13 0.00 158 .73 

NIGt 0.933925 14.507589 0.00 98.65 0.00 49:424.45 

28KAR03 02APRO3 CREDIT AGRICOLE INDO EUR/ES3 .03 
700.000 13.595300 0.00 19.03 0.00 9 535.74 

WIG4 0.929109 14.632622 0.00 20.48 0.00 10:263.32 

31NAR03 03APRO3 CREDIT AGRICOLE INDO EUR/ES3 .03 
2 200.000 13.216400 0.00 58.15 0.00 29,134.23 

NIU 0.917305 14.407858 0.00 63.39 0.00 31,760.68 

OIAPRO3 04APRO3 CREDIT AGRICOLE INDO EUlR/ES3 .03 
1 700.000 13.308800 0.00 45.24 0.00 22 670.20 

NIat 0.917011 14.513239 0.00 49.33 0.00 24:721 .84 

03APRO3 OBAPRO3 CREDIT AGRICOLE INDO EUR/ES3 .03 
1 200 000 13.590100 0 00 32.61 0.00 16 340.73 

NIG4 0.931359 14.591688 0:00 35.01 0.00 17:545.04 

OBAPRO3 11APR03 CREDIT AGRICOLE INDO EUR/ES3 .03 
1 000.000 13.985400 0.00 27.97 0.00 14 013.37 

Nlu 0.935848 14.944093 0.00 29.89 0.00 14:973.98 

09APRO3 14APR03 CREDIT AGRICOLE INDO EUR/ES3 .03 
100.000 13.869000 0.00 2.77 0.00 1 389 .67 

NIG4 0.93248B 14.873114 0.00 2.97 0.00 1:490.28 

ASSET TOTALS - 
13,000.000 0.00 346.82 0.00 173,782 .13 

0.00 373.42 0.00 187plO9 .31 



nw nm- wn n-nu rAuc ; 120 
COMPOSITE - ASOF : 31AUG0 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKH PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COS' FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

SPAIN EURO CURRENCY (CONTINUED) 

MEN TO ORD NON CASH EUR/ES3 
0 .00 0.00 0.01 
0 .00 0.00 0.01 

DEUTSCHE BANK AG LON EUR/ES3 .01 
9 50 0 00 4 757 .8( 

10:88 0 :00 5 :450 .3( 

MERRILL LYNCH INTERN EUR/ES4 .01 
75.89 0 .00 38pOl9 .41 
87.27 0 .00 43,718 .6( 

a LEHMAN BROTHERS INTE EUR/ES4 .04 
18.58 0.00 9 310.51 
21.90 0.00 10:974.8! 

LEHMAN BROTHERS INTE EUR/ES4 OA 
31 .12 0.00 is 593.6( 
36.89 0.00 18:483.81 

MORGAN STANLEY CO IN EUR/ES4 .0, 
87 .75 0.00 35 187.7! 

102 .69 0.00 41:180.23 

CREDIT SUISSE FIRST EUR/ES4 .01 
24 .90 5.98 9 990.8f 
29 .30 7 .04 11 :754.74 

BANCO SANTANDER CENT EUR/ES4 W 
67.56 0.00 33,848 .2f 
79.49 0.00 39,824.11 

BANCO SANTANDER CENT EUR/ES4 .02 
67.56 0 .00 33,848 .26 
79.49 0.00 39,824.15 

STATE STREET, 

573252905 TELEFONICA SA EUR I 06MAY03 CANCEL 
-840 .000 0.000000 0.00 

NIG8 0.880631 0.000000 0.00 

OBNAY03 13MAY03 
500.000 9 .496600 0 00 

NIG4 0 .872943 10.878832 0 :00 

14MAY03 20MAY03 
4 000 000 9.485900 0 .00 

0.869641 10.907834 0.00 

23MAY03 05JUN03 
1 000 000 9.292000 0.00 

0.848356 10.952949 0.00 

27NAY03 30MAY03 
1 700 000 9.154400 0.00 

0.843633 10.852164 0.00 

03JUN03 06JUN03 
3 600 000 9 .750000 0.00 

NI6l 0.854482 11 .410422 0.00 

11JUN03 16JUN03 
1 000 000 9 .960000 0.00 

Wall 0 .849943 11 .718433 0.00 

11JUM03 16JUM03 
3 400.000 9.935500 0 .00 

NIFA 0.849943 11.689607 0 .00 

11JUM03 
3 400 000 9.935500 0.00 

NIG4 * 0.849943 11.689607 0.00 

SPAIN EURO CURRENCY (CONTINUED) 

573252905 TELEFONICA SA EUR I 11JUN03 CANCEL BANCO SANTANDER CENT EUR/ES4 .02 
-3 

400 000 9.935500 0.00 -67.56 0 .00 -33,848 .26 NIFA 0.849943 11.689607 0.00 -79.49 0 .00 -39,824.15 
12JUN03 BANCO SANTANDER CENT EUR/ES4 .02 1 400 000 10.147400 0.00 29.41 0.00 14 234.77 NI94 0.849762 11.941461 0.00 33.43 0.00 16:751.48 

12JUN03 CANCEL BANCO SANTANDER CENT EUR/ES4 .02 -1,400.000 10.147400 0.00 -28.41 0.00 -14 234.77 NIG4 0.849762 11.941461 0.00 -33.43 0.00 -16:751.48 
12JUN03 17JUN03 BANCO SANTANDER CENT EUR/ES4 .02 1,400.000 10.147400 0.00 28 .41 0.00 14 234.77 

NIG4 0.849762 11.941461 0.00 33.43 0.00 16:751.48 
13JUM03 BANCO SANTANDER CENT EUR/ES4 .02 

1 700 000 10.132600 0.00 34.45 0.00 17 259.87 NIFA 0.845273 11 .987370 0.00 40.76 0.00 20:419.28 

13JUN03 CANCEL BANCO SANTANDER CENT EUR/ES4 .02 
A 

700 000 10.132600 0 00 -34.45 0.00 -17,259.87 
NIGt 0.845273 11 .987370 0:00 -40.76 0.00 -20,419.28 

13JUN03 18JUN03 BANCO SANTANDER CENT EUR/ES4 .02 
1 700 000 10.132600 0 00 34.45 0.00 17 259.87 NIG4 0.845273 11.987370 0:00 40.76 0.00 20:419.28 

16JUN03 BANCO SANTANDER CENT EUR/ES4 .02 600.000 10.020000 0.00 12 .02 0.00 6 024.02 NIG4 0.844274 11.868185 0.00 14 .24 0.00 7 :135.15 
16JUN03 CANCEL BANCO SANTANDER CENT EUR/ES4 .02 -600.000 10.020000 0 00 -22.02 0.00 -6 024.02 

NIG4 0.844274 11.868185 0:00 -24.24 0.00 -7 :135.15 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 159 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STIL DT FAIL DAYS BROKER NAME STL CUR/LOC CONM PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

I 



NIMC ANNUAL NO NAME ON RECORD PAGE : 160 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

SPAIN EURO CURRENCY (CONTINUED) 

573252905 TELEFOMICA SA EUR I 16JUM03 19JUN03 
600.000 10.020000 0.00 

NIG4 0.844274 11 .868185 0.00 

23JUN03 27JUN03 
500.000 10.211900 0.00 

NIG4 0 .865876 11 .793721 0.00 

24JUM03 27JUNO3 
1 000 000 10 . 1"300 0.00 

NIG4 0.869679 11 .666718 0.00 

25JUM03 30JUN03 
400.000 10 . 150000 0.00 

NIG4 0.862627 11 .766383 0.00 

- ASSET TOTALS - 
25,887 .000 0.00 

0.00 

578813909 AKADEUS GLOBAL TRAVEL SER A EURO.Ol IIAPRO3 16APRO3 
27 000.000 4.525800 0.00 
Nia 0.930016 4.866368 0.00 

11JUM03 16JUM03 
1 400.000 5.340000 0.00 

Nia 0.849943 6.282774 0.00 

12JUN03 17JUN03 
20 000.000 5.632900 0.00 

NIFA 0.849762 6.628797 0.00 

- ASSET TOTALS - 
48,400.000 0.00 

0.00 

MORGAN STANLEY CO IN EUR/ES3 
305.49 0.00 
328.48 0.00 

MORGAN STANLEY CO IN EUR/ES4 
18.69 0.00 
21.99 0.00 

CREDIT SUISSE FIRST EUR/ES4 
281.64 67.60 
331.43 79.55 

243,004.02 
273,525.21 

605.82 67.60 
681.90 79.55 

STI E STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : ifil 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CREDIT LYONNAIS SEC EUR/FRI, .06 
868 .06 0.00 348,091 .10 
943.80 0.00 378,461 .91 

EXANE S.A . EUR/FRI .13 
23.67 0.00 11,857 .93 
25.76 0.00 12p9O6.76 

EXAME S.A . EUR/FRI, .13 
34.66 0.00 17,360 .32 
38 .01 0.00 19,039 .07 

EXANE S.A . EUR/FRI. .13 
11 .38 0.00 5 700.53 
12.52 0.00 6:269.15 

EXANE S.A . EUR/FRI .12 
22.54 0.00 11 291.46 
24.83 0.00 12:436.98 

JULIUS BAER FRANCE EUR/FRI .13 
12 00 0 00 6 012.00 
12:88 0:00 6:455.08 

CREDIT SUISSE FIRST EUR/FRI .14 
25 96 0 00 13 003 94 
28:05 0:00 14 :049:" 

(~-I-A'rlC AZ-ry)rrT 

400212908 BOUYGUES EURI 22AUG03 27AUG03 
14 600 000 23 .782400 0 .00 

NIGi * 0.919752 25 .857405 0 .00 

405780909 LOREAL EURO .2 04NAR03 07KAR03 
200 .000 59 .171300 0.00 

NIG4 0.918738 64 .404977 0.00 

OSMR03 10MAR03 
300 .000 57 .752200 0.00 

NIG4 0.911826 63 .336865 0.00 

06MAR03 IIKAR03 
100 .000 56 .891500 0.00 

NIG4 0.909298 62 .566397 0.00 

07KAR03 12MAR03 
200.000 56 .34"00 0.00 

NIG4 0.907894 62 .060769 0.00 

03APRO3 OSAPRO3 
100.000 60.000000 0 00 

NIG4 0.931359 64.421990 0:00 

10APRO3 15APR03 
200.000 64.889900 0 00 

NIG4 0.925583 70.107057 0:00 

SANTANDER CENTRAL HI EUR/ES4 
12 .02 0.00 
14.24 0.00 

ABN AHRO EQUITIES (U EUR/ES4 
10.21 0.00 
11 .79 0.00 

ABN ANRO EQUITIES (U EUR/ES4 
20.29 0.00 
23.33 0.00 

ABN ANRO EQUITIES (U EUR/ES4 
8.12 0.00 
9.41 0.00 

497.94 5.98 
577.24 7 .04 

.02 
6 024.02 
7 :135.15 

.02 
5 116.16 
5:908.65 

.02 
10 166.59 
11:690.05 

.02 
4 068.12 
4:715.97 

238 216 .72 
276 :010.83 

.01 
122 502.09 
131 :720.41 

.02 
7 494.69 
8:817.87 

.02 
113,007.24 
132,986.93 

SPAIN EURO CURRENCY 

99PBQZ907 TELEFONICA BNS RTS EXPDT 25 11MAR03 IIKAR03 
59 927.000 0 00000 0 .00 

NIG9 0.906824 0 : 0000000 0 .00 

FRANCE 

(CONTINUED) 

BONUS RIGHTS ISSUE N EUR/ES3 
0.00 0.00 0.00 
0.00 0.00 0.00 



517617908 FRANCE TELECOM EUR4 08APR03 IIAPRO3 JULIUS BAER FRANCE EUR/FRl .05 
500.000 21.248000 0.00 21.25 0.00 10 645.25 

NIG4 0.935848 22.704542 0.00 22.71 0.00 11 :374.98 

28MAY03 28MAY03 NEN TO ORD NON CASH EUR/FRl 
7 300 000 19.000000 0 00 0 00 0 00 138 700 00 

NIG4 0.927885 20.476668 0:00 0:00 0:00 149 :479:68 

STATE STREET 

nu nAmc un ncuwnu rAut : 1bd 
Gig' 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

.,SSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
,:.HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

QUITY 

FRANCE EURO CURRENCY (CONTINUED) 

405780909 LOREAL EURO.2 11APR03 16APR03 CREDIT SUISSE FIRST EUR/FRl .14 
100 .000 64 339800 0.00 12 .87 0 .00 6 446.85 

NIG4 0.930016 69:181390 0.00 13 .84 0 .00 6:931.98 

11JUN03 16JUM03 MORGAN STANLEY CO IN EUR/FRl .18 
100.000 62 .850000 0.00 15.71 0 .00 6 300.71 NIG8 0.849943 73.946135 0.00 18.48 0.00 7:413.10 

ASSET TOTALS -- 
1,300.000 0.00 158.79 0.00 77 973.74 

0.00 174.37 0.00 as:501 .58 

450270004 LAFARGE EUR4(BR) 02JUL03 RIGHTS SUBSCRIBED EUR/FRI 
1 011 .000 41.000000 0.00 0.00 0.00 41,451 .01 NI69 0.867717 47.250428 0.00 0.00 0.00 47,770 .11 

02JUL03 CANCEL RIGHTS SUBSCRIBED EUR/FRI 
-1 Oil 000 41.000000 0 00 0 00 0 00 -41,451.04 

0 .867717 47.250428 0 :00 0:00 0:00 -47,770.11 

02JUL03 15JUL03 RIGHTS SUBSCRIBED EUR/FRl 
1 008 .000 41 .000000 0 .00 0.00 0 .00 41,328.04 

N199 0.867717 47 .250428 0.00 0 .00 0 .00 47,628.4: 
- ASSET TOTALS - 

1,008 .000 0.00 0 .00 0 .00 4lt328.04 
0.00 0 .00 0 .00 47,628.41 

473681906 AVENTIS SA EUR3.82 ISMAR03 21KAR03 CREDIT SUISSE FIRST EUR/FRl .12 
6 600 000 43 .905400 0.00 724.44 0.00 290,500.08 NIGI 0.941176 46 .649511 0.00 769.72 0.00 308,656.49 

511-ATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 163 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

473681906 AVENTIS SA EUR3.82 25JUN03 30JUN03 Cl NORDIC SECURITIES EUR/FRI .14 
2 300 000 49 .947400 0.00 287.20 0 .00 115,166.22 

NIGI 0.862627 57 .901503 0.00 332.94 0 .00 133,506.39 
26JUN03 OIJUL03 CAI CHEUVREUX LONDON EUR/FRI .14 

200.000 48 .000000 0 00 24 00 9 624 00 
NIG6 0.874929 54.861594 0:00 27:43 00 :0,0 10:999:75 

- ASSET TOTALS - 
9,100.000 0.00 1 035.64 0 .00 415,290.30 

0.00 1:130.09 0 .00 453,162.63 

483410007 SCHNEIDER ELECTRIC EURB 05MAR03 11MAR03 1 GOLDMAN SACHS INTERN EUR/FRl .09 200.000 39 .490800 0.00 15.80 0.00 7 913.96 NIG4 0.911826 43 .309579 0.00 17.33 0.00 8:679.24 

27MAR03 01APR03 CITIGROUP GLOBAL MAR EUR/FRl .09 
200.000 43 .816700 0.00 17.53 0.00 780:17 

NIG4 0.933925 46.916722 0.00 18.77 0.00 9:402 
1 
1 

- ASSET TOTALS - 
400.000 0.00 33.33 0.00 16 694.83 

0.00 36.10 0.00 18 :081.35 



598893907 THOMSON SA EUR3.75 21KAR03 26KAR03 J P MORGAN SECURITIE EUR/FRI. .03 
9 000 000 11.914200 0.00 268.06 0.00 107,495.86 

NIG6 0.948902 12.555775 0.00 282.49 0.00 113,284.47 
715377909 EURONEXT EURI. 03JUN03 06JUM03 SG SECURITIES- -A04DO EUR/FR1 .06 

14 200.000 21.1"900 0.00 0 64 0.00 301,008.22 
miai 0.854482 24.745869 0.00 78758 :47 #7 6T-.82 

SrMTE 
STr&:L 

t 

NIHC ANNUAL NO NAME ON RECORD PAGE : 165 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

715377909 EURONEXT EURI. 11JUN03 16JUN03 MORGAN STANLEY CO IN EUR/FR1 .06 
300 .000 21.424300 0.00 16 .06 0.00 6 443.35 

NIG8 0.849943 25.206749 0.00 18 .90 0.00 7:580.92 

- ASSET TOTALS - 
14,500 .000 0.00 766 .70 0.00 307,451 .57 

0.00 897 .37 0.00 359,850 .74 

MORGAN STANLEY CO IN EUR/FRI .10 
26 .09 0.00 10 "3 .09 
30 .70 0.00 12 :310.34 

CREDIT AGRICOLE INOO EUR/FRI .07 
26 .63 0.00 13 337 .63 
29 .35 0.00 14 :701 .41 

3 SALOMON SMITH BARNEY EUR/FRI .11 
686 .17 0.00 275 154 .37 
729 .06 0.00 292 :351 .66 

UBS AG EUR/FRI .09 
15 .89 0.00 7 958 .97 
17 .06 0.00 8 :545 .54 

UBS AG EUR/FR1 .09 
39 .39 0.00 19,735 .29 
42 .56 0.00 21,322 .01 

UBS AG EUR/FR1 .08 
15 .80 0.00 7 915 .20 
16.99 0.00 9 :510.82 

KLEINNOIT BENSON SEC EUR/FRI. .09 
40 

. 
0 0.00 20 438 .35 

45 .04 0.00 22 :561 .90 

-r A -ru 'r.7-m r-r, -r 

EURO.35 11JUM03 16JUM03 
34.790000 0.00 

0.849943 40 .932157 0.00 

EUR2 12MAR03 17KAR03 
33.277500 0.00 

0.907235 36.680132 0.00 

18MAR03 24KAR03 
39.778000 0.00 

0.941176 42.2641" 0.00 

03APRO3 08APR03 
39.715400 0.00 

0.931359 42.642418 0.00 

IOAPRO3 15APRO3 
39.391800 0.00 

0.925583 42.558906 0.00 

IIAPRO3 16APR03 
39.497000 0.00 

0.930016 42.469162 0.00 

25APRO3 30APRO3 
40.795100 0.00 

0.905879 45 .033719 0.00 
500-000 

NIG4 

WIHC ANNUAL NO WANE ON RECORD PAGE : 164 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSHS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

- ASSET TOTALS - 
7,800.000 0.00 21.25 0.00 149,345.25 

0.00 22.71 0.00 160,854.66 

596651901 SOC GENERALE EURI.25 IIJUN03 16JUM03 CREDIT SUISSE FIRST EUR/FRI .17 
200 .000 56.650000 0.00 28.32 0 .00 11 358.32 

NIG8 0.849943 66.651528 0.00 33.32 0.00 13:363.63 

12JUN03 17JUM03 DRESON E: KLEINNORT N EUR/FRI .17 
1 100 000 58.035800 0.00 159. 0 0.00 63 998.98 

NIGA 0.849762 68.296535 0.00 187.82 0.00 75:314.01 

- ASSET TOTALS 
1,300 .000 0.00 187.92 0.00 75 357.30 

0.00 221.14 0.00 88:677.64 

598181907 OANCHE EURI 15APRO3 22APRO3 GOLDMAN SACHS INTERN EUR/FRI. .28 
200 .000 127.917100 0.00 51.16 0.00 25 634.58 

HIG4 0.925669 138.188813 0.00 55.27 0.00 27:693.03 

28MAY03 02JUM03 PARISAS EUR/FRI. .27 
100 .000 115.773100 0.00 3.15 0.00 11 600." 

NIG4 0.851535 135.958123 0.00 27.19 0.00 13:623.00 

- ASSET TOTALS - 
300 .000 0.00 74.31 0.00 37,235.04 

0.00 82 . " 0.00 41,316.03 

721247906 ESSILOR INTL 
300 .000 

NIG8 

730969906 BNP PARIBAS 
400 .000 

MIG4 

6 900 000 
NIG9 ' 

200.000 
NIG4 

500 .000 
NIG4 

200 .000 
MIG4 



MV NAML UN HLO-UNU PAU : lbb 6i"D - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

730968906 BNP PARIBAS EUR2 29APRO3 05MAY03 KLEINNORT BENSON SEC EUR/FR1 .09 200.000 41.940800 0.00 16 .78 0 .00 404 94 
NIG4 9 0.908183 46.181001 0.00 18 .48 0 .00 ":254 68 

30APR03 06MAY03 KLEINNORT BENSON SEC EUR/FR1 .09 
200.000 42 .182500 0.00 16 .87 0 .00 453 37 

0.894374 8 451:72 NIG4 47 .164274 0.00 18 .86 0.00 9: 
OSKAY03 13KAY03 KLEI!MORT BENSON SEC EUR/FR1 .10 200.000 41 .679600 0 00 6 7 352 59 NIG4 0.872943 47 .7"073 0 :00 19 :610 00 :0,0 1:568:31 

19KAY03 22MAY03 KLEINNORT BENSON SEC EUR/FRI .10 200.000 41.012000 0.00 16.40 0.00 1:21!:10 
NIG4 0.855725 47.926612 0.00 19.17 0.00 60 49 

21MAY03 26KAY03 UBS AG EUR/FRI .09 
200.000 39.934200 0 00 15 97 0 00 2 

NIG4 0 .854117 ".754953 0:00 18:70 0:00 9,169 :191 
ASSET TOTALS - 

9p700.OO0 0.00 907 .37 0.00 385 972 .32 1 
974.37 0.00 415,242 .23 

ABN AMR0 EQUITIES (U EUR/FR1 
0.00 0 .00 66 500 .00 
0.00 0 .00 71 :8" .61 

GOLDMAN SACHS INTERN EUR/FRI. 
0 00 0 00 72 200 00 
0 :00 0:00 77:633:07 

0.00 0.00 139,700.00 
0.00 0.00 149,479.68 

STATE STREET, 

0.00 

EUR 4 (RFD 01/01 10APR03 15APR03 
19 .000000 0.00 
20.527603 0.00 

11APR03 15APR03 
19 .000000 0 00 
20.429756 0 :00 

0 .00 
0.00 

757379904 FRANCE TELECOM 
3 500.000 NIFA 0.925583 

3 800.000 
Niu 0.930016 

ASSET TOTALS - 
7,300.000 

RIK ANNUAL NO NAME ON RECORD PAGE : 167 USD - COMPOSITE - ASOF : 31ALIG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

99PCZC906 FRANCE TELECOM KTS EXP 04APRO3 25NAR03 25MAR03 WARRANTS ISSUED (NON EUR/FRI 7 700 000 0 .000000 0 .00 0 .00 0 .00 0.00 
Nia , 0.936944 0 .000000 0 .00 0 .00 0.00 0.00 

99PLCH900 LAFARGE RTS EXP 02JUL03 19JUN03 19JUN03 RIGHTS ISSUE (NON CA EUR/FR1 
4 300 000 0 .000000 0 .00 0.00 0.00 0.00 

NiFA 0 .853862 0 .000000 0 .00 0.00 0.00 0.00 

UNITED KINGDOM 

018270009 CRH ORD EURO.32 02JUN03 CUSIP CHANGE EUR/GBB 
24 550 000 16.440092 0.00 0.00 0.00 403,604.28 NIGt 1.116904 14.719336 0.00 0.00 0.00 361,359.72 

02JUN03 CANCEL CUSIP CHANGE EUR/GBB 
-24 550.000 16.440092 0 00 0 00 0 -403 604 28 NIG4 1.116904 14.719336 0:00 0:00 00 : 0*0 -361 :359:72 

02JUN03 02JUN03 CUSIP CHANGE EUR/GBB 24 550 000 16.440092 0 0 00 0 00 403,604.28 
NIG4 1.116904 14.719336 00 :000 0:00 0:00 361,359.72 

04JUM03 CUSIP CHANGE EUR/GBB 
24 550 000 16.440092 0.00 0.00 0.00 403,604.28 NIG4 1.116904 14.719336 0.00 0.00 0.00 361,359.72 

04JUN03 CANCEL CUSIP CHANGE EUR/GBB -24 550-000 16 .440092 0.00 0.00 0.00 -403,604.28 NIG4 1.116904 14.719336 0.00 0.00 0.00 -361,359.72 
ASSET TOTALS - 

24p550.000 0.00 0.00 0.00 403,604.28 
0.00 0.00 0.00 361,359.72 

STATE STREET, 

i 



NIHC ANNUAL NO NAME ON RECORD PAGE : 163 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

LUXEMBOURG EURO CURRENCY 

549343903 SES GLOBAL FDR EACH REP 1 A 27JUN03 02JUL03 CREDIT SUISSE FIRST EURAUR .01 
5 700 000 5 .400000 0.00 61.56 0.00 30,841 .56 

NIG4 0.875235 6 .169772 0.00 70.34 0.00 35t238 .03 

16JUL03 21JUL03 MERRILL LYNCH INTERN EUR/EUR .01 
500.000 5.600000 0.00 5.60 0.00 2 805 60 

NIG4 0.892021 6 .277879 0.00 6.28 0.00 3: 145:22 

- ASSET TOTALS - 
6,200.000 0.00 67.16 0.00 33 647.16 

0.00 76.62 0 .00 38 :383.25 

JULIUS BAER NEDERLAN EUR/NL4 .02 
11 .75 0 .00 5 69 
13 .73 0 .00 6:8888,11 :52 

JULIUS BAER NEDERLAN EUR/NL4 .02 
13 .76 0 .00 6 893 .36 
16 .08 0 .00 8:056 .27 

JULIUS BAER NEDERLAN EUR/NL4 .02 
9 .68 0.00 4 50.08 

11 .33 0.00 5:687B .47 

JULIUS BAER NEDERLAN EUR/NL4 .02 
9 .88 0.00 4 948 .59 

11 .56 0.00 5:790 .58 

JULIUS BAER NEDERLAN EUR/NL4 .02 
9.69 0.00 4 853 .44 

11 .49 0.00 5:753 .02 

STATE STREET 

EURO.06 19MAY03 22MAY03 
9 .794900 0.00 

11 .446317 0.00 

20MAY03 23KAY03 
9 .828000 0.00 

11 .485978 0.00 

21KAY03 26KAY03 
9 .680800 0.00 

11 .334279 0.00 

22MAY03 27MAY03 
9 .877400 0.00 

11 .558044 0.00 

27MAY03 30KAY03 
9 .687500 0.00 

11 .483074 0.00 

500.000 
NIG4 0.854591 

500.000 
NIG4 0.843633 

NIHC ANNUAL NO NAME ON RECORD PAGE : 169 
USO, - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

414881904 REED ELSEVIER NY EURO.06 28KAY03 02JUN03 JULIUS BAER NEDERLAN EUR/NL4 .02 
500.000 9.958900 0.00 9.96 0.00 4 989 .41 

NIG4 0.851535 11.695233 0.00 11.70 0.00 5:859 .31 

STOCK/CASH DIVIDEND EUR/NL4 
0 .00 0.00 957.60 
0 .00 0.00 1,077 .35 

UBS AG EUR/NL4 .07 
11 .97 0.00 7 990.57 
14 .02 0.00 9 :356 .96 

2 UBS AG EURAL4 .07 
29 .63 0.00 19 781.13 
35 .17 0.00 23:481.20 

C-rA-rir C-r-n-r-r-r 

EURO.20 14AUG03 27AUG03 
27 .360000 0.00 
30 .781381 0.00 

EURO.56(BR) 04JUM03 09JUM03 
39 .893000 0.00 
46 .714701 0.00 

05JUN03 12JUN03 
39 .503000 0.00 
".892064 0.00 

500.000 
NIG4 0.842424 

) I 

I I 

NETHERLANDS 

414881904 REED ELSEVIER MY 
600.000 

NIG4 0.855725 

700.000 
NIG4 0.855652 

500.000 
NIG4 0.854117 

500-000 
NIG4 0.850123 

600.000 
NIG4 0.860696 

500.000 
NIG4 0.865876 

500.000 
NIG4 0.869679 

-- ASSET TOTALS - 
5,400 .000 

497095901 VNU NV 
35.000 

MIG4 0.888849 

520270901 ROYAL DUTCH PETROL 
200.000 

NIG4 0.853971 

30KAY03 04JUM03 
10.063000 0.00 
11.837111 0.00 

20JUM03 25JUM03 
10.772500 0 .00 
12.516034 0 .00 

23JUN03 26JUN03 
10.847600 0 
12.527991 0 :0000 

24JUM03 27JUN03 
10.720300 0 .00 
12.326732 0 .00 

0.00 
0.00 

JULIUS BAER ITALIA EUR/NL4 .02 
20.06 0.00 5 041.56 
11.83 0.00 5:930.39 

JULIUS BAER NEDERLAN EUR/NL4 .03 
12.93 0.00 6 476.43 
15.02 0 .00 7 :524 .64 

JULIUS BAER SECURITI EUR/NL4 .03 
10.85 0.00 5 434.65 
12 .53 0 .00 6:276.48 

JULIUS BAER NEDERLAN EUR/NL4 .02 
10 .72 0 .00 5 370.87 
12 .33 0 .00 6:175 .69 

109 .28 0 .00 54 747 .07 
127 .60 0 .00 63:926 .37 



MILrl" 
ANNUAL NU NANt UN KtLUKU PAW: : 110 

USD - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

ASSET TOTALS - 
700.000 0.00 41.60 0.00 27,771.7 

0.00 49.19 0 .00 32,838.1 

525076907 ABN ANRO HLDGS NV EURO.56 03NAY03 28NAY03 
1 376 000 15.075000 0.00 

NIG4 0.887075 16.994053 0.00 

09MAY03 14NAY03 
600.000 14.100000 0 00 

NIG4 0.869641 16 .213587 0 :00 

09NAY03 14NAY03 
500 .000 14.100000 0 00 

NIG4 0.869641 16 .213587 0 :00 

09NAY03 14NAY03 
3 000 000 14 .628000 0 00 

NIU 0 .869641 26 .820734 0:00 

12NAY03 15NAY03 
300.000 14 .786000 0.00 

NIG4 0.865239 17.088920 0.00 

13NAY03 16NAY03 
300.000 24.972000 0 00 

NIG4 0.869376 17.221547 0:00 

14NAY03 19NAY03 
300.000 14.977000 0 00 

NIG4 0.869641 17.222049 0:00 

15KAY03 20MAY03 
300.000 15.477000 0.00 

NIG4 0.872905 17.730452 0.00 

7 STOCK/CASH DIVIDEND EUR/NL4 
0.00 0 .00 20,743 .21 
0.00 0.00 23,383.8; 

ABN ANRO EQUITIES (U EUR/NL4 
0 00 0 00 460 .01 
0 :00 0:00 1 :728 .1! 

JP MORGAN SECURITIES EUR/NL4 
0 00 0 00 7 050 01 
0:00 0:00 8:106:71 

UBS AG EUR/NL4 0: 
65.83 0.00 43,949.& 
75.70 0.00 50,537.91 

UBS AG EUR/NL4 0: 
6.65 0.00 4 442.4! 
7.69 0.00 5:134.31 

UBS AG EUR/NL4 0: 
6 74 0.00 4,498.34 
7:75 0.00 5,174.2 : 

URS AG EUR/NL4 0: 
6 74 0 .00 4 499.84 
7:75 0 .00 5:174.X 

UBS AG EUR/NL4 0: 
6 .96 0 .00 4 650.04 
7 .97 0 .00 5:327.1 : 

!"N 

STATE STREET 
L Y -T 

MINC ANNUAL NO NAME ON RECORD PAGE : 171 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

525076907 ABN AMR0 HLOGS NV EURO.56 16MAY03 21MAY03 UBS AG EUR/NL4 .04 
300.000 15.768000 0.00 9.46 0.00 4 739.86 

NIG4 0.866101 18.205729 0.00 20.92 0 .00 5!472 64 

564089902 UNILEVER NV CVA NLG1 .12 17JUL03 22JUL03 
3 900 000 48 .122700 0.00 

NIG4 0 .895656 53.728999 0 .00 

21JUL03 24JUL03 
2 600 000 49 .05BOW 0 .00 

NIG4 0 .881523 55.651412 0 .00 

22JUL03 25JUL03 
2 500 000 49 .540800 0 .00 

NIG4 0 .882885 56 .112404 0 .00 
- ASSET TOTALS 

9,000.000 0 .00 
0 .00 

JULIUS BAER SECURITI EUR/NL4 .08 
281 .52 0.00 187 960.05 
314.32 0.00 209:857 .41 

KLEINWORT BENSON SEC EUR/NL4 .11 
255 .10 0.00 127,805.90 
289 .39 0.00 144,983.06 

KLEINNORT BENSON SEC EUR/NL4 .11 
247 .70 0.00 124 099.70 
280 .56 0.00 140:561.57 

784 .32 0.00 439,865.65 
884 .27 0.00 495,402 .04 

STATE STREET, 

I 

19KAY03 22NAY03 
400.000 IS.529000 00 

NIG4 O.BS572S 18.14718S 0 0:00 

22NAY03 27KAY03 
200.000 14.988900 0 00 

NIG4 0.854S91 17.539267 0:00 

08AUG03 OPEN 
1 492 000 16.200000 0.00 

NIG4 0.883236 18.341644 0.00 

- ASSET TOTALS 
9,068 .000 0.00 

0.00 

UBS AG EUR/NL4 .03 
9 2 0 00 6 220 92 

10 :8`9 0 :00 7:269:77 

CREDIT SUISSE FIRST EUR/NL4 .04 
6 

. 
00 0 00 3 003 78 

7 
. 
02 0 :00 3:514:B7 

STOWCASH DIVIDEND EUR/NL4 
0.00 0 .00 24 170 40 
0.00 0 .00 27:365:73 

117 .70 0 .00 136 428.68 
135.69 0.00 156:189.73 

i 



MINC ANNUAL NO NAME ON RECORD PAGE : 172 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

592737902 AEGON NY 
3 814.000 

HiFA 0 .913284 
598662906 PHILIPS ELEMON) 

17 400.000 
Hid 0 .869641 

0 .854591 

0 .848356 

0 .848356 

0 .843633 

0.00 
0.00 

EUR2 26JUN03 01JUL03 
31 .095000 0.00 

0 .874929 35.540027 0.00 

26JUM03 OIJgLO3 
31 .037500 .00 

0 .874929 35.474307 0.00 

KLEINNORT BENSON SEC EUR/NL4 .07 
18 .66 0.00 9 347 .16 
21 .33 0.00 10 :683.34 

CITIGROUP GLOBAL WAR EUR/NL4 .05 
32 .59 0.00 21 758 .84 
37 .25 0.00 24:869 .26 

STATE STREET, 

700.000 
HIG4 

NETHERLANDS EURO CURRENCY (CONTINUED) 

710804907 HEINEKEN MY EUR2 27JUN03 02JUL03 ABN ANRO EQUITIES (U EUR/NL4 .07 
200.000 31.335900 0.00 12.53 0 .00 6 279.71 

HIG4 0 .875235 35.802842 0.00 14.32 0 .00 7:174.88 

27JUN03 02JgLO3 CITIGIOUP GLOBAL MAR EUR/NL4 .05 
700.000 31.259500 .00 3 .82 0 .00 21 914.47 

NIG4 0 .875235 35.715551 0.00 37.50 0 .00 25:038.38 

30JUM03 03JgLO3 CITIGROUP GLOBAL MAR EUR/NL4 .05 
600.000 30.969800 00 27:17 0 00 18 609.75 

NIG4 0 .869376 35.623022 0:00 32 06 0:00 2 
1 
:405.87 

01JUL03 04JUL03 CITIGROUP GLOBAL WAR EURAL4 .05 
500.000 30.856100 

0 
23 14 0.00 15 451.19 

NIG4 0 .863558 35.731358 0: ON 26:80 0.00 17:892.48 

02JUL03 07JgL03 CITI2ROUP GLOBAL WAR EUR/NL4 .05 
500.000 30.755500 .00 3 

. 
07 0.00 15 400.82 

HIG4 0.867717 35.444160 0.00 26.59 0.00 17 :748 .67 

03JUL03 OBJgLO3 CITIG;OUP GLOBAL WAR EUR/NL4 .05 
200.000 30.865300 .00 .26 0.00 6 182 .32 

NIG4 0.869338 35.504372 0.00 10.65 0.00 7 :111 .53 

07JUL03 1OJgLO3 CITIGROUP GLOBAL MAR EUR/NL4 .05 
300.000 30.977200 .00 13.94 0.00 9 307 .10 

HIG4 0 .881407 35.145171 0.00 15.82 0.00 10:559 .37 

OSJUL03 11JUL03 CITI210UP GLOBAL WAR EUR/NL4 .05 
500.000 31.527700 0 00 .65 0.00 15 7 7 .50 

NIG4 0.888099 35.500209 0:00 26.63 0.00 17 :716 .73 

09JUL03 14JUL03 CITI210UP GLOBAL MAR EUR/NL4 .07 
400 .000 31.486600 0.00 .19 0.00 12 619.83 

HIG4 0.883900 35.622355 0.00 29.50 0.00 14:277 .44 

) I 

) I 

1 200.000 
Nlu 

400.000 
NIG4 

300.000 
HIG4 

700.000 
NIG4 

- ASSET TOTALS -
20,000.000 

710804907 HEINEKEN MY 
300.000 

NIG4 

EURO .12 23APRO3 13MAY03 
0.000000 0.00 
0.000000 0.00 

EURO .20 09MAY03 15MAY03 
16 .534218 0.00 
19 .012694 0.00 

22MAY03 27MAY03 
14.910000 0.00 
17 .446942 0.00 

23KAY03 28KAY03 
14 .920000 0.00 
17 .586956 0.00 

26MAY03 2914AY03 
14.800000 0.00 
17 .445506 0.00 

27MAY03 30KAY03 
14.557000 0.00 
17 .255133 0.00 

STOCK DIVIDEND WON C EUR/NL4 
0.00 0.00 0.00 
0 .00 0.00 0.00 

I SALOMON SMITH BARNEY EUIR/NL4 .05 
718 .91 0.00 288,414.32 
826 .67 0.00 331,647 .56 

RABO SECURITIES NV EUR/NL4 .03 
35 .78 0.00 17 927.78 
41 .87 0.00 20:978.20 

RABO SECURITIES MY EUR/NL4 .04 
11 .94 0.00 5 979.94 
14 .07 0.00 7 :048.86 

UBS AG EUR/NL4 .03 
8 .88 0.00 4 44 .88 

10 .47 0.00 5:24!.22 

RABO SECURITIES NV EUR/NL4 .03 
20 .38 0.00 10 210.28 
24 .16 0.00 12:102.75 

795 .89 0.00 326 9 1 .20 
917 .24 0.00 377 :011 .49 

NINC ANNUAL NO NAME ON RECORD PAGE : 173 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCIIASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL aJR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



715418901 ING GROEP NY CVA EURO.24 10NAR03 14MAR03 1 FOX PITT KELTON INC EUR/NL4 0: 
17 200 000 9.529000 0 .00 409.75 0.00 164 308.5! 
NId 0.903996 10.540976 0.00 453.27 0.00 181 :758 .01 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 175 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EWTY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

715418901 ING GROEP NY CVA EURO.24 16APRO3 23APRO3 ING BANK N V EUR/NL4 .03 600.000 
0 .920217 

14.623600 0 .00 17.55 0.00 791.71 
NIG4 15.891469 0 .00 19.07 0.00 9 553.95 

17APRO3 24APRO3 ING !ANK N V EUR/NL4 .03 
500.000 13.940000 0 00 3 94 0 00 6 94 

NIG4 0 .916884 15.203668 0:00 15:20 0:00 7!69'1-7':04 
17APRO3 23MAY03 

965 .000 14.210000 
0: 

00 
NIG6 0 .916884 15.498144 0 00 

17APRO3 23NAY03 
2 Oll 000 14.210000 0.00 

NIFA 0.916884 15.498144 0.00 

25APRO3 30APRO3 
600 .000 13.957000 0.00 

NIG4 0.905879 15.407135 0.00 

02NAY03 07NAY03 
400.000 13.980900 0 00 

NIG4 0.892777 15 .660014 0:00 

19MAY03 22NAY03 
1 300 000 13 .757600 0 00 

NIG4 0.855725 16 .077128 0:00 

06JUN03 11JUN03 
500.000 14 .938000 0.00 

NIG4 0.855176 17 ."7749 0.00 

09JUN03 12JUN03 
800.000 14 .908800 0 00 

NIG4 0.851607 17.506667 0:00 

STOCK/CASH DIVIDEND EUR/NL4 
0 00 0 00 13 712 65 
0:00 0:00 14:955:71 

STOCK/CASH DIVIDEND EUR/NL4 
0.00 0.00 28,576.31 
0.00 0.00 31,166.77 

ING BANK N V EUR/NL4 .03 
16 .75 0.00 390.95 

0.00 18 .49 9 262.77 

ING !ANK N V EUR/NL4 .03 
1 

1 
0.00 5 603.54 

12 :582 0.00 6 :276 .53 

ING IANK N V EUR/NL4 .03 
5 77 0.00 17,920.65 

41 :80 0.00 20,942.07 

PARIBAS EUIRAL4 .03 
14 .94 0.00 7 483 94 
17 .47 0.00 8 :751 :34 

GOLDMAN SACHS INTERN EUR/NL4 .03 
23:14 0.00 11 950.88 
27 99 0.00 14:033.33 

STATE STREET 

nW nAnt Un ntWRU rAbt : 114 
USO - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/GRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COS 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

710804907 HEINEKEN MY EUR2 IOJUL03 15JUL03 CITIGROUP GLOBAL MAR EUR/NL4 .0 
200.000 31.577200 0.00 9.47 0 .00 6 324.9 NIG4 0.877848 35.971148 0.00 10.79 0 .00 7:205.0 

14JUL03 17JUL03 CITIGROUP GLOBAL MAR EUR/NL4 .0 300.000 31.952800 0 00 14 3 0 9 600 2 
NIG4 0.8B4995 36.105063 0 :00 16 :258 0:0,00 10:847 :7 

15JUL03 18JUL03 CITIGROUP GLOBAL MAR EUR/NL4 .0 200.000 31.615900 0.00 9.48 0.00 6 332 .61 
NIG4 0.890155 35.517298 0.00 10.65 0.00 7 :114.1 

15JUL03 IBJUL03 CITIGROUP GLOBAL MAR EUR/NL4 0! 
200.000 31 .615900 0 00 19 :4 0 00 6 332 .61 

NIG4 0.890155 35.517298 0:00 0 658 0:00 7 :114 .1 

16JUL03 21JUL03 CITIGROUP GLOBAL MAR EUR/NL4 .0 
200.000 31 .648400 0 00 

9 
.49 0.00 6 339 .1' 

NIG4 0 .892021 35 .479434 0:00 10.64 0.00 7 :206 .5 

17JUL03 22JUL03 CITIGROUP GLOBAL MAR EUR/NL4 .0 
100 .000 31 .440800 0.00 4 .72 0 .00 3 148 .81 

NIG4 0.895656 35 .103656 0.00 5 .27 0 .00 3:515.6, 

17JUL03 22JUL03 CITIG:OUP GLOBAL MAR EUR/NL4 .&. 100.000 31 .440900 0.00 .72 0 .00 3 14B.81 NIG4 0.895656 35.103656 0.00 5.27 0.00 3:515.6, 
ASSET TOTALS - 

6,200.000 0 .00 304." 0.00 193 885.9 : 
0 .00 346.97 0.00 220 : 956.7' 

I ; 



NIMC ANNUAL NO NAME ON RECORD PAGE : 176 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

715418901 ING GROEP NY CVA EURO.24 10JUN03 13JUN03 GOLDMAN SACHS INTERN EUR/NL4 .03 
700.000 14.637800 0.00 20.51 0.00 10 266 .97 

NIG4 0.855725 17.105729 0.00 23.97 0.00 11 :997 .98 

IIJUN03 16JUN03 MORGAN STANLEY CO IN EUR/NL4 .04 
1 300 000 15.080000 0 00 49 01 0.00 19 653 .01 

NIGA 0.849943 17 .742366 0:00 57:66 0.00 23 :122 .74 

24JUN03 27JUN03 CREDIT SUISSE FIRST EUR/NL4 .03 
700.000 14.930600 0.00 20.90 0.00 10 472 .32 

NIG4 0.869679 17 .167944 0.00 24.03 0.00 12:041 .59 

- ASSET TOTALS - 
27,576 .000 0.00 634.14 0.00 314,115 .42 

0.00 711.47 0.00 351,479 .87 

POUND STERLING 

ORD USDO.5 IIJUM03 16JUM03 
3.235000 0.00 
5.395012 0.00 

ORD GBPO.25 IIJUM03 16JUN03 
4.315000 0.00 
7 .196128 0.00 

ISJUN03 23JUN03 
4.571000 0.00 
7 .679513 0.00 

0.00 
0.00 

MORGAN STANLEY CO IN GBP/GBB .01 
15.53 38.82 7 18.35 
25.90 64.74 13:8038.67 

MERRILL LYNCH PIERCE GBP/GBB .01 
11.22 28.05 5 648 .77 
18.71 ".78 9:420 ." 

FOX-PITT KELTON LTD GBP/GBB .02 
228.55 572.38 115 075 .93 
383.9B 961.63 193:333 .44 

239.77 600.43 120,724.70 
402.69 1,008.41 202,753.90 

r STATE)TREET 

005665906 BHP BILLITON PLC 
2 400.000 

Nia 0.599628 

012826004 ANVESCAP 
1 300.000 

H19A 0.599628 

25 000.000 
NIU 0.595220 

- ASSET TOTALS - 
26,300.000 

046786901 IRISH LIFE + PERM ORD EURO.32 13MAR03 13MAR03 CUSIP CHANGE NON CAS GBP/GBB 
000 229660 0 00 0 00 0 00 70 775.08 

MISOOO . 0.756449 18:879318 0:00 0 :00 0:00 93:562.14 

18KAR03 TRANSFER OF ASSETS GBP/GBB 
NII 8.229660 0.00 0 .00 0.00 70 775.08 G461.000 

0.756449 
10 

.879318 0.00 0 .00 0.00 93:562.14 

18KAR03 CANCEL TRANSFER OF ASSETS GBP/GBB 

-a 
600 000 8.229660 0 00 0 00 0 00 -70 775.08 

Nlu 0.756449 10.879318 0:00 0 :00 0:00 -93:562.14 

18MAR03 CUSIP CHANGE NON CAS G8P/GBB 
8 600.000 8.229660 0.00 0 00 00 70 775 0 

ti I FA 0.756449 10.979318 0.00 0 :00 0:00 93:562 :1! 

18MAR03 CANCEL CUSIP CHANGE NON CAS GBP/GB8 

-8 
600 000 8.229660 0.00 0 .00 0.00 -70,775 .08 

NiFA 0.756449 10.879328 0.00 0 .00 0.00 -93,562 .14 

') I 

MINC ANNUAL NO NAME ON RECORD PAGE : 177 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

POUND STERLING (CONTINUED) 

027475904 ANERSHAN PLC ORD GBPO.05 23APRO3 16JUN03 DIVIDEND REINVEST GBP/GBB .04 
673 .000 4.768216 0.00 16 .21 16 .21 3 241.43 

NIG6 0.632191 7 .542366 0.00 25 .64 25 .64 5:127.30 

04082B907 STANDARD CHARTERED ORD USDO.50 03JUN03 06JUN03 CAZENOVE GBP/GBB .02 
8 200.000 7.483600 0.00 122 .73 308 .44 61 796.69 

Nia 0.614345 12.181429 0.00 199 .77 502 .06 100:589.55 

11JUN03 16JUN03 CREDIT SUISSE FIRST GBP/GBB 02 
800.000 7 .400000 0.00 11 .84 29 .66 5 961:50 

MIG9 0.59962B 12.340985 0.00 19 .75 49 . 9:942.00 

- ASSET TOTALS - 
9,000.000 0.00 134 .57 338 .10 67,759.19 

0.00 219 .52 551 .52 110,531.55 



- ASSET TOTALS - 
8,600.000 0 .00 0.00 0.00 70 775 .01 

0.00 0.00 0.00 93 :562 .1 

054052907 HSBC HLDGS ORD USDO .50 07MAR03 12MAR03 CREDIT SUISSE FIRST GBP/GBB 0: 
8 800 000 6 .599900 0.00 87 .12 291.83 58,458 .0- 

NIG4 0.624122 10 .574695 0.00 139 .59 "7.58 93,664 .41 
10MAR03 13MAR03 CREDIT SUISSE FIRST GBP/GBB 0 : 

2 400 000 6 .629000 0 00 23 :16 67 16 014 .1 : 
0 00 38 19 109 :13 25 634 .6 : 0 .624707 10 .611375 12 

23MAY03 29MAY03 MORGAN STANLEY AND C GBP/GBB .0 ; 
4 800 000 7 .086300 0 00 sl 02 172 .33 34 236 .51 

11164 0.610724 11 .603114 0:00 83:54 280.54 56:059 .0 ; 
27KAY03 30MAY03 MORGAN STANLEY AND C GBP/GBB .0 ; 

3 200 000 7.140200 0 00 34.27 115 .41 22,998.3 ; 
NIU 0.609719 11.710640 0:00 56.21 189 .28 37,719.5, 

28KAY03 03JUN03 1 MORGAN STANLEY AND C GBP/GBB 0 : 
3 200 000 7.289500 0 00 34 99 117 .81 23 479.21 

NIG4 0.611471 11.921252 0:00 57:22 192 .67 38:397 .91 
ASSET TOTALS 

22,400.000 0.00 231.26 777 .05 155,186.1 
0.00 374.75 1,259 .20 251,475.51 

057343907 CENTRICA GBPO.055555 11JUN03 16JUN03 
2 400 000 1:11162500 0 00 

NIGA ' 0.599628 3 06092 0 :00 

061070900 CADBURY SCHWEPPES ORD GBPO.125 04AUG03 07AUG03 
60 000 000 3.821000 0 .00 
NIG6 * 0.622007 6 .143018 0 .00 

MORGAN STANLEY CO IN GBP/GBB 0: 
1:14 22 .35 4 501.21 14 

91 37 .27 7:506.81 

MERRILL LYNCM,,AKDXO GBP/GBB 0: 
4SB.52 146 .30 230,B64.8 : 
737 .16 842 .91 371,161.1: 

r 3TATE STREET, 

NIHC ANNUAL NO WANE ON RECORD PAGE : 179 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

POUND STERLING 

067760009 PEARSON ORD*:BPO.25 07MAR03 12MAR03 
2 000 000 4 .956300 0.00 

NIG4 0.624122 7 .941236 0.00 

IOKAR03 13MAR03 
1 200 000 4 .8B36OO 0 00 

NIG4 0.624707 7 .817425 0:00 

11MAR03 14MAR03 
1 000.000 4 .565100 0 00 

Nia 0.6233B3 7 .323106 0:00 

11JUN03 16JUN03 
700.000 5 .919300 0 00 

WIGS 0.599628 9 .871620 0:00 

- ASSET TOTALS - 
4,900.000 0.00 

0.00 

MORGAN STANLEY AND C GBP/GBB .02 
13 .76 45.93 9 231 .23 
21 .58 72.03 14 :475 .96 

MORGAN STANLEY AND C GBP/GBB .02 
12 56 41.93 a 427 .21 
19 :62 65.51 13 :166 .26 

MORGAN STANLEY AND C GBP/GBB .02 
11 0 36 73 7 382 .54 
17 :202 57:49 11 :555 .15 

MORGAN STANLEY AND C GBP/GBB .02 
6 .22 20.76 4 272 .66 
9 .75 32.54 6 :540 .01 

STATE STREET, 

ORD GBPO .105263 27KAR03 20MAR03 
10 .190600 0.00 
15 .980392 0.00 

ISKAR03 21MAR03 
10 .465900 0 00 
16 .351410 0:00 

19MAR03 24MAR03 
10 .478300 0 00 
16 .400635 0:00 

20KAR03 2514AR03 
10.364200 0.00 
26.244318 0.00 

400.000 
NIG4 0.638020 

mim. ANNUAL MU MARL UM Kt6VKU rAUL ; Lto 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

POUND STERLING (CONTINUED) 

072787906 RECKITT BENCKISER PLC 
900.000 

NIG4 0.637694 

800.000 
NIG4 0.640061 

700.000 
NIG4 0.638896 

(CONTINUED) 

LEHMAN BROTHERS INTE GBP/GBB .01 
14 .87 49.64 9 977 .11 
23 .83 79.54 15 :985 .83 

LEHMAN .j:OTHERS INTE 2BP/GBB .01 
a 

9.35 5 98 .46 
14 .07 46.98 9141 .96 

LEHMA: .jjOTHERS INTE GBP/GBB .01 
22 4 594 

10 .99 36 :267 7 :370 :787' 
CREDIT SUISSE FIRST GBP/GBB .02 

18 
. 
29 20 76 4 172 .56 3 . 
83 34:62 6 :958 .58 

38 .80 122.61 24 642 .94 
62 .72 197.81 39 :757 .14 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 180 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LCC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

POUND STERLING 

ORD GBPO.105263 24MAR03 27MAR03 
10.411500 0 .00 
16.397587 0 .00 

31MAR03 03APRO3 
10.491900 0 .00 
16.569856 0 .00 

OIAPRO3 04APRO3 
10.454700 0 .00 
16.481822 0 .00 

02APRO3 07APR03 
10.100000 0 00 
15.817110 0 :00 

03JUM03 03JNN03 
0.000000 .00 
0.000000 0 .00 

11JUN03 16JUNO3 
11.405000 0 .00 
19.020126 0 .00 

0 .00 
0.00 

WIGS 
600.000 

0.599628 

- ASSET TOTALS - 
7,329.000 

ABN AWRO EQUITIES (U GBP/GBB .01 
9 27.01 5 428.40 

1:008 43 .66 8 774.46 13 

ABN ARRO EQUITIES (U GBP/GBB .01 
7.29 24 .34 4 91.83 

11.85 39 .56 7 :9849.96 

jTATE STREET 

073083909 REED ELSEVIER PLC ORD GBPO.125 14KAY03 19KAY03 
1 100.000 4 903000 0 00 

NIG4 0.618659 7:925206 0:00 

15MAY03 20MAY03 
1 000 000 4.860200 0.00 

HIG4 ' 0.615328 7.898552 0.00 

EQUITY 

POUND STERLING 

ORD GBPO.125 16NAY03 21MAY03 
4.965333 0.00 
8.066682 0.00 

19KAY03 22MAY03 
4.908800 

0:" 8 .027605 0 00 

20KAY03 23KAY03 
4 .923400 0 00 
8 .072166 0:00 

21KAY03 27MAY03 
4 .850400 

0:" 7 .965330 0 00 

22MAY03 28KAY03 
4.957900 0.00 
8 .105673 0.00 

23MAY03 29MAY03 
4.970900 0.00 
8 .139356 0.00 

27MAY03 30MAY03 
4.945000 0.00 
8.110293 0.00 

30KAY03 04JUN03 
5.039733 0.00 
8.261641 0.00 

02JUN03 05JUM03 
5.167367 0.00 
8.457949 0.00 

(CONTINUED) 

LEHMAN BROTHERS INTE GBP/GBB .01 
11.17 37 .30 7 496 .47 
18.15 60.60 12:17B .77 

LEHMAN OTHERS INTE GBP/GBB .01 8.jR 
4 29.50 5 928 .90 

14 . " 48.24 9:695.82 

LEHMAN 0 GBP/GBB .01 THERS INTE 
7 17 26 3 468.81 

8.4B 28:30 5 :6B7.29 

LEHMAN BROTHERS INTE GBP/GBB .01 
5 09 17 00 3 417 37 
B:36 27:92 5 :612:01 

LEHMAN BROTHERS INTE GBP/GBB .01 
5.21 17.39 3 :493 12 
8.52 28.41 5 710:90 

LEHNAM.12ROTHERS INTE GBP/GBB .01 
5 17.42 3 502.27 
8.55 28.52 5 :734.62 

LEHMAN 0 GBP/GBB .01 5 .!R THERS INTE 
9 17.33 3 484.02 

8.51 28.42 5:714.14 

LEHMAN BROTHERS INTE GBP/GBB .01 
4 .54 15.14 3 043.52 
7 .44 24.82 4:989.25 

LEHMAN BROTHERS INTE GBP/GBB .01 
4 .65 15 .53 3 120.60 
7 .61 25.42 5:107.80 

T C-ir A -1--F- 

600.000 
NIG4 0.610948 

072787906 RECKITT BENCKISER PLC 
600.000 

NIG4 0.634941 

600.000 
NIG4 0.633192 

400.000 
NIG4 0.634317 

2 000.000 
Nlu 0.638549 

329.000 
WIGS 0 .614345 

(CONTINUED) 

MORGAN STANLEY AND C GBP/GBB .02 
9 .37 31.28 6 287.55 

14.76 49.26 9 :902.57 

MORGAI STANLEY AND C GBP/GBB .02 
.44 31.52 6 336.10 

14.91 49.78 10 :006.60 

MORGAN STANLEY AND C GBP/GBB .02 
6 .27 20.94 4 209.09 
9 .88 33.01 6 :635.63 

14ORGAN STANLEY AND C GBP/GBB 
0 

. 
Do 102 00 20,302.00 

0 
. 
00 159:74 31,793.96 

CONVERSION NOW CASH GBP/GBB 
0.00 0.00 0.00 
0.00 0.00 0.00 

CREDIT SUISSE FIRST GBP/GBB .04 
13 

. 
68 34.28 6 90.96 

22 .81 57.17 11:292.06 

82 .30 365.37 73 239.34 
130.53 576.53 115 :568.20 

NIHC ANNUAL NO NAME ON RECORD PAGE : lei 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

073083909 REED ELSEVIER PLC 
1 500 000 

NIGI * 0.615536 

1 200.000 
NI" 0.611490 

700.000 
MIG4 0.609923 

700.000 
MIG4 0.608939 

700.000 
MIG4 0.611658 

700.000 
NIG4 0.610724 

700 .000 
NIG4 0.609719 

600.000 
MIG4 0.610016 



min" ANNUAL NO NAME ON RECORD PAGE : 182 
USD - COMPOSITE - ASOF : 31AUGOI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SMARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS1 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COSI 

EQUITY 

POUND STERLING (CONTINUED) 

087061008 LLOYDS TSB GROUP ORD GBPO.25 IIJUM03 16JUM03 MORGAN STANLEY CO IN GOP/GBB .01 
1 300 000 4.455000 0.00 11 .58 28.96 5 2 04 

0.599628 7 .429606 0.00 19 .31 ff :873 : 4B.30 9 26 10 

087628905 BG GROUP ORD GBPO.10 23MAY03 29MAY03 CREDIT SUISh _Mr: GBP/GBB .01 
3 000 000 2.609300 0.00 11 74 39.20 7,87B .B4 4.1 NIG4 0.610724 4.272470 0.00 19 22 -4,41 STftLQT.,B2 

MINC ANNUAL NO NAME ON RECORD PAGE : 1B3 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

POUND STERLING (CONTINUED) 

087628905 BG GROUP ORD*:BPO .10 27MAY03 30MAY03 CREDIT SUISSE FIRST GBP/GBB 
-01 2 000 000 2 .619700 0.00 7.86 26 .24 5 273.50 

NIG4 0 .609719 4 .296569 0.00 12.89 43.04 B:649.07 

28MAY03 02JUM03 GOLDMAN SACHS INTERN GBP/GBB .01 
2 500 000 2 .669000 0.00 10 .01 33.41 6 715.92 

0.611471 4 .364B84 0.00 16 .37 54.64 10:9B3.22 

29MAY03 03JUN03 GOLDMAN SACHS INTERN GBP/GBB .01 
1 200 000 2 .663700 0.00 4.79 16 .01 3 217.24 

NIG4 0 .606520 4 .391776 0.00 7.90 26 .40 5:304.43 

30MAY03 04JUN03 GOLDMAN SACHS INTERN GBP/GBB .01 
2 600 000 2 .661000 0.00 10.38 34.64 6 963 .62 

NIG4 0.610016 4.362181 0.00 17 .02 56.79 11:415.47 

03JUM03 06JUM03 GOLDMAN SACHS INTERN GBP/GBB .01 
I BOO 000 2 .696500 0 00 7 28 24.30 4,BB5.2B 

NIG4 0 .614345 4 .3892211 0:00 11:85 39 .55 7,952.01 

24JUM03 27JUM03 GOLDMAN SACHS INTERN GBP/GBB .01 
2 600 000 2.679700 0.00 10.45 34.89 7 012.56 

NIG4 0.602138 4 .450309 0.00 17 .35 57 .94 11:646 .10 

26JUM03 01JUL03 GOLDMAN SACHS INTERN GBP/GBB .01 
1 300 000 2 .694200 0 00 5.25 17 .54 3 525.25 

NIG4 0 .600925 4 .483421 0:00 8.74 29.19 5:866.37 

27JUM03 02JUL03 GOLDMAN SACHS INTERN GBP/GBB .01 
4 100 000 2.681500 0.00 16.49 56-05 11 066.69 

NIG4 0 .606263 4.422998 0.00 27.20 92 .45 18:253.94 

30JUN03 03JUL03 LEHMA: BROTHERS INTE GBP/GBB 
' 
01 

1 200 000 2 .694900 0 :115 16 19 3 254 92 
Nia 0 .604997 4.454402 00 : 000 8 02 26 :76 5:380:06 

STATE STREET, 

I 

1 073083909 REED ELSEVIER PLC ORD GBPO.125 03JUN03 06JUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
1 800 000 5.191600 0.00 14 .02 46.79 9 405.69 

N194 0.614345 8 .450626 0.00 22 .82 76.16 15:310.11 

04JUN03 09JUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
800.000 5 .216200 0.00 6.26 20.90 4 200-12 

NIG4 0.612126 8 .521448 0.00 10.23 34.14 6 :861.53 

05JUM03 IOJUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
1 000 000 5 .252000 0 00 17 :018B 26 .30 5 286.1B 

NIg4 0.602355 8 .719111 0:00 3 43.66 8 :775.85 

10JUN03 13JUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
1 900 000 5 .336100 0 00 15.21 51 .77 10 205-57 

N164 0.605180 8.817377 0:00 25.13 85 .54 16 :863.69 

11JUN03 16JUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
1 300 000 5.336500 0.00 10.41 34 .74 6 982 .60 

41" 0,599628 8,899684 0,00 17,36 57,94 11 :644,119 

13JUN03 18JUN03 LEHMAN BROTHERS INTE GBP/GBB .01 
600.000 5.349150 0 00 4 16 07 3 230.37 

NIG4 0 .599628 8.920781 0 :00 8:821 26 :80 5 :387 .29 

17JUN03 20JUN03 LEHKAI.!ROTHERS INTE GBP/GBB .01 
300.000 5.349737 0 00 1 111:04 1 615.37 

NIG4 0.593859 9.008430 0:00 4.06 
3 

54 2:720 .12 

ASSET TOTALS - 
l7p200.000 0.00 131 .46 439 .82 as 201 .21 

0.00 215.71 721.65 144 :718 .50 

i 



~ I EQUITY 

(CONTINUED) 

LEHMAN BROTHERS INTE GBP/GBB 
6 .77 22.60 

11 .26 37.58 
LEHMAN BROTHERS INTE GBP/GBB 

9 .70 32.39 
16 .15 53.92 

LEHMAN BROTHERS INTE GBP/GBB 
10.48 34.99 
17 .53 58.52 

116 .05 388.45 
191 .50 640.97 

POUND STERLING 

ORD GBPO.10 OIJUL03 04JUL03 
2.655000 0.00 

0.601377 4.414868 0.00 
02JUL03 07JUL03 

2.695300 0.00 
0.600655 4.487268 0.00 

03JUL03 OBJUL03 
2 .687200 0.00 

0 .597872 4.494608 0.00 

0.00 
0.00 

087628905 BG GROUP 
1 700.000 

NIG4 

2 400 000 
wir.4 * 

2 600 .000 111FA 
- ASSET TOTALS -

29,000 .000 

ORD GBPO.1222 11JUM03 16JUM03 
3.630000 0.00 
6 .053753 0.00 

ORD GBPO.25 17APRO3 20MAY03 33 
12.212844 0.00 
19.486193 0.00 

ORD USDO.25 14MAY03 19MAY03 
25.958400 0.00 
41.959141 0.00 

ORD GBPO.25 15AUG03 20AUG03 
7.521700 0.00 

12.003128 0.00 

ORD GBPO.001 03APRO3 OBAPRO3 
0.487700 0.00 
0.766787 0.00 

092232909 SMITH + NEPHEW 
2 400 .000 

M19A 0.599628 
092528900 GLAXOSMITKKLINE 

218 .000 
NIG6 0.626743 

098952906 ASTRAZENECA 
1 800.000 

NIFA 0.618659 
305875908 HBOS 

29 400.000 
w164 0.626645 

308727908 KN02 
11 000.000 
Ni" 0.636031 

.01 
5 117.62 
8 :534.66 

2 662.40 
4 :247.99 

.06 
47,030.19 
76,019.57 

.02 
222 6 6.95 
35513.80 

5 399.61 
8 :489.54 

CREDIT SUISSE FIRST GBP/GBB 
10.16 25 . " 
16 .94 42 ." 

DIVIDEND REINVEST GBP/GBB 
0.00 0 .00 
0.00 0 .00 

GOLDMAN SACHS INTERN GBP/GBB 
70.09 234 .9B 
113.29 379 .82 

FOX PITT KELTON INC GBP/GBB 
442.28 1 106 .69 
705.79 1 :766 .06 

GOLDMAN SACHS INTERN GBP/GBB 
8.05 26 .86 
12.66 42 .23 

STATE STREET 

ANNUAL NO NAME 
ON 

RE ORD PAGE : 185 
- CONPOS 

IT 
ECO-R ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

HC 
UUNSSID 

POUND STERLING (CONTINUED) 

308727908 KN02 ORD GBPO.001 04APR03 09APR03 GOLDMAN SACHS INTERN GBP/GBB 
11 100.000 0.493100 0.00 8.21 27 .41 509 03 

N 0.640902 0.769384 0 .00 12.81 42.77 8 595 :74 1" 5 : 
07APRO3 10APR03 MERRILL LYNCH INTERN GBP/GBB 

14 100.000 0.509200 0 .00 10.77 35.95 7 226 .44 
Nia 0.645099 0.789336 0 .00 16.70 55.73 11:202 .06 

08APR03 11APR03 MERRILL LYNCH INTERN GBP/GBB 
7 100 000 0.502200 0 .00 5.35 17.85 3 5 8 .82 

NIG4 0.644849 0.778787 0 .00 8.30 27.68 5:5!5 .36 
09APR03 14APRO3 MERRILL LYNCH INTERN GBP/GBB 

6 100.000 0.494100 0 00 4 52 15.09 3 033.62 
NIu 0.642653 0.768844 0 :00 7:03 23.48 4:720." 

- ASSET TOTALS - 
49,400.000 0 .00 36.90 123.16 24 757 .52 

0 .00 57.50 191.89 38:573.16 

313486904 BARCLAYS ORD GBPO.25 28APRO3 20KAY03 22 DIVIDEND REINVEST GBP/GBB 
1 200 000 4.369400 0 .00 0.00 0.00 5 243.28 

NIGI 0.632310 6.920208 0 .00 0.00 0.00 8:292 .25 
11JUN03 16JUN03 MORGAN STANLEY CO IN GBP/GBB .01 

1 100.000 4.487500 0 .00 9.87 24.68 4 970 .80 
NIgfi 0.599628 7.483807 0 .00 16.46 41.16 8:289 .81 

- ASSET TOTALS - 
2,300.000 0.00 9.87 24.68 10 214.08 

0 .00 16.46 41.16 16 :582 .06 

314110909 XSTRATA CON STK USDO .5 17JUN03 17JUN03 MANDATORY EXCHANGE N GBP/GBB 
17 250.000 4.561257 0.00 0 00 0.00 78 6 1 .70 
mia 0.640743 7.118692 0.00 0:00 0 .00 122 :717 . 

-rA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 184 
Uso 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

.01 
4 542.87 
7 :554.11 

.01 
6 510.81 

3LO :839.52 

.01 
7 032.19 
11 :762.03 

77 79.69 
228 :8507.15 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



NIHC ANNUAL NO NAME ON RECORD PAGE : 187 USD - COMPOSITE - ASOF : 31ALIG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

KKDO.10 IIJUN03 13JUM03 
17.905000 0.00 
2.295851 0.00 

HKD1 03JUL03 07JUL03 
5.280100 0.00 
0.677092 0.00 

JAPA:ESE YEN 

JPY ::OOO I NAR03 19KAR03 
1,440 600.000000 0.00 

12 :304.932735 0.00 
608484903 YAHOO JAPAN CORP 

4.000 
NIG4 127 .075000 

DAINA SBCM EUROPE JPY/JP9 
0.00 0 00 5,762,400.00 
0.00 0 :00 49,219 .73 

STATE STREET 

ML~ ftn"WAL MU RAMt UN KLLUKU PAUL : lob 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

POUND STE:LING (CONTINUED) 

328103908 XSTRATA PLC CNV*:NS LN STK(F 02JUN 3 02JUN03 RIGHTS SUBSCRIBED GBP/GBB 
17 250 000 2 .111257 0 .00 0.00 0.00 36 419 20 NIU * 0.679181 3 .108531 0.00 0.00 0.00 53:622:18 

328114905 XSTRATA PLC CNV UNS LN STK 03JUN03 03JUN03 HEN TO ORD NON CASH GBP/GBB 17 250 000 4.561257 0 .00 0.00 0.00 78,681.70 
NIG4 * 0.640743 7.118692 0 .00 0.00 0.00 122,797.46 

329364906 ROLLS ROYCE GROUP ORD GBPO.20 23APRO3 07JUL03 STOCK/CASH DIVIDEND GBP/GBB 
13 792 000 0.869000 0.00 0 .00 0.00 11 985.25 

NIGI O.fim191 1.374585 0.00 0 .00 0.00 18:958 .27 

23JUN03 23JUM03 SCHEME OF ARRANGEMEN GBP/GBB 
239 713 000 2.060512 0.00 0.00 0 .00 493,931 .62 
NW 0.637488 3.232233 0.00 0.00 0.00 774,808-50 

- ASSET TOTALS 
253,505.000 0.00 0.00 0.00 505 916 .87 

0.00 0.00 0.00 793:766 .77 

99GHSC902 GBP COLLATERAL 29NAY03 29MAY03 J P MORGAN SECURITIE GBP/GBV 
12 434 860 1 .000000 0.00 0.00 0.00 12 434.86 

NIG4 0.606520 1 .648750 0.00 0.00 0.00 20:501.98 

30KAY03 30MAY03 J P MORGAN SECURITIE G8P/GBV 
5 400 000 1 .000000 0 00 0 00 00 5 400 00 

NIG4 0.610016 1 .639301 0 :00 0:00 0:00 8:852:23 

01JUL03 01JUL03 ADJUSTMENT (NON CASH GBP/GBV 
17.910 1.000000 0 0 00 0 17 91 

NIG9 0.601377 1.662850 0 :000, 0:00 0:0000 29:78 
ASSET TOTALS - 

17,852.770 0.00 0 .00 0.00 17 52.77 
0.00 0 .00 0.00 29:8383.99 

ell 
~5TATE STREET, 

607355906 CHINA MOBILE (HK) 
150 000 000 NIFA * 7.799150 

628193906 JOHNSON ELEC HLDGS 
70 000 000 

N16A ' 7.799050 

8 000 000 
NIG6 * 7.798850 

65 000 000 
NIGA 7.799050 

- ASSET TOTALS 
143,000.000 

632164901 ESPRIT HOLDINGS 
8 Soo 000 

NIG6 * 7.798850 

677103905 SHANGRI LA ASIA LTD 
470 000.000 
NIGi 7.798200 

HONG KONG DOLLAR 

HKDO.10 16MAY03 20NAY03 
16.676200 0 .00 
2.138207 0 .00 

HKDO.0125 30APRO3 05MAY03 
8.368200 0 .00 
1.072977 0 .00 

11JUN03 13JUN03 
9.492100 0 .00 
1.217115 0.00 

12JUN03 16JUN03 
9.444500 0.00 
1.210981 0.00 

0.00 
0.00 

GOLDMAN SACHS + CO HKD/HK1 .01 
6,253.58 29 801 62 2,510,485.20 

801 .83 359:22 321,892.15 

LIPPO SECURITIES LTD KKD/HK1 
l,"4.44 656.29 587 '94 73 

187 .77 84.15 75:390:30 

HSBC HKD/HK1 
189 .84 8S.12 76 211.76 
24.34 10.91 9:772.18 

LIPPO SECURITIES LTD HKD/HK1 
1,534 .73 687 .66 616 114.89 

196 .78 88 .17 78:998.71 

3,189 01 1,429 .07 1,280 221 38 
408 :89 183.23 164:151:19 

NSBC HKD/HK1 .01 
380.48 171 .26 152,744.24 
48.79 21 .96 19,585.48 

LIPPO SECURITIES LTD HKD/HK1 
6,204.12 2,779 .80 2,490 630.92 
795.58 356 .47 319 :385 .36 



NIHC ANNUAL NO NAME ON RECORD PAGE : 189 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

MERRILL LYNCH + CO I JPY/JP3 
2,891.00 0 00 

24.45 0 :00 

4,102.00 0 00 
34.61 0:00 

JPY/JP3 
0 .00 
0 .00 

JPY/JP3 
0 .00 
0 .00 

jPY/JP9 
0 .00 
0 .00 

JPY/JP9 
0 .00 
0.00 

JPY/JP3 
0 .00 
0 .00 

0 .00 
0 .00 

HSBC 
20,250.00 

170.05 

HSBC 
-20,250.00 

170.05 

HSBC 
20,250.00 

170.05 

HSBC 
-20,250.00 

170.05 

HSBC 
20,250.00 

170.05 

20,250.00 
170.05 

.03 
10,145 250.00 

85:196.93 
.03 

-10,145,250 .00 
85,196 .93 

.03 
10,145,250 .00 

85,196 .93 
.03 

-10,145,250 .00 
85,196 .93 

.03 
10,145 250.00 

85:196 .93 

10,145 250 .00 
85:196 .93 

HSBC JPY/JP3 .05 
1,181 Do 0 .00 1,182 781 .00 1 

0 .00 10 049 .54 0:03 

JPY50 11JUM03 16JUM03 
5,90 .000000 0.00 

59.197545 0.00 

635693005 FANUC 
200 .000 

NIG8 117.695000 

1 11 

NIHC ANNUAL NO NAME ON RECORD PAGE : las 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/CRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JAPANESE YEN (CONTINUED) 

608484903 YAHOO JAPAN CORP JPY50000 03JUN03 06JUN03 NOMURA SECURITIES IN JPY/JP3 12 .17 
2.000 1,416 241 .000000 0.00 2,903.00 0 00 2,835,385.00 

NIG4 119 .270000 11 :874.243313 0.00 24.34 0:00 23,772 .83 
- ASSET TOTALS - 

6.000 0 00 2,903.00 0 00 8,597 795 .00 
0:00 24.34 0:00 72:992 .56 

612927905 NTT DOCONO NPV 11JUN03 16JUN03 HSBC SECURITIES INC JPY/JP3 2 .25 
10.000 264 916 .700000 0.00 2,648.00 2,651,815.00 

NIGS 217.695000 2 :250 .874719 0.00 22.50 00 :0000 22p531 .25 

617232004 CANON INC JPY50 18KAR03 HSBC SECURITIES ASIA JPY/JP3 .07 
a 000.000 4,311 .250000 0.00 68,9 0.00 0 00 34,558,980.00 

NIGI 118.880000 36 .265562 0.00 5880 .25 0 :00 290,704 .74 

IBKAR03 CANCEL HSBC SECURITIES ASIA JPY/JP3 .07 

-8 
000 000 4,311 .250000 0.00 -68,980.00 0 .00 -34,558,980 .00 

NIGI 118.88OOOD 36 .265562 0.00 -580.25 0 .00 -290,704 .74 

18MAR03 24KAR03 HSBC SECURITIES ASIA JPY/JP9 .07 
8 000.000 4,311 .250000 0.00 68,980.00 0 .00 34,558,980 .00 

NIU 118.880000 36 .265562 0.00 580.25 0 .00 290,704 .74 

- ASSET TOTALS - 
8,000.000 0.00 68,9 0.00 0 00 34,558 980 00 

0.00 5880 .25 0 :00 290:704:74 

633517909 MITSUBISHI TOKYO FIN JPY50000 19AUG03 22AUG03 MERRILL LYNCH + CO I JPY/JP3 1.69 
6 .000 606 226 333333 0 00 1,211 00 3,638,569.00 

NIG4 119.230000 5:084:511728 0:00 10:16 00 :0000 30p517.23 

STATE STREET, 

633517909 MITSUBISHI TOKYO FIN 
8 .000 

NIG4 118.220000 

- ASSET TOTALS - 
14.000 

635680002 FUJISANA PHARM CO 
5 000.000 

N161 119.080000 

-5 000 000 
NIGi * 119.080000 

5 000 000 
NIGi * 119.080000 

-5 000.000 
M16A 119.080000 

5 000.000 
NIFA 119.080000 

- ASSET TOTALS - 
5,000.000 

JAPANESE YEN 

JPY50000 20AUG03 25AUG03 
602 328.500000 0 .00 
5:094.979699 0.00 

0.00 
0.00 

JPY50 30APR03 
2,025.000000 0.00 

17.005375 0.00 

30APRO3 CANCEL 
2,025.000000 0.00 

17.005375 0.00 

30APRO3 
2,025.000000 0.00 

17.005375 0.00 

30APR03 CANCEL 
2,025.000000 0 00 

17.005375 0:00 

30APRO3 06MAY03 
2,025.000000 0.00 

17.005375 0.00 

0 00 
0:00 

3.06 
4,821 519.00 

40:784.29 

8,460 0 8.00 
71 :391.52 



EQUITY 

659672000 MITSUBISHI ESTATE 
3 000 000 

NIU * 118 .570000 

HSBC SECURITIEVASIA JPY/JP3 
1,569 .00 0 00 2,904,120.00 

13 .23 0:00 24,492 .87 

HSBC SECURITIEVASIA JPY/JP3 .01 
3, 00 0 00 2,781 

"913 889 : 
2 

33 01 0 00 3 :214 35 

LEHMAN BROTHERS SECS JPY/JP3 .01 
2,545 .00 0 00 1,820 835 .00 

21.47 0:00 15 : 363 .10 

STATE STREET, 

JPY50 OBJUL03 IIJUL03 
967.517000 0.00 
8.159880 0.00 

IIJUL03 16JUL03 
926.000000 0 00 
7.860447 0 :00 

12AUG03 15AUG03 
909.145000 0 .00 

7 .670815 0.00 
2 000 000 

WIFA , 118 .520000 

MIHC ANNUAL NO NAME ON RECORD PAGE : 191 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JAPANESE YEN (CONTINUED) 

659672000 MITSUBISHI ESTATE JPY50 22AUG03 27AUG03 CS FIRST BOSTON (MON JPY/JP3 .01 
2 000 000 1,053 .522000 0.00 2tOOO.OO 0 00 2tlO9 044.00 

NIG4 117 .570000 9 .960806 0.00 17 .01 0:00 27:938.62 

27ALWY03 OPEN CS FIRST BOSTON (MON JPY/JP3 .01 
2 000 000 1,069.852000 0.00 2,000.00 0 00 2,141,704.00 

NIG4 117 .740000 9 .086564 0.00 16 .99 0:00 18,190.12 

28AUG03 OPEN CS FIRST BOSTON (MON JPY/JP3 .01 
2 000 000 1,052.958000 0.00 2,081 00 0 00 2,107,997.00 

NIG4 117 .435000 8.966305 0.00 17 :72 0:00 17,950.33 

- ASSET TOTALS - 
14,000.000 0.00 14,0 4.00 0 00 13,865,589.00 

0.00 1819 .43 0:00 117,549.38 

659678007 MITSUBISHI CORP JPY50 OBAPRO3 11APR03 CS FIRST BOSTON (HOW JPY/JP3 .01 
4 000 000 750.318500 0.00 2,666 .00 0 00 3,003 940.00 

N164 119 .905000 6.257608 0.00 22 .23 0:00 25:052.67 

11APR03 16APR03 CS FIRST BOSTON (HOW JPY/JP3 .01 
4 000 000 742.104000 0.00 3,333.00 0 00 2,971 749.00 

NIG4 120.485000 6.159306 0.00 27 .66 0:00 24:664.89 

15APRO3 ISAPRO3 HSBC SECURITIEVASIA JPY/JP3 .01 
4 000 000 714.988000 0.00 3,846 .00 0 00 2,863 798.00 

miFA 120.195000 5.948567 0.00 32.00 0:00 23:826.27 

22APRO3 25APRO3 HSBC SECURITIEVASIA JPY/JP3 .01 
4 000 000 707.771250 0 00 3,963 00 0 00 2,835 048.00 

Wig 119 .660000 5.914852 0:00 33:12 0:00 23:692.53 

25APRO3 01MAY03 HSBC SECURITIES(ASIA JPY/JP3 .01 
2 000 000 703.003000 0.00 1,968 .00 0 00 1,407,974.00 

120.265000 5.845450 0.00 16 .36 0:00 11,707.26 

STATE STREET, 

MIMI' ANNUAL MU MARL UN KLLUKU rAbt : Alu 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

643514003 HONDA MOTOR CO 
500.000 

WIGS 117 .695000 

648348001 KANSAI ELEC POWER 
700.000 

NIG4 118 .520000 

700.000 
MIG4 119.060000 

700.000 
NIG4 119.430000 

300.000 
NIG4 119.230000 

- ASSET TOTALS - 
2,400 .000 

3 000 000 
NIG4 , 117 .805000 

JAPANESE YEN 

JPY5 11JUN03 16JUN03 
4,521.666000 0 .00 

38.418505 0 .00 

JPY500 12AUG03 15AUG03 
1,876 .891429 0.00 

15.836073 0.00 

13AUG03 1SAUG03 
1,873.667143 0 00 

15 .737167 0:00 

ISAUG03 21AUG03 
1,819 .834286 0 00 

15 .823782 0:00 

19AUG03 22AUG03 
1,893 .766667 0 00 

15 .883307 0:00 

0.00 
0.00 

(CONTINUED) 

HSBC SECURITIES INC JPY/JP3 .04 
2,260.00 0 00 2,263 093.00 

19.20 0:00 29:228.45 

DEUTSCHE BANK SECURI JPY/JP3 .02 
lpB39.00 0 00 1,315 663.00 

15.52 0 :00 11 :100.77 

DEUTSCHE BANK SECURI JPY/JP3 .02 
1.836 00 0 00 1,313 403 00 

15:42 0:00 11 :031 :44 

WARBURG DILLION READ JPY/JP3 .02 
1,852 00 0 00 1,324 736 00 

15:51 0:00 11 :092 :15 

DEUTSCHE BANK SECURI JPY/JP3 .02 
795 00 0.00 568 925.00 

6 :67 0.00 41,771 .66 

6,322 .00 0 00 4,522,727 .00 
53.12 0:00 37,996 .02 



WIHC ANNUAL NO MANE ON RECORD PAGE : 193 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

JP MORGAN SECURITIES JPY/JP3 
4,382.00 6,264 240 00 

0 :0,0 52 807 :08 36.94 0 

JP MORGAN SECURITIES JPY/JP3 
366.00 0 .00 732 624.00 
3.09 0 .00 6 :194.50 

JP MORGAN SECURITIES JPY/JP3 
1,465.00 

OZ 
2,930,497.00 

12.39 0 00 24,778.02 

JP MORGAN SECURITIES JPY/JP3 
lp465.00 0 .00 2,930,497.00 

22.39 0 .00 24,778.02 

LEHMAN BROTHERS SECS JPY/JP3 
2,000.00 0 00 3,070 130.00 

16 
. 
93 0 :00 25:996.02 

LEHMAN BROTHERS SECS JPY/JP3 .01 
5,813.00 0 .00 4,158,579.00 

49.03 0.00 35pO72.78 

LEHMAN BROTHERS SECS JPY/JP3 .01 
-5,813.00 0 .00 -4,158,579.00 

49.03 0.00 -35,072.78 

LEHMAN BROTHERS SECS JPY/JP3 
1,000.00 0 00 4,153,766.00 

8.43 0:00 35,032.18 

LEHMAN BROTHERS SECS JPY/JP3 
469.00 0 .00 799 361.00 
3.98 0 .00 6:783.16 

qCqrA-rT- C-r-nr-ir-r 

JAPANESE YEN 

664040003 NEC CORP JPY50 02JUL03 07JUL03 
9 000 .000 695.539778 0 .00 

N19 118.625000 5.863349 0 .00 

03JUL03 OSJUL03 
1 000 .000 732.258000 0 .00 

NIU 118.270000 6.191409 0 .00 

03JUL03 OSJUL03 
4 000 .000 732.258000 0.00 

NI64 118.270000 6 .191409 0.00 

03JUL03 OBJUL03 
4 000.000 732 .258000 0.00 

Nlat 118.270000 6 .191409 0.00 

07JUL03 IOJUL03 
4 000.000 767 .032500 0.00 

NI64 118.100000 6 .494771 0.00 

08JUL03 
5 000.000 830.553200 0.00 

mi" 118.570000 7 .004750 0.00 

08JUL03 CANCEL 
-5 000.000 830.553200 0.00 
NIU 118.570000 7 .004750 0.00 

OBJUL03 11JUL03 
5 000.000 830.553200 0.00 

NI9 118.570000 7 .004750 0.00 

09JUL03 14JUL03 
1 000.000 798 .892000 0 00 

NIU 117.845000 6 .779176 0:00 

NINC ANNUAL NO NAME ON RECORD PAGE : 192 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

JAPANESE YEN (CONTINUED) 

659678007 MITSUBISHI CORP JPY50 10JUL03 15JUL03 CS FIRST BOSTON (HOM JPY/JP3 .01 3 000.000 940.252000 0.00 3,949 .00 0 00 2,824 705.00 
Nlu 117.685000 7 .989565 0.00 33 .56 0:00 24:002 .25 

11JUL03 16JUL03 CS FIRST BOSTON (HOW JPY/JP3 .01 
2 000 

* 
000 923.989500 0.00 21586 00 0 00 1,849,565.00 NIG4 117.805000 7.843381 0.00 13 : 0:00 15t7OO .22 

- ASSET TOTALS - 
23,000.000 0.00 21,311.00 0.00 17,756,779 .00 

0.00 178.39 0.00 148,6".09 

663567907 NEC ELECTRONICS CP NPV 14JUL03 24JUL03 MORGAN STANLEY CO IN JPY/JP3 
300.000 4,200.000000 0.00 0.00 0.00 1,260 000.00 

MIG4 117 .535000 35.734037 0.00 0.00 0.00 10:720 .21 
14JUL03 24JUL03 DAIWA SECURITIES LTD JPY/JP3 

400.000 4,200.000000 0.00 0.00 0.00 1,6 NIG6 117 .535000 35.734037 0.00 0.00 0.00 '104 :2'93 :6001 
- ASSET TOTALS - 

700.000 0.00 0.00 0.00 2,940 000.00 
0.00 0.00 0.00 25:013 .82 

664040003 NEC CORP JPY50 31KAR03 03APRO3 CITIGROUP GLOBAL WAR JPY/JP3 5 000.000 396.873400 0.00 1,250.00 0 00 1,985 617 00 NIU 118 .075000 3.361198 0.00 10.59 0:00 16 :816 :57 
16MAY03 21MAY03 WARBURG DILLION READ JPY/JP3 3 000.000 433.448333 0 575 00 0 00 1,300 920 00 RiFA 116 .020000 3.735979 SHOO 4:96 0:00 11 :212 :89 

STATE STREET, 



min'- ARRVAL HU NAML UR MLLUKU PAGE : 194 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

LEHMAN BROTHERS SECS JPY/JP3 
1,266 .00 0 00 2,373 037.00 

10.76 0:00 20:164.31 

DEUTSCHE BANK SECURI JPY/JP3 
1,920.00 0 00 3,843,341 .00 

16 .30 0:00 32,624.60 

MARBURG DILLION READ JPY/JP3 .01 
1,231 .00 0 00 1,5" 85 .00 

10 .47 0:00 13:0154.25 

DEUTSCHE BANK SECURI JPY/JP3 
1,307 .00 0 00 2,180 754 00 

11.00 0:00 18 :346:48 

DEUTSCHE BANK SECURI JPY/JP3 
555.00 0.00 1,435,442.00 
4.69 0.00 12pl24.18 

DEUTSCHE BANK SECURI JPY/JP3 
786.00 0.00 2,967 351.00 
6.59 0.00 24 :865.72 

MERRILL LYNCH + CO I JPY/JP3 
2,015.00 0 00 3,360,082.00 

17 .04 0 :00 28,422.28 

MERRILL LYNCH + CO I JPY/JP3 
1,053 00 0 00 1,710 216 .00 

8 :96 0:00 14:545.75 

CS FIRST BOSTON (MON JPY/JP3 
746 .00 0.00 2,594,839 .00 

6 .35 0.00 22,070.59 

~jTATE STREET 

jpy:: JAPANESE YEN 

"4040003 NEC CORP IOJUL03 15JUL03 
3 000 000 790.590333 0.00 

MIG4 117 .685000 6.717851 0.00 

11JUL03 16JUL03 
5 000 000 768.284200 0.00 

MIG4 117 .805000 6.521660 0.00 

14JUL03 17JUL03 
2 000 000 772.427000 0.00 

NIU 117 .535000 6 .571889 0.00 

17JUL03 23JUL03 
3 000 000 726 .482333 0.00 

118 .865000 6 .111827 0.00 

18JUL03 24JUL03 
2 000.000 717 .443500 0 .00 

Nlu 118.395000 6 .059745 0 .00 

22JUL03 25JUL03 
4 000 000 741 .641250 0.00 

NIG4 119.335000 6.214784 0.00 

20AUG03 25AUG03 
4 000 000 839.516750 0.00 

NiFA 118 .220000 7.101309 0.00 

21AUG03 26AUG03 
2 000 000 854.581500 0 00 

NIF4 117 .575000 7 .268395 0:00 

22AUG03 27AUG03 
3 000 000 864.697667 0.00 

NiFA * 127 .570000 7 .354748 0.00 

NIHC ANNUAL ** NO NAME ON RECORD PAGE : 195 USD 
PO 
- COMPOSITE - ASOF : 31AUG03 

RTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JAPANESE YEN 

JPY50 IIJUN03 16JUN03 
3,574.286666 0.00 

30.369061 0 .00 

24JUL03 29JUL03 
4,410 000000 0 00 

36:984233 0:00 

25JUL03 30JUL03 
4,322.413333 0.00 

36.379357 0.00 

28JUL03 31JUL03 
4,405.520000 

0:, 36.887884 o 00 

HSBC JPY/JP3 .03 
1,071.00 0 00 1,073 357 .00 

9.10 0:00 9 :119 .82 

DAIWA SBCM EUROPE JPY/JP3 .02 
1,556.00 0 00 3, 556.00 

13.05 0:00 021151 :902 .01 

MERRILL LYNCH + CO I JPY/JP3 .05 
1,815.00 0 00 1,298,539 .00 

15.28 0:00 10,929.08 

MERRILL LYNCH + CO I JPY/JP3 .05 
617 00 0 00 441 169 0 
5:17 0:00 3 :693:93 

STATE 'STREET, 

100.000 
NIG4 119.430000 

- ASSET TOTALS -
64pOOO.OOO 

664068004 NIDEC CORPORATION 
400 .000 

NIG4 119.295000 

300.000 
NIG4 218.100000 

- ASSET TOTALS - 
700.000 

664180007 NITTO DENKO CORP 
300.000 

MIG8 117 .695000 

700.000 
NIG4 119 .240000 

300.000 
NIG4 118 .815000 

0.00 
0.00 

JPY50 17APRO3 22APRO3 
6,118 .650000 0.00 

51 .290079 0.00 

07JUL03 10JUL03 
8,588 .200000 0 00 

72 .719729 0 :00 

0 .00 
0 .00 

*0 (CONTINUED) 

23,851 .00 0.00 46,178,799.00 
201 .86 0.00 390,716 .60 

MORGAN STANLEY CO IN JPY/JP3 .07 
3,426 .00 0 00 2,450,886 .00 

28 .72 0:00 20,544.75 

CS FIRST BOSTON (MON JPY/JP3 .06 
2,012 00 0 00 2,578,472 .00 

17:04 0:00 21,832 .96 

5p438.00 0 5,029,358 .00 
45.76 0:000, 42,377 .71 

I 



NINC ANNUAL NO NAME ON RECORD PAGE : 197 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JAPANESE YEN 

JPY50 18JUL03 24JUL03 
167.421500 0.00 

1.414093 0.00 

22JUL03 25JUL03 
16!.709125 0.00 

.413744 0.00 

06AUG03 11AUG03 
183.909071 0.00 

1.528500 0.00 

0.00 
0.00 

664256005 NIPPON STEEL CORP 

24" 
.000 

NIG 118.395000 

'4000 
.000 

NIG 119.335000 

14 000 000 
NIG4 120.320000 

- ASSET TOTALS 
70,000.000 

HSBC JPY/JP3 .11 
1,338 .00 0 00 1,339 

:83 
3 .00 

11.37 0:00 11 gi .98 

CITIGRCUP GLOBAL WAR JPY/JP3 cs 
2,667 .00 0.00 2,669 689 .00 

22 .77 0.00 22 :792 .53 

HSBC SECURITIES ASIA JPY/JP3 .08 
987 00 0 00 988 487 00 

8 :39 0:00 8 :398 :72 

CS FIRST BOSTON (RON JPY/JP3 .11 
3,792 .00 0.00 3,049,368 .00 

32 .26 0.00 25,939 .93 

CS FIRST BOSTON (HON JPY/JP3 .14 
3,403 .00 0 00 2,434,182 .00 

28 .92 0:00 20,683.88 

C-r A -VT- C-r"F-lr-r 

674720008 ROHN CO JPY50 11JUN03 16JUN03 
100.000 13,385.000000 0.00 

NIGS 117.695000 113.726157 0.00 

676396005 SNC CORP JPY50 27KAY03 30MAY03 
300.000 8,890.073333 0.00 

NIG4 117.130000 75.899200 0.00 

11JUN03 16JUN03 
100.000 9,875.000000 0 00 

NIGS 117.695000 83.903309 0:00 

23JUM03 26JUN03 
300.000 10,151.920000 0.00 

NIG4 117.555000 86.358896 0.00 

10JUL03 15JUL03 
200.000 12,153 .895000 0.00 

NIG4 117.685000 103.274801 0.00 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 196 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/8TC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JAPANESE YEN (CONTINUED) 

664180007 NITTO DENK0 CORP JPY50 OIAUG03 06AUG03 NOMURA SECURITIES IN JPY/JP3 .03 
600 .000 4,401 .341667 0 .00 2,377.00 0.00 2,643 1 2 .00 

NIG4 119-995000 36 .679376 0 .00 19 .81 0.00 22 :017 .43 

18AUG03 21AUG03 CITIGROUP GLOBAL MAR JPY/JP3 
1 300.000 4,620.000000 0 00 0 00 0 00 6,006,000 .00 

W194 119 .430000 38 .683748 0:00 0:00 0:00 50,288 .87 

19AUG03 22AUG03 CITIGROUP GLOBAL MAR JPY/JP3 
1 500 .000 4,580.714000 0.00 0.00 0.00 6,871 071 .00 

Nlu 119 .230000 38.419139 0 .00 0.00 0.00 57 :628 .71 

- ASSET TOTALS - 
4tBOO .OOO 0 00 7,436 .00 0 00 21,421 74 00 

0 :00 62 .41 0:00 179:15,89 :87 

664232006 NIKON CORP JPY50 25ALIG03 28AUG03 CS FIRST BOSTON (HOW JPY/JP3 .01 
1 000 .000 1,278 .885000 0 .00 1,736 .00 0.00 1,280 621.00 

Nlu 117 .410000 10.892471 0 .00 14.79 0.00 10:907.26 

664256005 NIPPON STEEL CORP JPY50 14JUL03 17JUL03 DAIWA SBCM EUROPE JPY/JP3 
14 000.000 168 .909500 0 .00 1,520.00 0.00 2,366 253.00 
Nia 117 .535000 1 .437100 0 .00 12 .93 0.00 20:132.33 

15JUL03 18JUL03 DAIWA SBCM EUROPE JPY/JP3 
11 000.000 169 .918000 0.00 796 .00 0.00 1,869 94.00 

NIeA 117 .245000 1 .449256 0.00 6.79 0.00 15:9148 .60 

16JUL03 22JUL03 DAIWA S804 EUROPE JPY/JP3 
7 000 000 171 .403857 0 00 828 00 0 00 1,200 655 00 

NIG4 118 .275000 1.449198 0 :00 
7 
:Do 0:001 10 :151 :38 

17JUL03 23JUL03 DAIWA SBCM EUROPE JPY/JP3 
a 000. GOO 169.214500 0.00 851 .00 0.00 1,354,567 .00 

NIU 118 .865000 1 .423586 0.00 7.16 0.00 11,395.84 

STATE TREET 

(CONTINUED) 

DAIWA SBCM EUROPE JPY/JP3 
1,339.00 0 00 1,340 711 .00 

11.31 0:00 11 :324 .05 

DAIWA SBCM EUROPE JPY/JP3 
956.00 0.00 1,350,629 .00 
8.01 0.00 11,317.96 

DAIWA SBCM EUROPE JPY/JP3 
2,571.00 0.00 2,577 298 .00 

21.37 0.00 21 :420 .36 

8,861.00 0.00 12,060,007 .00 
74.57 0.00 101,690 .52 



I 
JAPANESE YEN (CONTINUED) 

676396005 SHC CORP JPY50 11JUL03 16JUL03 CS FIRST BOSTON (HOW JPY/JP3 .07 
200.000 12,00 .710000 0.00 1,627 .00 

0 
2,403,369 .00 

WIG4 117 .805000 10!.937184 0.00 13.81 0:0000 20,401 .25 

ASSET TOTALS - 
1,100.000 0 .00 12,476.00 0 11,545 095 00 

106.15 0:000 98 216 :31 0.00 0 

680403003 SHINAMURA CO JPY50 07MAR03 12MAR03 WARBURG DILLION READ JPY/JP9 .07 
500.000 5,893.070000 0 .00 4,125.00 0 00 2,950,660 .00 

NIG4 116. "0000 50.601666 0 .00 35.42 0:001 25,336.25 

14NAR03 19KAR03 WARBURG DILLION READ JPY/JP9 .07 
300.000 6,158 .870000 0 .00 215 00 1,850 247 .00 

NIG4 118.585000 51 .936333 0 .00 at : S: , 21 81 00 15 602 .71 

ASSET TOTALS - 
800.000 0.00 6,711.00 0 00 4,800,907.00 

0.00 57.23 0 :00 40,938.96 

i 

STATE STREET, 

mint. ANNUAL NU NAML ON KLCORD PAGE : 198 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL D7 FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

680458007 SHIN ETSU CHEN CO JPY50 04JUM03 10JUM03 1 JP MORGAN JPY/JP3 .06 
3 500 000 3,814 .859714 0.00 26,704.00 0 .00 13,378,713.00 

NIG6 118.590000 32 .168477 0.00 225.18 0 .00 112,814.85 

11JUN03 16JUN03 HSBC JPY/JP3 .03 
300.000 3p994 .286666 0.00 IpI97 .00 1,199 483 

WIGS 33.937607 0.00 0 117 .695000 10.17 0:0,0 10 191:4050 

ASSET TOTALS - 
3,800.000 0.00 27,901.00 0 .00 14,579 196.00 

0.00 235.35 0 .00 123 :006.30 

680526001 SHISEIDO CO JPY50 11JUN03 16JUM03 NSBC SECURI'rlf~,-OIA JPY/JP3 .01 
1 000.000 lp264 .500000 0.00 1,264 00 0.00 1,265,764.00 

Nla 117 .695000 10.743872 0.00 10:74 1 
S TE ST 6 r L4 

NIHC ANNUAL NO NAME ON RECORD PAGE : 199 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

JPY:: JAPANESE YEN (CONTINUED) 

682150008 SONY CORP 23NAY03 29NAY03 1 MERRILL LYNCH PIERCE JPY/JP3 .05 
4 000 000 3,012.178250 0.00 24,096 .00 12,072 09.00 

NIG& * 116 .910000 25.764932 0.00 206 .11 0200 103:8265.84 

686550005 SUZUKI MOTOR CORP JPY50 12KAR03 17MAR03 HSBC SECURITIES(ASIA JPY/JP9 .02 
2 000 000 1,299.164000 0.00 3,637 .00 0 00 2,601,965.00 

NIG4 117 .165000 11.088328 0.00 31 .04 0:00 22t2O7.70 

28APRO3 02NAY03 NOMURA SECURITIES IN JPY/JP3 .01 
2 000 000 2,390.000000 0.00 2,19 .00 0 00 2,782 198.00 

NIG4 120 .340000 11.550607 0.00 188 .26 0:00 23:119.48 

02MAY03 08MAY03 CS FIRST BOSTON (MON JPY/JP3 .02 
1 000 000 1,437.612000 0.00 2,012 .00 0 00 1,439,624.00 

NIG4 119 .100000 12.070630 0.00 16 .89 0:00 22,087.52 

- ASSET TOTALS - 
5,000.000 0.00 7,847 .00 0 00 6,823 7 7.00 

0.00 66 .19 0:00 57:4814.70 

690021001 TOSTEN INAX HOLDING JPY50 21APRO3 24APRO3 CITIGROUP GLOBAL MAR JPY/JP3 .01 
2 000 000 1,249.911500 0.00 3,500 00 0 00 2,503 323.00 

NIF4 220.560000 10.367547 0.00 29 :03 0:00 20:764.13 

23APRO3 28APRO3 CITIGROUP GLOBAL WAR JPY/JP3 .01 
2 000 000 1,233.596500 0.00 3,454.00 0 00 2,470 647.00 

NIU 120 .355000 10.249649 0.00 28 .70 0:00 20 :528.00 

- ASSET TOTALS - 
4,000.000 0.00 6,954 .00 0 00 4,973,970.00 

0.00 57 .73 0:00 41,292.13 



NIHC ANNUAL NO NAME ON RECORD PAGE : 201 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

NORWEGIAN KRONE 

NOK10 IBJUL03 23JUL03 
35.700000 0.00 
4.823086 0.00 

22JUL03 24JUL03 
35.500000 0 00 
4.822583 0:00 

31JUL03 05AUG03 
36.400000 0.00 
4.996363 0.00 

11AUG03 14AUG03 
36.256200 0.00 
5.000855 0.00 

12AUG03 15AUG03 
36.000000 0.00 
4.934008 0.00 

13AUG03 IBAUG03 
36.350000 0.00 
4.948541 0.00 

15AUG03 20AUG03 
36.000000 0.00 
4.869800 0.00 

15AUG03 20AUG03 
36.100000 0.00 
4.883328 0.00 

19AUG03 22AUG03 
35.657100 0.00 
4.765081 0.00 

(CONTINUED) 

MERRILL LYNCH INTERN KOK/NO1 .01 
164 .22 0.00 82 274 22 
22 .19 0.00 

1 
1 :115:28 

MERRILL LYNCH INTERN NOK/MO1 .01 
99 40 0 00 49 799 40 
13:50 0:00 6:765 :12 

STATE STREET BROKERA NOK/NO1 .01 
189 .2B 0.00 94 29 .28 
25.9B 0.00 13:8016 .52 

MERRILL LYNCH INTERN WOKAOI .01 
87 .01 0.00 43 594 .45 
12 .00 0.00 6:013 .03 

MERRILL LYNCH INTERN NOK/NOl .01 
21 .60 0.00 10 821 .60 
2 .96 0.00 1:483 .16 

MER!ILL LYNCH INTERN NOK/NOl .01 
09.05 0 .00 54 634 .05 
14.85 0 .00 7:437 .66 

MERRILL LYNCH INTERN NOK/NO1 .01 
21.60 0 .00 10 821 .60 
2.92 0 .00 1:"3 .86 

ENSKILDA SECURITIES NOK/NO1 .01 
79.42 0.00 39 7 9 .42 
10.74 0 .00 5 :3882 .40 

MERRILL LYNCH INTERN NOK/NO1 .01 
7B.45 0.00 39 301 .26 
10.48 0.00 5:252 .07 

-7 C-rA-rlr C-riDy-T--r 

426330007 DWB HOLDING ASA 
2 300.000 

NIU 7.401900 

1 400.000 
NIU 7 .361200 

2 600.000 
NIG4 7 .285300 

1 200.000 
NIG4 7 .250000 

300.000 
NIG4 7 .296300 

1 500.000 
Niu 7 .345600 

MIG4 
300.000 

7 .392500 

1 100 .000 
NIU 7 .392500 

1 100 .000 
NIU 7 .483000 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 200 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

MEXICAN PESO 

296878903 GF BBVA BANCOMER SER B NPV 11AUG03 13AUG03 MERRILL LYNCH NXN/NX1 
48 700 000 8.549300 0.00 1,457.23 0 .00 417,808.14 

10 .717500 0 .797695 0.00 135.97 0 .00 38,983.73 
12AUG03 15AUG03 I MERRILL LYNCH PIERCE NXNINXI 

381 300 000 8 .664400 0.00 12 563.07 0.00 3,315,298 .79 
miah * 10 .732500 0.807305 0.00 1 :077 .39 0 .00 308,902.75 

-- ASSET TOTALS - 
430,000.000 0 00 13 020.30 0 .00 3,733 106 .93 

0:00 1 :213 .36 0.00 347:886 .48 

NORWEGIAN KRONE 

426330007 DNB HOLDING ASA NOK10 04JUL03 09JUL03 KLEINNORT BENSON SEC NOK/NOl .01 
1 200.000 36.530300 0.00 87.67 0.00 43 924.03 

NIU 7 .187100 5.082759 0.00 12.20 0 .00 6:111 .51 

OBJUL03 11JUL03 KLEIIWORT BENSON SEC NOKIN01 .01 
1 200.000 35.855200 0.00 6.05 0 .00 43 112 .29 

NIA 7 .321000 4.B97582 0.00 11.75 0.00 5:888 .85 

09JUL03 14JUL03 KLEINNORT BENSON SEC NOKINDI .01 
1 600 000 35 .444700 0.00 113.42 0.00 56 24 94 

MIG4 7 .322000 4.B40849 0.00 15.49 0.00 7:8760:85 

15JUL03 18JUL03 KLEINNORT BENSON SEC NOK/NO1 .01 
1 100 000 36 .070000 0.00 79.35 0.00 39 756.35 

NIG4 7 .431550 4.853631 0.00 10.68 0.00 5:349.67 

17JUL03 22JUL03 MERRILL LYNCH INTERN NOK/NO1 .01 
600.000 35.700000 0 00 42 :714 0.1 21 462.84 

NIG4 7 .493700 4.764002 0:00 5 2 
0 
.00 2 :864.12 

IT ~)TATE ~5TRE 



473087906 TONRA SYSTEMS ASA NOKI 03JUN03 06JUN03 CARNAGIE FOND KOKMIS MOK/NO1 .01 
is 000 000 34 .396700 0.00 1,547.85 0.00 620 6 8.45 

NIGA 6.863800 5.011320 0.00 225.51 0.00 90:29.27 

12JUN03 17JUM03 CREDIT SUISSE FIRST NOK/NO1 .01 
1 900 000 33.700000 0.00 160.08 38.42 64 228.50 

N19A 6.953500 4.8"480 0.00 23.02 5.53 9:236.86 

- ASSET 70TALS 
19,900 .000 0.00 1,707.93 38 .42 684 916.95 

0.00 248.53 5.53 99:666.13 

MEN ZEALAND DOLLAR 

NPV (NZ LISTING) 21KAR03 21NAR03 
4 .109388 0.00 
2.255438 0.00 

03JUN03 13JUN03 
4.955299 0.00 
2.869614 0.00 

688143007 TELECOM CORP OF NZ 
1 211 000 

NIU * 1.821991 

1 017 000 
NIG4 * 1.726817 

STATESTREET 

Mir". ARRUAL NO NANE ON NLCOHU PAGE : 202 
USD 

_ 
COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014MISSMS BASE TAX/FFE/OTH BASE NET COS' 

EQUITY 

NORWEGIAN KRONE (CONTINUED) 

426330007 DNS HOLDING ASA MOK10 26AUG03 29AUG03 MERRILL LYNCH INTERN NOK/NOl .0 
1 300 000 35 .153800 0.00 91.40 0.00 45 791 .3, 

wig 7.654600 4 .592506 0.00 11.94 0.00 5:982 .21 

27AUG03 OPEN MERRILL LYNCH INTERN NOK/MOl .0~ 
1 goo 000 35.082100 0.00 126.30 0.00 63 274 01 

MIG4 7.646300 4.588115 0.00 16.52 0.00 8 :275 :1 : 

28AUG03 OPEN MERRILL LYNCH INTERN NOK/MOl .0 
900.000 35.174500 0.00 63.31 0.00 31 720.3 

NIG4 7.607100 4.623904 0.00 8.32 0.00 4 :269 .8, 

29AUG03 OPEN MERRILL LYNCH INTERN NOK/NO1 .0 : 
1 100 

, 
000 35.066700 0.00 77 .15 0.00 38 650 51 

wig 7 .503300 4.673504 0.00 10.28 0.00 
5 
:151:1 : 

-- ASSET TOTALS - 
22,600 .000 0.00 1,617 .52 0.00 1110,382 .0 : 

0.00 218 .52 0.00 109 p 482. W 

"4580000 NORSK HYDRO AS NOK20 06NAR03 IINAR03 CARNEGIE INT'L LND NOK/NOl .08 
200.000 275.920000 0 .00 110.37 0 .00 55 294.37 

MIG4 7 .142500 38 .630732 0 .00 15.45 0 .00 7:741.60 

23JUL03 2BJUL03 AIN ANRO EQUITIES (U KOK/MOl .10 
300.000 353.827900 0.00 212 .30 0 .00 106 360.67 

NIG4 7 .221800 48 .994420 0.00 29 .40 0 .00 14:727.72 

24JUL03 29JUL03 KLEINWORT BENSON SEC NOK/NDI .10 
200.000 363.906400 0 

0, 
145.56 0 .00 72 926.84 

NIG4 7 .225100 50.366971 0 :00 20.15 0 .00 10:093.54 

24JUL03 29JUL03 SG SECURITIES (LONDO WOK/NO1 .10 
200.000 363.754BOO 0 00 145 .50 0 .00 72 96.46 

NIG4 7 .225200 50.345988 0 :00 20 .14 0.00 10:0189.34 

STATE STREET, 

NIHC ANNUAL NO ANEPSM N S,!ECORD PAGE : 203 
USD - CON E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPO
: 
T 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

NORWEGIAN KRONE (CONTINUED) 

"4580000 NORSK HYDRO AS NOK20 25JUL03 30JUL03 SG SECURITIES (LONDO NOK/NOl .10 
200 .000 367 .381100 0.00 146.95 0.00 73 623.17 

NIG4 7.132200 51 .510207 0.00 20.60 0.00 10:322 .65 

- ASSET TOTALS - 
1,100 .000 0.00 760.68 0.00 381 101 .51 

0.00 105.74 0.00 52:974.85 

ASSET TRANSFER NZD/NZ3 
0.00 0.00 4 976.47 
0.00 0.00 2:731 .34 

DIVIDEND REINVEST NZD/NZ3 
0.00 0.00 5 039.54 
0.00 0.00 2:918.40 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 204 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET CS ST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET C ST 

EQUITY 

(CONTINUED) 

0.00 0 .00 
0.00 0 .00 

10 016.01 
5:649.74 

SEK6 04MAR03 07MAR03 
196.845000 0.00 
23.346380 0.00 

596310904 SANDVIK AB 
500.000 

NIG4 8 .431500 

STATE TREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 205 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

SWEDISH KRONA 

596310904 SANDVIK AB SEK6 05MAR03 10MAR03 
400.000 193.013200 0.00 

NIG4 8.377500 23.039475 0.00 

06MAR03 11MAR03 
500.000 193.187900 0 00 

NIG4 8.349000 23.139047 0:00 

07MAR03 12MAR03 
400.000 191.686100 0.00 

NIG4 8.377700 22.880516 0.00 

10MAR03 13MAR03 
400.000 193.549300 0.00 

H164 8.363100 23.143248 0.00 

11NAR03 14MAR03 
600.000 190.760400 0 00 

NIG4 8.4"BOO 22.583748 0:00 

12KAR03 17MAR03 
600.000 293.148100 0.00 

NIG4 8.428300 22.916614 0.00 

28MAR03 02APRO3 
800.000 195.71670D 0 00 

NIG4 8.563300 22.855289 0:00 

31NAR03 03APRO3 
300.000 191.897700 0 00 

MIG4 S."9900 22.656430 0:00 

ASSET TOTALS - 
4,500.000 0 00 

0:00 

(CONTINUED) 

KLEINNORT BENSON SEC SEK/SE1 .05 
154.41 0.00 77 359.69 
18.43 0.00 9:234.22 

KLEINNORT BENSON SEC SEK/SE1 .05 
193 19 0 00 96 7 7 14 
23:14 0:00 11:512:66 

KLEINNORT BENSON SEC SEK/SE1 .05 
153.35 0.00 76 27 79 
18.30 0.00 9:1,70:51 

KLEINNORT BENSON SEC SEK/SE1 .05 
154.84 0.00 77 574.56 
18.51 0.00 9:275.81 

KLEINMORT BENSON SEC SEK/SE1 .05 
228 91 0.00 114,685.15 
27 :10 0.00 13,577.35 

KLEINNORT BENSON SEC SEK/SE1 .05 
231.78 0.00 116 120.64 
27.50 0.00 13:777.47 

KLEINMORT BENSON SEC SEK/SE1 .05 
313 15 0.00 156 8 51 
36:57 0.00 18 :38206 :80 

KLEIINO!T BENSON SEC SEK/SE1 .05 
115:54 0.00 57 6 4.45 
3 9 0.00 6:8!0.52 

1,741.62 0.00 872,545.28 
206.49 0.00 103p455.88 

4Z-rA-r-r CrrT3r-r-r 

I I 

ASSET TOTALS -
2,228.000 

565990900 ASTRAZENECA, 
800.000 

NIG4 7 .974300 

400.000 
NIG4 8 .001500 

500.000 
NIG4 7 .927000 

100.000 
NIG4 7 .857900 

- ASSET TOTALS - 
1,800.000 

MEN ZEALAND DOLLAR 

0 .00 
0.00 

SWEDISH KRONA 

ORD USDO.25 14MAY03 19MAY03 
337.477000 0.00 
42 .320580 0.00 

15HAY03 20MAY03 
341.276000 0.00 
42.651503 0.00 

16KAY03 21MAY03 
346.824000 0.00 
43.752239 0.00 

19MAY03 22MAY03 
341.073000 0.00 
43.405108 0.00 

0 00 
0:00 

UBS AG SEK/SEl .08 
539.96 0 .00 270,521 .56 
67.71 0 .00 33,924.18 

UBS AG SEK/SE1 .09 
273.02 0.00 136 7 3.42 
34.12 0 .00 17 :014.72 

UBS AG SEK/SE1 .09 
3".82 0 .00 173 758 .82 
43.75 0 .00 21 :919.87 

UBS AG SEK/SEI .09 
68.21 0 .00 34 175.52 
8.68 0 .00 4:349 .19 

1,228.01 0 .00 615 239 .31 
154.26 0 .00 77 :287 .96 

KLEINNORT BENSON SEC SEK/SE1 05~ 
196.85 0 .00 9! :619 :35 
23.35 0 .00 1 696 .54 



NIHC ANNUAL NO NAME ON RECORD PAGE : 207 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

G67743107 ORIENT EXPREES HOTELS LTD 
1 700.000 

NIA 

1,300.000 
NIF4 

1 100.000 
NIR 

4 100 000 
NIA * 

26 500 000 
NIR * 

34 700 000 
NIFA 

ASSET TOTALS 
69,400 .000 672.00 0 .00 1,064,968 .92 1 0.00 

G7127PI00 PLATINUM UNDERWRITERS HOLDINGSSHS 18MAR03 21MAR03 BEAR STEARNS SECURIT USD/DTC .02 

NIF4 
700.000 22.680000 0 .00 14.00 0 .00 15,890 .00 

STATE STREET, 

n- n.W.L nw nAnc un nc~wms rAUL ; AUD 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

G1250GIll ACCENTURE LTD BERMUDA SHS A 13MAR03 ISMAR03 ONY BROKERAGE INC USD/DTC .05 
7 600 000 13.680000 0.00 380.00 0 .00 104,348.00 

NIFi 

29MAY03 03JUN03 INVESTMENT TECHNOLOG USD/OTC .02 
1 900 000 16 .850000 0 .00 38 .00 0.00 32,053.00 

NIFi 

16JUN03 19JUM03 FOX PITT KELTON INC USD/DTC .05 
8 100 000 16 .793200 0.00 405 .00 0.00 136,429 .92 

NIFi 

- ASSET TOTALS 
17,600.000 0.00 823.00 0.00 272,830.92 

G3682EI27 FRONTLINE LTD SHS 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
4 700 000 14.615300 0.00 94.00 0.00 68,785 .91 

NIA 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
2 500 000 14.457600 0.00 50.00 0.00 36,194 .00 

NIR 

21ALIG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
2 300 000 15.324800 0.00 00 0.00 35,293 .04 

NIF4 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
3 200 000 15 .712800 0.00 64.00 0 .00 50,344 .96 

NIR 

27AUG03 27AUG03 ASSET TRANSFER AT NA USD/DTC 
12 700 000 15 .500000 0 .00 0.00 0 .00 296,850 .00 

NIF6 

TATE STREET, 

- ASSET TOTALS -
25,400.000 0.00 

CL A SHS 19AUG03 22AUG03 
14.510600 0.00 

20AUG03 25AUG03 
14.713900 0.00 

20AUG03 25AUG03 
14.750000 0.00 

21AUG03 26AUG03 
14 .866300 0.00 

22AUG03 27AUGO3 
15 .314000 0.00 

27AUG03 27AUG03 
15 .490000 0.00 

(CONTINUED) 

254.00 0.00 387,"7 .91 

STATE STREET BROKERA USD/OTC .02 
34.00 0.00 24,702 .02 

STATE STREET BROKERA USD/DTC .02 
26.00 0.00 19,154 .07 

STATE STREET BROKERA USD/DTC 
0.00 0.00 16,225 .00 

STATE STREET BROKERA USD/DTC .02 
82.00 0.00 61,033 .83 

STATE STREET BROKERA USD/DTC .02 
530.00 0.00 406,351 .00 

ASSET TRANSFER AT KA USD/DTC 
0.00 0 .00 537,503 .00 

I 



HIM ANNUAL NO NAME ON RECORD PAGE : 208 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

G7127PIGO PLATINUM UNDERWRITERS HOLDINGSSHS IBMAR03 21MAR03 
3 400 

' 
000 22.975900 0.00 

NIF4 

19KAR03 24MAR03 
1 800.000 23.899800 0.00 

NIA 

20MAR03 25KAR03 
1 000 24.120600 0.00 

NIF4"- 

25JUN03 30JUM03 
1 000.000 26.705500 0.00 

NIA 

10JUL03 15JUL03 
400.000 27.498600 0.00 

WIF4 

11JUL03 16JUL03 
3 100 000 27 .831700 0.00 

NIR 

14JUL03 17JUL03 
1 500.000 28 .092200 0.00 

NIA 

15JUL03 IRJUL03 
500.000 28.236300 0.00 

NIF4 

16JUL03 21JUL03 
2 000.000 28 .340400 0.00 

NIR 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 209 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

G7127PI,00 PLATINUM UNDERWRITERS HOLDINGSSHS 17JUL03 22JUL03 
1 500.000 28 .186900 0 .00 

WIR 

- ASSET TOTALS - 
17,500 .000 0 .00 

G7885TI.04 SCOTTISH RE GROUP LTD 
9 300 .000 

NIF4 

G9825RlO7 XOMA LTD 
32 200 000 
NIR * 

4 200.000 
NIF4 

50 600 000 
NIA * 

87 
000.000 

NIFA 

- ASSET TOTALS -
174,000 

. 
000 

BEAR STEARNS SECURIT USO/DTC 
0.00 0.00 192,975 .00 

STATE STREET BROKERA USD/DTC .02 
644.00 0.00 294,559.16 

STATE STREET BROKERA USD/OTC .02 
84.00 0.00 39,149.88 

STATE STREET BROKERA USD/DTC 
0.00 0.00 472,325.70 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 848,250.00 

0.00 728 .00 0.00 1,654,284.74 

PB744YlO2 STEINER LEISURE LTD SHS 19AUG03 22AUGO3 STATE STREET BROKERA USD/OTC .02 
1 400.000 16.398600 0.00 28 .00 0.00 22,986.04 

NIA 

. 
)I 

i I 

(CONTINUED) 

LEHMAN BROTHERS INC USD/DTC .05 170.00 0.00 78t288.O6 

LEHMAN BROTHERS INC USD/DTC .05 
90.00 0.00 43,109.64 

LEHMAN BROTHERS INC USD/DTC .05 
80.00 0.00 38,672.96 

GOLDMAN SACHS + CO USD/DTC .02 
20 .00 0 .00 26,725.50 

INSTIIET CLEARING SE USD/DTC .02 
.00 0 

. 
00 11,007.44 

INSTINET CLEARING SE USD/DTC .02 
62 .00 0 .00 86,340.27 

INSTINET CLEARING SE USD/DTC .02 
30 .00 0 .00 42,168 .30 

PERSHING LLC USD/DTC .05 
25 .00 0 .00 14,143.15 

PERSHING LLC USO/OTC .05 
100.00 0.00 56,780 .80 

sms 17JUL03 23JUL03 
20.750000 0 .00 

CON 19AUG03 22AUG03 
9.127800 0.00 

20ALIG03 25ALIG03 
9.301400 0.00 

20AUG03 25AUG03 
9.334500 0.00 

27ALIG03 27AUG03 
9.750000 0.00 

(CONTINUED) 

PERSHING LLC USD/DTC .05 
75.00 0.00 42,355 .35 

674.00 0.00 455,481 .47 



US DOLLAR (CONTINUED) 

P8744YI02 STEINER LEISURE LTD SHS 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
2 100 000 16.084300 0 .00 0.00 0.00 33,777 .03 

NIA 

20AUG03 25AUG03 STATE STREET BROKERA USD/OTC .02 
1 400 000 16.427900 0.00 28 .00 0 .00 23,027.06 

NIR 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
7 200 000 16 .052500 0.00 244 .00 0.00 115,714.80 

NIF4 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
is 000 000 16 .620900 0.00 360.00 0.00 299,536.20 
NIR 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
30 100 000 16 .115000 0.00 0. 00 0.00 485,061 .50 

NIFA 

ASSET TOTALS 
60p2OO.OOO 0.00 560.00 0.00 980,102 .63 

Y02516105 ASE TEST LIMITED SHS 26AUG03 29AUG03 PERSHING LLC USD/DTC .05 
25 100 000 7 .557600 0 .00 1,255.00 0.00 290t950.76 
NIFA 

28AUG03 OPEN BEAR STEARNS SECURIT USD/DTC .05 
6 300 000 7.940100 0 .00 315.00 0.00 50,337 .63 

NIFA 

29AUG03 OPEN MERRILL LYNCH PIERCE USD/DTC .05 
NIFS 

800 .000 7.660300 0.00 40.00 0.00 6,168 .24 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 211 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

001055102 AFLAC INC 
5 700 000 

NIFi * 

001204106 AGL RES INC 
300.000 

NIF3 

002669100 AMC ENTHT INC 
2 000 000 

MIR ' 

23 100 000 
NIR ' 

CON 16JUN03 19JUM03 
31.241200 0.00 

CON 24MAR03 27MAR03 
22.889400 0.00 

CON 19ALIG03 22AUG03 
11 .208500 0.00 

20ALIG03 25AUG03 
11 .479000 0.00 

FOX PITT KELTON INC USD/DTC .05 
285 .00 0.00 178,359 .94 

CORRESPONDENT SERVIC USD/DTC .02 
4 .50 0.00 6,871 .32 

STATE STREET BROKERA USD/DTC .02 
40 .00 0.00 22,457 .00 

STATE STREET BROKERA USD/DTC .02 
262.00 0.00 150,636 .90 

STATE STREET, 

I 

nAn nnnUAL mu mAnt un nc6wKu rAUL : dlu 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

- ASSET TOTALS -
32,200.000 

000957100 ABN INDS INC 
2 500 000 

NIR * 

00100107 AFC ENTERPRISES INC 
1 400 000 

NIF5 * 

3 300 000 
NIFA 

- ASSET TOTALS 
4,700.000 

0.00 

CON 25JUN03 30JUN03 
15.679700 0 .00 

CON 24APRO3 29APRO3 
15.400000 0 .00 

25APRO3 30APRO3 
15.250000 0.00 

0.00 

(CONTINUED) 

1,610.00 0.00 247,456 .63 

GOLDMAN SACHS + CO USD/DTC .02 
50.00 0.00 39,249 .25 

BEAR STEARNS + CO IN USD/DTC .05 
70.00 0.00 21,630.00 

BEAR STEARNS + CO IN USD/DTC .05 
165 .00 0.00 50,490.00 

235 .00 0.00 72,120.00 



EQUITY 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
264.00 0.00 153,931 .80 

STATE STREET BROKERA USD/DTC .02 
320.00 0.00 185,846 .40 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 513,880.00 

886 .00 0.00 1,026,752 .10 

446 .00 0.00 419,192.12 

JEFFERIES 6DMAXY~:IN USD/DTC .05 
25.00 -- . 0.00 11,048 .55 

W ~TREET, STATE L 
00437VIO4 ACCREDO HEALTH INC 

500.000 
NIG2 

CON 13MAR03 18MAR03 
22.047100 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 223 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON ISKAR03 24MAR03 
23.833900 0.00 

05KAY03 0814AY03 
18.232300 0.00 

09MAY03 14MAY03 
18.381100 0.00 

12MAY03 15MAY03 
18.833700 0.00 

22MAY03 28KAY03 
19.045400 0.00 

2814AY03 05JUN03 
20.000000 0.00 

29MAY03 03JUN03 
20.443700 0.00 

31JUL03 05AUG03 
24.577200 0.00 

19AUG03 22AUG03 
23.740900 0.00 

100.000 
NIG2 

2 500 .000 
NIFS 

2 500.000 
NIFS 

4 600.000 
NIFS 

9 400.000 
NIFA 

3 300.000 
MIR 

NIMC ANNUAL NO NAME ON RECORD PAGE : 212 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL C014NISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

001669100 AMC ENTNT INC 
13 200.000 
NIR 

16 000.000 
NIF4 

" 300 000 
MIA 

-- ASSET TOTALS 
88,600.000 

00184AI05 AOL TIME WARNER INC 
21 400.000 

NIFi 

002824100 ABBOTT LABS 
2 300 000 

NIFi " 

3 900 000 
NIFi * 

4 100 000 
NIFi 

- ASSET TOTALS 
IO,3DO.OOO 

US DOLLAR 

CON 21AUG03 26AUG03 
11 .641500 0.00 

22AUG03 27AUG03 
11 .595400 0.00 

27AUG03 27ALIG03 
11.600000 0.00 

0.00 

CON 16JUN03 19JUND3 
15.720000 0.00 

CON NPV 30APR03 05HAV03 
40.429000 0.00 

30APRO3 0514AV03 
40.973000 0.00 

30APRO3 05MV03 
40.479200 0.00 

0.00 

STANDARD + POORS SEC USD/DTC .05 
1,070.00 0.00 337,478 .00 

INVESTMENT TECHNOLOG USD/DTC .02 
".00 0.00 93,032 .70 

BNY CLEARING SERVICE USD/DTC .05 
195.00 0.00 159,989 .70 

LEERINK SWANN AND CO USD/DTC .05 
205.00 0.00 166,169.72 

00437VIO4 ACCREDO HEALTH INC 
300 .000 

NIG2 

13 500 000 
NIFS ' 

2 300 .000 
NIF5 

(CONTINUED) 

3 LEHMAN BROTHERS INC USD/OTC .05 
15 .00 0.00 7,165.17 

RAYMOND JANES AND AS USD/DTC .05 
675 .00 0.00 246,811.05 

KNIGHT SECURITIES USD/DTC .05 
115.00 0.00 42,391.53 

LEHMAN BROTHERS INC USD/DTC .05 
5 .00 0.00 1,888.37 

KNIGHT SECURITIES USD/DTC .05 
125 .00 0.00 47,738 .50 

3 RAYMOND JANES AND AS USD/DTC .05 
125 .00 0.00 50,125 .00 

CANTOR FITZGERALD + USD/DTC .05 
230.00 0.00 94,271 .02 

CORRESPONDENT SERVIC USD/DTC .01 
117 .50 0.00 231,143 .18 

STATE STREET BROKERA USD/DTC .02 
66 .00 0.00 78,410 .97 



- w- -- w- ... 7---E-OMPOSITE--- ASOF : 31AUGO 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTN LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

CON NEW 19MAR03 24MAR03 
14.853500 0.00 

20MAY03 28MAY03 
15.969600 0.00 

22JUL03 25JUL03 
12 .750000 0.00 

004930202 ACTIVISION INC HEN 
300.000 

NIG2 

100.000 
NIG2 

400.000 
NIG2 

3TATE STREET, 

US DOLLAR (CONTINUED) 

00651F108 ADAPTEC INC CON 07JUL03 14JUL03 
6 600 .000 7 .378900 0 .00 

NIF5 

OBJUL03 11JUL03 
1 800 .000 7 .491700 0 .00 

NIFS 

09JUL03 14JUL03 
9 300 000 7 .556400 0 .00 

NIF5 

11JUL03 16JUL03 
9 100 000 7.390200 0 .00 

NIF5 

23JUL03 28JUL03 
5 200 000 7 .066000 0 .00 

NIFS 

24JUL03 29JUL03 
11 400 000 7 .053400 0 .00 

NIFS 

29JUL03 OIAUG03 
18 700 000 6.670600 0 .00 

NIF5 

01AUG03 06AUG03 
19 200 000 6.321000 0 .00 

NIFS * 

4 SPEAR LEEDS & KELLO USD/DTC .04 
264 .00 0.00 48,964 .74 

SPEAR,.LEEDS & KELLO USD/DTC .04 7 
00 0.00 13,557 .06 

SPEAR LEEDS & KELLO USD/DTC .04 
37LOO 0.00 70,6".52 

MEEDENOCO. USD/DTC .04 
36 0 0.00 67,614.82 

NATIONAL FINANCIAL S USD/DTC .04 
208 .00 0.00 36,951.20 

SCOTT L STRINGFELLO USD/DTC .04 
456 .00 0.00 80,864.76 

SMITH MOORE + CO USD/DTC 04 
7a .00 0.00 125,489:22 

CORRESPONDENT SERVIC USD/DTC .01 
240.00 0.00 121,603.20 

STATE STREET 

00437V104 ACCREDO HEALTH INC 
2 100 000 

NIA ' 

600 .000 
NIF4 

1 500 000 
NIR ' 

1 700 000 
NIF4 * 

9 200.000 
NIF6 

- ASSET TOTALS -
54plOO.OOO 

COW** USODOLLAR 

2 AUG03 25AUG03 
23 .750000 0 .00 

20AUG03 25AUG03 
23 .800000 0.00 

21AUG03 26AUG03 
24.481300 0.00 

22AUG03 27AUG03 
24.221200 0.00 

27AUG03 27AUG03 
23.300000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USO/DTC .0 
42.00 0 .00 49,917 .0 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 14,280.0 

STATE STREET BROKERA USD/DTC .0; 
30.00 0 .00 36,751 .9! 

STATE STREET BROKERA USD/DTC .0; 
34.00 0 .00 41,210 .0, 

ASSET TRANSFER AT MA USD/DTC 
0. 00 0.00 214p360.0 

1,604.50 0.00 1,167,512 .3 

CIBC WORLD MARKETS C USD/DTC .0. 
15.00 0.00 4,471 .0. 

5 UBS WARBURG LLC USD/DTC 0 
5. 00 0.00 1,601 :9'1 

UBS MARBURG LLC USD/DTC .0. 
20.00 0.00 4,720 .0 

NIHC ANNUAL NO MANE ON RECORD PAGE : 215 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

- ASSET TOTALS - 
800 .000 0 .00 40.00 0.00 10,793 .01 



NINC ANNUAL NO NAME ON RECORD PAGE : 216 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

DEUTSCHE BANK SECURI USD/DTC 
35.00 0 .00 

DEUTSCHE BANK SECURI USD/DTC 
430.00 0 .00 

E TRADE SECURITIES, USD/DTC 
30 .00 0 

. 
00 

CREDIT SUISSE FIRST USD/DTC 
250 .00 0 .00 

006754105 ADECCO S A 
700.000 

NIGS 

NAA6,O 
.000 

1 000.000 WIFA 

5 000.000 
NI6A 

- ASSET TOTALS -
15,300.000 

.05 
6,505.52 

05 
83,162:00 

.03 
11,030.00 

.05 
55,850.00 

745 .00 0 .00 156,547 .52 0.00 

ROCKHOUSE SECURITIES USD/DTC 
88 .00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
356 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
52 .00 0.00 

~)TAI 

23APRO3 28APRO3 
7.493900 0.00 

24APRO3 29APRO3 
7.588200 0.00 

28APR03 OIKAY03 
7.288300 0.00 

007525108 ADVANCED DIGITAL INFORMATION CON 
2 200.000 

NIFS 

000 
NIFS'00. 

1 300.000 
NIF5 

E STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 217 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

007525108 ADVANCED DIGITAL INFORMATION CON 
2 700.000 

NIFS 

9 000 
NIFS". 

4 300 000 
NIFS ' 

4 500.000 
NIFS 

4 800.000 
NIFi 

2 00.000 
NIF59 

2 000 
NIFSOOD. 

1 000.000 
NIF5 

ASSET TOTALS -
43,600.000 347,990 .40 2,456 .50 0.00 0.00 

CIBC WORLD IQRKETS-V USD/DTC .05 
5.00 0.00 1,360.00 

-7, 
~7 IQ-r-Dur-r 

CON 19MAR03 24KAR03 
13.550000 0.00 

007865108 AEROPOSTALE 
100.000 

NIG2 

) I 
- ASSET TOTALS -

81,300.000 

US DOLLAR 

0.00 

SPONSORED ADR 29APRO3 02MAY03 
9 .243600 0.00 

30APRO3 05KAY03 
9 .620000 0.00 

10JUN03 18JUM03 5 
11 .000000 0.00 

11JUN03 19JUM03 3 
11 .120000 0.00 

(CONTINUED) 

2,724 .00 0 .00 565,690.52 

.04 
16,574.58 

04 
67,890:98 

.04 
9,526.79 

US DOLLAR 

29APRO3 02KAY03 
7 .762700 0.00 

29APRO3 02KAY03 
7 .867000 0.00 

30APR03 05MAY03 
8 .040400 0.00 

OINAY03 06KAY03 
8 .048100 0.00 

02KAY03 07MAY03 
8 .073400 0.00 

13KAY03 16KAY03 
8 .448300 0.00 

13MAY03 16KAY03 
8.493800 0.00 

03JUN03 06JUN03 
10.245100 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
40.50 0.00 

BEAR STEARNS SEaJRIT USD/DTC 
360.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
172 .00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
180 .00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
72 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
43 .50 0.00 

BEAR STEARNS SECURIT USD/DTC 
80.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
12 .50 0.00 

.02 
20,999 .79 

.04 
71,163 .00 

34,745 :7042 

.04 
36p396.45 

.02 
38,824.32 

.02 
24,543.57 

.04 
17,067.60 

.01 
10,257.60 



EQUITY 

CO: US,DOLLAR (CONTINUED) 

2 HAR03 28MAR03 WEDBUSH MORGAN SECUR USD/DTC .0 
13 .498900 0.00 10.00 0.00 2,709.7 

007865108 AEROPOSTALE 
200 .000 

NIG2 

- ASSET TOTALS -
300.000 0 .00 15 .00 0.00 4,069 .7 

008190100 AFFILIATED COMPUTER SVCS INC CL A 16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC 
4 500 000 47.201800 0 .00 90 .00 0.00 

NIF~ 

OBAUG03 14AUG03 1 BURNHAM SECURITIES USD/DTC 
4 000 000 44.299800 0 .00 200.00 0.00 

NIFi 

- ASSET TOTALS 
8,500.000 0.00 290.00 0.00 

285.00 0.00 286,602 .8 

STATE STREET BROKERA USD/DTC .0 
4.00 0.00 3,112.0 

STATE STUET 

01853E204 ALLIANCE ATLANTIS CONK INC CL B NON VTG SHS 19AUG03 22AUG03 
200.000 15 .540000 0.00 

NIF4 

I i NIHC ANNUAL NO NAME ON RECORD PAGE : 219 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

01853E204 ALLIANCE ATLANTIS CONN INC CL B NON VTG SHS 20AUG03 25AUG03 
19 900.000 15.525000 0.00 
NIA 

21AUG03 26AUG03 
11 000.000 15.680000 0.00 
NIA 

22ALIG03 27ALIG03 
29 000.000 15.843900 0.00 

NIF4 

27AUG03 27AUG03 
60 100.000 16.100000 0.00 

MIFk 

- ASSET TOTALS - 
120,200.000 0.00 

ROCKHOUSE SEC6"ft USD/DTC .05 
145 .00 0.00 57,695 .21 

STATE STREEI 

020813102 ALPHARMA INC 
2 900 000 

NIFA * 

CL A 24JUL03 29JUL03 
19.844900 0.00 

nAn AnMUAL "U NARL WN Kt%.UKLO Wm FAbt:: 218 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

008252108 AFFILIATED MANAGERS GROUP INC CON 18MAR03 21MAR03 
5 300 000 42.241100 0.00 

NIA 

25JUM03 30JUN03 
1 000 000 62 .440000 0.00 

NIF4 

- ASSET TOTALS - 
6,300.000 0.00 

SANFORD C BERNSTEIN USD/DTC 
265.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
20.00 0.00 

.0 
212,498 .1 

.0 
177,399 .2 

389,897 .3 

.0 
224,142 .8 

.0 
62, "0. 0 

01859P609 ALLIANCE GAMING CORP 
15 900 

* 
000 

NIFS 

5 500.000 
NIF5 

1 00.000 
WIF59 

- ASSET TOTALS -
23,300.000 

CON NEW 16APR03 22APRO3 
15.214000 0.00 

17APRO3 23APRO3 
14.599300 0.00 

07AUG03 12AUG03 
20.450000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
398 .00 0.00 309,345.50 

STATE STREET BROKERA USD/DTC .02 
220.00 0.00 172,700.00 

STATE STREET BROKERA USD/DTC .02 
580.00 0.00 460,053 .10 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 967,610.00 

1,202 .00 0.00 1,912,820.60 

NELLS FARGO SECURITI USD/DTC .05 
795.00 0.00 242,697.60 

BMY BROKERAGE INC USD/DTC .05 
275 .00 0.00 80,571.15 

FIRST ANALYSIS SECUR USD/DTC .05 
95.00 0.00 38,950.00 

1,165 .00 0.00 362,218.75 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 220 
USD 

- 
COMPOS 

IT 
E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKWXSSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

STATE STREET BROKERA USD/DTC .02 
328.00 0.00 343,060.12 

STATE STREET BROKERA USD/OTC .02 
86.00 0.00 89,504.07 

STATE STREET 

CON 19AUG03 22AUG03 
20.898300 0.00 

20AUG03 25AUG03 
20.794900 0.00 

02744NIOS AMERICAN NED SYS HLOGS 
16 400.000 
NIR 

4 300 .000 
NIA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 221 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

03073TIO2 AMERIGROUP CORP 
100.000 

NIG2 

03232P405 ANSURG CORP 
3 400.000 

NIR 

1 700.000 
111A 

1 100.000 
WIR 

MORGAN STANLEY CO IN USD/DTC .05 
5.00 0.00 3,360.01 

3 STATE STREET BROKERA USD/DTC .02 
68.00 0.00 102,386 .92 

STATE STREET BROKERA USD/DTC .02 
34.00 0.00 5Op841.05 

STATE STREET BROKERA USD/DTC 
0.00 0.00 32,826.97 

IZ-rA-rU C,-rDur-r 

CON 21KAY03 27MAY03 
33.550100 0.00 

CON 19AUG03 25AUG03 
30.093800 0 .00 

20ALIG03 25AUG03 
29 .986500 0 .00 

20AUG03 25ALIG03 
29 .842700 0 .00 

I 

020813101 ALPHARMA INC 
2 100 .000 

NIF5 

1 000 .000 
NIF5 

3 200 .000 
NIFS 

N115,00 . 
000 

5 000 000 
NIFS * 

1 100 .000 
NIFS 

- ASSET TOTALS -
18,800 .000 

US DOLLAR 

CL A 24JUL03 30JUL03 
19.633700 0.00 

25JUL03 30JUL03 
19.459200 0.00 

28JUL03 31JUL03 
19.470100 0.00 

29JUL03 01AUG03 
19.745100 0.00 

31JUL03 05AUG03 
19.836800 0.00 

07AUG03 12AUG03 
18.276800 0.00 

0.00 

(CONTINUED) 

1 HUNTLEIGH SECURITIES USD/DTC .05 
105.00 0.00 41,335.77 

ROCKHOUSE SECURITIES USD/DTC .05 
50.00 0.00 19,509 .20 

BMY BROKERAGE INC USD/DTC .05 
160.00 0.00 62,464 .32 

WEDBUSH MORGAN SECUR USD/DTC .05 
175.00 0.00 69,282 .85 

WEDBUSH MORGAN SECUR USD/DTC .05 
250.00 0.00 99,434.00 

G G E T LLC USD/DTC .05 
55.00 0.00 20,159 .48 

940.00 0.00 369,880.83 

02744NIOB AMERICAN NED SYS HLDGS 
3 000 000 

NIR ' 

13 900.000 
NIR 

6 700.000 
NIR 

44 300.000 
NIA 

- ASSET TOTALS -
88,600 .000 

US DOLLAR 

CON 20AUG03 25AUG03 
20 .776300 0.00 

21AUG03 26AUG03 
21 .013200 0.00 

22AUG03 27AUG03 
21 .178500 0.00 

27AUG03 27AUG03 
20.830000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 62,328.90 

STATE STREET BROKERA USD/DTC .02 
278 .00 0.00 292,361.48 

STATE STREET BROKERA USD/DTC .02 
134 .00 0.00 142,029 .95 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 922,769 .00 

826 .00 0.00 1,852,053 .52 



nu "~c un RC%.WRU rAbt : ledt 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

032511107 ANADARKO PETE CORP 
700.000 

NIF6 

1 300 000 
NIFI ' 

1 300.000 
NIFI 

1 300.000 
NIFI 

800 .000 
NIF6 

cow 15APR03 21APRO3 
45.352200 0.00 

17APRO3 23APRO3 
45.781400 0.00 

22APRO3 24APRO3 
46.018100 0 .00 

25APRO3 30APRO3 
45.918400 0 .00 

29APRO3 02KAY03 
45.117500 0.00 

CITIGROUP GLOBAL MAR USD/OTC .03 
17.50 0 .00 31,764 .04 

CITIGROUP GLOBAL MAR USD/DTC .03 
32 .50 0 .00 59,548.32 

CITIGROUP GLOBAL MAR USD/DTC .03 
32 .50 0.00 59,856.03 

CITIGROUP GLOBAL MAR USD/DTC .03 
32 .50 0.00 59,726.42 

B-TRADE SERVICES LLC USD/DTC .02 
14.40 0.00 36,108.40 

: 
r 
5TATE STREET 

US DOLLAR (CONTINUED) 

032511107 ANADARKO PETE CORP Cox 30APRO3 05MAY03 B-TRADE SERVICES LLC USD/DTC .02 
NIF6 

400.000 44.575000 0.00 7 .20 0.00 17,837 .20 

06MAY03 09MAY03 B-TRADE SERVICES LLC USD/DTC .02 
NIF6 

400.000 44.910800 0.00 7 .20 0.00 17,971 .52 

12MAY03 15MAY03 LIQUIDNET INC USD/DTC .02 
NIF6 

100.000 " .170000 0.00 2 .00 0.00 4,619.00 

04JUN03 09JUM03 CITIGROUP GLOBAL MAR USD/DTC .03 
NIF6 

500.000 48 .640500 0.00 12.50 0.00 24,332 .75 

- ASSET TOTALS - 
6,800.000 0.00 158.30 0.00 311,763.68 

034553107 ANDRX CORP DEL ANDRX GROUP CON 05KAR03 10MAR03 SMITH MOORE + CO USD/DTC .04 9 100 000 8 .370600 0.00 364.00 0.00 76,536." NIF5 
06NAR03 11MAR03 CORRESPONDENT SERVIC USD/DTC .02 1 800 000 7.992500 0.00 27.00 0.00 24,413 .50 NIFS 

- ASSET TOTALS 
10,900.000 0.00 391.00 0.00 90,949 .96 

037411105 APACHE CORP CON 30JUN03 03JUL03 INVESTMENT TECHNOLOG USD/DTC .02 
NIF2 

900.000 65.450000 0.00 18 .00 0.00 58,923.00 

038197109 APPLIED FILMS CORP CON 25JUM03 30JUM03 GOLDMAN SACA9,'4"" USD/DTC .02 , Ao- 1 400 000 25.095000 0.00 28 .00 0.00 35,161.00 NIA 
STATE STREET 

03232P405 ANSURG CORP 
2 300 000 

NIR * 

1 000 000 
NIA ' 

9 500 000 
NIA 

- ASSET TOTALS 
19,000.000 

US DOLLAR 

CON 21AUG03 26AUG03 
30.027400 0 .00 

22AUG03 27AUG03 
29.869100 0.00 

27AUG03 27AUG03 
29 .740000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
". 00 0.00 69,109.02 

STATE STREET BROKERA USD/DTC .02 
20.00 0.00 29,889.10 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 282,530.00 

169.00 0.00 567,583.06 

NIHC ANNUAL NO NAME ON RECORD PAGE : 223 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 



NIHC ANNUAL NO NAME ON RECORD PAGE : 224 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

038222105 APPLIED MATERIALS INC CON 06KAR03 11KAR03 
17 500.000 12.058700 0 .00 

NIFf 

16JUM03 19JUM03 
3 600.000 15.510000 0 .00 

NIFi 

- ASSET TOTALS - 
21,100.000 0.00 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 05MAR03 IONAR03 
1 200.000 13.019600 0.00 

NIF5 

CORRESPONDEMT'5ERVIC USDIDTC .02 
18.00 - 

' - - 0.00 
15,641 .52 

STREET STATES 

EQUITY 

US DOLLAR 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 12KAR03 17MAR03 
900.000 12.500000 0.00 

NIF3 
14MAR03 19KAR03 

1 00.000 23.276900 0.00 
NIF59 

28NAR03 02APRO3 
1 500.000 13.877800 0.00 

NIF5 
10APR03 15APR03 

800.000 13.200000 0.00 
NIF3 

10APR03 15APRO3 
1 700.000 13.200000 0.00 

NIF5 
21APRO3 24APRO3 

1 500.000 13.400000 0.00 
NIFS 

06KAY03 09MAY03 
4 000 000 12.284600 0.00 

NIFS 
06KAY03 09KAY03 

4 200 000 12.100000 0.00 
NIF5 

06MAY03 09MAY03 
1 300.000 12.000100 0.00 

NIF5 

I 

'(ZTAT-P qTlrn-PT 

US DOLLAR 

03822NI09 APPLIED MICRO CIRCUITS CORP COT CON 03APRO3 OBAPRO3 
9 300.000 3.S47000 0.00 

NIF5 

09APR03 14APRO3 
2 400.000 3.3SOOOO 0 .00 

NIFS 

IOAPRO3 1SAPR03 
2 300.000 3.404000 0.00 

NIFS 

11APR03 16APR03 
4 400.000 3.3SOOOO 0 .00 

NIF5 

2SAPRO3 30APR03 
9 SOO.000 3.799200 0.00 

NIFS 

ASSET TOTALS - 
27,900.000 0.00 

(CONTINUED) 

NATIONAL FINANCIAL S USO/OTC .03 
279 .00 0.00 33,266 .10 

NATIONAL FINANCIAL S USD/DTC .03 
72 .00 0.00 8,112 .00 

NATIONAL FINANCIAL S USD/DTC .03 
69 .00 0.00 7p898 .20 

NATIONAL FINANCIAL S USD/OTC .03 
132 .00 0.00 14,872 .00 

NATISgAL FINANCIAL S USD/DTC .03 
2 .00 0.00 36,377 .40 

837 .00 0.00 100,525 .70 

SPEAR6
. 
LEEDS & KELLO USD/DTC .02 

35 00 0.00 221,377 .25 

INVESTMENT TECHNOLOG USD/DTC .02 
72 .00 0.00 55,908 .00 

422.00 0.00 267,285.25 

NIRC ANNUAL NO NAME ON RECORD PAGE : 225 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

(CONTINUED) 

ROTH CAPITAL PARTNER USO/DTC .05 
45.00 0.00 11,295.00 

CORRESPONDENT SERVIC USD/DTC .02 
28.50 0.00 25,254.61 

CORRESPONDENT SERVIC USD/DTC .02 
22 .50 0 .00 20,839.20 

CORRESPONDENT SERVIC USD/DTC .02 
12.00 0 .00 10,572.00 

STATE STREET BROKERA USD/DTC 02 
34 .00 0.00 22,474:00 

ROTH CAPITAL PARTNER USD/DTC .05 
75 .00 0.00 20,175.00 

CORRESPONDENT SERVIC USD/OTC .02 
60 .00 0.00 48,798 .40 

ROTH CAPITAL PARTNER USD/OTC .05 
210 .00 0.00 51,030 .00 

CORRESPONDENT SERVIC USD/DTC .02 
19 .50 0.00 15,619 .63 



nV ARt VM KLL.UKU PAGE : 226 
-"COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MAKE STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAXIFEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 06MAY03 
4 000 000 12.184600 0.00 

NIF5 

06KAY03 CANCEL 
--4 000 000 12.184600 0.00 

NIFS 

07NAY03 12MAY03 
1 600 000 12.000000 0.00 

NIF5 

07NAY03 12RAY03 
2 300 000 12 .147300 0.00 

NIF5 

19MAY03 22MAY03 
3 763 000 11 .653800 0.00 

NIFS 

20MAY03 23NAY03 
800.000 12 .150000 0.00 

NIF3 

03JUM03 09JUM03 
700.000 15 .450000 0.00 

NIF3 

09JUN03 12JUN03 
4 200 000 15.815800 0.00 

NIF5 

20JUN03 25JUN03 
6 700 000 17.019200 0.00 

NIF5 ' 

-tzy 

STATE STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 227 
Uso - C014POSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
27.50 0.00 36,995.20 

SCOTT L STRINGFELLO USD/DTC .05 
190.00 0.00 62,810.20 

SCOTT & STRINGFELLO USD/DTC .05 
115.00 0.00 38,614.24 

UBS FINANCIAL SERVIC USD/DTC .01 
73.75 0.00 99,038 .58 

CORRESPONDENT SERVIC USD/DTC .01 
91.25 0.00 123,944.51 

CORRESPONDENT SERVIC USD/DTC .01 
47 .50 0.00 64,761 .50 

CORRESPONDENT SERVIC USO/DTC .01 
30.00 0.00 42,085 .68 

CORRESPONDENT SERVIC USD/DTC .01 
72.50 0.00 107,429 .34 i 

1,962.95 0.00 1,110,151 .60 

CAPITAL INSWUrOb USD/DTC .05 
25.00 0.00 9,231.65 

STATE STREET, 

040228108 ARGOSY GAMING CORP 10APRO3 15APR03 
500.000 18.413300 0.00 

NIF3 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .0; 
60.00 0.00 48,798 .41 

CORRESPONDENT SERVIC USD/DTC .0; 
60.00 0.00 -48,798.41 

SCOTT & STRINGFELLO USD/DTC .0 
so 

. 
00 0.00 19,280 .01 

CORRESPONDENT SERVIC USD/DTC .0 ; 
34.50 0.00 27,973 .24 

CORRESPONDENT SERVIC USD/DTC .0 ; 
56 .45 0.00 43,909.71 

CANTOR FITZGERALD + USD/DTC .00. 
40 .00 0 .00 9,760.01 

3 SCOTT L STRINGFELLO USD/DTC .00. 
35 .00 0.00 10,850 .04 

SCOTT & STRINGFELLO USD/DTC 0! 
210.00 0.00 66,636.34 

SCOTT & STRINGFELLO USD/DTC 0! 
335.00 0.00 124,363.61 

US DOLLAR 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 23JUM03 26JUN03 
2 200.000 16.803500 0.00 

NIFS 

25JUN03 30JUM03 
3 800 000 16.479000 0.00 

NIF5 

26JUN03 OIJUL03 
2 300 000 16 .738800 0 .00 

NIF5 

26JUM03 02JUL03 1 
5 900 000 16 .773700 0.00 

NIFS 

30JUM03 03JUL03 
7 300 000 16 .966200 0.00 

NIFS 

11JUL03 16JUL03 
3 800 000 17 .030000 0 .00 

NIFS 

06AUG03 11AUG03 
2 400 000 17.523200 0 .00 

NIF5 

20AUG03 25AUG03 
5 800 000 18 .509800 0 .00 

WIFS 

ASSET TOTALS 
72,563.000 0 .00 

I 



EQUITY 

US DOLLAR (CONTINUED) 

CON 14MAR03 19MAR03 CORRESPONDENT SERVIC USO/DTC .02 
24 .620700 0.00 16.50 0 .00 27,099 .27 

CORRESPONDENT SERVIC USD/DTC .01 
37 .50 0.00 38,664.90 

CORRESPONDENT SERVIC USD/DTC .01 
62 .50 0 .00 71,993.00 

WILLIAM SMITH SECURI USD/DTC .05 
390 .00 0.00 110,644.56 

CORRESPONDENT SERVIC USD/DTC .02 
25.00 0.00 28,485.00 

WILLIAM SMITH SECURI USD/DTC .05 
120.00 0.00 34,907.52 

WILLIAM SMITH SECURI USD/DTC .05 
215 .00 0.00 63,555.72 

CORRESPONDENT SERVIC USD/DTC .02 
10 .00 0.00 12,010 .00 

CTATV CTDrVT 

042260109 ARMOR HLDGS INC 
3 000.000 

NIFA 

5 000.000 
NIF5 

7 800.000 
NiFi 

2 00.000 
NlFhO 

2 400.000 
NIFA 

4 300.000 
NIFh 

800.000 
NIF3 

CON 02JUL03 OBJUL03 
12 .875800 0.00 

23JUL03 28JUL03 
14 .386100 0.00 

23JUL03 28JUL03 
14 .135200 0.00 

25JUL03 30JUL03 
14 .230000 0.00 

04AUG03 07AUG03 
14.494800 0.00 

07AUG03 12AUG03 
14.730400 0.00 

12AUG03 15AUG03 
15 .000000 0.00 

NINC ANNUAL NO NAME ON RECORD PAGE : 228 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

040228108 ARGOSY GAMING CORP 10APR03 15APR03 CANTOR FITZGERALD + USD/DTC .05 
4 700 000 19.041400 0.00 235.00 0.00 89,729.58 

NIF5 * 

11APR03 16APR03 BANCAMERICA SECUR .L USD/DTC .05 
1 700.000 18.599600 0.00 85.00 0.00 31,704 .32 

NIF3 

14APRO3 17APRO3 BNY BROKERAGE INC USD/DTC .05 
6 900.000 18.750000 0.00 345.00 0.00 129,720.00 

NIF5 

23APRO3 28APRO3 WELLS FARGO SECURITI USD/DTC .05 
13 300.000 19.436900 0.00 665.00 0.00 259,175.77 

NIFS 

25APRO3 30APRO3 BNY BROKERAGE INC USD/DTC .05 
2 900 000 18.650000 0.00 145.00 0.00 54,230 .00 

NIFi * 

30MAY03 04JUM03 WELLS FARGO SECURITI USD/DTC .05 
1 000.000 28.000000 0.00 50.00 0.00 18,050 .00 

MIF5 

02JUM03 05JUM03 BNY BROKERAGE INC USD/DTC .05 
4 500.000 18.441100 0.00 225.00 0.00 83,209.95 

NIFS 

03JUN03 06JUM03 HELLS FARGO SECURITI USD/DTC .05 
2 800.000 17.900000 0.00 140.00 0.00 50,260.00 

WIFS 

ASSET TOTALS - 
38,300.000 0.00 1,915.00 0.00 725,311.27 

040790107 ARKANSAS BEST CORP CON 11MAR03 14MAR03 CORRESPONDENT SERVIC USD/DTC .02 
Nl2j4OO.OOo 23.119100 0.00 36.00 0.00 5S,521.84 
F 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 229 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKWISSHS BASE TAX/FEE/OTH BASE NET COST 

040790107 ARKANSAS BEST CORP 
1 100.000 

NIFS 

- ASSET TOTALS -
3,500.000 0.00 52 .50 0.00 82,621 .11 



NIHC ANNUAL NO WANE ON RECORD PAGE : 231 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

0"220109 ASTA FOG INC 
2 400 000 

NIF5 " 

800.000 
NIF3 

2 800 000 
WIFS 

- ASSET TOTALS 
21,300.000 0.00 

CORRESPONDENT SERVIC USD/DTC .01 
190.00 0.00 148,110.32 

SMITH MOORE + CO USD/DTC .05 
274.00 0.00 55,893.20 

SMITH MOORE + CO USD/DTC .05 
la.00 0.00 20,797.60 

SMITH MOORE + CO USD/DTC .04 
186.00 0.00 44,789.85 

SMITH MOORE + CO USO/DTC .04 
566.oo 0.00 89,118.75 

~7 

STATE STREET, 

02JUL03 08JUL03 
9 .731600 0.00 

07JUL03 10JUL03 
10.122400 0.00 

08JUL03 11JUL03 
10.348800 0.00 

10JUL03 15JUL03 
9 .913300 0.00 

29JUL03 01AUG03 
7 .089500 0.00 

048396105 ATLANTIC COAST AIRLINES HLDGS CON 
15 200 000 

WIFi ' 

5 Soo 000 
NIFi ' 

2 000 000 
WIFi * 

4 500 000 
NIFi ' 

12 500 000 
NIFS * 

I 

mw ARC un RCL.Wnu PAGE : 230 P; 

- 
COMPOSITE - ASOF : 31AUG03 

RTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

042260109 ARMOR HLDGS INC CON 12AUG03 15AUG03 WILLIAM SMITH SECURI USD/DTC .0. 
1 000 .000 14.802400 0.00 50.00 0.00 14,852 .41 

WIF5 

13AUG03 18AUG03 CAPITAL INSTITUTIONA USD/DTC 0! 
1 00.000 15.072700 0 .00 55.00 0.00 16,634 .9' 

N,Fs' 

14AUG03 19AUG03 CAPITAL INSTITUTIONA USD/DTC 0! 
2 500.000 15.073000 0 .00 125.00 0.00 37p8O7.51 

NIF5 

19AUG03 22AUGS3 BNY BROKERAGE INC USD/DTC -01 
4 900 000 14 .968800 0. 0 245 .00 0.00 73,592.1: 

NIFS 

26AUG03 29AUG03 WILLIAM SMITH SECURI USD/DTC .0.1 
1 100.000 14 .539400 0.00 55 .00 0.00 16,048 .31 

NIFS 

27AUG03 OPEN WILLIAM SMITH SECURI USD/DTC .01 

NIF3 
400.000 14 .562500 0.00 20 .00 0 .00 S,845.04 

ASSET TOTALS - 
36,300.000 0.00 lp4lO.OO 0 .00 525,041.0 : 

0"220109 ASTA FOG INC CON 20NAY03 23MAY03 BREAN MURRAY USD/DTC .05 
1 400.000 19 .9000DO 0.00 70.00 0 .00 27,930.00 

NIFS 

27JUN03 02JUL03 BREAN MURRAY USD/DTC 
13 900 000 20.750000 0.00 0.00 0.00 288,425.00 

STATE STREET 

US DOLLAR 

CON 27JUM03 03JUL03 
21.488000 0.00 

18AUG03 21AUG03 
25.634000 0.00 

26AUG03 29AUG03 
26 .819300 0.00 

(CONTINUED) 

1 CORRESPONDENT SERVIC USD/DTC .01 
30.00 0.00 51,601.20 

BREAN MURRAY USD/DTC .05 
40.00 0.00 20,547.20 

BREAN MURRAY USD/DTC .05 
140.00 0.00 75,234.04 

280.00 0.00 463,737.44 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 232 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
39,700.000 0.00 1,245.00 0.00 358,709.72 

049560105 ATHOS ENERGY CORP CON 18KAR03 21MAR03 CORRESPONDENT SERVIC USO/DTC .02 
4 600 000 21 .448100 0.00 69.00 0.00 98,730.26 

NIF5 * 

24KAR03 27RAR03 CORRESPONDENT SERVIC USO/DTC .02 
400.000 21 .359500 0.00 6.00 0.00 8,549.80 

NIF3 

25KAR03 28KAR03 CORRESPONDENT SERVIC USD/DTC .02 
600.000 21 .497100 0.00 9.00 0.00 12,907 .26 

NIF3 

- ASSET TOTALS - 
5,600.000 0.00 84.00 0.00 120,187.32 

OS3332102 AUTOZONE INC CON 30APR03 05KAY03 INVESTMENT TECHNOLOG USD/DTC .02 
N12j6OO.OOO 80 .058500 0.00 52.00 0.00 208,204.10 

F 

053561106 AVENTIS SPONSORED ADR IOJUM03 16JUM03 3 TIR SECURITIES INC USD/DTC .03 
200.000 55 .140000 0.00 6.00 0.00 11,034.00 

NIGS 

053612109 AVERY DENNISON CORP CON 13MAR03 18MAR03 BNY BROKERAGE INC USD/DTC .05 
3 200 000 56 .260000 0.00 160.00 0.00 180,192 .00 

NIFi * 

05379B107 AVISTA CORP CON 27MAY03 30MAY03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
400.000 13.495000 0.00 6.00 0.00 5,404.00 

STATE "SITRFET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 233 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

053790107 AVISTA CORP CON 26JUM03 OIJUL03 SPEAR&LEEDS & KELLO USD/DTC .05 
3 400.000 14 .000000 0.00 17 00 0.00 47,770.00 

NIF5 

27JUM03 02JUL03 SPEAR LEEDS & KELLO USD/DTC .05 
2 600.000 13 .984900 0.00 136.66 0.00 36,490.74 

NIFS 

29JUL03 OIAUG03 BRY BROKERAGE INC USO/DTC .05 
4 300.000 14.498700 0.00 225.00 0.00 62,559.41 

NIF5 

- ASSET TOTALS - 
1OP700.000 0 .00 521.00 0.00 152,224 .15 

053893103 AVOCENT CORP CON 12MAR03 17MAR03 GOLDMAN SACHS + CO USD/DTC .05 

NIF4 
800.000 27 .150000 0.00 40.00 0.00 21,760.00 

13MAR03 18MAR03 BAIRD ROBERT W., & USD/OTC .05 
7 700 000 29 .031400 0.00 384.00 0.00 223,926.78 

NIA ' 

2314AR03 18MAR03 BEAR STEARNS SECURIT USO/OTC .05 
1 500.000 29 .374200 0 .00 75.00 0 .00 44,136.30 

NIA 

24MAR03 19MAR03 BAIRD ROBERT N., & USD/DTC 05 
6 300.000 26 .663600 0.00 314.00 0 .00 168,295:68 

NIA 

24MAR03 19MAR03 BAIRD ROBERT W., & USD/DTC .05 
1 900.000 27 .446600 0.00 94-00 0 .00 52,243 .54 

NIA 

"~TATW~T~FFT 



nw nmnc wn ncswrw PAGE : 234 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

BEAR STEARNS SECURIT USD/OTC .0 
60 .00 0 .00 3lp757.0 

GOLDMAN SACHS + CO USD/DTC .0 
36.00 0 .00 55,598 .7, 

STATE STREET BROKERA USD/OTC .0 
146.00 0.00 211,846 .0 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 827,640.0 

US DOLLAR COM 

14MAR03 19KAR03 
26 .414200 0 .00 

25JUM03 30JUM03 
30 .868200 0 .00 

19AUG03 22AUG03 
29.000000 0.00 

27AUG03 27AUG03 
29.040000 0.00 

053893103 AVOCENT CORP 
1 200 000 

NIA ' 

1 800 000 
NIA * 

7 300.000 
NIF4 

28 500.000 
WIFi 

- ASSET TOTALS -
57,000.000 0.00 1,152.00 0.00 1,637,204 .11 

054536107 AXA SA SPONSORED ADR 10JUN03 16JUN03 3 E TRADE SECURITIES, USD/DTC .03 
500.000 15.995000 0.00 15.00 0 

. 
00 8,012 .50 

NIG8 

054540109 AXCELIS TECHNOLOGIES INC CON 05MAY03 OBNAY03 CORRESPONDENT SERVIC USD/DTC .02 
3 500 000 5.748200 0.00 52 .50 0.00 20,171 .20 

NIFS * 

05MAY03 OBNAY03 MONNESS CRESPIPHARDT USD/DTC .04 
9 000 .000 5.708300 0.00 360.60 0.00 51,734.70 

NIFS 

05MAY03 MONIESS CRESP11HARDT USD/OTC .04 
9 000 .000 5.708300 0.00 65.65 0.00 51,734.70 

NIFS 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 235 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TAD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL WET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CO: US DOLLAR (CONTINUED) 

054540109 AXCELIS TECHNOLOGIES INC 05MAY03 CANCEL MONIESS CRESPI,HARDT USD/DTC .04 
-9 000.000 5 .708300 0 .00 - 60 .67o 0.00 -51,734.70 

MIF5 

06MAY03 09MAY03 SMITH MOORE + CO USD/DTC .04 
11 200 000 5 .680600 0 .00 446 .00 0.00 64,070.72 

NIFS ' 

OSMAY03 13MAY03 WELLS FARGO SECURITI USD/DTC .04 
2 700.000 5 .244900 0 .00 108 .00 0.00 14,269.23 

NIFS 

15MAY03 20KAY03 NATIONAL FINANCIAL S USD/DTC .03 
2 800 000 4 .949800 0 .00 84 .00 0.00 13,943.44 

MIFi * 

1914AY03 22MAY03 CORRESPONDENT SERVIC USD/DTC .02 
600.000 4 .306900 0 .00 9 .00 0.00 2,593.14 

NIF3 

21MAY03 27MAY03 CORRESPONDENT SERVIC USD/DTC .02 
1 200.000 4 .570000 0 .00 18 .00 0.00 5,502.00 

NIFS 

- ASSET TOTALS - 
31,000-000 0 .00 2,079 .50 0.00 172,284.43 

055472104 BISYS GROUP INC CON 30JUN03 03JUL03 MERRILL LYNCH PIERCE USD/DTC .05 
200.000 18.350000 0.00 10 .00 0.00 3,680.00 

NIG2 

055622104 BP PLC SPONSORED ADR 10JUN03 16JUN03 3 E TRADE SECURITIES, USD/DTC .03 
200-000 42.980000 0.00 6.00 0 

. 
00 8,602.00 

NIG8 

073325102 BEA SYS INC CON 13MAR03 18KAR03 CANTOR FIMERALD- 
- 

USD/DTC .04 
7 300-OW 10.929900 0.00 292.00 0.00 80,080.27 

NIFi 

STATE STREET, 

I 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 236 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY ) I 

0.00 725-00 0 .00 384,643.321 

FIRST ALBANY CORP . USD/DTC .05 
55.00 0 .00 18,987 .54 

FIRST ALBANY CORP . USD/DTC .05 
45.00 0 .00 15.689 .07 

FIRST ALBANY CORP . USD/DTC .05 
110.00 0.00 38,384.94 

FIRST ALBANY CORP . USD/DTC .05 
45.00 0 .00 15,584.22 

STATE :45TREET 

CL A IIJUM03 16JUM03 
17 .211400 0.00 

12JUM03 17JUN03 
17.382300 0.00 

13JUM03 IBJUM03 
17.397700 0.00 

16JUN03 19JUM03 
17.265800 0.00 900.000 

NZF3 

Himc ANNUAL NO NAME ON RECORD PAGE : 237 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

FIRST ALBANY CORP . USD/DTC 
35-00 0.00 

CORRESPONDENT SERVIC USD/DTC 
16.25 0.00 

CORRESPONDENT SERVIC USD/DTC 
7 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
25.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
6.25 0.00 

CORRESPONDENT SERVIC USD/DTC 
10.00 0.00 

INVESTMENT TECHNOLOG USD/DTC 
26.00 0.00 

INVESTMENT TECHNOLOG USD/DTC 
20.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
60.00 0.00 

US DOLLAR 

085789105 BERRY PETE CO CL A 19JUND3 24JUM03 
700.000 17.300000 0.00 

NIF3 

23JUN03 26JUM03 
1 300.000 17.232200 0.00 

NIF5 

25JUN03 30JUN03 
600.000 27.429200 0.00 

NIF3 

27JUM03 02JUL03 
2 000.000 17.602900 0.00 

NIF5 

30JUM03 03JUL03 
500.000 17.811500 0.00 

NIF3 

15JUL03 18JUL03 
800.000 17.763800 0.00 

NIF3 

15JUL03 18JUL03 
1 300.000 17.725000 0.00 

NIF5 

16JUL03 21JUL03 
1 000 000 17.707800 0.00 

NIFS 

25JUL03 30JUL03 
1 200.000 17.386000 0.00 

NIF5 

.05 
12,145 .00 

.01 
22,418 .11 

.01 
10,465 .02 

.01 
35,230 .80 

.01 
8,912.00 

.01 
14,221 .04 

.02 
23,068 .50 

.02 
17,727 .80 

.05 
20,923 .20 

'CTATP C%TR [7,17 T 

073325102 BEA SYS INC 
7 400 .000 

NIFi 
- ASSET TOTALS -

14,700 .000 

079860102 BELLSOUTH CORP 

NIWOO. 
000 

5 600. ON 
NIFi 

- ASSET TOTALS -
24,500.000 

085789105 BERRY PETE CO 
1 100. Ow 

NiFi 

900.000 
NIF3 

N,25200.000 
F 

US DOLLAR (CONTINUED) 

CON 13MAR03 18MARD3 INVESTMENT TECHNOLOG USD/DTC .02 
10.576200 0.00 148 .00 0.00 78,411 .88 

0.00 440.00 0.00 159,492 .15 

CON 16JUM03 19JUN03 STANDARD + POORS SEC USD/DTC .05 
26.960000 0.00 445.00 0 .00 240,389 .00 

08AUG03 13AUG03 STANDARD + POORS SEC USD/DTC .05 
25.709700 0.00 280.00 0 .00 144,254 .32 



.. . . . .. PAW: : Z35 
USD - COMPOSITE ASOF : 31AU 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SH 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSMS LOCAL TAX/FEE/OTH LOCAL NET C 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET C 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
14,500.000 0.00 "1.00 0.00 253,757 

097023105 BOEING CC CON 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC 

NIF2 
100 .000 27 .330000 0 .00 2.00 0.00 2,735 

08AUG03 13AUG03 SANFORD C BERNSTEIN USD/OTC 
16 700 000 32 .183700 0 .00 835.00 0 .00 538,302 

NIFi 

11AUG03 14AUG03 JANNEY MONTGOMERY, S USD/DTC 
I BOO 000 32.09100 0.00 90.00 0 .00 5B,570 

NIFi 

- ASSET TOTALS - 
1B,600.000 0.00 927 .00 0.00 599,608 

0"849101 BORLAND SOFTMARE CORP CON 25JUND3 30JUN03 BEAR STEARNS SECURIT USD/DTC 
3 200 

* 
000 10.172100 0.00 64 .00 0.00 32,614 

NIR 

IOJUL03 15JUL03 SANFORD C BERNSTEIN USO/DTC 
12 000.000 11 .026000 0.00 480.00 0.00 132,792 
NIA 

11JUL03 16JUL03 SANFORD C BERNSTEIN USD/DTC 
4 600 000 10.577500 0.00 184.00 0.00 48,840 

NIA 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
47 600 000 9 .350000 0.00 0.00 0.00 445,060 
WIA 

STATE STREEI 

NIHC ANNUAL NO NAME ON RECORD PAGE : 239 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

099849101 BORLAND SOFTNARE CORP CON 27AUG03 OPEN MERRILL LYNCH PIERCE USD/DTC .05 
5 700 000 9.268000 0.00 285.00 0 .00 53,112 .60 

NIFI ' 

29AUG03 OPEN UBS MARBURG LLC USD/DTC .05 
5 800 000 9.444500 0.00 290.00 0.00 55,068 .10 

NIFA 

- ASSET TOTALS 
78p9OO.OOO 0 .00 1,303.00 0 .00 767 .487 .92 

101137107 BOSTON SCIENTIFIC CORP CON OBAUG03 13AUG03 BNY BROKERAGE INC USD/DTC .05 
5 400 000 64.300400 0.00 270.00 0 .00 347p492 .16 

NIFi ' 

OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
1 300 000 64.508300 0.00 26 .00 0 .00 83,886 .79 

NIFi 

- ASSET TOTALS 
6,700.000 0.00 296.00 0 .00 431,378 .95 

103304101 BOYD GAMING CORP CON 05MAY03 OBKAY03 FULCRUM GLOBAL PARTM USD/DTC .05 
3 600 000 14.707900 0.00 180.00 0 .00 53,128 .44 

NIF5 * 

13MAY03 16NAY03 FULCRUM GLOBAL PARTH USD/DTC .05 
3 400 000 14.500000 0.00 170.00 0.00 49,470.00 

NIFS ' 

14MAY03 19KAY03 FULCRUM GLOBAL PARTH USD/DTC .05 
3 600 000 14.375000 0.00 180.00 0.00 51,930-00 

MIFS 

STATE STREET 



EQUITY 

CAPITAL INSTITUTIONA USD/DTC .04 
116.00 0.00 23,098.21 

CAPITAL INSTITUTIONA USD/DTC .04 
316 .00 0 .00 63,399.87 

CAPITAL INSTITUTIONA USD/DTC .04 
252 .00 0.00 50,644.44 

CAPITAL INSTITUTIONA USD/DTC .04 
40.00 0 .00 8,021.50 

CAPITAL INSTITUTIONA USD/DTC .04 
112.00 0.00 22,491.00 

CAPITAL INSTITUTIONA USO/DTC .04 
124.00 0 .00 24,906 .95 

~jTATE :~PTREET 

103430104 BOYKIN LODGING CO 
2 900.000 

NIFS 

7 900. 000 
NIF5 

6 300.000 
NIFS 

1 000.000 
NIFS 

2 800.000 
NIF5 

3 100.000 
NIFA 

CON 09JUN03 12JUM03 
7 .924900 0.00 

IOJUN03 13JUN03 
7 .985300 0.00 

13JUN03 IBJUM03 
7 .998800 0.00 

16JUN03 19JUM03 
7 .981500 0.00 

17JUM03 20JUM03 
7 .992500 0.00 

18JUM03 23JUM03 
7 .994500 0.00 

NIMC ANNUAL NO NAME ON RECORD PAGE : 241 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 19JUM03 24JUM03 
7 .978000 0.00 

20JUN03 25JUNO3 
7 .999700 0 .00 

25JUN03 30JUM03 
7 .7500DO 0.00 

27JUNO3 02JUL03 
7 .800000 0.00 

08JUL03 IIJUL03 
7 .959200 0.00 

09JUL03 14JUL03 
7 .950000 0.00 

IOJUL03 15JUL03 
7.950300 0 .00 

14JUL03 17JUL03 
7 .910000 0 .00 

ISJUL03 18JUL03 
7.969900 0 .00 

400.000 
NIF3 

3 200 000 
NIF5 ' 

CTATT7 C.TPL-rT 

NIHC ANNUAL NO NAME ON RECORD PAGE : 240 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COXMISSMS BASE TAX/FEE/OTH BASE NET COST 

103304101 BOYD GAMING CORP 
800.000 

NIF3 

500.000 
NIF3 

- ASSET TOTALS -
12,900.000 

US DOLLAR 

CON 15MAY03 20MAY03 
14 .000000 0.00 

06AUG03 11AUG03 
15 .000000 0.00 

0.00 

(CONTINUED) 

FULCRUM GLOBAL PARTN USD/DTC .05 
40.00 0.00 11,240.00 

CORRESPONDENT SERVIC USO/DTC .01 
6 .25 0 .00 7,506.25 

576.25 0.00 173,274.69 

103430104 BOYKIN LODGING CO 
2 800.000 

NIF5 

2 400.000 
NIFi 

800.000 
NIF3 

800.000 
NIF3 

400.000 
MIF3 

100.000 
NIF3 

600 .000 
NIF3 

(CONTINUED) 

FAMMESTOCK & COMPANY USD/DTC .04 
112.00 0.00 22,450.40 

FAHNESTOCK & COMPANY USD/DTC .04 
96.00 0.00 19,295.28 

FAHNESTOCK & COMPANY USD/DTC .04 
32.00 0.00 6,232.00 

FAHNESTOCK & COMPANY USO/DTC .04 
32.00 0.00 6,272.00 

CORRESPONDENT SERVIC USD/DTC .01 
5.00 0.00 3,188.68 

CORRESPONDENT SERVIC USD/DTC .01 
1.25 0.00 796.25 

CORRESPgNDENT SERVIC USD/DTC .01 
7. 0 0.00 4,777.68 

CORRESPSHOEHT SERVIC USD/DTC .01 
S. 0 0.00 3,169.00 

CORRESPONDENT SERVIC USD/DTC .01 
38.75 0.00 24,745.44 



nw "AMC un nc6vrjj PAGE : 242 
UiIi- - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 31JUL03 05AUG03 
7.896300 0.00 

05AUG03 08AUG03 
7.600000 0.00 

06AUG03 11AUG03 
7.593800 0.00 

OBAUG03 13AUG03 
7.542300 0 .00 

11AUG03 14AUG03 
7.545800 0 .00 

12AUG03 15AUG03 
7.65"00 0 .00 

13AUG03 18AUG03 
7.570000 0.00 

14AUG03 19AUG03 
7.550900 0.00 

15AUG03 20AUG03 
7.600000 0.00 

400 .000 
NIF3 

600 .000 
NIF3 

~,ly STATESTREET, 

Nimc ANNUAL NO NAME ON RECORD PAGE : 243 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 19 2003 TO AUGUST 31t 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTM BASE MET COST 

EQUITY 

US DOLLAR 

109696104 BRINKS CO 
2 200.000 

NIFS 

2 700 000 
NIF5 ' 

3 300-000 
NIFS 

4 600 000 
NIFS * 

300-000 
NIF3 

CORRESPONDENT SERVIC USD/DTC .02 
33 .00 0.00 29,458.00 

DAVENPORT & CO . OF V USD/DTC .05 
135 .00 0.00 36,556.92 

CORRESPONDENT SERVIC USD/DTC .02 
49 .50 0.00 43, "5.49 

9 DAVENPORT & CO . OF V USD/DTC .05 
230.00 0.00 58,512.00 

a DAVENPORT & CO . OF V USD/DTC .05 
15 .00 0.00 3,816.00 

STATE STREET, 

CON 18MAR03 21MAR03 
13.375000 0.00 

25KAR03 28KAR03 
13.489600 0.00 

30APR03 05MAY03 
13.150300 0.00 

01KAY03 15MAY03 
12.670000 0.00 

02MAY03 15MAY03 
12.670000 0.00 

103430104 BOYKIN LODGING CO 
900.000 

NIF3 

500.000 
NIF3 

1 300 000 
NIF5 ' 

1 600.000 
NIFS 

1 800.000 
NIF5 

1 200 000 
NIF5 * 

300.000 
NIF3 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .0 
11 .25 0.00 7,117 .9~ 

CORRESPONDENT SERVIC USD/DTC .0 
6 .25 0.00 3,806 .2! 

CORRESPONDENT SERVIC USD/DTC .0 
16 .25 0.00 9,888 .1, 

CAPITAL INSTITUTIONA USD/DTC .0 
64 .00 0.00 12,131 .6~ 

CAPITAL INSTITUTIONA USO/DTC .0, 
72.00 0 .00 13,654 .4- 

CORRESPONDENT SERVIC USD/DTC .0 
15.00 0 .00 9,200 .5 

CORRESPONDENT SERVIC USD/DTC .0 
3.75 0.00 2,274 .7! 

FAHNESTOCK & COMPANY USO/DTC .0 
20.00 0.00 3,040 .3 

FAHNESTOCK & COMPANY USD/DTC .0 
24.00 0.00 4,584 .0 

- ASSET TOTALS -
44,000.000 

108763103 BRIDGFORD FOODS CORP 
100.000 

MIF3 

600.000 
NIF3 

- ASSET TOTALS -
700.000 

0.00 

CON ISMAR03 21MAR03 
7.075000 0.00 

24MAR03 27MAR03 
7.498300 0.00 

0.00 

(CONTINUED) 

1,522 .00 0.00 349,186.81 

CORRESPONDENT SERVIC USD/DTC .02 
1 .50 0.00 709.00 

CORRESPONDENT SERVIC USD/DTC .02 
9 .00 0.00 4,507.98 

10.50 0.00 5,216.98 



NINC ANNUAL NO NAME ON RECORD PAGE : 244 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

PCS SECURITIES INC USO/OTC .05 
100.00 0.00 29,760.00 

562.50 0.00 201,548 .41 

KEEFE BRUYETTE + WOO USO/DTC .05 280.00 0.00 71,400 .00 

KEEFE BRUYETTE + NOD USD/DTC .05 
305.00 0.00 77,775 .00 

KEEFE BRUYETTE + NOD USD/DTC .05 
255 .00 0.00 69,656 .31 

840.00 0.00 218,831 .31 

GOLDMAN SACHS + CO USD/DTC .02 
28 .00 0.00 39,885.86 

INVESTMENT TECHNOLOG USD/DTC .02 
12.00 0.00 24,080.16 

CREDIT SUISSE FIRST USD/DTC .05 
270 .00 0.00 223,785.72 

STATE STREET 

US DOLLAR 

109696104 BRINKS CO CON 17JUN03 20JUN03 
2 000.000 14.830000 0.00 

NIF5 

- ASSET TOTALS - 
15,100 .000 0.00 

11373NI07 BROOKLINE BANCORP INC DEL CON 22APR03 25APRO3 
5 600 000 12.700000 0.00 

NIFS 

23APRO3 28APRO3 
6 100.000 12.700000 0.00 

NIF5 

24MAY03 19KAY03 
5 100 000 13.608100 0.00 

NIFS 

- ASSET TOTALS 
16,800.000 0.00 

115660201 BROMM TOM INC CON NEN 25JUN03 30JUN03 
14400.000 28 .469900 0.00 

NIF 

12512N105 CON CORP CON 13KAR03 18MAR03 
600.000 40.113600 0.00 

NIF2 

13MAR03 18KAR03 
5 400.000 41 .391800 0.00 

NiFi 

NINC ANNUAL NO NAME ON RECORD PAGE : 245 
JSD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
KAR04 1, 2003 TO AUGUST 31, 2003 

kSSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

L2512NI05 CON CORP CON 16JUM03 19JUM03 BANC/AMERICA SECUR .L USD/DTC .05 
11 000.000 42 .155200 0.00 550.00 0.00 464p257.20 

NIFi 
- ASSET TOTALS - 

17,000 .000 0.00 832 .00 0 .00 712pl23.08 

L25137109 CEC ENTNT INC CON 18JUM03 23JUM03 CAPITAL INSTITUITIONA USD/DTC .05 
5 700.000 34 .832400 0.00 285 .00 0.00 198,829.68 

NIF5 
L26667104 CV THERAPEUTICS INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 

1 00.000 25 .450100 0.00 22 .00 0 .00 28,017 .11 
NIA, 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
NIF4 

500.000 25.604000 0.00 10.00 0.00 12,812.00 

20AUG03 25AUGO3 STATE STREET BROKERA USD/DTC 
1 600.000 25 .515000 0.00 0.00 0 .00 4Op824 .OO 

NIA 
27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 

3 200.000 24.420000 0.00 0.00 0 .00 78,144 .00 
NIFA 

- ASSET TOTALS - 
6,400.000 0.00 32 .00 0 .00 159,797 .11 

L27190304 CACI INTL INC CL A 25JUN03 30JUM03 GOLDMAN SACHS + CO USD/DTC .02 
1 400.000 32.394500 0.00 28 .00 0.00 45p3BO.30 

NIA 

4Z-r A -rlC 4~'-mvr-r 



NO NAMt ON RECORD PAGE : 246 
DO, - COMPOSITE - ASOF : 31ALIGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US DOLLAR (CONTINUED) 

CL 27AUG03 27AUG03 ASSET TRANSFER AT 14A USD/DTC 
42 .800000 0.00 0.00 0 .00 

127914109 CAL DIVE INTL INC 
7 000 000 

N14 ' 

3 800 000 
NIR ' 

700.000 
NIF4 

3 900 000 
NIR ' 

3 600.000 
NIR 

19 000.000 
MIA 

- ASSET TOTALS -
38,000.000 0.00 366 .00 0.00 810,926 .4~ 

NIHC ANNUAL NO NAME ON RECORD PAGE : 247 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

13054DI09 CALIFORNIA PIZZA KITCHEN INC CON 04JUN03 09JUM03 
800.000 19.198700 0.00 

NIG2 

20JUN03 25JUNO3 
200.000 21.464300 0.00 

NIG2 

30JUN03 03JUL03 
200.000 21 .360000 0.00 

NIG2 

25JUL03 30JUL03 
100 .000 16.988200 0 .00 

MIG2 

31JUL03 05AUG03 
600 .000 17.247200 0 .00 

NIF3 

05AUG03 OBAUG03 
600 .000 17 . "3100 0.00 

MIF3 

06AUG03 11AUG03 
1 500 000 27.500000 0 .00 

NIFS 

11AUG03 14AUG03 
1 100 000 17.41B300 0.00 

NIFS 

12AUG03 15AUG03 
800 .000 17.476500 0 .00 

WIF3 

STATE STREET 

127190304 CACI INTL INC 
12 700 000 

NIFb 

- ASSET TOTALS 
14,100.000 0.00 

CON 19AUG03 22AUG03 
21.333400 0 .00 

20AUG03 25AUG03 
21.538500 0 .00 

20AUG03 25AUG03 
21.530000 0 .00 

21AUG03 26AUG03 
22.103800 0 .00 

22AUG03 27AUG03 
21.445700 0 .00 

27AUG03 27AUG03 
21 .100000 0.00 

28.00 0.00 

STATE STREET BROKERA USD/DTC 
140.00 0.00 

STATE STREET BROKERA USD/OTC 
76.00 0.00 

STATE STREET BROKERA USD/DTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
78.00 0.00 

STATE STREET BROKERA USD/OTC 
72.00 0.00 

ASSET TRANSFER AT KA USD/DTC 
0.00 0.00 

543,560 .01 

588,940.31 

.0: 
149,473.84 

.01, 
81,922.34 

15,071 .01 

.01, 
86,282 .8, 

.01 
77,276.5'. 

400,900.04 

23054DI09 CALIFORNIA PIZZA KITCHEN INC CON 04JUN03 09JUN03 NACHOVIA SWMTM-~' USD/DTC .05 

NIG2 
100.000 19 .123800 0.00 5.00 0 .00 1,917 .38 

STATE STREET 

(CONTINUED) 

RAYMOND JANES AND AS USD/OTC .05 
40 .00 0.00 15,398 .96 

CIBC HORLD MARKETS C USD/D7C .05 
10 .00 0.00 4,302 .86 

MERRILL LYNCH PIERCE USO/DTC .05 
10.00 0 .00 4,282 .00 

RAYMOND JANES AND AS USD/DTC .05 
5.00 0.00 1,703 .82 

ROCKHOUSE SECURITIES USD/DTC .05 
30.00 0.00 10,378 .32 

ROCKHOUSE SECURITIES USD/DTC .05 
30.00 0.00 10,507 .86 

ROCKHOUSE SECURITIES USD/DTC .05 
75 .00 0.00 26,325 .00 

ROCKHOUSE SECURITIES USD/OTC .05 
55 .00 0.00 19,215 .13 

ROCKHOUSE SECURITIES USD/DTC .05 
40.00 0.00 14,021 .20 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 248 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

13050109 CALIFORNIA PIZZA KITCHEN INC CON 13AUG03 ISAUG03 
900.000 17.496400 0 .00 

WIF3 

14AUG03 19AUG03 
700.000 17.344400 0 .00 

NIF3 
18AUG03 21AUG03 

100.000 17.445100 0.00 
NIG2 

19AUG03 22AUG03 
11 700.000 17.621100 0.00 
WIA 

20AUG03 25AUG03 
2 500.000 17 .562300 0.00 

MIR 

20AUG03 25AUG03 
4 000 17 .570500 0.00 

NIF4,0- 

21AUG03 26AUG03 
11 700 .000 17 .570000 0.00 

NIF4 

21AUG03 26AUG03 
1 400 .0010 17 .380000 0.00 

mut 

27AUG03 27AUG03 
31 700.000 17.400000 0 .00 
NIA 

STATE STREET, 

US DOLLAR (CONTINUED) 

140992926 CAPITAL GUARDIAN INTL 
-347 820 693 
NIG4 ' 

414 176 921 
NIG4 ' 

CONVERSION WON CASH USD/OTH 
0.00 0.00 -3,969,611 .73 

CONVERSION WON CASH USD/OTH 
0.00 0.00 4,726,922 .80 14FEB03 

11 .412810 0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .05 
45.00 0.00 15,791 .76 

ROCKHOUSE SECURITIES USD/OTC .05 
35.00 0.00 12,176.08 

RAYMOND JANES AND AS USO/DTC .05 
5.00 0.00 1,749.51 

STATE STREET BROKERA USD/DTC .02 
234.00 0.00 206,400.87 

STATE STREET BROKERA USD/DTC .02 
50.00 0.00 43,955.75 

STATE STREET BROKERA, USD/DTC 
0.00 0.00 77,310.20 

STATE STREET BROKERA USD/DTC 
0.00 0.00 205,569.00 

STATE STREET BROKERA USD/DTC .02 
28.00 0 .00 24,360.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 551,580.00 

"INC ANNUAL NO NAME ON RECORD PAGE : 249 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

- ASSET TOTALS -
71,100 .000 

14055XI02 CAPITALSOURCE INC 
1 800.000 

NIF4 

-1 
800.000 

NIA 

1 800.000 
NIA 

1 800.000 
NIF4 

-1 
800.000 

NIF4 

- ASSET TOTALS -
1,800.000 

0.00 

CON 06AUG03 
14.400000 0.00 

06AUG03 CANCEL 
14.400000 0.00 

06AUG03 12AUG03 
14.500000 0.00 

06AUG03 
14.400000 0.00 

06AUG03 CANCEL 
14.400000 0.00 

0.00 

NOR US SMALL 14FE603 CANCEL 
11 .412BIO 0.00 

697.00 0.00 1,2",945 .70 

LEHMAN BROTHERS INC USD/DTC 
0.00 0.00 25,920 .00 

LEHMAN BROTHERS INC USD/OTC 
0.00 0.00 -25,920.00 

CREDIT SUISSE FIRST USD/DTC 
0.00 0.00 26,100-00 

CREDIT SUISSE FIRST USD/DTC 
0 .00 0.00 25,920.00 

CREDIT SUISSE FIRST USD/DTC 
0.00 0 .00 -25,920 .00 

0.00 0.00 26,100 .0 



EQUITY 

14149YI08 CARDINAL HEALTH INC 
4 000 000 

NIFi ' 

14199X919 CAPITAL GUARDIAN 
-2,224 378 118 

NIG4 * 

2,224 378 .118 
NIG4 

2,273 215 327 
NIG4 ' 

-2,273 215.327 
NIG4 

142 276 423 
NIU * 

INVESTMENT TECHHOLOG USD/DTC .02 
80.00 0.00 257,579.60 

CONVERSION NON CASH USD/OTH 
0.00 0.00 -12,384,273.59 

CONVERSION NON CASH USD/OTH 
0.00 0.00 12,384,273.59 

CONVERSION NON CASH USD/OTH 
0.00 0.00 12,656,175.81 

CONVERSION NON CASH USD/OTH 
0.00 0.00 -12,656,175.81 

STATE STREET BANK + USD/BOS 
0 .00 0 .00 525,000.00 

jTATE STREET, 

14FEB03 
5.567521 0.00 

14FEB03 CANCEL 
5.567521 0.00 

OIAPRO3 04APRO3 
3.689999 0 .00 

NINC ANNUAL NO NAME ON RECORD PAGE : 251 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

143658300 CARNIVAL CORP 
'60 000.000 

NIFi 

144428100 CARRAMERICA RLTY CORP 
4 500.000 

MIFS 

4 500.000 
NIF5 

2 400.000 
NIF5 

4 700.000 
NIFS 

2 400.000 
NIFI 

4 400.000 
WIFS 

2 800 000 
WIFi * 

PAIRED I CON CAR 21APRO3 21APRO3 
27 .123900 0.00 

CON 24APRO3 29APRO3 
26 .549000 0.00 

24APRO3 29APRO3 
26 .533400 0.00 

25APRO3 30APRO3 
26 .250000 0.00 

27MAY03 30MAY03 
27 .750000 0.00 

29KAY03 03JUN03 
26 .764800 0.00 

29MAY03 03JUM03 
27 .400000 0.00 

25AUG03 28AUG03 
27 .495400 0.00 

MANDATORY EXCHANGE N USD/DTC 
0.00 0.00 1,627,434.00 

LEGG MASON WOOD WALK USD/DTC .05 
225.00 0.00 119,695 .50 

FAHMESTOCK & COMPANY USD/DTC .05 
225.00 0.00 119,625 .30 

FAHMESTOCK & COMPANY USD/DTC .05 
120.00 0.00 63,120 .00 

MCDONALD AND COMPAN USD/DTC .05 
235.00 0.00 130,660.00 

CORRESPONDENT SERVIC USD/DTC .02 
36.00 0.00 64,271 .52 

FAHMESTOCK & COMPANY USD/DTC .05 
220.00 0.00 120,780 .00 

ABEL MOSER CORPORATI USD/DTC .05 
140.00 0.00 77,127 .12 

STATE STREET 

I 

AMMIJAI, NO NAME ON RECORD PAGE : 250 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

140992926 CAPITAL GUARDIAN INTL 
-414 176 .921 
NI64 

347 820 
' 
693 

NIG4 

- ASSET TOTALS -
0.000 

US DOLLAR 

NON*:S SMALL 14FEB03 CANCEL 
11.412810 0 .00 

14FE803 14FE603 
11.412810 0 .00 

0.00 

CON 16JUM03 19JUN03 
64 .374900 0.00 

RETRICTED EQUITY 14FEB03 CANCEL 
5 .567521 0.00 

14FEB03 14FEB03 
5.567521 0.00 

(CONTINUED) 

CONVERSION NON CASH USD/OTH 
0 .00 0.00 -4,726,922 .80 

CONVERSION NON CASH USD/OTH 
0 .00 0.00 3,969,611 .73 

0.00 0.00 0.00 

- ASSET TOTALS -
242,276 .423 0.00 

(CONTINUED) 

0.00 0.00 525,000.00 

1( 



NIHC ANNUAL NO NAME ON RECORD PAGE : 252 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH Ip 2003 TO AUGUST 31p 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON 26AUG03 29AUG03 ABEL MOSER CORPORATI USD/DTC 
27.499400 0.00 95.00 0.00 

.05 
52,343 .86 

747,623 .30 

.02 
50,938 .60 

.02 
29,919 .96 

55,770.00 

143,637 .00 

280,265.56 150.00 0.00 

SPEAR, LEEDS & KELLO USD/DTC .04 
19 .00 0.00 36,701 .00 

SPEAR LEEDS & KELLO USD/DTC .04 
20t.00 0.00 38,964.00 

STATE STREET, 

150926103 CELERITEK INC 
4 900 000 

NIFS ' 

5 100.000 
NIF5 

CON 21KAY03 27MAY03 
7 .450000 0.00 

22KAY03 28KAY03 
7.600000 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 253 
USD - COMPOSITE - ASOF : 31 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

659.75 0.00 206,888-51 0.00 

SPONSORED ADR ME 07KAY03 STOCK/CASH DIVIDEND USD/DTC 
396.024931 0 .00 0.00 0.00 351,204.81 

07KAY03 CANCEL STOCK/CASH DIVIDEND USD/OTC 
396.024931 0 .00 0.00 0.00 -351,204 .81 

07MAY03 12JUM03 36 STOCK/CASH DIVIDEND USD/DTC 
17.274794 0.00 0.00 0.00 15,319.72 

0.00 0.00 0 .00 15,319.72 

CON 07AUG03 13AUG03 SG COWEN SE6W-i-ilEg USD/DTC 
25 .000000 0.00 0 .00 0.00 7,500 .00 

C-r A -r r Q-rn r-r-r 

15135BI01 CENTENE CORP DEL 
300.000 

NIG2 

) I 

) i 

144418100 CARRAMERICA RLTY CORP 
1 900 000 

NIFS 

- ASSET TOTALS 
27,600.000 

150921104 CELL GENESYS INC 
4 700 000 

NIA * 

2 800.000 
NIA 

5 200 000 
NIF4 ' 

12 700 .000 
NIF6 

- ASSET TOTALS -
25,400.000 

0.00 

CON 19AUG03 22AUG03 
10.818000 0.00 

20AUG03 25ALIG03 
10 .665700 0.00 

20AUG03 25AUG03 
10.725000 0.00 

27AUG03 27AUG03 
11 .310000 0.00 

0.00 

1,296.00 0.00 

STATE STREET BROKERA USD/DTC 
94.00 0.00 

STATE STREET BROKERA USD/DTC 
56.00 0.00 

STATE STREET BROKERA USD/DTC 
0 .00 0 .00 

ASSET TOANSFER AT HA USD/DTC 
0 . 0 0 

. 
00 

150926103 CELERITEK INC 
2 600.000 

MIFS 

3 000 000 
NIFS ' 

1 900.000 
NIF5 

9 100.000 
NIFS 

- ASSET TOTALS -
26,600.000 

251290889 CENEX S A 
886.825 

MIG6 

_886 .925 
NIG6 

886.825 
MIG6 

- ASSET TOTALS -
886.825 

US DOLLAR 

CON 04JUN03 09JUM03 
7 .853900 0.00 

11JUM03 16JUN03 
7 .889800 0.00 

13JUN03 18JUM03 
7 .700600 0.00 

16JUM03 19JUN03 
7 .938800 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
32 .50 0 .00 20,452 .64 

CORRESPONDENT SERVIC USO/DTC .01 
37 .50 0.00 23,706.90 

SPEAR, LEEDS & KELLO USD/DTC .04 7 
.00 0.00 14,707.14 

CORRESPONDENT SERVIC USD/DTC .01 
113.75 0.00 72,356 .83 



MW WU "Amt ON KLLUKU PAGE : 254 
GSID- - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COS 

EQUITY 

70.96 0.00 0.00 

163072101 CHEESECAKE FACTORY 
1 400 000 

NIA ' 

1 100 000 
NIFI * 

500.000 
NIF4 

4 700 000 
NIA ' 

INSTINET USD/DTC 
38 .50 0.00 

U S BANCORP PIPER JA USD/DTC 
55 .00 0.00 

U S BANCORP PIPER JA USD/DTC 
25.00 0.00 

RBC DAIN RAUSCHER IN USD/DTC 
235.00 0.00 

12MAR03 17MAR03 
28.295500 0.00 

12MAR03 28MAR03 11 
29.399300 0.00 

13MAR03 18MAR03 
29.536700 0.00 

17MAR03 20KAR03 
32.289900 0.00 

X 
39,652 .21 

.0. 
31,283 .2 : 

.0 .1 
14,793 .3! 

- OJ. 
151,997.5 : 

7~- !5TATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 255 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE 7AX/FEE/OTH BASE NET COST 

EQUITY 

658.50 0.00 527,830.77 

CITIGROUP GLOBAL MAR USD/DTC .03 
20.00 0.00 51,026.16 

STATE STREET, 

166764100 CHEYROMTEXACO CORP 
800.000 

MIF6 

CON 15APR03 21APRO3 
63 .757700 0.00 

156708109 CEPHALON INC 
2 300 000 

NIA " 

1 248 000 
NIA ' 

2 752 000 
NIFt * 

6 300 000 
NIFi 

- ASSET TOTALS 
12,600.000 

Co: US DOLLAR 

19AUG03 22AUG03 
45.329000 0 .00 

20AUG03 25AUG03 
44.721100 0 .00 

20AUG03 25AUG03 
44 .514201 0 .00 

27AUG03 27AUG03 
43 .430000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
46.00 0 .00 

STATE STREET BROKERA USD/DTC 
24.96 0 .00 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 

ASSET TRANSFER AT MA USO/DTC 
0.00 0.00 

.0 
204,302.71 

.0 
55,836 .8, 

123,32B.& 

273,609 .01 

557,077 .2- 

163072101 CHEESECAKE FACTORY 
3 000 .000 

NIR 

1 200 .000 
NIF4 

2 000.000 
MIR 

1 300.000 
NIA 

600.000 
NIF4 

300.000 
NIF4 

400.000 
MIF4 

- ASSET TOTALS -
16,500.000 

US DOLLAR 

26KAR03 31MAR03 
33 .530000 0.00 

22APRO3 25APRO3 
31 .217200 0.00 

22APRO3 25APRO3 
30.809600 0.00 

25JUM03 30JUM03 
35 .049400 0.00 

09JUL03 14JUL03 
34 .300000 0.00 

09JUL03 14JUL03 
34 .270000 0 .00 

IOJUL03 15JUL03 
34.261000 0.00 

0.00 

(CONTINUED) 

U S BANCORP PIPER JA USD/DTC .05 
150.00 0 .00 100,740.00 

BNY BROKERAGE INC USD/DTC .02 
24.00 0.00 37,484.64 

JEFFERIES COMPANY IN USD/DTC .02 
40.00 0 .00 61,659.20 

GOLDMAN SACHS + CO USD/DTC .02 
26 .00 0 .00 45,590.22 

U S BANCORP PIPER JA USD/DTC .05 
30.00 0 .00 20,610.00 

NACHOVIA SECURITIES, USD/DTC .05 
15.00 0.00 10,296.00 

U S BANCORP PIPER JA USD/DTC .05 
20.00 0 .00 13,724.40 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 256 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKHISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 16APRO3 22APRO3 
63.718100 0 .00 

17APRO3 23APRO3 
63.877000 0.00 

21APR03 24APRO3 
64.228000 0.00 

22APRO3 25APRO3 
64.818600 0 .00 

23APRO3 28APRO3 
64.329000 0.00 

24APRO3 29APRO3 
64.384000 0 .00 

14AUG03 19AUG03 
74.028100 0.00 

15AUG03 20AUGO3 
72.964300 0.00 

18AUG03 21AUG03 
72.836000 0.00 300.000 

NIF6 

STATE!3TREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 257 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MAR04 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

300.000 
NIF6 

- ASSET TOTALS -
8,400.000 0.00 

168905107 CHILDRENS PL RETAIL STORES INCCON 17JUL03 22JUL03 
4 600.000 20.923100 0.00 

NIFS 
28JUL03 23JUL03 

1 20.200000 0.00 
NIFA'-' 

21JUL03 24JUL03 
700.000 19.999400 0.00 

NIF3 
- ASSET TOTALS - 

6,300 
. 
000 0.00 315.00 0.00 130,760 .84 

16941M109 CHINA MOBILE HONG KONG LTD SPONSORED ADR IOJUN03 16JUN03 3 E TRADE SECURITIES, USD/DTC .03 
1 300.000 11.710000 0.00 39.00 0

. 
00 15,262 .00 

Hid r- 
17275R102 CISCO SYS INC CON 08AUG03 13ALM3 INVESTMENT U66OLOd USD/DTC .02 

4 100 000 17 .630000 0.00 82 .00 1~1 .i ;j~-- 0.00 72,365 .00 
NIFI C-rA-rir CrnT-r7-r 

166764100 CHEVRONTEXACO CORP 
800.000 

NIF6 

800.000 
NIF6 

800.000 
NIF6 

800.000 
NIF6 

800.000 
WIF6 

700.000 
NIF6 

500.000 
NIF6 

800.000 
NIF6 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/DTC .03 
20.00 0.00 50,994.48 

CITIGROUP GLOBAL WAR USD/DTC .03 
20.00 0.00 51,121.60 

CITIGROUP GLOBAL MAR USD/DTC .03 
20.00 0.00 51,402.40 

CITIGROUP GLOBAL WAR USO/DTC .03 
20.00 0.00 51t874.88 

CITIGROUP GLOBAL MAR USD/DTC .03 
20.00 0.00 51,483.20 

CITIGROUP GLOBAL MAR USD/DTC .03 
17 .50 0.00 45,086.30 

CITIGROUP GLOBAL WAR USD/DTC .03 
12.50 0.00 37,026.55 

CITIGROUP GLOBAL MAR USD/DTC .03 
20.00 0.00 58,391.44 

B-TRADE SERVICES LLC USD/DTC .02 
5.40 0.00 21,856 .20 

166764100 CNEVRONTEXACO CORP 
700.000 

NIF6 

300.000 
NIF6 

US DOLLAR 

Cox 29AUG03 22AUG03 
72.377500 0.00 

21AUG03 26AUG03 
73.013200 0.00 

29AUG03 OPEN 
72.881400 0.00 

(CONTINUED) 

LIQUIDNET INC USD/DTC .02 
14.00 0 .00 50,678.25 

B-TRADE SERVICES LLC USD/DTC .02 
5.40 0 .00 21,909.36 

B-TRADE SERVICES LLC USD/DTC .02 
5.40 0 .00 21,869.82 

200-20 0.00 564,720.64 

WELLS FARGO SECURITI USD/DTC .05 
230.00 0.00 96,476.26 

WELLS FARGO SECURITI USD/DTC .05 
50 .00 0.00 20,250.00 

HELLS FARGO SECURITI USD/DTC .05 
35.00 0.00 14,034.58 



mnnw^L *9 NU NANt UN HKORD PAGE : 258 
GS'D- - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COS 

EQUITY 

US DOLLAR 

CON 21APRO3 24APRO3 
2."0200 0.00 

22APRO3 25APRO3 
2.453300 0.00 

23APRO3 28APRO3 
2.534800 0.00 

28APRO3 OINAY03 
2 .594500 0.00 

OINAY03 06MAY03 
2 .130000 0.00 

OINAY03 06MAY03 
2 .197100 0.00 

OINAY03 06MAY03 
2 .170500 0.00 

02MAY03 07MAY03 
2.196100 0.00 

07MAY03 12MAY03 
2.200400 0.00 

172755100 CIRRUS LOGIC INC 
11 100 000 

NIFS 

1 700 000 
NIF5 

700.000 
NIF3 

9 600 000 
NIFS , 

I goo 000 
NIFA * 

8 900 000 
NIF5 ' 

23 300 000 
NIFS * 

6 600 000 
NIFi ' 

2 800 000 
NIFA * 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 259 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PARICONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

178566105 CITY NATL CORP 
3 100 000 

NIF4 * 

2 900.000 
NIF4 

CON 19AUG03 22AUG03 
50.050000 0.00 

19AUG03 22AUG03 
49 .B92800 0.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 155,155.00 

STATE STREET BROKERA USO/DTC .02 
58 .00 0.00 144,747 .12 

STATE STREET. 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .0 
333.00 0.00 27,641.2 

CORRESPONDENT SERVIC USD/OTC .0 
25.50 0.00 4,196.1 

CORRESPONDENT SERVIC USD/DTC .0 
10.50 0.00 1,784.8 

COR!ESPONDENT SERVIC USD/DTC 
44.00 0.00 25,051 :201 

CORRESPONDENT SERVIC USD/DTC .0 
27 .00 0.00 3,861 .01 

NELLS FARGO SECURITI USO/DTC .0 
267 .00 0.00 19,821 .1' 

SMITH MOORE + CO USD/OTC 0: 
694 .00 0.00 51,271 .61 

CORRESPONDENT SERVIC USD/DTC 0: 
99.00 0 .00 14,593 .21 

CORRESPONDENT SERVIC USD/OTC .0; 
42.00 0 .00 6,203 .L 

- ASSET TOTALS -
66,500 .000 

17285TIO6 CITADEL BROADCASTING CORP 
700.000 

NIG2 

172967101 CITIGROUP INC 
400.000 

NIF6 

100 .000 
NIF6 

200 .000 
NIF6 

200.000 
NIF6 

- ASSET TOTALS -
900 .000 

0.00 

CON 31JUL03 06AUG03 
19 .000000 0.00 

CON 18AUG03 21AUG03 
44.761200 0.00 

19AUG03 22AUG03 
44.489500 0.00 

21AUG03 26AUG03 
43.675500 0.00 

21AUG03 26AUG03 
44.500000 0.00 

0.00 

(CONTINUED) 

1,647 .00 0.00 154,423.61 

GOLDMAN SACHS + CO USD/DTC 
0.00 0.00 23,300.00 

B-TRADE SERVICES LLC USD/DTC .02 
7 .20 0.00 17,911 .68 

B-TRADE SERVICES LLC USD/OTC .02 
1 .80 0.00 4,450.75 

B-TRADE SERVICES LLC USD/DTC .02 
3.60 0.00 8,738 .70 

LIQUIDNET INC USD/DTC .02 
4.00 0.00 8,904.00 

16 .60 0.00 40,005.13 



MIHC ANNUAL NO NAME ON RECORD PAGE : 260 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

178566105 CITY NATL CORP 
700.000 

NIF4 

300.000 
MIF4 

2 200.000 
NIA 

1 900.000 
NIA 

11 100.000 
NIA 

- ASSET TOTALS -
22,200.000 0 .00 

184502102 CLEAR CHANNEL COMMUNICATIONS CON 02JUN03 05JUM03 
100.000 42 .000000 0 .00 

NIG2 

OSAUG03 13AUG03 
1 600.000 38 .400000 0.00 

NIFi 

- ASSET TOTALS - 
1,700.000 0.00 

189054109 CLOROX CO CON 30APRO3 05MAY03 
3 000.000 45.396700 0.00 

WIFi 

INVESTMENT TECHMOO USD/DTC .02 
60.00 0.00 136,250.10 

STATE STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 261 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CORRESPONDENT SERVIC USD/DTC .01 
36 .25 0.00 39,261.65 

WELLS FARGO SECURITI USD/DTC .05 
"0.00 0.00 126,077.72 

CORRESPONDENT SERVIC USD/DTC .01 
56.25 0.00 53,688 .15 

CON 10JUL03 15JUL03 
13.526000 0.00 

10JUL03 15JUL03 
13.654100 0.00 

IIJUL03 16JUL03 
12.918200 0.00 

19259P300 COINSTAR INC 
2 900.000 

NIFS 

9 200.000 
NIFS 

4 500.000 
NIF5 

US DOLLAR 

CON 20AUG03 25AUG03 
50 .264300 0 .00 

20AUG03 25AUG03 
50 .090000 0 .00 

21AL=3 26ALIG03 
51 .776400 0 .00 

22AUG03 27AUG03 
51 .328400 0 .00 

27AUG03 27AUG03 
50 .980000 0 .00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
14.00 0.00 35,199.01 

STATE STREET BROKERA USD/DTC 
0.00 0.00 15,027 .00 

STATE STREET BROKERA USD/DTC .02 
44.00 0.00 113,952 .08 

STATE STREET BROKERA USD/DTC .02 
38 .00 0.00 97,561 .96 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 .00 565,878 .00 

154.00 0 .00 1,127,520.17 

MERRILL LYNCH PIERCE USD/DTC .05 
5.00 0.00 4,205.00 

INVESTMENT TECHNOLOG USD/DTC .02 
32.00 0.00 61,472.00 

37.00 0.00 65,677.00 

189054109 CLOROX CO 
4 300 000 

NIFi ' 

3 900 .000 
mui 

- ASSET TOTALS -
11,200 .000 

191241108 COCA COLA FENSA S A CV 
400 .000 

NIG8 

5 000.000 
M19A 

- ASSET TOTALS -
5p4OO.OOO 

US DOLLAR 

CON 16JUN03 19JUM03 
45.682300 0.00 

08AUG03 13AUG03 
43.105000 0.00 

0.00 

ADR 10JUM03 16JUN03 
22.495000 0.00 

OIAUG03 06AUG03 
21.668400 0.00 

0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
86 .00 0.00 196,519 .89 

INVESTMENT TECHNOLOG USD/DTC .02 
78 .00 0.00 168,187 .50 

224 .00 0 .00 500,957 .49 

3 E TRADE SECURITIES, USD/DTC .03 
12 .00 0 .00 9,010.00 

CREDIT SUISSE FIRST USD/DTC .05 
250.00 0.00 108,592.00 

262 .00 0.00 117,602.00 



nim ANNUAL NO NAME ON RECORD PAGE : 262 
USD - COMPOSITE - ASOF : 310W 

PORTFOLIO PURCHASE REPORT 

KARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

CIL A 29MAY03 03JUM03 
30.690000 0.00 

CON O&JUL03 11JUL03 
17.890200 0.00 

09JUL03 14JUL03 
19.275300 0.00 

10JUL03 15JUL03 
19.197000 0.00 

CREDIT SUISSE FIRST USD/DTC Oj 
330.00 0.00 202,884 .0( 

ROTH CAPITAL PARTNER USD/DTC OA 
180.00 0.00 64,584 .74 

CORRESPONDENT SERVIC USD/DTC .01 
47.50 0.00 73,293.64 

ROTH CAPITAL PARTNER USD/DTC .0.1 
45 .00 0.00 17,322 .3( 

STATE STREET 

900.000 
NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 263 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMIISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

400.000 
NIF3 

900.000 
NIF3 

2 300.000 
NIB 

2 400.000 
NIF5 

2 800.000 
NIFS 

- ASSET TOTALS -
19,400.000 0.00 

203668108 COMMUNITY HEALTH SYS INC MEN CON 28JUL03 31JUL03 
200.000 19 .600000 0.00 

NIG2 

28JUL03 31JUL03 
400.000 19 .624300 0.00 

NIG2 

LIQUIDNET INC USD/DTC .02 
4.00 0.00 3,924.00 

CREDIT LYONNAIS SECU USD/DTC .05 
20.00 0.00 7,869.72 

STATE STREET 

29259P300 COINSTAR INC 
1 700 .000 

NIFS 

- ASSET TOTALS -
18,300 .000 

195493309 COLONIAL BANCGROUPINC 
3 500 000 

NIF5 * 

1 600 000 
NIFi 

- ASSET TOTALS 
5,100.000 

2003ON101 COKCAST CORP MEN 
6 600 000 

NIFI * 

20162IL105 COMMERCIAL CAP BANCORP INC 
3 600 000 

NIF5 * 

3 800 000 
MIFi * 

ct* US DOLLAR 

CON 16JUL03 21JUL03 
12 .485900 0.00 

0 .00 

CON IINAR03 14MAR03 
10 .902400 0.00 

26MAR03 31HAR03 
11.500000 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .0 : 
21.25 0.00 21,247 .21 

573.75 0.00 240,274.81 

BNY BROKERAGE INC USD/DTC .0! 
175-00 0 .00 38,333.44 

SCOTT & STRINGFELLD USD/DTC . 0.1 
80.00 0.00 18,480 .04 

255.00 0.00 56,813 .4( 

20162IL105 COMMERCIAL CAP BANCORP INC 
2 300.000 

NIF5 

Co:* US DOLLAR 

IIJUL03 16JUL03 
19 .241000 0.00 

14JUL03 17JUL03 
19 .250000 0.00 

16JUL03 21JUL03 
19 .793500 0.00 

28JUL03 31JUL03 
18 .259200 0.00 

28JUL03 31JUL03 
18 .274000 0.00 

31JUL03 05AUG03 
18 .7"BOO 0 .00 

(CONTINUED) 

ROTH CAPITAL PARTNER USD/DTC .05 
115.00 0.00 44,369.30 

ROTH CAPITAL PARTNER USD/DTC .05 
20.00 0.00 7,720.00 

CORRESPONDENT SERVIC USD/DTC .01 
11.25 0.00 17,825.40 

CORRESPONDENT SERVIC USD/DTC .01 
28.75 0.00 42,024.91 

ROTH CAPITAL PARTNER USD/DTC .05 
120.00 0.00 43,977.60 

CORRESPONDENT SERVIC USD/DTC .01 
35.00 0.00 52,526.04 

602.50 0.00 363,643.91 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 264 
USD - 

COMPOS, 
TE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

203902101 COMMUNITY FIRST BANKSHARES INCCON 23MAY03 29MAY03 
900.000 26.319500 0.00 

NIF3 

22JUL03 25JUL03 
1 100.000 26 .742700 0.00 

NIFS 

STATESTREET, L 

NIHC ANNUAL NO NAME ON RECORD PAGE : 265 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

203902101 COMMUNITY FIRST BANKSHARES INCCON 22JUL03 25JUL03 
1 900.000 26.526100 0 .00 

NIF5 
23JUL03 28JUL03 

1 700.000 26.622500 0 
. 
00 

NIF5 
- ASSET TOTALS - 

5,600.000 0.00 

CON 23APRO3 28APRO3 
2.250000 0.00 

24APRO3 29APRO3 
2 .347100 0.00 

25APRO3 30APRO3 
2 .300000 0.00 

24JUL03 29JUL03 
2 .800000 0.00 

28JUL03 31JUL03 
2 .900000 0.00 

30JUL03 04AUG03 
3.000000 0.00 

JEFFERIES COMPANY IN USD/DTC .03 
72 .00 0.00 5,472.00 

CORRESPONDENT SERVIC USD/OTC .02 
49 .50 0.00 7,794.93 

JEFFERIES COMPANY IN USD/DTC .03 
30.00 0.00 2,330.00 

WHITAKER SECURITIES USD/DTC .03 
66 .00 0.00 6,226.00 

WHITAKER SECURITIES USD/DTC .03 
15.00 0 .00 1, "5. 00 

WHITAKER SECURITIES USO/DTC .03 
30.00 0 .00 3,030.00 

C-rA-rT- C-rny-ir-r 

205477102 COMPUTER TASK GROUP INC 
2 400.000 

NIFS 

3 300.000 
NIFS 

1 000.000 
NIFS 

2 200.000 
NIF5 

500.000 
NIF3 

1 000.000 
NIF5 

) I 
US DOLLAR 

203668108 COMMUNITY HEALTH SYS INC MEN CON 29JUL03 OIAUG03 
900 .000 21 .319000 0.00 

HIG2 

19AUG03 22AUG03 
5,100 .000 22 .599400 0.00 

NIF4 

20AUG03 25AUG03 
1 400 .000 22.352100 0.00 

NIR 
20AUG03 25AUG03 

7 700.000 22.405600 0.00 
NIF4 

27AUG03 27AUG03 
14 200 000 22.730000 0.00 

NIFA 

27AUG03 OPEN 
200.000 22.623900 0.00 

MIG2 

ASSET TOTALS - 
30,100.000 0.00 

(CONTINUED) 

CREDIT LYONNAIS SECU USD/DTC .05 
45.00 0.00 19,232.10 

STATE STREET BROKERA USD/DTC .02 
102.00 0.00 115,358.94 

STATE STREET BROKERA USD/OTC .02 
28.00 0.00 31,320.94 

STATE STREET BROKERA USD/DTC 
0.00 0.00 172,523.12 

ASSET TRANSFER AT KA USD/DTC 
0.00 0.00 322,766.00 

RAYMOND JAMES AND AS USD/DTC .0s 
10.00 0.00 4,534 .78 

209.00 0.00 677,529.60 

CORRESPONDENT SERVIC USD/DTC .02 
13.50 0 .00 23,701 .05 

SMITH MOORE + CO USD/DTC .05 
5b .Oo 0 .00 29,471 .97 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 0 .00 50,423 .34 

SMITH MOORE + CO USD/DTC .05 
Woo 0 .00 45,343 .25 

177 .25 0 .00 148,939 .61 



RIM ANNUAL NO NAME ON RECORD PAGE : 266 
USD - COMPOSITE - ASOF : 31AUG0 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

205638109 COMPUMARE CORP 
9 200 000 

NIFS ' 

11 300 000 
NIFA * 

16 700 000 
NIF5 * 

13 900 000 
NIF& ' 

5 500 000 
NIF5 ' 

SMITH MOORE + CO USD/DTC 0: 
279.00 0.00 33,793 .4, 

SMITH MOORE + CO USD/DTC 0: 
3i4.00 0.00 42,129 .61 

NATISIAL FINANCIAL S USD/DTC 0: 
5 .00 0.00 61,997 .01 

ROCKHOUSE SECURITIES USD/DTC 0: 
417 .00 0.00 55,303.91 

ROCKHOUSE SECURITIES USD/DTC 0: 
165.00 0.00 22,616 .04 

~oTATE STREET, 

CON 14APRO3 17APRO3 
3.643200 0.00 

15APRO3 21APRO3 
3.698200 0.00 

16APRO3 22APRO3 
3.682400 0.00 

21APRO3 24APRO3 
3.948700 0.00 

22APRO3 25APRO3 
4.082000 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 267 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TA.X/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

WELLS FARGO SECURITI USD/DTC 
54.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
69 .00 0.00 

SMITH MOORE + CO USD/DTC 
1A .Oo 0.00 

CORRESPONDENT SERVIC USD/DTC 
90.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
135.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
102 .00 0.00 

SMITH MOORE + CO USD/DTC 
159 .00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
56 .00 0.00 

LIQUIDNET INC USD/DTC 
14.00 0.00 

US 

DOLLAR 

COM** 23APRO3 28APRO3 
4.032800 0 .00 

25APRO3 30APRO3 
3.888500 0.00 

28APRO3 01MAY03 
4.011100 0.00 

29APRO3 02KAY03 
4.235300 0.00 

30APRO3 05MAY03 
4 .350000 0.00 

01MAY03 06MAY03 
4.296700 0.00 

23KAY03 29MAY03 
5.078200 0.00 

28MAY03 02JSN03 
5.569000 .00 

29MAY03 03JUN03 
5.670000 0.00 

.03 
7,313.04 

.02 
17,956.10 

.03 
18,589.06 

.02 
25,501.80 

.03 
19,710.00 

.03 
14,710.78 

.04 
19,960.98 

.04 
7,852.60 

.02 
3,983.00 

205638109 COMPUMARE CORP 
1 goo 000 

NIFi * 

4 600 000 
NIFS * 

4 600.000 
NIF5 

6 000.000 
NIF5 

4 500 000 
NiFi , 

3 400 000 
NIF5 ' 

3 900 000 
NIF5 ' 

1 400.000 
NIGi 

700.000 
NIG2 

STATE STREET, 

205477102 COMPUTER TASK GROUP INC 
4 700 000 

NIFS * 

4 900 000 
NIFS ' 

4 600 000 
NIFi 

- ASSET TOTALS 
24,600.000 

US DOLLAR CON 

19AUG03 25AUG03 3 
2 .800000 0 .00 

20AUG03 25AUG03 
2 .799900 0 .00 

26AUG03 29AUG03 
2 .900000 0.00 

0.00 

(CONTINUED) 

WHITAKER SECURITIES USD/DTC O~ 
141 .00 0.00 13,301 .01 

WHITAKER SECURITIES USD/DTC 0: 
147 .00 0.00 13,866 .5~ 

WHITAKER SECURITIES USD/DTC 0: 
138 .00 0.00 13p478 .01 

688.50 0.00 66,963 .41 



NIHC ANNUAL NO NAME ON RECORD PAGE : 268 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

LIQUIDNET INC USO/DTC 
14.00 0.00 

GOLDMAN SACHS + CO USD/DTC 
12.00 0.00 

CITIGROUP GLOBAL MAR USO/DTC 
24.00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
4.00 0.00 

CITIGROUP GLOBAL WAR USD/DTC 
29.00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
-28.00 0.00 

UBS WARBURG LLC USD/DTC 
28.00 0.00 

CITIGROUP GLOBAL WAR USD/DTC 
28.00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
4.00 0 .00 

.02 
4,242.00 

.04 
1,809.99 

.04 
3,561.18 

.04 
589.00 

.04 
4,377.03 

.04 
-4,377.03 

.04 
4p377.03 

.04 
3p955.35 

.04 
563.00 

6 .212900 
OSJUN03 

0.00 

OSJUM03 CANCEL 
6 .212900 0.00 

05JUM03 10JUM03 
6 .212900 0 .00 

24JUN03 27JUN03 
5.610500 0.00 

27JUM03 02JUL03 
5.590000 0.00 100.000 

NIG2 

US DOLLAR (CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
58.75 0.00 

CORRESPONDENT SERVIC USD/DTC 
57.50 0.00 

SANDERS NORRIS MUNDY USD/DTC 
33.00 0 

. 
00 

SANDERS MORRIS MUNDY USD/DTC 
2".00 0 .00 

SANDERS MORRIS MUNDY USD/DTC 
141 .00 0.00 

SC?TT .& STRINGFELLO USD/OTC 
10 00 0.00 

CORRESPONDENT SERVIC USD/DTC 
28 .75 0.00 

NATI?NAL FINANCIAL S USD/DTC 
1 .00 0.00 

.01 
l9p838.70 

.01 
18,972.70 

.03 
4,543.00 

.03 
33,866.00 

.03 
18,471 .00 

.03 
27,494.60 

.01 
8,466.07 

.03 
14,215.80 

CON 10JUL03 15JUL03 
4.208500 0.00 

16JUL03 21JUL03 
4 .112000 0.00 

17JUL03 22JUL03 
4.100000 0.00 

18JUL03 23JUL03 
4.100000 0.00 

24JUL03 29JUL03 
3.900000 0.00 

24JUL03 29JUL03 
3.897800 0.00 

01ALIG03 06AUG03 
3.668400 0.00 

OIAUG03 06AUG03 
3.711000 0.00 

205908106 COMPUTER HORIZONS CORP 
4 700.000 

NIFS 

4 600.000 
NIA 

1 100.000 
NIF5 

NIBS200.000 F 

4 
'100

.000 
NIFS 

7 000.000 
NIFS 

2 300.000 
NIFS 

3 800.000 
NIFA 

C-r A qrT- C-rnT-ir-r 

205638109 COMPUNARE CORP 
700.000 

NIG2 

300.000 
NIG2 

600.000 
NIG2 

100.000 
NIG2 

700.000 
NIG2 

-700.000 
NIG2 

700.000 
NIG2 

700.000 
NIG2 

US DOLLAR 

CON 02JUM03 05JUH03 
6 .040000 0.00 

02JUM03 05JUM03 
5 .993300 0.00 

03JUN03 11JUM03 5 
5 .895300 0.00 

04JUM03 09JUN03 
5 .850000 0.00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 269 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSWS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

- ASSET TOTALS -
90,700.000 0.00 2,626.00 0.00 370,514.02 



NIHC ANNUAL NO NAME ON RECORD PAGE : 271 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

216648402 COOPER COS INC 
2 900 .000 

NIR 

3 500 .000 
NIR 

2 200 .000 
NIR 

12 700.000 
NIFfi 

- ASSET TOTALS -
29,300 .000 830.00 0.00 1,039,443.09 0.00 

218680109 COREL CORP CON 23MAY03 29MAY03 CORRESPONDENT SERVIC USD/DTC .02 
31 300 000 0 .984200 0.00 "9 .50 0.00 31p274.96 
NIF5 

27MAY03 30MAY03 CORRESPONDENT SERVIC USD/DTC .02 
4 300 000 0.959300 0.00 64 .50 0.00 4,189.49 

NIF5 

30MAY03 04JUN03 CORIESPONDENT SERVIC USD/DTC 02 
7 900 000 0.930000 0.00 18 .50 0.00 7,465:50 

NIF3 

02JUN03 05JUN03 CORRESPONDENT SERVIC USD/DTC .02 
3 200 000 0.920000 0.00 48 .00 0.00 2,992.00 

WIFS 

STATE STREET 

NLKL ANNUAL NO NAME ON RECORD PAGE : 270 
uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US,:OLLAR (CONTINUED) 

205908106 COMPUTER HORIZONS CORP CON 0 UG03 06AUG03 BAIRD ROBERT N., & USD/DTC .01 
2 400 000 3.750000 0.00 7LOO 0.00 9,072 .01 

NIFS 

07AUG03 12AUG03 CORRESPONDENT SERVIC USD/DTC .0 
1 400 000 3.680100 0.00 17.50 0.00 5,169 .6, 

NIFS 

- ASSET TOTALS - 
40,200.000 0.00 978.50 0 .00 160,109 .5 

206197105 CONCORD EFS INC CON 06NAR03 11RAR03 SPEAR LEEDS & KELLO USD/DTC .0 ; 
1 700 000 10.237100 0.00 34.00 0.00 27,437 .0' 

NIFi 

07MAR03 12KAR03 SPEAR LEEDS & KELLO USD/DTC .0 : 
43 600 000 10.366300 0 .00 87LOO 0.00 452,842.61 

NIFf 

- ASSET TOTALS 
45,300 .000 0 .00 906 .00 0.00 470,279.7! 

216648402 COOPER COS INC CON MEN 31JUL03 05AUG03 BAIRD ROBERT W., & USD/DTC .05 
2 400 000 34 .995200 0.00 126 .00 0.00 84,108.48 

NIA 

OIAUG03 06AUG03 BAIRD ROBERT N ., & USD/DTC .05 
2 600 000 35.055300 0.00 136.00 0.00 92,273.78 

MIR 

04AUG03 07AUG03 BAI!D ROBERT N ., & USD/DTC .05 
3 000 000 34.343900 0.00 56.00 0.00 103,181 .40 

NIR 

STATE STREET, 

Co:: US DOLLAR 

EW OBAUG03 13AUG03 
33.690400 0 .00 

11AUG03 14AUG03 
34 .408100 0 .00 

12AUG03 ISAUG03 
35 .053600 0.00 

27AUG03 27AUG03 
36 .630000 0.00 

(CONTINUED) 

GOLDMAN SA04S + CO USD/DTC .05 
145.00 0 .00 97,847 .16 

GOLDMAN SACHS + CO USD/DTC .05 
175.00 0.00 120,603 .35 

GOLDMAN SACHS + CO USD/DTC .05 
110.00 0.00 77,227.92 

ASSET TRANSFER AT KA USD/OTC 
0.00 0.00 "5,201.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 272 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

EQUITY 

US DOLLAR (CONTINUED) 

222816100 COVANCE INC CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
2 100.000 20.623800 0.00 42 .00 0.00 43,351 .98 

MIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
1 200. OW 20.540000 0.00 0.00 0 .00 24,648 .00 

NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
5 700.000 20.999000 0.00 114 .00 0.00 119,808 .30 

NIFt 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
3 000.000 20.588300 0.00 60.00 0.00 61,824.90 

MIR 

27AUG03 27AUG03 ASSET TRANSFER AT NA USD/DTC 
19 0.000 20.060000 0.00 0.00 0 .00 381,140.00 

NIFAQQ 

ASSET TOTALS - 
38,000.000 0.00 356 .00 0.00 776,956.28 

CON 17JUN03 20JUN03 
18.739600 0.00 

20JUN03 25JUN03 
17.585800 0.00 

23JUN03 26JUN03 
16.232200 0.00 

225447101 CREE INC 
7 000.000 

NIF5 

2 500.000 
NIFS 

2 000.000 
NIFS 

MERRILL LYNCH PIERCE USD/DTC .05 
350.00 0.00 131,527.20 

CORRESPONDENT SERVIC USD/DTC .01 
31 .25 0 .00 43,995.75 

CORRESPONDENT SERVIC USD/DTC .01 
25.00 0.00 32,489.40 

'ZqrAqr-r C-FID]717-r 

) I 

- ASSET TOTALS - 
46,700.000 0.00 700 .50 0 .00 45,921 .95 

2216ON109 COSTAR GROUP INC CON 25JUM03 30JUM03 GOLDMAN SA04S + CO USD/DTC .02 
1 000.000 29.757400 0.00 20.00 0 .00 29,777 .40 

NIF4 

2228INI03 COVANSYS CORP CON 09JUN03 12JUN03 BAIRD ROBERT M., & USD/DTC .03 
4 600 000 2.950000 0.00 56 .00 0.00 13 .708 .00 

NIFS * 

10JUN03 16JUM03 3 BAIRD ROBERT W., L USD/DTC .03 
1 200.000 2.950000 0.00 39.00 0.00 3,576 .00 

NIFS 

IIJUN03 16JUM03 BAIgO ROBERT W., A USD/DTC .03 
7 000.000 3.000000 0.00 16.oo 0.00 21,210.00 

NIFS 

12JUM03 17JUM03 LEGG MASON MOOD NALK USD/DTC .03 
23 300.000 2.921000 0.00 699.00 0.00 68,758.30 

NIFS 

13JUN03 18JUN03 BAIRD ROBERT N., & USD/OTC .03 
11 700.000 2.800000 0.00 35LOO 0.00 33,111.00 

NIFS 

- ASSET TOTALS - 
47,800.000 0.00 1,434 .00 0.00 140,363.30 

222816100 COVANCE INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
7 000. DOO 20.863300 0.00 240.00 0.00 146,183.10 

1114 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 273 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 



US DOLLAR (CONTINUED) 

228769105 CRUCELL NY SPON:ORED ADR 27KAR03 03APRO3 2 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

900.000 1.623300 0.00 13.50 0.00 1,474.47 

28MAR03 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 
2 000.000 1.600000 0.00 30.00 0 .00 3,230.00 

WIF5 
31MAR03 03APRO3 GOLDMAN SACHS + CO USO/DTC .03 

4 900 000 1.700000 0.00 144.00 0 .00 9,304.00 
NIFS 

31MAR03 03APRO3 CORRESPONDENT SERVIC USD/DTC .02 
7 800.000 1.716000 0.00 117 .00 0.00 13,501 .80 NIFS 

01APR03 04APRO3 GOLDMAN SACHS + CO USD/DTC .03 
Bil'. 

000 1.670000 0.00 243.00 0.00 13,770.00 
NIF 

03APRO3 OBAPRO3 CORRESPONDENT SERVIC USO/DTC .02 
500.000 1.570400 0.00 7 .50 0 .00 792.70 MIF3 

04APR03 09APR03 CORRESPONDENT SERVIC USD/DTC .02 
MIF3 

900.000 1 .600000 0.00 13.50 0.00 1,453.50 

07APRO3 21APRO3 11 GOLDMAN SACHS + CO USD/DTC .03 
4 700.000 1 .600000 0.00 141 .00 0.00 7,661 .00 

NIFS 
30APRO3 05MAY03 CORRESPONDENT SERVIC USD/DTC .02 

400.000 2.228200 0.00 6 .00 0.00 897 .28 NIF3 

STATE STREET 

ANNUAL. NO NAME ON RECORD PAGE : 274 
OSID- - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COS' 

EQUITY 

US 

DOLLAR (CONTINUED) 

225447101 CREE INC CO:* 24JUM03 27JUNO3 CORRESPONDENT SERVIC USD/DTC .01 
3 700 000 15.924000 0.00 46 .25 0.00 58,965 .05 

NIF5 

01JUL03 07JUL03 CORRESPONDENT SERVIC USO/DTC .01 
6 200 000 16.019400 0.00 77 .50 0.00 99,397 .79 

NIFS 

IOJUL03 15JUL03 CORRESPONDENT SERVIC USO/DTC .01 

NIF3 
900.000 15.950000 0.00 11 .25 0.00 14p366 .25 

IOJUL03 15JUL03 NELLS FARGO SECURITI USD/DTC .05 
4 700 000 16 .417300 0.00 235 .00 0.00 77,396.31 

NIFI 

22JUL03 29JUL03 4 SMITH MOORE + CO USD/DTC .05 
3 800 000 15.794200 0.00 196 .oo 0.00 60,207.96 

NIFS 

30JUL03 05AUG03 I SMITH MOORE + CO USDIOTC .05 
6 500 000 13.560400 0.00 32b .00 0.00 88,467.60 

NIFS 

- ASSET TOTALS - 
37,300 .000 0.00 It291.25 0.00 606tBI3.30 

228769105 CRUCELL NY SPONSORED ADR 25MAR03 28NAR03 CORRESPONDENT SERVIC USO/DTC .02 
1 500 .000 1 .739600 0.00 22.50 0.00 2,631.90 

NIFS 

26MAR03 03APRO3 3 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
900.000 1 .625000 0.00 13.50 0.00 1,476.00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 275 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

i 



NINC ANNUAL NO WANE ON RECORD PAGE : 276 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

UBS FINANCIAL SERVIC USD/DTC .05 
410.00 0.00 121,275.54 

STATE STREET 

CON 2SAUG03 OPEN 
14.739700 0.00 

22943DIO5 CTI MOLECULAR IMAGING INC 
J1210.000 

NINC ANNUAL NO NAME ON RECORD PAGE : 277 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 18JUL03 23JUL03 
11.243700 0.00 

CON 19AUG03 22AUG03 
37.210000 0.00 

19AUG03 22AUG03 
37.067300 0.00 

20AUG03 25AUG03 
37.197500 0.00 

20AUG03 25AUG03 
37.179500 0.00 

21AUG03 26AUG03 
37.723300 0.00 

22AUG03 27AUG03 
37.132700 0.00 

229678107 CUBIST PHARMACEUTICALS INC 
600.000 

WIF4 

229899109 CULLEN FROST BANKERS INC 
1 600.000 

NIA 

5 100 000 
NIA ' 

1 200.000 
NIA 

1 900.000 
NIA 

2 700.000 
NIR 

N,3t3oo.000 
F 

C-rA-r-T7 C-F-nr-v-r 

228769105 CRUCELL NY 
1 500.000 

NIFi 

3 200.000 
NIFS 

2 000.000 
NIFS 

1 900.000 
NIF5 

3 000.000 
NIFi 

5 000 coo 
WIF5 ' 

500.000 
NIF3 

ASSET TOTALS -
49,600.000 

US DOLLAR 

SPONSORED ADR 13KAY03 16MAY03 
2 .097600 0.00 

13JUN03 18JUN03 
3.310200 0.00 

25JUN03 30JUN03 
2.850000 0.00 

26JUN03 OIJUL03 
2.969900 0.00 

27JUM03 02JUL03 
2.980500 0.00 

30JUN03 03JUL03 
3.020300 0.00 

14JUL03 17JUL03 
2.850000 0.00 

0 .00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
22.50 0.00 3,168.90 

CORRESPONDENT SERVIC USD/DTC .01 
40.00 0.00 10,632 .64 

CORRESPONDENT SERVIC USD/DTC .01 
25.00 0.00 5,725.00 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 0.00 5,666.56 

CORRESPONDENT SERVIC USD/DTC .01 
37.50 0.00 8,979.00 

CORRESPONDENT SERVIC USD/DTC .01 
62.50 0.00 l5tI64.00 

CORRESPONDENT SERVIC USD/DTC .01 
6.25 0.00 1,431 .25 

969.00 0.00 105,960.00 

22943D105 CTI MOLECULAR IMAGING INC 
9 400.000 

NIFA 

- ASSET TOTALS -
17,600.000 

US DOLLAR 

CON 28AUG03 OPEN 
14.661900 0.00 

0.00 

(CONTINUED) 

UBS MARBURG LLC USD/DTC .05 
470.00 0.00 138,291 .86 

880.00 0.00 259,567.40 

MERRILL LYNCH PIERCE USD/DTC .04 
24.00 0 .00 6,770.22 

INTERNAL SWAP DVP USD/DTC 
0 .00 0 .00 59,536.00 

STATE STREET BROKERA USD/DTC .02 
102 .00 0 .00 189,145.23 

STATE STREET BROKERA USD/DTC .02 
24 .00 0.00 44,661.00 

STATE STREET BROKERA USD/DTC 
0.00 0.00 70,641.05 

STATE STREET BROKERA USD/DTC .02 
54.00 0.00 101,906 .91 

STATE STREET BROKERA USD/DTC .02 
66 .00 0.00 122,603.91 



254067101 DILLARDS INC CL A 21JUM03 FAHNESTOCK & COMPANY USDIDTC .05 
4 700 000 13.547700 0.00 235.00 0.00 63,909.19 

NIFS * 

IIJUN03 CANCEL FAHNESTOCK & COMPANY USD/DTC .05 
700 000 23.547700 0.00 -235.00 0.00 -63,909 .19 

NIF5 

IIJUN03 25JUL03 39 FAHNESTOCK & COMPANY USD/DTC .05 
4 700 000 13.547700 0.00 235.00 0.00 63,909.29 

NIFS 

STATE STREET 

AnNUAL NU MAKE UK HELUMV W* PAGE : 278 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

229899109 CULLEN FROST BANKERS INC CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
15 800 000 36.820000 0.00 0.00 0.00 551,756 .00 

NIFfi 

- ASSET TOTALS 
31,600.000 0.00 2".00 0.00 1,170,250.10 

232572107 CYNER INC CON 25JUN03 30JUM03 GOLDMAN SACHS + CO USD/DTC .02 
1 200.000 30.767800 0.00 24.00 0 .00 36,945.36 

NIF4 

232806109 CYPRESS SEMICONDUCTOR CORP CON 21MAY03 28MAY03 I UBS MARBURG LLC USD/DTC .04 
100.000 9.123800 0 .00 4.00 0.00 916 .38 

NIG2 

24702RI01 DELL INC CON 08AUG03 13AUG03 FACTSET DATA SYSTEMS USD/DTC .05 
13 000.000 31 .020700 0.00 650.00 0 .00 403,919.10 

NIFi 

2538SKI04 DIGITAS INC CON 04AUG03 OBAUG03 MORGAN STANLEY CO IN USD/DTC 
2 800 000 5 .250000 0.00 0.00 0 .00 14,700.00 

NiGi * 

253922108 DINE CMNTY BANCORP INC CON 22JUL03 25JUL03 CORRESPONDENT SERVIC USD/DTC .01 

NIF3 
200 .000 24.932700 0.00 2 .50 0 .00 4,989.04 

22JUL03 25JUL03 BEA3 STEARNS + CO IN USD/DTC .05 
4 000 000 25 .539300 0.00 00.00 0.00 102,357 .20 

NIFS ' 

25JUL03 30JUL03 BEAR STEARNS + CO IN USD/DTC .05 
1 500 000 24 .877300 0.00 75.00 0.00 37,390.95 

NIFS 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 279 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

253922108 DIME CMNTY BANCORP INC CON 28JUL03 31JUL03 BEAR STEARNS + CO IN USD/DTC .05 
1 400 000 24.841700 0.00 70.00 0.00 34,848 .38 

NIFS * 

29JUL03 OIAUG03 BEAR STEARNS + CO IN USD/DTC .05 
800.000 24.750000 0.00 40.00 0.00 19,840.00 

NIF3 

30JUL03 04AUG03 BEAR STEARNS + CO IN USD/DTC .05 
400.000 24.800000 0.00 20.00 0.00 9,940.00 

NIF3 

01AUG03 06ALIG03 BEAR STEARNS + CO IN USD/OTC .05 
1 500 000 24.800000 0.00 75.00 0.00 37,275.00 

NIA * 

22AUG03 27AUG03 SANDLER ONEILL + PAR USD/DTC .05 
4 200 000 23.900000 0.00 210.00 0.00 100,590.00 

NIFS 

ASSET TOTALS 
14,000.000 0.00 692.50 0.00 347,230.57 

f 



NIHC ANNUAL NO NAME ON RECORD PAGE : 280 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

FAHNESTOCK & COMPANY USD/DTC 
235.00 0.00 

RHY BROKERAGE INC USD/DTC 
105.00 0.00 

0.00 575.00 0.00 154,886 .55 1 

CON 11AUG03 21AUG03 6 PERSHING LLC USO/DTC 
21 .000000 0.00 0.00 0.00 42,000.00 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
25.190500 0.00 54.00 0 .00 68,068.35 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
25.079300 0.00 28.00 0 .00 35,139.02 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
25.104700 0.00 0.00 0 .00 85t355.98 

27AUG03 ASSET TRANSFER AT MA USD/DTC 
25.650000 0.00 0.00 0 .00 243,675 .00 

27AUG03 CANCEL ASSET TRANSFER AT MA USD/OTC 
25.650000 0.00 0.00 0 .00 -243,675 .00 

STATE STREET 

NO NAME ON RECORD PAGE : 281 
- COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

NIHC ANNUAL 
USD 

EQUITY 

254687106 DISNEY HALT CO 
5 000 000 

NIFi * 

256159104 DOCUNENTUM INC 
4 000 000 

NIA ' 

44 200 000 
NIA * 

BKY BROKERAGE INC USD/DTC .05 
250.00 0.00 78,950 .00 

GOLDMAN SACHS + CO USD/DTC .02 
80.00 0.00 79,854 .00 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 844,220 .00 

C'-V A -1--F- f7gry-sy-F-ir 

DISNEY CON 13MAR03 18KAR03 
15.740000 0.00 

CON 25JUN03 30JUN03 
19 .943500 0.00 

27AUG03 27AUG03 
29 .100000 0.00 

254067101 DILLARDS INC 
4 700.000 

NIFS 

2 100.000 
NIFS 

- ASSET TOTALS -
11,500.000 

25456K204 DIRECT GEN CORP 
2 OOO .OW 

MIR 

2 700 .000 
NIR 

1 400.000 
NIA 

3 400 000 
NIR * 

9 500.000 
NIF6 

-9 
500 000 

NIF6 * 

US DOLLAR 

CL A 12JUN03 17JUN03 
13.417100 0.00 

13JUN03 18JUN03 
13.131900 0.00 

63,295 :37 

.Os 
27,681 .99 05 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

25456H204 DIRECT GEN CORP 
1 000 

NlF19, . 

7 500.000 
NIFA 

-7 500.000 
NIFA 

9 500 .000 
NIA 

1 500.000 
NIFA 

ASSET TOTALS -
22,400 .000 

US DOLLAR 

CON 27AUG03 OPEN 
25.648400 0.00 

27AUG03 
25.650000 0.00 

27AUG03 CANCEL 
25.650000 0.00 

27AUG03 27AUG03 
25.650000 0.00 

29AUG03 OPEN 
25.650000 0.00 

0.00 

(CONTINUED) 

PERSHING LLC USD/DTC .05 
95.00 0.00 48,826.96 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 

. 
00 192,375 .00 

ASSET TRANSFER AT MA USO/DTC 
0.00 0.00 -192,375 .00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 243,675 .00 

PERSHING LLC USD/DTC .05 
75.00 0.00 38,550 .00 

252.00 0.00 561,615 .31 



NAM ANNUAL ww NU RAML UN KLLOHU PAGE : 282 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAH 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 27AUG03 OPEN PERSHING LLC USD/DTC .0 
19.449700 0 .00 145.00 0.00 56,549 .1 

0 .00 225.00 0.00 980,623.1 

CON 30APR03 06NAY03 1 GOLDMAN SACHS + CO USD/DTC .0 
25.400100 0.00 35 .00 0.00 17,815 .0 

12KAY03 25MAY03 CARLIN EQUITIES USD/DTC .0 
27.073400 0.00 4.00 0.00 5p418 .6 

39 .00 0 .00 23,233 .7 

CON 03MAR03 06MAR03 
10.017500 0.00 

04MAR03 07MAR03 
9 .970500 0.00 

05KAR03 10MAR03 
9 .995300 0.00 

06MAR03 11KAR03 
9 .864200 0.00 

CORRESPONDENT SERVIC USD/DTC .0 
4 .50 0 .00 3,009.7 

CORRESPONDENT SERVIC USD/DTC .0 
13 .50 0 .00 8,986 .9 

LEGG MASON MOOD NALK USD/DTC .0 
215 .00 0 .00 43,194 .7 

SCOTT & STRINGFELLO USD/DTC .0 
32.00 0 .00 7,923.3 

STATE STREET, 

268057106 DYNAMICS RESH CORP 
300 .000 

NIF3 

900 .000 
NIF3 

4 300 000 
NIFS ' 

800 .000 
NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 283 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 07MAR03 12MAR03 
9.849800 0.00 

10MAR03 13MAR03 
9.893300 0 .00 

11MAR03 14MAR03 
9.893300 0 .00 

12MAR03 17MAR03 
9.900000 0 .00 

14KAR03 19MAR03 
10.840900 0.00 

24KAR03 27MAR03 
11.796600 0 .00 

28MAR03 02APRO3 
12.554300 0.00 

02APR03 07APRO3 
12.400000 0 .00 

08APR03 IIAPRO3 
12 .000000 0.00 

268057106 DYNAMICS RESH CORP 
2 000 000 

NIF5 * 

1 200 000 
NIFS * 

600.000 
NIF3 

1 500 000 
NIFS ' 

300 .000 
NIF3 

2 200 000 
NIFS * 

900 .000 
NIF3 

300.000 
NIF3 

300 .000 
NIF3 

STATESTREET. 

256159104 DOCUMENTUM INC 
2 900 000 

MIFA 

- ASSET TOTALS 
51,100.000 

256747106 DOLLAR TREE STORES INC 
700.000 

NIG2 

200.000 
NIG2 

- ASSET TOTALS -
900 .000 0.00 

(CONTINUED) 

SCOTT & STRINGFELLO USD/DTC .04 
80.00 0.00 19,779 .60 

SCOTT & STRINGFELLO USD/DTC .04 
48.00 0.00 11,919 .96 

SCOTT & STRINGFELLO USD/DTC .04 
24.00 0.00 5,959-98 

SCOTT & STRINGFELLO USD/DTC .04 
60.00 0.00 14,910 .00 

CORRESPONDENT SERVIC USD/DTC .02 
4.50 0.00 3,256.77 

CORRESPONDENT SERVIC USD/DTC .02 
33.00 0.00 25,985.52 

CORRESPONDENT SERVIC USD/DTC .02 
13.50 0.00 11,312.37 

CORRESPONDENT SERVIC USD/DTC .02 
4.50 0.00 3,724.50 

CORRESPONDENT SERVIC USD/DTC .02 
4.50 0.00 3,604.50 



NINC ANNUAL NO NAME ON RECORD PAGE : 284 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 23APRO3 28APRO3 
10.008400 0.00 

02MAY03 07MAY03 
9 .554500 0.00 

05MAY03 OSMAY03 
9.550100 0.00 

06KAY03 09KAY03 
10.000000 0.00 

06KAY03 09KAY03 
10.000000 0.00 

06KAY03 09KAY03 
10.254400 0.00 

19MAY03 22KAY03 
10.738000 0.00 

20MAY03 23KAY03 
10.385000 0.00 

30KAY03 04JUM03 
13.083800 0.00 

268057106 DYNAMICS RESH CORP 
1 000.000 

NIF5 

800.000 
NIF3 

100.000 
NIF3 

3 500 000 
NIFi " 

4 500.000 
NIFS 

4 500.000 
NIFS 

1 100.000 
NIF5 

200.000 
NIF3 

22 200.000 
NIFi 

STATE STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 285 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

0.00 1,866.75 0.00 

I 

738,193.08 3,436 .00 0.00 

NBCN CLEARIRi~I~Z.;~ USD/DTC .04 
64 .00 0.00 6,647 .36 

`- 
I : . 

C-rA-rT- C-rrjT-ir~r 

CON 18KAR03 21MAR03 
4.114600 0.00 

2692"104 E TRADE GROUP INC 
1 600 .000 

NIGI 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0 .00 10,023.40 

CORRESPONDENT SERVIC USD/DTC .02 
12.00 0 .00 7,655.60 

CORRESPONDENT SERVIC USD/OTC .02 
1.50 0 .00 956.51 

STATE STREET BROKERA USD/DTC .02 
70.00 0 .00 35,070.00 

KNIGHT SECURITIES USD/DTC .05 
225.00 0.00 45,225.00 

SCOTT & STRINGFELLO USD/DTC .05 
225.00 0.00 369 .60 

CORRESPONDENT SERVIC USD/DTC .02 
16.50 0.00 11,828 .30 

CORRESPONDENT SERVIC USD/DTC .02 
3.00 0.00 2,080.00 

CORRESPONDENT SERVIC USD/DTC .02 
333.00 0.00 290,793.36 

268057106 DYNAMICS RESH CORP 
1 500.000 

NIFS 

NIBS200.000 F 

- ASSET TOTALS -
63,200.000 

269648102 ENC CORP 
54 200.000 

NIFi 

-54 200.000 
NIFi 

54 200.000 
NIFi 

9 000.000 
NIFi 

27 200.000 
NM 

- ASSET TOTALS -
90,400 .000 

US DOLLAR 

CON 30JUL03 04AUG03 
15 .008000 0.00 

30JUL03 04AUG03 
15.205100 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
18 .75 0.00 

SCOTT & STRINGFELLO USD/DTC 
410.00 0.00 

CON 25KAR03 
7 .237400 0.00 

25KAR03 CANCEL 
7 .137400 0.00 

25MAR03 07APRO3 10 
7 .137400 0.00 

28NAR03 02APRO3 
7.150000 0.00 

29KAY03 03JUN03 
10.425000 0.00 

0 .00 

JEFFERIES COMPANY IN USD/DTC 
1,626.00 0.00 

JEFFERIES COMPANY IN USD/DTC 
-1,626.00 0.00 

JEFFE!IES COMPANY IN USD/DTC 
1,62 .00 0.00 

MERRILL LYNCH PIERCE USD/DTC 
450.00 0.00 

BNY BROKERAGE INC USD/DTC 
lp360.00 0 .00 

.01 
22,530.75 

.05 
125,091 .82 

761,192 .59 

.03 
388,473.08 

.03 
-388,473 .08 

.03 
388,473.08 

.05 
64,800.00 

.05 
284,920.00 



nin annUAL NU NAME ON HkCOKO W* PAGE : 286 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC, COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

NBCN CLEARING INC . USO/DTC 
12 .00 0.00 

1 RAYMOND JANES AND AS USD/DTC 
24.00 0.00 

INVESTMENT TECHNOLOG USD/DTC 
30.00 0.00 

6 MERRILL LYNCH PROFES USD/DTC 
16.00 0.00 

.04 
1,272.00 

.04 
2,535.66 

.03 
4,270.00 

.04 
2,529 .88 

500.000 
NIF6 

- ASSET TOTALS -
1,600.000 0.00 28 .80 0.00 49,766 .70 1 

281347104 EDO CORP CON IOJUL03 15JUL03 MACHOVIA SECURITIES, USD/DTC .04 
1 300 000 18 .164700 0.00 52 .00 0 

. 
00 23,666 .12 

NIF4 

T, 

STATE STREET, 
--4 

NINC ANNUAL NO NAME ON RECORD PAGE : 287 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

NACHOVIA SECURITIES, USD/DTC 
20 .00 0.00 

KACHOVIA SECURITIES, USD/DTC 
168 .00 0 .00 

JEFFERIES COMPANY IN USD/DTC 
86 .00 0 .00 

MACHOVIA SECURITIES, USD/DTC 
24.00 0 

. 
00 

NACHOVIA SECURITIES, USO/DTC 
20.00 0 

. 
00 

MACHOVIA SECURITIES, USD/DTC 
16.00 0 

. 
00 

KACHDVIA SECURITIES, USD/DTC 
-16 .00 0 .00 

MACHOVIA SECURITIES, USD/DTC 
60.00 0 

. 
00 

MACHOVIA SECURITIES, USD/DTC 
4 .00 0 .00 

.04 
9,148.25 

.04 
7B,934 .80 

.02 
80,732-50 

.04 
11,261-52 

9,419
.04 
.85 

.04 
7,503.24 

.04 
-7,503.24 

.04 
28,147.20 

.04 
1,878.71 

17JUL03 
18 .718100 0.00 

17JUL03 CANCEL 
18.718100 0 .00 

17JUL03 22JUL03 
19 .724800 0.00 

ISJUL03 23JUL03 
18 .747100 0 .00 

-400.000 
NIF4 

1 500 000 
NIA * 

100.000 
NIF4 

STATE STREET, 

269246104 E TRADE GROUP INC 
300.000 

NIG2 

600 .000 
NIG2 

1 000 000 
NIGi ' 

400.000 
NIG2 

-- ASSET TOTALS -
3,900.000 

277461109 EASTMAN KODAK CO 
1 100 000 

NIFI * 

Co: US,DOLLAR 

1 MAR03 24MAR03 
4.200000 0 .00 

19NAR03 25MAR03 
4.186100 0.00 

25MAR03 28MAR03 
4.240000 0.00 

20MAY03 29KAY03 
6 .284700 0.00 

0.00 

CON 17APR03 23APRO3 
30.899000 0.00 

21APRO3 24APRO3 
31 .498000 0.00 

1".00 0.00 17,254.901 

B-TRADE SERVICES LLC USD/DTC 02 
19.80 0.00 34,008 :70 

B-TRADE SERVICES LLC USD/DTC .02 
9.00 0.00 15,758 .00 

281347104 EDO CORP 
500.000 

NIF4 

4 200 000 
NIA ' 

4 300 000 
NIF4 ' 

600.000 
NIF4 

500.000 
NIF4 

400.000 
NIF4 

US DOLLAR 

CON 12JUL03 16JULO3 
18.256500 0.00 

14JUL03 17JUL03 
18.754000 0 .00 

15JUL03 18JUL03 
18.755000 0 .00 

15JUL03 18JUL03 
18 .729200 0.00 

16JUL03 21JUL03 
18.799700 0 .00 



EQUITY 

281347104 EDO CORP 
900 .000 

NIF4 

1 800.000 
NIR 

12 600.000 
NIFA 

- ASSET TOTALS -
28,300.000 0.00 

CORRESPONDENT SERVIC USD/DTC .01 
222.50 0.00 238,539.58 

GOLDMAN SACHS + CO USD/DTC .02 
44.00 0.00 68p406.36 

CITIGROUP GLOBAL WAR USD/DTC .03 
155.00 0 .00 108,769.70 

CITIGROUP GLOBAL WAR USD/DTC .03 
155.00 0 .00 110,396.66 

CITIGROUP GLOBAL WAR USD/DTC .03 
77.50 0.00 55,409.71 

~-TATESTREET 

281667105 EDWARDS J 0 + CO CON 06JUN03 21JUN03 
17 800.000 13.388600 0.00 

NIFS 

28176E108 EDWARDS LIFESCIENCES CORP CON 25JUN03 30JUN03 
2 200 .000 31.073800 0.00 

NIA 

2BS661104 ELECTRONIC DATA SYS CORP NEW CON 15APR03 21APRO3 
6 200 .000 17.518500 0.00 

NIF9 

16APRO3 22APRO3 
6 200 .000 17 .779300 0.00 

NIFI 

17APR03 23APRO3 
3 100.000 17.849100 0.00 

NIFt 

US DOLLAR (CONTINUED) 

285661104 ELECTRONIC DATA SYS CORP NEW CON 22APRO3 25APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
3 100 000 17 .625400 0.00 77 .50 0.00 54,716.24 

NIFI 

25APRO3 30APRO3 LIQUIDNET INC USD/DTC .02 
4 100.000 17 .074300 0.00 82 .00 0.00 70,086.63 

NIFI 

28APRO3 0114AY03 LIQUIDNET INC USD/DTC .02 
1 900.000 17.000000 0.00 38 .00 0.00 32,338 .00 

NIFI 

OBNAY03 13KAY03 CITIGROUP GLOBAL MAR USD/DTC .03 
1 900.000 17.341800 0.00 47 .50 0.00 32,996 .92 

NIA 

- ASSET TOTALS - 
26,500.000 0.00 632 .50 0.00 "4,703.86 

287456107 ELKCORP CON 2014AY03 23MAY03 SCOTT L STRINGFELLO USD/DTC .05 
3 000 000 19.035000 0.00 150.00 0.00 57,255.00 

22KAY03 2814AY03 CORRESPONDENT SERVIC USD/DTC .02 
1 19.049700 0.00 15.00 0.00 19,064 .70 

NlFi,., 

27MAY03 30MAY03 CORRESPONDENT SERVIC USD/DTC .02 
4 400 OW 19.591800 0.00 66 .00 0.00 86,269 .92 

NIFS ' 

29MAY03 03JUM03 CORRESPONDENT SERVIC USD/DTC .02 
3 900 000 20.075400 0.00 58 .50 0.00 79,352.56 

NIF5 

C-r A -I-r' C-r-9--T--W--r- 

MINC ANNUAL NO NAME ON RECORD PAGE : 288 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

US DOLLAR 

CON 21JUL03 24JUL03 
18.9"900 0.00 

22JUL03 25JUL03 
19.358000 0.00 

27ALIG03 27AUG03 
20.340000 0.00 

(CONTINUED) 

MACHOVIA SECURITIES, USD/DTC .04 
36.00 0 

. 
00 17,088.21 

MACHOVIA SECURITIES, USD/DTC .04 
72.00 0.00 34,916.40 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 256,284.00 

542.00 0.00 551,477.55 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 289 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



293637104 ENTERASYS NETWORKS INC CON 07JUL03 IOJUL03 SANFORD C BERNSTEIN USD/DTC .02 
21 000 000 3 .624100 0 .00 420.00 0.00 76,526.10 
NIA 

OBJUL03 11JUL03 SANFORD C BERNSTEIN USD/DTC .02 
36 000.000 3 .862200 0.00 720.00 0.00 139,759.20 

NIF4 

09JUL03 14JUL03 SANFORD C BERNSTEIN USD/DTC .02 
20 900.000 3.913200 0 .00 418 .00 0.00 82,203.88 
NIR 

22JUL03 25JUL03 LEHMAN BROTHERS INC USD/DTC .02 

NIF4 
500.000 3.681100 0 .00 10.00 0.00 IP850.55 

23JUL03 28JUL03 LEHMAN BROTHERS INC USD/DTC .02 
45 100 000 3.B20600 0 .00 902 

. 
00 0.00 173,211.06 

NIA 

24JUL03 29JUL03 LEHMAN BROTHERS INC USD/DTC 02 
32 200 000 3.918500 0 .00 644 .00 0.00 126,819:70 
NIR 

ASSET TOTALS 
155,700.000 0 .00 3,114 .00 0.00 600,370.49 

293B48107 ENTRUST INC CON 23APRO3 29APRO3 CORRESPONDEWT~~'~ld USD/OTC .02 
3 600 OW 2.552200 0.00 54.00 0.00 9,241.92 

NIFS 
STATE STREET, 

KIM ANNUAL wo mv n^mc wn nc%.wnu 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COS 

EQUITY 

US DOLLAR (CONTINUED) 

287456107 ELKCORP CON 02JUN03 05JUN03 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

99 .000 20.620000 0.00 1.49 0.00 2,042.87 

02JUM03 05JUN03 SOUTHWEST SECURITIES USD/DTC .05 
3 100.000 20.678000 0.00 155.00 0.00 64,256 .80 

NIF5 
04JUN03 09JUN03 SOUTHWEST SECURITIES USD/DTC .05 

NIF3 
300.000 19 .850000 0.00 15 .00 0 

. 
00 5,970.00 

- ASSET TOTALS - 
15,799 .000 0 .00 460 .99 0.00 313,211.85 

29362U104 ENTEGRIS INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/OTC .02 
11 700.000 14 .390200 0 .00 234 .00 0.00 168,599-34 

NIF4 
20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 

3 600.000 14.431400 0.00 72.00 0.00 52,025 .04 
NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
I8j6O0-oOO 14.656200 0.00 172.00 0.00 126,215.32 

N 
F 

22AUG03 27AUG03 STATE STREET BROKERA USD/0TC .02 
7 700 000 14.585700 0.00 154.00 0 .00 112,"3.89 

NIF4 
27AUG03 27AUG03 ASSET TRANSFER AT KA USD/DTC 

31 600 000 14.250000 0.00 0.00 0 .00 450,300.00 
NIA 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 291 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

29362UI04 ENTEGRIS INC 

CON 

27AUG03 OPEN PERSHING LLC USD/DTC .05 
6 000 000 14 .320000 0 .00 300.00 0.00 86,220.00 

NIA 

- ASSET TOTALS 
69,200.000 0.00 932 .00 0.00 995,823.59 



EQUITY 

FIRST CLEARING, LLC USO/DTC 
35.00 0.00 

BmY,jROKERAGE INC USD/DTC 
0 .00 0 .00 

FIRST CLEARING, LLC USD/DTC 
55.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
16.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
9 .00 0 .00 

.05 
23,304 .40 

.05 
73,164 .52 

.05 
34,900.03 

.02 
36,155 .24 

.02 
19,508 .46 

CON 03KAR03 06KAR03 
33.242000 0.00 

04NAR03 07MAR03 
33.206600 0.00 

05KAR03 10MAR03 
31.677300 0.00 

25MAR03 28NAR03 
32.853400 0.00 

26KAR03 31MAR03 
32.499100 0.00 600.000 

NIF3 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 293 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

755.00 0.00 705,456 .60 

GOLDMAN SACK-K CD USD/DTC .02 
42 .00 0.00 44,541.63 

30249U101 FMC TECHNOLOGIES INC 
2 100 .000 

NIR 

CON 25JUN03 30JUNO3 
21.190300 0.00 

HIHC --iNNUAL NO MANE ON RECORD PAGE : 292 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CON14 PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

293848107 ENTRUST INC 
9 500.000 

NIF5 

4 100 000 
NIFS ' 

9 100 000 
NIFS 

- ASSET TOTALS 
26,300.000 

296315104 ESCO TECHNOLOGIES INC 
700.000 

NIF3 

N12j2OO.OOO 
F 

1 100.000 
NIA 

1 100.000 
NIFS 

US DOLLAR 

CON 23APRO3 28APRO3 
2.603400 0.00 

30APRO3 05MAY03 
2.522400 0.00 

30APR03 05MAY03 
2.449400 0.00 

0.00 

(CONTINUED) 

NATIONAL FINANCIAL S USO/DTC 
285.00 0.00 

SMITH MOORE + CO USD/DTC 
125.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
273.00 0.00 

735.00 0.00 

.03 
25,017 .30 

.03 
10,464 .84 

.03 
22,562 .54 

67,286 .60 

296315104 ESCO TECHNOLOGIES INC 
500.000 

MIF3 

200.000 
NIF3 

600.000 
NIF3 

4 500.000 
NIF5 

700.000 
NIF3 

3 400 000 
MIFS * 

2 300.000 
NIF5 

2 000.000 
NIFi 

- ASSET TOTALS -
I9t9OO .OOO 

US DOLLAR 

CON 27MAR03 01APR03 
32.699600 0.00 

28MAR03 02APRO3 
32.637500 0.00 

02APRO3 OTAPRO3 
33.197100 0.00 

03APRO3 OBAPRO3 
33.277500 0.00 

30APR03 05MAY03 
39.124400 0.00 

01MAY03 06MAY03 
38.926700 0.00 

02KAY03 07KAY03 
38.967600 0.00 

15MY03 20MAY03 
37.993400 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
7 .50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
3 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
9 .00 0.00 

STATE STREET BROKERA USD/DTC 
90.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
35.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
170.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
115 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
100.00 0.00 

.02 
16,357 .30 

.02 
6P530 .50 

.02 
19,927 .26 

.02 
149,838 .75 

.05 
27,422.08 

.05 
132,520.78 

.05 
89,740.48 

.05 
76,086 .80 



STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 295 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

3141OH101 FEDERATED DEPT STORES INC DEL CON IBAUG03 21AUG03 
3 800 000 42.423800 0.00 

NIFt 

29AUG03 OPEN 
1 500 000 43.535000 0.00 

NIF9 

- ASSET TOTALS 
5,300 .000 0.00 

I ( 
182.00 0.00 226,694.94 

3142SX106 FEDEX CORP CON 16JUN03 19JUN03 STANDARD + POORS SEC USD/DTC .05 
3 800 000 64.570000 0.00 190.00 0 .00 245,556.00 

NIFi 

STATE STREET, 

HIM ANNUAL N!v NO wn nc6wnw .. I- . 
USD 

- 
OMPOSITE - AS6~7 31AUGO: 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COSI 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COSI 

EQUITY 

US DOLLAR (CONTINUED) 

302491303 FMC CORP CON NEW 1INAR03 14MAR03 DEUTSCHE BANK SECURI USD/DTC .0.1 
2 300.000 14.492900 0 .00 115 .00 0.00 33,448 .61, 

NIFS 

17MAR03 20MAR03 CORRESPONDENT SERVIC USD/DTC .01 
1 900.000 15.196000 0 .00 28 .50 0 .00 28,900.94 

NIFA 

0114AY03 06MAY03 ROCKHOUSE SECURITIES USD/DTC 0! 
500.000 17 .966800 0 .00 25 .OD 0.00 9,008 .44 

NIF3 

29MAY03 03JUM03 BNY IROKERAGE INC USD/DTC .00 
4 700.000 19 .816100 0 .00 2 5 .00 0 .00 93,370 .61, 

NIFS 

13JUN03 IBJUlN33 MONNESS CRESPI,HARDT USO/DTC .0.1 
2 800.000 20.489800 0. 0 140 .60 0 .00 57,511 .44 

NIFS 

ASSET TOTALS - 
12,200.000 0 .00 543 .50 0 .00 222,240.01 

303726103 FAIRCHILD SEMICONDUCTOR INTL CL A 01APR03 04APRO3 FIRST UNION CAPITAL USD/DTC . 0! 
4 000 000 10.745400 0 .00 200 .00 0 .00 43,181 .61 

NIF5 

03APRO3 08APR03 BMYl!ROKERAGE INC USD/DTC 0! 
2 800.000 11 .250000 0.00 0 .00 0 .00 31,640.01 

NIF5 

13JUN03 18JUM03 JANNEY MONTGOMERY, S USD/DTC 0! 
4 700.000 12 .652300 0.00 235 .00 0 

. 
00 59,700.81 

NIF5 

US DOLLAR 

303726103 FAIRCHILD SEMICONDUCTOR INTL CL A 25JUN03 30JUN03 
5 100.000 12.976600 0.00 

NIF4 
- ASSET TOTALS - 

16,600 .000 0 .00 

313586109 FEDERAL NATL MTG ASSN CON 13MAR03 18MAR03 
4 600 000 61.200000 0.00 

NIFk 
16JUN03 19JUN03 

1 200 000 71.060000 0.00 
NIFi 

- ASSET TOTALS 
5,800.000 0.00 

(CONTINUED) 

BEAR STEARNS SECURIT USD/DTC .02 
102 .00 0.00 66,282.66 

677 .00 0.00 200,805.07 

INVESTMENT TECHNOLOG USD/DTC .02 
92.00 0.00 281,612 .00 

INVESTMENT TECHHOLOG USD/DTC .02 
24.00 0.00 85,296 .00 

116.00 0.00 366,908 .00 

FIRST UNION CAPITAL USD/DTC .04 
152.00 0.00 161,362 .44 

LIQUIDNET INC USD/DTC .02 
30.00 0.00 65,332 .50 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 296 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSWS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

31600107 FIDELITY BANKSHARES INC MEN CON 23JUN03 26JUN03 FRIEDMAN BILLINGS + USD/DTC 
500.000 20 .882000 0.00 25.00 0.00 

NIF3 

24JUM03 27JUM03 FRIEDMAN BILLINGS + USD/DTC 
300.000 20 .950000 0.00 15.00 0.00 

NIF3 

25JUN03 30JUN03 FRIEDMAN BILLINGS + USD/DTC 
1 000.000 20 .750000 0.00 50.00 0.00 

NIF5 

- ASSET TOTALS - 
1,800.000 0.00 90.00 0.00 37,566 .00 

319829107 FIRST CONNLTH FINL CORP PA 
3 100 000 

NIF5 * 

350.000 
WIF3 

3 700 000 
NIFS 

- ASSET TOTALS 
7,150.000 

CON 28MAR03 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 
11 .740800 0.00 46 .50 0.00 36,442.98 

27JUN03 03JUL03 1 BUY BROKERAGE INC USD/DTC .05 
12 .650000 0.00 17.50 0.00 4,445.00 

02JUL03 08JUL03 BMyljROKERAGE INC USD/OTC .05 
12 .800000 0.00 5.00 0.00 47,545.00 

0.00 249 .00 0.00 88,432.98 

US DOLLAR (CONTINUED) 

31983B101 FIRST CMNTY BANCORP CALIF CON 29AUG03 OPEN PERSHING LLC USD/DTC .05 

NIFS 
800.000 34 .050000 0.00 40 .00 0.00 27,280 .00 

- ASSET T07ALS - 
8,600.000 0.00 430 .00 0.00 291,462 .88 

338032204 FISHER SCIENTIFIC INTL INC CON MEN 21KAY03 27KAY03 L14UIDNET INC USO/DTc .02 

MIG2 
100.000 29 .405000 0 .00 2 .00 0 .00 2,942.50 

339030108 FLEETBOSTON FINL CORP CON 16JUM03 19JUN03 FOX PITT KELTON INC USD/DTC .05 
7 900.000 30 .728200 0.00 395.00 0.00 243,147 .78 

NIFi 

343873105 FLUSHING FINL CORP CON 24JUN03 27JUN03 CORRESPONDENT SERVIC USD/DTC .01 

NIF3 
900.000 20 .000000 0.00 11 .25 0 .00 18,011 .25 

25JUN03 30JUM03 CORRESPONDENT SERVIC USD/DTC .01 
1 400.000 20 .243500 0.00 17 .50 0 .00 28p358.40 

NIF5 

25JUL03 30JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 600.000 20.985200 0 .00 20.00 0.00 33,596.32 

NIFS 

- ASSET TOTALS - 
3,900.000 0.00 48 .75 0 .00 79,965.97 

344123104 FOAMEX INTL INC CON 25MAR03 28MAR03 JEFFERIES COMPANY IN USD/DTC .03 
2 400.000 1 .130000 0.00 72 .00 0.00 2p784.00 

mIF5 

C-r A -1-7- 

.05 
10,466.00 

.05 
6,300.00 

.05 
20,800 .00 

31963BI01 FIRST CMMTY BANCORP CALIF CON 2BAUG03 OPEN PERSHING LLC USD/D7c .05 
7 800.000 33 .819600 0.00 390 .00 0.00 264,IB2 .88 

NIFi 

STATE STREET, 

MINC ANNUAL NO NAME ON RECORD PAGE : 297 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH Iv 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



" 
Imt. ANNUAL RU NAM UN KtLUKU rmuc . yo 

USD - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

CON** US DOLLAR 

25MAR03 28MAR03 
1 .147700 0 .00 

30APRO3 05MAY03 
0 .970000 0.00 

05MAY03 08MAY03 
1.011600 0.00 

06KAY03 09MAY03 
1 .215800 0 .00 

12MAY03 15MAY03 
1.386600 0 .00 

13MAY03 16MAY03 
1.364100 0.00 

20MAY03 23MAY03 
1.400400 0.00 

22MAY03 28MAY03 
1.393600 0.00 

27MAY03 30MAY03 
1.415200 0.00 

344123104 FOAMEX INTL INC 
2 400 000 

NIFS 

7 200 000 
NIFS 

15 500.000 
NIFi 

9 600 
* 
000 

NIFS 

15 500.000 
NIF5 

14 800.000 
NIFS 

3 "9 000 
NIFS * 

24 530 000 
NIFS * 

9 300 000 
NIF5 * 

STATE STREET, 

US DOLLAR (CONTINUED) 

344123104 FOAMEX INTL INC CON 30MAY03 04JUM03 CORRESPONDENT SERVIC USD/DTC .02 
2 401 000 1.340000 0.00 36.02 0.00 3,253.36 

NIF5 * 

11JUN03 16JUN03 CORRESPONDENT SERVIC USD/DTC .01 
40 100.000 1.764500 0 .00 501 .25 0.00 71,257.70 
I NIF5 

13JUN03 18JUN03 COR2ESPSMDENT SERVIC USD/DTC .01 
8 900 000 2 .234100 0 .00 11 . 5 0 

. 
00 19,994.74 

MIF5 ' 

16JUN03 19JUN03 CORRESPONDENT SERVIC USD/DTC .01 
14 700 000 2 .254300 0 .00 183.75 0.00 33,321.96 

NiF5 ' 

17JUN03 20JUM03 CORRESPONDENT SERVIC USD/DTC .01 
4 900 000 2 .280400 0.00 61.25 0.00 11,235.21 

NIF5 ' 

19JUM03 24JUM03 MONNESS CRESPIMARDT USD/DTC .03 
10 100 000 2 .294100 0.00 303.66 0.00 23p473.41 

NIF5 ' 

19JUN03 25JUN03 I CORRESPONDENT SERVIC USD/DTC .01 
4 400.000 2 .309600 0.00 55.00 0.00 10,217.24 

MIA 

24JUN03 27JUN03 CORRESPONDENT SERVIC USD/DTC .02 
10 400 .000 3 .157000 0.00 130.00 0.00 32,962 .80 

NIF5 

25JUM03 30JUM03 CORRESPONDENT SERVIC USD/DTC .01 
4 800 .000 2 .920000 0.00 60.00 0.00 14,076.00 

NIF5 

STATE STREET, 

I 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .0 
36 .00 0.00 2,790.4 

CORRESPONDENT SERVIC USD/DTC .0 
108 .00 0.00 7,092 .0 

CORRESPONDENT SERVIC USD/DTC .0 
232 .50 0.00 15,922 .3 

CORRESPONDENT SERVIC USD/DTC .0 
144.00 0.00 11,815 .6 

CORRESPONDENT SERVIC USD/DTC .0 
232 .50 0.00 21,724 .8 

CORRESPONDENT SERVIC USD/DTC .0 
222 .00 0 .00 20,410 .6 

CORRESPONDENT SERVIC USD/DTC .0 
52 .04 0 .00 4,910.0 

CORRESPONDENT SERVIC USD/DTC .0 
367 .95 0 .00 34,552 .9 

COR!ESPONDENT SERVIC USD/DTC .0 
39 .50 0 .00 13,300 .8 

MIHC ANNUAL NO NAME ON RECORD PAGE : 299 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 



NIHC ANNUAL NO MANE ON RECORD PAGE : 300 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD BY STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

CON 25JUM03 30JUM03 
2 .920000 0.00 

26JUM03 01JUL03 
2.798100 0.00 

27JUNO3 03JUL03 1 
2 .899500 0.00 

30JUM03 03JUL03 
2 .951300 0.00 

30JUN03 03JUL03 
3 .060000 0.00 

01JUL03 07JUL03 
3 .050000 0.00 

03JUL03 09JUL03 
3 .435500 0.00 

08JUL03 11JUL03 
3 .625000 0.00 

10JUL03 15JUL03 
3 .657500 0.00 

(CONTINUED) 

MERRILL LYNCH PROFES USD/DTC 
588.00 0.00 

NONNESS CRESPIIHARDT USD/DTC 309.65 0.00 

CORRESPONDENT SERVIC USD/DTC 
37.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
107 .50 0.00 

GOLDMAN SACHS + CO USD/DTC 
615 .00 0.00 

MERRILL LYN04 PROFES USD/DTC 
315.00 0.00 

CORRESPONDENT SERVIC USO/DTC 
98.75 0.00 

MERRILL LYNCH PROFES USD/DTC 
192.00 0.00 

NONNESS CRESPI,HARDT USD/OTC 
27 .65 0.00 

344123104 FOANEX INTL INC 
19 600.000 

NIFS 

10 300 000 
NIFS * 

3 000.000 
NIFS 

2 
.000 

NIFS" 

20 500 000 
NIF5 * 

10 500.000 
NIFS 

7 900.000 
NIFS 

6 400.000 
NIFS 

900.000 
NIF3 

.03 
57,820.00 

.03 
29,129 .43 

8,736 : 
01 

00 .01 
25,488 .68 

.03 
63,345 .00 

.03 
32,340 .00 

.01 
27,239 .20 

.03 
23,392 .00 

03 
3,318: 75 

STATE STREET, 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
38 .75 0.00 

JEFFERIES COMPANY IN USD/DTC 
318 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
43.75 0.00 

MONNESS CRESPI,HARDT USD/DTC 
63.65 0.00 

MONIESS CRESP11HARDT USD/DTC 10 .6-0 0 .00 

NELLS FARGO SECURITZ USD/DTC 
93.00 0.00 

MERIILLOLYNCH PROFES USD/DTC 
68 . 0 0 .00 

CORRESPONDENT SERVIC USD/DTC 
116 .25 0.00 

CORRESPONDENT SERVIC USD/DTC 
42 .50 0.00 

US DOLLAR 

CON IOJUL03 15JUL03 
3 .646500 0.00 

10JUL03 15JUL03 
3 .696900 0.00 

11JUL03 16JUL03 
3 .672200 0.00 

25JUL03 18JUL03 
3.320000 0.00 

16JUL03 21JUL03 
3.292600 0.00 

17JUL03 22JUL03 
3.200000 0.00 

23JUL03 28JUL03 
3.715700 0.00 

31JUL03 05AUG03 
4.32"00 0.00 

06AUG03 11AUG03 
4.463000 0.00 

344123104 FOAMEX INTL INC 
3 100.000 

NIF5 

10 600.000 
NIFS 

3 500 000 
NIF5 ' 

2 100.000 
NIF5 

7 000 000 
NIF5 * 

3 100 000 
NIFS * 

25 600.000 
NIF5 

9 300.000 
Hui 

3 400 000 
NIFS ' 

.01 
11 .342 .90 

.03 
39,505.14 

.01 
12,896.45 

.03 
7,035.00 

.03 
23,258.20 

.03 
10,013.00 

.03 
95,889.92 

.01 
40,335.03 

.01 
15,216.70 

I I 

NINC ANNUAL NO NAME ON RECORD PAGE : 301 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 



NIHC ANNUAL NO NAME ON RECORD PAGE : 303 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/0RIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

345370860 FORD MTR CO DEL 
I goo 000 

NIF 

2 300 000 
NIF 

- ASSET TOTALS -
55,900.000 0.00 

MORGAN STANLEY CO IN USO/DTC 
0.00 0.00 1,400.00 

MERGER NON CASH USD/DTC 
0 .00 0.00 394,314 .75 

GOLDMAN SACHS + CO USD/DTC .02 
44 .00 0.00 57,787 .62 

STATE STREET BROKERA USO/DTC .02 
162 .00 0.00 220,554.09 

STATE STREET BROKERA USD/DTC .02 
66 .00 0.00 89,837 .68 

STATE STREET BROKERA USD/DTC 
0.00 0.00 67,875.00 

1 '4 
STATE STREET 

346375108 FORNFACTOR INC CON 11JUN03 17JUM03 
100.000 14.000000 0.00 

NIG2 

358434108 FRIEDMAN BILLINGS RAMSEY GROUPCL A 31MAR03 31MAR03 
45 000 000 8.762550 0.00 
NIF 

360921100 FURNITURE BRANDS INTL INC CON 25JUN03 30JUN03 
2 200 000 26.247100 0.00 

NIF 

363576109 GALLAGHER ARTHUR J + CO CON 19AUG03 22AUG03 
8 100 000 27.208900 0.00 

NIF 

20AUG03 25AUG03 
3 300 000 27.203600 0.00 

MIR 

20AUG03 25AUG03 
2 500 000 27 .150000 0 .00 

NIA ' 

I 

HIM ANNUAL RU MARC WN MCI~WKU 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER WANE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

344123104 FOAMEX INTL INC CON 07AUG03 12AUG03 CORRESPONDENT SERVIC USD/OTC .01 
6 700 .000 4.571500 0.00 83 .75 0.00 30,712 .80 

NIFS 
07AUG03 12AUG03 MERRILL LYNCH PROFES USD/DTC .03 

23 600 .000 4.587600 0.00 708 .00 0.00 108,975 .36 
NIFS 

OBAUG03 13AUG03 CORRESPONDENT SERVIC USD/DTC .01 
1 100 .000 4.500000 0.00 13.75 0.00 4,963 .75 

NIFS 

12AUG03 15AUG03 CORRESPONDENT SERVIC USD/DTC .01 
3 300 000 4.711500 0.00 41 .25 0.00 15,589.20 

NIF 
13AUG03 ISAUG03 CORRESPONDENT SERVIC USD/DTC 

.01 900 .000 4.594500 0.00 11 .25 0.00 4,146 .30 
NIF3 

14AUG03 19AUG03 MERRILL LYNCH PROFES USD/DTC .03 
3 600 000 4.800000 0.00 108 .00 0.00 17,388 .00 

NIFS 

- ASSET TOTALS 
400,000.000 0.00 7,997 .01 0.00 1,063,163 .02 

345370860 FORD KrR CO DEL CON PAR USDO .01 28KAR03 02APRO3 FACTSET DATA SYSTEMS USD/DTC .05 
19 800 000 7.480000 0.00 990 .00 0.00 149,094 .00 

NIF 

30APRO3 05MAY03 BNY BROKERAGE INC USD/DTC .05 
33 000 000 10 .218800 0.00 1,650.00 0.00 338,870 .40 
NIFi 

STATE STREET, 

US DOLLAR 

CON PAR USDO.01 29MAY03 03JUN03 
10.190000 0.00 

16JUN03 19JUM03 
11 .167500 0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
36.00 0.00 18,378 .00 

INVESTMENT TECHHOLOG USD/DTC .02 
26.00 0 .00 14,543 .75 

2,702.00 0 .00 520,886.15 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 304 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
106 .00 0.00 142,947.89 

STATE STREET BROKERA USD/DTC .02 
60.00 0.00 79,889 .10 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 594,960.00 

394 .00 0.00 1,196,063 .96 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0.00 6,451 .70 

CORRESPONDENT SERVIC USD/DTC .02 
33 .00 0.00 14,385 .80 

SPEAR LEEDS & KELLO USD/DTC .04 
32A .00 0.00 56,129 .00 

CORRESPONDENT SERVIC USD/DTC .02 
106 .50 0.00 55,683 .17 

NATIONAL FINANCIAL S USD/DTC .04 
544 .00 0.00 109,341 .28 

STATE 1`3TREET 

US DOLLAR 

CON 21AUG03 26AUG03 
26-951300 0.00 

22AUG03 27AUG03 
26.609700 0.00 

27AUG03 27AUG03 
26.800000 0.00 

0.00 

CON 18MAR03 21MAR03 
6.436700 0.00 

28KAR03 02APRO3 
6 .524000 0.00 

04APR03 09APRO3 
6 .aOSOOO 0.00 

23KAY03 29MAY03 
7 .827700 0.00 

16JUM03 19JUN03 
7 .999800 0.00 

363576109 GALLAGHER ARTHUR J + CO 
5 300.000 

NIF4 

3 000.000 
MIR 

22 200.000 
NIFA 

- ASSET TOTALS -
44,400.000 

368682100 GENCORP INC 
1 000.000 

NIF5 

2 200-000 
NIFS 

8S200.000 
NIF 

7 100.000 
NIF5 

13 600.000 
NIFS 

MIMC ANNUAL NO NAME ON RECORD PAGE : 305 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

- ASSET TOTALS -
32,100.000 

368710406 GENENTECH INC 
2 00.000 

NIFiO 

500.000 
NIF2 

- ASSET TOTALS -
2p5OO.OO0 

369604103 GENERAL ELEC CO 
NIfj4OO.oOO 

6 800.000 
NIFi 

- ASSET TOTALS -
15,200.000 

370334104 GENERAL MLS INC 
2 500 000 

NIFi ' 

0.00 

CON 16JUN03 19JUM03 
73.898500 0.00 

30JUM03 03JUL03 
74.000000 0.00 

0.00 

CON 21AUG03 26AUG03 
30.067100 0.00 

22AUG03 27AUG03 
30.053700 0.00 

0.00 

CON 13KAR03 18MAR03 
43.250000 0.00 

) I 

US DOLLAR (CONTINUED) 

1,026 .50 0.00 241,990.95 

INVESTMENT TECHNOLOG USD/DTC .02 
40.00 0.00 147,837 .00 

INVESTMENT TECNNOLOG USD/DTC .02 
10 .00 0.00 37,010.00 

50.00 0.00 184,847.00 

CREDIT SUISSE FIRST USD/DTC .05 
420 .00 0.00 252,983.64 

CREDIT SUISSE FIRST USD/DTC 05 
340 

. 
00 0.00 204,705:16 

760.00 0.00 457,688 .80 

INVESTMENT TECHNOLOG USD/DTC .02 
50.00 0.00 108,175.00 



370442717 GENERAL NTRS CORP SR DEB CONN SER 27JUN03 16JUL03 14 MORGAN STANLEY CO IN USD/DTC 
18 650 .000 25.000000 0 .00 0.00 0.00 466,250.00 

NIGf 

375916103 GILDAN ACTIVENEAR INC SUB YTG SHS CL A 01NAY03 06KAY03 PERSHING LLC USD/DTC .05 
2 400.000 27 .840000 0.00 120.00 0.00 66,936.00 

WIR 

25JUN03 30JUN03 GOLDMAN SACHS + CO USD/DTC .02 
700.000 26 .179500 0.00 14.00 0 .00 18,339.65 

NIF4 

26JUM03 OIJUL03 BNY BIOKERAGE INC USD/DTC .02 
100.000 26 .0193DO 0.00 .00 0.00 2,603.93 

NIF4 

26JUM03 OIJUL03 GOLDMAN SACHS + CO USD/DTC .02 
400.000 26 .050000 0.00 8 .00 0.00 10,428.00 

NIF4 

02JUL03 OBJUL03 PERSHING LLC USD/DTC .05 
300.000 26 .879200 0.00 15 .00 0 .00 8,078.76 

NIF4 

07JUL03 10JUL03 PERSHING LLC USD/DTC .05 
100.000 27 .150000 0.00 5 .00 0.00 2,720.00 

NIF4 

STATE STREET, 
L 

37733H105 GLAXOSMITHKLINE PLC SPONSORED ADR IOJUM03 16JUM03 3 E TRADE SECURITIES, USO/DTC .03 
200.000 41 .610000 0.00 6 .00 0.00 8,328 .00 

NIGS 

37934AIOO GLOBAL IMAGING SYS INC CON 12MAY03 15MAY03 NATIONAL FINANCIAL S USD/DTC .05 
4 500 000 18 .212400 0 .00 225.00 0.00 82,180.80 

NIF5 * 

398433102 GRIFFON CORP CON 15JUL03 18JUL03 BRIDGE TRADING USD/DTC .05 
10 000 000 16 .831000 0 .00 500.00 0.00 168,810 .00 

NIFS * 

401698105 GUIDANT CORP CON 08AUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
900.000 47 .704200 0 .00 18 .00 0.00 42,951 .78 

NIF2 

OBALIG03 13AUG03 AVALON RESEARCH GROU USD/DTC .05 
5 700 000 47 .806800 0 .00 285.00 0.00 272,783.76 

NIFi ' 

11AUG03 14AUG03 INVESTMENT TECHNOLOG USD/DTC 02 
2 200.000 47 .870000 0 .00 44.00 0.00 105,358 :00 

NIFi 

- ASSET TOTALS - 
8,800.000 0.00 347.00 0.00 421,093.54 

-7 ~ .. ::7, 
403777105 GYMBOREE CORP CON 19AUG03 22AUG03 INTERNAL SMAR USD/DTC 

~14- 0.00 403,845.00 28 500 000 14.170000 0.00 0.00 7 Tl L~- MN~ WIR 
STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAbt : Jub 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

370334104 GENERAL MLS INC CON 29MAY03 03JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
200 .000 46 .090000 0 .00 4.00 0.00 9,222 .00 

NIF2 

- ASSET TOTALS - 
2,700 .000 0 .00 54.00 0.00 117,397 .00 

HIMC ANNUAL NO NAME ON RECORD PAGE : 307 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

375916103 GILOAN ACTIVEMEAR INC SUB VTG SHS CL A 09JUL03 14JUL03 PERSHING LLC USD/DTC .05 
100.000 27 .823000 0.00 5 .00 0.00 2,787.30 

NIF4 

- ASSET TOTALS - 
4,100.000 0.00 169 .00 0.00 111,893 .64 



NIHC ANNUAL NO NAME ON RECORD PAGE : 308 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSWS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
15.460000 0 .00 0.00 0 .00 440,610.00 

MERGER NOW CASH USD/DTC 
0.00 0.00 677,824.66 

INVESTMENT TECHNOLOG USD/DTC .02 
86.00 0.00 91,203.00 

DAVIDSON D.A . + COMP USD/DTC .05 
160.00 0.00 78,397 .12 

DAVIDSON D .A . + COMP, USD/DTC .05 
30.00 0.00 14,817 .96 

DAVIDSON D .A . + CONP USO/DTC .05 
70.00 0.00 34,575.24 

CORRESPONDENT SERVIC USO/OTC .01 
6.25 0 .00 12t357 .85 

DAVIDSON D .A . + COMP USD/DTC .05 
60.00 0 .00 30p690.24 

YATE STREET, 

404280406 NSBC HLDGS PLC 
9 897 .500 

NiFt 

406216101 HALLIBURTON CO 
4 300 .000 

NIFi 

412693103 HARLAND JOHN H CO 
3 200 000 

NZF5 ' 

600.000 
NIF3 

1 400 . ON 
NIFS 

NIF3 
500.000 

1 200.000 
NIF5 

SPONSORED ADR WE 31MAR03 3114AR03 
68 .484431 0.00 

CON 30APRO3 05MAY03 
21 .190000 0.00 

CON 02JUN03 OSJUM03 
24.449100 0.00 

04JUM03 09JUM03 
24.646600 0.00 

05JUM03 10JUN03 
24.646600 0.00 

IIJUM03 16JUMS3 
24.703200 0 . 0 

20JUN03 25JUM03 
25.525200 0 .00 

. I 

412822108 HARLEY DAVIDSON INC CON 30APRO3 05NAY03 INVESTMENT TECHNOLOG USD/DTC .02 
5 600 000 44.482900 0.00 112.00 0.00 249,216.24 

NIFi ' 

414549105 HARRIS INTERACTIVE INC CON 08JUL03 IIJUL03 U S BANCORP PIPER JA USD/DTC .03 
5 600 000 7.106900 0.00 168.00 0.00 39,966.64 

NIA * 

OBJUL03 11JUL03 CITIGROUP GLOBAL MAR USD/DTC .03 
1 500.000 6.850000 0.00 45.00 0.00 10,320.00 

NIR 

09JUL03 14JUL03 U S BANCORP PIPER JA USD/DTC .03 
5 100 000 7.304700 0.00 153.00 0.00 37,406 .97 

NIF4 * 

09JUL03 14JUL03 BEAR STEARNS SECURIT USD/DTC .02 
3 000 000 7.400000 0.00 60.00 0.00 22,260.00 

NIA 

IOJUL03 15JUL03 U S jAHCORP PIPER JA USD/DTC .03 
2 500.000 6.969700 0.00 5.00 0.00 17,499 .25 

NIR 

IIJUL03 16JUL03 U S BANCORP PIPER JA USD/DTC .03 
2 800.000 6.895700 0.00 84.00 0.00 19,391 .96 

NIF4 

14JUL03 BUY BROKERAGE INC USD/DTC .02 
3 000 000 7.039000 0.00 60.00 0.00 21,177 .00 

1114 

riTAT-F!~TRFFT 

) I 

) I 
403777105 GYMBOREE CORP 

2"A" - 
000 

NIF 

- ASSET TOTALS -
57,000.000 0 .00 0.00 0.00 8".455.00 

HIRC ANNUAL NO NAME ON RECORD PAGE : 309 
Uso 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 2 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
6,900.000 0.00 326.25 0.00 170,838.41 



EQUITY 

(CONTINUED) 

BNY BROKERAGE INC USD/DTC 
-60.00 0.00 

BNY BROKERAGE INC USD/DTC 
60 .00 0.00 

U S BANCORP PIPER JA USD/DTC 
39 .00 0 .00 

BNY BROKERAGE INC USD/DTC 
22-00 0 .00 

U S BANCORP PIPER JA USD/DTC 
15.00 0.00 

U S BANCORP PIPER JA USD/DTC 
36.00 0 .00 

U S BANCORP PIPER JA USD/DTC 
39.00 0.00 

BNY BROKERAGE INC USD/DTC 
4.00 0.00 

BRY BROKERAGE INC USD/DTc 
36.00 0.00 

US 

DOLLAR 

COM** 14JUL03 CANCEL 
7 .039000 0 .00 

14JUL03 17JUL03 
7 .023900 0 .00 

15JUL03 18JUL03 
6.998300 0.00 

15JUL03 18JUL03 
7.059000 0.00 

16JUL03 21JUL03 
7.151400 0.00 

27JUL03 22JUL03 
?.105700 0.00 

IBJUL03 23JUL03 
7.208000 0.00 

21JUL03 24JUL03 
6 .964100 0.00 

22JUL03 25JUL03 
7 .003400 0.00 

.02 
-21,177 .00 

02 
21,131:70 

.03 
9,136.79 

.02 
7,7:6 .90 

.03 3,5 0.70 

.03 
9,562 .94 

.03 
9,409.40 

.02 
1,396.82 

.02 
12,642.12 

200.000 
NIF4 

1 800.000 
NIA 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 311 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSRS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 

200.000 
NIF4 

700.000 
NIF4 

2 600.000 
NIR 

500.000 
NIF4 

1 000 
NIA'. 

4 500.000 
NIF4 

- ASSET TOTALS -
42,200.000 

~ 1, 
1,017.00 0.00 0 .00 297,420.86 

CREDIT SUISSE EIRST-7. USD/DTC .05 
350.00 ~i 0 .00 236,880.70 

STATE STREET. 

416515104 HARTFORD FINANCIAL SVCS GRP CON 13MAR03 18MAR03 
7 00.000 33 .790100 0.00 

Nwo 

nw "AMC un Kc%,uKu wm PAGE : 310 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET CO T 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TkX/FEE/OTH BASE NET COST 

414549105 HARRIS INTERACTIVE INC 
-3 000 000 
NIA ' 

3 000 000 
NIR * 

1 300 000 
NIA ' 

1 100.000 
NIF4 

500.000 
NIF4 

1 200 .000 
NIF4 

1 300 000 
NIF4 " 

414549105 HARRIS INTERACTIVE INC 
1 200.000 

wift 

200.000 
NIF4 

US DOLLAR 

23JUL03 28JUL03 
7 .007500 0 .00 

24JUL03 29JUL03 
6 .985200 0.00 

28JUL03 31JNL03 
7 .531300 .00 

29JUL03 OIAUG03 
7 .997700 0 .00 

31JUL03 OSAUG03 
7 .140500 0 .00 

01AUG03 06AUG03 
6 .985000 0 .00 

04AUG03 07AUG03 
6 .535200 0 .00 

06AUG03 12AUG03 
6 .360000 0 .00 

(CONTINUED) 

BRY BROKERAGE INC USD/DTC 
24.00 0.00 

BNY BROKERAGE INC USD/DTC 
4.00 0.00 

BNY BROKERAGE INC USD/DTC 
4.00 0.00 

BRY BROKERAGE INC USD/DTC 
14.00 0.00 

U S BANCORP PIPER JA USD/DTC 
78.00 0.00 

U S BANCORP PIPER JA USD/DTC 
15.00 0.00 

U S BANCORP PIPER JA USD/DTC 
42.00 0.00 

LEHMAN BROTHERS INC USD/DTC 
0.00 0.00 

.02 
8,433.00 

.02 
1,401.04 

.02 
1,510.26 

.02 
5,612 .39 

.03 
18,643.30 

.03 
3,507 .50 

.03 
9,191.28 

28,620.00 

I ( 



COMPOSITE ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 15APR03 21APRO3 
15.505200 0.00 

16APR03 22APRO3 
15.780400 0.00 

17APRO3 23APRO3 
15.298900 0.00 

17APRO3 23APRO3 
15.322400 0.00 

CITIGROUP GLOBAL WAR USD/DTC .03 
62.50 0.00 38,825.50 

CITI210UP GLOBAL WAR USD/DTC .03 
.50 0.00 39,513.50 

CITIG USD/DTC 210UP GLOBAL WAR .03 
.00 0.00 15,323.80 

LIQUIDNET INC USD/DTC .02 
24 .00 0.00 18,410.88 

STATESTREET 

428236103 HEWLETT PACKARD CO 
2 500 .000 

NIFI 

2 500 000 
NIF1 ' 

1 000.000 
HIR 

1 200.000 
NIFI 

MIHC ANNUAL NO NAME ON RECORD PAGE : 313 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

437076102 NNE DEPOT INC 
15 300.000 

HIFi 

300.000 
NIF2 

4 900.000 
NIFi 

- ASSET TOTALS -
20,500 .000 0.00 

CAPITAL INSTITUTIONA USD/DTC .05 
85 .00 0.00 22,858.37 

C-ir A -1--F- C-V" T- r--T- 

440327104 HORACE KANN EDUCATORS CORP MENNEN CON 28NAR03 02APRO3 
1 700.000 13.396100 0.00 

WIFA 

) I 
422347104 HEARTLAND EXPRESS INC 

4 100 000 
NIA ' 

700 .000 
WIF4 

200 .000 
NIF4 

1 400 .000 
NIA 

- ASSET TOTALS -
6,400.000 

US DOLLAR 

14MAR03 19MAR03 
18 .288500 0.00 

25JUM03 30JUM03 
21 .604700 0.00 

25JUN03 30JUM03 
21 .585000 

0 
.00 

25JUM03 30JUM03 
21.685000 0.00 

0.00 

(CONTINUED) 

STEPHENS INC. USO/DTC .05 
205.56 0.00 75,187 .85 

GOLDMAN SACHS + CO USD/DTC .02 
14.00 0.00 15,137 .29 

BEAR STEARNS SECURIT USD/DTC .02 
4.00 0.00 4t321 .00 

BEAR STEARNS SECURIT USD/DTC .02 
28.00 0.00 30,387 .00 

251.00 0.00 125,033.14 

428236103 HEWLETT PACKARD CO 
3 300 000 

NIFI ' 

1 700.000 
MIR 

300.000 
NIF2 

- ASSET TOTALS -
12,500.000 

US DOLLAR 

CON 22APRO3 25APRO3 
15 .810200 0.00 

28APRO3 OINAY03 
16.044100 0.00 

30APRO3 05HAYS3 
16 .207500 0. 0 

0.00 

CON 07KAR03 12MAR03 
22 .415700 0.00 

30APRO3 05HAY03 
27 .835000 0.00 

30APRO3 05MAY03 
28 .050000 0.00 

(CONTINUED) 

CITIGROUP GLOBAL WAR USD/DTC .03 
82.50 0.00 52,256.16 

CITIGROUP GLOBAL MAR USD/DTC .03 
42.50 0.00 27,317.47 

INVESTMENT TECHNOLOG USD/DTC .02 
6.00 0.00 4,868 .25 

305.00 0.00 196,515 .56 

SPEAR, LEEDS & KELLO USD/DTC .02 
30 .00 0 

. 
00 343,266.21 

INVESTMENT TECHNOLOG USD/OTC .02 
6.00 0.00 8,356.50 

EDWARDS A G SONS INC USD/DTC 05 
245.00 0.00 137,690:00 

557.00 0.00 489p312.71 



HIM ANNUAL NO NAME ON RECORD PAGE : 324 
USD - COMPOSITE - ASOF : 31AUGO, 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US DOLLAR 

440327104 HORACE MANN EDUCATORS CORP MENNEN 29APRO3 02MAY03 
4 000.000 14.646100 0.00 

MIFS 

13NAY03 16MAY03 
2 100.000 14.510700 0 .00 

WIF5 

OBJUL03 IIJUL03 
3 200.000 16 .400000 0.00 

MIFS 

23JUL03 28JUL03 
800.000 15 .696100 0.00 

NIF3 

29JUL03 OIAUG03 
3 100.000 15 .024200 0.00 

NIFS 

05AUG03 OBAUG03 
2 500 000 14.458200 0.00 

NIFi 

07AUG03 12AUG03 
300.000 14.500000 0.00 

NIF3 

OBAUG03 13AUG03 
400.000 14.500000 0.00 

NIF3 

22AUG03 27AUG03 
700.000 14.660000 0.00 

NIF3 

STATE STREET, 

EQUITY 

US DOLLAR 

445992910 INTERSOUTH PARTNERS V LP 
175 000 000 
NIGi ' 

75 000 000 
NIGf ' 

75 000 000 
NIGi 

- ASSET TOTALS 
325,000.000 

CAPITAL CALL USD/BOS 
0.00 0 .00 175,000.00 

CAPITAL CALL USD/BOS 
0.00 0.00 75,000.00 

CAPITAL CALL USD/BOS 
0.00 0 .00 75,000.00 

0.00 0.00 325,000.00 

STATE STREET, 

I 

0.00 

(CONTINUED) 

MONIESS CRESPI,HARDT USD/DTC .0 .1 
66 .66 0.00 58,784 .41 

CAPITAL INSTITUTIONA USD/DTC .04. 
105.00 0.00 30,577 .4~ 

PCS SECURITIES INC USD/DTC .0 .1 
160.00 0.00 52,640 .01 

CORRESPONDENT SERVIC USD/DTC 0: 
10.00 0.00 12,566 .81 

MAXCOR FINANCIAL INC USD/DTC .0.1 
155.00 0.00 46,730 .0 : 

ROC DAIN RAUSCHER IN USO/DTC .0! 
125.00 0 .00 36,270 .51 

RBC DAIN RAUSCHER IN USD/DTC 0! 
15.00 0 .00 4,365.04 

RBC DAIN RAUSCHER IN USD/DTC .0.1 
20.00 0 .00 5,820.01 

CORRESPONDENT SERVIC USD/DTC .0 : 
8 .75 0 .00 10,270 .7! 

NIHC ANNUAL NO NAME ON RECORD PAGE : 315 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

- ASSET TOTALS -
18,800 .000 

44599R915 INTERSOUTH PARTNERS VI 
37 500 .000 

NIGf 

62 500 .000 
NIGi 

125 000 000 
NIGf 

- ASSET TOTALS 
225pOOO .OOO 

0 .00 

LIMITED PARTNERS 29MAY03 29MAY03 
1 .000000 0.00 

01JUL03 01JUL03 
1 .000000 0.00 

07ALIG03 07AUG03 
1 .000000 0.00 

0.00 

13MAY03 13MAY03 
1 .000000 0.00 

01JUL03 OIJUL03 
1 .000000 0.00 

22JUL03 22JUL03 
1 .000000 0.00 

(CONTINUED) 

883 .75 0.00 280,883.39 

CAPITAL CALL USD/BOS 
0.00 0.00 37,500-00 

CAPITAL CALL USD/BOS 
0.00 0.00 62,500.00 

CAPITAL CALL USD/BOS 
0.00 0.00 125pOOO-00 

0.00 0.00 225,000.00 



NINC ANNUAL NO NAME ON RECORD PAGE : 317 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION 7RD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

448947101 IDT CORP CON 19JUN03 24JUM03 
13 00.000 17 .374500 0.00 

NIFS' 

19JUM03 24JUN03 
38 200.000 17 .250200 0.00 

MIF5 

27JUM03 02JUL03 
1 300.000 17 .652900 0.00 

NIA 

30JUN03 03JUL03 
800.000 17 .579400 0.00 

NIF3 

14JUL03 17JUL03 
1 200.000 18 .000000 0.00 

NIFS 

28JUL03 31JUL03 
600.000 17 .896200 0.00 

NIF3 

07AUG03 12AUG03 
I 100.00D 17 .881300 0.00 

NIFA 

11AUG03 14AUG03 
800 .000 17 .500000 0.00 

NIF3 

19AUG03 22ALIG03 
1 000 .000 17 .664500 0.00 

mIF5 

NIHC ANNUAL NO NAME ON RECORD PAGE : 316 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

449924100 ICN PHARMACEUTICALS INC CON 02APRO3 07APR03 BRIDGE TRADING USD/DTC .05 
10 900.000 9.923400 0 .00 545 .00 0.00 108,710.06 

NIFS 

03APRO3 OBAPRO3 CORRESPONDENT SERVIC USD/DTC .02 
2 100.000 9.012000 0 .00 31.50 0.00 18,956.70 

NIFS 

OBNAY03 13MAY03 BRIDGE TRADING USD/DTC 04 

NIF3 
800.000 9.250000 0 .00 32.00 0.00 7,432:00 

- ASSET TOTALS - 
13,800.000 0 .00 608.50 0.00 135,098.76 

448947101 IDT CORP CON 17MAR03 20MAR03 CORRESPONDENT SERVIC USD/DTC .02 
N12j4OO.OOO 14.116400 0 .00 36.00 0.00 33p915.36 

F 

22APRO3 25APRO3 CORRESPONDENT SERVIC USD/DTC .02 
1 800.000 13.900000 0 .00 27.00 0.00 25,047 .00 

NIFS 

23APRO3 28APRO3 CORRESPSNDENT SERVIC USD/OTC .02 
200.000 14.000000 0 

. 
00 3 . 0 0.00 2,803.00 

NIF3 

24APRO3 29APRO3 CORRESPONDENT SERVIC USD/DTC .02 
3 600 000 14.101200 0 .00 54 .00 0.00 50,818.32 

NIFi * 

10JUM03 13JUM03 CORRESPONDENT SERVIC USD/OTC .01 
2 500.000 16 .007400 0.00 31 .25 0.00 40,049.75 

NIF5 

STATE STREET, 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
170.00 0.00 236,*63.20 

FAGENSON + CC INC USO/DTC .04 
1,528.00 0.00 660,485.64 

CORRESPONDENT SERVIC USD/DTC .01 
16.25 0.00 22,965.02 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0.00 14,073.52 

CORRESPONDENT SERVIC USD/DTC 01 
15.00 0.00 21P615:00 

CORRESPONDENT SERVIC USO/DTC .01 
7 .50 0.00 10,745.22 

CORRESPONDENT SERVIC USD/DTC .01 
13.75 0.00 19,683.15 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0.00 14,010.00 

CORRESPONDENT SERVIC USD/DTC .01 
12.50 0.00 17,677.00 



EQUITY 

448947309 IDT CORP CL B 17MAR03 20MAR03 
600.000 14.325000 0 .00 

NIF3 

21MAR03 26MAR03 
1 150 000 14.700000 0 .00 

NIFi 

28MAR03 02APRO3 
3 800 000 14.616200 0.00 

NIF5 

01APR03 04APRO3 
800.000 14 .777900 0.00 

NIF3 

04APRO3 09APR03 
1 600 000 14 .390000 0.00 

NIFS 

22APRO3 25APRO3 
2 700 .000 14 .038800 0.00 

NIFS 

19JUN03 24JUN03 
4 500 000 17 .781300 0.00 

NIF5 

19JUM03 24JUM03 
57 500.000 17.350000 0.00 

NIFI 

CORRESPONDENT SERVIC USD/DTC .02 
9.00 0.00 8,604.00 

CORRESPONDENT SERVIC USD/DTC .02 
17.25 0.00 16,922.25 

CORRESPONDENT SERVIC USD/DTC 02 
57.00 0.00 55,598:56 

CORRESPONDENT SERVIC USD/DTC .02 
12.00 0.00 11,834.32 

CORRESPONDENT SERVIC USD/DTC .02 
24.00 0.00 23,048.00 

CANTOR FITZGERALD + USD/DTC .05 
135.00 0.00 38,039.76 

BEAR STEARNS + CO IN USD/DTC .05 
225.00 0.00 80,240.85 

FAGENSON + CO INC USD/DTC .04 
2,300.00 0.00 999,925.00 

STATE STREET, 

MIHC ANNUAL NO MANE ON RECORD PAGE : 319 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 11MAR03 14MAR03 
23 .124900 0.00 

44920104 HYPERION SOLUTIONS CORP 
2 800.000 

NIFS 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 318 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

US DOLLAR 

- ASSET TOTALS - 
69,100.000 0.00 

(CONTINUED) 

1,934.25 0 .00 1,170,351.21 

448947309 IDT CORP 
3 100 000 

NIFS * 

1 300.000 
NiFi 

2 00.000 
NIF51 

1 300.000 
NIF5 

4 400 000 
NIF5 ' 

2 900.000 
NIFS 

600.000 
NIF3 

- ASSET TOTALS -
88,350.000 

US DOLLAR 

CL 20JUN03 25JUN03 
17 .848800 0 .00 

30JUN03 03JUL03 
17 .598200 0 .00 

14JUL03 17JUL03 
18 .000000 0 .00 

31JUL03 05AUG03 
18 .099700 0 .00 

11AUG03 14AUG03 
17 .634400 0.00 

22AUG03 15AUG03 
17 .483100 0.00 

19AUG03 22AUG03 
17 .614500 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
38 .75 0 .00 55t370.03 

CORRESPONDENT SERVIC USD/OTC .01 
16.25 0 .00 22,893.91 

CORRESPONDENT SERVIC USD/DTC .01 
26.25 0 .00 37,826 .25 

CORRESPONDENT SERVIC USD/DTC .01 
16.25 0 .00 23,545 .86 

CORRESPONDENT SERVIC USD/OTC .01 
55.00 0 .00 77,646 .36 

CORRESPONDENT SERVIC USD/OTC .01 
36.25 0 .00 50,737 .24 

CORRESPONDENT SERVIC USD/DTC .01 
7.50 0 .00 10,576 .20 

2,975.50 0 .00 1,512,808 .59 

MCDONALD AND COMPAN USD/OTC .05 
140.00 0 .00 64,889.72 



NIHC ANNUAL NO NAME ON RECORD PAGE : 320 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 20KAR03 25MAR03 
22.350000 0 .00 

25MAR03 28MAR03 
22.455000 0 .00 

26MAR03 31MAR03 
22 .250000 0.00 

16JUL03 21JUL03 
31 .667700 0 .00 

16JUL03 21JUL03 
31 .479400 0.00 

16JUL03 21JUL03 
31 .855900 0.00 

17JUL03 22JUL03 
28.620700 0 .00 

21JUL03 24JUL03 
28.426200 0 .00 

22JUL03 25JUL03 
28.049600 0 .00 

(CONTINUED) 

MCDONALD AND COMPAN USD/DTC 
45.00 0.00 

MCDONALD AND CONPAN USD/DTC 
45.00 0.00 

MCDONALD AND COMPAN USD/DTC 
30.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
22.50 0.00 

CARLIN EQUITIES USD/DTC 
135.00 0.00 

MCDONALD AND COMPAN USD/DTC 
140.00 0.00 

KCDONALD AND COMPAN USD/DTC 
135.00 0.00 

CARLIN EQUITIES USD/DTC 
175.00 0.00 

MCDONALD AND COMPAN USD/DTC 
95.00 0.00 

20,160 
.05 
.00 

.05 
20,254.50 

05 
13,380:00 

.01 
31,680.20 

05 
85,129:38 

.05 
89,336.52 

.05 
77,410.89 

.05 
99,666.70 

.05 
53,389.24 

600. OW 
NIF3 

1 000 .000 
NIF5 

2 700 .000 
NiFi 

2 800.000 
NIFS 

2 700 .000 
NIFS 

3 500.000 
NIF5 

1 900 .000 
NIF5 

-REET, STATE Sl 

EQUITY 

(CONTINUED) 

CARLIN EQUITIES USD/DTC 
90.00 0.00 

CARLIN EQUITIES USD/DTC 
370.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
23.75 0.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
232.00 0.00 

STATE STREET BROKERA USD/DTC 
66.00 0.00 

STATE STREET BROKERA USD/DTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
54.00 0.00 

STATE STREET BROKERA USD/DTC 
130.00 0.00 

US DOLLAR 

CON 23JUL03 28JUL03 
28.732000 0 .00 

24JUL03 29JUL03 
27.013900 0.00 

28JUL03 31JUL03 
26.204700 0 .00 

19AUG03 22AUG03 
30.290000 0 .00 

19ALIG03 22AUG03 
30.245800 0.00 

20AUG03 25AUG03 
29.997300 0.00 

20AUG03 25AUG03 
29 .982800 0.00 

21AUG03 26AUG03 
30.986700 0.00 

22ALIG03 27AUG03 
32.060600 0.00 

100 .000 
NIF4 

11 600.000 
NIF4 

3 300.000 
NIF4 

7 400.000 
NIF4 

2 700.000 
NIF4 

6 500. OW 
NIR 

221,872 .72 

.02 
83,718.09 

.02 
208,523.90 

/ I 

1. 1 

44914MI04 HYPERION SOLUTIONS CORP 
900.000 

NIF3 

900 .000 
NIF3 

WINC ANNUAL NO NAME ON RECORD PAGE : 321 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COSTj 

44914MI04 HYPERION SOLUTIONS CORP 
1 800 .000 

NIF5 

7 400.000 
NIFS 

1 900 .000 
NIFS 

05 
51,807:60 

.05 
200,272 .86 

.01 
49,622 .68 

3,029 .00 

.02 
351,083.28 

.02 
99,057 .09 



4506BB109 ITT EOL SVCS INC CON IBMAR03 21KAR03 CIBC WORLD MARKETS C USD/DTC .05 
5 700 000 26.788300 0.00 285.00 0.00 152,978.31 NIA 

19NAR03 24NAR03 CIBC WORLD MARKETS C USD/DTC .05 
2 700 000 26.903400 0.00 135 .00 0.00 72,774.18 NIA 

20KAR03 25NAR03 CIBC WORLD MARKETS C USD/DTC 05 
NIF4 

400.000 26.969900 0.00 20.00 0.00 10,807 :96 

20MAR03 25NAR03 DEUTSCHE BANK SECURI USD/DTC .05 
NIF4 

900.000 27.643700 0.00 45 .00 0.00 24,924.33 

STATE STREET, 

NIHC ANNUAL NO WANE ON RECORD PAGE : 322 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

44914NI04 HYPERION SOLUTIONS CORP CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
31 600 000 31 .270000 0 .00 0.00 0 .00 988,132 .00 
NIF6 

- ASSET TOTALS 
94,100.000 0 .00 1,918.25 0 .00 2,812,416 .37 

449370105 IDEC PHARMACEUTICALS CORP CON 12JUM03 17JUN03 UBS MARBURG LLC USO/DTC .05 

NIG2 
300.000 41.049800 0.00 15.00 0.00 12t329.94 

13JUM03 18JUN03 UBS WARBURG LLC USD/DTC .05 

NIG2 
100 .000 41.032600 0.00 5.00 0.00 4,108.26 

13JUN03 18JUN03 CITIGROUP GLOBAL MAR USO/DTC .05 

HIG2 
100 .000 40.099100 0.00 5.00 0.00 4,014.91 

19JUM03 24JUN03 INVESTMENT TECHNOLOG USO/DTC .02 

NIG2 
300.000 38.915000 0.00 6 .00 0.00 11,6BO.50 

19JUN03 24JUM03 B-TRADE SERVICES LLC USD/DTC .02 

HIG2 
100.000 38.763700 0.00 2 .00 0.00 3,878.37 

17JUL03 22JUL03 UBS WARBURG LLC USD/DTC .05 

NIG2 
100.000 36 .781900 0.00 5 .00 0.00 3p683.19 

- ASSET TOTALS -- 
1,000.000 0 .00 38 .00 0.00 39,695.17 

449739103 1 MANY INC CON 30JUL03 04AUG03 CORgESPONDE)ff,.-~iiii USD/DTC .01 
27 900 000 1 .074900 0 .00 48.75 0.00 30,33B ." 

NIFh "i s 
TATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 323 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

44973003 1 MANY INC CON 30JUL03 04AUG03 SPEAR LEEDS & KELLO USD/DTC .02 
" 500.000 1.000000 0.00 936.oo 0.00 47,430.00 

NIFS 

31JUL03 05AUG03 CORRESPONDENT SERVIC USD/DTC .01 
'10 900 000 1.095900 0.00 136 .25 0.00 12,081.56 

11AUG03 14AUG03 CORRESPONDENT SERVIC USD/DTC .01 
3 100 000 0.950000 0.00 38 .75 0.00 2,983.75 

NIFS * 

14AUG03 19AUG03 NATIONAL FINANCIAL S USD/DTC .03 
23 400 000 0.994200 0.00 702 .00 0.00 23,966.28 

NIF5 ' 

- ASSET TOTALS - 
111,800.000 0.00 2,255.75 0.00 116,800.05 



NIHC ANNUAL NO NAME ON RECORD PAGE : 324 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

BEAR STEARNS SECURIT USD/DTC .05 
150.00 0.00 101,629.80 

BE%STEARNS SECURIT USD/OTC .05 
0.00 0.00 101,6".Oo 

BEAR STEARNS SECURIT USD/DTC .05 
30.00 0.00 21,723.66 

BEAR STEARNS SECURIT USO/OTC .05 
25.00 0.00 18,274.15 

BEAR STEARNS SECURIT USD/OTC .02 
22.00 0.00 39,039 .00 

STATE STREET 

CON 17APR03 23APRO3 
33 .826600 0.00 

21APRO3 24APRO3 
33 .832000 0 .00 

22APRO3 25APRO3 
36 .156100 0.00 

23APRO3 28APRO3 
36 .498300 0.00 

19JUM03 24JUN03 
35.470000 0.00 

600 .000 
NIF4 

500 .000 
NIF4 

1 100.000 
NIA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 325 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 19JUN03 24JUM03 
35 .099500 0.00 

20JUN03 25JUN03 
35 .432400 0.00 

23JUN03 26JUN03 
35 .100000 0.00 

23JUN03 26JUM03 
35 .100000 0.00 

23JUM03 26JUM03 
34.846800 0.00 

23JUN03 26JUN03 
34 .846800 0.00 

24JUN03 27JUNO3 
34.837600 0.00 

24JUM03 27JUN03 
34.837600 0.00 

25JUN03 30JUM03 
34 .745400 0.00 

4516BD104 IDEXX LABS INC 
1 300.000 

NIR 

1 200 .000 
NIA 

1 500.000 
NIA 

1 200 .000 
NIFt 

1 000.000 
NIA 

1 00 .000 
NIF41 

1 600 .000 
NIA 

2 000 .000 
NIR 

1 800 .000 
NIA 

)I 
4506BB109 ITT EOL SVCS INC 

2 600-000 
NIR 

700-000 
NIF4 

6 100.000 
MIR 

- ASSET TOTALS -
19,100 .000 

45168DI04 IDEXX LABS INC 
3 000 000 

MIR ' 

3 000 .000 
NIF4 

US DOLLAR 

CON 21MAR03 26MAR03 
29 .030000 0.00 

24MAR03 27MAR03 
28 .615900 0 .00 

25JUN03 30JUM03 
29 .073100 0 .00 

0 .00 

(CONTINUED) 

DEUTSCHE BANK SECURI USD/DTC .05 
130.00 0.00 75,608.00 

DEUTSCHE BANK SECURI USD/DTC .05 
35.00 0.00 20pO66.13 

SEA! STEARNS SECURIT USD/DTC D2 
22.00 0.00 177, "7.91 

772.00 0. DO 534,626.82 

(CONTINUED) 

BNY BROKERAGE INC USD/DTC .02 
26.00 0.00 45,655 .35 

BNY BROKERAGE INC USD/DTC .02 
24.00 0.00 42,542 .88 

BEAR STEARNS SECURIT USD/DTC .02 
30.00 0.00 52,680.00 

BEAR STEARNS SECURIT USD/DTC .02 
24.00 0.00 42,144 .00 

SHY BROKERAGE INC USD/DTC .02 
20.00 0.00 34,866 .80 

BUY BROKERAGE INC USD/DTC .02 
22.00 0.00 38v353.48 

BNY BROKERAGE INC USO/DTC .02 
32 .00 0.00 55,772 .16 

SKY BROKERAGE INC USD/DTC .02 
40.00 0.00 69,715.20 

GOLDMAN SACHS + CO USD/DTC 02 
36.00 0.00 62,577 :72 



US DOLLAR (CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
328.00 0 .00 231,184.24 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 95,084.76 

STATE STREET 

CL A 19AUG03 22AUG03 
14 .076600 0 .00 

20AUG03 25AUG03 
13.780400 0.00 

457153104 INGRAM MICRO INC 
16 400.000 
MIR 

6 900 .000 
NIF 

NINC ANNUAL NO NAME ON RECORD PAGE : 327 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
38 .00 0.00 26,365.92 

STATE STREET BROKERA USD/DTC .02 
178 .00 0.00 124,801 .14 

STATE STREET BROKERA USD/DTC .02 
204.00 0.00 144,707 .40 

ASSET TRANSFER AT MA USD/OTC 
0.00 0.00 606,910.00 

PERSHING LLC USD/DTC .05 
140.00 0.00 38,776 .08 

457153104 INGRAM MICRO INC 
1 900.000 

NIF4 

a 900 000 
NIF4 * 

10 200.000 
NIF 

44 300 000 
MIA * 

2 800 000 
NIF6 

- ASSET TOTALS 
91,400.000 888.00 0.00 1,267,829.54 0 .00 

I 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 326 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

ASSET TOTALS -
20,900 .000 

451906101 IDENTIX INC 
2 300 .000 

NIA 

456788108 INFOSYS TECHNOLOGIES LTD 
2 300 000 

NIGA 

100.000 
NIGS 

900 .000 
NIGS 

NIGS 
400 .000 

ASSET TOTALS - 
3,700 .000 

0 .00 

25JUN03 30JUM03 
6 .649600 0 .00 

SPONSORED AOR RE 29APRO3 16NAY03 14 
41 .930900 0 .00 

10JUN03 19JUN03 6 
49 .199000 0 .00 

11JUN03 19JUN03 3 
49 .958300 0 .00 

12JUN03 25JUN03 8 
50 .150100 0 .00 

0 .00 

631 .00 0.00 726,620 .20 1 

GOLDMAN SACHS + CO USD/DTC .02 
46 .00 0.00 15,337 .78 

DEUTSCHE BANK SECURI USD/DTC .05 
115.00 0.00 96,556 .07 

TIR SECURITIES INC USD/DTC .03 
3.00 0.00 4,922 .90 

MORGAN STANLEY CO IN USD/DTC .05 
45.00 0.00 45,007 .47 

MORGAN STANLEY CO IN USD/DTC .05 
20.00 0.00 20,080.04 

183.00 0.00 166,566 .481 

US DOLLAR 

CL A 20AUG03 25AUG03 
13.856800 0.00 

21AUG03 26AUG03 
14.002600 0.00 

22ALIG03 27AUG03 
14.167000 0.00 

27AUG03 27AUG03 
13 .700000 0.00 

27AUG03 OPEN 
13 .798600 0 .00 

4576JO104 INNKEEPERS USA TR CON 25JUN03 30JUN03 CREDIT LYONNAIS SECU USD/DTC .04 
3 000.000 6 .820300 0.00 120.00 0.00 20,580.90 

NIF 

45765U103 INSIGHT ENTERPRISES INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC 02 
7 000.000 16 .405400 0.00 140.00 0.00 114,977:80 

NIF 

20AUG03 25AUG03 STATE STREET BROKERA USD/OTC .02 
5 400.000 16 .433700 0.00 108.00 0.00 88,849.98 

NIF 

I 



EQUI TY 

45765UI03 INSIGHT ENTERPRISES INC 
2 600.000 

NIR 

4 000 000 
NIA * 

19 00.000 
NIA' 

- ASSET TOTALS -
38,000.000 0.00 

457667103 INSITUFORM TECHNOLOGIES INC CL A 18MAR03 21KAR03 
9 000 000 13 .170000 0.00 

NIA 

OSMY03 09MAY03 
6 000.000 15.319400 0.00 

NIA 

25JUN03 30JUM03 
2 600.000 17 .332100 0.00 

NIR 

- ASSET TOTALS - 
17,600.000 0 .00 682.00 0.00 256,191.86 

457985208 INTEGRA LIFESCIENCES CORP CON NEW 18JUL03 23JUL03 U 5 BANCORP PIPER JA USD/DTC .05 
1 000.000 25 .100800 0.00 50.00 0.00 25,150.60 

NIR 

STATE STREET 

NIHC ANNUAL No NAME ON RECORD PAGE : 329 
USD - C014POSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON NEW 21JUL03 24JUL03 
25.419300 0.00 

22JUL03 25JUL03 
25.631700 0.00 

23JUL03 28JUL03 
26 .835800 0.00 

24JUL03 29JUL03 
27 .628600 0.00 

25JUL03 30JUL03 
27.556600 0.00 

28JUL03 31JUL03 
27 .706400 0.00 

29JUL03 OIAUG03 
28.041000 0.00 

30JUL03 04AUG03 
2B.761100 0.00 

31JUL03 05AUG03 
25.789600 0.00 

800.000 
NIF4 

2 300 .000 
NIF4 

1800.000 
NIA 

T-Z 

NIHC ANNUAL NO NAME ON RECORD PAGE : 328 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/0TN LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

US DOLLAR 

CON 21AUG03 26AUG03 
16 .836900 0.00 

22AUG03 27AUG03 
17 .225400 0.00 

27AUG03 27AUG03 
16 .620000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
52 .00 0.00 43,827.94 

STATE STREET BROKERA USD/DTC .02 
80.00 0.00 68,981 .60 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 315,780.00 

380.00 0.00 632,417 .32 

ADAMS HARKNESS + HIL USO/DTC .05 
450.00 0.00 118,980.00 

1 STIFEL .gICOLAUS & CO USD/DTC .03 
180 0 0.00 92,096.40 

GOLDMAN SACHS + CO USD/DTC .02 
52 .00 0.00 45tII5.46 

457985208 INTEGRA LIFESCIENCES CORP 
2 700.000 

NIR 

3 200.000 
NIA 

4 200 000 
NIA * 

2 000.000 
NIA 

1 300.000 
NIR 

2 400.000 
NIR 

(CONTINUED) 

U S BANCORP PIPER JA USD/DTC .05 
135.00 0.00 68,767 .11 

U S BANCORP PIPER JA USO/DTC .05 
160.00 0 .00 82,1BI.44 

U S BANCORP PIPER JA USD/DTC .05 
210.00 0.00 112,920.36 

U S BANCORP PIPER JA USD/DTC .05 
100.00 0 .00 55,357.20 

U S BANCORP PIPER JA USD/DTC .05 
65.00 0 .00 35,888.58 

U S BANCORP PIPER JA USD/DTC .05 
120.00 0 .00 66,615.36 

U S BANCORP PIPER JA USD/DTC .05 
40.00 0 .00 22,472.80 

U S BANCORP PIPER JA USD/DTC .05 
115.00 0.00 66,265.53 

U S BANCORP PIPER JA USD/DTC .05 
90.00 0.00 46,511.28 



NIHC ANNUAL NO NAME ON RECORD PAGE : 330 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

COM**NEW 31JUL03 05AUG03 BEAR STEARNS SECURIT USD/DTC 
26 .690000 0.00 6.00 0 .00 

.O~ 
8,013.01 

590,143.44 

.01 
27,419 .Oj 

.0: 
69,131 .71 

96,550.8: 

45811K208 INTEGRATED CIRCUIT SYS INC 
1 200 000 

NIF4 ' 

2 300.000 
NIR 

- ASSET TOTALS -
3,500.000 0.00 106 .00 0.00 

458128106 INTEGRATED DEVICE TECHNOLOGY CON 13JUN03 ISJUN03 
21 100 000 10.486900 0 .00 

NIFS 

19AUG03 22AUG03 
9 300 000 12.020000 0 .00 

NIA 

29AUG03 22AUG03 
a 100 000 12.058500 0.00 

NIR 

20AUG03 25AUG03 
4 600 000 11.910900 0.00 

NIA * 

CIBC WORLD MARKETS C USD/DTC .01 
1,055.00 0.00 222,328 .5! 

INTERNAL SWAP DVP USD/OTC 
0.00 0.00 111,786 .01 

STATE STREET BROKERA USD/DTC .01 
162.00 0.00 97,835 .8! 

STATE STREET BROKERA USD/DTC Od 
92.00 0.00 54,882 .14 

IT- 

STATE :5TREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 331 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 0.00 15,730.00 

STATE STREET BROKERA USD/DTC .02 
70.00 0.00 43,226.05 

STATE STREET BROKERA USD/DTC .02 
96.00 0.00 62,662.08 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 404,164.00 

US DOLLAR 

458118106 INTEGRATED DEVICE TECHNOLOGY CON 20AUG03 25AUG03 
1 300 000 12.100000 0.00 

NIA 
21AUG03 26AUG03 

3 500 000 12.330300 0.00 
NIA 

22AUG03 27AUG03 
4 800 000 13.034600 0.00 

NIA 
27AUG03 27AUG03 

31 600 000 12.790000 0.00 NIF6 
- ASSET TOTALS 

84,300.000 0.00 1,475.00 0.00 1,012,614.711 

CORRESPONDENT SERVIC USD/DTC .02 
6 .00 0.00 6,403.64 

CORRESPONDENT SERVIC USD/DTC .02 
6 .00 0.00 6,450.12 

SMITH MOORE + CO USD/DTC 05 i56.oo 0.00 51,900 :00 

CORRESPONDENT SERVIC USD/DTC .02 
3.00 0.00 3,324.00 

STATE STREET, 

CON 06MAR03 IINAR03 
15.994100 0.00 

28MAR03 02APRO3 
16.110300 0.00 

24APRO3 29APRO3 
17.250000 0.00 

29APRO3 02MAY03 
16.605000 0 .00 

400.000 
NIF3 

3 000.000 
NIFS 

200.000 
NIF3 

457985208 INTEGRA LIFESCIENCES CORP 
300.000 

NIF4 

- ASSET TOTALS -
22,000 .000 0.00 

CON NEW 13MAR03 ISNAR03 
22.799200 0.00 

25JUN03 30JUN03 
30.037300 0.00 

1,091.00 0 .00 

BEAR STEARNS SECURIT USD/DTC 
60.00 0.00 

GOLDMAN SACHS + CO USD/DTC 
".00 0.00 

45814PI05 INTEGRA BK CORP 
400.000 

WIF3 



"Imc ANNUAL NO NAME ON RECORD PAGE : 332 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

45810105 INTEGRA BK CORP 
1 600.000 

NIF5 

500.000 
NIF3 

250.000 
NIF3 

800.000 
WIF3 

300.000 
NIF3 

US DOLLAR 

CON 23MAY03 29MAY03 
17.159700 0.00 

16JUN03 19JUM03 
16 .890000 0.00 

17JUM03 20JUM03 
16.950000 0.00 

18JUM03 23JUM03 
17.000000 0.00 

19JUM03 24JUM03 
17.049500 0.00 

20JUN03 25JUN03 
17 .063400 0.00 

25JUND3 30JgNO3 
16.795800 .00 

27JUM03 02JUL03 
16.816200 0.00 

22JUL03 25JUL03 
18.128300 0.00 

600.000 
WIF3 

600.000 
NIF3 

NIlj2*O.0OO 
F 

4 500 000 
NIF5 * 

STATE ~)TREET 

458140100 INTEL CORP CON 06MAR03 11MAR03 SPEAR LEEDS & KELLO USD/DTC .02 

h9oo . 
000 16.709600 0.00 17A.00 0.00 148,893.44 

NIF 

45884XI03 INTERMUNE INC CON 14MAR03 19MAR03 BEAR STEARNS SECURIT USD/OTC .05 
13 100 000 18.923700 0.00 655.00 0.00 248,555.47 
NIA ' 

460146103 INTERNATIONAL PAPER CO CON 30APR03 05KAY03 INVESTMENT TECHNOLOG USD/DTC .02 
1 900 .000 35.500000 0.00 38.00 0.00 67,488 .00 

NIFi 

"0915200 INTRAMEST CORP CON NEW 19AUG03 22AUG03 STATE STREET--BAO(EkA USD/DTC .02 

3 
.000 13.025800 0 .00 62.00 0.00 40,441 .99 

)I 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
24.00 0.00 27,479.52 

CORRESPONDENT SERVIC USD/DTC .01 
6 .25 0 .00 8,451.25 

CORRESPONDENT SERVIC USD/DTC .01 
3.13 0.00 4,240.63 

SANDLER ONEILL + PAR USD/DTC .05 
40.00 0.00 13,640.00 

SANDLER ONEILL + PAR USD/DTC .05 
15.00 0.00 5,129.85 

SANDLER ONEILL + PAR USD/DTC .05 
30.00 0 .00 10,268.04 

SANDLER ONEILL + PAR USD/DTC .05 
30.00 0 .00 10,107.48 

SANDLER ONEILL + PAR USD/DTC .05 
60.00 0 .00 20,239.44 

CORRESPONDENT SERVIC USO/DTC .01 
56.25 0.00 81,633.60 

NIHC ANNUAL NO NAME ON RECORD PAGE : 333 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTM BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

45810105 INTEGRA BK CORP CON 23JUL03 29JUL03 1 STIFEL NICOLAUS & CO USD/DTC .05 
1 500.000 17.978000 0.00 75.00 0.00 27,042.00 

NIF5 
OIAUG03 06AUG03 STIFEL NICOLAUS & CO USD/DTC .05 

NIF3 
500.000 18.250000 0.00 25.00 0.00 9,150.00 

04AUG03 07AUG03 STIFEL NICOLAUS & CO USD/DTC .05 
NIF3 

400.000 18.000000 0.00 20.00 0.00 7,220.00 

06AUG03 IIAUG03 STIFEL HICOLAUS & CO USD/DTC .05 
NIF3 

200.000 18.000000 0.00 10.00 0.00 3,610 

- 

00 

OBAUG03 13AUG03 STIFEL WICOLAUS & CO USD/DTC 05 
NIF3 

100.000 19.000000 0.00 5.00 0.00 IpBO5:00 

- ASSET TOTALS - 
17pO5O.OO0 0.00 564.63 0.00 298,094.57 



NIHC ANNUAL NO NAME ON RECORD PAGE : 335 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

CON** USJDOLLAR 

3 MAR03 03APRO3 
1.820000 0.00 

28APRO3 OINAY03 
2.000000 0.00 

13MAY03 16MAY03 
2.072300 0.00 

14AUG03 19AUG03 
3.301900 0.00 

15ALIG03 20AUG03 
3.500000 0.00 

18AUG03 21AUG03 
3.500000 0.00 

20AUG03 25AUG03 
3.500000 0.00 

21AUG03 26AUG03 
3.500000 0.00 

25AUG03 28AUG03 
3.481000 0.00 

46247M108 INVESTORS CAP HLDGS LTD 
5 000 000 

NIF5 * 

15 200 .000 
NIFi 

5 200 000 
NIFS ' 

3 200 000 
NIFS ' 

3 500 000 
NIF5 ' 

1 500 .000 
NIF5 

1 500 000 
NIFS * 

2 000 000 
NIF5 ' 

5 800 000 
NIFS * 

--IL7 STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 334 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COS' 

EQUITY 

INTRANEST CORP *:EW 

US DOLLAR (CONTINUED) 

"0915200 CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
20 400 000 13.024700 0 .00 0.00 0.00 265,703.88 

WIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 

NIF4 
600.000 13.065000 0.00 12.00 0.00 7,851.00 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC 
15p600.OOO 23.110000 0 .00 0.00 0.00 204,516.00 

NIF4 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
39 700 .000 13.040000 0 .00 0.00 0.00 517p688.OO 
NIA 

- ASSET TOTALS - 
79,400 .000 0.00 74.00 0.00 1,036,200.86 

461238207 INVERESK RESH GROUP INC CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
12 800 000 17 .050000 0.00 0.00 0 .00 21B,240.00 
NIA ' 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
12 800 000 17 .390000 0.00 0 .00 0 .00 222,592.00 

NIFA 

27ALIG03 OPEN PERSHING LLC USD/DTC .05 
2 900.000 17.248100 0.00 145.00 0.00 50,164.49 

NIFi 

- ASSET TOTALS - 
28,500.000 0.00 145.00 0.00 490t996 .49 

0 "145FI05 INVESTMENT TECHNOLOGY GROUP CON 25JUN03 30JUM03 GOLDMAN SA W- +.ft USD/DTC .02 
1 700 000 18.860600 0.00 34.00 0.00 32pO97 .02 

NIA 
TATE STREET, 

(CONTINUED) 

CORRESPONDENT SERVIC USD/OTC .02 
75.00 0.00 9,175 .00 

BMY BROKERAGE INC USO/DTC .03 
456 .00 0.00 30,856 .00 

CORRESPONDENT SERVIC USD/DTC .02 
78.00 0.00 10,853 .96 

ABEL MOSER CORPORATI USO/OTC .03 
96.00 0.00 10,662 .08 

ABEL MOSER CORPORATI USD/DTC .03 
105.00 0.00 12,355.00 

ABEL MOSER CORPORATI USD/DTC .03 
45.00 0.00 5,295.00 

ABEL MOSER CORPORATI USD/DTC .03 
45.00 0.00 5,295.00 

ABEL MOSER CORPORATI USD/DTC .03 
60.00 0.00 7,060.00 

ABEL MOSER CORPORATI USD/DTC .03 
174.00 0.00 20,363.80 

I 



NIHC ANNUAL NO MANE ON RECORD PAGE : 336 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UWITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

WELLS FARGO SECURITI USD/OTC 05 
175.00 0.00 53,187:75 

HELLS FARGO SECURITI USD/DTC .05 
230.00 0.00 77,4".68 

STATE STREET, 

CON 03JUN03 06JUN03 
15.1"500 0.00 

06JUN03 11JUN03 
16 .785800 0.00 

466189107 J JILL GROUP INC 
3 500 000 

NIF5 * 

4 600.000 
NIF5 

46622G105 JNI CORP CON 15MAY03 20KAY03 SPEAR LEEDS & KELLO USO/OTC .03 
4 300.000 3.592900 0.00 124.00 0 .00 15,578.47 

NIFS 

16MAY03 21KAY03 SPEAR LEEDS & KELLO USD/DTC .03 

WIF3 
900.000 3.600000 0.00 21.00 0 .00 3,267.00 

I 

)I 

46147M108 INVESTORS CAP HLDGS LTD 
300.000 

NIF3 

1 700.000 
NIFS 

- ASSET TOTALS -
",900.000 

"261VIO8 IPASS INC 
900.000 

NIF4 

46612KI08 JDA SOFTWARE GROUP INC 
100 .000 

NIG2 

100.000 
MIG2 

- ASSET TOTALS -
200.000 

US DOLLAR 

CON 26AUG03 29AUGO3 
3.500000 0.00 

28AUG03 OPEN 
3.500000 0.00 

0.00 

CON 23JUL03 29JUL03 
14.000000 0.00 

CON 19MAY03 22KAY03 
10.380700 0.00 

20HAY03 23MAY03 
10.324000 0.00 

0.00 

(CONTINUED) 

ABEL MOSER CORPORATI USD/DTC .03 
9.00 0 .00 1,059.00 

ABEL MOSER CORPORATI USD/DTC .03 
51.00 0.00 6,001.00 

1,194.00 0 .00 118,975.84 , 
I 

MORGAN STANLEY CO IN USD/DTC 
0.00 0.00 12,600.00 

BANCAMERICA SECUR.L USD/DTC .05 
5.00 0 .00 1,043.07 

BANC/AMERICA SECUR.L USD/DTC .05 
5.00 0.00 1,037.40 

10.00 0 .00 2,080.47 1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 337 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

466189107 J JILL GROUP INC CON 09JUN03 12JUM03 WELLS FARGO SECURITI USD/DTC .05 
4 400.000 16.155900 0.00 220.00 0.00 71,305.96 

WIFS 

17JUM03 20JUN03 HELLS FARGO SECURITI USD/DTC .05 
2 100.000 16.890200 0.00 105 .00 0.00 35,574.42 

NIF5 

ISJUN03 23JUN03 WELLS FARGO SECURITI USD/DTC 05 
4 00.000 16.892700 0.00 230.00 0.00 77,936 :42 

NIF56 

23JUN03 26JUN03 WELLS FARGO SECURITI USO/DTC 05 
1 000.000 15.450000 0.00 50.00 0 .00 15,500:00 

WIFS 

24JUM03 27JUN03 WHITAKER SECURITIES USD/DTC .05 

NIF3 
400.000 15.871800 0.00 20.00 0.00 6,368.72 

16JUL03 21JUL03 HELLS FARGO SECURITI USD/DTC .05 
2 800.000 17.500000 0.00 140.00 0 .00 49,140.00 

Hui 

ASSET TOTALS - 
23,400.000 0.00 1,170.00 0 .00 386,457.95 



NIHC ANNUAL NO WANE ON RECORD PAGE : 338 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
5,200.000 0.00 156.00 0.00 18,845 .47 

46625HI00 J P MORGAN CHASE CO CON 17APRO3 23APRO3 LIQUIDNET INC USD/DTC .02 
2 700.000 26.730000 0.00 54.00 0.00 72,225 .00 

NIFI 

25APRO3 30APRO3 B-TRADE SERVICES LLC USD/DTC .02 
800.000 27.800000 0.00 14.40 0.00 22,254 .40 

NIF6 

30APRO3 05MAY03 INVESTMENT TECHHOLOG USD/DTC .02 
2 300 000 29.090000 0.00 46 .00 0.00 66,953.00 

NIFi ' 

30APRO3 05MAY03 EDWARDS A G SONS INC USD/DTC .05 
10 800 000 29.280000 0.00 540.00 0.00 316,764.00 

NIFi ' 

05JUN03 10JUN03 CITIGROUP GLOBAL WAR USD/DTC .03 
3 300 000 34.892100 0.00 82 .50 0.00 115,226.43 

NIF1 ' 

OBAUG03 13AUG03 INVESTMENT TECHHOLOG USD/DTC .02 
300.000 33.110000 0.00 6 .00 0.00 9,939.00 

NIF2 

- ASSET TOTALS - 
20,200.000 0.00 742 .90 0 .00 603,361.83 

466367109 JACK IN THE BOX INC CON 14AUG03 19AUG03 LIQUIDNET INC USD/DTC .02 
2 900 000 20.535000 0.00 58 .00 0 .00 59,609.50 

WIF1 

NTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 339 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

477143101 JETBLUE AWYS CORP 
2 100 000 

NIR * 

47758PI09 JO ANN STORES INC 
4 500 000 

NIA * 

LEHMAN BROTHERS INC USD/DTC .05 
105 .00 0.00 51pBBI .13 

FISERV SECURITIES, I USD/DTC .05 
225 .00 0.00 79,646.40 

STATE STREET, 

CON 04MAR03 07MAR03 
24.655300 0.00 

CL A 11MAR03 14KAR03 
17.649200 0.00 

466367109 JACK IN THE BOX INC 
1 700 .000 

NIF4 

300 .000 
NIF6 

1 700 .000 
NIFI 

600.000 
NIF6 

400.000 
NIF6 

400.000 
WIF6 

- ASSET TOTALS -
8,000.000 

Co:* USBDOLLAR 

1 AUG03 21AUG03 
20.397800 0 .00 

19AUG03 22AUG03 
20.400000 0 .00 

21AUG03 26AUG03 
20.764600 0.00 

22ALIG03 27AUG03 
20.577700 0.00 

25AUG03 28AUG03 
20.2"700 0.00 

27AUG03 OPEN 
20.600000 0.00 

0.00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/DTC .03 
42 .50 0.00 34,718.76 

CITIG;OUP GLOBAL MAR USD/DTC .03 
.50 0.00 6,127.50 

B-TRADE SERVICES LLC USD/DTC .02 
30 .60 0 .00 35,330.42 

B-TRADE SERVICES LLC USD/DTC .02 
10.80 0 .00 12,357.42 

B-TRADE SERVICES LLC USD/DTC .02 
7 .20 0.00 8,205.88 

MORGAN STANLEY CO IN USO/DTC .04 
16 .00 0.00 8,256.00 

172 .60 0.00 164,505.48 



NIHC ANNUAL NO NAME ON RECORD PAGE : 340 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SNARE SNARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTN BASE NET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
7 .50 0.00 

SANFORD C BERNSTEIN USD/DTC 
105 .00 0.00 

FISERV SECURITIES, I USD/DTC 
245 

. 
00 0.00 

FIRST CLEARING, LLC USO/DTC 
S5.00 0 .00 

GOLDMAN SACHS + CO USD/DTC 
26.00 0 .00 

.02 
8,427 .10 

.05 
42,843.15 

.05 
98,144.55 

.05 
22,308.77 

.02 
31,845.45 

481165108 JOY GLOBAL INC 
2 500.000 

NIR 

494274103 KIMBALL INTL INC 
900.000 

NIF3 

1 300.000 
NIFS 

CON 25JUN03 30JUM03 
14.586800 0.00 

CL 6 28MAR03 02APRO3 
14.018700 0.00 

01APR03 04APRO3 
13.645700 0.00 

STATE!3PTREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 341 
Uso COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/OTC 
90.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
105 .00 0.00 

ROCKHOUSE SECURITIES USD/OTC 
90 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
10 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
30 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
60.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
20.00 0.00 

ROCKHOUISE SECURITIES USD/DTC 
70.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
130.00 0.00 

US DOLLAR 

CL B 29APRO3 02MAY03 
15 .643700 0.00 

OSMAY03 13MAY03 
15 .480700 0.00 

16KAY03 21KAY03 
15 .392600 0.00 

19MAY03 22KAY03 
14.900000 0.00 

20MAY03 23KAY03 
14.876900 0.00 

22KAY03 28KAY03 
14.844200 0.00 

23KAY03 29KAY03 
14.850000 0.00 

27KAY03 30KAY03 
14.963500 0.00 

30KAY03 04JUM03 
15.721100 0.00 

.05 
25,109.92 

.05 
32,614.47 

.05 
27,796.68 

.05 
2,990.00 

.05 
8,956 .14 

.05 
17,873 .04 

.05 
5,960.00 

.05 
21,018 .90 

.05 
41,004 .86 

400 .000 
NIF3 

1 400 .000 
Mus 

2 00 .000 
NIFS(, 

I I 

. 
. I 

4775SPI09 JO ANN STORES INC 
500.000 

NIF3 

2 100.000 
NIR 

4 900 000 
NIF5 ' 

1 100.000 
NIFS 

1 300.000 
NIA 

- ASSET TOTALS -
14,400.000 

US DOLLAR 

CL A 12MAR03 17KAR03 
16 .839200 0.00 

26MAR03 31KAR03 
20 .351500 0.00 

21MAY03 27NAY03 
19 .979500 0.00 

23KAY03 29KAY03 
20.230700 0 .00 

25JUM03 30JgWO3 
24.476500 .00 

0.00 663.50 0 .00 283,215.42 

GOLDMAN SACHS + CO USD/DTC .02 
50.00 0 .00 36,517.00 

CORRESPONDENT SERVIC USD/DTC .02 
13.50 0 .00 12,630.33 

FIRST CLEARING, LLC USD/DTC .05 
65.00 0 .00 17,804.41 

494274103 KIMBALL INTL INC 
1 600.000 

NIF5 

2 100.000 
NIFS 

1 BOO.000 
NIF5 

200.000 
NIF3 

600 .000 
NIF3 

1 200 .000 
NIFS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 342 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SMA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET CO 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET CO 

EQUITY 

US DOLLAR (CONTINUED) 

494274103 KIMBALL INTL INC CL 10JUN03 13JUM03 ROCKHOUSE SECURITIES USD/DTC 
600.000 15 .100000 0.00 30 .00 0.00 9,090. 

NIF3 

11JUN03 16JUN03 ROCKHOUSE SECURITIES USD/DTC 
200.000 15 .250000 0.00 10 .00 0.00 3,060. 

MIF3 

16JUN03 19JUM03 ROCKHOUSE SECURITIES USD/DTC 
3 400 000 15.166200 0.00 170 .00 0.00 51,734 . 

NIFA 

17JUN03 20JUN03 ROCKHOUSE SECURITIES USD/DTC 
1 200 000 15.083900 0.00 60 .00 0.00 18,160 .1 

NIFS ' 

IBJUN03 23JUN03 ROCKHOUSE SECURITIES USD/DTC 
1 400 000 14.966100 0.00 70 .00 0.00 21,022 .! 

MIFS 

20JUM03 25JUN03 ROCKHOUSE SECURITIES USD/DTC 

NIF3 
700.000 15.000000 0.00 35 .00 0.00 10,535 .1 

24JUN03 27JUNO3 CORRESPONDENT SERVIC USD/DTC .1 
700.000 14.747100 0.00 8 .75 0.00 10,331 .' 

NIF3 

30JUN03 03JUL03 ROCKHOUSE SECURITIES USD/DTC i 

NIF3 
700.000 15.127600 0.00 35 .00 0.00 10,624 . 

09JUL03 14JUL03 MCDONALD AND COMPAN USD/DTC 
1 200 000 15.150000 0.00 60 .00 0.00 18,240 . 

NIF5 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 343 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

494274103 KIMBALL INTL INC CL 21JUL03 24JUL03 ROCKHOUSE SECURITIES USD/DTC .05 

NIF3 
600.000 14 .900000 0.00 30.00 0 .00 9,970.00 

23JUL03 28JUL03 ROCKHOUSE SECURITIES USO/DTC .05 

NIF3 
600.000 14 .900000 0.00 30.00 0.00 8,970.00 

29JUL03 01AUG03 ROCKHOUSE SECURITIES USD/DTC .05 
1 goo 000 14 .839100 0.00 90.00 0.00 26,800.38 

MIF5 

31JUL03 05AUG03 CORRESPONDENT SERVIC USD/OTC .01 

MIF3 
400.000 14.987100 0.00 5.00 0.00 5,999.84 

01AUG03 06AUG03 ROCKHOUSE SECURITIES USO/DTC .05 

NIF3 
500.000 14.700000 0.00 25.00 0.00 7,375.00 

04AUG03 07AUG03 ROCKHOUSE SECURITIES USD/DTC .05 

NIF3 
600.000 14.459900 0.00 30.00 0.00 8,705.94 

05AUG03 OBAUG03 ROCKHOUSE SECURITIES USD/DTC .05 

MIF3 
400.000 14.698100 0.00 20.00 0.00 5,899.24 

05AUG03 OBAUG03 CORRESPONDENT SERVIC USD/DTC .01 
2 300 000 14.88960D 0.00 28.75 0.00 34,274.83 

NIFS 

06AUG03 IIAUG03 ROCKHOUSE SECURITIES USD/DTC .05 

NIF3 
500.000 14.611200 0.00 25.00 0.00 7,330.60 

STATE STREET 

I 



NIHC ANNUAL NO MANE ON RECORD PAGE : 344 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 04JUN03 09JUN03 
6.021100 0.00 

06JUN03 11JUN03 
6.848000 0.00 

12JUM03 l?JUN03 
6.800000 0.00 

13JUN03 18JUN03 
6.976700 0.00 

17JUN03 20JUN33 
6.900000 0. 0 

17JUL03 22JUL03 
7.970400 0.00 

499063105 KNIGHT TRADING GROUP INC 
13 700 000 

NIF5 * 

4 700 000 
WIFS ' 

9 100.000 
NiFi 

4 700 000 
NIFS ' 

4 700.000 
NIFS 

2 300.000 
NIFS 

NBCM CLEARING INC. USO/DTC .04 
548.00 0.00 83,037.07 

NBCIBCLEARING INC. USD/DTC .04 
8.00 0.00 32,373.60 

NBCM CLEARING INC. USD/OTC .04 
364.00 0.00 62,244.00 

NBCN CLEARING INC. USD/DTC .04 
188.00 0.00 32,978.49 

FIRST UNION CAPITAL USD/DTC .04 
188.00 0.00 32,618.00 

CORRESPONDENT SERVIC USD/DTC .01 
28.75 0.00 18,360.67 

STNrE STREET 

MINC ANNUAL NO NAME ON RECORD PAGE : 345 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

3 E TRAREOSECURITIES, USD/DTC 03 
1 . 0 0 

. 
00 12,486 :00 

DEUTSCHE BANK SECURI USD/DTC .05 
275 .00 0.00 148,449 .40 

3 E TRADE SECURITIESp USD/DTC .03 
9.00 0 

. 
00 gp685.00 

c'- 

IOJUN03 16JUN03 
20.780000 0 .00 

SPONSORED ADR 29APRO3 02MAY03 
26.940800 0 .00 

IOJUN03 16JUN03 
28.920000 0 .00 300 .000 

NIGS 

) I 

494274103 KIMBALL INTL INC 
400.000 

NIF3 

300.000 
NIF3 

- ASSET TOTALS -
32,600 .000 

US DOLLAR 

CL B 07AUG03 12AUG03 
14.635900 0.00 

08AUG03 13AUG03 
14.650000 0.00 

0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USO/DTC .05 
20 .00 0 .00 5,874 .36 

ROCKHOUSE SECURITIES USD/OTC .05 
15 .00 0 .00 4,410 .00 

1,471.00 0.00 491,167.94 

- ASSET TOTALS -
39,200.000 

500228101 KOGER EQUITY INC 
1 200.000 

NIFS 

4 000 000 
NIFS * 

400 .000 
NIF3 

1 900 .000 
NIFS 

- ASSET TOTALS -
7,500.000 

500472303 KONNKLIJKE PHILIPS ELECTRS N V 
600.000 

NIGB 

50049NI09 KOOKNIN BK MEN 
5 500 .000 

Nla 

0.00 

CON IIJUM03 16JUN03 
17 .450000 0.00 

12JUN03 17JUN03 
17 .495800 0.00 

13JUM03 18JUN03 
17 .345000 0.00 

13JUM03 18JUN03 
17 .480800 0.00 

0.00 

(CONTINUED) 

1,504.75 0.00 261,611 .83 

CORRESPONDENT SERVIC USD/DTC .01 
15.00 0.00 20,955.00 

CORRESPONDENT SERVIC USD/DTC .01 
50.00 0.00 70,033.20 

SPEAR,.LEEDS & KELLO USD/DTC .05 2 
00 0.00 6,958.00 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 0.00 33,237.27 

108 .75 0.00 131,183.47 



EQUITY I 

BEAR STEARNS SECURIT USD/DTC 0! 
125.00 0.00 48,825 .54 

BEAR STEARNS SECURIT USD/DTC 0! 
70.00 0.00 27,342 .21 

BEAR STEARNS SECURIT USD/DTC 0! 
15.00 0.00 6,117 .7, 

BEAR STEARNS SECURIT USD/DTC .0.1 
30.00 0.00 22,235 .44 

PERSHING LLC USO/DTC 0! 
55.00 0 .00 22,653.6, 

PERSHING LLC USD/DTC .0i 
30.00 0.00 22,545.21 

STATE STREET 

CON 18MAR03 21MAR03 
19.480200 0.00 

18MAR03 21MAR03 
19.480200 0.00 

19MAR03 24NAR03 
20.342400 0.00 

19MAR03 24MAR03 
20.342400 0.00 

20MAR03 25MAR03 
20.544200 0.00 

21KAR03 26MAR03 
20.858800 0.00 600.000 

MIF4 

51"06102 LANCE INC CON 06KAR03 IINAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 100 000 8.090900 0.00 16.50 0.00 8,916 .49 

NIFi 

14MAR03 19MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 000 000 8.494900 0.00 30.00 0.00 17,019 .80 

NIFS * 

IBMAR03 21MAR03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
600 .000 8.330000 0.00 9.00 0.00 5,007 .00 

24MAR03 27MAR03 CORRESPONDENT SERVIC USO/DTC .02 

NIF3 
400 .000 8.167700 0.00 6.00 0.00 3,273.08 

25MAR03 28NAR03 CORRESPONDENT SERVIC USD/DTC .02 
5 800 000 8.094700 0.00 87.00 0.00 47,036 .26 

MIFS ' 

28MAR03 02APRO3 CORRESPONDENT SERVIC USO/DTC .02 
2 500 000 8.145000 0.00 37.50 0.00 20,400.00 

MIFS 

STATE STREET 

I 

NINC ANNUAL NO NAME ON RECORD PAGE : 346 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COS' 

50049M109 KOOKNIN BK MEN 
2 500.000 

NIEA 

4 000 
' 
000 

NIGI 

- ASSET TOTALS -
12,300.000 

505447102 LABRANCHE + CO INC 
2 500 .000 

MIR 

1 400 .000 
NIA 

300 .000 
NIF4 

600.000 
MIF4 

1 100 000 
NIF4 * 

US DOLLAR 

SPO::ORED ADR 11JUN03 ISJUN03 
29 .765000 0 .00 

26AUG03 29AUG03 
35 .011500 0.00 

0.00 

(CONTINUED) 

2 J P MORGAN SECURITIE USD/DTC .01. 
125 .00 0.00 74,537.51 

INSTIMET CLEARING SE USD/DTC Oll 
80.00 0.00 140,126 :01 

489.00 0.00 371,797 .94 

MINC ANNUAL NO NAME ON C PAGE : 347 SIjE ORD ** 
USD - CONPO E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CC:* US,DOLLAR (CONTINUED) 

505447102 LABRANCHE + CO INC 2 KAR03 27MAR03 1 MERRILL LYNCH PIERCE USD/DTC .05 

MIF4 
700 .000 20.858800 0 .00 35.00 0.00 24,636.16 

25JUN03 30JUN03 GOLDMAN SACHS + CO USD/DTC .02 
2 300 000 21.128200 0 .00 00 0.00 48,640.86 

NIR 

- ASSET TOTALS 
9,500 .000 0.00 406.00 0.00 192,996.86 



NIHC ANNUAL NO NAME ON RECORD PAGE : 348 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CDNTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

NIHC ANNUAL NO NAME ON RECORD PAGE : 349 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT SYL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON 02JUM03 05JUN03 NATIONAL FINANCIAL S USD/DTC 
5.299800 0.00 188.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
656.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
22.50 0 .00 

NELLS FARGO SECURITI USD/DTC 
112.00 0 .00 

ROCKHOUSE SECURITIES USD/OTC 
220.00 0.00 

ROCKHOUSE SECURITIES USD/OTC 
168.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
16.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
7.50 0.00 

.04 
93,583 .32 

.02 
8,118 .90 

.04 
15,588 .16 

.04 
30,751 .05 

.04 
25,352.46 

.02 
6,425.87 

.02 
2,917 .SO 

CON 21APRO3 24APRO3 
5.666300 0.00 

22APRO3 25APRO3 
5.397600 0.00 

22APRO3 25APRO3 
5.527200 0.00 

22APRO3 25APRO3 
5.551100 0.00 

23APRO3 28APRO3 
5.996300 0.00 

25APRO3 30APRO3 
5.826700 0.00 

28APRO3 01KAY03 
5.820000 0.00 

524651106 LEGATO SYSTEMS INC 
16 400.000 

NIFS 

1 500.000 
NIFS 

2 00.000 
NIF5B 

5 500-000 
NIFS 

4 200 .000 
NIFS 

1 100 .000 
NIFS 

500-000 
NIF3 

- ASSET TOTALS - 
12,400.000 0.00 186.00 0.00 101,652.63 

5150BL103 LANDRYS RESTAURANTS INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 300.000 21.134600 0.00 26 .00 0.00 27,500.98 

NIA 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
1 900.000 21.553700 0.00 38.00 0.00 40,990.03 

NIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
3 800.000 21 .597900 0.00 0.00 0.00 82,072.02 

NIR 

21AUG03 26AUG03 STATE STREET BROKERA USD/OTC .02 
11 700.000 21.607200 0.00 234.00 0.00 253,039.24 
NIA 

22AUG03 27AUGO3 STATE STREET BROKERA USD/DTC .02 
17 700.000 21.223600 0.00 354.00 0.00 376pOll.72 
NIA 

27AUG03 27AUGO3 ASSET TRANSFER AT MA USD/DTC 
36 400.000 20.850000 0.00 0.00 0.00 758,940.00 

NIFA 

- ASSET TOTALS - 
72,800.000 0.00 652.00 0.00 1,538,552.99 

520780107 LAWSON SOFTWARE INC CON 02JUM03 OSJUM03 BEAR STEARNS SECURIT USD/DTC .04 
4 700 000 5.300000 0.00 198.00 0.00 25,098.00 

NIF5 7- 

STATE' REET, 

520780107 LAWSON SOFTHARE INC 
4 700.000 

NIFS 

- ASSET TOTALS -
9,400.000 0.00 376.00 0.00 

.04 
25,097.06 

50,195.06 



NIHC ANNUAL NO NAME ON RECORD PAUL : 35U 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

INVESTMENT TECHNOLOG USD/DTC .02 
44.00 0.00 135,272.06 

GOLDMAN SACHS + CO USD/DTC .05 
725.00 0.00 363,404 .80 

INTERNAL SWAP DYP USD/DTC 
0.00 0.00 2,575.00 

STATE STREET BROKERA USD/DTC .02 
80.00 0.00 102,382.00 

STATE STREET BROKERA USD/DTC .02 
34.00 0.00 44,450.07 

STATE STREET BROKERA USD/DTC 
0.00 0.00 48,852.04 

STATE STREET, 

CL A 13KAR03 ISKAR03 
61."7300 0.00 

CON 28MAR03 02APRO3 
25.012400 0.00 

CON 19AUG03 22AUG03 
25.750000 0.00 

19AUG03 22AUG03 
25.575500 0.00 

20AUG03 25AUG03 
26.127100 0 .00 

20AUG03 25AUG03 
25.711600 0 .00 

529771107 LEXHARK INTL INC 
2 200 000 

NIF1 * 

53229LI09 LIFEPOINT HOSPS INC 
14 500 000 

RIF 

535679104 LINENS N THINGS INC 
100 .000 

NIF4 

4 000 000 
NIA * 

1 700 000 
NIA * 

1 900 000 
MIA * 

I 546347105 LOUISIANA PAC CORP CON 28MAY03 02JUM03 DAVIDSON D.A . + COMP USO/DTC .04 
9 300 000 9 .099100 0.00 372 .00 0 .00 84,993.63 

NIF5 ' 

03JUM03 06JUM03 DAVIDSON D.A . + COMP USD/DTC .04 
2 100 000 9 .748800 0.00 84 .00 0 .00 20,556.48 

NIF5 

STATE STREET, 

524651106 LEGATO SYSTEMS INC 
4 500 000 

NIFS * 

600.000 
NIF3 

- ASSET TOTALS -
37,100 .000 

US DOLLAR 

CON 28APRO3 01MAY03 
5 .825600 0.00 

03JUM03 06JUN03 
7 .111300 0.00 

0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .04 
180.00 0.00 26,395 .20 

CORRESPONDENT SERVIC USD/DTC .01 
7.50 0.00 4,274.28 

1,390.00 0.00 213,406.74 1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 351 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

535679104 LINENS N THINGS INC CON 21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
3 400 000 26.432400 0.00 68.00 0.00 89,938 .16 

MIR * 

27AUG03 27AUG03 ASSET TRANSFER AT NA USD/DTC 
11 100 000 28.300000 0.00 0 . 00 0.00 314,130.00 

NIF6 

- ASSET TOTALS 
22,200.000 0.00 182 .00 0.00 602,327 .27 

543442107 LOOKSMART LTD CON 06KAY03 09MAY03 CORRESPONDENT SERVIC USD/DTC .02 
13 500 000 2 .103300 0.00 202 .50 0.00 28,597 .05 

NIFS ' 

07MAY03 12KAY03 BEAR STEARNS SECURIT USD/DTC 
9 000 000 2 .230000 0.00 0.00 0.00 20,070.00 

NIFS * 

13MAY03 16MAY03 SMITH MOORE + CO USD/DTC .03 
7 200 000 2 .194900 0.00 21L .00 0.00 16,019.28 

NIF5 

- ASSET TOTALS 
29,700 .000 0.00 418 .50 0 .00 64,686.33 



Himc ANNUAL NO NAME ON RECORD PAGE : 352 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SNARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 10JUN03 16JUM03 
28 .200000 0.00 

11JUM03 16JUM03 
28 .872200 0.00 

3 TIR SECURITIES INC USD/DTC .03 
6 .00 0.00 S,646 .00 

CREDIT SUISSE FIRST USD/DTC 05 
180 .00 0.00 104,119:92 

56501RI06 NANULIFE FINL CORP 
200 .000 

NIG8 

3 600 .000 
NIFA 

- ASSET TOTALS -
3,800.000 0.00 186 .00 0.00 109,765.92 

TATE TREET 

WIHC ANNUAL NO NAME ON RECORD PAGE : 353 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REP:RT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

) I 

CON 07KAR03 12MAR03 SPEAR LEEO=-XEkL6 USD/DTC .02 
12.782200 0.00 34 .00 0.00 221,478 .06 

C'~ 

580135101 MCDONALDS CORP 
17 300.000 

NIFf 

) I 

) I 

- ASSET TOTALS -
11,400 .000 

548661107 LONES COS INC 
9 700.000 

Hui 

55347HI05 MRO SOFTHARE INC 
4 100 000 

NIFS ' 

1 400.000 
NIFS 

1 700.000 
NIF5 

- ASSET TOTALS -
7,200 .000 

0.00 

USDO.50 13MAR03 19KAR03 
38.100000 0.00 

CON 22APRO3 25APRO3 
7.402400 0 .00 

05MAY03 08MAY03 
8.609500 0 .00 

21MAY03 27MAY03 
8 .291300 0.00 

0.00 

(CONTINUED) 

456.00 0.00 105,550.11 

BNY BROKERAGE INC USD/OTC .05 
485.00 0 .00 370,055.00 

CORRESPONDENT SERVIC USD/DTC .02 
62 .50 0 .00 30,411.34 

CORRESPONDENT SERVIC USD/DTC .02 
21 .00 0 .00 12,074.30 

CORRESPONDENT SERVIC USD/DTC .02 
25.50 0.00 14,120.71 

108 .00 0.00 56,606 .35 

57383M108 MARVEL ENTERPRISES INC 
19 800.000 

NIFA 

57772K101 MAXIM INTEGRATED PRODS INC 
4 500.000 

NIFi 

580031201 MCDATA CORPORATION 
32 800.000 

N 
I 
R 

26 300.000 
NIR 

6 800.000 
MIR 

11,74400 .000 
F 

15 300 000 
NIA 

N111 IFj6OO.OOo 

- ASSET TOTALS - 
177,200.000 

US DOLLAR (CONTINUED) 

CON 27AUG03 OPEN RAYMOND JAMES AND AS USD/DTC .05 
21.253900 0.00 990.00 0.00 421,817 .22 

CON 16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
35.110000 0.00 90.00 0.00 158,085 .00 

CL A 19AUG03 22AUG03 STATE STREET BROKERA USD/OTC .02 
11.927300 0.00 656.00 0.00 391,871 .44 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
12.056200 0.00 526.00 0.00 317,604 .06 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
11.932900 0.00 0.00 0.00 81,143 .72 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
12.453500 0.00 148.00 0.00 92,303.90 

22AUG03 27AUG03 STATE STREET BROKERA USD/OTC .02 
12.726400 0.00 306.00 0.00 195tOI9.92 

27AUG03 27AUGO3 ASSET TRANSFER AT MA USD/DTC 
10.230000 0.00 0.00 0.00 906,378.00 

0.00 1,636 .00 0.00 1,984,321.04 



NIHC ANNUAL NO NAME ON RECORD PAGE : 355 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 28APRO3 OIKAY03 STATE STREET BROKERA USD/DTC .02 
3.208500 0.00 126.00 0 .00 20,339.55 

30APRO3 05MAY03 CORRESPONDENT SERVIC USD/DTC .02 
3.125400 0.00 40.50 0 .00 8,479.08 

02MAY03 07KAY03 CORRESPONDENT SERVIC USD/DTC .02 
3.170000 0.00 18.00 0.00 3,822.00 

14KAY03 19MAY03 CORRESPONDENT SERVIC USD/DTC .02 
2.998400 0.00 39 .00 0.00 7,834.84 

15MAY03 20MAY03 CORRESPONDENT SERVIC USD/DTC .02 
2.829200 0.00 12 .00 0.00 2,275.36 

19KAY03 22MAY03 CORRESPONDENT SERVIC USD/DTC .02 
2.926700 0.00 21 .00 0.00 4,118.38 

ATE STREET ST 

i 800.000 
NIF3 

1 400.000 
NIF5 

NIMC ANNUAL NO NAME ON RECORD PAU : 354 
USD - COMPOSITE - ASOF : 31AUGO! 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COSI 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSINIS BASE TAX/FEE/OTH BASE NET COSI 

EQUITY 

US DOLLAR (CONTINUED) 

58551AI08 MELLON FINL CORP C014 02JUN03 05JUM03 FRIEDMAN BILLINGS + USD/DTC 0! 
100.000 27.496600 0.00 5.00 0.00 2,754 .64 

NIG2 

589331107 MERCK + CO INC CON 30APR03 05HAV03 INVESTMENT TECHNOLOG USD/DTC .01 
2 600.000 57.734200 0.00 52.00 0.00 150,160.9, 

NIFi 

589405109 MERCURY INTERACTIVE CORP CON 13NAR03 18MAR03 J P MORGAN SECURITIE USD/DTC 0! 
3 400.000 32.380000 0.00 170.00 0.00 llOp262 .0( 

NiFi 

30APRO3 05MAY03 INVESTMENT TECHHOLOG USD/DTC .04 
1 100.000 34.199900 0.00 22 .00 0.00 37,641 .81 

NlFi 

- ASSET TOTALS - 
4,500.000 0.00 192.00 0.00 147,903 .81 

590188108 MERRILL LYNCH + CO INC CON 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 
3 200.000 40.430000 0.00 64.00 0.00 129,440.00 

NiFi 

08AUG03 NEUBERGER AND BERMAN USD/DTC 
12 200 .000 51 .805836 0.00 1 .00 0.00 632,032.20 

NIFi 

OBAUG03 CANCEL NEUBERGER AND BERMAN USD/DTC 
-12 200 000 51 .805836 0.00 -1 .00 0.00 -632pO32.20 
NIFi ' 

OBAUG03 PORTALES PARTNERS LL USD/DTC 
12 200 000 51 .805836 0.00 1 .00 0.00 632,032 .20 

NIFi 

STATE STREET, 

590188108 MERRILL LYNCH + CO INC 
-12 200 .000 
NIFI 

12 200 000 
NIFi 

- ASSET TOTALS 
15,400 .000 

594850109 MICRO LINEAR CORP 
6 300 000 

NIF5 * 

2 700 000 
NIFS * 

1 200 000 
NIA ' 

2 600.000 
NIFS 

CON** US DOLLAR (CONTINUED) 

OBAUG03 CANCEL PORTALES PARTNERS LL USD/DTC 
51 .805836 0.00 -1.00 0.00 -632,032 .20 

OBAUG03 13ALIG03 PORTALES PARTNERS LL USD/DTC .05 
51.806000 0.00 610.00 0 .00 632,643.20 

0.00 674.00 0 .00 762,083.20 



NIHC ANNUAL NO NAME ON RECORD PAGE : 356 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USDIDTC 
40.50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
16.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
10.50 0.00 

2 UBS FINANCIAL SERVIC USD/DTC 
57.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
136.50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
40.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
1.25 0 .00 

CON .02 
7,413.39 

.02 
3,014.11 

.02 
1,843.24 

10,189 
.02 
.32 

.02 
22,886 .50 

.01 
8,606 .08 

.01 
280.25 

0 .00 

595112103 MICRON TECHNOLOGY INC 
50 800 .000 
NIFf 

CON 07MAR03 12NAR03 
7 .675400 0.00 

STATE STREET. 

EWI TY 

1,448.00 0.00 556,995.76 

60599X918 MISSION VENTURES 11 LP 
500 000 .000 
NIGi 

606925105 KOBIUS MW SYS INC 
400.000 

NIF3 

3 900.000 
NIFI 

4 800.000 
NIFS 

12 300.000 
NIFS 

7 600.000 
NIFS 

3 600.000 
NIFS 

16MAY03 16KAY03 
1 .000000 0.00 

Cox 27MAR03 01APR03 
2 .981400 0.00 

28MAR03 02APRO3 
3 .076900 0.00 

25APRO3 30APRO3 
4 .046400 0.00 

28APRO3 01KAY03 
4 .659000 0.00 

29APRO3 02MAY03 
4 .797200 0.00 

30APRO3 05KAY03 
4.678700 0.00 

CAPITAL CALL USD/BOS 
0 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
6.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
58.50 0.00 

CORRESPONDENT SERVIC USO/DTC 
72 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
184 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
114.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
54.00 0.00 

500,000.00 

.02 
1,198.56 

.02 
12pO58 .41 

.02 
19,494 .72 

.02 
57,490 .20 

.02 
36,572 .72 

.02 
16,897 .32 

594850109 MICRO LINEAR CORP 
2 700 .000 

NIF5 

1 100.000 
NIFS 

700.000 
NIF3 

3 800.000 
NIF5 

9 100 .000 
NIF5 

3 200 000 
NIFi * 

100 .000 
NIF3 

- ASSET TOTALS -
35,700 .000 

US DOLLAR 

20MAY03 23MAY03 
2 .730700 0 .00 

21MAY03 27KAY03 
2 .725100 0 .00 

27MAY03 30MAY03 
2 .618200 0.00 

28MAY03 04JUN03 
2.666400 0 .00 

29KAY03 03JUN03 
2 .500000 0 .00 

04JUM03 09JUN03 
2 .676900 0 .00 

06JUM03 11JUN03 
2.790000 0.00 

558.75 0.00 101,102 .10 

SPEAR .02 ,,.LEEDS & KELLO USD/DTC 
1,0 00 0.00 390,926 .32 

NIHC ANNUAL NO NAME ON RECORD PAGE : 357 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

595112103 MICRON TECHNOLOGY INC 
21 00.000 

NIFi'j 

- ASSET TOTALS -
72,400 .000 

US DOLLAR 

CON 10MAR03 13KAR03 
7 .668400 0.00 

0.00 

(CONTINUED) 

SPEAR LEEDS & KELLO USO/OTC .02 
43LOO 0.00 166,069.44 



EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
48.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
43.75 0.00 

KNIGHT SECURITIES USD/DTC 
240.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
26 .25 0.00 

CORRESPONDENT SERVIC USD/DTC 
90.00 0.00 

FIRST ALBANY CORP . USD/DTC 
100.00 0.00 

FIRST ALBANY CORP . USD/DTC 
100.00 0.00 

FIRST ALBANY CORP . USD/DTC 
-100.00 0.00 

CORRESPONDENT SERVIC USD/OTC 
10.78 0.00 

.02 
16,707 .52 

.01 
28,818 .30 

.04 
47,702 .40 

.01 
16,826 .25 

.01 
54,990 .00 

.04 
17,712 .50 

.04 
17,712 .50 

.04 
-17,712 .SO 

.01 
6,796 .19 

606925105 NOBIUS MGMT SYS INC 
3 200.000 

NIFS 

3 500.000 
NIF5 

6 000.000 
NIF5 

2 100.000 
NIF5 

7 200.000 
NIF5 

2 500.000 
NIFS 

2 500.000 
NIFS 

-2 500 .000 
NIFS 

862 .000 
NIF3 

05JUN03 
7.045000 0.00 

05JUN03 CANCEL 
7.045000 0.00 

ISJUL03 23JUL03 
7.871700 0.00 

STATESTREEI 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
65 .00 0.00 

CORRESPONDENT SERVIC USD/OTC 
47 .50 0.00 

FIRST ALBANY CORP . USD/DTC 
512 

. 
00 0.00 

CORRESPONDENT SERVIC USD/DTC 
61 .15 0.00 

CARLIN EQUITIES USD/DTC 
340 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
12 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
23 .75 0.00 

FISERV SECURITIES, I USD/DTC 
248 .00 0.00 

FISEgV .SECURITIES, I USD/DTC 
1 6 00 0.00 

CON** US DOLLAR 

24JUL03 29JUL03 
6.852000 0.00 

25JUL03 30JUL03 
6.655200 0.00 

25JUL03 30JUL03 
6.661700 0.00 

28JUL03 31JUL03 
6.638400 0.00 

29JUL03 OIAUG03 
6.802900 0.00 

30JUL03 04AUG03 
6.613300 0.00 

31JUL03 05AUG03 
6.720800 0.00 

31JUL03 05AUG03 
6.719800 0.00 

01AUG03 06AUG03 
6.493000 0.00 

.02 
35,695 .40 

.01 
25,337 .26 

.04 
85,781 .76 

.01 
32,536 .20 

.04 
58,164 .65 

.01 
6,625 .80 

.01 
12,793.27 

.04 
41,910.76 

.04 
22,178 .20 

606925105 MOBIUS MGMT SYS INC 
5 200.000 

NIFI 

3 800.000 
NIFS 

12 800.000 
NIFi 

4 892 000 
NIFi * 

I; 
A 
500-000 

1 000.000 
NIFi 

1 900.000 
NIA 

6 200.000 
NIF5 

3 400.000 
NIFS 

In 

Ei- STATE STREET. 

NIMC ANNUAL NO NANt ON KLUUMU VAbt : JD5 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

US DOLLAR 

CON 12MAY03 15MAY03 
5 .206100 0.00 

03JUN03 06JUM03 
8 .221300 0.00 

04JUN03 09JUM03 
7 .910400 0.00 

04JUM03 09JUN03 
8 .000000 0.00 

05JUN03 IOJUN03 
7.625000 0.00 

05JUM03 21JUM03 1 
7.045000 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 359 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

I 



6174"448 MORGAN STANLEY CON MEN 30APRO3 05MY03 INVESTMENT TECHNOLOG USO/OTC .02 
1 300.000 44.142300 0 .00 26.00 0 .00 57,410.99 

NIFi 

62936PI03 NPS PHARMACEUTICALS INC CON 18JUL03 23JUL03 SG CONEN SECURITIES USD/DTC .05 
4 700.000 25.102400 0.00 235.00 0 .00 118,216.28 

NIF4 

21JUL03 24JUL03 MERRILL LYNCH PIERCE USD/DTC .05 
4 500 000 24 .843600 0.00 225 .00 0.00 112pO21.20 

NIA 

21JUL03 24JUL03 SG CONEN SECURITIES USD/DTC .05 
9 000.000 24.843600 0 .00 450.00 0.00 224,042.40 

NIA 

22JUL03 25JUL03 BEAR STEARNS SECURIT USO/DTC .02 
1 300.000 24 .675000 0 .00 26 .00 0 .00 32.103.50 

NIA 

22JUL03 25JUL03 SG COWEN SECURITIES USD/DTC .05 
1 500.000 25.147800 0.00 75.00 0.00 37,796.70 

NIF4 

NIHC ANNUAL NO NAME ON RECORD PAGE : 360 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

606925105 NOBIUS MGMT SYS INC CON 07AUG03 12AUG03 CARLIN EQUITIES USD/DTC .04 

NIF3 
500.000 6 .150000 0.00 20.00 0.00 3,095 .00 

12AUG03 15AUG03 CORRESPONDENT SERVIC USD/DTC .01 
1 200.000 6.561600 0.00 15.00 0.00 7,888.92 

NIFS 

- ASSET TOTALS - 
107,354-000 0.00 2,528.68 0.00 665,272.31 

60855R100 MOLINA HEALTHCARE INC CON 02JUL03 OBJUL03 BANVAMERICA SECUR.L USD/DTC 
9 400 000 17.500000 0.00 0.00 0.00 164,500.00 

NIF4 * 

61166HI01 MONSANTO CO NEW CON 09JUN03 16JUN03 4 MERRILL LYNCH PIERCE USD/DTC .03 
56 600.000 20.558000 0.00 1,698 .00 0.00 1,165,280.80 
NIR 

09JUM03 MERRILL LYNCH PIERCE USD/DTC .03 
56 600.000 20.558000 0.00 1,698.00 0.00 1,265,280.80 

NIFi 

09JUM03 CANCEL MERRILL LYNCH PIERCE USD/DTC .03 
-56 600 000 20.558000 0.00 -1,698.00 0.00 -1,165,280.80 
MIR 

- ASSET TOTALS 
56,600.000 0.00 It698.00 0.00 1,165,280.80 

612570101 MONTEREY PASTA CO CON OIAPRO3 04APRO3 CORRESPONDENT SERVIC USD/DTC .02 
300.000 2.999800 0.00 4.50 0.00 904 .44 

NIF3 

STATE STREET, 

MINC ANNUAL NO MANE ON RECORD PAGE : 361 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MA14E STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

612570101 MONTEREY PASTA CO CON 15APR03 21APRO3 CORRESPONDENT SERVIC USD/DTC .02 
1 300.000 3 .000000 0 .00 19 .50 0 .00 3,919.50 

NIFS 
17APR03 23APRO3 CORRESPONDENT SERVIC USO/DTC .02 

300.000 3.000000 0 .00 4.50 0.00 904.50 
NIF3 

- ASSET TOTALS - 
1,900.000 0.00 28.50 0.00 5,728.44 



NINC ANNUAL NO NAME ON RECORD PAGE : 362 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US 

DOLLAR (CONTINUED) 

COM** 23JUL03 28JUL03 SG COWEN SECURITIES USD/DTC 
26 .176300 0.00 60.00 0.00 

238.00 0.00 492,016 . Ij 

LEHMAN BROIT~X!& USD/DTC 0.00 
0.00 9,800.04 
STATE STREET 

641110104 NETGEAR INC 
700.000 

NIF4 

CON 30JUL03 05AUG03 
14 .000000 0 .00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 363 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

Co:* US DOLLAR (CONTINUED) 

30JUL03 05AUG03 LEHMAN BROTHERS INC USD/DTC 
14.000000 0.00 0 .00 0.00 

64117VIO7 METSCREEM TECHNOLOGIES INS 
10 500 000 
MIR ' 

2 600 000 
WIR * 

4 100 000 
NIA ' 

5 900 000 
MIR ' 

5 400 000 
WIR * 

28 500.000 
NIFA 

6 000 000 
MIA * 

STATE STREET BROKERA USD/DTC 
210 .00 0.00 

STATE STREET BROKERA USO/OTC 
52 .00 0.00 

STATE STREET BROKERA USD/DTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
118.00 0.00 

STATE STREET BROKERA USD/DTC 
108 .00 0.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 

PERSHING LLC USD/DTC 
300.00 0.00 

CON 19AUG03 22AUG03 
22.659700 0.00 

20AUG03 25AUG03 
22.895000 0.00 

20AUG03 25AUG03 
22.538500 0.00 

21AUG03 26AUG03 
23.777500 0.00 

22AUG03 27AUG03 
23.592000 0.00 

27AUG03 27AUG03 
22.680000 0.00 

27AUG03 OPEN 
22.743000 0.00 

I 
6". 380. 00 

.05 
136,758.00 

STATESTREET, 

62936PI03 NPS PHARMACEUTICALS INC 
1 200 000 

NIA 

- ASSET TOTALS 
22,200.000 

637071101 NATIONAL OILNELL INC 
4 700 000 

NIA * 

2 100 000 
NIA * 

800.000 
NIF4 

2 100 000 
NIA * 

3 000 000 
MIA * 

12 700.000 
NIM 

- ASSET TOTALS -
25,400.000 

0.00 

CON 19AUG03 22AUG03 
19.221300 0.00 

20AUG03 25AUG03 
19.429500 0.00 

20AUG03 25AUG03 
19.580000 0.00 

21AUG03 26ALIG03 
19.913800 0.00 

22AUG03 27AUG03 
19.474700 0.00 

27AUG03 27AUG03 
19 .270000 0.00 

0 .00 

1,071 .00 0.00 

STATE STREET BROKERA USD/DTC 
94 .00 0.00 

STATE STREET BROKERA USD/DTC 
42 .00 0 .00 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 

STATE STREET BROKERA USD/DTC 
42.00 0.00 

STATE STREET BROKERA USD/DTC 
60.00 0.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 

.0 
31,471 .51 

555,651 .6, 

.0: 
90,434 . 1 

.0 : 
40,843 .9! 

15,664 .01 

.0 ; 
41 p 860 . 91 

.0 : 
58p484 .11 

244,729 .04 

64111QI04 NETGEAR INC 
100.000 

NIG2 

- ASSET TOTALS -
800.000 0.00 0 .00 0.00 

1,400.00 

11,200 .00 

.02 
238,136.85 

.02 
59,579.00 

92,407 .85 

.02 
140p405.25 

.02 
127,504.80 

I 



USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

788 .00 0.00 1,441,171.75 

INVESTMENT TECHHOLOG USD/DTC .02 
16 .00 0.00 42,776 .00 

INVESTMENT TECHNOLOG USD/DTC .02 
12.00 0.00 8,580.00 

BRIDGE TRADING USD/DTC .05 
540.00 0.00 155,045.88 

~oTATE STREET, 

654106103 MIKE INC 
900.000 

NIF2 

654902204 NOKIA CORP 
600.000 

NIF2 

10 800 000 
NIFi * 

CL B 30APRO3 05MAY03 
53.450000 0.00 

SPONSORED ADR OBAUG03 13ALIG03 
14.290000 0.00 

08AUG03 13AUG03 
14.306100 0.00 

NIHC ANNUAL No NAME ON RECORD PAGE : 365 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CORRESPONDENT SERVIC USD/DTC .01 
70.00 0.00 15,767 .36 

CORRESPONDENT SERVIC USO/DTC .01 
17.50 0.00 4,203.78 

CORRESPONDENT SERVIC USD/DTC .01 
21.25 0.00 2,471 .22 

CON 06JUN03 IIJUN03 
2.803100 0 .00 

10JUN03 13JUM03 
2.990200 0.00 

12JUN03 17JUN03 
2.733300 0.00 

669937104 NOVADIGN INC 
5 000 

NIF56" . 

1 400.000 
NIFS 

900 .000 
NIF3 

- ASSET TOTALS -
63pOOO.OOO, 

64125CIO9 NEUROCRINE BIOSCIENCES INC 
800.000 

NIF4 

1 100.000 
NIA 

700.000 
NIF4 

1 000.000 
NIFt 

- ASSET TOTALS -
3,600.000 

0.00 

CON 23APRO3 28APRO3 
45.285900 0.00 

24APRO3 29APRO3 
44.860300 0.00 

25APRO3 30APRO3 
44.803200 0.00 

25JUM03 30JUM03 
50.705200 0.00 

0.00 

(CONTINUED) 

MERRILL LYNCH PIERCE USD/DTC .05 
40.00 0.00 36,268 .72 

MERRILL LYNCH PIERCE USD/DTC .05 
55 .00 0.00 49,401.33 

MERRILL LYNCH PIERCE USD/DTC .05 
35.00 0.00 31,397 .24 

GOLDMAN SACHS + CO USD/DTC .02 
20.00 0.00 50p725.2O 

150.00 0.00 167,792 .49 

- ASSET TOTALS -
11,400.000 

667655104 NORTHNEST NAT GAS CO 
900.000 

NIF3 

2 300 000 
NIFS * 

4 100 000 
NIFS * 

800.000 
NIF3 

- ASSET TOTALS -
8,100.000 

0 .00 

COM 13KAY03 16KAY03 
26.205000 0 .00 

16MAY03 21MAY03 
26.246000 0 .00 

22MAY03 28MAY03 
26.000000 0 .00 

29JUL03 01AUG03 
27.315000 0 .00 

0.00 

(CONTINUED) 

552.00 0.00 163,625.88 

CAPITAL INSTITUTIONA USO/DTC .05 
45.00 0.00 23,629.50 

CAPITAL INSTITUTIONA USD/DTC .05 
115.00 0 .00 60,480 .80 

CAPITAL INSTITUTIONA USD/DTC .05 
205.00 0 .00 106,805 .00 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0 .00 21,862 .00 

375.00 0.00 212,777 .30 



NIHC ANNUAL NO NAME ON RECORD PAGE : 3bb 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 
i 

CORRESPONDENT SERVIC USD/DTC .02 
60.00 0.00 9,558 .40 

FIRST CLEARING, LLC USD/DTC .03 
183 .00 0.00 14,745.53 

CORRESPONDENT SERVIC USD/DTC .02 
39 .00 0.00 6,241.56 

FIRST CLEARING, LLC US /DTC .03 
135 .00 010 10,379.70 

NATIONAL FINANCIAL S USD/DTC .03 
105.00 0.00 7,980-00 

7<~C 
STATE STREET, 

670006105 NOVELL INC 
4 000 000 

NIFS ' 

6 100.000 
NIFS 

2 600 .000 
NIFS 

4 500 000 
NIFS * 

3 500.000 
NIFS 

CON 05MAR03 10KAR03 
2.374600 0 .00 

06MAR03 11NAR03 
2.387300 0 .00 

06MAR03 11MAR03 
2 .385600 0 .00 

07MAR03 12MARS3 
2 .276600 0. 0 

07MAR03 1214AR03 
2 .250000 0.00 

EQUITY 

(CONTINUED) 

SMITH MOORE + CO USD/DTC 
981.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
34.50 0.00 

SMITH MOORE + CO USD/DTC 
364.00 0.00 

FAGE!SON + CO INC USD/DTC 
4 7.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
93.00 0.00 

SMITH MOORE + CO USD/DTC 
516.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
54.00 0.00 

FIRST CLEARING, LLC USD/DTC 
273.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
223.50 0.00 

US DOLLAR 

CON 11MAR03 14MAR03 
2.283500 0.00 

12NAR03 27MAR03 
2.250000 0.00 

12MAR03 27MAR03 
2 .205400 0.00 

12MAR03 17MARS3 
2 .193300 0 . 0 

13MAR03 18MARS3 
2.250000 0 . 0 

14MAR03 19MAR03 
2 .282300 0.00 

17MAR03 20KAR03 
2 .345000 0.00 

20MAR03 25MAR03 
2 .301900 0.00 

21MAR03 26MAR03 
2.344800 0.00 

670006105 NOVELL INC 
32 900 000 

NIFS * 

2 300 000 
NIFS * 

12 300 000 
WIFi ' 

13 900 000 
MIF5 ' 

3 100 000 
NIFS * 

17 000 000 
NIF5 * 

I Boo 000 
NIFS ' 

9 100 000 
NIFS * 

14 900 000 
NIFS ' 

76,114 
.03 
.15 

.02 
5,209.50 

.03 
27,495.42 

.03 
30p903.87 

.03 
7,068.00 

.03 
39,309.10 

.03 
4,275.00 

.03 
21,220.29 

.02 
35,161.02 

STATE STREET 

669937104 NOVADIGN INC 
6 000.000 

NIFS 

400.000 
NIF3 

7 400.000 
NIFS 

- ASSET TOTALS -
21,700.000 

US DOLLAR 

CON 13JUM03 ISJUN03 
2 .723000 0.00 

16JUN03 19JUN03 
2.750000 0. 00 

19JUN03 24JUN03 
2.749800 0.00 

0.00 

(CONTINUED) 

NATIONAL FINANCIAL S USD/DTC .03 
180.00 0 .00 16,518 .00 

NATIONAL FINANCIAL S USD/DTC .03 
12.00 0 .00 1,112 .00 

NATIONAL FINANCIAL S USD/DTC .03 
222 .00 0 .00 20,570 .52 

512 .75 0.00 60,642 .88 

NIHC ANNUAL NO NAME ON RECORD PAGE : 367 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 



NIHC ANNUAL NO NAME ON RECORD PAGE : 368 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

670006105 NOVELL INC CON 24RAR03 27NAR03 
NIBS700 .000 2 .251400 0 .00 F 

24MAR03 27MAR03 
9 000 .000 2 .245000 0 .00 

NIFS 
25MAR03 28MAR03 

4 500 000 2 .312600 0 .00 
NIFi 

25MAR03 28MAR03 
6 000.000 2.322300 0.00 

NIFI 
25MAR03 28MAR03 

7 400.000 2.267000 0.00 
NIFi 

27MAR03 01APR03 
17 300.000 2.239000 0.00 

NIFS 
28MAR03 02APRO3 

19 00.000 2.250900 0.00 
NIFi" 

01APR03 04APRO3 
9 100.000 2.202000 0.00 

NIF5 
01APR03 04APR03 

NI9j4OO*OOO 2.208700 0.00 
F 

NTATE STREET 
L 

HIRC ANNUAL NO NAME ON RECORD PAGE : 369 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MA14E SYL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

670006105 NOVELL INC CON 02APRO3 07APR03 
5 600.000 2.299000 0.00 

NIFi 

02APRO3 07APR03 
6 500.000 2.285200 0.00 

NIFS 

02APRO3 07APR03 
6 600.000 2.324200 0 .00 

NIF5 

10APR03 15APR03 
9 400.000 2.483900 0 .00 

WIF5 

11APR03 16APRO3 
17 500 .000 2.449300 0 .00 

NIF5 

14APRO3 17APR03 
10 100 .000 2.548800 0 .00 

NIF5 

28APRO3 OINAY03 
11 000.000 2.759800 0.00 

NIFS 

28MAY03 04JUM03 
10 000.000 3.143500 0.00 
NIB 

28KAY03 05JUN03 
9 400.000 3 .152800 0.00 

NIF5 

) I 

)I 

(CONTINUED) 

FIRST CLEARINGt LLC USD/DTC .03 
261 .00 0.00 19,848.18 

NATIONAL FINANCIAL S USD/DTC .03 
270.00 0.00 20,475.00 

FIRST CLEARING, LLC USD/DTC .03 
135 .00 0.00 10,541.70 

CORRESPONDENT SERVIC USD/DTC .02 
90 .00 0.00 14,023 .80 

NATIONAL FINANCIAL S USD/DTC .03 
222 .00 0.00 16,997 .80 

NATIONAL FINANCIAL S USD/DTC .03 
519 .00 0.00 39p236.40 

HELLS FARGO SECURITI USD/DTC .03 
582 .00 0.00 44,249 .46 

NATIONAL FINANCIAL S USD/DTC .03 
273 .00 0.00 20,311 .20 

FAGENSON + CO INC USD/DTC .03 
282-00 0.00 21,043.78 

(CONTINUED) 

DAVENPORT & CO . OF V USD/DTC .03 
168 .00 0.00 13,042.40 

CORRESPONDENT SERVIC USD/OTC .02 
97 .50 0.00 14,951.30 

SMITH MOORE + CO USD/DTC .03 
196.00 0.00 15,537.72 

SMITH MOORE + CO USD/DTC .03 
28LOO 0.00 23,630.66 

SMITH MOORE + CO USD/DTC .03 
52t.00 0.00 43,387.75 

CORRESPONDENT SERVIC USO/DTC .02 
151.50 0.00 25,894.38 

BEAR STEARNS SECURIT USD/DTC 
0.00 0.00 30,357.80 

2 SMITH MOORE + CO USD/DTC .03 
366.oo 0.00 31,735.00 

3 CORRESPONDENT SERVIC USD/DTC .02 
141.00 0 .00 29,777 .32 



NIHC ANNUAL NO NAME ON RECORD FAtih : 310 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 30APR03 05KAY03 
28.595000 0.00 

29KAY03 03JUN03 
32 .470000 0.00 

OBAUG03 13AUG03 
33.380400 0.00 

400 .000 
NIF2 

5 000 000 
NIFi ' 

t7~, r-3 

STATE STREET, 

US DOLLAR (CONTINUED) 

278.00 0.00 423,225 .50 

CORRESPONDENT SERVIC USD/DTC 
31.50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
69.00 0 .00 

SMITH MOORE + CO USD/DTC 
1BA.OO 0.00 

SMITH MOORE + CO USD/DTC 166.oo 0.00 

CORRESPONDENT SERVIC USD/OTC 
85.50 0.00 

SMITH MOORE + CO USD/DTC 
7LOO 0.00 

CORRESPONDENT SERVIC USD/DTC 
63.00 0.00 

COR!ESPONDENT SERVIC USD/DTC 
95 .50 0.00 

670009109 ROVER PHARMACEUTICALS INC 
2 100.000 

NIF5 

4 600.000 
NIF~ 

4 700 000 
NIFS * 

4 000.000 
NIFS 

5 700 000 
NIFS * 

1 800.000 
NIF5 

4 200.000 
NIF5 

19 700.000 
NIFS 

28APRO3 01KAY03 
8 .358400 0 .00 

29APRO3 02MAY03 
9 .244300 0.00 

29APRO3 02KAY03 
9 .295700 0.00 

30APRO3 05MAY03 
9 .635600 0.00 

30APRO3 05MAY03 
9 .910900 0.00 

01MAY03 06MAY03 
9.616700 0.00 

OINAY03 06KAY03 
9.653100 0.00 

02KAY03 07KAY03 
9.860000 0.00 

.02 
17,584.14 

.02 
42,592 .78 

43,877
.04 
.79 

.04 
389702.40 

.02 
56p577.63 

.04 
17,382.06 

.02 
40,606.02 

.02 
194,537.50 

STATE STREET, 

670006105 NOVELL INC 
11 300.000 

NIFS 

13 300.000 
NIFi 

4 800.000 
NIFS 

4 100.000 
NIF5 

13 900.000 
NIF5 

- ASSET TOTALS -
352,300.000 

670008101 NOVELLUS SYS INC 

NIWOO . 
000 

US DOLLAR 

CON 29MAY03 03JUN03 
3 .190100 0.00 

29MAY03 03JUN03 
3 .189300 0.00 

30MAY03 04JUN03 
3 .300900 0.00 

30JUM03 03JUL03 
3.100000 0.00 

01JUL03 OBJUL03 1 
3 .186400 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
169 .50 0.00 36,217.63 

DAVIDSON D.A . + COMP USD/DTC .03 
399 .00 0.00 42,816.69 

CORRESPONDENT SERVIC USD/DTC .02 
72 .00 0.00 l5p916.32 

CORRESPONDENT SERVIC USD/DTC .01 
51 .25 0.00 12,761.25 

CARLIN EQUITIES USD/DTC .03 
417 .00 0.00 44,707.96 

9,088 .75 0.00 883,123.04 

INVESTMENT TECHNOLOG USD/DTC .02 
170 .00 0.00 243,227.50 

INVESTMENT TECHHOLOG USD/OTC .02 
8 .00 0.00 12,996.00 

INVESTMENT TECHNOLOG USD/DTC .02 
100.00 0.00 167,002.00 

NIK ANNUAL NO NAME ON RECORD PAGE . 371 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMUSSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

- ASSET TOTALS -
13,900 .000 0 .00 

i 



NIMC ANNUAL NO NAME ON RECORD PAGE : 372 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SNARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTN LOCAL NET COST 

FUND SSELL/BTC EXCN RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTN BASE MET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
16.50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
10 .00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
83.91 0 .00 

SMITH MOORE + CO USD/DTC 
194 .00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
23.75 0 .00 

SMITH MOORE + CO USO/DTC 
259 .00 0 .00 

SMITH MOORE + CO USD/DTC 
144.00 0 .00 

670009109 NOVEN PHARMACEUTICALS INC 
1 100.000 

NIF5 

800.000 
NIF3 

6 713 .000 
NIFS 

3 900 000 
NIF5 ' 

1 900 .000 
NIFS 

5 100.ODO 
NIFS 

2 900 .000 
NIFS 

ASSET TOTALS -
69,213 .000 

.02 
10,574.30 

.01 
8,240.24 

.01 
73,314.68 

.05 
44,473.65 

.01 
21,487.86 

.05 
56,842.03 

.05 
32,043.55 

0.00 

67082BIO5 OAO TECHNOLOGY SOLUTIONS INC CON 12MAR03 17MAR03 
1 100 .000 1 .520000 0.00 

NIFS 

rn T-., 

STATE STREET 

MIMC ANNUAL NO NAME ON RECORD PAGE : 373 
USD C014POSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BA EWET OST 

EQUITY 

(CONTINUED) 

NATIONAL FINANCIAL S USD/D7C 
18 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
18 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
21 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
12 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
30.00 0.00 

STATE STREET BROKERA USD/DTC 
22 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
21 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
66.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
63 .00 0.00 

US DOLLAR 

13MAR03 18MAR03 
1 .500000 0.00 

21KAR03 26KAR03 
1 .510000 0.00 

25KAR03 28MAR03 
1.500000 0.00 

2614AR03 31KAR03 
1 .500000 0.00 

3114AR03 03APRO3 
1.500000 0.00 

13MAY03 16KAY03 
1 .800000 0.00 

13MAY03 16MAY03 
1.750600 0.00 

13MAY03 16KAY03 
1 .800000 0.00 

22MAY03 28MAY03 
1.850000 0.00 

.03 
918.00 

.02 
1,830.00 

.03 
1,071 .00 

.03 
612.00 

.03 
1,530.00 

.02 
2,002-00 

02 
2,471:94 

03 
4,026:00 

03 
3,948:00 

400 .000 
WIF3 

1 000 .000 
NIFS 

1 100.000 
NIFS 

1 400.000 
NIFS 

2j2OO .OOO 
NIF 

2 00 .000 
WiFil 

US DOLLAR 

28MAY03 02JUN03 
9 .598000 0.00 

03JUM03 06JUM03 
10.287800 0.00 

31JUL03 05AUG03 
10.908800 0.00 

05AUG03 OBAUG03 
11 .353500 0.00 

06AUG03 11AUG03 
11 .296900 0.00 

07AUG03 12AUG03 
21 .095300 O.OD 

12AUG03 15AUG03 
10.999500 0.00 

1,693 .66 0 .00 698,835.63 1 

NATIONAL FINANCIAL S USD/DTC 03 
33.00 0.00 1,705:00 

67082BIOS OAO TECHNOLOGY SOLUTIONS INC CON 
600.000 

NIF3 

1 200 .000 
NOS 

700.000 
NIF3 



NIMC ANNUAL NO NAME ON RECORD PAW:: 3 1 #* 
USO - COMPOSITE - ASOF : 31AUC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET CC 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CC 

EQUITY 

US DOLLAR (CONTINUED) 

67082BIOS OAO TECHNOLOGY SOLUTIONS INC CON 23KAY03 29MAY03 NATIONAL FINANCIAL S USD/DTC 

NIF3 
700 .000 1 .850000 0 .00 21 .00 0 .00 1,316: 

16JUN03 29JUN03 NATIONAL FINANCIAL S USD/DTC 
4 500.000 2 .150000 0 .00 135.00 0 .00 9,810: 

NIF5 

19JUN03 24JUM03 NATIONAL FINANCIAL S USD/DTC 

NIF3 
600.000 2 .150000 0.00 18 .00 0 .00 1,308: 

27JUN03 02JUL03 NATIONAL FINANCIAL S USD/DTC 

NIF3 
800.000 2 .100000 0.00 24.00 0.00 1,704: 

02JUL03 OBJUL03 NATIONAL FINANCIAL S USO/DTC 

NIF3 
600.000 1 .950000 0.00 18 .00 0.00 1,188 : 

07JUL03 IOJUL03 NATIONAL FINANCIAL S USD/DTC 
2 200 000 2 .000000 0.00 66 .00 0.00 4,466 : 

NIFS 

IOJUL03 15JUL03 CORRESPONDENT SERVIC USD/DTC 
3 300 000 2 .260900 0.00 41 .25 0.00 7,502 : 

NIF5 

11JUL03 16JUL03 CORRESP?NDENT SERVIC USD/DTC 
4 300 000 2 .881200 0.00 53 . 5 0 

. 
00 12,442 . 

NIFS 

14JUL03 17JUL03 CORRESPONDENT SERVIC USD/DTC 
1 600 000 2 .741400 0.00 20 .00 0.00 4,406 : 

NIFi 

STATE STRE IT 

NIHC ANNUAL NO NAME ON RECORD PAGE : 375 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
8 .75 0.00 1,780.66 

CORRESPONDENT SERVIC USD/DTC .01 
50.00 0 .00 11,670.80 

CORRESP?IDENT SERVIC USD/DTC .01 
a . 0 .00 1,933.75 

NATIONAL FINANCIAL S USD/OTC .03 
78 .00 0 .00 7,217.60 

NATIONAL FINANCIAL S USD/DTC .03 
27 .00 0 .00 2,457.00 

NATIONAL FINANCIAL S USD/DTC .03 
21 .00 0 .00 1,911.00 

CORRESPONDENT SERVIC USD/DTC .01 
15.00 0.00 3p353.04 

CORRESPONDENT SERVIC USO/DTC .01 
8 .75 0.00 1,830.01 

CORRESPONDENT SERVIC USD/DTC .01 
8 .75 0.00 1,828.75 

STATE STREET, 

US DOLLAR 

67082B105 DAO TECHNOLOGY SOLUTIONS INC CON 15JUL03 18JUL03 
700.000 2 .531300 0.00 

NIF3 

22JUL03 25JUL03 
4 000 000 2 .905200 0.00 

NIF5 

23JUL03 28JUL03 
700.000 2 .750000 0.00 

NIF3 

29JUL03 01ALIG03 
2 600 000 2 .7"000 0.00 

NIF5 

05AUG03 OBAUG03 
900.000 2 .700000 0.00 

NIF3 

06AUG03 IIAUG03 
700.000 2 .700000 0.00 

NIF3 

OBAUG03 13AUG03 
1 200 000 2 .781700 0.00 

NIFS 

13AUG03 18AUG03 
700.000 2 .601800 0.00 

NIF3 

14AUG03 19AUG03 
700.000 2 .600000 0.00 

NIF3 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 377 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

670823103 0 CHARLEYS INC 
10 000 000 
NIR * 

5 300 .000 
NIA 

33 200.000 
NIA 

- ASSET TOTALS -
66,400 .000 640.00 0.00 1,082,8" .Og 

MSBC SECURITIES INC USD/DTC 
0.00 0 .00 368,550.00 

HSBC SECURITIES INC USD/DTC 
0.00 0.00 -368,550 .00 

HSBC SECURITIES INC USD/DTC 
0.00 0 .00 368,550.00 

0.00 

67106EI01 OTP BK LTD NATL SVGS + COML SKSPONSORED GOR 14 04AUG03 
19 500 .000 18 .900000 0.00 

M166 

04AUG03 CANCEL 
-19 500.000 18 .900000 0.00 
Nia 

04AUG03 07AUG03 
19 500.000 18.900000 0.00 

Niah 

- ASSET TOTALS - 
19,500.000 0.00 0.00 0 .00 368,550-00 

675744106 OCULAR SCIENCES INC 
3 000-000 

NIFA 
680665205 OLIN CORP 

4 800 000 
NIFS * 

KNIGHT SECURITIES USD/DTc Os 
150.00 0.00 53,560.80 

NONNESS CRESPY.Hk 7 USD/DTC .05 
240.65 Foo 81,864 .48 

C"- 

Cox 09MAY03 14KAY03 
17.803600 0.00 

CON PAR I 25APRO3 30APRO3 
17.005100 0.00 

) I 

. 
~j 

NINC ANNUAL NO NAME ON RECORD PAGE : 376 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SNARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

67082BI05 OAO TECHNOLOGY SOLUTIONS INC CON 18AUG03 21AUG03 CORRESPONDENT SERVIC USD/DTC .01 
MI15600 .000 2.562000 0.00 20 .00 0.00 4,117.60 

F 

25AUG03 2SAUG03 NATIONAL FINANCIAL S USD/DTC .03 
900.000 2.600000 0.00 27.00 0 .00 2,367.00 

NIF3 

27AUG03 OPEN NATIONAL FINANCIAL S USD/DTC .03 
400 .000 2.600000 0.00 12.00 0.00 1,052.00 

NIF3 

28AUG03 OPEN NATIONAL FINANCIAL S USD/DTC .03 
400 .000 2.600000 0.00 12.00 0 .00 IpO52.00 

NIF3 

29AUG03 OPEN NATIONAL FINANCIAL S USD/DTC .03 
500.000 2 .600000 0.00 15 .00 0.00 1,315.00 

NIF3 

ASSET TOTALS - 
"p4OO .OOO 0.00 ItOI3.00 0.00 108,143.42 

670823103 0 CHARLEYS INC 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
12 200.000 15.035500 0.00 244 .00 0.00 183,677.10 
NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
4 500 .000 15.384900 0.00 90 .00 0.00 69,322.05 

NIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
1 200.000 15.220000 0.00 0 .00 0.00 18,264.00 

NIF4 

STATE STREET 

US DOLLAR 

21AUG03 26AUG03 
16 .695900 0.00 

22AUG03 27AUG03 
16 .958100 0.00 

27AUG03 27AUG03 
16.700000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
200.00 0.00 167,159 .00 

STATE STREET BROKERA USD/DTC .02 
106 .00 0.00 89,983 .93 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 554.440.00 



NIHC ANNUAL NO MAKE ON RECORD rAUt : ito 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

680665205 OLIN CORP CON PAR 1 25APRO3 30APRO3 
5 500.000 16 .809800 0.00 

NIFS 

1914AY03 22MAY03 
1 400 000 16 .621800 0.00 

NIF 
20MAY03 23MAY03 

4 200 000 16.640300 0.00 
NIFS 

23MAY03 29MAY03 
2 200 000 16.836700 0.00 

NIF5 

27MAY03 30MAY03 
300.000 16 .847800 0.00 

NIF3 

27JUN03 02JUL03 
1 900.000 17 .400000 0.00 

NIF 

01AUG03 06AUG03 
4 800 000 16 .799000 0.00 

NIFS 

OBAUG03 13AUG03 
700.000 16.374900 0.00 

NIF3 

11AUG03 24AUG03 
2 300 000 16 .549200 0.00 

NIF 

STATE STREET 

US DOLLAR (CONTINUED) 

680665205 OLIN CORP CON :AR 1 13AUG03 18AUG03 MONNESS CRESPI,HARDT USD/DTC .05 
1 700 .000 16 .599900 0 .00 85 .160 0.00 28p304 .83 

NIF5 

- ASSET TOTALS - 
29,800 .000 0.00 1,297.50 0.00 502,071 .36 

681936100 OMEGA HEALTHCARE INVESTORS REAL ESTATE 04AUG03 07AUG03 LEGG MASON WOOD WALK USD/DTC .04 
1 500 .000 5.950000 0.00 60 .00 0.00 8,985.00 

NIFS 

05AUG03 08AUG03 LEGG MASON MOOD WALK USD/DTC .04 
400 .000 5.950000 0.00 16 .00 0.00 2,396 .00 

NIF3 

11AUG03 14AUG03 LEGG MASON WOOD WALK USD/DTC .04 
1 100.000 5.950000 0.00 44.00 0.00 6,589.00 

NIFS 

12AUG03 15AUG03 LEGG MASON WOOD WALK USO/DTC .04 
3 000.000 5.827900 0.00 120.00 0.00 17,603.70 

NIF5 

13AUG03 18AUG03 LEGG MASON WOOD WALK USD/DTC .04 
1 600.000 5.947400 0.00 64.00 0.00 9,579.84 

NIF5 

ASSET TOTALS - 
7,600.000 0.00 304.00 0.00 45,153 .54 

6821OP107 OMEGA PROTEIN CORP CON 07MAR03 12KAR03 CORRESPONDENT SERVIC USD/DTC .02 
31 000.000 5.046900 0.00 "5. 00 0 .00 156,918 .90 

NIFS 

STATE STREET, 

I I 

(CONTINUED) 

CORRESPONDENT SERVIC USO/DTC .02 
82 .50 0.00 92,536.40 

MONNESS CRESPI,HARDT USD/DTC .05 
76.65 0.00 23,340.52 

MONIESS CRESPI,HARDT USD/DTC .05 
10.65 0.00 70,099.26 

MON!ESS CRESPIPHARDT USD/DTC .05 
10.65 

0.00 
37,150.74 

MONNESS CRESPI,HARDT USD/DTC .05 
15 .6-o 0.00 5,069.34 

MONNESS CRESPI,HARDT USD/DTC .05 
95.65 0.00 33,155.00 

MONIESS CRESPI,HARDT USD/DTC 
40.65 0.00 80,875:2N 

MONNESS CRESPIPHARDIT USD/DTC 05 
35 .6-0 0.00 11,497:43 

MONNESS CRESPI,HARDT USD/DTC .05 1 
15.65 0.00 38,178.16 

NIHC ANNUAL NO NAME ON RECORD PAGE : 379 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

I 



Nimc ANNUAL NO NAME ON RECORD PAGE : 380 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 10MAR03 13MAR03 
5.000000 0.00 

11KAR03 14KAR03 
4.909900 0.00 

12MAR03 17NAR83 
4.797100 0. 0 

17MAR03 20MAR03 
5.005800 0.00 

18MAR03 21KAR03 
5.378400 0.00 

20KAR03 25KAR03 
5.621800 0.00 

03APRO3 OBAPRO3 
5 .240800 0.00 

22APRO3 25APRO3 
4 .637700 0.00 

01KAY03 06KAY03 
4 .800000 0.00 

(CONTINUED) 

SPEAR LEEDS & KELLO USD/DTC 186.60 0.00 
CAPITAL INSTITUTIONA USD/DTC 

159 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
13.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
34 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
31 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
228 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
43 .50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
48 .00 0 .00 

SPEAR, .LEEDS & KELLO USD/DTC 7 
00 0 .00 

68210PI07 OMEGA PROTEIN CORP 
4 500.000 

NIFA 

5 300 000 
NIFi * 

900.000 
NIF3 

2 300.000 
NIF5 

2 100.000 
NIF5 

15 200 000 
NIF5 * 

2 900.000 
NIFS 

3 200 000 
NIF5 ' 

2 500.000 
HIM 

.04 
22,680.00 

.03 
26,181.47 

.02 
4,330.89 

.02 
21,547.84 

.02 
11,326.14 

.02 
85,679.36 

.02 
15,241 .82 

.02 
14p88B .64 

.03 
12pO75 .00 

YFATESTREET 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 381 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 04JUN03 09JUN03 
1.850000 0 .00 

06JUN03 IIJUN83 
1.950000 0. 0 

09JUN03 12JUN03 
1.900000 0.00 

68219PIOS ON TECHNOLOGY CORP 
1 400 000 

NIFS * 

2 100.000 
NIFS 

25400.000 
NIF 

) I 

.) I 

11 

6821OP107 OMEGA PROTEIN CORP 
10 500 000 

NIF5 * 

14 900 000 
NIFS * 

5 500 000 
NIFS * 

600.000 
NIF3 

M12j6OO.OOo 
F 

- ASSET TOTALS -
104,000.000 

US DOLLAR 

CON 27MAY03 30KAY03 
4 .510600 0.00 

28MAY03 02JUN03 
4.500000 0 .00 

29KAY03 03JUM03 
4.774800 0 .00 

30MAY03 04JUN03 
4.914100 0 .00 

01JUL03 07JUL03 
5.010000 0 .00 

0 .00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
157.50 0 .00 47,518 .80 

JONES & ASSOCIATES I USD/DTC .03 
447.00 0 .00 67,497 .00 

CORRESPONDENT SERVIC USD/DTC .02 
82.50 0 .00 26,343.90 

CORRESPONDENT SERVIC USD/OTC .02 
9.00 0.00 2,957. " 

CORRESPONDENT SERVIC USD/OTC .01 
32.50 0.00 13,058.50 

2,006.50 0.00 518,245.72 

NATIONAL FINANCIAL S USD/DTC .03 
42.00 0 .00 2,632.00 

NATIONAL FINANCIAL S USD/DTC .03 
63.00 0.00 4,158 .00 

NATIONAL FINANCIAL S USD/DTC .03 
42.00 0.00 2,702.00 



EQUITY 

(CONTINUED) 

NATIONAL FINANCIAL S USD/DTC 
69.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
195-00 0.00 

CORRESPONDENT SERVIC USD/DTC 
17 .50 0.00 

NATIONAL FINANCIAL S USD/OTC 
15 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
30.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
24 .00 0.00 

NATIONAL FINANCIAL S USD/DTC 
57 .00 0.00 

NATIONAL FINANCIAL S USD/OTC 
60.00 0 .00 

NATIONAL FINANCIAL S USD/DTC 
123.00 0 .00 

CO: US DOLLAR 

10JUN03 13JUN03 
1.900000 0.00 

11JUN03 16JUN03 
1 .950000 0.00 

27JUN03 02JUL03 
2 .477700 

0 
.00 

OBJUL03 11JUL03 
2 .400000 0. 00 

09JUL03 14JUL03 
2 .400000 0.00 

14JUL03 17JUL03 
2 .498000 0.00 

05AUG03 OBAUG03 
2.400000 0.00 

06AUG03 11ALIG03 
2.300000 0.00 

07AUG03 12AUG03 
2.284000 0.00 

68219PIOS ON TECHNOLOGY CORP 
2 300 000 

NIFS * 

6 500.000 
NIF5 

1 400 000 
NIFS * 

500.000 
NIF3 

1 000 000 
NIF5 * 

800.000 
NIF3 

1 900 000 
NIFS * 

2 000 000 
NIFS * 

4 100.000 
NIFS 

.0: 
4,439.04 

.Oi 
12,870.04 

0: 
3,486 :21 

.Oi 
1, 215. & 

A 
2, 430. 6i 

.Oi 
2,022 .44 

.O~ 
4,617 .0( 

.Oi 
4,660.0( 

.Oi 
9,487 .7~ 

: r nTATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 383 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

NATIONAL FINANCIAL S USD/DTC 
21.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
15.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
69.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
45.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
81.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
99.00 0.00 

.03 
1,561 .00 

.03 
1,155 .00 

.03 
5,474 .00 

.03 
3,570 .00 

.03 
6,426 .00 

.03 
7,854.00 

CON 27JUN03 02JUL03 
19 .670700 0.00 

CON 13MAR03 ISMAR03 
11 .753600 0.00 

682680103 ONEOK INC NEN 
a 600 .000 

NIFi 

68389X105 ORACLE CORP 
10 800 000 

NIFi * 

i 

JT ATESTREET 

NIMC ANNUAL NO NAME ON RECORD PAGE : 382 
USD - COMPOSITE - ASOF : 31AUGO: 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSINS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMINISSNS BASE TAX/FEE/OTH BASE NET COS' 

68219PIOS ON TECHNOLOGY CORP 
700.000 

NIF3 

500.000 
NIF3 

2 300.000 
NIFS 

1 500 . ON 
NIFS 

2 700 .000 
NIFS 

3 300 000 
NIFS 

- ASSET TOTALS 
36,400 .000 

US DOLLAR 

CON OBAUG03 13AUG03 
2 .2000010 0.00 

11AUG03 14AUG03 
2 .280000 0.00 

1SAUG03 21AUG03 
2 .350000 0.00 

19AUG03 22AUG03 
2 .350000 0.00 

20AUG03 25ALIG03 
2 .350000 0.00 

21AUG03 26AUG03 
2 .350000 0.00 

0.00 1,067.50 0.00 80,759 .08 

CANTOR FITZGERALD + USD/DTC .05 
430.00 0.00 169,598 .02 

GOLDMAN SACHS + CO USD/DTC .05 
540.00 0.00 127,478 .88 



NIHC ANNUAL NO NAME ON RECORD PAGE : 385 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

GOLDMAN SACHS + CC--" USD/DTC .02 
50.00 0 .00 46,210.50 

695156109 PACKAGING CORP AMER 
2 500-000 

NIR 

CON 25JUN03 30JUN03 
18.464200 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 384 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/8TC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

68389X105 ORACLE CORP CON 30APR03 05MAY03 INVESTMENT TECHHOLOG USD/DTC .02 
2 300 000 11.922600 0.00 46 .00 0 .00 27p467 .98 

NM 
- ASSET TOTALS 

13,100 .000 0.00 586 .00 0.00 154,9".86 

688239201 OSHKOSH TRUCK CORP CON 21APRO3 24APRO3 CANTOR FITZGERALD + USD/DTC .05 
1 700.000 58.240200 0.00 85 .00 0 .00 99,093.34 

NIFS 
690310107 OVERLAND STORAGE INC CON 19AUG03 22AUG03 INTERNAL SHAP DVP USD/OTC 

21 700.000 14.500000 0.00 0 .00 0 .00 314,650.00 
NIA 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
21 700.000 15.130000 0.00 0 .00 0.00 328,321 .00 

NIF& 
27AUG03 OPEN PERSHING LLC USD/DTC .05 

3 400 000 15.302200 0.00 170.00 0 .00 52,197 .48 
NIFA * 

28AUG03 OPEN PERSHING LLC USD/DTC .05 
3 100 000 16.066700 0.00 155 .00 0 .00 49,961 .77 

NIFA 
- ASSET TOTALS 

49,900.000 0.00 325.00 0.00 745pl3O.25 

69366M104 PTEK HLDGS INC CON 28KAR03 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 
12 300.000 3.842200 0.00 184 .50 0 .00 47,443.S6 
NIFS 

STATE STREET 

69366M104 PTEK HLDGS INC 
2 300.000 

NIFS 

14 700 000 
NIFS ' 

12 700.000 
NIFS 

13600.000 
NIF 

9 400.000 
NIF5 

11 700.000 
NIFS 

14 000.000 
NIFS 

40 800 000 
NIFS 

ASSET TOTALS 
119,500 .000 

US DOLLAR 

CON 0614AY03 09MAY03 
4.464500 0.00 

04JUN03 09JUN03 
4.771600 0.00 

05JUM03 IOJUN03 
4.626100 0.00 

30JUN03 03JUL03 
4.880000 0 .00 

07AUG03 12AUG03 
5.274400 0.00 

07AUG03 12AUG03 
5.360000 0.00 

07AUG03 12AUG03 
5.221300 0.00 

07AUG03 12AUG03 
5.184000 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
34.50 0.00 10,302.85 

CORRESPONDENT SERVIC USD/DTC .01 
183.75 0.00 70,326.27 

NATIONAL FINANCIAL S USO/DTC .03 
381.00 0.00 59,132 .47 

CORRESPONDENT SERVIC USD/DTC 1 
20.00 0.00 7,828 :000 

MONIESS CRESPI,HARDT USD/DTC .04 
76.65 0.00 49,955 .36 

SPEAR LEEDS & KELLO USD/DTC .04 
"Loo 0.00 63,180.00 

NATIONAL FINANCIAL S USD/DTC .04 
560.00 0 .00 72,258 .20 

CORRESPONDENT SERVIC USO/DTC .01 
510.00 0.00 212,017 .20 

2,717.75 0 .00 592,443 .91 



NIHC ANNUAL NO NAME ON RECORD PAGE : 387 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 28MAR03 02APRO3 
28 .044100 0.00 

OIAPRO3 04APRO3 
17 .750000 0.00 

20APR03 15APRO3 
27 .950000 0.00 

25APRO3 30APRO3 
18 .450000 0.00 

29KAY03 03JUN03 
28 .490200 0.00 

30MAY03 04JUN03 
16 .034800 0.00 

02JUN03 05JgN03 
15.975200 .00 

02JUM03 05JUN03 
16 .891800 0.00 

03JUN03 06JUM03 
15 .608500 0.00 

707569109 PENN NATL GAMING INC 
2 500 000 

NIFS ' 

3 300 000 
NIF5 * 

300 .000 
NIF3 

900 .000 
NIF3 

11 goo 000 
NIF5 ' 

7 000 000 
NIF5 * 

4 200 .000 
NIFS 

6 700 000 
NIFS ' 

3 300 000 
NIA * 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAUL : jab 
USD - COMPOSITE - ASOF : 31AUGM 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONHISSINS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSINS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US DOLLAR (CONTINUED) 

704227107 PAXAR CORP 

CON 

11APR03 16APR03 BRIDGE TRADING USD/DTC .0, 

NIF3 
900.000 9 .750000 0.00 36 .00 0.00 8,811.01 

704549104 PEABODY ENERGY CORP CON 25JUM03 30JUN03 GOLDMAN SACHS + CO USD/DTC .0 ; 

NIF4 
700.000 33.384500 0.00 14.00 0.00 23,383 .1! 

705324101 PEDIATRIX NED GROUP CON 16APRO3 22APRO3 WEEDEN + CO . USO/DTC 0! 

NIG2 
200.000 25.289100 0.00 10 .00 0.00 5,067.8: 

22APRO3 29APRO3 4 U S jANCORP PIPER JA USD/DTC 0! 

NIG2 
300.000 27 .549100 0.00 5 .00 0.00 8,279.7: 

- ASSET TOTALS - 
500.000 0 .00 25.00 0.00 13,347 .5! 

707569109 PENN NATL GAMING INC CON 14MAR03 19MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 200 000 16.047500 0.00 33.00 0 .00 35,337.50 

NIFA * 

25MAR03 28MAR03 CORRESPONDENT SERVIC USD/DTC .02 
4 200 000 18.669800 0 .00 63.00 0.00 78,476.16 

NIFS ' 

26NAR03 31NAR03 FULCRUM GLOBAL PARTN USD/DTC .05 
1 700.000 18.750000 0.00 85.00 0 .00 31,960.00 

NIFS 

28HAR03 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 
1 900.000 17.875800 0.00 28.50 0.00 33,992.52 

NIFi 

STATE STREET, 

(CONTINUED) 

FULCRUM GLOBAL PARTN USD/DTC .05 
125 .00 0.00 45,235 .25 

FULCRUM GLOBAL PARTN USD/DTC .05 
165.00 0.00 58,740.00 

MERRILL LYNCH PIERCE USD/DTC .05 
15 .00 0.00 5,400.00 

FULCRUM GLOBAL PARTN USO/DTC .05 
45.00 0.00 16,650.00 

CORRESPONDENT SERVIC USD/DTC .02 
177 .00 0.00 218,361 .36 

CORRESPONDENT SERVIC USD/DTC .02 
105 .00 0.00 112,348 .60 

CORRESPONDENT SERVIC USD/DTC .02 
63.00 0.00 67,158 .84 

CIBC NORLD MARKETS C USD/DTC .05 
335 .00 0.00 113,510.06 

CORRESPONDENT SERVIC USD/DTC .01 
41 .25 0.00 51,549.30 



US DOLLAR (CONTINUED) 

713278109 PEP BOYS MANNY HOE + JACK 
6 300.000 

NIFS 

1 700.000 
NIF5 

4 300 000 
NIFS 

I 
NIF5'-' 

ASSET TOTALS - 
13,600.000 0.00 

713448108 PEPSICO INC CON 13MAR03 18MAR03 
4 400 000 38.690000 0.00 

NIFi * 

713755106 PERFORMANCE FOOD GROUP CO CON 25JUN03 30JUN03 
1 000.000 36.751100 0.00 

NIF4 

714290103 PERRIGO CO 04MAR03 07MAR03 
4 500.000 11.408800 0.00 

NIF5 

ONY BROKERAGE INC USD/DTC .05 
220 .00 0.00 170,456 .00 

CREDIT SUISSE FIRST USD/DTC .05 
50 .00 0.00 36,601 .10 

FIRST CLEARING, LLC USD/DTC .05 
225.00 0.00 51,564 .60 

STATE STREET 

MINC: ANNUAL NO NAME ON RECORD PAGE : 389 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUS7 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS, UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMKISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

714290103 PERRIGO CO 06KAR03 11KAR03 
2 700 000 11 .118700 0.00 

NIF5 

11MAR03 14NAR03 
2j6OO.OOo 10.929400 0.00 

NIF 

12KAR03 17NAR03 
900.000 10 .808300 0.00 

NIF3 

30MAY03 04JUND3 
9 500.000 14 .596900 0.00 

NIFi 

27JUNO3 02JUL03 
900.000 15.747900 0.00 

NIF3 

IIAUG03 14AUG03 
2 500.000 15 .139300 0.00 

NIFS 

12AUG03 15AUG03 
1 000 14 .665600 0.00 

NIFi". 

15AUG03 20AUG03 
400.000 14 .000000 0.00 

NIF3 

20AUG03 25AUG03 
400.000 13.750000 0.00 

NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 388 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

- ASSET TOTALS -
50,WD.000 0.00 

CON 17APRO3 23APRO3 
8.000000 0.00 

30APRO3 05MAY03 
8.600000 0.00 

16KAY03 21MAY03 
8.969800 0.00 

2114AY03 27MAY03 
8.817600 0.00 

1,280 .75 0.00 868,719 .59 

CANTOR FITZGERALD + USD/DTC .04 
252 .00 0.00 50,652 .00 

PCS SECURITIES INC USD/DTC .04 
68 .00 0.00 14,688 .00 

CANTOR FITZGERALD + USD/DTC .04 
172 .00 0.00 38,742 .14 

CORRESPONDENT SERVIC USD/DTC .02 
19 .50 0.00 11,482 .38 

511.50 0.00 115.564 .52 

(CONTINUED) 

FIRST CLEARING, LLC USD/DTC .05 
135 .00 0.00 30p155.49 

FIRST CLEARING, LLC USO/DTC Os 
130 .00 0.00 28,546:44 

FIRST CLEARING, LLC USD/DTC 05 
45.00 0.00 9 .772 :47 

ROCKNOUSE SECURITIES USD/DTC .05 
475.00 0.00 139,145.55 

ROCKHOUSE SECURITIES USD/DTC .05 
45.00 0.00 l4p218.11 

ROCKHOUSE SECURITIES USD/DTC .05 
125.00 0.00 37,973.25 

ROCKHOUSE SECURITIES USD/OTC .05 
90.00 0 .00 26,488 .08 

ROCKHOUSE SECURITIES USD/DTC .05 
20 .00 0.00 5,620.00 

ROCKNOUSE SECURITIES USD/DTC 05 
20 .00 0.00 5,520:00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 390 
USD - COMPOSITE - ASOF : 31AU 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SH, 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET Cl 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET C, 

EQUITY 

US DOLLAR (CONTINUED) 

714290103 PERRIGO CO 25AUG03 28AUG03 ROCKHOUSE SECURITIES USD/DTC 
1 700.000 13 .883600 0 .00 85.00 0.00 23,687 

NIF5 

- ASSET TOTALS -- 
27p9OO.OOO 0 .00 1,395.00 0.00 372,691 

717081103 PFIZER INC CON 16APR03 16APRO3 MERGER NON CASH USD/DTC 
48 825 000 26.835111 0.00 0.00 0 .00 1,310,224 

NIFi 

16APR03 16APR03 MERGER NON CASH USD/DTC 
16 520 .000 28.618320 0.00 0 

. 
00 0 .00 472,774 

NIFi 

- ASSET TOTALS - 
65,345 .000 0.00 0.00 0 .00 1,782,999 

718009608 PHILADELPHIA SUBN CORP CON PAR 0.50 25JUM03 30JUM03 GOLDMAN SACHS + CO USD/DTC 
1 000.000 24.735700 0.00 20.00 0 .00 24,755 

NIA 

722005857 PINCO FDS PAC INYT MGMT SER INTL PORTFOLIO I 14MAR03 19MAR03 DIRECT ISSUE USD/BCS 
27b 551.530 7.180000 0.00 0.00 0 .00 2,OOOtOOO 
NIG 

11JUM03 DIRECT ISSUE USD/Bos 
119 383 825 7.790000 0.00 0 

. 
00 0 .00 930,000 

NIGf 

11JUN03 CANCEL DIRECT ISSUE USD/BOS 
-119 383 825 7.790000 0.00 0.00 0 .00 -930tOOO 
NlGf 

STATE STREEI 

NIHC ANNUAL NO NAME ON RECORD PAGE : 391 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEElOTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
278,551.530 0.00 0.00 0 .00 2,000,000.00 

723456109 PINNACLE ENTHT INC CON 08JUL03 11JUL03 CAPITAL INSTITUTIONA USD/DTC .04 
6 000.000 7.235700 0.00 240.00 0 .00 43,654.20 

NIFS 

09JUL03 14JUL03 CAPITAL INSTITUTIONA USD/DTC .04 
300.000 7.250000 0.00 12 .00 0 .00 2,187 .00 

NIF3 

05AUG03 OBAUG03 RBC DAIN RAUSCHER IN USD/DTC .04 
2 400.000 7.498000 0.00 96 .00 0 .00 18,091.20 

NIFS 

07AUG03 12AUG03 FIRST ANALYSIS SECUR USD/DTC .04 
600.000 7.250000 0.00 24.00 0.00 4,374.00 

NIF3 

14AUG03 19AUG03 G G E T LLC USD/DTC .04 
1 800.000 6.864200 0.00 72 .00 0 .00 12,427.56 

NIF5 

IBAUG03 21AUG03 G G E T LLC USD/DTC .04 
2 500.000 6.149700 0.00 100.00 0.00 15,474.25 

NIF5 

29AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 500.000 6.094700 0.00 30.00 0 .00 9,172.05 

NIA 

20AUG03 25AUG03 G G E T LLC USD/DTC .04 
1 300.000 6.092700 0.00 52 .00 0.00 7,972.51 

NIFS 

STATE STREET, 

I 

I 



NIHC ANNUAL NO MANE ON RECORD PAGE : 393 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 06MAR03 11MAR03 
23 .300000 0 .00 

CON 16KAY03 2114AY03 
3 .323000 0.00 

19MAY03 22MAY03 
3 .372300 0 .00 

20MAY03 23MAY03 
3.390300 0.00 

21KAY03 27MAY03 
3.392100 0 .00 

CORRESPONDENT SERVIC USD/DTC .02 
1.50 0.00 1,331 .50 

SPEAR LEEDS L KELLO USD/DTC .03 
306.00 0.00 33,530 .00 

SPEAR,.LEEDS & KELLO USD/OTC .03 7 
00 0.00 8,845 .98 

SPEAR LEEDS L KELLO USD/DTC .03 
14LOO 0.00 16,075 .41 

SPEAlj.LEEDS & KELLO USD/DTC .03 7 
00 0.00 8,213 .04 

c'- r-- 

726900203 PLANAR SYS INC 
100 .000 

NIF3 
7294OQ104 PLUNTREE SOFTWARE INC 

10 000.000 
NIFS 

2 600.000 
NIFS 

4 700 000 
NIFS * 

25400.000 
NIF 

) I 

-N I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 392 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

723456109 PINNACLE ENT14T INC CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
25 000 000 6.150000 0.00 0 .00 0.00 153t750.00 
NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
1 500 000 6.210000 0.00 30.00 0.00 9,345.00 

NIA 

25AUG03 28AUG03 G G E T LLC USO/DTC .04 
1 800.000 5.971400 0.00 72 .00 0.00 10,820 .52 

MIFS 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 

2h'- 
000 6.140000 0.00 0 .00 0.00 171,920 .00 

NIF 

- ASSET TOTALS - 
72,700.000 0.00 728 .00 0.00 459,1BB .29 

72581HI07 PIXELNORKS INC CON 04JUN03 09JUN03 BEAR STEARNS SECURIT USD/DTC .04 
13 700.000 7.470000 0.00 548 .00 0.00 102,887 .00 
NIB 

04JUN03 09JUN03 CORRESPONDENT SERVIC USD/DTC .01 

1' 
7.482100 0.00 228 .75 0.00 137,151 .18 

NIFS'.' 

05JUN03 IOJUN03 CORRESPONDENT SERVIC USD/DTC .01 
1 500 .000 7.539300 0.00 19 .50 0.00 11,328.45 

NIFA 

05JUN03 10JUN03 NATIONAL FINANCIAL S USD/DTC .04 
4 600 000 7.478200 0.00 184 .00 0.00 34,583.72 

NIFS 

-")T-AI'E SFREET. 

72581M107 PIXELWORKS INC 
500.000 

NIF3 

4 500 000 
NIFS * 

4 800.000 
NIFS 

- ASSET TOTALS -
47,900.000 

US DOLLAR 

CON 06JUN03 11JUM03 
7 .433600 0 .00 

16JUN03 19JUN03 
6 .569800 0 .00 

24JUM03 03JUL03 
6 .195000 0 .00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
- 
01 

6.25 0.00 3,723.05 

CORRESPONDENT SERVIC USD/OTC ol 
56.25 0.00 29,620:35 

6 CARLIN EQUITIES USD/DTC .04 
192.00 0.00 29,928 .00 

1,234.75 0.00 349,221 .75 



NIHC ANNUAL NO NAME ON RECORD PAGE : 394 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

SPEAR ,, .LEEDS & KELLO USD/DTC 
1 00 0.00 

SPEAR LEEDS & KELLO USD/DTC 
71 .00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
292 .00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
27.00 0.00 

COR!ESPONDENT SERVIC USD/DTC 
65.00 0.00 

NATIONAL FINANCIAL S USD/DTC 
168.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
97.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
12.50 0.00 

CANTOR FITZGERALD + USD/DTC 
210.00 0.00 

US DOLLAR 

23MAY03 29MAY03 
3.494800 0 .00 

30MAY03 04JUM03 
3.493100 0.00 

OSJUM03 10JUN03 
3.620200 0.00 

06JUN03 11JUM03 
3.688700 0.00 

06JUN03 12JUN03 1 
3.848000 0.00 

09JUN03 12JUN03 
3.898100 0.00 

IOJUN03 13JUM03 
4 .000200 0.00 

IIJUM03 16JUN03 
4.430000 0.00 

IIJUN03 16JUN03 
4.494500 0.00 

.03 
13,746.72 

.03 
8,455.44 

.03 
34,311.88 

.03 
3,346.83 

.01 
50,958 .60 

.03 
21,997 .36 

.01 
31,299 .06 

.01 
4,442 .50 

.03 
31,671 .50 

CON 72940Q104 PLUNTREE SOFTWARE INC 
3 900 000 

NIF5 * 

2 400 000 
NIF5 ' 

9 400 000 
NIFi ' 

900.000 
NIF3 

23 200 000 
NIFi * 

5 600 000 
NIF5 * 

7 800.000 
NIFS 

1 000 000 
NIFS * 

7 000 000 
NIF5 ' 

'~TREET STATE L 

NIHC ANNUAL NO NAME ON RECORD PAGE : 395 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

729400104 PLUXTREE SOFTWARE INC 
1 700 000 

NIFS * 

12 800 000 
NIFS 

500.000 
NIF3 

1 000.000 
NIFS 

1 400.000 
NIFS 

ASSET TOTALS -
88,300.000 0.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0 .00 123,358 .00 

STATE STREET BROKERA USD/DTC .02 
60.00 0 .00 50,124.00 

STATE STREET BROKERA USD/DTC .02 
42.00 0.00 35,223.93 

STATE STREET, 

741530102 PRIDE INTERNATIONAL INC CON 19AUG03 22AUG03 
7 400 000 16 .670000 0.00 

NIF4 

19AUG03 22AUG03 
3 000 000 16 .688000 0.00 

NIA 

20AUG03 25AUG03 
2 100 000 16.753300 0.00 

NIR * 

I 

US DOLLAR 

CON 16JUN03 19JUN03 
4.295700 0.00 

02JUL03 OBJUL03 
3.932300 0.00 

07JUL03 10JUL03 
3.850000 0.00 

11JUL03 16JUL03 
3.719600 0.00 

11JUL03 16JNL03 
3 .714100 .00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
21.25 0 .00 7,323.94 

COR!ESPOMDENT SERVIC USD/DTC .01 
60.00 0 .00 50,493.44 

SPEAR lb LEEDS & KELLO USD/DTC .03 
.00 0 .00 1,940.00 

SPEAR,.LEEDS L KELLO USD/DTC .03 3 
00 0 .00 3,749.60 

CORRESPONDENT SERVIC USD/DTC .01 
17.50 0 .00 5,217 .24 

1,985.75 0 .00 335,618 .54 

I 



MINC ANNUAL NO NAME ON RECORD PAGE : 397 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON OBAUG03 13AUG03 
88.985000 0.00 

CON 14AUG03 19AUG03 
25.050000 0.00 

742718109 PROCTER + GAMBLE CO 
3 400 .000 

NIFi 

743"P102 PROQUEST COMPANY 
500 .000 

NIF6 

INVESTMENT TECHNOLOG USD/DTC :02 
68.00 0.00 302,617 00 

CANTOR FITZGERALD + USD/DTC .04 
20.00 0.00 12,545.00 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 396 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

741530102 PRIDE INTERNATIONAL INC CON 21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
1 500.000 17.138700 0.00 30.00 0.00 25,738.05 

NIA 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
1 800. ON 16.835000 0.00 36 .00 0.00 30,339.00 

NIA 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
15 800 000 16.620000 0.00 0.00 0.00 262,596 .00 

NIFA 

- ASSET TOTALS 
31,600.000 0.00 168 .00 0.00 527,378 .98 

741917108 PRIME HOSPITALITY CORP CON 03JUL03 09JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 600 .000 6.782300 0.00 20 .00 0.00 10,871 .68 

NIF5 

07JUL03 10JUL03 CAPITAL INSTITUTIONA USD/DTC .04 
2 300 .000 6.793600 0.00 92 .00 0.00 l5t717 .28 

NIFS 

01AUG03 06AUG03 CORRESPONDENT SERVIC USD/DTC .01 
1 300.000 7 .493000 0.00 16 .25 0.00 9,757.15 

NIFS 

01AUG03 06AUG03 RAYMOND JAMES AND AS USD/DTC .04 
9 300.000 7 .500000 0.00 372 .00 0 .00 70,122.00 

NIFS 

ASSET TOTALS - 
14,500.000 0.00 500.25 0 .00 106,468.11 

74264TIO2 PRIORITY HEALTHCARE CORP CL B 19AUG03 22ALIG03 INTERNAL SWAP DVPI USD/DTC 
100.000 21 .280000 0.00 0. 00 0 .00 ST 2,128 .00 

NIF4 
STATE UET, 

74264T102 PRIORITY HEALTHCARE CORP 
9 800.000 

NIA 

4 200.000 
NIA 

1 900.000 
NIR 

5 600 000 
NIF4 * 

N,54300.000 
F 

26 900.000 
NIFA 

- ASSET TOTALS -
53,800.000 

US DOLLAR 

CL 8 19AUG03 22AUG03 
21.229300 0.00 

20AUG03 25AUG03 
21.304800 0.00 

20AUG03 25AUG03 
21.406800 0.00 

21AUGO3 26AUG03 
21.532900 0.00 

22AUG03 27AUG03 
20.935900 0.00 

27AUG03 27AUG03 
21.260000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROXERA USD/DTC .02 
196.00 0 .00 208,243 .14 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 89,480 .16 

STATE STREET BROKERA USD/DTC .02 
3B.G0 0 .00 40,710 .92 

STATE STREET BROKERA USO/OTC .02 
112.00 0 .00 120,696 .24 

STATE STREET BROKERA USD/DTC .02 
106.00 0.00 111,066.27 

ASSET TgANSFER AT NA USD/DTC 
0. 0 0.00 571,994.00 

452.00 0.00 1,144,218.73 



743859100 PROVIDENT BANKSHARES CORP 23MAY03 29MAY03 CORRESPONDENT SERVIC USD/DTC .02 1 200 000 24.220300 0.00 18.00 0 .00 29,082.36 NIFS 

23JUN03 26JUN03 CORRESPONDENT SERVIC USD/DTC .01 
NIF3 

900.000 24.381000 0.00 11.25 0.00 21,954.15 

24JUM03 27JUN03 CORRESPONDENT SERVIC USD/DTC .01 
NIF3 

300.000 24.690000 0.00 3.75 0.00 7,410.75 

24JUL03 29JUL03 CORRESPONDENT SERVIC USD/DTC .01 1 600.000 27 .224400 0.00 20.00 0.00 43,579 .04 
NIFS 

05AUG03 08AUG03 CORRESPONDENT SERVIC USD/OTC .01 
NIF3 

700.000 26.325200 0.00 8.75 0.00 18,436 .39 

ASSET TOTALS - 
4,700.000 0 .00 61 .75 0.00 120,462 .69 

743977100 PROVINCE HEALTHCARE CO CON 19AUG03 22AUG03 STATE STREET--,9 ONJU USD/DTC .02 7 000.000 13.201900 0.00 140.00 0.00 92,553.30 NIF4 
STATE STREET, 

I 

HIM ANNUAL NO NAME ON RECORD PAGE : 398 USD - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

74346P102 PROQUEST COMPANY CON 19AUG03 22AUG03 B-TRADE SERVICES LLC USD/DTC .0 
NIF6 

200 .000 25.500000 0 .00 3.60 0.00 5,103.6 

22AUG03 27AUG03 NEEDEN + CO . USD/DTC .0 
NIF6 

300.000 26 .675400 0 .00 12 .00 0.00 8,014.6 

26AUG03 29AUG03 B-TRADE SERVICES LLC USD/DTC .0 
NIF6 

200.000 26 .426100 0.00 3 .60 0 .00 5,288 .& 

2SAUG03 OPEN B-TRADE SERVICES LLC USD/DTC .0 
NIF6 

600.000 27.100600 0.00 10.80 0 .00 16,271 .11 

- ASSET TOTALS - 
lt8oO.OOO 0.00 50.00 0.00 47,223 .21 

743674103 PROTECTIVE LIFE CORP CON 19AUG03 22AUG03 INTERNAL SNAP DVP USO/DTC 
5 900 000 29 .470000 0 .00 0.00 0.00 173,873 .00 NIF4 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
6 500 000 29 .470000 0 .00 0.00 0.00 191,555.00 NIF4 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 2 400.000 29.557100 0.00 48 .00 0.00 70,985.04 
NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 1 400 000 29.579300 0.00 0 .00 0 .00 41,411.02 
MIF4 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 399 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

743674103 PROTECTIVE LIFE CORP CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 2 800 000 29.537900 0.00 56 .00 0.00 82,762.12 MIR 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
19 000 000 28.870000 0.00 0 .00 0.00 548,530.00 NIFA 

- ASSET TOTALS 
38,000.000 0.00 104.00 0 .00 1,109,116.18 

i 



NIHC ANNUAL NO NAME ON RECORD PAGE : 400 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/DTH BASE NET COST 

EQUITY 

747906204 QUANTUM CORP 
14 100 000 

NIFS * 

7483SC106 QUIKSILVER INC 
7 000 .000 

NiFi 

SMITH MOORE + CO USD/DTC .03 
425.00 0.00 42p6BO.70 

HELLS FARGO SECURITI USD/DTC .05 
350.00 0.00 217,198 .90 

STATESTREET. 

DSSG CON 2SAUG03 OPEN 
2 .997000 0.00 

06JUN03 11JUM03 
16 .692700 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 401 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

06JUM03 11JUN03 CAPITAL INSTITUTIONA USD/DTC .05 
16 .855700 0.00 710.00 0.00 240,060.94 

CON RTS CALLABLE 26KAR03 31NAR03 
16 .087300 0.00 

22APRO3 25APRO3 
16 .008300 0.00 

30APR03 05MAY03 
16 .497500 0.00 

02MAY03 07MAY03 
26 .497000 0.00 

05KAY03 ORKAY03 
16.450000 0.00 

12MAY03 15MAY03 
16 .276400 0.00 

1414AY03 19KAY03 
16.151400 0.00 

CORRESPONDENT SERVIC USO/DTC .02 
15.00 0.00 16,102.30 

CORRESPONDENT SERVIC USD/DTC .02 
39.00 0.00 41.660.58 

ROCKHOUSE SECURITIES USO/DTC .05 
10.00 0.00 3,309.50 

ROCKHOUSE SECURITIES USD/DTC .05 
40.00 0.00 13,237.60 

STATE STREET BROKERA USD/DTC .02 
90.00 0.00 74pll5.00 

ROCKHOUSE SECURITIES USD/DTC .05 
50.00 0.00 16,326.40 

ROCKHOUSE SECURITIES USD/DTC .05 
20.00 0.00 6,480.56 

754212108 RAVEN INDS INC 
1 000.000 

NIA 

2 00 .000 
WIF56 

200.000 
NIF3 

800 .000 
NIF3 

4 500.000 
NIFS 

1 000.000 
NIF5 

400.000 
NIF3 

) I 

743977100 PROVINCE HEALTHCARE CO 
1 500 .000 

NIA 

10 500 000 
WIR * 

19 000.000 
NIA 

- ASSET TOTALS -
38,000 .000 

744320102 PRUDENTIAL FINL INC 
700 .000 

NIF2 

5 100 000 
NIFi 

- ASSET TOTALS 
5,800 .000 

US DOLLAR 

CON 20AUG03 25AUG03 
13 .267300 0.00 

20AUG03 25AUG03 
13.271300 0.00 

27AUG03 27AUG03 
13 .640000 0.00 

0.00 

CON 30APRO3 06MAY03 
31 .647500 0.00 

16JUM03 19JUN03 
34.516900 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
30.00 0.00 19,930.95 

STATE STREET BROKERA USD/DTC 
0.00 0.00 139,348.65 

ASSET TRANSFER AT MA USD/OTC 
0.00 0.00 259,160.00 

170.00 0.00 510,992.90 

I INVESTMENT TECHNOLOG USD/DTC .02 
14.00 0.00 22,167.25 

FOX PITT KELTON INC USD/DTC .05 
255.00 0.00 176,291.19 

269.00 0.00 198,458.44 

74838CI06 QUIKSILVER INC 
14 200 .000 

NIF5 

- ASSET TOTALS -
21,200 .000 0.00 1,060.00 0.00 357,259 .84 



NIHC ANNUAL NO NA14E ON RECORD PAGE : 402 
USD - COMPOSITE - ASOF : 31AUGO! 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS1 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS1 

EQUITY 

US DOLLAR 

754212108 RAVEN INDS INC CON RTS CALLABLE 19MAY03 22MAY03 
400 .000 17 .000000 0.00 

NIF3 

20KAY03 23MAY03 
2 300 .000 17 .600500 0.00 

NIFS 

23MAY03 29MAY03 
800 .000 18 .085200 0.00 

WIF3 

29KAY03 03JUN03 
1 200 000 18 .706400 0.00 

NIFi 

02JUM03 05JUN03 
1 800.000 19 .925700 0.00 

NIFS 

03JUM03 06JUNS3 
700.000 19 .641800 0 . 0 

NIF3 

04JUN03 09JUM03 
200.000 19 .750000 0 .00 

NIF3 

06JUN03 11JUN03 
500.000 20 .232000 0 .00 

NIF3 

09JUM03 12JUN03 
200.000 20 .176000 0 .00 

NIF3 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 403 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC C014N PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

754212108 RAVEN INDS INC 

CON 

RTS CALLABLE 12JUM03 17JUN03 
1 000.000 20 .992800 0 .00 

NIF5 

13JUN03 ISJUM03 
3 600.000 21 .444500 0. 00 

NIFS 

13JUN03 18JUM03 
2 700.000 21 .000000 0 .00 

NIFS 

27JUM03 02JUL03 
900.000 19 .570700 0.00 

NIF3 

30JUN03 03JUL03 
3 600 000 19 .815400 0.00 

NIF5 

OBJUL03 11JUL03 
600.000 20.069400 0.00 

WIF3 

10JUL03 15JUL03 
500.000 20.100000 0.00 

NIF3 

24JUL03 29JUL03 
1 100.000 21 .31"00 0.00 

NIFS 

29JUL03 01AUG03 
800.000 20.977600 0.00 

NIF3 

I 

I 

ST ATE STREET, 

(CONTINUED) 

ROCKHOUSE SECURITIES USO/DTC .01 
20.00 0 .00 6,820 .0( 

ROCKHOUSE SECURITIES USD/DTC OA 1 
15.00 0.00 40,596 .1! 

ROCKHOUSE SECURITIES USD/DTC .01, 
40.00 0.00 14,508 .01 

ROCKHOUSE SECURITIES USD/DTC OA 
60.00 0.00 22p5O7 .61 

CORRESPONDENT SERVIC USD/DTC OA 
27 .00 0.00 35,893 .24 

ROCKHOUSE SECURITIES USD/DTC OA 
35.00 0.00 13,784 .20 

ROCKHOUSE SECURITIES USO/DTC OA 
20.00 0.00 3,96O.OC 

ROCKHOUSE SECURITIES USD/DTC 0! 
25 .00 0.00 10,141 .0c 

ROCKHOUSE SECURITIES USD/DTC 0! 
10 .00 0.00 4,045.2( 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .05 
50.00 0.00 21,042 .80 

CORRESPONDENT SERVIC USD/DTC .01 
45.00 0.00 77,245 .20 

ROCKHOUSE SECURITIES USD/DTC .05 
135.00 0.00 56,835 .00 

ROCKHOUSE SECURITIES USD/DTC .05 
45.00 0.00 17,658 .63 

ROCKHOUSE SECURITIES USD/DTC .05 
180.00 0.00 71,515.44 

ROCKHOUSE SECURITIES USD/DTC .05 
30.00 0 .00 12,071.04 

ROCKNOUSE SECURITIES USO/DTC .05 
25.00 0 .00 10,075.00 

CORRESPONDENT SERVIC USD/DTC .01 
13.75 0 .00 23,459.81 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0.00 16,792.08 



NIHC ANNUAL NO NAME ON RECORD PAGE : 404 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON RTS CALLABLE 30JUL03 04AUG03 CORRESPONDENT SERVIC USD/DTC .01 
21 .433700 0.00 7.50 0.00 12,867 .72 

754212108 RAVEN INDS INC 
600.000 

NIF3 

- ASSET TOTALS -
34,000.000 

75886FI07 REGENERON PHARMACEUTICALS INC CON 
7 800.000 

NIFS 

3 500.000 
NIFS 

1 700.000 
NIF5 

- ASSET TOTALS -
13,000.000 0.00 

CORRESPONDENT SERVIC USO/DTC .02 
57.00 0.00 18,031 .00 

CORRESPONDENT SERVIC USD/DTC .02 
238.50 0.00 71,81S .53 

CORRESPONDENT SERVIC USD/DTC .02 
174.00 0.00 51,196 .60 

STATE "E'vTREET 

76009UI04 RENT KAY INC 
3 800 000 

NIF5 ' 

15 900.000 
NIF5 

11 600.000 
NIFS 

CON 23MAY03 29MAY03 
4 .730000 0.00 

27MAY03 30MAY03 
4 .501700 0.00 

28MAY03 02JUM03 
4 .398500 0.00 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
229.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
87.00 0.00 

FAGENSON + CO INC USD/DTC 
111.00 0.00 

FAGENSON + CO INC USD/DTC 
300.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
8.75 0.00 

CORRESP?NOENT SERVIC USD/DTC 
33 . 5 0 .00 

CORRESPONDENT SERVIC USD/DTC 
13.75 0.00 

FAGEISON + CO INC USD/DTC 
2 6.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
77.50 0.00 

US DOLLAR 

CON 29MAY03 03JUN03 
4.523200 0 .00 

30MAY03 04JUN03 
4 .743900 0 .00 

10JUM03 13JUM03 
4.368000 0 .00 

16JUN03 19JUN03 
4 .500000 0 .00 

23JUL03 28JUL03 
4.501200 0.00 

28JUL03 32JUL03 
4 .991200 0 .00 

29JUL03 OIAUG03 
5.000000 0.00 

29JUL03 01AUG03 
5.230800 0.00 

31JUL03 05AUG03 
5.239400 0.00 

76009UI04 RENT KAY INC 
15 300 000 

NIFS ' 

5 800.000 
NIFS 

3 700 000 
NIFS * 

10 000.000 
NIF5 

700.000 
NIF3 

2 700.000 
NIF5 

1 100.000 
NIFS 

5 400.000 
NIFS 

6 200.000 
NIFS 

.02 
69,434.46 

.02 
27,601.62 

.03 
16,272.60 

.03 
45,300.00 

.01 
3,159.59 

.01 
13,509.99 

.01 
5,513.75 

.04 
28,"2.32 

.01 
32t561.78 

,)I 

0.00 

03APRO3 ORAPRO3 
6 .764300 0 .00 

04APRO3 09APR03 
6 .722400 0.00 

15APRO3 21APRO3 
6 .252200 0.00 

1,147.25 0.00 643,050 .29 

1 

CORRESPONDENT SERVIC USD/DTC .02 
117.00 0.00 52,878 .54 

CORRESPONDENT SERVIC USD/DTC .02 
52.50 0.00 23,580.90 

CORRESPONDENT SERVIC USD/DTC .02 
25.50 0.00 10,654.24 

195.00 0.00 87,113.68 

NIHC ANNUAL NO NAME ON RECORD PAGE : 405 
Uso 

- 
COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 



NINC ANNUAL NO NAME ON RECORD PAGE : 406 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US 

OLLAR (CONTINUED) 

COM** 14DAUG03 19AUG03 CORRESPONDENT SERVIC USD/DTC .01 
5.250900 0.00 115.00 0 .00 48,423.28 

760282203 REPUBLIC BANCORP INC 
1 400 000 

NIF5 ' 

2 400 000 
NIFS 

- ASSET TOTALS 
3,800 .000 0.00 

760416107 REPUBLIC FIRST BANCORP INC CON OIJUL03 07JUL03 
500.000 7.973800 0.00 

NIF3 

09JUL03 14JUL03 
300.000 8.070000 

0 
.00 

NIF3 

11JUL03 16JUL03 
200.000 7.965000 0.00 

NIF3 

15JUL03 18JUL03 
900.000 8.217700 0 .00 

NIF3 

CORRESPONDENT SERVIC USD/DTC .02 
6 .25 0.00 3,993.15 

CORRESP?IDENT SERVIC USD/DTC .01 
3. 0.00 2,424.75 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0.00 1,595.50 

CORRESPONDENT SERVIC USO/DTC .01 
11.25 0 .00 7,407.18 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 407 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

4,964
.01 
.88 

.01 
1,659 .64 

.01 
6,709 .52 

2,583 :6062 

31,338 .28 

.01 
10,002 .96 

.03 
74,612 .00 

84,614 .96 

760981100 RESTORATION HAROKARE INC DEL CON 
2 400 000 

NIFS * 

18 400 000 
NIFS 

- ASSET TOTALS 
20,800.000 582.00 0.00 0.00 

773903109 ROCKNELL AUTOMATION INC CON 29MAY03 03JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
NIF2 

200.000 23.353900 0.00 4.00 0.00 4,674.78 

STATE STREET, 

76009U104 RENT WAY INC 
9 200 000 

NIFS 

- ASSET TOTALS 
91,400.000 0 .00 

CON 22MAY03 28MAY03 
12 .609200 0 .00 

01AUG03 06AUG03 
13 .315900 0.00 

1,661.75 0.00 431,282.52 

CORRESPONDENT SERVIC USD/DTC .02 
21 .00 0.00 17,673.88 

CORRESPONDENT SERVIC USD/DTC .02 
30.00 0.00 31,998 .16 

51 .00 0.00 49,662 .04 

760416107 REPUBLIC FIRST BANCORP INC CON 
600.000 

NIF3 

200.000 
NIF3 

BOO.000 
NIF3 

300.000 
NIF3 

- ASSET TOTALS -
3,800.000 

US DOLLAR 

16JUL03 21JUL03 
8 .262300 0.00 

IIAUG03 14AUG03 
8 .285700 0.00 

20AUG03 25AUG03 
8.374400 0.00 

25ALIG03 28AUG03 
8.599700 0.00 

0.00 

16JUL03 21JUL03 
4.155400 0.00 

16JUL03 21JUL03 
4.025000 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
7 .50 0.00 

CORRESP2NOENT SERVIC USD/DTC 
2 . 0 0.00 

CORRESPONDENT SERVIC USD/DTC 
10 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
3 .75 0.00 

47 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
30 .00 0.00 

JEFFERIES COMPANY IN USD/DTC 
552 .00 0.00 



EQUITY 

US DOLLAR (CONTINUED) 

78462F103 SPDR TRUST UNIT SER I S + P 20JUN03 25JUN03 GOLDMAN SACHS + CO USO/DTC .03 
1 000 000 99 .610000 0 .00 30.00 0 .00 99,640 .00 

NIFi 
- ASSET TOTALS 

21,000.000 0.00 630 .00 0.00 2,104,240.00 

78464NI.06 SRS LABS INC CON 27MARO3 01APR03 CORRESPONDENT SERVIC USD/DTC .02 
6 900.000 2 .292900 0 .00 103 .50 0 .00 15,924 .51 

NIFS 
28MARO3 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 

1 200.000 2 .415700 0.00 18 .00 0 .00 2,916 .84 
NIFS 

31KAR03 03APRO3 CORRESPONDENT SERVIC USD/DTC .02 
if 000-000 

2 .634900 0 .00 270.00 0.00 47,698 .20 
WIFS 

OIAPRO3 04APRO3 CORRESPONDENT SERVIC USD/DTC .02 
5 500.000 2 .706200 0.00 82 .50 0 .00 14,966 .60 

NIFS 
01APR03 04APRO3 JEFFERIES COMPANY IN USD/DTC .03 

16 500.000 2 .720000 0.00 495.00 0.00 45,375.00 
NIFS 

02APRO3 07APRO3 CORRESPONDENT SERVIC USD/DTC .02 
700.000 2 .580000 0 .00 10.50 0 .00 1,816 .50 

NIF3 
02APRO3 07APRO3 JEFFERIES COMPANY IN USD/DTC .03 

16 300 000 2 .720000 0.00 489 .00 0.00 44,825.00 
NIF5 

1. 

) 
I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 408 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

773903109 ROCKWELL AUTOMATION INC CON 29MAY03 03JUN03 CREDIT SUISSE FIRST USD/DTC 05 
N17j3Oo.OOo 23.064500 0.00 365.00 0.00 168,735:85 

F 
16JUN03 19JNN03 INVESTMENT TECHNOLOG USD/DTC .02 

5 900 000 24.814900 .00 118.00 0.00 1" 525.91 
NIFi 

- ASSET TOTALS 
13,400.000 0.00 497 .00 0.00 319,936.54 

774341101 ROCKWELL COLLINS INC COM 30APRO3 05KAY03 INVESTMENT TECHNOLOG USD/DTC .02 

hooo . 
000 20.870000 0.00 160.00 0.00 167,120.00 

NIF 

780257804 ROYAL DUTCH PETE CO NY REGISTRY SH P 16JUN03 19JUN03 MERRILL LYNCH PIERCE USD/DTC .05 
1 800.000 49.164500 0.00 90.00 0.00 88,586 .10 

NIG4 

791182100 RUBY TUESDAY INC CON 19AUG03 22AUG03 INTERNAL SWAP DVP USD/OTC 
1 00.000 21.850000 0.00 0.00 0.00 412,965.00 

N 1'49 F 

19AUG03 22AUGO3 INTERNAL SWAP DVP USD/DTC 

NIF4 
100.000 21.850000 0.00 0.00 0.00 2,185.00 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
19 000 000 22.210000 0.00 0.00 0.00 421,990.00 

NIFI * 

- ASSET TOTALS - 
38,000.000 0.00 0.00 0.00 837,140.00 

78462F103 SPDR TRUST UNIT SER 1 S + P 12JUN03 17JUN03 GOLDMAN SA04 *o USD/DTC .03 00.00 
20 000.000 100.200000 0.00 6 0 00 2,004,600.00 
NM 

5-F -FREET ATE S 

NINC ANNUAL NO NAME ON RECORD PAGE : 409 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 



NIHC ANNUAL NO NAME ON RECORD PAGE : 420 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHAM 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US DOLLAR 

78464HI06 SRS LABS INC CON 04APRO3 09APRO3 
6 600 000 2.219200 0.00 

MIFA 

22APRO3 25APRO3 
300.000 2 .200000 0.00 

NIF3 

25APRO3 30APRO3 
1 400 .000 2 .130000 0.00 

MIF5 

28APRO3 01MAY03 
700 .000 2 .158000 0.00 

NIF3 

29APRO3 02MAY03 
2 100 000 2 .245700 0.00 

NIM 

OSMAY03 08MAY03 
300.000 2 .348700 0.00 

MIF3 

13MAY03 16MAY03 
3 200 000 2.499300 0 .00 

NIFS 

22MAY03 28MAY03 
2 900 000 2.822500 0 .00 

MIF5 

23MAY03 29MAY03 
1 400 000 2.848500 0 .00 

NIFS " 

-. . ~ -4 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 411 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

78"4M106 SRS LABS INC CON 27MAY03 30MAY03 
1 500.000 2 .938500 0.00 

WIF5 

29MAY03 03JUN03 
1 000.000 3.020000 0.00 

WIFS 

3014AY03 04JUN03 
4 000.000 3.000000 0.00 

NIFA 

03JUM03 06JUN03 
1 500.000 3.486600 0.00 

NIF5 

27JUNO3 02JUL03 
4 200 000 4 .086100 0.00 

NIFS 

30JUN03 03JUL03 
1 475.000 4.055300 0.00 

NIFS 

07JUL03 10JUL03 
600.000 3.967000 0.00 

NIF3 

14JUL03 17JUL03 
1 100.000 4.750000 0.00 

NIFS 

22JUL03 25JUL03 
1 300.000 4 .791000 0.00 

NIFS 

STATE STREET, 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC O~ 
99 .00 0 .00 14,745 .7 ; 

CORRESPONDENT SERVIC USD/DTC 0: 
4 .50 0.00 664 .51 

CORRESPONDENT SERVIC USD/DTC .0.1 
21 .00 0.00 3,003.01 

CORRESPONDENT SERVIC USD/OTC .0 ; 
10.50 0.00 1,521.11 

CORRESPONDENT SERVIC USD/DTC .01, 
31.50 0.00 4,747.V 

CORRESPONDENT SERVIC USD/DTC 0: 
4.50 0.00 709.1 

CORRESPONDENT SERVIC USD/DTC 0: 
48.00 0.00 8,045.71 

CORRESPONDENT SERVIC USD/DTC .0; 
43.50 0.00 8,228.7! 

CORRESPONDENT SERVIC USD/DTC 0: 
21.00 0.00 4,008.91 

(CONTINUED) 

CORRESPONDENT SERVIC USO/DTC .02 
22 .50 0.00 4,430.25 

CORRESPONDENT SERVIC USD/OTC .02 
15.00 0 .00 3,035 .00 

CORRESPONDENT SERVIC USD/OTC .02 
60.00 0.00 12,060.00 

CORRESPONDENT SERVIC USD/DTC .01 
18 .75 0.00 5,248 .65 

CORRESPONDENT SERVIC USD/DTC .01 
51 .25 0.00 16,804 .26 

CORRESPONDENT SERVIC USD/DTC .01 
18 .44 0.00 6,000 .01 

CORRESPONDENT SERVIC USD/DTC .01 
7 .50 0.00 2,387 .70 

CORRESPONDENT SERVIC USD/DTC .01 
13 .75 0.00 5,238 .75 

CORRESPONDENT SERVIC USD/OTC .01 
16 .25 0.00 6,231 .55 



NINC ANNUAL NO NAME ON RECORD PAGE : 412 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

0.00 2,118.69 0.00 

GDR 1995 RPSTG C 17APR03 13MAY03 20 DEUTSCHE BANK SECURI USD/DTC 
125.700000 0.00 50.00 0.00 

IIJUM03 20JUN03 4 MORGAN (J .P .) SECURI USD/DTC 
144.250000 0.00 0 .00 0.00 

18JUN03 23JUM03 MORGAN (J .P .) SECURI USD/DTC 
149.750000 0.00 0 .00 0.00 

796050888 SAMSUNG ELECTRS LTD 
1 000.000 

Nlu 

100.000 
NIG8 

900.000 
NIG6 

- ASSET TOTALS -
2,000-000 

134,775 .00 

0.00 50.00 0.00 274,950.00 

80000QI04 SANDERS MORRIS HARIS GROUP IMCCON IIJUL03 16JUL03 NBCN CLEARING INC. USD/DTC .04 
9 200.000 9.250000 0.00 368 .00 0.00 85,468 .00 

NIFS 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 413 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

BOOOOQ104 SANDERS MORRIS HARIS GROUP INCCON 
9 200.000 

NIFi 

800.000 
NIF3 

500.000 
NIF3 

200.000 
NIF3 

200.000 
NIF3 

9 100.000 
flus 

- ASSET TOTALS -
29,200.000 0.00 

MERRILL LYNCH PIERCE USD/DTC .04 
12.00 0.00 1,564.50 

MERRILL LYNCH PIERCE USO/DTC .04 
212.00 0.00 17,864.00 

C'-lr A -ir-r- C,T-" T-v--ir 

CON 21KAY03 27MAY03 
5.175000 0.00 

05JUM03 10JUM03 
6.340000 0.00 

800907107 SANNINA SCI CORP 
300.000 

MIG2 

2 800.000 
NIGI 

)I 

)I 

78464N106 SRS LABS INC 
900.000 

NIF3 

2 500.000 
NIFS 

1 900.000 
NIA 

- ASSET TOTALS -
105,875.000 

US DOLLAR 

CON 12AUG03 15AUG03 
4.754900 0.00 

13AUG03 1SAUG03 
4.850000 0.00 

14AUG03 19AUG03 
4.600000 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
11 .25 0.00 

EMERGING GROWTH EQUI USD/DTC 
75 .00 0.00 

EMERGING GROWTH EQUI USD/DTC 
57 .00 0.00 

.01 
4,290 .57 

.03 
12,200.00 

.03 
8,797.00 

305,920.70 

.05 
125,750.00 

14,425 .00 

US DOLLAR 

16JUL03 21JUL03 
9.000000 0.00 

22AUG03 15AUG03 
9.140900 0.00 

13AUG03 18AUG03 
9.250000 0.00 

14AUG03 19AUG03 
9.250000 0.00 

15AUG03 20AUG03 
9.250000 0.00 

19AUG03 28AUG03 
9.100000 0.00 

(CONTINUED) 

NBCN CLEARING INC. USD/DTC .04 
368.00 0 .00 83,168 .00 

HBCN CLEARING INC. USD/DTC .04 
32 .00 0.00 7,344 .72 

NBCN CLEARING INC . USO/DTC .04 
20.00 0 .00 4,645.00 

NBCN CLEARING INC . USD/DTC .04 
8.00 0 .00 1,858.00 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0.00 1,852.50 

6 NBCN CLEARING INC . USD/DTC .04 
364.00 0.00 83,174.00 

267,510-22 1,162.50 0.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 414 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

NONNESS WISP.,, USD/OTC .0, 
372 .60 0.00 82,001 .8 : 

STATE STREET, 
80874PI09 SCIENTIFIC GAMES CORP 

9 300 000 
NIFS ' 

CL A 29JUL03 01AUG03 
8 .777400 0.00 

US DOLLAR (CONTINUED) 

80874PI09 SCIENTIFIC GAMES CORP CL A 31JUL03 OSAUG03 MONNESS CRESPIMARDT USD/DTC .04 
2 400 .000 8 .45DOOO, 0 .00 96 .65 O.OD 20,376 .00 

NIFS 

- ASSET TOTALS - 
11,7DD .DOD O .DD 468 .00 0.00 102,377 .82 

809340102 SCOTSMAN INDS INC CON 17JUL03 BEAR STEARNS SECURIT USD/DTC 
9 300 .000 20 .750000 0 .00 0 .00 0.00 192,975 .00 

NIF4 

17JUL03 CANCEL BEAR STEARNS SECURIT USD/DTC 
-9 300 000 20.750000 0 .00 0 .00 0.00 -192,975 .00 

NIF4 

- ASSET TOTALS 
0.000 0 .00 0 .00 0.00 0 .00 

81726S101 SENSYTE04 INC CON 11KAR03 14KAR03 FRIEDMAN BILLINGS + USD/DTC .05 

NIF3 
400.000 9.850000 0 .00 20 .00 0.00 3,960 .00 

12NAR03 17MAR03 SCOTT & STRINGFELLO USD/DTC .04 
1 700.000 9.783800 0 .00 68 

. 
00 0.00 16,700.46 

NIF5 

18KAR03 21MAR03 SCOTT & STRINGFELLO USO/DTC .04 
2 600.000 9.842800 0 .00 104 .00 0.00 25,695 .28 

NIF5 

25MAR03 28NAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 100.000 9.720000 0 .00 16.50 0.00 10,708 .50 

NIF5 

STATE STREET, 

800907107 SANNINA SCI CORP 
1 300 000 

NIGi ' 

17 300 000 
NIFi ' 

6 900 000 
MIFi 

- ASSET TOTALS 
28,600.000 

803054204 SAP AKTIENGESELLSCHAFT 
700 .000 

NIG4 

807066105 SCHOLASTIC CORP 
2 500 000 

NIFA * 

6 700 000 
NIFS * 

800.000 
NIF3 

- ASSET TOTALS -
10,000.000 

US 

DOLLAR 

CO:* 27JUN03 02JUL03 
6 .390000 0.00 

OBAUG03 13AUG03 
7 .551200 0 .00 

11AUG03 14AUG03 
7 .636600 0 .00 

0 .00 

SPONSERED ADR 11APR03 16APRO3 
22.018000 0.00 

16JUL03 21JUL03 
27.671900 0.00 

18JUL03 23JUL03 
29.589600 0.00 

28JUL03 31JUL03 
28.022300 0.00 

0.00 

(CONTINUED) 

MERRILL LYNCH PIERCE USD/DTC .0 
52 .00 0.00 8,359.0 

LEHMAN BROTHERS INC USD/DTC .0 
692.00 0 .00 131,327.7 

CANTOR FITZGERALD + USD/DTC .0 
276.00 0 .00 52,968.5 

1,144.00 0 .00 212,083.81 

MERRILL LYNCH PIERCE USD/DTC .0 
35.00 0.00 15,447.6 

MERRILL LYNCH PIERCE USD/OTC .0 
125.00 0.00 69,304.7 

MERRILL LYNCH PIERCE USD/DTC .0 
335.00 0.00 198,595.3 

CORRESPONDENT SERVIC USD/DTC .0 
10.00 0.00 22,427.8 

470.00 0.00 290,317 .9 

NINC ANNUAL NO NAME ON RECORD PAGE : 415 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

i 



HINC ANNUAL NO NAME ON RECORD PAGE : 416 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

81726SIO1 SENSYTECH INC 
2 600 .000 

NIFS 

I NIFj2OO .OOO 

200.000 
NIF3 

- ASSET TOTALS -
16,800 .000 0.00 

817315104 SEPRACOR INC CON 25MAR03 28MAR03 
100.000 14.510000 0.00 

NIG2 

817492101 SERENA SOFTKARE INC CON 26AUG03 29AUG03 
15 700 000 18.270100 0.00 

NIF6 ' 

82481RI06 SHIRE PHARMACEUTICALS GROUP PLSPONSORED ADR 23KAR03 IBKAR03 
5 900 000 16.603200 0.00 

NIFi ' 

825549108 SHUFFLE MASTER INC CON 05JUM03 IOJUN03 
3 300 000 27.671500 0.00 

WIR 

06JUN03 IIJUM03 
3 100 000 28.219600 0.00 

NIR ' 

.05 
1,456.00 

.05 
287,625.57 

.05 
98,253.88 

.05 
91,480.95 

.05 
87,635.76 

MORGAN STANLEY CO IN USD/DTC 
5.00 0.00 

PERSHING LLC USD/DTC 
785.00 0.00 

MERRILL LYNCH PROFES USD/OTC 
295.00 0.00 

MERRILL LYNCH PIERCE USD/DTC 
165.00 0.00 

MERRILL LYNCH PIERCE USD/DTC 
155.00 0.00 

SrATE STREET. 

MINC ANNUAL NO NAME ON RECORD PAGE : 417 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

CON 06JUM03 12JUM03 
28 .219600 0.00 

09JUN03 12JUN03 
27 .440600 0.00 

12JUN03 19JUM03 
28.617800 0.00 

13JUN03 IBJUM03 
28.792800 0.00 

25JUN03 30JUN03 
28.037500 0.00 

26JUN03 01JUL03 
29.064700 0.00 

21JUL03 24JUL03 
27.619800 0.00 

22JUL03 25JUL03 
28.073300 0.00 

23JUL03 28JNL03 
29.134000 .00 

200.000 
NIF4 

900.000 
NIF4 

1 000.000 
NIR 

1 900.000 
NIA 

US DOLLAR 

CON 22APRO3 25APRO3 
10 .230300 0.00 

25APRO3 12KAY03 12 
9 .943900 0.00 

06JUN03 11JUM03 
12.560000 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
39.00 0.00 

SCOTT & STRINGFELLO USD/DTC 
328.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
2.50 0.00 

578.00 0.00 

.02 
26t637 .78 

.04 
81,867 .98 

.01 
2,514 .50 

168,084 .50 

825549108 SHUFFLE MASTER INC 
2 200 .000 

NIR 

1 300.000 
IIIA 

2 800.000 
NIR 

1 000 
NiFt" 

800.000 
NIF4 

(CONTINUED) 

I BEAR STEARNS SECURIT USD/DTC .05 
110.00 0.00 62,193.12 

MERRILL LYNCH PIERCE USD/DTC .05 
65.00 0.00 35,737 .78 

2 MACHOVIA SECURITIES, USD/DTC .05 
140.00 0.00 80,269 .84 

NACHOVIA SECURITIES, USD/DTC .05 
95.00 0.00 54,801 .32 

BNY BROKERAGE INC USD/DTC .02 
16.00 0 .00 22,446 .00 

BNY B:OKERAGE INC USD/DTC .02 
.00 0 .00 5,816 .94 

MERRILL LYNCH PIERCE USD/DTC .05 
45.00 0 .00 24,902 .82 

MERRILL LYNCH PIERCE USD/DTC .05 
50.00 0 .00 28,123 .30 

MERRILL LYNCH PIERCE USD/DTC .05 
95.00 0.00 55,449 .60 



HIML ANNUAL NO NAME ON RECORD PAGE : 418 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONHISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 24JUL03 29JUL03 MERRILL LYNCH PIERCE USD/DTC 
29.464000 0 .00 45 .00 0 .00 

826170102 SIEBEL SYS INC 
300.000 

NIG2 

826919102 SILICON LABORATORIES INC 
1 700.000 

NIF4 

829206101 SIKULA INC 
2 000.000 

NIFI 

3 000 000 
NIFi * 

7 000 000 
NIFS * 

8 300 000 
NIFS ' 

1 700 000 
NIFS ' 

CON 19MAR03 24MAR03 
8 .792300 0.00 

OC CON 13MAR03 18MAR03 
26 .864300 0.00 

CON 25MAR03 28MAR03 
2 .060000 0.00 

26MAR03 31MAR03 
2.000000 0 .00 

27MAR03 OIAPRO3 
2.098900 0.00 

07APRO3 10APR03 
2.000000 0.00 

15MAY03 20MAY03 
2 .199500 0.00 

.0, 
2,649 .61 

.01. 
45,754.1 

.0 : 
4,150.04 

.0: 
6,045.01 

.01 
14,797 .31 

.01, 
16,766 .0( 

.Oi 
3,790 . 1; 

JEFFERIES COMPANY IN USD/OTC 
12.00 0.00 

URS MARBURG LLC USD/DTC 
85.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
30.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
45.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
105 .00 0 .00 

STATE STREET BROKERA USD/DTC 
166 .00 0.00 

CAPITAL INSTITUTIONA USD/DTC 
51.00 0.00 

STATE STREET, 
NIK ANNUAL NO NAME ON RECORD PAGE : 419 USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US 

DOLLAR 

829206101 SIKULA INC CON** 22KAY03 28MAY03 
2 400 000 2 .974200 0.00 

NIF5 

17JUM03 20JUN03 
NIF3 

200.000 2 .400000 0.00 

18JUM03 23JUM03 
5 000 000 2 .499700 0.00 

NIFI 

23JUN03 26JUN03 
1 200 000 2.528900 0.00 

NIFS 

24JUM03 27JUM03 
3 800 000 2.556900 0.00 

NIFS 

25JUM03 30JUM03 
5 900 000 2.506400 0.00 

NIFS 

26JUM03 OIJUL03 
1 000 000 2.614700 0.00 

NIFS 

27JUM03 02JUL03 
4 400 000 2.606600 0.00 

NIFS 

30JUN03 03JUL03 
2 900 000 2.600000 0.00 

NIFS ' 

i-j :!;* A 

STATESTREET 

825549108 SHUFFLE MASTER INC 
900 .000 

NIF4 

- ASSET TOTALS -
20,300 .000 0.00 985 .00 0.00 

.0 
26,562 .61 

575,420 .0, 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
36 .00 0.00 7,173.84 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0.00 482.50 

CORRESPONDENT SERVIC USD/DTC .01 
62.50 0.00 12,561.00 

CORRESPONDENT SERVIC USD/DTC .01 
15.00 0.00 3,049 .68 

CORRESPONDENT SERVIC USD/DTC .01 
47.50 0.00 9,763.72 

CORRESPONDENT SERVIC USD/DTC .01 
73.75 0.00 14t861.51 

CORRESPONDENT SERVIC USD/DTC .01 
12.50 0.00 2,627 .20 

CORRESPONDENT SERVIC USD/DTC .01 
55.00 0.00 11,524.04 

CORRESPONDENT SERVIC USD/DTC .01 
36 .25 0.00 7,576.25 



NIHC ANNUAL NO NAME ON RECORD PAGE : 420 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
22.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
2.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
25.00 0.00 

COR!ESPOIDENT SERVIC USD/DTC 
01.2 0.00 

CORRESPONDENT SERVIC USD/DTC 
71.25 0.00 

COR!ESPONDENT SERVIC USD/DTC 
71.25 0 .00 

CORRESPONDENT SERVIC USD/DTC 
28.75 0.00 

CORRESPONDENT SERVIC USD/DTC 
75.00 0.00 

CORRESPONDENT SERVIC USD/OTC 
156.25 0.00 

US DOLLAR 

CON 09JUL03 14JUL03 
2 .310000 0 .00 

IOJUL03 15JgL03 
2 .300000 .00 

11JUL03 16JUL03 
2 .251600 0.00 

OSAUG03 08AUG03 
2.697200 0 .00 

06AUG03 11ALIG03 
2.660000 0.00 

12AUG03 15AUG03 
2.697000 0.00 

13AUG03 ISAUG03 
2.700000 0.00 

1BALIG03 21AUG03 
2.699300 0.00 

20AUG03 25AUG03 
2.701100 0 .00 

.01 
4,180.50 

.01 
462 .50 

.01 
4,528 .20 

.01 
21,948 .57 

.01 
15,233 .25 

.01 
37,120 .15 

.01 
6,238.75 

.01 
16,270 .80 

.01 
33,920.00 

200.000 
NIF3 

2 000.000 
NIFS 

N "5".' IF 

5 700.000 
mus 

13 700 000 
NIFS " 

2 300.000 
NIFS 

6 000.000 
NIF§ 

12 500.000 
NIFS 

,z~ 

STATESTREET 

NINE; ANNUAL NO NAME ON RECORD PAGE : 421 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/DTH BASE MET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON 25AUG03 28AUG03 CORRESPONDENT SERVIC USD/DTC .01 2.720000 0.00 30.00 0 .00 6,558 .00 

0.00 1,421.75 0.00 261,628 .91 

CON 24MAR03 27MAR03 
2.851900 0.00 

25MAR03 28HAR03 
3.076700 0.00 

27MAR03 01APR03 
3.354900 0.00 

28MAR03 02APRO3 
3.579600 0.00 

25APRO3 30APRS3 
3.207300 0. 0 

28APRO3 01KAY03 
3.354000 0.00 

02KAY03 07KAY03 
3.440000 0.00 

829909100 SIPEX CORP 
1 100.000 

NIFS 

9 100.000 
NIF5 

4 900.000 
NiFi 

3 300.000 
NIFS 

5 600.000 
NIFS 

2 800.000 
NIF5 

900.000 
NIF3 

.02 
3,153.59 

26,134
.02 
.47 

.02 
16,512 .51 

.02 
11,862 .18 

.02 
18,044.88 

.02 
9,433 .20 

.02 
3,109 .50 

CORRESPONDENT SERVIC USO/DTC 
16 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
136 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
73.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
49 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
84.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
42 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
13 .50 0 .00 

829206102 SIMULA INC 
1 800.000 

MIFS 

I. 

829206101 SIMULA INC 
2 400 000 

NIFS 
- ASSET TOTALS 

103,500.000 



NIHC ANNUAL NO NAME ON RECORD PAGE : 422 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR 

829909100 SIPEX CORP CON 09MAY03 14MAY03 
2 000.000 3 .874100 0 .00 

NIF5 
14MAY03 1914AY03 

5 700.000 3 .863600 0.00 
NiFi 

15MAY03 20KAY03 
2 600 .000 3.800000 0.00 

NIFS 
19MAY03 22MAY03 

2 400 000 3.698500 0.00 
NIFS 

19MAY03 22MAY03 
4 000 000 3.706000 0.00 

NIFS 
20MAY03 23MAY03 

5 900 000 3.590900 0.00 
NIF5 

21MAY03 27KAY03 
800.000 3.625000 0.00 

NIF3 
27MAY03 30MAY03 

I Boo 000 3.942300 0.00 
NIF5 

2814AY03 05JUN03 
2 300 000 4.029000 0.00 

NIFS * 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 423 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

829909100 SIPEX CORP CON 29MAY03 03JUM03 
4 700 000 4.710000 0.00 

NIFS 
04JUM03 09JUN03 

5 500 000 5.111400 0.00 
NIFS 

09JUN03 12JUN03 
2 000 000 4.784500 0.00 

NIF5 
10JUM03 13JUN03 

I ODD 000 4.665000 0.00 
NIF5 

16JUL03 21JUL03 
2 400 000 4.821300 0.00 

NIFS 
17JUL03 22JUL03 

2 200 000 5.170800 0.00 
NIFS 

21JUL03 24JUL03 
900.000 4.850000 0.00 

NIF3 
22JUL03 25JUL03 

800.000 4.875000 0.00 
MIF3 

23JUL03 28JUL03 
2 500 000 5.187700 0.00 

NIFS ' 

STATE STREET, 

(CONTINUED) 

ADAMS HARKNESS + HIL USD/DTC 0. 
60 .00 0.00 7,808 .21 

ADAMS HARKNESS + HIL USD/DTC .0 
171 .00 0.00 22,193 .5 

ADAMS HARKNESS + HIL USD/DTC .0 
78.00 0 .00 9,958 .0 

ADAMS HARKNESS + HIL USD/DTC .0: 
72.00 0.00 8,948 .41 

CORRESPONDENT SERVIC USD/DTC .0; 
60.00 0.00 14,884 .0 

CORRESPONDENT SERVIC USD/DTC 0: 
88.50 0.00 21,274.8 

CORRESPONDENT SERVIC USD/DTC .0 ; 
12.00 0.00 2,912.04 

CORRESPONDENT SERVIC USD/DTC 
27 .00 0.00 7,123:01 :4 

3 CORRESPONDENT SERVIC USD/DTC .0; 
34.50 0.00 9,301.21 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
70 .50 0.00 22,207.50 

CORRESPONDENT SERVIC USD/DTC .01 
68 .75 0.00 28,181.45 

CORRESPONDENT SERVIC USD/DTC .01 
25 .00 0.00 9,594.00 

CORRESPONDENT SERVIC USD/DTC .01 
12 .50 0.00 4,677.50 

CORRESPONDENT SERVIC USD/DTC .01 
30.00 0.00 11,601.12 

STEPHENS INC USO/DTC .04 
88.06 0.00 ll,"3.76 

STEPHENS INC. USD/DTC .03 
27.66 0.00 4,392.00 

STEPHENS INC USD/DTC .03 
24.66 0.00 3,924.00 

CORRESPONDENT SERVIC USD/DTC .01 
31.25 0.00 13,000.50 



NIHC ANNUAL NO NAME ON RECORD PAGE : 424 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

8308OP103 SKY FINL GROUP INC 
700.000 

NIF3 

1 800.000 
NIFS 

2 600.000 
NIFS 

- ASSET TOTALS -
sploo .000 0.00 

GOLDMAN SACHS + CO USD/DTC .02 
52.00 0.00 47,785 .92 

GOLDMAN SACHS + CO USD/DTC .02 
90.00 0.00 31,861 .35 

BNY BROKERAGF-INC, USD/DTC .05 
0.00 0 00 33,740 .00 

5-FATE STREET. 

830879102 SKYNEST INC CON 25JUM03 30JUN03 
2 600.000 18.359200 0.00 

NIFt 

8308SN102 SKYWORKS SOLUTIONS INC CON 25JUN03 30JUN03 
4 500 .000 7.060300 0.00 

NIFt 

833034101 SNAP ON INC CON 04NAR03 07MAR03 
1 400 .000 24.050000 0.00 

NIF5 

NINC ANNUAL NO NAME ON RECORD PAGE : 425 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTM LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

833034101 SNAP ON INC CON IOKAR03 13MAR03 1 900 .000 23.196700 0.00 
NIFS 

11KAR03 14MAR03 
900.000 23.105200 0.00 

NIF3 
IOJUL03 15JUL03 

1 00 .000 28.464600 0.00 
NIF56 

15JUL03 18JUL03 
1 900.000 29.486400 0.00 

NIFS 
16JUL03 21JUL03 

IS700.000 28.244100 0.00 
NIF 

23JUL03 28JUL03 
400.000 27 .727300 0.00 

NIF3 
29JUL03 OIAUG03 

2 100.000 27 .998900 0.00 
NIFS 

04AUG03 07AUG03 
1 27 .453500 0.00 NIFI' .' 

06AUG03 11AUG03 
100 .000 27 .000000 0.00 

NIF3 

(CONTINUED) 

BAIRD ROBERT W., & USD/OTC 
96.00 0.00 

BRIDGE TRADING USD/OTC 
45.00 0.00 

ROCKHOUSE SECURITIES USD/OTC 
80.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
95.00 0.00 

ROCKHOUSE SECURITIES USD/DTC 
85.00 0.00 

ROCKHOUSE SECURITIES USO/DTC 
20.00 0.00 

WHITAKER SECURITIES USD/DTC 
105.00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
50.00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
5.00 0 .00 

.05 
44,168.73 

.05 
20,839.68 

.05 
45,623.36 

05 
54,219:16 

.05 
48,099.97 

.05 
11,110.92 

.05 
58,902.69 

.05 
27,503.501 

1 
.05 

2,705.001 

) I 

829909100 SIPEX CORP 
5 300 .000 

NIF5 

2 400 .000 
NIFS 

- ASSET TOTALS -
84,900.000 

US DOLLAR 

CON 23JUL03 28JUL03 
5.000000 0.00 

OSAUGO3 OBAUG03 
5.498800 0.00 

0.00 

CON 12MAR03 17KAR03 
18.998600 0.00 

12MAY03 15KAY03 
20.220100 0.00 

23MAY03 29KAY03 
20.657600 0.00 

(CONTINUED) 

STEPHENS INC USD/DTC .04 
212.66 0.00 26,712 .00 

STEPHENS INC USD/DTC .04 
96.06 0.00 13,293.12 

1,703.50 0.00 343,700.55 

CORRESPONDENT SERVIC USD/DTC .02 
10.50 0.00 13,309.52 

CORRESPONDENT SERVIC USD/DTC .02 
27 .00 0.00 36,423 .18 

CORRESPONDENT SERVIC USO/DTC .02 
39.00 0.00 53,748 .76 

76 .50 0.00 103,481 .46 



- ASSET TOTALS - 
13,000.000 0.00 650.00 0 .00 346,913 .0 

295.96 0.00 1,177,102 .8! 

STATE STRE"7 USD/DTC .04 
1".00 0.00 54.349.21 

STATE STREET ' 
846425882 SPANISH BROADCASTING SYS INC CL A MEN 19AUG03 22AUG03 

7 300 000 7.425100 0 .00 
NIF4 * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 427 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

B"425882 SPANISH BROADCASTING SYS INC CL A MEN 20AUG03 25AUG03 
25 000 000 7 .450000 0.00 
MIR 

21AUG03 26AUG03 
28 400 000 7.910000 0.00 
NIR 

22AUG03 27AUGO3 
42 200.000 7.952500 0.00 

NIF4 

27AUG03 27AUG03 
102 900 000 7.740000 0 .00 
WIF6 

27AUG03 OPEN 
6 900.000 7.646700 0 .00 

NIFA 

ASSET TOTALS - 
212,700.000 0 .00 

852857101 STAMPS CON INC 
900.000 

NIF3 

500.000 
MIF3 

2 100 000 
NIFI ' 

CON 17NAR03 20MAR03 
3.964900 0 .00 

24MAR03 27MAR03 
4.127500 0.00 

27MAR03 01APR03 
4.130000 0.00 

STATESTREET, 

NIKC ANNUAL NO NAME ON RECORD PAGE : 426 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COS' 

EQUITY 

US DOLLAR (CONTINUED) 

834182107 SOLECTROM CORP CON 27JUN03 02JUL03 
800.000 3.630000 0 .00 

NIG2 

94476R109 SOUTHMEST BANCORPORATION TEX CON 19AUG03 22AUG03 
5 800.000 37.655400 0 .00 

NIF4 

20AUG03 25AUG03 
1 198.000 37 .720000 0.00 

NZA 

20AUG03 25AUG03 
1 002.000 37 .829701 0.00 

NIA 

21AUG03 26AUG03 
3 300 000 38 .158500 0.00 

NIR 

22AUG03 27AUG03 
4 500 .000 36 .970800 0.00 

NIA 

27AUG03 27AUG03 
15 goo 000 36 .900000 0.00 

NIFi * 

ASSET TOTALS - 
31,600.000 0 .00 

INVESTMENT TECHNOLOG USD/DTC 0: 
24.00 0.00 2,928.01 

STATE STREET BROKERA USD/DTC .0 ; 
116.00 0.00 218,527 .1 

STATE STREET BROKERA USD/DTC 0: 
23.96 0.00 45,212 .5; 

STATE STREET BROKERA USD/DTC 
0.00 0.00 37,905 .34 

STATE STREET BROKERA USD/DTC .01 
66 .00 0.00 125,989 .01 

STATE STREET BROKERA USD/DTC 0: 
90 .00 0 .00 166,458 .64 

ASSET TOANSFER AT MA USD/DTC 
0. 0 0 .00 583,020 .0( 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
500 .00 0.00 186,750.00 

STATE STREET BROKERA USO/DTC .02 
568 .00 0 .00 225,212.00 

STATE STREET BROKERA USD/DTC .02 844.00 0 .00 336,439.50 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 .00 796,446 .00 

BROADCORT CAPITAL (T USD/DTC .05 
345.00 0.00 53,107 .23 

2,403.00 0.00 1,652,303.96 

CORRESPONDENT SERVIC USD/DTC .02 
13.50 0.00 3,581 .92 

CORRESPONDENT SERVIC USD/DTC '071 :02 
7.50 0.00 2 25 

CORRESPONDENT SERVIC USD/DTC .02 
31.50 0.00 8,704.50 



EQUITY 

US DOLLAR 

852857101 STAMPS CON INC CON 28MAR03 02APRO3 
4 700 000 4 .205600 0 .00 

NIF5 

04APRO3 09APR03 
7 900.000 4.146500 0.00 

NIFS 

07APRO3 IOAPRO3 
1 500.000 4.099800 0.00 

NIFS 

24APRO3 29APRO3 
13 800.000 4.434000 0.00 

NIFS 

25APRO3 30APRO3 
3 800.000 4.356600 0.00 

NIFS 

28APRO3 05MAY03 
4 000 000 4.343800 0 .00 

NIFS 

19MAY03 22MAY03 
2 100.000 4.699500 0.00 

NIF5 

20KAY03 23KAY03 
5 900 000 4 .684600 0 .00 

NIFS 

28KAY03 04JUM03 
5 .050000 0 .00 Fj500.OOO 

STATE STREET 

EQUITY 

CON 13MAY03 16KAY03 
11 .947000 0.00 

CORRESPONDENT SERVIC USD/DTC .02 
51 .00 0.00 40,670.80 

858907108 STERLING BANCSHARES INC 
3 400.000 

NIF1 

.. ) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 428 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
70 .50 0.00 19,836 .82 

NATIONAL FINANCIAL S USD/DTC .03 
237 .00 0.00 32,994 .35 

NATIONAL FINANCIAL S USD/DTC .03 
45 .00 0.00 6,194 .70 

SPEAR LEEDS & KELLO USD/DTC .03 
414 .00 0.00 61,603 .20 

14.LEEDS & KELLO USD/DTC .03 SPEAR 
1 00 0.00 16,669 .08 

26 .LEEDS & KELLO USD/DTC .03 4 SPEAR 
1 00 0.00 17,495 .20 

CORRESPONDENT SERVIC USD/DTC .02 
31 .50 0.00 9,900 .45 

SPEARI .LEEDS & KELLO USD/DTC .03 
17 00 0.00 27,816 .14 

2 SPEAR LEEDS & KELLO USD/DTC .04 
346 .00 0.00 43,265 .00 

MIHC ANNUAL NO NAME ON RECORD PAGE : 429 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

85285'7101 STAMPS CON INC 
4 400 000 

NIF5 ' 

3 500.000 
NIFS 

1 400.000 
NIFS 

2 600.000 
NIFS 

17 00.000 
NIFSO 

" 200.000 
NIFS 

4 000 000 
NIFS 

ASSET TOTALS 
134,800.000 

US DOLLAR 

CON 28MAY03 04JUM03 
5 .095700 0.00 

29KAY03 03JUN03 
4 .994900 0.00 

02JUM03 05JUN03 
4 .900000 0.00 

09JUN03 12JUN03 
4 .854400 0.00 

11JUN03 16JUN03 
5 .030000 0.00 

12JUM03 17JUM03 
5 .020000 0.00 

30JUN03 03JUL03 
4 .842700 0.00 

0.00 

(CONTINUED) 

2 UBS FINANCIAL SERVIC USD/DTC .02 
66 .00 0.00 22,487 .08 

CORRESPONDENT SERVIC USD/DTC .02 
52 .50 0.00 17,534.65 

SPEAR LEEDS & KELLO USD/DTC .03 
41 .00 0.00 6t902 .00 

SPEAR LEEDS A KELLO USD/DTC .03 
71.00 0.00 12,699.44 

SPEAR LEEDS & KELLO USD/DTC .03 
516.00 0.00 86,020.00 

SPEAR LEEDS A KELLO USD/DTC .03 
1,389.00 0.00 233,310.00 

CORRESPONDENT SERVIC USD/DTC .01 
50.00 0.00 19,420.80 

3,786 .00 0.00 648,506.57 



Himc ANNUAL NO NAME ON RECORD PAGE : 430 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CORN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/0TH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 14MAY03 19MAY03 HDEFER + ARNETT USD/DTC .0 
11 .949200 0.00 95.00 0.00 22,798 .4 

15KAY03 20MAY03 HOEFER + ARNETT USO/DTC .0 
11.950000 0.00 65.00 0 .00 15,600 .0 

16MAY03 21NAY03 HOEFER + ARNETT USD/DTC 0! 
11.950000 0.00 200.00 0 .00 48,000 .0 

20MAY03 23NAY03 MORGAN KEEGAN & CO I USD/DTC .0 
11.400000 0.00 60.00 0.00 13,740.0 

21KAY03 27KAY03 MORGAN KEEGAN & CO I USD/DTC 0! 
11.250000 0 .00 25 .00 0.00 5,650.0 

23KAY03 29KAY03 CORRESPONDENT SERVIC USD/DTC .0 ; 
11 .276800 0 .00 27 .00 0.00 20,325.2, 

523.00 0.00 166,784.5 ; 

861012102 STHICROELECTRONICS N V 
300.000 

WIGS 

866810104 SUN MICROSYSTEMS INC 
35 900 000 

NIFi " 

SHS N Y REGISTRY 10JUN03 13JUN03 
23.060000 0.00 

CON 16JUN03 19JUN03 
5 .362900 0.00 

Y STREET ATE 

NIHC ANNUAL NO NAME ON RECORD PAGE : 431 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/0TH LOCAL WET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

CON OBAUG03 13AUG03 INVESTMENT TECHNOLOG USO/DTC .02 
3.598800 0 .00 962 .00 0.00 174,064 .28 

0 .00 1,680 .00 0.00 367p3lO .39 

CON 29APRO3 02NAY03 DEUTSCHE BANK SECURI USD/DTC .05 
16 .359300 0 .00 175 .00 0.00 57,432 .55 

IOJUM03 16JUN03 3 TIR SECU8ITIES INC USD/DTC .03 
18 .866400 0.00 18 .0 0.00 11,337.84 

193.00 0.00 68,770.39 

CON IONAR03 13MAR03 
13.400000 0.00 

26MAR03 31MAR03 
13.750000 0.00 

27MAR03 02APRO3 
13 .570000 0.00 

02APRO3 07APRO3 
23 .958200 0.00 

NATIONAL FINANCIAL S USD/DTC .05 
50.00 0.00 13,450.00 

NATIONAL FINANCIAL S USD/DTC .05 
45.00 0.00 12,420.00 

NATIONAL FINANCIAL S USD/DTC .05 
10.00 D.00 2,724.00 

CORRESPONDENT SERVIC USD/DTC .02 
24.00 0.00 22,357.12 

STATE STREET. 

900.000 
NIF3 

200.000 
NIF3 

1 600 000 
NIFS * 

858907108 STERLING BANCSHARES INC 
1 900 000 

NIF5 * 

1 300 000 
NIFS ' 

4 000 000 
NIF5 * 

1 200 000 
WIF5 ' 

500.000 
NIF3 

1 800 000 
NIF5 

- ASSET TOTALS 
14,100 .000 0.00 

E TRADE SECURITIES, USD/DTC 0 : 
9 .00 0.00 6,927 .04 

INVESTMENT TECHNOLOG USD/DTC .0; 
718.00 0.00 193,2".l : 

866810104 SUN MICROSYSTEMS INC 
48 100 .000 

NIFi 

- ASSET TOTALS -
84,000 .000 

867229106 SUNCOR ENERGY INC 
3 500 .000 

Niak 

600.000 
WIGS 

- ASSET TOTALS -
4,100.000 

868532102 SUPERTEX INC 
1 000 000 

NIFS ' 

0.00 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 432 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSMS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

US DOLLAR 

868532102 SUPERTEX INC CON 03APRO3 OBAPRO3 
6 200.000 13.970000 0.00 

NIF5 

09APRO3 14APRO3 
400.000 13.850000 0.00 

NIF3 

14APRO3 17APR03 
200.000 13.600000 0.00 

NIF3 

16APRO3 22APRO3 
900.000 13.750000 0.00 

NIF3 

24APRO3 29APRO3 
1 000.000 15.157100 0.00 

NIFS 

25APRO3 30APRO3 
300.000 15.307100 0.00 

NIF3 

29APRO3 02NAY03 
200.000 15.750000 0.00 

NIF3 

20MAY03 23NAY03 
200.060 15.500000 0.00 

NIF3 

30MAY03 04JUN03 
1 000.000 16.800000 0.00 

NIF5 

STATE :~oTREET 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
19 .50 0.00 21,842 .73 

CORRESPOIDENT SERVIC USD/DTC .01 
5.2 0.00 7,492 .28 

CORRESPONDENT SERVIC USD/DTC .01 
12 .50 0.00 17,762 .50 

NATIONAL FINANCIAL S USD/DTC .05 
80.00 0.00 27,278.24 

NATIONAL FINANCIAL S USD/DTC .05 
15.00 0.00 5,040.00 

NATIONAL FINANCIAL S USD/DTC .05 
45.00 0.00 15,795.00 

NATIONAL FINANCIAL S USD/DTC 05 
40.00 0.00 13,848:00~ 

NATIONAL FINANCIAL S USD/DTC 
10.00 0.00 3,610 :0050 11 

NATIONAL FINANCIAL S USD/DTC 05 
75.00 0.00 26,325:00 

US DOLLAR 

868532102 SUPERTEX INC CON 30KAY03 04JUM03 
1 300.000 16 .787100 0.00 

NIFS 

13JUM03 ISJUN03 
417 .000 17 .954600 0.00 

NIF3 

17JUN03 20JUM03 
1 000.000 17 .750000 0.00 

NIFS 

20JUM03 25JUN03 
1 600.000 16 .998900 0.00 

NIFS 

24JUN03 27JUN03 
300.000 16 .750000 0.00 

NIF3 

21JUL03 24JUL03 
900.000 17 .500000 0.00 

NIF3 

22JUL03 25JUL03 
800.000 17 .260000 0.00 

NIF3 

24JUL03 29JUL03 
200.000 18 .000000 0.00 

NIF3 

04AUG03 07AUG03 
1 500.000 17 .500000 0.00 

NIFS 

1. 
) 

I 

)I 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
124.00 0.00 86t738.00 

NATIONAL FINANCIAL S USD/DTC 05 
20 .00 0.00 5,560:00 

NATIONAL FINANCIAL S USD/DTC .05 
10.00 0.00 2,730.00 

NATIONAL FINANCIAL S USD/DTC .05 
45.00 0.00 12,420.00 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0.00 15,172.10 

CORRESPONDENT SERVIC USD/OTC .02 
4.50 0.00 4,596.63 

NATIONAL FINANCIAL S USD/DTC .05 
10 .00 0.00 3,160.00 

NATIONAL FINANCIAL S USD/DTC .05 
10 .00 0.00 3,110.00 

NATIONAL FINANCIAL S USD/DTC .05 
50 .00 0.00 16,850.00 

MINC ANNUAL NO NAME ON RECORD PAGE : 433 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 



NINC ANNUAL NO NAME ON RECORD PAGE : 434 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

CON IOKAR03 13NAR03 
15.470200 0.00 

11MAR03 14MAR03 
15.168900 0.00 

12MAR03 1714AR03 
14.892600 0.00 

870756103 SWIFT TRAWSN INC 
3 700 000 

NIFS ' 

4 400 000 
NIF5 ' 

500.000 
NIF3 

SMITH MOORE + CO USD/DTC 0! 
1B.00 0 .00 57,424.71 

SMITH MOORE + CO USD/DTC 0! 226.oo 0.00 66,963.14 

CORRESPONDENT SERVIC USD/DTC .01, 
7 .50 0.00 7,453.81 

NTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 435 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31p 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

871503108 SYMANTEC CORP 
3 500 000 

NIFi * 

872443403 T HO INC 
200.000 

NIG2 

CON 13MAR03 18MAR03 
43.289400 0.00 

CON 19MAR03 24MAR03 
13.900400 0.00 

INVESTMENT TECHNOLOG USD/DTC 02 
70.00 0.00 151,582:90 

MORGAN STANLEY CO IN USD/DTC .05 
10.00 0.00 2,790.08 

STATE STREET, 

I 

868532102 SUPERTEX INC 
1 600 000 

NIFS * 

700.000 
NIF3 

400.000 
NIF3 

100.000 
NIF3 

600 .000 
NIF3 

- ASSET TOTALS -
25,517 .000 

US DOLLAR CON 

05AUG03 08AUG03 
16 .948000 0.00 

06AUG03 11AUG03 
16 .600000 0.00 

08AUG03 13AUG03 
16 .500000 0 .00 

11AUG03 14AUG03 
16.250000 0 .00 

25AUG03 28AUG03 
17.250000 0.00 

0.00 

(CONTINUED) 

NATIONAL FINANCIAL S USD/DTC .01. 
80.00 0.00 27,196 .81 

NATIONAL FINANCIAL S USD/DTC 0! 
35.00 0.00 12,655 .01 

NATIONAL FINANCIAL S USD/DTC 0! 
20 .00 0.00 6,620.01 

NATIONAL FINANCIAL S USD/DTC 0., 
5 .00 0.00 1,630.01 

NATIONAL FINANCIAL S USD/DTC 0! 
30.00 0.00 10,380.04 

889.71 0 .00 397,763.6A 

870756103 SWIFT TRANSH INC 
1 900 .000 

NIFS 

7 100.000 
NIF5 

2 000.000 
NIFS 

2 000.000 
NIF5 

3 800.000 
NIF5 

2 000.000 
NIR 

- ASSET TOTALS -
27,400.000 

US DOLLAR 

CON 28MAR03 02APRO3 
15.672200 0.00 

28MAR03 02APRO3 
15.859000 0.00 

01APR03 04APRO3 
16.042600 0.00 

05JUN03 10JUN03 
19.455800 0.00 

24JUN03 27JUN03 
18.200000 0.00 

25JUN03 30JUN03 
18.220300 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
28 .50 0.00 29,805 .68 

SMITH MOORE + CO USD/DTC .05 
351 .00 0.00 112,953.90 

CORRESPONDENT SERVIC USD/DTC .02 
30 .00 0.00 32,115.20 

SMITH MOORE + CO USD/DTC .05 
106.00 0.00 39,011.60 

SMITH MOORE + CO USD/DTC .05 
196.oo 0.00 69,350.00 

GOLDMAN SACHS + CO USD/DTC .02 
40.00 0.00 36p48O.60 

1,156.00 0.00 451p558.68 



874039100 TAINAN SEMICNDCTR MFG CO LTD SPONSORED ADR IOJUM03 16JUM03 3 E TRADE SECURITIES,, USD/DTC .03 
800.000 10.280000 0.00 24 .00 0.00 8,248.00 

HIG8 

STATE S I REET 

NINC ANNUAL NO NAME ON RECORD PAGE : 437 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

KAR04 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

876664103 TAUBMAN CENTERS INC REIT 12MAR03 17NAR03 
1 700.000 16 .550000 0.00 

NIFS 

87799Q914 LIFE SCIENCES VENTURES 11 LP 03JUN03 03JUN03 
200 000.000 1 .000000 0.00 
NIGi 

SPEAR LEEDS & KELLO USD/DTC .05 
84.00 0 .00 28,220.00 

CAPITAL CALL USD/BOS 
0.00 0 .00 200,000.00 

) I 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 436 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

872443403 T HQ INC CON 20KAY03 23KAY03 B-TRADE SERVICES LLC USO/DTC .02 
NIG2 

200.000 13.862900 0.00 4.00 0.00 2,776.58 

22JUL03 25JUL03 MERRILL LYNCH PIERCE USD/DTC .04 
4 500 000 17 .035500 0.00 180 .00 0.00 76,839 .75 

NIA ' 
22JUL03 25JUL03 SG COHEN SECURITIES USD/DTC .04 

3 000 000 17 .000000 0.00 120 .00 0.00 51,120.00 
HIR 

22JUL03 25JUL03 INSTINET CLEARING SE USD/DTC .03 
NIF4 

300.000 16 .561000 0.00 8 .25 0.00 4,976 .55 

22JUL03 25JUL03 CITIGROUP GLOBAL MAR USD/DTC .05 
NIG2 

200.000 16 .687600 0.00 10 .00 0.00 3,347 .52 

23JUL03 28JUL03 ADAMS HARKNESS + HIL USD/DTC .04 
1 400.000 17 .450000 0.00 56 .00 0.00 24,486 .00 

NIA 
23JUL03 28JUL03 INSTINET CLEARING SE USD/DTC .03 

1 900.000 17 .065200 0.00 52 .25 0.00 32,476 .13 
NIA 

24JUL03 29JUL03 ADAMS HARKNESS + HIL USD/DTC .04 
5 300.000 17 .949900 0.00 212 .00 0.00 95,3" .47 

NIF4 
ASSET TOTALS - 

17,000 .000 0.00 652 .50 0.00 294,159 .08 

US DOLLAR 

874054109 TAKE TWO INTERACTIVE SOFTKARE CDT CON 19AUG03 22AUG03 
6 300.000 26 .893200 0.00 

NIR 

20AUG03 25ALIG03 
2 100.000 26 .984300 0.00 

NIR 

20AUG03 25ALIG03 
2 500.000 26 .792000 0.00 

NIR 

21AUGO3 26AUG03 
2 800 000 27 .470400 0.00 

NIR 

22AUG03 27AUG03 
3 600 000 27 .714200 0.00 

NIA 

27AUGO3 27AUG03 
17 300.000 27 .680000 0.00 

NIFA 

ASSET TOTALS - 
34p6OO.OOO 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
126 .00 0.00 169,553.16 

STATE STREET BROKERA USD/DTC .02 
42 .00 0.00 56,709.03 

STATE STREET BROKERA USD/DTC 
0.00 0.00 66,980.00 

STATE STREET BROKERA USD/DTC .02 
56 .00 0.00 76,973.12 

STATE STREET BROKERA USD/DTC .02 
72 .00 0.00 99,843.12 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 478,864.00 

296 .00 0 .00 948,922.43 



NIML ANNUAL NO NAME ON RECORD PAGE : 438 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAF 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET COS 

4UITY 

1,189 .25 0.00 309,731.1 

INVESTMENT TECHNOLOG USD/DTC .0 
16 .00 0.00 13,888 .0 

BNY BROKERAGE INC USD/DTC .0 
1,355 .00 0.00 512,935.2 

X 

STATE STREET 

882508104 TEXAS INSTRS INC 
800.000 

NIF2 

27 100 000 
NIFi ' 

CON 13MAR03 18MAR03 
17.340000 0.00 

30APRO3 05MAY03 
18.877500 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 439 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

NATIONAL FINANCIAL S USD/DTC .03 
132.00 0.00 21,903.20 

SMITH MOORE + CO USO/DTC .03 
231.00 0.00 38,346.00 

CORRESPONDENT SERVIC USDIOTC .01 
22.50 0.00 8,928.54 

CORRESPONDENT SERVIC USD/DTC .01 
132.50 0.00 53,559.68 

NATIONAL FINANCIAL S USD/DTC .03 
117.00 0 .00 19,305.00 

STATE STREET 

885535104 3COM CORP 
4 400.000 

NIF5 

7 700.000 
NIF5 

1 800.000 
NIF5 

10 600.000 
NIF5 

3 900 000 
NIFA ' 

CON 04JUN03 09JUM03 
4.948000 0.00 

04JUM03 09JUM03 
4.950000 0.00 

OSJUN03 10JUM03 
4.947800 0.00 

06JUM03 11JUM03 
5.040300 0.00 

09JUM03 12JUN03 
4.920000 0.00 

87799Q914 LIFE SCIENCES VENTURES Il LP 
250 000 000 
MIR 

- ASSET TOTALS 
450,000.000 

878311109 TECHTEAM GLOBAL INC 
9 300 000 

NIFS ' 

27 300 000 
NIFS * 

10 100 000 
NIF5 ' 

1 800 000 
NIFS 

- ASSET TOTALS 
48,500.000 

US DOLLAR 

27JUM03 27JUN03 
1 .000000 0.00 

0.00 

CON 04JUN03 09JUN03 
6 .050000 0.00 

04JUM03 09JUM03 
6 .397000 0.00 

05JUN03 IOJUN03 
6.447100 0.00 

14AUG03 19AUG03 
6.401700 0.00 

0.00 

(CONTINUED) 

CAPITAL CALL USD/BOS 
0.00 0 .00 250,000.0 

0 .00 0.00 450,000.C 

JEFFERIES COMPANY IN USD/OTC c 
372.00 0 .00 56,637 .C 

CORRESPONDENT SERVIC USD/DTC c 
341.25 0 .00 174,979.3 

JEFFERIES COMPANY IN USD/DTC .0 
404.00 0.00 65,519 .7 

SANDERS MORRIS MUNDY USD/DTC .0 
72 .00 0.00 11,595 .0 

- ASSET TOTALS -
27,900.000 

882673106 TEXAS REGL BANCSHARES INC 
7 800.000 

NIFi 

700.000 
NIFS 

- ASSET TOTALS -
8,500.000 

0.00 

CL A VTG 28AUG03 OPEN 
33.747600 0.00 

29AUG03 OPEN 
34.000000 0.00 

0.00 

(CONTINUED) 

1,371.00 0 .00 526,823.25 

PERSHING LLC USD/DTC - 00i 
390 .00 0.00 263,621.28 

PERSHING LLC USD/DTC .05 
35.00 0.00 23,835.00 

425.00 0.00 287,456.28 

I 



887389104 TIMKEN CO CON 18JUN03 23JUN03 CAPITAL INSTITUTIONA USD/DTC .05 
6 600.000 17 .937300 0.00 330 .00 0 .00 118,716 .18 

NIF5 

19JUN03 24JUM03 CIBC WORLD MARKETS C USD/DTC 05 
6 800.000 17.942800 0.00 340 .00 0 .00 122,351 :04 

NIFS 

20JUM03 25JUM03 STANDARD + POORS SEC USD/DTC .05 
3 000.000 17.721900 0.00 150 .00 0 .00 53,315 .70 

NIF5 

C-ir A ~~ ClV-T-.T--l--lr 

HINC ANNUAL NO NAME ON RECORD PAGE : 440 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST : 

EQUITY 

US DOLLAR (CONTINUED) 

885535104 3COM CORP CON 10JUM03 MUN03 NATIONAL FINANCIAL S USO/DTC .03 
500 .000 4.860000 0.00 15.00 0.00 2,445.00 

NIF3 

IOJUN03 13JUM03 COR!ESPONDENT SERVIC USD/DTC .01 
NIf52OO .oOO 4.890300 0.00 02.50 0.00 40,202.96 

11JUN03 16JUM03 SMITH MOORE + CO USD/DTC .03 
4 400 000 4.893300 0.00 131.00 0.00 21,662.52 

NIFS ' 

12JUM03 17JUN03 SMITH MOORE + CO USD/DTC .03 
9 400.000 4.989000 0.00 281.00 0.00 47,178 .60 

NIFS 

12JUM03 17JUN03 COR!ESPONDENT SERVIC USD/DTC .01 
14 300 000 5.002000 0.00 78.75 0.00 71,707 .35 

NIFS 

16JUM03 19JUM03 COR!ESPONDENT SERVIC USD/DTC .01 

HIPS900. 
000 4.921500 0.00 11.25 0.00 43,912 .60 

24JUM03 27JUM03 CORRESPONDENT SERVIC USD/DTC .01 
1 900.000 4.837400 0.00 23.75 0.00 9,214.81 

NIFS 

26JUN03 01JUL03 SMITH MOORE + CO USD/DTC .03 
16 400.000 4.734400 0.00 49LOO 0.00 78,136.16 

NIFS 

ASSET TOTALS - 
92,400.000 0.00 1,972.25 0.00 456,502.42 

88632Q103 TIBCO SOFTWARE INC CON 05KAR03 IOKAR03 CORRESPONDENT MVIC USD/DTC .02 
3 900.000 4.168900 0.00 58.50 0.00 16,317.21 

NIF5 

STATE STREET 

Himc ANNUAL NO NAME ON RECORD PAGE : 441 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

88632003 TIBCO SOFTWARE INC CON 06KAR03 11KAR03 CORRESPONDENT SERVIC USD/DTC .02 
500.000 4.100000 0.00 7 .50 0 .00 2,057.50 

NIF3 

07MAR03 12HAR03 CORRESPONDENT SERVIC USD/DTC .02 
900.000 3.985400 0.00 13 .50 0 .00 3,600.36 

NIF3 

17MAR03 20KAR03 FIRST CLEARING, LLC USD/DTC .03 
4 900 000 4.252500 0.00 147 .00 0 .00 20,984.25 

NIFS ' 

17MAR03 20MAR03 CORRESPONDENT SERVIC USD/DTC .02 
5 200.000 4.240100 0.00 78 .00 0 .00 22pl26.52 

NIF5 

14APRO3 17APRO3 WELLS FARGO SECURITI USD/DTC 03 
N19j2OO.OOO 4.300000 0.00 276 .00 0 .00 39,836 :00 

F 

ASSET TOTALS - 
24,600.000 0.00 580.50 0 .00 204,921.84 



NIHC ANNUAL NO NAME ON RECORD PAGE : 442 
USO - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US 

DOLLAR 

887389104 TIMKEN CO COM** 24JUN03 27JUN03 
2 200 000 16 .925200 0.00 

NIFS 

07JUL03 IOJUL03 
2 900 000 17.071100 0 .00 

NIF5 

16JUL03 21JUL03 
4 600 000 17.32"00 0.00 

NIF5 

24JUL03 29JUL03 
4 600 000 15.446400 0.00 

NIFS 

24JUL03 29JUL03 
9 400 000 15.713500 0.00 

NIFS 

24JUL03 29JUL03 
2 400.000 15.868400 0.00 

NIFS 

,95400.000 15.713500 
24JUL03 

0.00 
N F 

24JUL03 CANCEL 
-9 400 .000 15 .713500 0.00 

NIF5 

25JUL03 30JUL03 
1 900 .000 15 .410000 0.00 

NIF5 

STATE STREEI 

Co: US,DOLLAR (CONTINUED) 

887389104 TINKEN CO 2 JUL03 OIAUG03 CAPITAL INSTITUTIONA USD/DTC .05 
2 800 000 15.232300 0.00 140.00 0 .00 42p790.44 

NIFS 

04AUG03 07AUG03 CAPITAL INSTITUTIONA USD/DTC .05 
1 700 000 14.963000 0.00 85.00 0 .00 25,522.10 

NIF5 

- ASSET TOTALS - 
48,900.000 0.00 2p355.00 0 .00 816p563.75 

888266103 TITAN CORP CON 03MAR03 06NAR03 EDWARDS A G SONS INC USD/DTC .04 
1 400 000 7.899900 0.00 56.00 0.00 11,115.86 

NIFS ' 

30APRO3 05MAY03 SPEAR LEEDS & KELLO USD/DTC .04 
11 300 000 8.334000 0.00 40.00 0 .00 94,626.20 

MIF5 

01MAY03 06NAY03 BNY,2:OKERAGE INC USD/DTC .04 
3 700 000 8.200000 0.00 .00 0.00 3D,488.00 

NIFS * 

15MAY03 20MAY03 SPEAR LEEDS & KELLO USD/DTC .04 
19 300 000 8.314900 0.00 771.00 0.00 161,249.57 

NIFS 

20KAY03 23MAY03 SPEAR LEEDS & KELLO USD/DTC 110,591:04 
13 800 .000 7 .973900 0.00 50.00 0.00 82 

NIFS 

25JUN03 30JUN03 GOLDMAN SACHS + CO USD/DTC .02 
3 300 000 10.095400 0.00 66.00 0.00 33,380.82 

NIR 

STATE STREET 

I 

(CONTINUED) 

BNY BROKERAGE INC USD/DTC .01. 
110 .00 0 .00 37,345.44 

CAPITAL INSTITUTIONA USD/DTC .0! 
145 .00 0 .00 49,651.11 

BNY BROKERAGE INC USD/DTC 0! 
230.00 0.00 79,923.14 

SUNGUARD INSTITUTION USD/DTC .01 
230.00 0.00 71,283.44 

BNY BROKERAGE INC USD/DTC .0! 
470.00 0.00 148,176 .94 

CORRESPONDENT SERVIC USD/DTC .01 
30.00 0.00 3B,114.14 

BNY IROKERAGE INC USD/DTC OA 
4 0.00 0.00 148p276 .9( 

BNY BROKERAGE INC USD/DTC .0.1 
470.00 0.00 -148,176 .9( 

CAPITAL INSTITUTIONA USD/DTC OA 
95.00 0.00 29,374.0( 

HIMC ANNUAL NO NAME ON RECORD PAGE : 443 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

t 



US DOLLAR (CONTINUED) 

890786106 TOPPS INC Cox 10JUL03 15JUL03 CANTOR FITZGERALD + USD/DTC .04 
1 100.000 8.700000 0.00 44.00 0.00 9,614.00 

NIFS 

IIJUL03 16JUL03 NATIONAL FINANCIAL S USD/DTC 04 
600.000 8.804700 0.00 24.00 0.00 5,306:82 

NIF3 

14JUL03 17JUL03 NATIONAL FINANCIAL S USD/DTC .04 
1 100.000 8.899800 0.00 44.00 0.00 9,833 .78 

NIF5 

15JUL03 18JUL03 NATIONAL FINANCIAL S USD/DTC .04 
6 500.000 8.821300 0.00 260.00 0.00 57,598 .45 

NIFS 

16JUL03 21JUL03 ROCKHOUSE SECURITIES USD/DTC .04 
3 700.000 8.647800 0.00 148.00 0.00 32pl44 .86 

NIF5 

29JUL03 OIALJG03 NATIONAL FINANCIAL S USD/DTC 04 
700.000 8 .593400 0.00 28.00 0 .00 6,043 :38 

WIF3 

30JUL03 04AUG03 NATIONAL FINANCIAL S USD/DTC 04 j 
1 300.000 8 .600000 0.00 52.00 0 .00 11,232 :00 

NIFI 

OIAUG03 06AUG03 NATIOgAL FINANCIAL S USD/OTC .04 
2 900.000 8 .600000 0.00 11 .00 0 .00 25,056 .00 

NIFS 

07AUG03 12AUG03 NATIONAL FINANCIAL S USD/DTC .04 
600.000 8 .500000 0.00 24.00 0.00 5pl24.00 

MIF3 

) I 

NINC ANNUAL NO NAME ON RECORD PAGE : 444 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
52,800.000 0.00 2, 0". 00 0 .00 "1,452 .27 

890333107 TOO INC CON 29KAY03 03JUN03 CORRESPONDENT SERVIC USD/DTC .02 
4 800.000 17.277400 0.00 72.00 0.00 83,003.52 

NIFS 

29KAY03 03JUM03 BMY BROKERAGE INC USD/DTC .05 
9 200.000 17.710000 0.00 "0.00 0 .00 163p392 .00 

NIFS 

30MAY03 04JUN03 BRIDGE TRADING USD/DTC Os 
1 300.000 17.297100 0.00 65.00 0.00 22,551 .23 

NIFI 

- ASSET TOTALS - 
15,300.000 0.00 597.00 0.00 268,946 .75 

890786106 TOPPS INC CON 26JUM03 01JUL03 CORRESPONDENT SERVIC USD/DTC .01 
9 400.000 8.573100 0.00 117.50 0.00 80,704 .64 

NIFS 

27JUN03 02JUL03 CORRESPONDENT SERVIC USO/DTC .01 
9 900 .000 8.718400 0.00 123.75 0.00 86,435 .91 

NIF5 

07JUL03 10JUL03 NATIONAL FINANCIAL S USD/DTC .04 
2 000 8.920000 0.00 96 .00 0.00 21,504 .00 

NIF54DO' 

09JUL03 14JUL03 NATIONAL FINANCIAL S USD/DTC .04 
5 500 .000 8.877700 0.00 220.00 0.00 49,047 .35 

11IF5 

STATES REET "*JT 

NINC ANNUAL NO NAME ON RECORD PAGE : 445 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 



NINC ANNUAL NO NAME ON RECORD PAGE : 446 
USD - COMPOSITE - ASOF: 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 2SAUG03 OPEN NATIONAL FINANCIAL S USD/DTC 
9.000000 0.00 136.00 0 .00 

235 .00 0.00 14-4,43B .V 

89"50100 TREDEGAR INDS INC 
700.000 

NIF3 

800.000 
NIF3 

CON 10MAR03 13MAR03 
10.800000 0.00 

IINAR03 14MAR03 
10.808900 0.00 

FIRST CLEARING, LLC USD/DTC .0.1 
35.00 0 .00 7,595 .0( 

FIRST CLEARING, LLC USD/DTC Ol 40.00 0 .00 9,687 :11 

STATE STREET 

HINC ANNUAL NO NAME ON RECORD PAGE : 447 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH lt 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 

i 

89579KI09 TRIAD HOSPS INC 
500.000 

NIG2 

CON 29JUL03 01AUG03 
29.960400 0.00 

SG COHEN SECURITIES USD/DTC 
25.00 0 .00 

.05 
15,005.20 

STATE STREET, 

890786106 TOPPS INC 
3 400 000 

NIF5 

- ASSET TOTALS 
49,100.000 

891160509 TORONTO DOMINION BK ONT 
500.000 

NIG8 

8915IE109 TOTAL SA 
300 .000 

NIGS 

892356106 TRACTOR SUPPLY CO 
1 200.000 

NIR 

1 500.000 
NIA 

- ASSET TOTALS -
2,700.000 

0.00 

CON NEW IOJUM03 16JUN03 
27.210800 0 .00 

SPONSORED ADR IOJUN03 16JUM03 
76 .830000 0 .00 

CON 22JUL03 25JUL03 
52 .159200 0.00 

23JUL03 28JUL03 
54.474900 0.00 

0.00 

1,433.25 0 .00 

3 E TRADE SECURITIES, USD/DTC 
15.00 0.00 

3 TIR SECURITIES INC USD/DTC 
9 .00 0.00 

MORGAN STANLEY CO IN USD/DTC 
60.00 0.00 

MORGAN STANLEY CO IN USD/DTC 
75 

. 
00 0.00 

.0, 
30,736 .01 

430,381.11 

.0 : 
13,620 .44 

.0 : 
23pO58.Ol 

.01 
62p651.01 

.0! 
81,787 .3! 

894650100 TREDEGAR INDS INC 
1 100 000 

NIFS * 

600.000 
NIF3 

500.000 
NIF3 

1 900 000 
NIFS * 

700.000 
NIF3 

100.000 
NIF3 

400.000 
NIF3 

- ASSET TOTALS -
6,800.000 

US DOLLAR 

CON 12MAR03 17MAR03 
10 .585900 0.00 

13KAR03 18KAR03 
10 .600000 0.00 

14MAR03 19MAR03 
11.091700 0.00 

17MAR03 2014AR03 
10.844500 0.00 

24MAR03 27MAR03 
12.065700 0.00 

27KAR03 01APR03 
11.600000 0.00 

28KAR03 02APRO3 
11.500000 0.00 

0.00 

(CONTINUED) 

FIRST CLEARING, LLC USD/OTC 
55 .00 0.00 

FIRST CLEARING, LLC USD/DTC 
30 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
7 . 50 0.00 

FIRST CLEARING, LLC USD/DTC 
95 .00 0 

. 
00 

CORRESPONDENT SERVIC USD/DTC 
10.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
1.50 0 .00 

CORRESPONDENT SERVIC USD/DTC 
6.00 0.00 

280.50 0 .00 

.05 
11,699.49 

.05 
6,390.00 

.02 
5,553.35 

.05 
20,699.55 

.02 
8,456.49 

.02 
1,161.50 

.02 
4,606.00 

74,848.50 



MINC ANNUAL NO NAME ON RECORD PAGE : 448 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXOi RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR 

89579K109 TRIAD HOSPS INC CON 30JUL03 04AUG03 
500.000 30.974600 0.00 

NIG2 

19AUG03 22AUG03 
4 000.000 31.427500 0.00 

NIF4 

20AUG03 25AUG03 
2 100.000 31.052400 0.00 

NIA 

20AUG03 25AUG03 
BOO.Ow 31.130000 0.00 

NIF4 

21AUG03 26ALIG03 
2 300.000 31.214400 0.00 

NIA 

22AUG03 27AUG03 
1 900.000 31.087900 0.00 

NIA 

27AUG03 27AUG03 
11 100.000 30.730000 0.00 

NIF& 

27AUG03 OPEN 
100.000 30.933300 0.00 

NIG2 

2SAUG03 OPEN 
200.000 31.225000 0.00 

NIG2 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 449 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
23,500.000 0.00 271 .00 0.00 727,864 .00 

895925105 TRIAD GTY INC CON 25JUM03 30JUM03 GOLDMAN SACHS + CO USD/DTC .02 

NIF4 
500.000 37.754000 0.00 10.00 0.00 18,887 .00 

896263100 TRIMERIS INC CON 05MAR03 10KAR03 HORGAN STANLEY CO IN USD/DTC .05 

NIF4 
400.000 42.060100 0.00 20.00 0.00 16,844.04 

06MAR03 11HAR03 MORGAN STANLEY CO IN USD/DTC .05 

NIF4 
300.000 41 .959700 0.00 15.00 0 .00 12,602.91 

23APRO3 28APRO3 J P MORGAN SECURITIE USD/DTC .05 

NIF4 
500.000 41 .436700 0.00 25.00 0 .00 20,743.35 

24APRO3 30APR03 I J P MORGAN SECURITIE USD/DTC .05 
1 800.000 41 ."9500 0.00 90.00 0.00 74,735.10 

NIA 

25APRO3 30APRO3 J P MORGAN SECURITIE USD/DTC .05 

NIF4 
800.000 42 .100000 0.00 40.00 0.00 33,720.00 

25JUM03 30JUM03 GOLDMAN SACHS + CO USD/DTC .02 
1 100 .000 45 .782000 0.00 22 .00 0.00 50,382 .20 

NIA 

ASSET TOTALS - 
4,900.000 0.00 212.00 0.00 209,027 .60 

~. , - -i 
90333EI08 USEC INC CON 27MAR03 01APR03 WELLS FARGO SkCiAlfi USD/DTC .04 

10 900 000 5.546500 0.00 436.00 0.00 60,892.85 
NIFi 

(CONTINUED) 

SG COHEN SECURITIES USD/DTC .05 
25.00 0 .00 15,512.30 

STATE STREET BROKERA USD/DTC .02 
80.00 0 .00 125,790.00 

STATE STREET BROKERA USD/DTC .02 
42.00 0 .00 65,252.04 

STATE STREET BROKERA USD/DTC 
0.00 0.00 24,904.00 

STATE STREET BROKERA USD/DTC .02 
".00 0 .00 71,839.12 

STATE STREET BROKERA USD/DTC .02 
38.00 0.00 59,105.01 

ASSET TRANSFER AT KA USD/DTC 
0.00 0.00 341,103.00 

MERRILL LYNCH PIERCE USD/DTC .05 
5.00 0.00 3,098.33 

MERRILL LYN04 PIERCE USD/DTC .05 
10.00 0.00 6,255.00 



HIML ANNUAL NO NAME ON RECORD PAGE : 450 
Uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

(CONTINUED) 

WELLS FARGO SECURITI USD/DTC 
552 .00 0.00 

SMITH MOORE + CO USD/DTC 
564.00 0.00 

FAGENSON + CO INC USD/DTC 
476.00 0.00 

FAGENSON + CO INC USD/DTC 
-476.00 0 .00 

FAGENSON + CO INC USD/DTC 
476.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
412.00 0.00 

CANTOR FITZGERALD + USD/DTC 
465 .00 0.00 

BRIDGE TRADING USD/DTC 
308 .00 0.00 

PCS SECURITIES INC USD/DTC 
200 .00 0.00 

CO 90333E108 USEC INC 
13 800 000 

NIFS 

14 100 000 
NIFS 

11 900 000 
NIFS 

-11 900 000 
NIF5 

11 900.000 
NIF5 

10 300 000 
NIFS ' 

46 500 OW 
NIFS ' 

7 700.000 
NIFS 

5 000 000 
NIFA * 

.01 
74,382 .0 

.0 
75,960.9 : 

.01 
64,587.2! 

. OW 
-64,587.2! 

.04 
64,587.2! 

.04 
56,547.04 

.0 : 
280,395.04 

.04 
47,432.04 

.OA 
35 p 200. 0( 

25APRO3 
5.387500 0.00 

25APRO3 CANCEL 
5 .387500 0.00 

25APRO3 30APRO3 
5.387500 0.00 

28APRO3 01MAY03 
5.450000 0.00 

OSMAY03 13MAY03 
6.020000 0.00 

28KAY03 04JUN03 2 
6.120000 0.00 

24JUM03 27JUM03 
7.000000 0.00 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 451 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

WELLS FARGO SECURITI USD/DTC 
72.00 0 .00 

CORRESPONDENT SERVIC USD/OTC 
95.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
27.50 0 .00 

12,843
.04 
.36 

.01 
54,054 .24 

.01 
15,391 .20 

3,607.50 0.00 777,685 .83 

I 

382.50 0 .00 79,977.41 

6 E A 10 S T E A R Rl~ USD/DTC .04 
8.00 0 .00 96,630.38 

STATE STREET, 

903914109 ULTRA PETE CORP 
7 700.000 

NIF4 
CON 11JUL03 16JUL03 

12.SO9400 0.00 

US DOLLAR 

22APRO3 25APRO3 
5.350000 0.00 

23APRO3 28APRO3 
5 .347300 0.00 

90333E108 USEC INC 
1 800 000 

NIFS * 

7 600 000 
NIF5 * 

2 200 000 
NIF5 

- ASSET TOTALS 
131,800.000 

903899102 ULTRALIFE BATTERIES INC 
3 700 000 

NIFA * 

4 700 000 
NIF5 * 

3 100.000 
NIB 

1 000.000 
NIFS 

ASSET TOTALS -
12,500.000 

COW** US DOLLAR 

25JUN03 30JUN03 
7.095200 0 .00 

27JUN03 02JUL03 
7 .099900 0.00 

30JUN03 03JUL03 
6 .983500 0 .00 

0.00 

CON 13MAY03 16MAY03 
6.027000 0 .00 

14MAY03 19MAY03 
6.250000 0.00 

15MAY03 20MAY03 
6.2"100 0 .00 

22MAY03 28MAY03 
8.557100 0 .00 

0 .00 

CORRESPONDENT SERVIC USD/DTC 
55.50 0 .00 

ROCKHOUSE SECURITIES USD/OTC 
188.00 0 .00 

ROCKHOUSE SECURITIES USD/DTC 
124.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
15.00 0 .00 

.02 
22,355.40 

.04 
29,563 .00 

.04 
19,486 .91 

:02 
8,572 10 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 452 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

904784709 UNILEVER N V 
500.000 

NIF2 

1 000.000 
NIFi 

200.000 
WIGS 

- ASSET TOTALS -
1,700.000 

INVESTMENT TECKNOLOG USO/DTC .02 
20.00 0.00 27,"0.00 

INVESTMENT TECHNOLOG USD/DTC .02 
20.00 0.00 59,918.70 

3 E TRADE SECURITIES, USD/OTC .03 
6.00 0 

. 
00 11,900.80 

36.00 0.00 99,279.50 0.00 

909218109 UNIT CORP 25JUM03 30JUN03 GOLDMAN SACHS + CO USD/DTC .02 
1 300.000 20.894400 0.00 26.00 0.00 27,198.72 

NIF4 

909907107 UNITED BANKSHARES INC N VA CON 19JUM03 24JUM03 CORRESP?NDE.)a-%MIC USD/DTC .01 
900.000 28.909400 0.00 11 . 5 0.00 26,029 .71' 

NIF3 STATE '3TREET 
NIHC ANNUAL NO MANE ON RECORD PAGE : 453 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

910671106 UNITED INDL CORP 
2 400.000 

NIFS 

2 400.000 
NIFS 

9 200.000 
NIFS 

16 500.000 
WIFS 

CORRESPONDENT SERVIC USD/DTC .02 
36 .00 0.00 28,395.36 

CORRESPONDENT SERVIC USD/DTC .02 
21 .00 0.00 17,528.14 

CORRESPONDENT SERVIC USD/DTC .02 
138 .00 0.00 115,035.88 

CANTOR FITZGERALD + USD/DTC .01 
165 .00 0.00 242,385.00 

C-r A -P-r C-ry-PT--r-r 

CON 27KAR03 OIAPRO3 
11.816400 0.00 

28MAR03 02APRO3 
12.505100 0.00 

31KAR03 03APRO3 
12.488900 0.00 

03JUN03 06JUM03 
14.680000 

0 
.00 

)I 

~j 

903914109 ULTRA PETE CORP 
5 800 000 

WIF4 * 

3 100 .000 
MIR 

5 700 000 
NIR 

- ASSET TOTALS 
22,300.000 

US DOLLAR 

CON 11JUL03 16JUL03 
12.436200 0.00 

14JUL03 17JUL03 
12 .519300 0.00 

15JUL03 ISJUL03 
12 .228800 0.00 

0.00 

NY SHS MEN 13MAR03 18KAR03 
54 .900000 0.00 

28HAR03 02APRO3 
59 .898700 0.00 

10JUN03 16JUM03 
59 .474000 0.00 

(CONTINUED) 

BEAR STEARNS SECURIT USD/OTC .02 
116 .00 0 .00 72,245.96 

BEAR STEARNS SECURIT USD/DTC .04 
124 .00 0.00 38,933.83 

BEAR STEARNS SECURIT USD/DTC .04 
228 .00 0.00 69,932 .16 

776 .00 0.00 277,742 .33 

909907107 UNITED BANKSHARES INC N VA 
1 000 .000 

NIFS 

2 300 .000 
NIFS 

700.000 
NIF3 

2 300.000 
NIFS 

- ASSET TOTALS -
7,200.000 

US DOLLAR 

CON 23JUN03 26JUN03 
28.377600 0.00 

30JUN03 03JUL03 
28.504500 0.00 

07JUL03 IOJUL03 
29.505200 0.00 

OBJUL03 llJgL03 
29.485900 .00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
12.50 0.00 28,390 .10 

CORRESPONDENT SERVIC USD/DTC .01 
28.75 0.00 65,589.10 

CORRESPONDENT SERVIC USD/DTC .01 
8.75 0.00 20,662.39 

CORRESPONDENT SERVIC USD/DTC .01 
28 .75 0.00 67,8".32 

90.00 0.00 208,517.62 



MIMI- ARRUAL MV "AMC UM RCL.UKU rAVC ; %2~ 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

CON 25JUM03 30JUN03 ADAMS HARKNESS + HIL USD/DTC .05 
28 .316000 0 .00 45.00 0.00 25,529 .40 

26JUM03 01JUL03 ADAMS HARKNESS + HIL USD/DTC .05 
28 .772900 0 .00 55.00 0.00 31,705 .19 

r z O.Z.4r, 

STATE STREET, 

911163103 UNITED NAT FOODS INC 
900 .000 

NIF4 

1 100 000 
NIA * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 455 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

911312106 UNITED PARCEL SVC INC 
200 .000 

NIF2 
913017109 UNITED TECHNOLOGIES CORP 

1 000 000 
NIFi * 

917290101 USF CORP 
10 100 000 
NIA * 

922122106 VARCO INTL INC DEL 
a 000 000 

NIA * 

3 400 000 
MIR * 

2 100.000 
NIF4 

CL B 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 
61 .810000 0.00 4 .00 0.00 12,366.00 

CON 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 
61.580000 0.00 20 .00 0.00 61,600.00 

CON 15APR03 21APRO3 MORGAN STANLEY CO IN USD/DTC .05 
27.718400 0.00 505 .00 0.00 280,460.84 

CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
17.830000 0.00 0 .00 0.00 142,640.00 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC 02 
17.803800 0.00 68 .00 0.00 60,600:92 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
17.814300 0.00 42 .00 0.00 37,452.03 

STATE STREET 

910671106 UNITED INDL CORP 
2 400.000 

NIFS 

2 000.000 
NIFS 

5 400 000 
NIFS * 

I Boo 000 
NIF5 " 

1 600 000 
NIFS " 

3 500 000 
NIFS 

- ASSET TOTALS 
",200.000 

CO: US DOLLAR (CONTINUED) 

IOJUN03 13JUN03 CORRESPONDENT SERVIC USO/DTC 01 
14.664100 0.00 30 .00 0.00 35,223:84 

11JUM03 16JUN03 CORRESPONDENT SERVIC USD/DTC .01 
14.537200 0.00 25 .00 0.00 29,099 .40 

13JUN03 18JUN03 CORRESPONDENT SERVIC USD/DTC .01 
14.094900 0.00 67.50 0 .00 76,179 .96 

25JUL03 30JUL03 CORRESPONDENT SERVIC USD/DTC .01 
15.667700 0.00 22 .50 0 .00 28,224.36 

07AUG03 12AUG03 CORRESPONDENT SERVIC USD/DTC .01 
16.400000 0.00 20.00 0 .00 26,260.00 

28AUG03 OPEN SCOTT & STRINGFELLO USO/DTC .05 
16 .788600 0 .00 175 

. 
00 0.00 58,935.10 

0 .00 700.00 0.00 657,267 .04 1 

911163103 UNITED NAT FOODS INC 
1 400 000 

MIFA * 

-1 400 000 
NIA 

- ASSET TOTALS 
2,000 .000 

US 

DOLLAR (CONTINUED) 

CON** 27AUG03 ASSET TRANSFER AT NA USD/DTC 
27 .940000 0 .00 0.00 0 .00 39,116 .00 

27AUG03 CANCEL ASSET TRANSFER AT MA USD/DTC 
27 .940000 0 .00 0.00 0 .00 -39,116 .00 

0 .00 100 .00 0.00 57,234.59 



NIHC ANNUAL NO NAME ON RECORD PAGE : 456 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

922122106 VARCO INTL INC DEL 
700.000 

NIF4 

1 400.000 
NIF4 

1 800.000 
NIA 

17 400 .000 
NIFA 

- ASSET TOTALS -
34,800 .000 0.00 

922207205 VARIAN SEMI EQUIP ASSOC INC CON 19AUG03 22AUG03 
4 700 000 36.832100 0.00 

NIA 

20AUG03 25ALIG03 
1 900 .000 37.046800 0.00 

NIA 

20AUG03 25ALIG03 
N, F471-000 36.594700 0.00 

21ALIG03 26AUG03 
2 400.000 38.587900 0.00 

NIF4 

~PTATE STREET 

WIHC ANNUAL NO NAME ON RECORD PAGE : 457 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

922207105 VARIAN SEMI EQUIP ASSOC INC CON 
2 000.000 

NIR 

12 700.000 
NIFA 

3 000 000 
NIFA 

- ASSET TOTALS 
28,400.000 0.00 

653.75 0.00 252,983.51 

EDKARDS A .,INC USD/DTC .05 
285.00 0.00 210,516 .96 

: i ~- "I"', 
- :, ~ C-ir A -irT- CmmmT--w-~ 

92343VIO4 VERIZON CO M HICATIONS 
5 700 000 

NIFi * 

30APRO3 05KAY03 
36.882800 0.00 

11 

US DOLLAR 

CON 20AUG03 25AUG03 
17.760000 0.00 

21AUG03 26AUG03 
17.977100 0.00 

22AUG03 27AUG03 
17.695000 0.00 

27ALIG03 27AUG03 
17.350000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 0.00 12,432 .00 

STATE STREET BROKERA USD/DTC .02 
28.00 0 .00 25,195 .94 

STATE STREET BROKERA USD/DTC .02 
36.00 0 .00 31,887 .00 

ASSET TRANSFER AT NA USD/DTC 
0.00 0 .00 301,890 .00 

174.00 0 .00 612,097 .89 

STATE STREET BROKERA USD/DTC .02 
94.00 0 .00 173,204 .87 

STATE STREET BROKERA USD/DTC .02 
38.00 0 .00 70,426 .92 

STATE STREET BROKERA USD/DTC 
0.00 0 .00 62,210 .99 

STATE STREET BROKERA USD/DTC .02 
48.00 0.00 92,658 .96 

US DOLLAR 

22AUG03 27AUG03 
40.444000 0.00 

27AUG03 27AUG03 
39 .510000 0.00 

27ALIG03 OPEN 
40.379300 0.00 

92343CIO6 VERITY INC 
5 700 

* 
000 

NIFS 

4 200' 000 
NIFS 

7 200.000 
NIFS 

3 400 000 
NIFS 

- ASSET TOTALS 
20,500.000 

CON 01JUL03 07JUL03 
12.295000 0.00 

02JUL03 OBJUL03 
12.261600 0.00 

02JUL03 OBJUL03 
12.243800 0.00 

07JUL03 IOJUL03 
12.527700 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
40.00 0.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 

PERSHING LLC USD/DTC 
150.00 0.00 

370.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
71 .25 0.00 

CORRESPONDENT SERVIC USD/DTC 
52.50 0.00 

NATIONAL FINANCIAL S USD/DTC 
360.00 0.00 

SMITH MOORE + CO USD/DTC 176.oo 0.00 

.02 
80,928 .00 

501,777 .00 

.05 
121,287 .90! 

1,102,494 .64 

.01 
70,252.75 

51,551
.01 
.22 

.05 
88,515.36 

.05 
42o764.18 



mim ANNUAL NO NAME ON RECORD PAGE : 458 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

CON MEN 12JUM03 17JUN03 
4 .487400 0.00 

16JUN03 19JUW03 
4.732500 0.00 

92849Q401 VITRIA TECHNOLOGY INC 
9 600 000 

NIFS ' 

1 300 000 
NIFS ' 

CORRESPONDENT SERVIC USD/DTC 
120.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
16 .25 0.00 

.0 : 
43, 199. Oj 

.0 : 
6,168.54 

STATE :~,TREET 
NIHC ANNUAL NO NAME ON RECORD PAGE : 459 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
12.50 0.00 

CORRESPONDENT SERVIC USD/DTC 
75.00 0.00 

CORRESPONDENT SERVIC USD/DTC 
26.25 0.00 

WELLS FARGO SECURITI USD/DTC 
48.00 0.00 

WELLS FARGO SECURITI USD/DTC 
9 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
5.00 0.00 

FAGE:SON + CO INC USD/DTC 
1 7 .00 0.00 

CORRESPONDENT SERVIC USD/DTC 
77 .50 0.00 

CORRESPONDENT SERVIC USD/DTC 
2 .50 0.00 

US DOLLAR CON 

NEW 09JUL03 14JUL03 
4.904000 0.00 

10JUL03 15JUL03 
4.667100 0.00 

22JUL03 25JUL03 
4.477600 0.00 

24JUL03 29JUL03 
4.619700 0.00 

25JUL03 30JUL03 
4 .650000 0.00 

06AUG03 21AUG03 
4.532900 0.00 

07AUG03 12AUG03 
4.998300 0.00 

IIAUG03 14AUG03 
4.746300 0.00 

12AUG03 15AUG03 
4.686000 0.00 

.01 
4,916.50 

.01 
28,077.60 

9,429
.01 
.21 

.03 
7,439.52 

.03 
1,404.00 

.02 
1,818.16 

.03 
24,148.67 

.01 
29,504.56 

.01 
939.70 

400.000 
NIF3 

4 900 000 
NIF3 * 

6 200 000 
NIFS * 

200.000 
NIF3 

STATE STREET 

923436109 VERITAS SOFTWARE CORP 
9 400.000 

NiFi 

925524308 VIACOM INC 
3 900 000 

NIFi * 

928469105 VITAL SIGNS INC 
2 500 000 

NIF5 ' 

2 500 000 
NIF5 * 

-2 
500 000 

NIFS ' 

800.000 
NIF3 

- ASSET TOTALS -
3,300.000 

US DOLLAR 

CON OBAUG03 13AUG03 
28 .957600 0.00 

CL B FORMERLY CO 08AUG03 14AUG03 1 
42.049000 0.00 

CON 12JUM03 17JUM03 
25.695900 0.00 

12JUM03 
25.695900 0 .00 

12JUN03 CAgCEL 
25.695900 .00 

06AUG03 11AUG03 
25.936600 0.00 

0.00 

(CONTINUED) 

FACTSET DATA SYSTEMS USD/DTC 
470.00 0.00 

BURNHAM SECURITIES USD/DTC 
195 .00 0.00 

CORRESPONDENT SERYIC USD/DTC 
31.25 0.00 

CORRESPONDENT SERVIC USD/DTC 
31.25 0 .00 

CORRESPONDENT SERVIC USD/DTC 
-31.25 0.00 

NEEDHAM + COMPANY USD/DTC 
40 

. 
00 0.00 

71 .25 0.00 

.0 
272,671.4 

164 p 186
. 0.1 
.11 

.0 
64,271 .01 

.0 
64,271 .01 

.0 : 
-64,271.01 

.01. 
20,789.21 

85p06O .21 

92849001 VITRIA TECHNOLOGY INC 
1 000 000 

NIF5 ' 

6 000 000 
NIFS ' 

2 100 000 
NIFS * 

1 600 000 
NIF5 * 

300.000 
NIF3 

I 



NIRC ANNUAL NO NAME ON RECORD PAGE : 460 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

0.00 787.50 0.00 199,306.26 

92857NIOD VODAFONE GROUP PLC NEW 
1 000 000 

NIGi * 

929309300 MPP GROUP PLC 
2 000 000 

NIGi * 
. 
lz 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : "I 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

SPONSORED AOR ME IOJUN03 16JUN03 3 E TRADE SECURITIES, USD/DTC 
40.590000 0.00 6 .00 0 .00 

0.00 106.00 0 .00 

CON 30APRO3 05KAY03 INVESTMENT TECHNOLOG USD/DTC 
56.140000 0.00 58 .00 0.00 

16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC 
54.647500 0.00 6 .00 0.00 

942683103 WATSON PHARMACEUTICALS INC 
4 600 000 

NIFi * 

958259103 WESTERN GAS RES INC 
700.000 

NIF4 

1 900 .000 
WIF5 

- ASSET TOTALS -
2,600 .000 

INVESTMENT TE04NOLOG USD/DTC 
92 .00 0.00 

GOLDMAN SACHS + CO USD/DTC 
14.00 0.00 

CANTOR FITZGERALD + USD/DTC 
95.00 0.00 )I 

101,609 .43 0.00 109 .00 0.00 

928494401 VITRIA TECHNOLOGY INC 
1 400.000 

NIF5 

1 400.000 
NIFS 

2 000.000 
NIFS 

2 000.000 
NIFS 

1 300.000 
NIFS 

1 000 .000 
WIFS 

- ASSET TOTALS -
42,700.000 

*0 US DOLLAR 

CON NEW 14AUG03 19AUG03 
4.644000 0.00 

14ALIG03 19AUG03 
4.630000 0.00 

15AUG03 20AUG03 
4.650000 0.00 

IBAUG03 21AUG03 
4.550000 0.00 

25AUG03 28AUG03 
4.599000 0.00 

26AUG03 29AUG03 
4.650000 0.00 

(CONTINUED) 

NATIONAL FINANCIAL S USD/OTC .03 
42.00 0.00 6,543.60 

CORRESPONDENT SERVIC USD/DTC .01 
17.50 0.00 6,499.50 

NATIONAL FINANCIAL S USD/DTC .03 
60.00 0.00 9,360.00 

NATIONAL FINANCIAL S USD/OTC .03 
60.00 0.00 9,160.00 

NATIONAL FINANCIAL S USD/DTC .03 
39.00 0.00 6,017.70 

MONNESS CRESPI,HARDT USD/DTC .03 
30.60 0.00 4,680.00 

SPONSORED ADR IOJUM03 16JUN03 3 E TRADE SECURITIES, USD/DTC .03 
20.935000 0.00 30.00 0 

. 
00 20,965.00 

SPONSORED ADR ME 29APRO3 12MAY03 10 CREDIT SUISSE FIRST USD/OTC .05 
35.293700 0.00 100.00 0.00 70,687.40 

929309300 WPP GROUP PLC 
200 .000 

NIG8 

- ASSET TOTALS -
2,200.000 

931142103 14AL HART STORES INC 
2 900.000 

Nui 

300. OW 
NIF2 

- ASSET TOTALS -
3,200.000 0.00 

CON 29MAY03 03JUN03 
36.809700 0.00 

CON 25JUM03 30JUN03 
39.137500 0.00 

15AUG03 20AUG03 
39.002200 0.00 

64 .00 0.00 

.03 
8,124.00 

78,811.40 

.02 
162,864.00 

.02 
16,400 .25 

179,264.25 

.02 
169,416.62 

.02 
27,410.25 

.05 
74,199.18 



MIME; ANNUAL NO NAME ON RECORD PAGE : 462 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

EQUITY 

i 

US DOLLAR (CONTINUED) 

963801105 WHITE ELECTR DESIGNS CORP CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
3 600 000 11 .445000 0.00 72.00 0.00 41,274.00 

NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
9 000 000 11.541300 0.00 180.00 0 .00 104,051 .70 

NIA 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
8 400 000 11.678800 0.00 168.00 0 .00 98,269 .92 

HIR 

27AUG03 27AUG03 ASSET TRANSFER AT NA USD/DTC 
38 000 000 12.090000 0.00 0.00 0 .00 459,420 .00 

NIFI 

- ASSET TOTALS 
76,000.000 0.00 700.00 0 .00 898pB81.02 

969904101 WILLIAMS SONOMA INC CON 30APRO3 05MAY03 EDWARDS A G SONS INC USD/DTC .05 
5 600 000 25.545000 0.00 290.00 0 .00 143,332.00 

NIFi 

29MAY03 03JUM03 INYESTMENT TECHNOLOG USD/DTC .02 
NIF2 

100.000 28.160000 0.00 2.00 0 .00 2,818.00 

- ASSET TOTALS - 
5,700.000 0.00 282.00 0 .00 1",150.00 

9765ORIOS WINTRUST FINL CORP CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 

NIF4 
800.000 35.153800 0.00 16.00 0 .00 28,139.04 

STATE STREET, 

US DOLLAR (CONTINUED) 

961840105 MET SEAL INC CL :* 02JUN03 05JUN03 SPEAR LEEDS & KELLO USD/DTC .0 
2 900 000 10.750000 0.00 14t.00 0.00 31,320.0 

NIFS 

03JUN03 06JUN03 SPEAR LEEDS & KELLO USD/DTC .0 
2 800 000 10.567500 0. 00 la. Do 0.00 29,729 .01 

NIFS 

05JUN03 10JUN03 CORRESPONDENT SERVIC USD/DTC .0 
3 800 000 10.734600 0 .00 47.50 0.00 40,838 .91 

NIFS 

06JUN03 11JUM03 SPEAR LEEDS & KELLO USD/DTC 0! 
4 400 000 10.725800 0 .00 226.00 0.00 47,413 .5; 

MIFS 

09JUN03 12JUN03 CORRESPONDENT SERVIC USD/DTC 

NIF3 
700.000 10.243000 0.00 8.75 0.00 7,178.8! 

10JUN03 13JUN03 CORRESPONDENT SERVIC USD/DTC 0: 
1 600 000 10.153000 0.00 20.00 0.00 16,264 .81 

NIF5 

ASSET TOTALS 
16,200 .000 0.00 581.25 0.00 172,745.1! 

963801105 WHITE ELECTR DESIGNS CORP CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
14 000 000 11.521100 0.00 280.00 0.00 161,575.40 
NIA 

20AUG03 25ALIG03 STATE STREET BROKERA USD/OTC 
3 DOO. 000 11.430000 0.00 0.00 0.00 34,290.00 

MIR 

jTATE STREET, 

MIK ANNUAL NO NAME ON RECORD PAGE : "3 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY 



NIMC ANNUAL NO NAME ON RECORD PAGE : 464 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

9765ON108 WIWTRUST FIWL CORP 
4 050 

* 
000 

HIA 

950.000 
NIF4 

6 200.000 
HIR 

5 400 000 
HIF4 * 

17 400.000 
NIFA 

- ASSET TOTALS -
34,800.000 267.00 0.00 1,228,647.62 0.00 

STATE STREET, 

984332106 YAHOO INC CON 13KAR03 18KAR03 INVESTMENT TECHNOLOG USD/DTC .02 
5 100 .000 29 .920000 0 .00 102 .00 0.00 101,694.00 

NiFi 

986670107 YORK INTL CORP HEN CON IIKAR03 14NAR03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
500 .000 19 .014000 0 .00 7 .50 0.00 9,514.50 

12MAR03 17KAR03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
600 .000 18 .773300 0 .00 9 .00 0.00 11,272.98 

- ASSET TOTALS - 
1,100 .000 0.00 16 .so 0.00 20,787.48 

7=:~-~r ----I 
98975FIO1 ZORAN CORP CON IRJUN03 23JUN03 J P MORGAN SECURITIE USD/DTC .04 

2 400.000 18 .990800 0.00 96 . 00 0.00 45p673 .92 
NIF4 C-- 

US DOLLAR 

CON 20AUG03 25AUG03 
35.494101 0.00 

20AUG03 25AUG03 
35.455800 0.00 

21AUG03 26AUG03 
35.925500 0.00 

22AUG03 27AUG03 
35.128400 0.00 

27AUG03 27AUG03 
35.080000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 0.00 143,751 .11 

STATE STREET BROKERA USD/DTC .02 
19.00 0.00 33,702 .01 

STATE STREET BROKERA USD/DTC .02 
124.00 0.00 222,862 .10 

STATE STREET BROKERA USD/DTC .02 
108.00 0.00 189,801 .36 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 610,392 .00 

97999X916 QUELLOS STRATEGIC PARTNERS INCCL C 2003 SER 4 31KAR03 31MAR03 STATE STREET BANK + USD/BOS 
7 500.000 1,000.000000 0.00 0.00 0.00 7,500,000.00 

NI&S 

983024100 WYETH CON 13KAY03 16KAY03 UBS WARBURG LLC USD/DTC .05 
10 500 000 44.417000 0.00 525.00 0.00 466,903.50 

NIFi ' 

16NAY03 21KAY03 INVESTMENT TECHNOLOG USD/DTC .02 
1 000.000 43.145200 0.00 20.00 0.00 43,165.20 

NIFi 

NIHC ANNUAL NO NAME ON RECORD PAGE : 465 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

US DOLLAR (CONTINUED) 

983024100 KYETH CON 16KAY03 22KAY03 CREDIT SUISSE FIRST USD/DTC .05 
4 900 000 43.205900 0 .00 245.00 0.00 211,953.91 

HIFi 

19MAY03 22MAY03 CREDIT SUISSE FIRST USD/DTC .05 
2 600 000 41.671500 0 .00 130.00 0.00 108,475.90 

NIFi 

20MAY03 23KAY03 CREDIT SUISSE FIRST USD/DTC .05 
NIF2 

300.000 41.655000 0 .00 15.00 0.00 12,511.50 

29MAY03 03JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
3 200 000 43.245000 0 .00 64.00 0.00 138,448.00 

NIFi 

- ASSET TOTALS 
22,500 .000 0 .00 999.00 0.00 981,458.01 



NINC ANNUAL NO NAME ON RECORD PAGE : 467 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

ADJUSTMENT (MON CASH USD/CK3 
0.00 0.00 866.77 

GOLDMAN SACHS + CO USD/Usl 
0.00 0.00 113,000.00 

GOLDMAN SACHS + CO USD/Usl 
0.00 0.00 -113,000.00 

STATE STREET, 

99HHJU902 USD CASH COLLATERAL 
866 .770 

NIG9 

113 000 000 
NIG4 * 

-113 000 000 
NIG4 * 

14KAR03 
1.000000 0.00 

14NAR03 CANCEL 
1.000000 0.00 

I 

NINC ANNUAL NO NAME ON RECORD PAGE : 466 
USD - COMPOSITE - ASOF : 310W 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSINS BASE TAX/FEE/OTH BASE NET COS' 

EQUITY 

US DOLLAR (CONTINUED) 

98975FI01 ZORAN CORP CON 19JUN03 24JUN03 J P MORGAN SECURITIE USD/DTC .04 
5 200 000 19.544400 0.00 208 .00 0.00 101,838.88 

NIF4 
19JUN03 STIFEL NICOLAUS & CO USD/DTC .05 

2 100 000 19.544400 0.00 105 
.00 

0 
. 
00 41,148.24 NIF4 

19JUN03 CANCEL STIFEL NICOLAUS & CO USD/DTC .05 
-2 100 000 19 .544400 0 .00 -105 .00 0.00 -41,148 .24 
NIR 

19JUN03 25JUN03 1 STIFEL NICOLAUS & CO USD/DTC .04 
2 100 000 19 .544400 0 .00 84 .00 0.00 41,127 .24 

NIR 
20JUN03 25JUN03 J P M?RGAN SECURITIE USO/DTC .04 2 300 000 19 .111400 0 .00 9 .00 0.00 44,048 .22 

NIR 
20JUN03 25JUN03 STIFEL NICOLAUS & CO USD/OTC .04 

2 900 000 19 .111400 0.00 116.00 0.00 55p539 .06 NIR ' 
25JUN03 30JUN03 GOLDMAN SACHS + CO USD/DTC .02 

3 400 000 18 .917100 0.00 68.00 0.00 64,386 .14 NIF4 
- ASSET TOTALS 

18,300.000 0.00 664.00 0 .00 352p6l3 ." 

989922109 ZOLL NED CORP CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
3 400 000 32.524200 0.00 68.00 0 .00 110,650 .28 

NIR 

IT jTATE STRE 

989922109 ZOLL NED CORP 
1 400.000 

NIA 

1 000.000 
NIA 

2 100.000 
NIR 

1 600.000 
NIA 

9 500 .000 
NIF6 

- ASSET TOTALS -
19,000 .000 

US DOLLAR 

CON 20AUG03 25AUG03 
32 .759300 0 .00 

20AUG03 25AUG03 
32 .810000 0.00 

21AUG03 26AUG03 
32 .131900 0.00 

22AUG03 27ALIG03 
32 .001300 0.00 

27AUG03 27AUG03 
32 .000000 0.00 

0.00 

03MAR03 03MAR03 
1.000000 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0 .00 0.00 45,863.02 

STATE STREET BROKERA USD/DTC .02 
20 .00 0.00 32,830.00 

STATE STREET BROKERA USD/DTC .02 
42 .00 0.00 67,518.99 

STATE STREET BROKERA USD/DTC .02 
32 .00 0.00 51p234.08 

ASSET TRANSFER AT MA USD/DTC 
0 . 00 0.00 304pOOO.00 

162 .00 0.00 612,096.37 1 

i 



NIHC ANNUAL NO NAME ON RECORD PAGE : 468 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LCC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

J P MORGAN SECURITIE USD/USl 
0.00 0.00 

ADJUSTMENT (MON CASH USD/US1 
0.00 0 .00 

ADJUSTMENT (NON CASH USD/USl 
0.00 0.00 

J P MORGAN SECURITIE USD/US1 
0.00 0 .00 

J P MORGAN SECURITIE USD/USI 
0.00 0.00 

J P MORGAN SECURITIE USD/US1 
0.00 0 .00 

ADJUSTMENT (MON CASH USD/USI 
0.00 0.00 

ADJUSTMENT (MON CASH USD/USI 
0.00 0.00 

ADJUSTMENT (NON CASH USD/US1 
0.00 0 .00 

113,000.00 

131.69 

1 p 054. 30 

64,878.94 

-64t878.94 

64,800.00 

78.94 

1,003.75 

935.10 

22APRO3 
1 .000000 0.00 

22APRO3 CANCEL 
1 .000000 0.00 

22APRO3 23APRO3 1 
1.000000 0.00 

22APRO3 23APRO3 1 
1 .000000 0.00 

OINAY03 OINAY03 
1.000000 0.00 

02JUN03 02JUN03 
1 .000000 0.00 

78 .940 
NIG9 

1 003 750 
NIG4 * 

935 .100 
NIG9 

-%)TATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : "9 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME SYL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

(CONTINUED) 

ADJUSTMENT (MON CASH USD/US1 
0.00 0.00 

J P MORGAN SECURITIE USD/USI. 
0 .00 0.00 

ADJUSTMENT (MON CASH USD/USl 
0 .00 0.00 

ADJUSTMENT (MON CASH USD/US1 
0 .00 0.00 

ADJUSTMENT (MON CASH USO/USI. 
0 .00 0.00 

ADJUSTMENT (MON CASH USD/USl 
0.00 0 .00 

ADJUSTMENT (MON CASH USD/USI 
0.00 0.00 

ADJUSTMENT (MON CASH USD/USI 
0 .00 0 .00 

ADJUSTMENT (MON CASH USD/USl 
0.00 0.00 

99HKJU902 USD CASH COLLATERAL 
785 .630 

NIG9 

15 781 200 
NIGi * 

470 424 630 
NIG4 ' 

-470 424 630 
NIG6 * 

11 783 000 
NIG4 * 

-11 793 000 
NIG4 * 

290 799 050 
NIG4 * 

-290 799 050 
NIG4 * 

2" 887 000 
NIG4 ' 

785 .63 

15,781.20 

470,424.63 

-470,424.63 

21,783.00 

-11,783.00 

290,799.05 

-290p799.05 

2",887.00 
03JUL03 

1.000000 0.00 

99HHJU902 USD CASH COLLATERAL 
113 000 000 
NIG4 ' 

131 .690 
NIG9 

1 054 300 
NIGi ' 

64 878 940 
NIG4 * 

-64 878 940 
NIG4 * 

64 800 000 
NIG4 ' 

US DOLLAR 

14MAR03 14MAR03 
1 .000000 0.00 

19MAR03 19MAR03 
1 .000000 0.00 

01APR03 OIAPRO3 
1 .000000 0.00 

US DOLLAR 

OIJUL03 OIJUL03 
1.000000 0.00 

02JUL03 02JUL03 
1.000000 0.00 

03JUL03 
1.000000 0.00 

03JUL03 CANCEL 
1.000000 0.00 

03JUL03 
1.000000 0.00 

03JUL03 CANCEL 
1.000000 0.00 

03JUL03 
1.000000 0.00 

03JUL03 CANCEL 
1.000000 0.00 



Nimc ANNUAL NO NAME ON RECORD PAGE : 470 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY 

-246,887.00 

246,887.00 

-246,887.00 

290,799 .05 

489,236 .43 

99HHJU902 USD CASH COLLATERAL 
-246 887 000 
NIGi ' 

246 887 000 
NIG4 * 

-2" 887.000 
NIG§ 

290 799 050 
NIG4 

- ASSET TOTALS 
489,236 .430 0.00 0.00 0.00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 471 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONK PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET COST 

EQUITY - SHORT 

AUSTRALIAN DOLLAR 

03APRO3 03APRO3 
1.000000 0.00 
0.599750 0.00 

03APRO3 03APRO3 
1.000000 0 00 
0.599750 0:00 

07APRO3 07APRO3 
1.000000 0 00 
0.597150 0:00 

04JUN03 04JUN03 
1.000000 0.00 
0.665950 0.00 

16JUN03 16JUN03 
1.000000 0.00 
0.667450 0.00 

02JUL03 02JUL03 
1.000000 0 00 
0.680850 0:00 

03JUL03 03JUL03 
1 .000000 0.00 
0.683250 0 .00 

0 .00 
0 .00 

99GOES903 AUD COLLATERAL 
85.000 

NIG9 Y 1.667361 

19 450.000 
NIG4 Y 1.667361 

12 600 000 
NIG4 Y 1 .674621 

20 200 000 
NIG4 Y 1 .501614 

lb 
450.000 

NIG Y 1 .498240 

1 925 000 
NIG4 Y 1 . "8752 

80 136 690 
NIG4 Y 1 .463593 

ASSET TOTALS - 
152,8" .690 

ADJUSTMENT (NON CASH AUD/AUl 
0.00 0 .00 
0 .00 0 .00 

J P MORGAN SECURITIE AUD/AUl 
0 00 0 00 
0 :001 0 :00 

J P MORGAN SECURITIE AUD/AUl 
0 00 0 00 
0 :00 0:00 

J P MORGAN SECURITIE AUD/AUl 
0 .00 0.00 
0 .00 0.00 

J P MORGAN SECURITIE AUD/AUl 
0 .00 0.00 
0 .00 0.00 

J P MORGAN SECURITIE AUD/AUl 
0 00 0 00 
0:00 0:00 

ADJUSTMENT (NOW CASH AUD/AUl 
0.00 0.00 
0.00 0.00 

0.00 0.00 
0.00 0.00 

85.00 
50.98 

19 450 
11 :665 :1004 

12 600 00 
7 :524 :09 

20 200.00 
13 :452 .19 

18,450 .00 
12,314 .45 

1 925 00 
1 :310 :64 

go : 
136 .69 

54 753 .40 

152 846 69 
101:070:89 I 

STATE STREET, 

US DOLLAR 

03JUL03 CANCEL 
1.00ODDO 0.00 

03JUL03 
1.000000 0.00 

03JUL03 CANCEL 
1.000000 0 .00 

03JUL03 03JUL03 
1 .000000 0.00 

(CONTINUED) 

ADJUSTMENT (NON CASH USD/USI 
0 .00 0.00 

ADJUSTMENT (NON CASH USD/USI 
0.00 0.00 

ADJUSTMENT (NON CASH USD/USI 
0.00 0.00 

ADJUSTMENT (NON CASH USD/US1 
0.00 0.00 

1( 



MIHC ANNUAL NO NAME ON RECORD PAGE : 472 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

% EQUITY - SHORT 

INTERNATIONAL EURO CURRENCY 

99JRUR902 EUR COLLATERAL 14MAR03 ADJUSTMENT (NON CASH EUR/EUR 
128 .000 1 .000000 0 .00 0.00 0.00 128.00 

NIG9 Y 0.932401 1 .072500 0 .00 0.00 0.00 137.28 

14MAR03 CANCEL ADJUSTMENT (NON CASH EUR/EUR 
-128.000 1 .000000 0 .00 0.00 0.00 -128.00 

NIG9 Y 0.932401 1 .072500 0 .00 0.00 0.00 -137.28 

07MAY03 07KAY03 J P MORGAN SECURITIE EUR/EUR 
119 275 .000 1 .000000 0 .00 0.00 0.00 119 275.00 
NIG4 Y 0.881756 1 .134101 0 .00 0.00 0.00 135:269.85 

16KAY03 16KAY03 J P MORGAN SECURITIE EUR/EUR 
23 360 000 1 .000000 0 00 0 00 0 00 23 360.00 

NIZ4 * Y 0 .866101 1 .154600 0 :00 0:00 0:00 26 :971.45 

30MAY03 30KAY03 J P MORGAN SECURITIE EUR/EUR 
51 840 000 1 .000000 0 00 0 00 0 00 51,840.00 

NIG§ ' Y 0.850123 1.176300 0:00 0:00 0:00 60,979.41 

02JUM03 02JUN03 J P MORGAN SECURITIE EUR/EUR 
333 600 000 1 .000000 0 .00 0.00 0.00 333,600.00 
NIG4 ' Y 0.851499 1 .174400 0 .00 0.00 0.00 391,779.67 

04JUM03 04JUM03 J P MORGAN SECURITIE EUR/EUR 
11314400 .000 1 .000000 0.00 0.00 0.00 31 400.00 
IG Y 0.853971 1.171000 0 .00 0.00 0.00 36:769.40 

03JUL03 03JUL03 ADJUSTMENT (NON CASH EUR/EUR 
257 162 160 1 .000000 0 .00 0 

. 
00 0.00 257 162.16 

wir.4 Y 0.869338 1 .150301 0 .00 0.00 0.00 295 :813.78 

ASSET TOTALS 
816,637 .160 0.00 0.00 0.00 

8 
16,637.16 

0 .00 0.00 0.00 947,583.56 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 473 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

EQUITY - SHORT 

POUND STERLING 

99GHSC902 GBP COLLATERAL 16MAY03 16KAY03 J P MORGAN SECURITIE GDP/GBY 
59 130.000 1 .000000 0.00 0.00 0 .00 59 130 .00 

NIG4 Y 0.615536 1. 62"00 0.00 0.00 0.00 96 :062.62 

29KAY03 29MAY03 J P MORGAN SECURITIE GBP/GBV 
7 740.140 1 .000000 0.00 0.00 0.00 7 740.14 

NIG4 Y 0.606520 1 .648750 0.00 0.00 0 .00 12 :761.56 

- ASSET TOTALS - 
66,870 .140 0.00 0.00 0 .00 66,870.14 

0.00 0.00 0.00 108,824.18 

JAPANESE YEN 

99DKJ4907 JPY COLLATERAL 02JUL03 02JUL03 
3,260 000.000 1 .000000 0.00 
NIG4 Y 118 .625000 0 .008430 0.00 

03JUL03 03JUL03 
10,272 0".000 1 .000000 0.00 

NIG4 Y 118 .270000 0.008455 0.00 
- ASSET TOTALS - 

13,532,046.000 0.00 
0.00 

'R~ T ~ ~*, - 

'QTAT-V CTVL-UT 

J P MORGAN SECURITIE JPY/JP1 
0.00 0 00 3,260,000.00 
0.00 0 :00 27,481.56 

ADJUSTMENT (NON CASH JPY/JPI 
0.00 0.00 10,272 0".00 
0.00 0.00 86:852-51 

0.00 0 .00 13,532 
0.00 0.00 114 :033"4 :0'7 



MW KARL UK KLLUKU PAGE : 474 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

CANADIAN DOLLAR 

6.000 01JUMOS 29APRO3 05MAY03 
107 .230000 17 835 .62 
74.187076 22:339 .57 

29APRO3 05MAY03 
107 .160000 10 191 .78 
74.138647 7:051 .18 

30APRO3 03JUN03 
107 .118501 361.64 
74.699094 252 .19 

27MAY03 
109 .380593 8 136.99 
79 .543737 5:917 .38 

27NAY03 CANCEL 
109 .380593 -8 136.99 
79 .543737 -5:917.38 

27MAY03 16JUL03 
109 .380593 a 136.99 
79 .543737 5:917.38 

09JUL03 
108 .749565 14 284.93 
79.073340 10:386.77 

09JUL03 CANCEL 
108.749565 -14 2 4.93 
79.073340 -10:3886.77 

09JUL03 
108.749565 14 2 4.93 
79.073340 10:316.77 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 
0.00 0.00 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 
0.00 0.00 

UBS AG CAD/CAN 
0 .00 0.00 
0.00 0.00 

TORONTO DOMINION BAN CAD/CAN 
0 .00 0.00 
0.00 0.00 

TORONTO DOMINION BAN CAD/CAN 
0 .00 0 .00 
0 .00 0.00 

TORONTO DOMINION BAN CAD/CAN 
0.00 0 .00 
0.00 0 .00 

MERRILL LYNCH AND CO CAD/CAN 
0.00 0 .00 
0.00 0.00 

MERRILL LYNCH AND CO CAD/CAM 
0.00 0 .00 
0.00 0 .00 

MERRILL LYNCH AND CO CAD/CAN 
0.00 0.00 
0.00 0.00 

135087KH3 CANADA GOYT 
700 000.00 
NIGt 

400 000.00 
NIGf 

1,100 000.00 
MIGI 

111?0 000.00 
N V 

-1,100 000 00 
KID , 

1,100 000.00 
NIGf 

Iploo 000 00 
NIGf * 

-1,100 000 00 
NIGI ' 

1,100 000 .00 
NlGf 

750,610.01 
519,309 .5 

428,640.01 
296,554.5 

1,178,303 .5 
821,690.0 

1,203,186.5~ 
874,981 .1 

-1,203,186 .5~ 
874,981 .1 

1,203,186.5 ; 
874,981.V 

1,196,245.2 : 
869,806.7! 

-1,196,245.2 : 
969,806.7! 

1,196,245.2 ; 
869,806.7! 

1 .445400 

1 .445400 

1.434000 

1.375100 

1.375100 

1 .375100 

1 .375300 

1 .375300 

1 .375300 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 475 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

1 .375300 

1 .375300 

1 .405700 

1.457900 

2.453200 

1.375100 

1 .375300 

1 .405700 

135087XJB CANADA GOVT 
lp200 000 00 

NIGI ' 

1,200 000.00 
NIGf 

2,200 000 00 
NIGf ' 

1 .200 000.00 
NlGf 

1,200 000.00 
mial 

TORONTO DOMINION BAN CAD/CAM 
0.00 0.00 1,211 760.00 
0.00 0.00 831 :168.12 

TORONTO DOMINION BAN CADICAN 
0.00 0.00 1,211 041 .13 
0.00 0.00 833:361.64 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,235,886.73 
0.00 0.00 898,761 .35 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,231,705.63 
0.00 0.00 895,590.51 

TORONTO DOMINION BAN CAD/CAM 
0.00 0.00 1,224 000.00 
0.00 0.00 870:740.55 

STATE STREET, 

4 .500 01SEP07 24APRO3 OIKAY03 
100.980000 9 024.66 
69 .264010 6 :190.18 

25APRO3 03JUM03 
100.920094 13,906 .85 
69 .446803 9,569 .81 

27MAY03 16JUL03 
102 .990561 20 268 .49 
74.896779 14 :739 .65 

09JUL03 19AUG03 
102 .642136 25 298 .63 
74.632543 18 :394.99 

06AUG03 12AUG03 
102 .000000 24 263.01 
72 .561713 17 :260.45 

135087NH3 CANADA GOYT 
-1,100 000.00 

NIGf 

1,100 000.00 
Wi6i 

iploo 000.00 
miat 

- ASSET TOTALS -
5,500,000.00 

CANADIAN DOLLAR 

: .000 Oiju 09JUL03 CANCEL 
108 .74959058 -14 2 4 .93 
79.073340 -10 :3186 .77 

09JUL03 19AUG03 
108 .749565 14 2 4 .93 
79.073340 10:316 .77 

06AUG03 12AUG03 
107 .890000 13,019 .18 
76 .751796 9,261 .71 

63 30.14 
45:8208.80 

(CONTINUED) 

MERRILL LYNCH AND CO CAD/CAM 
0.00 0.00 -1,196,245.22 
0.00 0.00 -869,806.75 

MERRILL LYNCH AND CO CAD/CAM 
0.00 0.00 1,196 245.22 
0.00 0.00 869:806.75 

TORONTO DOMINION BAN CAD/CAM 
0.00 0.00 1,186,790.00 
0.00 0.00 844t269.75 

0.00 0.00 5 943,775.25 
0.00 0.00 4:226,611 .77 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 476 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

0 .00 0 .00 6 114,393.49 
0.00 0 .00 4 : 329,622 .17 

SWISS FRANC 

6.000 23BEC05 26FEB03 CANCEL 
89 .200000 0.00 
65 .825500 0.00 

26FEB03 03KAR03 
89 .200000 46 .67 
65 .825500 34.44 

27FEB03 CANCEL 
88 .862000 0.00 
65 .234143 0.00 

27FEB03 04KAR03 
88 .862000 82 .83 
65 .234143 60.81 

28FEB03 CANCEL 
89 .066000 0.00 
65 .682833 0.00 

28FEB03 05NAR03 
99 .066000 72 .00 
65.682833 53.10 

04MAR03 07KAR03 
88 .750000 24.67 
66 .238758 18 .41 

752383112 CREDIT SUISSE GP 
-4 

000 .00 
mia 1 .355097 

4 000.00 
NIFA 1 .355097 

-7 
000 .00 

Nia 1 .362200 

7 000 .00 
Ni" 1 .362200 

-6 000 .00 
Nlu 1 .356001 

6 000 .00 
Nlu 1 .356001 

2 000 00 
NIG4 ' 1 .339850 

ASSET TRANSFER CHF/EUR 
0.00 0 .00 -3 568-00 
0.00 0.00 -2 :633 .02 

ASSET TRANSFER CHF/EUR 
0.00 0 .00 3 S68.00 
0.00 0 .00 2 :633.02 

CONVERSION NON CASH CHF/CH1 
0.00 0 .00 -6 220 .34 
0.00 0.00 -4 :566.39 

ASSET TRANSFER CHF/CH1 
0.00 0 .00 6 220.34 
0.00 0 .00 4:566.39 

ASSET TRANSFER CHF/EUR 
0.00 0.00 -5 343 .96 
0.00 0 .00 -3:940.97 

ASSET TRANSFER CHF/EUR 
0.00 0 .00 5 343.96 
0.00 0.00 3:940 .97 

UBS AG CHF/EUR 
0.00 0.00 1 775 .00 
0.00 0 .00 1 :324.78 

STATE 'S)TREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 477 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

SWISS FRANC (CONTINUED) 

6.000 23DEC05 06MAR03 11NAR03 UBS AG 
87 .710000 52.00 0.00 
65.865655 39.05 0.00 

09APR03 14APRO3 UBS AG 
90.500000 37.00 0.00 
65.269915 26.68 0.00 

10APR03 15APR03 UBS AG 
91.620000 224.00 0.00 
66.259266 162.00 0.00 

IIAPRO3 16APRO3 UBS AG 
93.400000 37.67 0.00 
67 .044720 27.04 0.00 

17APRO3 24APRO3 UBS AG 
95.400000 40.33 0.00 
69.331395 29.31 0.00 

617.17 0.00 
450.84 0.00 

CHF/EUR 
0.00 
0.00 

CHF/EUR 
0.00 
0.00 

CHF/EUR 
0.00 
0.00 

CHF/EUR 
0.00 
0.00 

CHF/EUR 
0.00 
0.00 

0.00 
0.00 

752383112 CREDIT SUISSE GP 
4 000.00 

NIFA 1 .331650 

2 000.00 
NIG4 1 .386550 

12 000 .00 
NIG4 1.382750 

2 000.00 
Nlu 1 .393100 

2 000.00 
Nlu 1.376000 

- ASSET TOTALS - 
24,000.00 

3 508 .40 
2:634.63 

1:831050-0400 

10 994.40 
7 :951 .11 

1 868.00 
1:340.89 

1 908.00 
1:386.63 

21 63 so 
15 :8943:44 

GERMANY EURO CURRENCY 

528660116 BUNDESREPUBLIK DEUT 6 .500 04JUL27 04KAR03 11KAR03 
300 000 00 125.850000 13 356.16 
NI6f 0.918738 136.981381 14:537.51 

06MAR03 
300 000 00 126.196760 15 226.03 
N IGI 0.909298 138.784821 16:744.82 

CITIGROUP GLOBAL WAR EUR/EUR 
0.00 0.00 377,550.00 
0.00 0.00 410,944.14 

CREDIT SUISSE FIRST EUR/EUR 
0.00 0.00 378 590.28 
0.00 0.00 416 :354.46 

T IQ-irA-rlE t~"-rT.)ru-lr 

- ASSET TOTALS -
6,000,000 .00 

CANADIAN DOLLAR 

92 761 .64 
66 :155.08 

(CONTINUED) 



NU NAME UN RECORD PAGE : 478 
ME - COMPOSITE - ASOF : 31AUGO 

565753113 GERMANY(FED REP OF) 4.000 04JUL09 07KAY03 14MAY03 UBS AG EURAUR 
2,200 000 

' 
00 103.210000 75 704 .11 0.00 0.00 2 270,620.01 

NlGf 0.881756 117.050522 85:856.08 0.00 0.00 2 :575,111 .41 

STATE STREET 

STATE STREET, 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

GERMANY EURO CURRENCY (CONTINUED) 

528660116 BUNDESREPUBLIK DEUT 6 .500 04JUL27 06MAR03 CANCEL CREDIT SUISSE FIRST EUR/EUR 
-300 000 00 126.196760 -15 226.03 0.00 0.00 -378,590 .2 
NIGI 0.909298 138.784821 -16 :744.82 0.00 0.00 -416,354 .44 

06MAR03 16APR03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 126 .196760 15 279.45 0 .00 0.00 378,59O .Z 
NIGf 0 .909298 138.7B4821 16 :803.57 0.00 0.00 416,354 .44 

IOAPRO3 15MAY03 CREDIT SUISSE FIRST EURAUR 
300 000 00 123.018180 16 828.77 0 .00 0.00 369,054.5, 

0 .925583 132 .908859 18:181 .81 0 .00 0.00 398,726.5-

OSMAY03 20JUN03 CREDIT SUISSE FIRST EURAUR 
300 000 00 124 .769537 18 752.12 0 .00 0.00 374,308.6 : 
NlGf 0 .872943 142 .929764 21:481 .49 0.00 0.00 428,789.31 

16JUM03 23JUL03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 130.972061 1 012.30 0 .00 0.00 392,916.11 
NlGf 0 .844274 155 .129805 1:199 .02 0.00 0.00 465,389.4 : 

16JUL03 26AUG03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 122 .890123 2 23.77 0.00 0 .00 36 670 3 

0 .892021 137 .765953 3:8165 .59 0.00 0.00 4283 :297 :Bi 

31JUL03 06AUG03 MERRILL LYNCH PIERCE EUR/EUR 
300 000 00 121 .777000 1 758 .20 0.00 0 .00 365,331.01 
NIGI 0.890313 136.779986 1:974 .81 0.00 0 .00 410,339.91 

ASSET TOTALS 
2,100,000 .00 69 0 77 0 2 626,420.91 

77 :83143 :80 00 :0,0 00 :000 2 :943,841 .71 

NIHC ANNUAL NO NAME ON RECORD PAGE : 479 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

GERMANY EURO CURRENCY (CONTINUED) 

565753113 GERNANY(FED REP OF) 4.000 04JUL09 12MAY03 MERRILL LYNCH PIERCE EUR/EUR 
2,200 000 00 103.558177 84 624.66 0.00 0.00 2 278,279.89 

NIGI 0.865239 129.687366 97 :804.95 0.00 0.00 2:633,122.05 

12MAY03 CANCEL MERRILL LYNCH PIERCE EUR/EUR 
-2,200 000 00 103-558177 -84 624.66 0.00 0.00 -2,278,279 .89 

Nib O.B65239 119.687366 -97 :804.95 0.00 0.00 -2t633,122.05 

12KAY03 20JUN03 MERRILL LYNCH PIERCE EURAUR 
2p2OO 000 00 103.559177 84 624.66 0.00 0.00 2 278,279 .89 

NIGI 0 .865239 219 .687366 97 :804.95 0.00 0.00 2:633,122 .05 

16JUN03 23JUL03 BANQUE NATIONALE DE EUR/EUR 
2,200 000.00 105.903009 4 568.31 0.00 0.00 2 329,866 .20 

NlGf 0.844274 125.436776 5:410.93 0.00 0.00 2:759,609 .09 

16JUL03 26AUG03 BANQUE NATIONALE BE EUR/EUR 
2,200 000.00 103.092649 12 743.17 0.00 0.00 2 268,038 .28 
NIO 0.892021 125.571998 14:285.73 0.00 0.00 2:542,583.95 

24JUL03 30JUL03 UBS AG EUR/EUR 
1,400 000 00 102 .800000 3 978.14 0.00 0.00 1 439 200.00 

NIGI 0.873935 117 .628885 4:551.99 0.00 0.00 1:6" :804.39 

19AUG03 OPEN BANQUE NATIONALE DE EUR/EUR 
800 000 00 102 .663794 7 169.40 0.00 0.00 13,310.35 
NIGI 0 .899240 113.055240 7 :972.73 0.00 0.00 19,04,441 .92 

ASSET TOTALS - 
11,000,000.00 188,787.79 0.00 0.00 11 399 314.72 

215,882.41 0.00 0.00 13:062 :672.88 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 480 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTM BASE NET COST 

FIXED INCOME 

US DOLLAR 

8.125 01MAY12 23KAY03 29MAY03 
121.839000 189.58 

8.375 15MAR13 06ALIG03 12AUG03 
118.476000 1,358.61 

5.570 15MAR11 12KAR03 
99.553000 0.00 

00209AAGI. AT+T WIRELESS 
30 000 00 

NIFf * 

00209TAA3 AT+T BROADBAND CORP 
40 000 00 

NIFf * 

00209T9A5 AT+T BROADBAND 
Nio 000.00 

Ff 

BNP PARIBAS SECURITI USD/DTC 
0.00 0.00 

1 SG COHEN SECURITIES USD/DTC 
0.00 0.00 

J P MORGAN SECURITIE USD/DTC 
0.00 0.00 

47,390.40 1 

79,642.40 1 

STATE STREET, 

NIRC ANNUAL NO NAME ON RECORD PAGE : 481 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SMARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

5.570 15MAR11 12KAR03 CANCEL J P MORGAN SECURITIE USO/DTC 
99.553000 0.00 0.00 0.00 -79,642 .40 

0.00 

79,407 .20 

3,003,750.00 

-3,003t750.00 

1,001,250 .00 

-1,001,250.00 

2,002,500.00 

003669AC2 ABITIBI CONSOLIDATED CO CDA 
so 000 00 
NIFf * 

0IF040479 FNNA TBA JUL 15 SINGLE FAN 
3,000 000 00 3,000,000.00 

WIGf * 

-3,000 000.00 3,OOOpOOO.OO 
N161 

1,000 000 00 1,000,000.00 
NIGf * 

-1,000 000 00 1,000,000.00 
NIGf * 

2,000 000 00 2,000,000.00 
NIGf 

- ASSET TOTALS 
2,000,000.00 2,000,000.00 

CITIGROUP GLOBAL MAR USD/DTC 
0.00 0.00 

BONY COUNTRYWIDE SEC USD/TBA 
0.00 0.00 

BONY COUNTRYWIDE SEC USD/TBA 
O.OD 0.00 

BONY COUNTRYWIDE SEC USD/TBA 
0.00 0.00 

BONY COUNTRYWIDE SEC USD/TBA 
0.00 0 .00 

BONY COUNTRYWIDE SEC USD/TBA 
0.00 0.00 

22KAY03 
100.125000 0.00 

22KAY03 CANCEL 
100.125000 0.00 

22KAY03 17JUL03 
100.125000 0.00 

0.00 0.00 0.00 2,002,500.00 

CREDIT SUISSE414it ; USD/TBA 
0.00 0.00 0 .00 1,000,312.50 

-rT- C-r-nvir-r C-r A 

01FO40487 FNNA TBA AUG 15 SINGLE FAN 4 .000 OIDEC99 30JUN03 
1,000 000 00 1,000,000.00 100.031250 

MIGI ' 

660596110 SMFG FINANCE 
27,000 000 00 

Hia 117.671978 

755079113 SMFG FINANCE (KY) 
3,000 000 00 
Hia 117.935000 

6,000 000 00 
NIG4 * 117.165000 

3,000 000 00 
NIGAI 119.175000 

- ASSET TOTALS 
22,000,000.00 

JAPANESE YEN 

2 .250 IIJUL05 29MAY03 29MAY03 
85.285333 0.00 
0.724772 0.00 

2.250 11JUL05 03KAR03 IIKAR03 
89.782000 0.00 
0.761284 0.00 

12NAR03 17KAR03 
71 .368000 0.00 
0.609124 0.00 

02APRO3 07APRO3 
65.100000 0.00 
0.5"256 0.00 

0.00 
0.00 

CUSIP CHANGE JPY/EUR 
0.00 0.00 
0.00 0.00 

GOLDMAN SACHS + 00 JPY/EUR 
0.00 0.00 
0.00 0.00 

GOLDMAN SACHS + CO JPY/EUR 
0.00 0.00 
0.00 0.00 

GOLDMAN SACHS + CO JPY/EUR 
0.00 0.00 
0.00 0.00 

0.00 0.00 
0.00 0.00 

23,027,040.00 
195,688.39 

2,693 "0.00 
22:838.51 

4,282 0 0.00 
36:5!7.43 

1,953,000.00 
16,387.67 

8,92,040 
: 
00 

75 773 61 

36,551.70 

002O9T9A5 AT+T BROADBAND 
-80 000 00 
NIFf 

- ASSET TOTALS 
0.00 0.00 

6.000 20JUN13 MUN03 18JUM03 
99.259000 0.00 

4.000 OIDEC99 22KAY03 
100.125000 0.00 

22RAY03 CANCEL 
100.125000 0.00 

0.00 0.00 



NINC ANNUAL NO NAME ON RECORD PAGE : 483 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSINS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

01F042483 FNNA TBA AUG 15 SINGLE FAN 
2,000 000 .00 2,000,000 .00 

NIFf 

0IF042491 FNMA TBA SEP 15 SINGLE FAN 
2,000 000 00 2,000,000 .00 

NIFf * 

0IF050437 FNNA. TBA MAR 15 SINGLE FAN 
200 000 .00 200,000 .00 
NIFI 

-200 000 00 200,000 .00 
NIFf ' 

200 000 00 200,000 .00 
NIFf * 

-200 000 00 200,000 .00 
NIFf 

- ASSET TOTALS 
0.00 0.00 0.00 0.00 472 .22 

01FO50445 FNMA TBA APR 15 SINGLE FAN 5 .000 31DEC99 11MAR03 21APRO3 
200 000 00 200,000 .00 102 .875000 555 .56 
MIFf * 

0IF050452 FNNA TBA MAY 15 SINGLE FAN 5.000 31DEC99 ISMAR03 27MAY03 
200 000 00 200,000 .00 101 .812500 500-00 
MIFf * 

OIFO50"O FNMA TBA JUN 15 SINGLE FAN 5 .000 31BEC99 24APRO3 20JUM03 
200 000 00 200,000 .00 102 .250000 444 .44 
WIFf ' 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 205,750.00 

a BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 203,625.00 

3 BEAR STEARlig.-SECURII USD/TBA 
0.00 204,500.00 0-00 

STATE STREEI 

IML ANNUAL NO NAME ON RECORD PAGE : 482 
UNSD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

FIXED INCOME 

US DOLLAR (CONTINUED) 

0IF040487 FN14A TBA AUG 15 SINGLE FAN .000 01DEC99 30JUN03 CANCEL CREDIT SUISSE FIRST USD/TBA 
-1,000 000 00 1,000,000 .00 100.031250 0.00 0.00 0.00 -1,000,312.50 

NlGf 

30JUN03 BONY COUNTRYWIDE SEC USD/TBA 
2,000 000 .00 2,000,000 .00 100.031250 0.00 0.00 0.00 2,000,625.00 

NIGI 

30JUN03 CANCEL BONY COUNTRYWIDE SEC USO/TBA 
-2, 000 000.00 2,000,000.00 100.031250 0.00 0.00 0.00 -2,ODO,625.00 

NlGf 

28JUL03 CREDIT SUISSE FIRST USD/TBA 
2,500 000 00 2,500,000.00 96 .781250 0.00 0 

. 
00 0.00 2,419,531 .25 

28JUL03 CANCEL CREDIT SUISSE FIRST USD/TBA 
-2,500 000 00 2,500,000.00 96 .781250 0.00 0.00 0.00 -2,419,531.25 

NIGf 

ASSET TOTALS 
0.00 0.00 0.00 0.00 0.00 

0IF040495 FNMA TBA SEP 15YRS TBAXXX 4.000 01DEC99 22AUG03 OPEN MORGAN STANLEY CO IN USD/TBA 
1,000 000 00 IpOOOtOOO.0O 94.875000 0.00 0.00 0.00 948,750.00 
NIGf 

22AUG03 OPEN MORGAN STANLEY CO IN USD/TBA 
1,000 000 00 1,000,000.00 94 .875000 0.00 0.00 0.00 948,750-00 

NIG) 

- ASSET TOTALS 
2,OOOPOOO.00 2,000,000.00 0.00 0.00 0.00 1,897,500.00 

0IF042475 FMNA TBA JUL 15 SINGLE FAN 4.500 31DEC99 30JUN03 28JUL03 11 GOLDMAN USD/TBA 
2,000 000 

* 
00 2,000,000.00 101 .960937 4,000.00 0.00 0.00 2,039,218.75 

NIFf 
T STATE STREE 

US DOLLAR 

4.500 31DEC99 IOJUL03 1SAUG03 
101 .406250 4,250.00 

4.500 OIDEC99 21JUL03 OPEN 
99 .750000 4,250 .00 

5.000 31DEC99 30JAN03 
101 .437500 472.22 

30JAM03 CANCEL 
101 .437500 -472 .22 

30JAM03 07APR03 20 
101 .437500 472 .22 

14FE803 CANCEL 
101 .437500 0 .00 

(CONTINUED) 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 2,028,125 .00 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 1,995,000.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 202,875.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 -202,875.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 202,875 .00 

CONVERSION NON CASH USD/OTH 
0.00 0.00 -202,875.00 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 484 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

01FO52466 FNMA TBA JUN 15 SINGLE FAN 
4,000 000 00 4pOOOtOOO.OO 

NIGf * 

-4,000 000.00 4,000,000.00 
MIGf 

4,000 000.00 4,000,000.00 
NIGI 

-4,000 000 00 4,000,000.00 
MIGf 

- ASSET TOTALS 
0.00 0.00 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 10,400,000.00 

LEHMAN BROTHERS INC. USD/TBA 
0 
.00 

0.00 -10,400,000.00 

01FO52474 FNMA TBA JUL 15 SINGLE FAN 5.500 31DEC99 25JUM03 
10,000 000.00 10,000,000.00 104 .000000 0.00 

NIGf 
25JUN03 CANCEL 

-10,000 000.00 10,000,000.00 104 .000000 0.00 
MIGf 

- ASSET TOTALS - 
0 .00 0.00 

01F052482 FNNA TBA AUG 15 SINGLE FAN 5.500 31DEC99 14JUL03 
10,000 000 00 10,000,000.00 104.031250 0.00 

NIV * 

0.00 0.00 0.00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 485 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSMS LOCAL TAX/FEE/DTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

0IF052631 FNMA TBA MAR 30 SINGLE FAN 5.500 31DEC99 27FE803 
1,000 000 00 1,000,000 .00 102.183594 1,833.33 

NIFf 

27FEB03 CANCEL 
-1,000 000.00 1,000,000 .00 102.183594 1PS33.33 

NIFf 

07KAR03 
1,000 000 00 1,000,000.00 102 .867188 IpB33.33 

NIFf 

07MAR03 CANCEL 
-1,000 000 00 1,000,000.00 102 .867188 _1,833 .33 

NIFf 

07MAR03 13NAR03 
1,000 000 00 1,000,000.00 102 .867188 1,833.33 

NIFf * 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,021,835 .94 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 -1,021,835 .94 

CITIGROUP GLOBAL MAR USO/TBA 
0.00 0.00 1,028,671 .88 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0.00 -1,02B,671 .8B 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0.00 1,028,671.88 

C'-lr A -v--r- C-r-m Y-ir--v 

US DOLLAR 

5.500 31DEC99 30MAY03 
103 .828125 0.00 

30KAY03 CANCEL 
103 .828125 0.00 

30KAY03 
103 .828125 0.00 

30MAY03 CANCEL 
103 .828125 0.00 

(CONTINUED) 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 4,153,125.00 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 -4,153,125.00 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 4,153,225.00 

LEHMAN BROTHERS INC. USD/TBA 
0 

. 
00 0.00 -4,153,125.00 

0.00 0.00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 10,403,125.00 

US DOLLAR 

0IF052482 FNNA TBA AUG 15 SINGLE FAN 5 .500 31DEC99 14JUL03 CANCEL 
-10, 000 000 .00 10,000,000.00 104.031250 0 .00 

NIGI 

14JUL03 
5,000 000 00 5,000,000 .00 104.031250 0.00 

NIGI 

14JUL03 ISAUG03 
5tooo 000 00 5,000,000 .00 104.031250 0.00 

NIGI * 

- ASSET TOTALS - 
10,000,000 .00 10,000,000 .00 0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 -10,403,129.00 

CREDIT SUISSE FIRST USD/TBA 
0 

. 
00 0 .00 5,201,562.50 

CREDIT SUISSE FIRST USD/TBA 
0 

. 
00 0 .00 5,201,562 .50 

0.00 0 .00 10,403,225 .00 



US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
1,000,000 .00 1,000,000.00 2,833.33 0.00 0.00 1,028,671.8 

01FO52649 FNNA TBA APR 30 SINGLE FAN 5.500 31DEC99 IOMAR03 14APRO3 CITIGROUP GLOBAL MAR USD/TBA 
it 000 000 00 1,000,000.00 102 .562500 1,986 .11 0.00 0.00 

NIFf * 

01FO52656 FNKA TBA MAY 30 SINGLE FAN 5.500 31DEC99 26MAR03 29KAY03 15 CITIGROUP GLOBAL MAR USD/TBA 
1,000 DOO 00 lpOOO,OOO.Oo 101 .156250 1,986 .11 0.00 0.00 
NIP ' 

0IF052664 FNMA TBA JUN 30 SINGLE FAN 5.500 31DEC99 23APRO3 CITIGROUP GLOBAL MAR USD/TBA 
11 000 000 00 1,000,000.00 101.562500 1,680 .56 0 .00 0.00 

NIFf 

23APRO3 CANCEL CITIGROUP GLOBAL MAR USD/TBA 
-1,000 000 00 1,000,000 .00 101.562500 -1,680.56 0.00 0.00 

NIFf 

- ASSET TOTALS 
0.00 0.00 0.00 0.00 

1,025,625.0 

1,011,562.5 

19015p625.0 

-1,015,625 .0 

0.0 

0IF060436 FNKA TBA MAR 15 SINGLE FAN 6 .000 31DEC99 12FEB03 CANCEL 
500 000 00 500,000.00 104.562500 0.00 
NIGf 

24FEB03 CANCEL 
-500 000 00 500,000.00 104 .B51562 0 .00 
NIGf 

- ASSET TOTALS 
-1,000,000.00 1,000,000.00 0 .00 

BANC OF AMERICA SECU USD/TBA 
0.00 0.00 -522,812.5 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 -524,257.8 

0 .00 0.00 -1,047,070.3 

7 
STATESTREET, 

L 2 -- - i 
NIHC ANNUAL NO NAME ON RECORD PAGE : 487 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

1,564,218.75 

-lp564p2l8.75 

1,564,218.75 

lp564,218.75 

1,567,500.00 

-1,567,500-00 

4,166,875-00 

-4,166,875.00 

4,166,875.00 

01FO60469 FNKA TBA JUN 15 SINGLE FAN 6.000 31BEC99 15NAY03 
1,500 000 00 1,500,000.00 104.500000 0.00 

15NAY03 CANCEL 
-1,500 000 00 1,500,000.00 104.500000 0.00 

NIGI 

29MAY03 
4,000 000 00 4,000,000.00 104.171875 0.00 

MIGf 

29MAY03 CANCEL 
-4,000 000 00 4,000,000.00 104.171875 0.00 

29NAY03 
4,000 000 00 4,000,000.00 104 .171875 0.00 

NIGf ' 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 

STATE STREET, 

" 
IML ANNUAL NO NAME ON RECORD PAGE : 486 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SNAP 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 
i 

US DOLLAR 

01FO60451 FNNA TBA NAY 15 SINGLE FAN 6 .000 01DEC99 07APRO3 
Ipsoo 000 00 1,500,000.00 104 .281250 0.00 

NIGf 

07APRO3 CANCEL 
-1,500 000 00 1,500,000.00 104 .281250 0 .00 

NIGf 

07APRO3 19NAY03 
2,500 000 00 1,500,000.00 104.281250 0 .00 

NIGf 

- ASSET TOTALS 
1,500,000.00 1,500,000 .00 O.DD 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0 

. 
00 0.00 

0 .00 0.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 488 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

0IF060675 FNMA TBA JUL 30 SINGLE FAN 6.000 31DEC99 04JUN03 
Soo 000 00 500,000.00 103 .824218 0.00 
NO 

04JUM03 CANCEL 
-500 000 00 500,000.00 103 .824218 0.00 

04JUN03 
1,000 000.00 1,000,000.00 103 .820313 0.00 
NO 

04JUM03 CANCEL 
-1,000 000 00 2,000,000.00 103.820313 0.00 

NIGf 

04JUN03 14JUL03 
500 000 00 50D,000.00 103.824218 0.00 
MIGf 

04JUM03 14JUL03 
I, Goo ON. Go 1,000,000 .00 103.820313 0.00 
NO 

OBJUL03 14JUL03 
1,000 000.00 1,000,000.00 103.921875 0.00 
NO 

STATE STREET, 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
2,500,000.00 2,500,000.00 0.00 

OIF0626B2 FNMA TBA NOV 30 SINGLE FAN 6.500 01DEC99 26AUG03 OPEN 
8,000 000 00 8,000,000.00 102 .500000 0.00 

NIGf * 

0IF062630 FNNA TBA MAR 30 SINGLE FAN 6.500 31DEC99 IOFEB03 CANCEL 
-2t5OO 000 00 2,500,000.00 104.210937 0.00 

MIGf 

10FEB03 13MAR03 
2,000 000 00 2,000,000.00 104.210938 0.00 

NIGf * 

GOLDMAN SACHS + CO USD/TBA 
0.00 0 .00 8,200,000.00 

CONVERSION NON CASH USO/OTH 
0 .00 0.00 -2,605,273.43 

JPMORGAN CHASE BANK/ USD/TBA 
0 .00 0.00 2,084t2l8.75 

T 

) I 

) I 

) I 

US DOLLAR 

OIFO60"9 FNMA TBA JUN 15 SINGLE FAN 6 .000 31DEC99 29NAY03 CANCEL 
-4,000 000 00 4,OOOpOOO.00 104.171875 0 .00 

NIGf 

- ASSET TOTALS 
0 .00 0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 -4,166,875.00 

0.00 0.00 0.00 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 519,121 .09 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 -519,121 .09 

BEAR STEARNS SECURIT USO/TBA 
0 .00 0.00 1,:38,203 

- 

13 

BEAR STEARNS SECURIT USD/TBA 
0 

. 
00 0.00 -1, 38,203 .13 

LEHMAN BROTHERS INC. USOITBA 
0 .00 0.00 529,221 .09 

BEAR STEARNS SECURIT USD/TBA 
0 .00 0.00 1,038,203 .13 

MERRILL LYNCH PIERCE USD/TBA 
0 .00 0.00 1,039,218 .75 

NIMC ANNUAL NO NAME ON RECORD PAGE : 489 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

0IF060683 FNNA TBA AUG 30 SINGLE FAN 6 .000 31DEC99 25JUN03 
500 000 00 500,000.00 104.015626 0.00 
NIGf 

25JUN03 CANCEL 
-500 000 00 500,000.00 104.015626 0.00 
NIGf 

26JUN03 
1,000 000 00 1,000,000.00 103.843750 0.00 

NIGI 

26JUN03 CANCEL 
-1,000 000 00 1,000,000.00 103.843750 0.00 

NIGf 

- ASSET TOTALS 
0.00 0.00 

0.00 0 .00 2,596,542.97 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0 .00 520,078.13 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0 .00 -520,078 .13 

MERRILL LYNCH PIERCE USD/TBA 
0.00 0 .00 1,038,437.50 

MERRILL LYNCH PIERCE USO/TBA 
0.00 0 .00 -1,038,437.50 

0.00 0 .00 0.00 



NIMC ANNUAL NO NAME ON RECORD PAGE : 490 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

CREDIT SUISSF,-M`1,~ USD/TBA 
0. 00 41, - 0.00 2,608,203 .1 

STATE STREET, 
0IF062663 FNMA TBA JUN 30 SINGLE FAN 6.500 31DEC99 19MAY03 

2,500 000 00 2,500,000.00 104.328125 0.00 
NIGI * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 491 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

-2,609,203.13 

2,608,203.13 

2,604,296.87 

-2,604,296.87 

2,604,296.88 

4,378,500.00 

-4,378,500.00 

4p378p5OO.OO 

9,591,000.01 0.00 0.00 

CITIGROUP GLOBAL.NAR USD/TBA 
0.00 0.00 4,381,781.25 

STATE STREET, 

0IF062671 FNKA TBA JUL 30 SINGLE FAN 6.500 01DEC99 IOJUN03 
4,200 000 00 4,200,000.00 104.328125 0.00 

NIGf * 

US DOLLAR 

0IF062630 FNMA TBA MAR 30 SINGLE FAN :.500 31DEC99 07MAR03 13MAR03 
2,000 000 00 2,000,000.00 104.609375 0.00 

NIGf 

- ASSET TOTALS 
1,500,000.00 1,500,000.00 0.00 

01FO62648 FNMA TBA APR 30 SINGLE FAN 6.500 31DEC99 03MAR03 
500 000 00 500,000.00 104-500000 0 .00 
NIGf 

03MAR03 CANCEL 
-5?0 000 00 500,000 .00 104.500000 0 .00 
N Gf 

03MAR03 
500 000 00 500,000 .00 104.500000 0.00 
NIGI 

03MAR03 CANCEL 
-500 000 00 500,000.00 104 .500000 0.00 
NIGf 

03MAR03 IIAPRO3 
500 000 00 500,000.00 104 .500000 0.00 
N 
I 
Gf 

24KAR03 14APR83 
Soo 000 .00 500,000.00 104.503906 0. 0 
N10 

ASSET TOTALS - 
1,000,000 .00 1,000,000.00 0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 2,092,187 .5 

0.00 0.00 1,572,132.8 

UBS WARBURG LLC USD/TBA 
0 .00 0.00 522,500 .0 

USS WARBURG LLC USD/TBA 
0 . 00 0.00 -5229500.0 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0 .00 522,500 .0 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0 .00 -522,500 .0 

UBS WARgURG LLC USD/TBA 
0 . 0 0 .00 522,500 .0 

BANC OF AMERICA SECU USD/TBA 
0.00 0.00 522p5l9 .5 

0.00 0.00 1,045,019 .5 

US DOLLAR 

01FO62663 FNMA TBA JUN 30 SINGLE FAN .500 31DEC99 19MAY03 CANCEL 
-2,500 000.00 2,5OOpOOO.O0 104.32812S 0.00 

N161 

19MAY03 12JUN03 
2,500 000 00 2,5OOpOOO.OO 104.328125 0.00 

NIGf 

22MAY03 
2,500 000 00 2,500,000.00 104.171875 0.00 

NIGf 

22MAY03 CANCEL 
-2,500 000.00 2p5OO,OOO.OO 104.171875 0.00 

NIGI 

22MAY03 12JUN03 
2,500 000.00 2,5OOpOOO.OO 104.171875 0.00 

N161 

03JUM03 
4p2oo 000.00 4,200,000.00 104.250000 0.00 
No 

03JUM03 CANCEL 
-4,200 000.00 4,2OOpOOO.OO 104.250000 0.00 

NIGI 

03JUN03 12JUN03 
4,200 000.00 4p2OOpOOO.OO 104.250000 0.00 

N161 

ASSET TOTALS - 
9,200,000.00 9p2OO,OOO.OO 0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0 

. 
00 0.00 

CREDIT SUISSE FIRST USD/TBA 
0 

. 
00 0.00 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0.00 

CITIGROUP GLOBAL MAR USO/TBA 
0.00 0.00 

CITIGROUP GLOBAL WAR USD/TBA 
0.00 0.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 492 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR 

OIFO626?1 FNMA TBA JUL 30 SINGLE FAN 6.500 OIDEC99 IOJUM03 CANCEL 
4,200 000.00 4,200,000.00 104.328125 0.00 

NIGI 

2,500 000 00 2,500,000.00 104.312500 
10JUN03 

0.00 
NO 

IOJUN03 CANCEL 
-2,500 000 00 2,500,000.00 104.312500 0.00 

NIGf * 

2,500 000.00 2,500,000 .00 104.359375 
10JUN03 

0.00 
Hit 

IOJUN03 CANCEL 
-2,500 000 00 2,500,000.00 104.359375 0.00 

NIGf * 

9,500 000 00 9,500,000 .00 104.234375 
20JUM03 

0.00 
NIGf 

20JUM03 CANCEL 
-9,500 000 00 9,500,000.00 104.234375 0.00 

NIGf 

20JUM03 
500 000 00 500,000.00 104.234376 0.00 
NIGf 

20JUM03 CANCEL 
-500 000 00 500pOOO.O0 204.234376 0.00 
MIGf ' 

STATE STREET 
L 

US DOLLAR (CONTINUED) 

- ASSET TOTALS -
0.00 0.00 

01H042682 GNMA I TBA AUG 30 SINGLE FAN 4.500 15DEC99 29JUL03 
2,000 000 00 2,000,000.00 93 .375000 0.00 

NIGI 

29JUL03 CANCEL 
-2,000 000 .00 2,000,000.00 93 .375000 0.00 
NO 

29JUL03 20AUG03 
2,000 000.00 2,000,000.00 93 .375000 0.00 
NIV 

JPNORGAN CHASE BANK/ USD/TBA 
0.00 0.00 1,867,500.00 

JPMORGAN CHASE BANK/ USD/TBA 
0.00 0.00 -1,867,500 .00 

JPMORGAN CHASE BANK/ USD/TBA 
0.00 0.00 1,867,500 .00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0 .00 -4,381,781 .25 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 2,607,812 .50 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 -2,607,812 .50 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 2,608,984 .38 

GOLDMAN SACHS + CO USD/TBA 
0.00 0 .00 -2,608t984 .38 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 9,902,265 .63 

CREDIT SUISSE FIRST USO/TBA 
0.00 0 .00 -9,902,265 .63 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 521,171.88 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 -521tl7l.8B 

MINC ANNUAL NO NAME ON RECORD PAGE : 493 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/CRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

01FO62697 FNMA TBA SEP 30 SINGLE FAN 6.500 OIDEC99 07AUG03 
4,500 000 00 4,500,000.00 103.625000 0.00 

NIGI * 

0IF070633 FWMA TBA MAR 30 SINGLE FAN 7.000 01MAR33 18FEB03 
IVOOO 000.00 1,000,000.00 105 .351563 2,333.33 

NIFf 

ISFEB03 CANCEL 
-1,000 000 00 1,000,000.00 105.351563 -2,333.33 

WIFf 

18FEB03 CANCEL 
-1,000 000 00 1,000,000.00 105 .351563 0.00 

NIFf 

- ASSET TOTALS 
-1,000,000.00 1,000,000.00 0.00 

0.00 0.00 0.00 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 4,663,125.00 

DEUTSCHE BANK USD/TBA 
0.00 0.00 1,053,515.63 

DEUTSCHE BANK USD/TBA 
0.00 0.00 -1,053,515.63 

CONVERSION NON CASH USD/FED 
0.00 0.00 -1,053,525.63 

0.00 0.00 -1,053,515 .63 



US DOLLAR (CONTINUED) 

0.00 0.00 1,867,500.C 

JPMORGAN CHASE BANK/ USO/TBA 
0.00 0.00 1,871,250.C 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 289,640.1 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 -289,640 .6 

0.00 0.00 O.c 

01NO50693 GNMA I TBA SEP 3D SINGLE FAN 5.000 15DEC99 30JUL03 OPEN 
1,000 000 00 I,Ooo,000.00 96 .203125 0.00 

NIGf 

OBALIG03 OPEN 
300 000.00 300,000 .00 97 .953127 0 .00 
NIGf 

OBAUG03 
300 000 00 300,000.00 97 .953127 0 .00 
NIGf 

OBAUG03 CANCEL 
-300 000.00 300,000.00 97 .953127 0 .00 
NI6f 

BEAR STEARNS SECURIT USD/TBA 
0.00 0 .00 962,031 .2 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 293,859 .3 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 293,859.3 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 -293,859 .3 

S,rATE STREET, 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
1,300,000 .00 1,300,000.00 0.00 0.00 0.00 

02RO50465 FHLNC TBA JUN 15 GOLD SINGLE 5.000 31DEC99 OINAY03 20JUM03 3 BEAR STEARNS SECURIT USD/TBA 
200 000 00 200,000.00 102.703125 444.44 0.00 0.00 
Niff , 

02RO50473 FHLMC TBA JUL 15 GOLD SINGLE 5.000 31DEC99 13MAY03 28JUL03 11 BEAR STEARNS SECURIT USD/TBA 
200 000 00 200,000.00 102 .625000 444.44 0.00 0.00 
NIP ' 

02RO50481 FHLNC TBA AUG 15 GOLD SINGLE 5.000 31DEC99 19JUN03 18AUG03 BEAR STEARNS SECURIT USD/TBA 
200 000 00 200,000 .00 103 .000000 472.22 0.00 0.00 
NIFf 

22JUL03 18AUG03 BEAR STEARNS SECURIT USD/TBA 
1,000 000 00 1,000,000.00 101.687500 2,361.11 0.00 0.00 

NIFf 

- ASSET TOTALS 
1,200,000.00 1,200,000.00 2,833.33 0.00 0.00 

1,255,890.63 

205,406 .25 

205,250.00 

206,000.00 

1,016,875 .00 

1,222,875.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 204,000.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,016,250.00 

0.00 0.00 1,220,250.00 

STATE STREET 

02RO50499 FHLMC TBA SEP 15 GOLD SINGLE 5.000 31DEC99 17JUL03 OPEN 
200 000.00 200,000-00 102.000000 472.22 
NIFf 

23JUL03 OPEN 
1,000 000.00 1,000,000.00 201.625000 2,361.11 

NIFf 

- ASSET TOTALS - 
1,200,000 .00 1,200,000 .00 2,833.33 

I ~ 

NIHC ANNUAL NO NAME ON RECORD VAbt : 4V4 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAXIFEEIOTH BASE MET COST 

FIXED INCOME 

- ASSET TOTALS - 
2,000,000.00 2,000,000.00 0.00 

01N042690 GNMA I TBA SEP 30 SINGLE FAN 4.500 15DEC99 11AUG03 OPEN 
2,000 000 00 2,000,000.00 93.562500 0.00 

NIGI ' 

01N050685 GNMA I TBA AUG 3D SINGLE FAN 5 .000 15AUG33 31JUL03 
300 000 00 3DO,000.00 96.546877 0.00 
NIGf 

31JUL03 CANCEL 
-300 000 00 3OOpOOO.0O 96 .546877 0.00 
NIGf 

- ASSET TOTALS 
0.00 0.00 

NINC ANNUAL NO NAME ON RECORD PAGE : 495 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/CRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 496 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

02RO52669 FHLMC TBA JUN 30 GOLD SINGLE 5.500 31BEC99 13KAY03 20JUM03 
1,000 000 00 1,000,000.00 103.054688 1,680.56 

NIFf ' 

02RO52677 FHLNC TBA JUL 30 GOLD SINGLE 5.500 31BEC99 15MAY03 16JUL03 
1,000 000 00 1,000,000.00 102 .937500 1,986.11 

NIFf ' 

02RO52685 FHLNC TBA AUG 30 GOLD SINGLE 5.500 31DEC99 02JUL03 13AUG03 
1,000 000 00 1,000,000.00 102.687500 1,833.33 

NIFf 

29JUL03 13AUG03 
1,000 000 00 1,000,000.00 99 .843750 1,833.33 

NIFf * 

6 BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,030,5" .88 

2 BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,029,375 .00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,026,875.00 

GOLDMAN SACHS + CO USO/TBA 
0.00 0.00 998,437 .50 

~5TATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 497 
USD - COMPOSITE - ASOF : 31ALX03 

PORTFOLIO PUR04ASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

0 .00 0 .00 2,281,240.63 

GOLDMAN SACHS + CO USO/TBA 
0.00 0.00 2,083,750.00 

GOLDMAN SACHS + CO USD/TBA 
0 .00 0.00 -2,083,750.00 

02RO62668 FHLMC TBA JUN 30 GOLD SINGLE 6.500 31DEC99 13MAY03 
2,000 000 00 2,000,000.00 104.187500 0.00 

MIGI 

13MAY03 CANCEL 
-2,000 000 00 2,000,000.00 104.187500 0.00 
NO , 

) I 

US DOLLAR 

02RO526AO FHLMC TBA OCT 30 GOLD SINGLE 5.500 31DEC99 26AUG03 OPEN 
1,000 000 00 1,000,000.00 98 .500000 2,138.89 

NIFf ' 

02RO52651 FHLMC TBA MAY 30 GOLD SINGLE 5 .500 31DEC99 26FEB03 CANCEL 
500 000 00 500,000.00 101 .343750 0.00 
NIZI 

26FEB03 14MAY03 
500 000 00 500,000.00 102 .343750 0.00 
N16f 

07MAY03 14KAY03 
Soo 000 .00 500,000.00 102 ."093B 0.00 
N16f 

- ASSET TOTALS - 
500,000 .00 500,000.00 0.00 

(CONTINUED) 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 985,000.00 

UBS FINANCIAL SERVIC USD/TBA 
0.00 0.00 -506,718 .75 

UBS MARBURG LLC USD/TBA 
0.00 0.00 506,718 .75 

GOLDMAN SA04S + CO USD/TBA 
0.00 0.00 512p3O4.69 

0.00 0.00 512,304.69 

US DOLLAR 

02RO52685 FHLHC TBA AUG 30 GOLD SINGLE 5.500 31BEC99 04AUG03 13AUG03 
150 000 00 150,000.00 98.750000 275.00 
NIFf 

- ASSET TOTALS 
2,150,000 .00 2,150,000.00 3,941.66 

02RO52693 FHLMC TBA SEP 30 GOLD SINGLE 5.500 31DEC99 23JUL03 OPEN 
1,000 000 00 1,000,000.00 100.906250 2,138.89 

NIFf 

05AUG03 OPEN 
1,000 000 00 1,000,000.00 99.070312 2,138.89 

NIFf 

05AUG03 OPEN 
150 000 00 150,000.00 98.859380 320.83 
NIFf 

13AUG03 OPEN 
135 000 00 135,000.00 98.656251 288.75 
NIFf 

- ASSET TOTALS 
2,285,000.00 2,285,000.00 4,887 .36 

(CONTINUED) 

LEHMAN BROTHERS INC USD/TBA 
0.00 0.00 148,125.00 

0.00 0.00 2,173,437 .50 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,009,062.50 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 990,703.12 

LEHMAN BROTHERS INC USD/TBA 
0.00 0.00 148,289 .07 

MORGAN STANLEY CO IN USD/TBA 
0.00 0.00 133,185.94 



US DOLLAR (CONTINUED) 

02RO62668 FHLMC TBA JUN 30 GOLD SINGLE 6.500 31DEC99 14MAY03 GOLDMAN SACHS + CO USD/TBA 
4,000 000 00 4,000,000 .00 104 .203125 0 .00 0.00 0 .00 4,168,125 .01 
NIGI 

14KAY03 CANCEL GOLDMAN SACHS + CO USD/TBA 
-4tOOO 000 00 4,000,000 .00 104.203125 0 .00 0.00 0 .00 -4,168,125 .01 

NIGf 
- ASSET TOTALS 

0 .00 0 .00 0.00 0 .00 0 .01 

045424CF3 ASSET SECURITIZATION CORP 1.000 130CT26 02JUL03 LEHMAN BROTHERS INC USD/DTC 
125 000 00 125,000.00 121.761720 732 .19 0.00 0 .00 152t2O2 .1! 
NIFf * 

02JUL03 CANCEL LEHMAN BROTHERS INC USD/DTC 
-125 000 .00 125,000 .00 121.761720 -732 .19 0.00 0.00 -152,202 .1! 
NIFf 

- ASSET TOTALS - 
0 .00 0 .00 0.00 0.00 0 .01 

097014AJ3 BOEING CAP CORP 4.750 25AUGOB ISAUG03 25AUG03 
40 000 00 99.833000 0 .00 

NIFf * 

110122AK4 BRISTOL MYERS SQUIBB CO 5.250 15AUG13 12AUG03 19AUG03 
95 000 00 99.356000 0 .00 

NIFf * 

110122AL2 BRISTOL MYERS SQUIBB CO 5.250 15AUG13 12AUG03 
95 000 00 99.356000 0 .00 

NIFf * 

BANVAMERICA SECUR .L USD/DTC 
0.00 0.00 39,933 .21 

1 GOLDMAN SACHS + CO USD/DTC 
0.00 0.00 94,388 .21 

GOLDMAN SACHS + CO USD/DTC 
0.00 0 .00 94,388 .21 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 499 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

.250 15AUG13 12AUG03 CANCEL GOLDMAN SACHS + CO USD/DTC 
99 .356000 0.00 0.00 0.00 -94,388 .20 

0 .00 

150,937 .50 

504,435 .00 

80,991 .20 

79,642 .40 

-1,567,031.25 

2,567,031.25 

LEHMAN BROTHERS INC USD/DTC 
0.00 0.00 

BANC OF AMERICA SECU USD/DTC 
0.00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
0.00 0.00 

MORGAN STANLEY CO IN USD/DTC 
0.00 0.00 

UBS WARBURG LLC USD/TBA 
0.00 0 .00 

UBS MARBURG LLC USD/TBA 
0.00 0 .00 

1.000 250CT30 05MAY03 09MAY03 1 
100.625000 239.42 

2.000 16JUN04 22JUN03 18JUN03 
100.887000 0.00 

5 .875 22FEB33 11NAR03 14MAR03 
102 .239000 326.39 

5 .500 15MARII 12MAR03 14MAR03 
99.553000 0.00 

6 .500 31DEC99 18FEB03 CANCEL 
104.468750 0.00 

ISFEB03 20NAR03 
104.468750 0.00 

0.00 0.00 0 .00 0.00 

6 .500 31DEC99 18KAR03 UBS WARBURG LK---"" USD/TBA 
104.343750 0.00 0.00 <-I 0.00 1,565,156.25 

STATE STREET, 
21HO62644 GNMA II TBA APR 30 JUMBOS 

1,500 000 00 1,500,000.00 
NIGf * 

MIHC ANNUAL NO NAME ON RECORD VAUL : 4va 
USD - COMPOSITE - ASOF : 31AUG0 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

FIXED INCOME 

110122AL2 BRISTOL MYERS SQUIBB CO 
95 000 00 

NIFf 

- ASSET TOTALS 
0 .00 

126671GRI CNABS INC 
150 000 00 150,000.00 
NIFf * 

13062PCU4 CALIFORNIA ST 
500 000 00 
NIGI ' 

172967BU4 CITIGROUP INC 
Bo 000 00 

NIFf * 

2003ONAD3 CONCAST CORP NEW 

NIFf * to 000 00 

21HO62636 GNMA II TBA MAR 30 JUMBOS 
-1,500 000.00 1,500,000.00 

NIGf 

1,500 000 00 IP50OPOO0.00 
NIGf * 

- ASSET TOTALS -
0.00 

0.00 0.00 0.00 



NIHE ANNUAL NO NAME ON RECORD PAGE : 500 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

UBS WARBURG LLC USD/TBA 
0.00 0.00 -1,565,156.25 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,565,156.25 

0.00 0.00 1,565,156 .25 

UBS WARBURG LLC USD/TBA 
0 .00 0.00 1,563,750.00 

UBS WARBURG LLC USD/TBA 
0 .00 0.00 -1,563,750.00 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,563,750.00 

0.00 0.00 1,563,7SO.00 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,567,500.00 

UBS WARBURG LLC USD/TBA 
0.00 0.00 -1,567,500.00 

STATE STREET. 

21HO62644 GNNA 11 TBA APR 30 JUMBOS 
-1,500 000 00 l,soO,OOO.oO 

NlGf * 

1,500 000 00 1,500,000.00 
NIGf 

- ASSET TOTALS 
1,500,000.00 1,500,000.00 

21HO62651 GNNA II TBA MAY 30 JUMBOS 
1,500 000 00 1,500,000.00 

Nial , 

-1,500 000.00 1,500,000.00 
Nizi 

1,500 000.00 1,500,000.00 
NlGf 

- ASSET TOTALS - 
1,500,000.00 1,500,000.00 

21HO62669 GNMA II TBA JUN 30 JUMBOS 
1,500 000.00 1,500,000.00 

NIGI 

-1,500 000.00 1,500,000.00 
NlGf 

6.500 31DEC99 19MAY03 
104.500000 0.00 

19MAY03 CANCEL 
104.500000 0.00 

US DOLLAR (CONTINUED) 

21HO62669 GNMA Il TBA JUN 30 JUMBOS 6.500 31DEC99 19KAY03 19JUM03 UBS WARBURG LLC USD/TBA 
1,500 000.00 1,5OO,ooO.OO 104.500000 0.00 0.00 0.00 1,567,500 .00 

Nial 

- ASSET TOTALS - 
1,500,000.00 1,500,000.00 0.00 0.00 0.00 1,567,500.00 

21HO62677 GKKA 11 TBA JUL 30 JUMBOS 6.500 310EC99 16JUM03 UgS WARBURG LLC USO/TBA 
1,500 000.00 1,500,000.00 104.437500 0.00 0.00 0.00 1,566,562 .50 
NIO 

16JUM03 CANCEL UBS MARBURG LLC USD/TBA 
-1,500 000 00 1,500,000.00 104.437500 0.00 0.00 0.00 -2,566,562 .50 

NlGf ' 

16JUM03 22JUL03 UBS MARBURG LLC USD/TBA 
1,500 000.00 11500,000.00 104.437500 0.00 0.00 0 .00 1,566,562 .50 

NlGf 

- ASSET TOTALS - 
1,500,000.00 1,500,000.00 0.00 0.00 0 .00 1,566,562 .50 

21HO62685 GNMA 11 TBA AUG 30 JUMBOS 6.500 31DEC99 24JUN03 UBS MARBURG LLC USD/TBA 
1,500 000.00 1,500,000.00 104.531250 0.00 0.00 0.00 1,S67,968 .75 

Niat 

24JUM03 CANCEL UBS WARBURG LLC USD/TBA 
-1,500 000.00 1,500,000 .00 104.531250 0.00 0.00 0.00 -1,567,96B .75 

MIGf 

24JUM03 OPEN 12 UBS MARBURG LLC USO/TBA 
1,500 000 00 1,500,000.00 104.531250 0.00 0.00 0.00 lp567p968 .75 
NlGf 

7 -1 T~' 4 

) I 

I 

US DOLLAR 

6.500 32DEC99 ISMAR03 CANCEL 
104.343750 0.00 

18MAR03 23APRO3 
104.343750 0.00 

0.00 

6.500 32DEC99 04APR03 
104.250000 0.00 

04APR03 CANCEL 
104.250000 0.00 

04APR03 21KAY03 
104-250000 0 .00 

0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 501 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE - BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 



US DOLLAR (CONTINUED) 

21HO62693 GNMA II TBA SEP 30 JUMBOS 
11500 000 00 1,500,000.00 

NlGf * 

22405OAR5 COX ENTERPRISES INC 
20 000.00 

WIFf 

-20 000.00 
WiFf 

20 
000.00 

WiFf 

- ASSET TOTALS -
20,000.00 0.00 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0.00 176,736.5: 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0.00 -176,736 .5: 

0.00 0 .00 0. 04 

F STAT E ST RE E T. 
LL~~ 

22540AFUI CREDIT SUISSE FIRST BOSTON KTG 1.000 17MAY40 13JUN03 
3,639 947 70 4,000,000.00 4 .855469 884.28 

NIFf 

13JUM03 _CA:CEL 
-3,639 947 70 4,000,000 .00 4 .855"9 88 .28 

WIFf 

- ASSET TOTALS 
0 .00 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 503 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LDC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

2254OAFU7 CREDIT SUISSE FIRST BOSTON MTG 0.000 17MAY40 13JUN03 19JUN03 
3,673 526 .05 4,000,000.00 4.BI0830 751 ." 

NIFf 

2254OA6L7 CREDIT SUISSE FIRST BOSTON KTG 0.969 15DEC35 09JUN03 
3,617 822.43 3,680,000.00 5.437500 767 .04 

NIFf 

09JUN03 CANCEL 
-3,617 B22.43 3,68OtOOO.OO 5.437500 _767 .04 

NIFf 

09JUN03 12JUM03 
3,615 298 80 3,680,000.00 5.437500 762 .92 
NIP 

- ASSET TOTALS 
3,615,298 .80 3,680,000.00 762 .92 0.00 0 .00 196,581 .87 

I 23334XADS DVI RECEIVABLES XIV L L C 
500 000.00 500,000.00 
NIF1 

233835AV9 DAINLERCHRYSLER NORTH AMER 
60 000 00 

NIFf * 

5.808 11APR09 02APRO3 07APR03 M L PIERCE FENNER SM USD/DTC 
104.031250 2,097 .33 0.00 0.00 520,156.25 

- I:-,: 
3 .750 04JUN08 28NAY03 BANC/ANERIC'~-, USD/DTC 

99.657000 0.00 0.00 0 .00 59,794.20 

STATE STREET, 

NIHC ANNUAL NU NAM UN MMUKU Ww rAUC 2va 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS' 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS' 

FIXED INCOME 

- ASSET TOTALS - 
1,500,000-00 1,500,000.00 0.00 

6 .500 31DEC99 18AUG03 OPEN 
103.187500 0.00 

4.375 01MAYOS 14APRO3 
99 .935000 7 .29 

14APRO3 CANCEL 
99 .935000 -7.29 

14APRO3 17APRO3 
99 .935000 0.00 

0.00 0.00 1,567,968 .7! 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,547,812 .51 

J P MORGAN SECURITIE USD/DTC 
0 .00 0.00 19,987 .01 

J P MORGAN SECURITIE USD/DTC 
0 .00 0.00 -19,987.01 

J P MORGAN SECURITIE USD/DTC 
0.00 0.00 19,987 .01 

0.00 0.00 19,987 .04 

US DOLLAR 

2254OAFU7 CREDIT SUISSE FIRST BOSTON MTG :*000 17MAY23 13JUM03 
3,673 526 05 4,000,000.00 4.855469 751 .46 

NIFf 

13JUN03 _CAICEL 
-3,673 526.05 4,000,000.00 4.855469 75 .46 

NIFf 

- ASSET TOTALS - 
0.00 0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USO/DTC 
0.00 0.00 178,366 .91 

CREDIT SUISSE FIRST USD/DTC 
0.00 0 .00 -178,366 .91 

0.00 0.00 0.00 

I CREDIT SUISSE FIRST USD/DTC 
0.00 0 .00 176,727.13 

MORGAN STANLEY CO IN USD/DTC 
0.00 0.00 196,719 .09 

MORGAN STANLEY CO IN USO/DTC 
0.00 0 .00 -196,719 .09 

MORGAN STANLEY CO IN USD/OTC 
0.00 0.00 196,581.87 



NIHC ANNUAL NO NAME ON RECORD PAGE : 504 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

233835AV9 DAINLERCHRYSLER NORTH AMER 3.750 04JUNOB 28NAY03 CANCEL BANC/AMERICA SECUR.L USD/DTC 
60 000 00 99.657000 0.00 0.00 0 .00 -59,794.20 

NIFf ' 

28KAY03 1OJgNO3 BANVANERICA SECUR.L USD/DTC 
60 000.00 99.657000 .00 0.00 0.00 59,794.20 

NIFf 

- ASSET TOTALS - 
60pOO0.OO 0.00 0.00 0.00 59,794.20 

25156PAB9 DEUTSCHE TELEKON INTL 1 .000 15JUNIO 15APRO3 BANK OF AMERICA USD/DTC 
so 000.00 118.065000 2,240.00 0.00 0.00 94,452 .00 A 
Ff 

15APR03 CANCEL BANK OF AMERICA USD/DTC 
-80 000 00 118.065000 -2,240.00 0.00 0.00 -94,452 .00 
MIFf ' 

15APRO3 21APRO3 BANK OF AMERICA USO/DTC 
go 000.00 118.065000 2,380.00 0.00 0.00 94,452 .00 it, 
Ff 

- ASSET TOTALS - 
80,000.00 2,380.00 0.00 0.00 94,452.00 

31283HS97 FED HN LN PC 6 .500 OIAUG32 13NAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
1,000 099 96 1,944,309.00 104.187500 lp986.31 0.00 0.00 1,041,979 .15 

NIGf ' 

13KAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
1,000 099.96 1,94,4p3O9.00 104.187500 1,986.31 0.00 0.00 1,042,979.15 
NIV 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 505 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

31283HS97 FED HM LN PC 6.500 OIAUG32 24MAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
1,000 099 .96 1,944,309.00 104.203125 1,986.31 0.00 0.00 1,042,135.41 
NRi 

14MAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
1,000 099 96 1,944,309.00 104.203125 1,986 .31 0 .00 0.00 1,042,135 .41 

Nl(;f , 

14KAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
1,000 099 96 1,944,309.00 104.203125 1,986 .31 0.00 0.00 1,042,135 .41 

NIGf * 

14KAY03 12JUN03 GOLDMAN SACHS + CO USD/FED 
lpOOO 099.96 lp944,309.00 104.203125 1,986 .31 0 .00 0 .00 1,042,135.41 

NIGI 

ASSET TOTALS - 
6,000,599 .76 11,665p854.00 llp917 .86 0.00 0 .00 6,252,499 .94 

3133TN4SO FEDERAL NONE LN MTG CORP 7.500 15JAN30 15NAR03 ASSET TRANSFER USD/FED 
15 740 80 100.000000 0.00 0 .00 0 .00 15,740.80 

NIGI ' 

15MAR03 CANCEL ASSET TRANSFER USD/FED 
-15 740 80 100 .000000 0.00 0.00 0.00 -15,740.80 
NIGf 

ASSET TOTALS 
0.00 0.00 0 .00 0 .00 0.00 

3134A4KXI FEDERAL HONE LN MTG CORP 6.250 15JUL32 31JUL03 OIAUG03 DEUTSCHE MORGAN GREM USD/FED 
90 000.00 103.428300 250.00 0.00 0.00 93,085.47 

"I H 

- 
-1 

' 
~-7: 

3234A4SA3 FEDERAL HOME LN MTG CORP 4.500 15JAN13 29JUL03 30JUL03 CREDIT SUIS~~,Vf USD/FED 
1,000 000 

, 
00 97 .132813 1,875.00 

0 .00 
0.00 971,328.13 



NIHC ANNUAL NO NAME ON RECORD PAUL : 50b 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

0.00 0.00 0.01 0.00 

3.250 15JAM08 29APRO3 30APRO3 DEUTSCHE BANK SECURI USD/FEO 
100 .689200 6,454.86 0 .00 0.00 654p479.81 

6.000 01JUN13 29KAY03 17JUN03 CREDIT SUISSE FIRST USD/FED 
104 .171868 177 .20 0 .00 0 .00 69,220.81 

6.500 01OCT31 20JUN03 30JUL03 16 CREDIT SUISSE FIRST USD/FED 
104 .234376 1,173 .61 0.00 0.00 521,171.61 

5.500 01JUL33 25JUN03 17JUL03 LEHMAN USD/FED 
104 .000000 24,4".44 0 . 0 .00 10,400,000 .01 

STATE STREET. 

31359MQN8 FEDERAL NATL KTG ASSN 
650 000.00 
NIFf 

3137IGTR1 FN14A POOL 251760 
66 448 65 227,913 .00 
NIGI * 

31371KOL2 FNMA POOL 254007 
499 999 .81 1,258,821.00 
N161 

31371LBC2 FNMA POOL 254835 
10,000 000 00 10,000,000 .00 

NIGf * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 507 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MAR04 1, 2003 TO AUGUST 31 p 2003 

ASSET ID SECURITY DESCRIPTION 7RD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

31374TF53 FNMA POOL 
38 172 .50 
MID 

31375XTH1 FNKA POOL 
179 750.11 
NIGf 

31376J5M7 FNMA POOL 
2 720 .00 
WHO 

289 722 .51 
HID 

6 .000 01NOV13 29MAY03 17JUM03 
104 .171878 101 .79 

6.000 01JUNII 29MAY03 17JUM03 
104.171875 479 .33 

6 .500 OIFEB33 10JUN03 14JUL03 
104.328125 677 .69 

IOJUM03 14JUL03 
104 .328125 677 .70 

CREDIT SUISSE FIRST USD/FED 
0.00 0 .00 39,765.01 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 187,249.06 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 301,216.16 

CITIGROUP GLOBAL WAR USD/FED 
0.00 0 .00 301,21B.78 

INV: STATE STREET 

459,870.00 

3134A4SA3 FEDERAL HOME LN HTG CORP 
I 
'Nooloff 

000 .00 

- ASSET TOTALS -
2,000,000 .00 

3134A4TE4 FEDERAL HOME LN MTG CORP 
350 ODO .00 
NIP 

31358URK4 FEDERAL NATL MTG ASSN REMIC 
8 112 21 

MID * 

-8 111.21 
MID 

- ASSET TOTALS --
0.00 

US DOLLAR 

:.500 15JAN13 OIAUG03 04AUG03 
95.613300 2,375.00 

4,250.00 

2.750 15MAROB 14AUG03 15AUG03 
95.919800 4,224.31 

7.000 25APR23 25MR03 
100.000000 0.00 

25MAR03 CANCEL 
100.000000 0.00 

(CONTINUED) 

DEUTSCHE BANK USD/FED 
0.00 0.00 956,133.0 

0.00 0.00 1,927,461 .1~ 

LEHMAN BROTHERS INC USD/FED 
0.00 0.00 335,719 .31 

ASSET TRANSFER USD/FED 
0.00 0 .00 8,111 .2 : 

ASSET TRANSFER USO/FEO 
0.00 0 .00 -8,111 .2 : 

31371LBH1 FNMA POOL 
953 643 48 
NIGI * 

31374GXT9 FNMA POOL 
797 500 .53 
NIGf 

31374TD30 FNMA POOL 
485 801 56 
NIV * 

753 800 96 
HID 

- ASSET TOTALS 
1,239,602.52 

254840 
957,802.00 

313990 
3,134,390.00 

323322 
1,684,624.00 

2,613,971.00 

4,298,595.00 

323388 
131,300.00 

348056 
812,886.00 

357352 
459,866.00 

US DOLLAR 

4.000 01AUG18 30JUM03 18AUG03 
100 .031250 1,801 .33 

6.000 01FEB13 29KAY03 17JUM03 
104.171876 2,126 .67 

6 .000 OIOCT13 29MAY03 17JUN03 
104.171875 1,295 .47 

29KAY03 17JUN03 
104 .171875 2,010.14 

3p3O5 .61 

(CONTINUED) 

BONY COUNTRYWIDE SEC USD/FED 
0.00 0.00 953,941.49 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 930,771.26 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 506,06B.59 

CREDIT SUISSE FIRST USD/FED 
0.00 0 .00 755,248.S9 

0.00 0.00 1,291,317.18 



NIMC ANNUAL NO NAME ON RECORD PAGE : 508 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECUR17Y DESCRIPTION TRD D7 STL DT FAIL DAYS BROKER NA14E STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

6.500 OIFES33 IOJUN03 14JUL03 CITIGROUP GLOBAL MAR USD/FED 
104.328124 677 .69 0.00 0.00 301,218.13 

2,033.08 0.00 0.00 903,653.07 

CREDIT SUISSE FIRST USO/FED 
0.00 0.00 340,584.64 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 134,228.18 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 46,712.04 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 164,235.20 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 14,504.71 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 414,908.48 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 15,135 .05 

GOLDMAN SAC HS-+ CO USD/FED 
0 .00 84,789 .41 0.00 

STATE STREET, 

31379KC47 FNMA POOL 431291 
326 944.91 1,482,455.00 
NIGf 

31379YFMO FNMA POOL 433172 
128 621 10 710,398 .00 
NIGf * 

31379YUEI FNMA POOL 433581 
44 841 .32 135,114.00 

NIGf 

31380SH02 FNMA POOL 448656 
157 657 91 555,651 .00 
NIGI ' 

31381AHR5 FNMA POOL 454840 
13 915.48 98,873.00 
NO 

31381CH75 FNKA POOL 456654 
399 610.88 1,019,422.00 
N161 

31383DZCO FNMA POOL 500339 
14 520 .21 90,187 .00 

NIGf 

31383HZF4 FNMA POOL 503942 
81 247 .53 504t570.00 

NIGf 

6.000 01JUL13 29MAY03 17JUN03 
104.171875 871 .85 

6.500 01JUL28 IOJUM03 15JUL03 
104.359378 301 .90 

6.000 OISEP13 29MAY03 17JUM03 
104.171875 119 .58 

6.000 01DEC13 29MAY03 17JUN03 
104.171875 420.42 

6.500 01JAN29 20JUM03 14JUL03 
104.234375 32 .66 

5.500 01FEB14 30MAY03 17JUN03 
103.828124 976 .83 

6.500 01JUN29 20JUN03 14JUL03 
104.234375 34.08 

6 .500 OIJUL29 IOJUM03 15JUL03 
104.359369 190.71 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 509 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DY STL DT FAIL DAYS BROKER NA14E STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE-MET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

535185 7 .000 OIKAR30 18FEB03 DEUTS04E BANK USD/FEO 
4,187,747.00 105.351562 2,333.57 0.00 0.00 1,053,620.78 

18FE603 CANCEL DEUITSCHE BANK USD/FED 
4,187,747.00 105.351562 _2,333.57 0.00 0.00 -1,053,620.78 

18FEB03 13KAR03 DEUTSCHE BANK USO/FEO 
4,187,747.00 105.351562 2,333.57 0.00 0.00 1,053,620.78 

4,157,747.00 2,333.57 0.00 0.00 1,053,620.78 

545341 6 .500 01DEC31 IOJUN03 ISJUL03 I GOLDMAN SACHS + CO USD/FED 
278,673.00 104.359378 227.86 0.00 0.00 101,309.82 

545699 6 .500 OIJUN32 10JUND3 15JUL03 1 CREDIT SUISSE FIRST USO/FED 
2,052,472.00 104.312500 2,347.22 0.00 0.00 1,043,124.65 

IOJUNO3 15JUL03 I CREDIT SUISSE FIRST USD/FED 
2,052,472.00 104.312500 2,347 . 22 0 

. 
00 0.00 1,043,124.65 

IOJUN03 15JUL03 I CREDIT SUISSE FIRST USD/FED 
1,026,236.00 104.312500 1,173.61 0.00 0.00 521,562.32 

31385HZE5 FNMA POOL 
97 077 83 
NIGI " 

31385JGG7 FNKA POOL 
999 999 66 
NIGf * 

999 999 .66 
N161 

499 999 .83 
NIO 

- ASSET TOTALS -
2,499,999 .15 5,868.05 0.00 0.00 2,607,811.62 5,131,180.00 

31385JJC3 FNKA POOL 545759 6 .500 OIJUL32 10JUN03 15JUL03 1 GOLDMAN SACfiS--P :CO USD/FED 
500 049.68 1,013,555.00 104.359375 1,173.73 0 .00 0.00 521,848 .72 
NIGf 

I )I 

.11 

31376J5K7 FNKA POOL 357352 
218f721 .89 459,869 .00 
N 
IG 

- ASSET TOTALS - 
866,164.40 1,379,605.00 

1 

31384VRE4 FNMA POOL 
1,000 099 .81 

NIFf 

-1,000 099 .81 
NIFf 

if 000 099 .81 
NIFf 

- ASSET TOTALS -
1,000,099 .81 



STATE STREET 

US DOLLAR (CONTINUED) 

31385JJF6 FNNA POOL 545762 6 .500 01JUL32 20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
504 730 .55 1,015,417.00 104.234374 1,184.71 0.00 0.00 526,102 .73 
NIGf 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
7fO 793 75 1,570,801.00 204.234376 1,832 .70 0 .00 0.00 813,855.49 
N Gf ' 

20JUM03 14JUL03 CREDIT SUISSE FIRST USD/FED 
1171 464 77 1,954,393.00 104.234375 2,280.24 0 .00 0.00 1,012,600.23 
NIGf 

- ASSET TOTALS 
4,591,863 .10 9,237,911.00 10,779.13 0 .00 0.00 4,786,299 .79 

31385JKBO FNNA POOL 545819 6 .500 01AUG32 20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
379 203 .62 873,451 .00 104.234375 890.08 0 .00 0.00 395,260.52 
NIGf 

31385JNG9 FNMA POOL 545891 6 .500 01JUL32 20JUN03 13AUG03 30 CREDIT SUISSE FIRST USD/FED 
6!0 301 .91 1,756t837.00 104.234374 1,596.82 0 .00 0.00 709,108.44 
N Gi 

31385NXH7 FNNA POOL 555180 6.000 01NOV17 15MAY03 24JUN03 7 CREDIT SUISSE FIRST USD/FED 
999 999 95 1,529,520 .00 104.500000 2p666.67 0.00 0.00 1,044,999.95 
NIGf * 

15KAY03 24JUN03 7 CREDIT SUISSE FIRST USD/FED 
499 999 97 764,760 .00 104.500000 1,333.33 0.00 0.00 522,499.97 
NIGI 

- ASSET TOTALS 
lp499,999.92 2p294,280.00 4,000.00 0.00 0.00 1,567t499.92 

31385KX38 FNMA POOL 555198 6.000 01JAN23 26JUN03 CREDIT SUISiE'-*147 ; USD/FED 
387 275.48 500,000.00 104.023436 839.10 0 00 0.00 402p857 .26 NI 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAUL : 5lu 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

31385JJC3 FNNA POOL 545759 6.500 OIJUL32 10JUN03 15JUL03 I GOLDMAN SACHS + CO USD/FED 
7f5 119 27 1,591,365.00 104 .359375 1,842 .85 0.00 0 .00 819,345.56 
N Gf 

ASSET TOTALS 
1,285,168 .95 2p6O4p92O.O0 3,016 .58 0.00 0 .00 1,341,194.28 

31385JJF6 FNNA POOL 545762 6.500 01JUL32 20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
83 697 18 168,382 .00 104 .234375 196.46 0.00 0.00 87,241.23 

NIGf ' 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
373 290 55 750,986 .00 104 .234375 876 .20 0.00 0.00 389,097.07 
NIGf 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
135 409 57 272,417 .00 104 .234376 317.84 0.00 0.00 141,143.32 
NIGf ' 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
247 406 28 497,732.00 104 .234375 580 .72 0.00 0.00 257,882.39 
NIGf ' 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
495 169 95 996,183.00 104 .234375 1,162 .27 0.00 0 .00 516,137.30 
NIGf * 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
4,95 767.93 997,386 .00 104 .234375 1,163 .6B 0.00 0 .00 516,760.60 
NIGf 

20JUM03 14JUL03 CREDIT SUISSE FIRST USD/FED 
504 132 57 IpOI4,214.00 104 .234375 1,183 .31 0.00 0 .00 525,479.43 
NIGf * 

USD COMPOSITE ASOF : 31AUG03 
PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 



NIHC ANNUAL NO NAME ON RECORD PAGE : 512 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

31385M2N8 FNMA POOL 
1,000 099 .91 
NO 

31385W4LO FNMA POOL 
500 000 00 
NIGI * 

313B5M5J4 FNMA 
450 238 62 
NIGf ' 

MERRILL LYNCH PIERCE USD/FED 
0.00 0 .00 1,038,541 .25 

BANC OF AMERICA SECU USD/FED 
0.00 0.00 522,812.50 

LEHMAN BROTHE9&-UC. USD/FED 
0.00 0 .00 "7,474.32 

STATE STREET, 

6 .000 01KAR33 26JUM03 13AUG03 
103.843750 2,000.20 

6 .000 01MARIS 12FEB03 18MAR03 
104.562500 1,416 .67 

5 .500 OINAR18 30MAY03 17JUN03 
103.828126 1,100.58 

555281 
1,407,055.00 

555327 
500,000.00 

555349 
533,356 .00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 513 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

31385XCM7 FNNA POOL 555476 
711 249 38 800,000.00 
NIGf * 

31385XD95 FEDERAL NATIONAL NTG A555528 
500 049 94 659,499.OD 
NIGI ' 

31386YD43 FNMA POOL 577123 
500 000 29 962,679.00 
NIGI ' 

-500 000 29 962,679.00 
NIGf 

- ASSET TOTALS 
0.00 0.00 

5775" 5 .500 01JUN16 30MAY03 17JUM03 
1,056,622.00 103.828126 1,432.45 

586699 6 .500 OIJUN31 20JUM03 14JUL03 
2,384,968.00 104.234375 2,181.98 

6 .500 01SEP30 03MAR03 VAPR03 3 
1,912,581.00 104.499999 1,173.73 

6 .500 OINOV31 10FE803 27KAR03 14 
798,521.00 104.210937 1,083.33 

6 .500 01OCT31 20JUM03 14JUL03 
1,687,145.00 104.234375 2,027.31 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 608,433.48 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 968,964.76 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0.00 522,552.21 

JPNORGAN CHASE BANK/ USD/FED 
0.00 0.00 521,055.25 

CREDIT SUISSC,$VAT-i USD/FED 
0 

. 
00 0.00 900,278 .48 

31386YTBO FNMA POOL 
586 000 64 
NIGI * 

31387KX40 FNMA POOL 
929 601 93 
NIGI ' 

3138884Y5 FNNA POOL 
500 049 87 
MIGf ' 

3138BLCK4 FNNA POOL 
500 000 54 
NIGf ' 

3138BLSY7 FNMA POOL 
863 705 93 
NI5f * 

) I 

31385KX38 FKMA POOL 
387 275 48 
NIGf * 

355 796 27 
NIGt 

- ASSET TOTALS 
355,796 .27 

31385NZT9 FNNA POOL 
331 512 86 
NIGf ' 

31385M2E8 FNHA POOL 
192 688 40 
NO , 

199 999 .66 
NIO 

- ASSET TOTALS -
392,688 .06 

555198 
500,000.00 

500,000.00 

500,000.00 

555254 
556,100 .00 

555273 
301,844.00 

313t297 .00 

625,141 .00 

US DOLLAR 

6.000 01JAM23 26JUM03 CANCEL 
104.023436 -839.10 

26JUM03 14JgL03 
104.023437 77 .89 

770.89 

6.500 01JAN33 20JUN03 14JUL03 
104.234376 778 .13 

6.500 OIDEC32 IOJUN03 14JUL03 
104.328123 452 .28 

IOJUN03 14JUL03 
104.328127 469.44 

921 .72 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FEO 
0.00 0 .00 -402,857 .26 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 370,111 .51 

0.00 0 .00 370,111 .51 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 345,550 .36 

CITIGROUP GLOBAL NAR USD/FED 
0.00 0.00 201,028.19 

CITIGROUP GLOBAL MAR USD/FEO 
0.00 0.00 208,655 .90 

0.00 0.00 409,684.09 

US DOLLAR 

5 .371 OIAPR33 16JUN03 23JUN03 
102.875000 2,334.52 

6 .000 01APR33 25JUM03 13AUG03 
104.015625 1,000.10 

6 .500 OIAPR31 IOFEB03 
104.210938 1,083.33 

IOFEB03 CANCEL 
104.210938 -1,083.33 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 731,697 .80 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 520,130.07 

JPMORGAN CHASE BANK/ USD/FED 
0.00 0.00 521,054.99 

JPMORGAN CHASE BANK/ USD/FED 
0.00 0.00 -52lpO54.99 

0.00 0.00 0.00 



NINC ANNUAL NO NAME ON RECORD PAGE : 515 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FED 
0 

. 
00 0.00 661,368 .72 

CREDIT SUISSE FIRST USO/FED 
0.00 0.00 709,108 .30 

CREDIT SUISSE FIRST USD/FED 
0 

. 
00 0.00 -709,108 .30 

0.00 0.00 0.00 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 842,149 .03 

CREDIT SUISSE FIRST USD/FED 
0.00 0 .00 347p552.29 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 270,998.43 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 270,997 .98 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 27Ot996.60 

STATE STREET, 

US DOLLAR 

3139ONUL4 FNHA POOL : .000 OIALIG17 29MAY03 17JUM03 
634 882.23 855,602 .00 104.171875 1,693.02 
NIGf 

3139OPNL7 FNNA POOL 6 .500 OIAUG32 20JUN03 
6fO 301 .77 1,077,007 .00 104 .234375 1,596.82 
N Gf 

20JUN03 CANCEL 
-6!0 301 77 1,077,007 .00 104 .234375 _1,596 .82 
N Gf 

- ASSET TOTALS 
0.00 0.00 

3139ORBF9 FNMA POOL 6 .500 01AUG32 IOJUN03 14JUL03 
807 211 89 1,478,220.00 104 .328125 1,894.71 
WIGI * 

3139OREU3 FNMA POOL 6 .500 01AUG32 20JUN03 14JUL03 
333 433 47 577,583.00 104.234375 782.64 
NO * 

3139OSVG3 FNMA POOL 6 .500 01AUG32 10JUN03 14JUL03 
259 755 87 594,373.00 104 .328125 609.70 
NIGf 

10JUN03 14JUL03 
259 755 44 594,372 .00 104 .328125 609.70 

10JUM03 24JUL03 
259 754 12 594,369 .00 104.328125 609.70 
NIGf * 

I i, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 514 
USD - COMPOSITE - ASOF : 31AUGI 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET CO! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET CO! 

FIXED INCOME 

US DOLLAR (CONTINUED) 

31388YDA7 FNKA POOL :.500 01NOV16 30NAY03 17JUN03 LEHMAN BROTHERS INC . USD/FED 
432 559.47 830,473.00 103.828126 1,057 .37 0 .00 0.00 449,118.39 
NIGI 

30MAY03 17JUN03 LEHMAN BROTHERS INC . USD/FED 
317 166 25 608,929.00 103.828125 775 .30 0 

.00 
0 .00 329p3O7 .77 

NIGf 
- ASSET TOTALS 

749,725.72 1,439,402.00 1,832 .67 0 .00 0 .00 778,426 .16 

31389HNG9 FNMA POOL 5.500 01JAN17 30NAY03 17JUN03 LEHMAN BROTHERS INC . USD/FED 
572 987 .27 874,150.00 103.828125 1,400 .64 0 .00 0 .00 594p922 .94 
NIGf 

31389VRSB FNNA POOL 6.500 01NAY32 20JUN03 23JUL03 9 CREDIT SUISSE FIRST USD/FED 
70 299 .19 111,924.00 104.234375 165.01 0.00 0 .00 73,275.92 
NlGf 

3139OK3H9 FNMA POOL 6 .000 01SEP17 29NAY03 17JUN03 CREDIT SUISSE FIRST USD/FED 
514 197 .99 697,198.00 104.171876 1,371.29 0.00 0 .00 535,649 .69 
NlGf 

3139ONPHI FNNA POOL 6 .500 OICCT32 20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
319 598 67 495,789 .00 104.234376 750.17 0.00 0 .00 333,131 .68 
NIGf ' 

20JUN03 14JUL03 CREDIT SUISSE FIRST USD/FED 
136 194 73 211,277 .00 104.234378 319.68 0 

. 
00 0.00 141,961 .73 

NlGf 
- ASSET TOTALS 

455,793.40 707,066 .00 1,069.85 0.00 0.00 475,093 .41 

31390MRA4 FNMA POOL 5.500 01JUN33 23APRO3 18JUN03 50 CITIGROUP GLQ USD/FED 0 0.00 1,000 100 00 lpOOO,IOO.Oo 101 .562500 1,680.72 0.0 1,015,726 .57 
NIFf 

STATE STREET 



NINC ANNUAL NO NAME ON RECORD PAGE : 516 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR 

1,783,114.00 1,829.10 

31391BRY5 FNNA POOL 
109 747 

* 
09 

NIGI 

31392CEEI, FNMA POOL 
334 954 

' 
39 

NIGI 

31392JPQ7 FNMA 
500 ODD 

' 
75 

NIGI 

31391PNBB FNKA POOL 
451 421 

* 
94 

NIGI 

5.500 01SEP17 30MAY03 27JUM03 
150,074.00 103.828129 268 .27 

6.500 01OCT32 20JUM03 14JUL03 
"0,260.00 104.234374 786.21 

668331 6.000 OIDCT17 24FE803 19NAR03 
570,887.00 104.851563 1,416.67 

6.500 OISEP32 10JUN03 14JUL03 
839,300.00 104.328126 1,059.59 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 113,948.35 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 349,137.61 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 524,2S8.60 

CITIGROUP GLOBAVIM USD/FED 
0.00 0.00 470,960.05 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 517 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST I 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR 

6 .500 01SEP32 IOJUN03 14JUL03 
839,673.00 104.328125 1,060.06 

10JUN03 14JUL03 
839,678.00 104.328126 1,060.06 

31391PNBS FNNA POOL 
451 622 56 
NIGf ' 

451 625 25 
miaf , 

- ASSET TOTALS -
1,354,669.75 

471,169 .35 

471,172 .16 

1,413,301 .56 

139,439 .50 

-459,154 .07 

459,154.07 

-459,154 .07 

448,991 .08 

2,518,651 .00 3,179.71 0.00 0 .00 

6 .500 OIJAN32 10JUN03 15JUL03 I GOLDMAN SACHS + CO USD/FED 
104.359377 313.62 0.00 0 .00 

7 .500 25FEB42 27FEB03 CANCEL ASSET TRANSFER USD/FED 
109 .296874 0.00 0.00 0 .00 

27FEB03 ASSET TRANSFER USD/FED 
109 .296874 1,050.25 0.00 0 .00 

27FEB03_ CANCEL ASSET TRANSFER USD/FED 
109 .296874 1,050.25 0.00 0.00 

27FEB03 26NAR03 13 ASSET TRANSFER USD/DTC 
109.296877 1,027 .00 0.00 0.00 ) I 

7.500 25DEC42 31JUL03 COUNTRYMIDE- SKUR%fi USD/FED 
108.640625 556 .52 0 . 00 0.00 241,843.73 

C'~ A - C"-- 

31392GNB7 FEDERAL NATL KTG ASSN 
222 608 93 248,640.00 
WIFf * 

%I 

- ASSET TOTALS -
779,265.43 

31390VLAO FNNA POOL 
150 051 54 
NO * 

3139OY200 FNKA POOL 
567 340 99 
NIGI * 

31391BRX7 FNHA POOL 
413 899 .79 
N15 

-413 899 79 
NIGf 

- ASSET TOTALS 
0.00 

5.500 OISEP17 30MAY03 17JUM03 
211,388.00 103.828125 366.79 

5 .500 01SEP17 30KAY03 17JUM03 
839,284.00 103.828125 It386.83 

5 .500 01SEP17 30MAY03 
562,253.00 103 .828125 1,011 .76 

30MAY03 CANCEL 
562,253.00 103 .828125 _1,01 

1 
.76 

0.00 

(CONTINUED) 

0.00 0.00 812,993 .01 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 155p795.70 

LEHMAN BROTHERS INC. USD/FEO 
0.00 0.00 589,059.51 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 429,744.39 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 -429,744 .39 

0.00 0.00 0.00 

31391SRH2 FNMA POOL 
133 614 73 2",409 .00 
NIGI * 

31392CHSO FEDERAL NATL MTG ASSN 
-420 098 08 SOOPOO0.00 
NIFf * 

420 098 08 500,000 .00 
NIFf * 

-420 098 08 500,000 .00 
NIFf ' 

410 799 55 500,000 .00 
NIFt 

- ASSET TOTALS 
-9,298.53 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 

CITIGROUP GLOBAL 14AR USD/FED 
0.00 0 .00 

1,027 .00 0.00 0.00 -10p162 .99 



NIHC ANNUAL NO NAME ON RECORD PAGE : 515 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

31393AQ34 FEDERAL NATL MTG ASSN GTD 
1POOO 000 00 1,000,000.00 

NIFf * 

-1, 000 000 00 1,000,000.00 
NIFf * 

it 000 000 .00 1,000,000.00 
NIP 

- ASSET TOTALS - 
1,000,000 .00 1,000,000.00 

3140OKBPO FNNA POOL 
774 266 .81 lp428,072 .00 
Niaf 

6,250.00 0.00 0.00 1,088,437.50 

6.500 OIJUN32 10JUN03 15JUL03 1 GOLDMAN SA USD/FED 
104 .359375 1,817 .38 0.00 0.00 808,020.00 

- STREET SIATESI 

MIHC ANNUAL P:* NO NAMEPON,7ECORDP** PAGE : 519 
USD - CON OS E - ASOF : 31AUG03 

RTFOLIO PURCHASE RE ORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

:.500 01APRIB 30MAY03 LEHMAN BROTHERS INC. USD/FED 
423,709 .00 103.828125 1,011 .76 0 

. 
00 0.00 

30MAY03 CANCEL LEHMAN BROTHERS INC . USD/FED 
423,709 .00 103.828125 1 .01 

1 
.76 0.00 0.00 

30MAY03 28AUG03 72 LEHMAN BROTHERS INC. USD/FED 
423,709 .00 103.828125 2, 011 .76 0 

.00 
0.00 

429,744.85 1,011 .76 0.00 0.00 423,709 .00 

6.500 01JUL28 20JUN03 CREDIT SUISSE FIRST USD/FED 
680,302 .00 104.234375 1,596 .82 0.00 0.00 709,108.54 

20JUND3 CANCEL CREDIT SUISSE FIRST USD/FEO 
680,302 .00 104 .234375 -1,596 .82 0.00 0.00 -709,108.54 

20JUM03 CREDIT SUISSE FIRST USD/FED 
70,299 .00 104 .234375 165 .01 0.00 0.00 73,275.72 

20JUN03 _CAgCEL CREDIT SUISSE FIRST USD/FED 
70,299 .00 104.234375 16 .01 0.00 0.00 -73,275.72 

0.00 0.00 0.00 0.00 

4.000 01JUL18 22MAY03 17JUL03 BONY COUNT&TOk' - USO/FED , - ~ ~SEC 
1,000,000.00 100.125000 1,777 .78 0.00 0.00 1,001,250.00 

STATE STREET 

31402KFN9 FNNA POOL 

1'000 000 00 NIGf , 

31392GWB7 FEDERAL WATL NTG ASSN 
-222 608 93 246,640.00 
NIFf * 

222 608.93 248,640.00 
NIFf 

-222 608 93 248,640.00 
NIP * 

215 972 99 248,640.00 
NIP 

- ASSET TOTALS 
215,972.99 248,640.00 

US DOLLAR (CONTINUED) 7 

.500 25DEC42 31JUL03 CANCEL COUNTRYWIDE SECURITI USD/FED 
108.640625 -556.52 0.00 0.00 -241,843 .73 

31JUL03 COUNTRYWIDE SECURITI USD/DTC 
108.640625 556.52 

0 
.00 0.00 241,843 .73 

31JUL03 _CA:CEL COUNTRYWIDE SECURITI USD/DTC 
108.640625 55 .52 0.00 0.00 -241,843 .73 

31JUL03 25AUG03 12 COUNTRYWIDE SECURITI USO/DTC 
108.640622 539.93 0.00 0.00 234,634 .40 

539.93 0.00 0.00 234,634 .40 

7 .500 250CT42 18FEB03 COUNTRYWIDE SECURITI USD/DTC 
108 .843750 6,250.00 0.00 0.00 1,088,437.50 

18FEB03 CANCEL COUNTRYWIDE SECURITI USO/DTC 
108 .843750 -6,250.00 0.00 0.00 -1,088,437.50 

18FE803 31NAR03 COUNTRYWIDE SECURITI USD/DTC 
108 .843750 6,250.00 0.00 0.00 lpOBgp437.50 

314OOUAF1 FNKA POOL 
413 900 23 
NIGI ' 

-413 900 23 
NIGI ' 

413 900 23 
NlGf 

- ASSET TOTALS 
413,900.23 

31402JHQ3 FNMA POOL 
6!0 302 00 
N Gf * 

-GfO 302 00 
N Gf ' 

70 299 00 
NIGf * 

-70 299 00 
NIGf 

- ASSET TOTALS 
0.00 

429,744.85 

-429,744.85 

429,744.85 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 520 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 483,906 .25 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 967,812 .50 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 967,812.50 

0.00 0.00 2p4l9p531 .25 

BONY COUNTRYWIDE SEC USD/FED 
0.00 0.00 ",371.49 

BONY COUNTRYWIDE SEC USD/FED 
0.00 0.00 1,000,312 .50 

0.00 0.00 1,0",683 .99 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 1,000,312 .50 

COUNTRYWIDE SECURITI USD/FED 
0.00 0.00 1,088,437 .50 

STATE STREET 

US DOLLAR 

4.000 OIAUG18 28JUL03 18AUG03 
96.781250 944.44 

28JUL03 1SAUG03 
96.781250 1,888 .89 

28JUL03 ISAUG03 
96.781250 1 . 88 .89 

4p722 .22 

4 .000 01AUG18 30JUM03 18ALIG03 
100.031257 87.56 

30JUM03 IBAUG03 
100.031250 1,888.89 

1,976.45 

4.000 01SEP18 30JUM03 18ALIG03 
100.031250 1P888 .89 

7 .500 25MAR33 13FEB03 
108.843750 0.00 

31402MLA6 FNMA POOL 
500 000 00 500,000.00 
N10 ' 

1,000 000 Do 1,000,000.00 
NIGf * 

1,000 000.00 2,000,000.00 
NIGf 

- ASSET TOTALS - 
2,500,000.00 2,500,000.00 

31402TAJ4 FNMA POOL 
" 357 00 46,357-00 

NIGf * 

1,000 000 00 1,000,000.00 
NIGI 

- ASSET TOTALS 
1,0",357.00 1,046,357 .00 

31402UK50 FNNA POOL 
1,000 000.00 2,000,000.00 

NIGI 

31999S9S7 FANNINAE WHOLE LOAN 
1,000 000.00 1,000,000.00 

NIFf 

I 

US DOLLAR ICONTINUED) 

31999S9S7 FANNIMAE WHOLE LOAN 7 .500 25KAR33 13FEB03 CANCEL COUNTRYWIDE SECURITI USD/FED 
1,000 000 00 1,000,000.00 108.843750 0.00 0.00 0.00 -1,088,437.50 

NI H 

18FES03 CANCEL CONVERSION NON CASH USD/FED 
-1,000 000 00 1,000,000.00 108.843750 0.00 0.00 0 .00 -1,OBB,437 .50 

NIFf 

- ASSET TOTALS 
-1,000,000.00 1,000,000.00 0.00 0.00 0.00 -1,088,437.50 

344126AG2 FOA14EX L P CAP CORP 9.875 15JUM07 28AUG03 OPEN NATIONAL FINANCIAL S USD/DTC 
1,000 000 00 67.250000 21p395.83 0.00 2 .50 672,502.50 

NIFS * 

34537OCA6 FORD KTR CO DEL 7.450 16JUL31 16APRO3 BANC/AMERICA SECUR.L USD/DTC 
125 000 00 83.361000 2,483.33 0.00 0.00 104,201.25 
WIFf 

16APR03_ CANCEL BANCAMERICA SECUR.L USD/DTC 
-125 000 00 83.361000 2,483.33 0.00 0.00 -104,201.25 
NIFf 

- ASSET TOTALS 
0.00 0.00 0.00 0.00 0.00 

345397TY9 FORD HTR CR CO 7.250 250CTII OBAPRO3 IIAPR03 CHASE SECURITIES INC USD/DTC 
250 000 00 93.206000 8,357.64 0.00 0.00 233,015.00 
NIGI , 

36290XHQ6 GNMA POOL 620439 5.000 ISAUG33 31JUL03 29AUG03 9 CREDIT SUISSE FIRST USD/FED 
300 000 .00 300,000.00 96.5"877 792 .67 0.00 0.00 289p640.63 
miat T-- 

' 
-- 

370425RZ5 GENERAL MTRS ACCEP CORP 8.000 OINOV31 23JUM03 26JUN03 BANC OF AHERi,C~'~SfCU USD/DTC 
100 000 00 98 .824000 1,222.22 0.00 0.00 98,824.00 
NIFf * c-- . -- jr-- - --- 

NINC ANNUAL NO NAME ON RECORD PAGE : 521 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MA14E STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 



ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHAF 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

370442BTI GENERAL KTRS CORP : .375 15JUL33 26JUM03 03JUL03 MERRILL LYNCH PIERCE USD/DTC 

50 
000.00 98 .623000 0.00 0.00 0 .00 49,312 .5 

NIFf 

26JUM03 03JUL03 BEAR STEARNS SECURIT USD/DTC 
85 000 00 99 .537000 0.00 0.00 0.00 84,606 .4 

NIFf 

- ASSET TOTALS 
135,000.00 0 .00 0.00 0.00 133,917 .9 

404119AH2 MCA INC 
40 000 00 

NIFf * 

414737119 BRAZIL(FEDERATIVE REPUBLIC) 
240 000.00 
Nizi 

192 000 00 
NIGf 

- ASSET TOTALS 
432,000.00 1,717.00 

415217111 BRAZIL (FEDERATIVE REPUBLIC) 8.000 15APR14 18MAR03 21MAR03 
615 705 .00 78.770000 21,344.44 
NIV 

19KAR03 24MAR03 
307 852 .50 77.706000 10,877." 
NIGI 

CREDIT SUISSE FIRST USD/EUR 
0 .00 0.00 494,990.8 

CREDIT SUISSE FIRST USD/EUR 
0 

. 
00 0.00 239,219.8 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 523 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

43,373.00 0.00 0.00 965,682.49 

5 .100 OIJUM33 06JUN03 12JUN03 BEAR STEARNS SECURIT USD/DTC 
100.000000 0.00 0.00 0.00 

10JUL03 17JUL03 2 BEAR STEARNS SECURIT USD/DTC 
96 .089000 1,870.00 0.00 0.00 

452151LFS ILLINOIS ST 
200 000 00 
NIGf ' 

400 000 00 
NIGf 

- ASSET TOTALS 
600,000.00 

200,000.00 

384,356.00 

584,356.00 1,870.00 0.00 0.00 

"01"BQ5 INTERNATIONAL PAPER CO 5 .850 30OCT12 23APRO3 01MAY03 a EXCHANGE OFFER (NON USD/DTC 
150 000 00 99 .843000 4,241.25 0.00 0.00 149,764.50 
NIP ' 

487836AS7 KELLOGG CO 6 .600 OIAPRII ISNAY03 20MAY03 N L PIERCE FENNER SM USO/DTC 
N!?fOOO-oO 

116 .764000 718.67 0.00 0.00 93,411.20 

53071BAC9 LIBERTY MEDIA CORP NEW 5 .700 15MAY13 30APRO3 07MAY03 2 LEHMAN BROTHERS INC USD/DTC 
15 000 00 99 .628000 0.00 0.00 0.00 14,944.20 

NIFf * 
589929KKI MERRILL LYNCH KTG INVS INC 0 .000 21NOV28 OINAY03 DEUTSCHE BANK SECURI USD/DTC 

2,7!0 389.18 6,017,939 .00 7 .109375 1,160.25 0.00 0.00 197,668.29 
N Ff 

STATE STREET 

I 

NIMC ANNUAL NO NAME ON RECORD PAGE : 522 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

6.750 15JUL13 23JUL03 28JUL03 
99.689000 0 .00 

1.000 15APRO6 17JUM03 20JUM03 
96.000000 935.00 

18JUM03 23JUM03 
95.375000 782.00 

GOLDMAN SACHS + CO USD/DTC 
0 .00 0.00 39,875.6 

UBS AG USD/EUR 
0 .00 0.00 230,400.0 

CITIGROUP GLOBAL MAR USD/EUR 
0 .00 0.00 183,120.0 

0 .00 0.00 413,520.0 

415217111 BRAZIL (FEDERATIVE REPUBLIC) 
307 852 50 
NIGf 

- ASSET TOTALS 
1,231,410.00 

US DOLLAR (CONTINUED) 

8 .000 15APR14 25MAR03 28KAR03 MORGAN STANLEY CO IN USD/EUR 
78 .437498 11,151.10 0.00 0.00 241,471.80 



Nimc ANNUAL NO NAME ON RECORD PAGE : 524 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0.00 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0.00 195,935.81 

0.00 0 .00 195,935.81 

MERRILL LYNCH PIERCE USD/DTC 
0.00 0 .00 

MERRILL LYNCH PIERCE USD/DTC 
0.00 0 .00 -99,914.77 

MERRILL LYNCH PIERCE USD/DTC 
0.00 0.00 99,627.90 

H L PIERCE FENNER SM USD/DTC 
0.00 0.00 99,896.00 

GOLDMAN SACHS + CO USD/DTC 
0.00 0.00 440,672.00 

STATE STREET 

0.000 15BEC30 10JUL03 25JUL03 
3.992187 927.70 

3.700 21APROB 15APR03 22APRO3 
99 .896000 0.00 

5.000 01AUG13 22JUL03 
110 .168000 0.00 

589929TOO MERRILL LYNCH MTG INVS INC 
2,495 571 60 2,865,000 .00 
NIFf ' 

59018YOU8 MERRILL LYNCH + CO INC 
100 000.00 
NiFf 

6041283GI MINNESOTA ST 
400 000 00 
mizi , 

NIHC ANNUAL NO NAME ON RECORD PAGE : 525 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PUR04ASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

GOLDMAN SACHS + CO USD/DTC 
0 .00 0.00 -440,672.00 

0 .00 0.00 0.00 

6041285V6 MINNESOTA ST 
400 000 00 
NIGI ' 

68003QBA3 OLD NATL BANCORP 
115 000 00 
NIFf ' 

78442FAZI SLM CORP MEDIUM TERM NTS 
50 000 00 

NIFf * 

79548COK9 SALOMON BROS COML 14TG TR 
1,349 774 43 1,363,000 .00 

NIFf * 

836205AG9 SOUTH AFRICA REP 
250 000 00 
NIGt ' 

852060ASI SPRINT CAP CORP 
N80 000.00 I 

Ff 

912795KNO UNITED STATES TREAS BILLS 
20 000 00 
NIV * 

GOLDMAN SACHS + CO USD/DTC 
0 .00 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
0 .00 0.00 

MORGAN STANLEY CO IN USD/DTC 
0 .00 0.00 

DEUTSCHE MORGAN GREN USD/DTC 
0 .00 0.00 

CREDIT SUISSE FIRST USD/EUR 
0 .00 0.00 

BEAR STEARNS SECURIT USD/DTC 
0 .00 0.00 

GOLDMAN SACHS + CO USD/FED 
0 .00 0.00 

5.000 01AUG13 22JUL03 01AUG03 
110 .169000 0 .00 

3.500 02JUN08 28MAY03 02JUN03 
99 .678000 0 .00 

5.625 01AUG33 14JUL03 21JUL03 
99.025000 0 .00 

1.357 18MAR36 26JUN03 OIJUL03 
7.417969 0.00 

7.375 25APR12 15MAY03 20KAY03 
117-500000 1,280 .38 

8.375 15MAR12 07JUL03 IOJUL03 
118.663000 2,140 .28 

0.000 15MAY03 03KAR03 03MAR03 
99 .762750 0 .00 

440,672.00 

114,629 .70 

49,512 .50 

100,125 .85 

293,750.00 

94,930 .40 

19,952 .55 

589929NK1 MERRILL LYNCH NTG INVS INC 
-2,780 389 18 6,017,939 .00 

NIP ' 

2,756 020 18 6,017,939 .00 
NIFf 

- ASSET TOTALS 
2,756,020.18 6,017,939 .00 

589929TDO MERRILL LYNCH MTG INVS INC 
2,502 757 45 2,865,000 .00 
KID ' 

-2,502 757 45 2,865,000 .00 
NIFf 

- ASSET TOTALS 
0.00 

US DOLLAR 

0.000 21NOV28 01HAV03 CANCEL 
7 .109375 -1,160 .25 

01KAY03 06HAY03 
7 .109375 786 .89 

786.89 

1.000 15DEC30 10JUL03 
3 .992187 1,086.78 

IOJUL03 CANCEL 
3.992187 -1,086.78 

0.00 

-197,668 .29 

99,914.77 

0.00 0.00 0.00 

6041283GI. MINNESOTA ST 
-400 000 00 
NIGI 

- ASSET TOTALS 
0.00 

US DOLLAR 

5.000 01AUG13 22JUL03 CANCEL 
110 .168000 0 .00 

0 .00 



NIMC ANNUAL NO NAME ON RECORD PAGE : 526 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

912795KNO UNITED STATES TREAS BILLS 
20 000 00 

NIGI * 

20 000 00 
NIGf ' 

10 000 00 
NIGf 

- ASSET TOTALS 
70,000 .00 0 .00 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 807,720.0( 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 2,052,115.34 

UBS WARBURG LLC USD/FED 
0 .00 0.00 685,714.81, 

0 .00 0 .00 2,737,830.2 : 

912803AK9 UNITED STATES TRES BD STRP PRN 0.000 15NOV16 11MAR03 12NAR03 
1,500 000 00 53.848000 0.00 

Nlaf , 

91281ODS4 UNITED STATES TREAS BOS 10 .625 15AUG15 11JUL03 16JUL03 
1,250 000 00 164.169227 55,399.69 
NIGf 

IBAUG03 OPEN 
450 000 00 152 .381083 4,157.61 
NIGf 

- ASSET TOTALS 
1,700,000.00 59,557.30 

NIHC ANNUAL NO NAME ON RECORD PAGE : 527 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

912810DX3 UNITED STATES TREAS BDS 
250 000.00 
NIGf 

1,600 000 00 
NIGf * 

10600 000 00 
NIGI * 

1,000 000 00 
NIGf * 

-1, 
000 

000.00 
Nial 

19 000 000 00 
NIGI * 

900 000.00 
NIGf 

600 000 00 
NIGI * 

900 000 00 
NIGf ' 

30JUL03 
125.989380 15,489.13 

30JUL03 CANCEL 
125 .989380 -15t4B9.13 

30JUL03 30JUL03 
126 .312500 15,489 .13 

07AUG03 08AUG03 
126 .103000 15,591 .03 

15AUG03 OPEN 
123.182867 15,285 .33 

1SAUG03 OPEN 
123 ."3307 22,927.99 

STATE STREET 

US DOLLAR 

0.000 15MAY03 05MAR03 05MAR03 
99.773200 0.00 

06MAR03 06MAR03 
99.778350 0 .00 

IINAR03 11MAR03 
99.809300 0 .00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0.00 19,954 .6o 

CITIGROUP GLOBAL WAR USD/FED 
0.00 0.00 19,955 .6~ 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 9,980.9.- 

0.00 0.00 69,843.71 

912810DW5 UNITED STATES TREAS ODS 7.250 15MY16 21MAY03 22MAYD3 BEAR STEARNS SECURIT USD/FED 
900 000.00 135 .261719 1,242.17 0 .00 0 .00 lp2l7p355.47 

9128IODX3 UNITED STATES TREAS BDS 7 .500 15NOV16 OBAPRO3 09APR03 MORGAN STANLgy,,-W.IN USD/FED 
600 000.00 130.140625 18,024.86 0 

. 
00 0 .00 780,843.75 

Nial 71- T STATE REE 

US DOLLAR 

7.500 15NOV16 20JUM03 23JUM03 
137 .339844 1,987.09 

IIJUL03 17JUL03 
134 .356185 20,543.48 

16JUL03 11AUG03 
130.119011 30, 78.26 

(CONTINUED) 

ABN AHRO BOND TRADIN USD/FED 
0 .00 0 .00 343,349 .61 

GOLDMAN SACHS + CO USD/FED 
0 .00 0 .00 2,149,698 .96 

UBS WARBURG LLC USD/FED 
0 .00 0 .00 2,081,904.18 

UBS WARBURG LLC USD/FED 
0 .00 0 .00 1,259,893.80 

UBS WARBURG LLC USD/FED 
0 .00 0.00 -1,259,893.80 

UBS WARBURG LLC USD/FED 
0 .00 0 .00 1,263,125.00 

BONY BARCLAYS DEZOET USD/FED 
0 .00 0 .00 1,134,927 .00 

LEHMAN BROTHERS INC. USD/FED 
0 
.00 

0.00 739,097.20 

UBS WARBURG LLC USD/FED 
0.00 0.00 1,111,269.76 



Himc ANNUAL NO NAME ON RECORD PAGE : 528 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

0 .00 0 .00 

ABN AHRO BOND TRADIN USD/FED 
0.00 0 .00 

UBS MARBURG LLC USD/FED 
0.00 0.00 

0.00 0.00 

DEUTSCHE BANK USD/FED 
0.00 0.00 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 

0.00 0.00 

DEUTSCHE BANK USD/FED 
0.00 0.00 

US DOLLAR 

140,827 .17 

5.500 15AUG28 15JUL03 16JUL03 
107.613281 5p735.50 

IBAUG03 OPEN 
99.780082 254.08 

5,989.58 

3 .875 15APR29 30APRO3 OINAY03 
120.812496 188.67 

06JUM03 09JUN03 
130.199218 521.67 

710.34 

5.375 15FE831 11MAR03 12KAR03 
111.296883 222.72 

ASSET TOTALS -
7,450,000.00 

91281OFE3 UNITED STATES TREAS BOS 
250 000.00 
NO 

50 000 00 
N1Gf 

- ASSET TOTALS 
300,000.00 

91281OFH6 UNITED STATES TREAS BDS 
ill 379 .00 
NIFf 

N?9 586 40 
Ff 

- ASSET TOTALS 
200,965 .40 

912810FPS UNITED STATES TREAS BOS 
60 000 00 

NIFf * 
66,778 .13 

STATE STREET. 
.11 

US DOLLAR (CONTINUED) 

91281OFP8 UNITED STATES TREAS BDS 5.375 15FE631 26JUN03 27JUN03 MORGAN STANLEY CO IN USD/FED 
50 000 00 113.640625 979 .97 0 .00 0.00 56,820.31 

NIFf 

30JUL03 31JUL03 J P MORGAN SECURITIE USD/FED 
75 000 00 101.656253 1,848 .58 0 .00 0 .00 76,242 .19 

NIFf 

DIAUG03 04AUG03 DEUTSCHE BANK USD/FED 
80 000 00 

99.753912 2,019.34 0 .00 0.00 79,803 .13 
NIFf 

- ASSET TOTALS 
265,000.00 5,070.61 0 .00 0 .00 279,643 .76 

9128273T7 UNITED STATES TREAS NTS 3 .625 15JANOB 21APRO3 22APRO3 CREDIT SUISSE FIRST USD/FED 
2f2 690 00 110.410156 2,745.88 0.00 0 .00 312,118.47 
N Gf 

ISAUG03 OPEN 10 UBS MARBURG LLC USD/FED 
1,420 850 00 109.957325 5,318.53 0.00 0 .00 1,562,328.65 

NlGf 

- ASSET TOTALS 
1,703,540.00 8,064.41 0.00 0 .00 1,874,447 .12 

9128274VI UNITED STATES TREAS NTS 4.750 15NOV08 22JUL03 GOLDMAN SACHS + CO USO/FED 
2p3OO 000 00 107.621094 20,484.38 0.00 0.00 2,475,285.16 

NIGf 

22JUL03 CANCEL GOLDMAN SACHS + CO USD/FED 
-2,300 000 00 107.621094 -20p484.38 0.00 0.00 -2,475,285.16 

NIGI 

)I 

9,604,115 ." 

269,033.20 

49,:90.04 

318, 23.24 

134,559.75 

116,640.79 

251,200.54 

HIMC ANNUAL NO NAME ON RECORD PAGE : 529 USD - COMPOSITE - ASOF : 31AUG03 PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 



NIHC ANNUAL NO NAME ON RECORD PAGE : 530 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,018,250.00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,013,187 .50 

LEHMAN BROTHERS INC. USD/FED 
0 

. 
00 0 

. 
00 -2,013,187 .50 

STATE STREET. 

5.500 15MAY09 26MAR03 27MAR03 
112 .125000 36,099.45 

07APRO3 
111 .843750 39,381.22 

07APRO3 CANCEL 
111 .843750 -39,38 

1 
.22 

9128275G3 UNITED STATES TREAS NTS 

1'8100 
000.00 

NIGf 

I'SNOI60fooo,oo 

-1, 
800 

000 .00 
NIGf 

NIHC ANNUAL NO NAME ON RECORD PAGE : 531 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

LEHMAN BROTHERS INC. USD/FED 
0 .00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0 .00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0 .00 0.00 

LEHMAg .OBROTHERS INC. USD/FED 
0 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC . USD/FED 
0 

. 
00 0.00 

2,013,187.50 

2,014,312.50 

2,073,375.00 

2tO97,000.00 

2,055,375.00 

2,009,250 .00 

1,991,250.00 

1,984,500.00 

MORGAN STANIJEX-.M-IN USD/FEO 
0.00 0.00 1,210,390.63 

STATE STREET 

6 .500 15FEBIO 12NAR03 13MAR03 
121.039063 4,668 .51 

9128275ZI UNITED STATES TREAS NTS 
1,000 000 00 

NIGI * 

9128274VI UNITED STATES TREAS NTS 
2,3100 000 00 

NIGf ' 

2,300 000.00 
NIGt 

2,300 000.00 
NI6f 

2,000 000 00 
NlGf ' 

300 000 00 
NIGf 

- ASSET TOTALS 
9,200,000.00 

US DOLLAR 

4.750 15NOVOS 22JUL03 23JUL03 
107 .601563 20,484.38 

23JUL03 22AUG03 
107 .858447 29,390.62 

21AUG03 OPEN 
105.409770 38,593.75 

25AUG03 25AUG03 
105.531250 26,332.53 

27AUG03 2BAUGg3 
105.312500 4,065. 0 

128,866.18 

(CONTINUED) 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 2,474,835.94 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,480,7".28 

MERRILL LYNCH PIERCE USD/FED 
0.00 0 

. 
00 2,424,424.71 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,110,625.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 315,937 .50 

0.00 0.00 9,806,567.43 

I 

9128275G3 UNITED STATES TREAS NTS 

ITO 
000 00 

NIGf -

1,800 000 .00 I 
IGf 

11 800 000 00 
NIGI * 

11800 000* 00 
NIGf 

11800 000.00 N 
IGI 

1,800 000 
* 
00 I 

IGf 

11800 000* 00 N 
IGf 

it 
1100 

000 00 
NIGI 

ASSET TOTALS 
16,200,000.00 

US DOLLAR 

5.500 15KAY09 07APR03 OBAPRO3 
111 .843750 39,381.22 

21APRO3 23APRO3 
111 .906250 43,483.43 

15MAY03 20MAY03 
115.187500 1,345.11 

24JUN03 26JUN03 
116.500000 11,298.91 

09JUL03 ISJUL03 
114.187500 15, 65.22 

24JUL03 25JUL03 
111.625000 19plOO.54 

07AUG03 OBAUG03 
110.625000 22,866 .85 

20AUG03 22AUG03 
110.250000 26,633 .15 

215,273 .88 0.00 0.00 18,256,500.00 



NINC ANNUAL NO NAME ON RECORD PAGE : 532 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

(CONTINUED) 

ABN ANRO BOND TRADIN USD/FED 
0.00 0.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 

ABN AHRO BOND TRADIN USD/FED 
0.00 0.00 237,117.19 

0.00 0.00 5,590,141.63 

UBS WARBURG LLC USD/FED 
0.00 0.00 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 822,594.78 1 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 9,309,375.00 

-STATE STREET, 

9128277F3 UNITED STATES TREAS NTS 
9,000 000.00 

NIG~ 

3.500 ISNOV06 25MAR03 26MAR03 
103.437500 113,991.71 

NIHC ANNUAL NO MANE ON RECORD PAGE : 533 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

MERRILL LYNCH PIERCE USD/FED 
0 .00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 

CREDIT SUISSE FIRST USD/FED 
0 .00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 

MERRILL LYNCH PIERCE USD/FED 
0 .00 0.00 

9p33lt875.OO 

9,458p437.50 

9,540,000.00 

9,374,062 .50 

9,230,625.00 

9128277LO UNITED STATES TREAS NTS 
1,000 000 00 
NIGf * 

1,000 000 00 
NIGf * 

10 000 000 00 
Nia , 

4.875 15FE612 IONAR03 12MAR03 
110.656250 3,366.71 

OBAPRO3 IOAPRO3 
107 .531250 7,272 .10 

07KAY03 09MAY03 
109.531250 11,177.49 

CREDIT SUISSE FIRST USD/FED 
0 .00 0.00 1,106,S62 .SO 

CREDIT SUISSE FIRST USD/FED 
0 .00 0.00 1,07S,312.50 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 1,095,312.50 

9128275Z1 UNITED STATES TREAS NTS 
1,000 000 00 

NIGf ' 

1,500 000 00 
NIGf * 

2,000 000 00 
NIGf * 

200 000 00 
NIGf 

- ASSET TOTALS 
4,700,000.00 

9128276R8 UNITED STATES TREAS NTS 
2,003 949 00 

NlGf * 

738 374 00 
MIGf 

ASSET TOTALS 
2,742,323.00 

US DOLLAR 

6.500 15FE810 22APRO3 23APRO3 
118 .199219 12,030.39 

23APRO3 24APRO3 
117.984375 18,314.92 

30APRO3 02MAY03 
119.087600 13,6".41 

02MAY03 05KAY03 
118.558595 2,837.02 

51,497.25 

3.500 15JAM11 11JUL03 25JUL03 
113.057457 lp905.93 

23JUL03 23JUL03 
111.406250 561.81 

2,467.74 

1,181,992 .19 

1,769,765.62 , 

1,190,876.00 1 

2,265,613.78 1 

0.00 0.00 3,088,208.56 1 

9128277F3 UNITED STATES TREAS NTS 
91 
000 

000.00 
NIGI 

9,000 000 00 
MIGf * 

90 000 000 00 
NlGf ' 

9,000 000 00 
MIGf * 

9,000 000 00 
NIGI 

- ASSET TOTALS 
54,000,000.00 

US DOLLAR 

3.500 15MOV06 17APRO3 22APRO3 
103 .687500 137,486 .19 

14KAY03 19MAY03 
105.093750 3,423.91 

23JUM03 25JUN03 
106 .000000 35,095 .11 

23JUL03 24JUL03 
104.156250 59,918.48 

26AUG03 27ALIG03 
102 .562500 89,021.74 

438,937.24 0.00 0.00 56,244,375.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 534 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

91282BAC4 UNITED STATES TREAS NTS 
1,000 000.00 
NO 

1, 000 ow. 00 
NzGf 

1,000 000.00 
NO 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 1,072,500.01 

LEHMAN BROTHERS INC . USD/FED 
0 
.00 

0.00 1,068,125.01 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 1,081,875.04 

STxrE STREET, 

4.375 ISMAY07 17KAR03 18MAR03 
107.250000 14,865 .33 

11APR03 14APRO3 
106.812500 18,128 .45 

12MAY03 13MAY03 
108.187500 21P633.29 

NIHC ANNUAL NO NAME ON RECORD PAGE : 535 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

(CONTINUED) 

LEHMAN BROTHERS INC. USO/FED 
0.00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC. USO/FED 
0 .00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 

1,092,500.00 

-1,092,500.00 

1,092,500.00 

1,072,812 .50 

1,051,562.50 

0.00 0.00 6,439,375.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 

MERRILL LYNCH PIERCE USD/FED 
0 .00 0.00 248,140.91 

CREDIT SUIS~'",HST. : USD/FED 
0 .00 0.00 169,348.44 

STATE STREET, 

2.625 15MAYOS 20KAY03 21KAY03 
101.406251 71.47 

912828AZ3 UNITED STATES TREAS NTS 
167 000 00 
NIFf ' 

9128277LO UNITED STATES TREAS NTS 
1,000 OOD.00 

NIGf 

1,000 000.00 
NIGI 

1,000 000.00 
NIGf 

1,000 000 00 
NIGI * 

1,000 000 00 
NIGf 

- ASSET TOTALS 
8,000,000.00 

US DOLLAR 

4.875 15FEB12 04JUM03 06JUM03 
112.937500 14,948.20 

14JUL03 16JUL03 
110.343750 20,334.94 

20AUG03 21AUG03 
104.250000 794.84 

25AUG03 27AUG03 
103 .395700 1,589 .67 

26AUG03 OPEN 
103.441861 4,636 .55 

64,120.50 

(CONTINUED) 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 1,129,375.01 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 1,103,437 .51 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 1,042,500.01 

MORGAN STANLEY CO IN USD/FED 
0.00 0 .00 1,033,957 .0 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 1,034p4lg.6 : 

0 .00 0.00 8,620,875 .6 : 

912828AC4 UNITED STATES TREAS NTS 
1,000 000 00 

NIGf * 

-1,000 000.00 
NO 

1,000 000.00 
NlGf 

1,000 000 00 
NIGf ' 

1,000 000 00 
NO 

- ASSET TOTALS 
6,000,000.00 

91282BAT7 UNITED STATES TREAS NTS 
250 000.00 
NIGI 

250 000.00 
NIGI 

- ASSET TOTALS -
500,000.00 

US DOLLAR 

4 375 15NAY07 IBJUN03 
109 .250000 4,161.01 

18JUN03 CANCEL 
109.250000 -4,161 .02 

IBJUN03 19JUN03 
109 .250000 4,161 .01 

17JUL03 ISJUL03 
107.281250 7,608 .70 

21AUG03 22AUG03 
105 .156250 11,769 .70 

78,166 .48 

3.000 15FEB08 15APR03 16APRO3 
100.375000 1,243.09 

18AUG03 22AUG03 
99.256365 142.66 

1,385.75 

250,937 .50 

0 .00 0.00 499,078 .41 



ki ANNUAL NO NAME ON RECORD PAGE : 536 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/B7C EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

169,374.53 

156,168.75 

156,168.75 

-156,168.75 

494,891.72 

4,712,500.00 

3,116,437.50 

3,835,625.00 

-3,835,625.00 

0 .00 0.00 1,078.91 

912828BA7 UNITED STATES TREAS NTS 
5,000 000.00 
NO 

3,300 000.00 
ED 

4,000 000.00 
M161 

-4,000 000 00 
NIGf ' 

3 .625 15KAY13 OSAUG03 05AUG03 
94.250000 40,387 .23 

06AUG03 OPEN 26 
94.437500 26p98O.64 

08AUG03 
95.890625 35,"1 .96 

OBAUG03 CANCEL 
95.890625 -35,461 .96 

CREDIT SUISSE FIRST USD/FED 
0 .00 0.00 

CREDIT SUISSE FIRST USD/FEO 
0.00 0.00 

BEAR STEARNS SECURIT USD/FED 
0 .00 0.00 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 

STATE STREE T 

NIHC ANNUAL NO NAME ON RECORD PAGE : 537 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COMISSNS BASE TAX/FEE/OTH BASE MET COST 

FIXED INCOME 

912828BG4 UNITED STATES TREAS NTS 
130 000 00 
NIFf * 

130 000.00 
WIFf 

530 000 .00 
WIFf 

- ASSET TOTALS -
79OpOOO .OO 911.42 

912828BH2 UNITED STATES TREAS NTS 4 .250 15AUG13 26AUG03 27AUG03 
900 000.00 9B.062500 1,247 .28 
NO 

912833KK5 UNITED STATES TRES SC STRP INT 0.000 15NOV16 09APR03 10APRO3 
200 000.00 51.435000 0.00 
NIGf 

MERRILL LYN04 PIERCE USD/FED 
0.00 0.00 882,S62 .SO 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0.00 102,870.00 

i 

912828AZ3 UNITED STATES TREAS NTS 
167 000 .00 
NIFf 

16' 00 
NIP' . 

160 000 00 
NIFf * 

-160 000 00 
NIFf 

- ASSET TOTALS 
494,000.00 

US DOLLAR 

2 .625 15MAYOS 20MAY03 21MAY03 
101 .421875 71 .47 

04AUG03 05AUG03 
97 .605469 935.87 

04AUG03 
97 .605"9 935.87 

04AUG03 CANCEL 
97 .605469 -935.87 

(CONTINUED) 

LEHMAN BROTHERS INC USD/FED 
0 .00 0.00 

MORGAN STANLEY CO IN USD/FED 
0 .00 0.00 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 

MORGAN STANLEY CO IN USD/FED 
0 .00 0.00 

912828BA7 UNITED STATES TREAS NTS 
4,000 000 00 
NO , 

4,300 000 00 
NIGf 

- ASSET TOTALS 
16,600,000 .00 

US DOLLAR 

3 .625 15MAY13 08AUG03 13AUG03 
95.928700 35,461 .96 

12AUG03 13AUG03 
94.718750 38,121 .60 

140,951.43 

3 .250 15AUGOB OBAUG03 25AUG03 
100.523438 0.00 

20AUG03 21AUG03 
99.593754 68 .89 

29AUG03 OPEN 
99.136718 842.53 

(CONTINUED) 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 3,837,148.00 

CREDIT SUISSE FIRST USO/FED 
0.00 0 .00 4,072,906.25 

0.00 0.00 15,738,991 .75 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 130,680.47 

DEUTSCHE BANK USD/FED 
0.00 0 .00 129,471 .88 

GOLDMAN SACHS + CO USD/FEO 
0.00 0.00 525,424 .61 

0.00 0.00 785,576 .96 



NINC ANNUAL KU NAML UN KMUKU 
Uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAXIFEE/OTH LOCAL NET COS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COS 

FIXED INCOME 

0.00 0.00 7,666,588.1 

MERRILL LykK- ."a USD/FED 
0 .00 0.00 767,050.0 

STATE STREET 
912833PA2 UNITED STATE TREAS SEC STRIPPE 6 .750 15AUG26 22MAY03 23NAY03 

2,300 000 00 33 .350000 0.00 
NIGf ' 

NIHC ANNUAL NO NAME ON RECORD PAGE : 539 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME 

US DOLLAR (CONTINUED) 

912833PA2 UNITED STATE TREAS SEC STRIPPE :*750 15AUG26 18AUG03 OPEN UBS WARBURG LLC USD/FED 
2,300 000 00 26.172743 0 .00 0.00 0 .00 601,973.09 

NIGf ' 

ISAUG03 UBS WARBURG LLC USD/FED 
2,300 000 00 26.172743 0.00 0.00 0 .00 601,973.09 

NIGI ' 

18AUG03 CANCEL UBS WARBURG LLC USD/FED 
-2,300 000.00 26.172743 0.00 0.00 0.00 -60lp973.09 

NlGf 

- ASSET TOTALS - 
4,600,000 .00 0 .00 0.00 0.00 1,369,023.09 

STATE STREET, 

US DOLLAR 

912833KK5 UNITED STATES TRES SC STRP INT 0 .000 15MOV16 09APRD3 IOAPRO3 
100 000 .00 51.627000 0.00 
NIGf 

11APR03 14APRO3 
200 000 .00 SO.971000 0 .00 
NIGf 

18AUG03 OPEN 
Soo 000 .00 48.942528 0.00 
Niat 

ASSET TOTALS - 
1,000,000.00 0.00 

912833KZ2 UNITED STATES TRES SC STRP INT 0.000 15MAY20 22MAY03 23MAY03 
4,500 000 00 46 .394000 0.00 

MIGI 

11JUL03 ISJUL03 
4,500 000 00 43.804915 0.00 

NIGf 

17JUL03 19AUG03 
4,500 000.00 41 .8372% 0.00 

NIGf 

18AUG03 OPEN 
4,500 000.00 38 .332555 0.00 

NI6f 

- ASSET TOTALS - 
18,000,000.00 0.00 

(CONTINUED) 

UBS MARBURG LLC USD/FED 
0.00 0.00 51,627.0 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 101,942 .0 

UBS MARBURG LLC USD/FED 
0.00 0.00 244,712.6 

0.00 0.00 501PI51.6 

HSBC SECURITIES INC USD/FED 
0.00 0.00 2,087,730.0 

UBS MARBURG LLC USD/FED 
0 . 00 0.00 1,971,221.1 

UBS MARBURG LLC USD/FED 
0.00 0.00 1,882,672.0 

UBS MARBURG LLC USD/FED 
0.00 0.00 1,724,964.9 

f 



NINC ANNUAL NO NAME ON RECORD PAGE : 540 
USD - COMPOS17E - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FIXED INCOME - SHORT 

US DOLLAR 

07APR03 
111 .843750 39,381 .22 

07APRO3 CANCEL 
111.843750 -39,381 .22 

0 .00 

912827SG3 UNITED STATES TREAS NTS 
lp 800 000.00 

NIGf Y 

-1, 800 000 00 
NIGf Y 

- ASSET TOTALS 
0.00 

STATESTREET 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 2,013,187 .50 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 -2,013,187 .50 

0.00 0.00 0.00 

WINC ANNUAL NO NAME ON RECORD PAGE : 541 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
TICKER FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COXMISSMS BASE TAX/FEE/OTH BASE MET COST 

OPTIONS BOUGHTBACK 

US DOLLAR 

94599G989 U S TREAS NOTES lOYR FUTURES MAY03 116 CALL 09MAY03 12KAY03 CITIGROUP GLOBAL MAR USD/NYF 
TY M8 NIG? 

53 .00 53000 0.777190 0 .00 0.00 0.00 41,191 .07 



STATE STREET 

US DOLLAR 

94599G989 U S TREAS NOTES 10YR FUTURES MAY03 116 CALL 23HAY03 23MAY03 OPTION EXPIRED USD/ 
35.00 35000 0.000000 0 .00 0.00 0.00 0.00 

TY M8 NIG7 

99XO91021 U S TREAS NOTES SYR FUTURES AUG03 117 CALL 22AUG03 22AUG03 OPTION EXPIRED USO/ 
84.00 84000 0.000000 0 .00 0.00 0.00 0.00 

FV NIG7 

99XID2745 U S TREAS NOTES IDYR FUTURES AUG03 114 CALL 22AUG03 22AUG03 OPTION EXPIRED USD/ 
14.00 14000 0.000000 0 .00 0.00 0.00 0.00 

TYU3 NIG7 

I 

STATE STREET, 

NIHC ANNUAL INU NAMt UN KtLUKU 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COSI 
TICKER FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COSI 

OPTIONS ASSIGNED 

US DOLLAR 

94599G989 U S TREAS NOTES lOYR FUTURES MAY03 116 CALL 23MAY03 23MAY03 CITIGROUP GLOBAL MAR USD/NYF 
8.00 8000 0.000000 0 .00 0.00 0.00 0.01 

TY M8 NIG? 

NINC ANNUAL NO NAME ON RECORD PAGE : 543 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STIL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
TICKER FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNIS BASE TAX/FEE/OTH BASE NET COST 

OPTIONS EXPIRED-WRTS 



AUSTRALIAN DOLLAR 

I I 
NIHC ANNUAL NO NAME ON RECORD PAGE : 545 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

99XO75644 SHARE PRICE INDEX 200 FUTUR 
1 .498240 16JUM03 16JUN03 

AP SEP03 J P MORGAN SECURI 9 .000 3 090.000000 0.00 
NIG9 313 SFE 225.000 2:062 .419906 0.00 

1 489314 30JUM03 
J P MORGAN SECURi 2 .000 3 032 .000000 125.00 

NIG9 331 SFE 50.000 2:035.836634 83.93 

17, 

NINC ANNUAL NO NAME ON RECORD PAGE : 544 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

99XO71825 SHARE PRICE INDEX 200 FUTUR 
1.675"3 25MAR03 25MAR03 

AP JUN03 J P MORGAN SECURI 9 .000 2 41 .000000 0.00 639 225.00 
NIG9 122 SFE 225.000 1 :6895.650695 0.00 381:521 .41 

1 .653576 31MAR03 31MAR03 
J P MORGAN SECURI 16 .000 2 0.00 1,158,000.00 

NIG9 131 SFE 400.000 1 :785950 ..700501009090 0 .00 700,300.44 

1 .615117 28APRO3 
J P MORGAN SECURI 25 .000 3 9 4.000000 0.00 2 490 000 .00 NIG9 173 SFE 625.000 2:4!6 .694363 0.00 1:541:683.98 

1 .615117 28APRO3 CANCEL 
J P MORGAN SECURI -25 .000 3 984.000000 0.00 -2 490 000.00 NIG9 173 SFE -625.000 2:"6 .694363 0.00 -1 :541 :683 .98 

1 .615117 28APRO3 
J P MORGAN SECURI 25 .000 3 984.000000 0.00 2 490 000 00 

NIG9 ISO SFE 625.000 2:466 .694363 0.00 1 :54, :683 :98 

1 .615117 28APRO3 CANCEL 
J P MORGAN SECURI -25 .000 3 984.000000 0.00 -2,490,000.00 

NIG9 ISO SFE -625.000 2 : "6 .694363 0.00 -1,541.683 .98 

1 .615117 28APRO3 28APRO3 
J P MORGAN SECURI 25 .000 2 9 4.000000 0.00 1 :11161, 0 , 

010:7 MIG9 186 SFE 625.000 1 :8847 .544172 0.00 1 54 7 5 101 

STATE ~STREET, 

AUSTRALIAN DOLLAR (CONTINUED) 

99XO71825 SHARE PRICE INDEX 200 FUTUR 
1 .550748 0914AY03 09MAY03 

AP JUM03 J P MORGAN SECURI 
8 . 
000 2 93 .000000 0.00 

NIG9 228 SFE 200.000 1:89!.569588 0.00 

1 .541663 28KAY03 
J P MORGAN SECURI 17 .000 3 00 .000000 0.00 

NIG9 244 SFE 425.000 1:95! .139776 0.00 

1 .541663 28KAY03 28MAY03 
J P MORGAN SECURI 17 .000 3 005.000000 0.00 

NIG9 247 SFE 425.000 1:949-193825 0.00 

1 .541663 29MAY03 CANCEL 
J P MORGAN SECURI -17 .000 3 00 .000000 0.00 

NIG9 244 SFE -425.000 1:95! .139776 0.00 

- ASSET TOTALS 
75 .000 0.00 

1,875.000 0.00 

587 600.00 
378:913.92 

1,278,400.00 
829,234.40 

1,277 125.00 
828:407 .38 

-1,2711
: 
400 00 

829 234:40 

5 526,950.00 
3:"3,858 .26 

695,250.00 
"4,044.48 

151 725.00 
101 :875 .76 



NIHC ANNUAL NU NAML UN KtL.UKU 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 
I 

13599Z920 CANADA GOVT BONDS IOYR FUTU 
1.376500 29MAY03 

CGB SEP03 J P MORGAN SECURI 17 .000 110.560000 
NZG9 255 14ON 1,700,000.000 80.319651 

1.376500 29NAY03 CANCEL 
J P MORGAN SECURI -17.000 110.560000 

MIG9 255 NON -1,700,000.000 80 .319651 

, 
K4 :~oTATE STREET, 

CANADIAN DOLLAR (CONTINUED) 

I 

0.00 1,088,565.00 
0.00 741,529.29 

STATE STREET, 

AUSTRALIAN DOLLAR 

99XO75644 SHARE PRICE INDEX 200 FUTUR 
1.489314 30JUM03 CANCEL 

AP SEP03 J P MORGAN SECURI -2.000 3 032.000000 
NIG9 331 SFE -50.000 2:035.836634 

1 489314 30JUN03 30JUN03 
J P MORGAN SECURi 2.000 3,032.000000 

NIG9 332 SFE 50.000 2,035.836634 

li489314 30JU103 30JUN03 
J P MORGAN SECUR 3.000 3 033.000000 

MIG9 333 SFE 575.000 2:036.508084 

- ASSET TOTALS - 
34 .000 

850 .000 

CANADIAN DOLLAR 

(CONTINUED) 

-125.00 -151 725.00 
83.93 -101:875 .76 

0.00 151,600.00 
0.00 101,791.83 

0.00 1 743,975 .00 
0.00 1 :170,992 .15 

0.00 2 590,825.00 
0.00 1 :736,828.46 

0.00 1 79 52 00 
0.00 1 :3'65 :4340 :07 

0.00 -1 79 520.00 
0.00 -1:8365 :434 .07 

MIHC ANNUAL NO NAME ON RECORD PAGE : 547 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONNI NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

13599Z920 CANADA GOVT BONDS 10YR FUTU 
1.376500 29MAY03 29KAY03 

CGB SEP03 J P MORGAN SECURI 17.000 110.560000 
NIG9 256 NON 1,700,000.000 80.319651 

- ASSET TOTALS - 
17.000 

1,700,000.000 

80399R986 S + P CANADA 60 INDEX FTR 
1 .478800 ISMAR03 18MAR03 

SXF JUM03 J P MORGAN SECURI 7.000 366.100000 
NIG9 098 NON 1,400.000 247.565594 

1 490100 24MAR03 24KAR03 
J P HORGAN SECURi 

7 
.000 364.700000 

NIG9 114 NON 1,400.000 246.402270 

1.468000 28MAR03 
J P MORGAN SECURI 15.000 365.855000 

NIG9 130 NON 3,000.000 249 .220027 

li468000 28MA!03000 CANCEL 
J P MORGAN SECUR - 5 365.855000 

NIG9 130 NON -3,000.000 249.220027 

1 468000 28MAR03 28MAR03 
J P MORGAN SECURi 15.000 362.855000 

NIG9 147 NON 3,000 .000 247.176431 

0.00 1 879 520.00 
0 .00 1 : 365 : 434.07 

3 4:00 0.00 1 :871:520 
0.00 1 65 43 07 

0.00 512,540.00 
0.00 346,591.83 

0.00 510,580.00 
0.00 344,963.18 

0.00 2,097,565.00 
0.00 747,660.08 

0.00 -1,097,565.00 
0.00 -747,660.08 



99XO70876 DAX INDEX FUTURES 
0.932401 14KAR03 14NAR03 

DAX JUN03 J P MORGAN SECURI 16 .000 2 233 .000000 0.00 893 200.00 
NIG9 091 DTB 400.000 2:394 .892326 0.00 957 :956 .93 

99XO71742 GERMANY FED REP BONDS 10YR 
0.872943 OBKAY03 

GBL JUM03 GOLDMAN SACHS + C 15.000 115 .870000 0.00 1 738,050.00 
NIG7 743 OTB 1,500,000.000 132 .734898 0.00 1 :991,023 .47 

0.872943 OSNAY03 CANCEL 
GOLDMAN SACHS + C -15.000 115 .870000 0.00 -1 738,050.00 

NIG? 743 DTB -1,500,000.000 132 .734898 0.00 -1 :991,023 .47 

0.872943 08MAY03 
GOLDMAN SACHS + C 5 .000 115 .930000 0.00 579 150.00 

NIG7 742 DTB 500,000.000 132 .689076 0.00 663:445.38 

0.880708 08MAY03 OBKAY03 
GOLDMAN SACHS + C 15 .000 115 .870000 0.00 1 738,050.00 

NIG7 744 DTB 1,500,000.000 131 .564592 0.00 1 :973,"8.87 

0 872943 OBNAY03 CANCEL 
GOLDMAN SACHS + 6 5.000 115.830000 0.00 --S79,150.00 

NIG7 742 DTB -500,000 .000 132 .689076 0.00 -663,445.38 

0.880708 08KAY03 08KAY03 
GOLDMAN SACHS + C 5.000 115 .830000 0.00 579 150.00 

MIG7 745 DTB 500,000.000 131 .519174 0.00 657:595.87 

ASSET TOTALS 
20.000 0.00, 2 317p2OO.OO 

2,000,000.000 2 631,064.74 

) I 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 548 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COWM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

CANADIAN DOLLAR (CONTINUED) 

80399R986 S + P CANADA 60 INDEX FTR 
1 ."9600 31KAR03 

SXF JUN03 J P MORGAN SECURI 15-000 365.855000 0.00 1,097 565.00 
NIG9 129 MON 3,000.000 248.948694 0.00 7":S".Os 

1 .469600 31KAR03 CANCEL 
J P MORGAN SECURI -15-000 365.855000 0.00 -1,097,565.00 

NIG9 129 NON -3,000.000 248.948694 0.00 -7",846.08 

1 .450000 28APRO3 28APRO3 
J P MORGAN SECURI 7.000 373.813000 0.00 523,338.20 

NIG9 181 MON 1,400.000 257.802069 0.00 360,922 .90 

1 .386650 28MAY03 28NAY03 
J P MORGAN SECURI 7.000 388.136000 0.00 543 390.40 

NIG9 2" MON 1,400.000 279.909134 0.00 391:872 .79 

- ASSET TOTALS - 
43.000 0.00 3 178 413.60 

8,600.000 0.00 2:185 :879 .99 

GERMANY EURD CURRENCY 

99XO43600 GERMANY FED REP BDS IOYR FT 
0.853971 04JUN03 04JUN03 

SEP03 J P MORGAN SECURI 10.000 117.850000 0.00 1 1780 500.00 
NIG9 298 OTC 1,000,000.000 138.002344 0.00 1:38 :023.44 

99XO65447 DAX INDEX FUTURES 
0.973757 17DEC02 17DEC02 - 

DAX MAR03 J P MORGAN SECURI 16.000 3 198.000000 1 279,200.00 
NIG9 063 EUR 400.000 3:284.186917 pQ 1:313,674.77 

STATE STREET, 

NINC ANNUAL NO MANE ON RECORD PAGE : 549 
USD - COMPOSITE - ASOF : 31ALIGO3 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 
FUND LOT EX TRADED MOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

EURO CURRENCY (CONTINUED) 



STATE STREET, 

EURO CURRENCY 

0.00 750,500.00 
1,230,493.19 

STATE STREET, 

NIHC ANNUAL 88 NU NARt UN KtLUKU 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

EURO CURRENCY (CONTINUED) 

99XO84752 GERMANY FED REP BONDS 10YR 
0.844096 05JUN03 05JUN03 

FGBL SEP03 GOLDMAN SACHS + C 20 . OW 118 .356107 0.00 2 367,122.14 
NIG7 142 DTB 2,000,000.000 140 .216405 0.00 2:804,328 .11 

FRANCE 

99X070850 CAC 40 10 EURO INDEX FUTURE 
0.933925 27MAR03 27MAR03 

FCE JUN03 J P MORGAN SECURI 39.000 2 677.500000 0 .00 1 044,225.00 
NIG9 125 PAR 390.000 2:866.932570 0 .00 1 :118,103 .70 

0.872943 OBKAY03 0814AY03 
J P MORGAN SECURI 2.000 2 9 3.500000 0.00 58 070.00 

NIG9 215 PAR 20.000 3:3?6.104912 0 .00 66 :522.10 

0.872943 OBNAY03 OSMAY03 
J P MORGAN SECURI 33.000 2 904.000000 0 .00 958 320.00 

NIG9 216 PAR 330.000 3:326.677687 0.00 1,097 :803.64 

0.855725 19KAY03 19MAY03 
J P MORGAN SECURI 36.000 2 840 0 0 00 1 022 400 00 

NIG9 229 PAR 360.000 3 
3 
18 8 0200 : : :02032 0 0:00 1 194 776:36 

- ASSET TOTALS 
110.000 0.00 3 083,015.00 

1,100.000 0.00 3 :477t2O5 .80 

NIHC ANNUAL NO NAME ON RECORD PAGE : 551 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

99XO57410 EURIBOR FUTURES 
O .B56971 04JUM03 04JUN03 

IE DEC04 GOLDMAN SACHS + C 8.000 97 .635000 
NIG7 128 LIF 2,000,000.000 113.930343 

POUND STERLING 

99XO57428 LIBOR FUTURES 
0.599628 13JUM03 13JUM03 

LL DEC04 GOLDMAN SACHS + C 1.000 96.450000 
NIG7 221 LIF 125,000.000 160.849727 

99XO?0355 LIBOR FUTURES 
0.631333 IBJUL03 18JUL03 

LL SEP04 GOLDMAN SACHS + C 1.000 96.330000 
NIG7 564 LIF 125,000.000 152.581904 

99XO70900 LIBOR FUTURES 
0.634055 22APRO3 22APRO3 

LL KAR04 GOLDMAN SACHS + C 4.000 96.400000 
NIG7 619 LIF 500,000.000 152.037262 

99XO71510 LIBOR FUTURES 
0.634055 22APRO3 22APRO3 

LL JUN04 GOLD14AN SACHS + C 5.000 96.220000 
NIG7 620 LIF 625,000.000 151.753375 

99XO71833 FT SE 100 INDEX FUTURES 
0.638896 19KAR03 19MAR03 

UXX JUM03 J P MORGAN SECURI 18.000 3,728.500000 
NIG9 103 LIF 180.000 5,835.848088 

0.609923 20KAY03 20KAY03 
J P MORGAN SECURI 19.000 3 950.000000 

NIG9 231 LIF 190.000 6 :476.227327 

0.00 1,952,700.00 
0.00 2,278,606.86 

0.00 120,562.50 
0.00 201,062.16 

0.00 120 412.50 
0.00 190:727.38 

0.00 482 000.00 
0.00 760:186.31 

0.00 601,375.00 
0.00 948,458.60 

0.00 671,130.00 
0.00 1,050,452.66 



- ASSET TOTALS - 

28099N920 EURODOLLAR FUTURES 
1.000000 26MAR03 26MAR03 

ED JUM04 MERRILL LYNCH PIE 17 .000 97 .750000 
NIG? 448 INN *,250,000.000 

1 000000 21JUL03 
J P MORGAN SECURi 1 

- 
000 98 .050000 

NIF7 071 INN 250,000.000 
3.59 245,128 .59 

STATE STREET 

28099W946 EURODLLAR FUTURES 
1.000000 18JUL03 IBJUL03 

ED DEC04 GOLDMAN SACHS + C 17 .000 97 .805000 0.00 4,156,712.50 
NIG7 558 INN 4,250,000.000 

NIHE--- ANNUAL NO NAME ON RECORD PAGE : 552 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

POUND STERLING (CONTINUED) 

37 .000 
370.000 

99XO82293 LIBOR FUTURES 
0 .599718 16JUM03 16JUN03 

FSS MAROS GOLDMAN SACHS + C 5 .000 96 .340000 
NIG7 281 LIF 625,000.000 160 .642133 

0.599718 16JUN03 16JUM03 
GOLDMAN SACHS + C 1.000 96 330000 

NIG7 282 LIF 125,000.000 160 :625459 

- ASSET TOTALS - 
6.000 

750,000.000 

US DOLLAR 

0.00 1 421,630.00 
0.00 2 : 280,935 .85 

0.00 602,125.00 
0.00 1,004,013.33 

0 00 120 412.50 
0:00 200:781.82 

0.00 722 5 7.50 
0.00 1,204:7935.15 

0.00 4,154,375 .00 

HINC ANNUAL NO NAME ON RECORD PAGE : 553 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONNI NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099M920 EURODOLLAR FUTURES 
1 .000000 21JUL03 CANCEL 

ED JUM04 J P MORGAN SECURI -1 .000 98 .050000 -3.59 -245,128 .59 
NIF? 071 imm -250,000.000 

- ASSET TOTALS - 
17 .000 0.00 4,154,375.00 

4,250,000.000 

28099M938 EURODOLLAR FUTURES 
1.000000 IBMAR03 18KAR03 

ED SEP04 MERRILL LYNCH PIE 8 .000 97 .275000 0.00 1,945,500.00 
RIG? 389 INN 2,000,000.000 

1.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1. GOO 97 .565000 3.59 243,916 .09 

NIF7 ISO INN 250,000.000 

1 000000 24AUG03 14AUG03 
J P MORGAN SECURi 2 .000 97 .600000 3.56 488,003.56 

NIF7 277 INN 500,000.000 

- ASSET TOTALS - 
11.000 7.15 2,677,419.65 

2,750,000.000 



STATE STREET, 

NIHC ANNUAL HU NAML UP RMUKU 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099N946 EURODLLAR FUTURES 
1.000000 21JUL03 21JUL03 

ED DEC04 J P MORGAN SECURI 3.000 97.595000 10.77 731t973.27 
NIF7 073 INN 750,000.000 

1.000000 29JUL03 29JUL03 
J P MORGAN SECURI 3.000 97.600000 10.77 732,010.77 

NIF7 108 INN 750,000.000 

1 .000000 29JUL03 
J P MORGAN SECURI 5.000 97 .440000 21.20 1,218,021.20 

NIF7 114 INN 1,250,000.000 

1 000000 29JUL03 
J P MORGAN SECURi I 

. 
000 97 .425000 4.24 243,566.74 

NIF7 116 INN 250,000 .000 

1 .000000 29JUL03 CANCEL 
J P MORGAN SECURI -5.000 97 .440000 -21 .20 -1,218,021.20 

NIF7 114 INN -1,250,000 .000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -1 

. 
000 97 .425000 -4.24 -243,566.74 

NIF7 116 INN -250pOOO.OOO 

1 000000 29JUL03 
J P MORGAN SECURi I 

. 
000 97.4,45000 4.24 243,616.74 

NIF7 112 INN 250,000-000 

STATE "STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 555 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099W946 EURODLLAR FUTURES 
1 .000000 29JUL03 CANCEL 

ED DEC04 J P MORGAN SECURI -1 .000 97.445000 -4.24 -243,616.74 
NIF7 112 INN -250,000.000 

1 000000 29JUL03 
J P MORGAN SECURi 3 

. 
000 97 .600000 10.77 732,010.77 

NIF? 109 INM 750,000.000 

1 .000000 29JUL03 
J P MORGAN SECURI 3 .000 97.570000 10.77 731,785.77 

NIF7 110 INN 750,000.000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -3 .000 97.600000 -10.77 -732,010.77 

NIF7 109 INN -750,000.000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -3 .000 97.570000 -10.77 -731,785.77 

NIF7 110 INN -750,000.000 

1 .000000 29JUL03 29JUL03 
J P MORGAN SECURI 3 .000 97.570000 10.77 731,785.77 

NIF7 127 INN 750,000.000 

2 000000 29JUL03 29JUL03 
J P MORGAN SECURi I 

, 
000 97 .445000 4.24 243,616.74 

WIF7 128 INN 2501000.000 



C'-r r. -1--r, 

. 

)I 

)I 

Himc ANUAL NO NAME ON RECORD PAGE : 556 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099N946 EURODLLAR FUTURES 
1.000000 29JUL03 29JUL03 

ED DEC04 J P MORGAN SECURI 5.000 97.440000 21.20 1,218,021 .20 
NIF7 129 INN 1,250,000.000 

1.000000 29JUL03 29JUL03 
J P MORGAN SECURI 1.000 97.425000 4.24 243,566.74 

NIF7 130 INN 250,000.000 

1 000000 29JUL03 29JUL03 
J P MORGAN SECURi 3 

- 
000 97.580000 10.77 731,860.77 

NIF7 132 INN 750,000.000 

1.000000 31JUL03 31JUL03 
J P MORGAN SECURI 5.000 97.400000 17.95 1,217,517 .95 

MIF7 141 INN 1,250,000.000 

1 000000 31JUL03 31JUL03 
J P HORGAN SECURi 3 

- 
000 97 .420000 10.77 730p660 .77 

MIF7 143 INN 750,000.000 

1.000000 31JUL03 31JUL03 
J P MORGAN SECURI 8.000 97.300000 28.72 1,946,028 .72 

NIF7 145 INN 2,000,000.000 

1 000000 31JUL03 31JUL03 
J P MORGAN SECURi 2 

- 
000 97 .200000 7 .18 486,007 .18 

MIF7 147 INN 500pO0O.OOO 

STATE STREET 

HINC ANNUAL NO NAME ON RECORD PAGE : 557 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099N946 EUROOLLAR FUTURES 
1 .000000 31JUL03 31JUL03 

ED DEC04 J P MORGAN SECURI 1.000 97 .195000 3.59 242,991.09 
NIF7 149 INN 250,000.000 

1 .000000 31JUL03 31JUL03 
J P MORGAN SECURI 3 .000 97 .150000 10.77 728,635.77 

NIF7 151 INN 750,000.000 

1 000000 OIALIG03 01AUG03 
J P MORGAN SECURi 1.000 97.065000 3.59 242,666.09 

NIF7 254 INN 250,000.000 

1 000000 01AUG03 01AUG03 
J P MORGAN SECURi 1.000 97.060000 3.59 242,653.59 

NIF7 155 INN 250,000.000 

1 OOOOW 01AUG03 01AUG03 
J P MORGAN SECURi 1 .000 97.010000 4.24 242,529.24 

NIF7 256 INN 250,000.000 

1 000000 01AUG03 OIAUG03 
J P 14ORGAN SECURi 2 .000 97.00MO 8.48 485,008.48 

NIF7 157 INN 500,000.000 

1 .000000 OIAUG03 OIAUG03 
J P MORGAN SECURI 3 .000 96.950000 12.72 727,137.72 

NIF7 158 INN 750,000.000 



I ( 

k5c 

STATE STREET, 

NIKU ANNUAL NU NARL WN KtLVKV r..c . ~W. 
USD - COMPOSITE - ASOF : 31AUGW 

PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099M946 EUIRODLLAR FUTURES 
1.000000 01AUG03 01AUG03 

ED DEC04 J P MORGAN SECURI 3.000 96.900000 12.72 726,762.72 
NIF7 159 INN 750,000.000 

1.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1.000 97.070000 3.59 242,678.59 

NIF7 193 INN 250,000.000 

1 000000 05AUG03 05AUG03 
J P MORGAN SECURi 3.000 97.195000 10.77 728,973.27 

NIF7 202 INN 750,000.000 

1 00000 11ALIG03 11AUG03 
J P MORGAN SECURio 3 

' 
000 97.395000 12.07 730,474.57 

NIF7 2" INN 750,000.000 

1.000000 11AUG03 IIAUG03 
J P MORGAN SECURI 3.000 97.295000 10.77 729,723.27 

NIF7 247 INN 750,000.000 

1 000000 13AUG03 13AUG03 
J P MORGAN SECURi 3.000 97.280000 10.77 729,610.77 

NIF? 256 INN 750,000.000 

1 000000 13AUG03 13AUG03 
J P MORGAN SECURi 2 

. 
000 97.190000 7.18 485,957 .18 

NIF7 257 INN 500,000.000 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 559 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099W946 EURODLLAR FUTURES 
1.000000 13AUG03 13AUG03 

ED DEC04 J P MORGAN SECURI 1 .000 97 .180000 3 .59 242,953.59 
NIF7 258 INN 250,000 .000 

1.000000 14AUG03 14AUG03 
J P MORGAN SECURI 2 .000 97 .105000 7 .18 485,532.18 

NIF7 283 INN 500,000.000 

1 .000000 14AUG03 14AUG03 
J P MORGAN SECURI 3.000 97 .095000 10.77 728,223.27 

NIF7 284 INN 750,000.000 

1 .000000 20AUG03 20AUG03 
J P MORGAN SECURI 3.000 97.295000 10.77 729p723.27 

NIF7 307 INN 750,000.000 

1.000000 21AUG03 21AUG03 
J P MORGAN SECURI 3.000 97.195000 10.77 728,973.27 

NIF7 312 INN 750,000.000 

1.000000 21ALIG03 21AUG03 
J P MORGAN SECURI 3.000 97.095000 10.77 728,223 .27 

NIF7 313 INN 750,000.000 

1 00000 21AUG03 21AUG03 
J P MORGAN SECURio 3.000 96.995000 10.77 727,473.27 

NIF7 314 INN 750,000.000 



') I 

28099X969 EURODOLLAR FUTURES 
1.000000 22APRO3 22APRO3 

ED DEC03 MERRILL LYNCH PIE 5.000 98 .525000 0.00 1,231,562.50 
NIG7 617 IN" 1,250,000.000 

28099X977 EURODOLLAR FUTURES 
1.000000 14AUG03 14AUG03 

ED SEP06 J P MORGAN SECUIRI 1.000 94.810000 237,028-56 
NIF7 281 INN 250,000.000 ~- (--- --- 

NIHC ANNUAL NO NAME ON RECORD PAGE : 560 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099N946 EUROOLLAR FUTURES 
1 .000000 22AUG03 22AUG03 

ED DEC04 J P MORGAN SECURI 3.000 96.995000 10.77 727,473.27 
NIF? 326 INN 750,000.000 

1 000000 26AUG03 26AUG03 
J P HORGAN SECURi 3 

- 
000 96.980000 10.77 727,360.77 

NIF7 335 INN 750,000.000 

1 .000000 27AU003 27AUG03 
J P MORGAN SECURI 3.000 96.995000 10.77 727,473.27 

NIF7 339 INN 750,000.000 
- ASSET TOTALS - 

111.000 349.16 27,008,974 .16 
27,750,000.000 

28099M953 EURODOLLAR FUTURES 
1.000000 05JUM03 05JUM03 

ED Jumos MERRILL LYNCH PIE 15.000 97 .775000 0.00 3,666,562.50 
NIG7 139 INN 3,750,000.000 

1 .000000 29JUL03 29JUL03 
MERRILL LYNCH PIE 13.000 96 .750000 0.00 3,144,375.00 

NIG7 633 INN 3,250,000.000 

1 000000 06AUG03 06AUG03 
GOLDMAN SACHS + 6.000 96.450000 0.00 1,446,750.00 

HIG7 755 INN 1,500,000.000 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 561 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099N953 EURODOLLAR FUTURES 
1 .000000 06AUG03 06AUG03 

ED JUN05 MERRILL LYNCH PIE 6 .000 96 .450000 0.00 1,446,750.00 
NIG7 756 INN 1,500,000.000 

- ASSET TOTALS - 
40 .000 0.00 9,704,437.50 

10,000,000.000 

28099M961 EURODOLLAR FUTURES 
1.000000 21JUL03 21JUL03 

ED SEP05 GOLDMAN SACHS + C 17 .000 96 .645000 0.00 4,107,412 .50 
NIG7 566 INN 4,250,000.000 

1.000000 14AUG03 
J P MORGAN SECURI 2 .000 95.870000 7.18 479,357 .18 

NIF7 278 INN 500,000 .000 

1 .000000 14AUG03 CANCEL 
J P MORGAN SECURI -2 .000 95.870000 -7.18 -479,357 .18 

NIF7 278 INN -500,000 .000 

- ASSET TOTALS - 
17 .000 0.00 4,107,412.50 

4,250,000 .000 



NTATE STREET, 

NIMC ANNUAL MV RAMC UR RC%.WMLI 
USD - COMPOSITE - ASOF : 31AUG0 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

28099X985 EURODOLLAR FUTURES 
1.000000 14AUG03 14AUG03 

ED MAR07 J P MORGAN SECURI 1.000 94.385000 3.59 235,966.09 
NIF7 270 INN 250,000 .000 

298991951 EURODOLLAR FUTURES 
1.000000 06KAR03 06MAR03 

ED JUN07 J P MORGAN SECURI 1.000 95.415000 3.59 238,541.09 
NIF7 392 INN 250,000 .000 

2.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1 .000 94.300000 3.59 235,753.59 

NIF7 189 INN 250,000.000 

1 .000000 14AUG03 14AUG03 
J P MORGAN SECURI 2 .000 94.195000 3.56 470,978.56 

NIF7 275 INN 500,000.000 

- ASSET TOTALS - 
4.000 10.74 945,273.24 

1,000,000.000 

80399D995 S + P 500 INDEX FUTURES 
1 .000000 19KAR03 19MAR03 

SP JUM03 J P MORGAN SECURI 6 .000 866.200000 0 .00 1,299,300.00 
NIG9 105 CHE 2,500.000 

920995958 U S TREAS NOTES 5YR FUTURES 
1 .000000 06KAR03 0614AR03 

FV JUN03 J P MORGAN SECURI 1.000 114.132810 3.59 114,136 .40 
NIF7 372 CBT 100,000.000 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 563 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

920995958 U S TREAS NOTES 5YR FUTURES 
1.000000 07MAR03 0714AR03 

FY JUN03 J P MORGAN SECURI 7.000 114.007810 25.13 798,079 .80 
NIF7 408 CBT 700,000.000 

1.000000 IONAR03 IONAR03 
J P MORGAN SECURI 9.000 114-523440 32.31 1,030,743.27 

NIF7 426 CBT 900,000.000 

1 000000 IONAR03 10MAR03 
J P MORGAN SECURi 9.000 114.523440 32.31 1,030,743-27 

NIF7 427 CBT 900,000.000 

1.000000 28KAR03 28MAR03 
J P MORGAN SECURI 8.000 113 .171880 28.72 905,403.76 

NIF? 503 CBT 800,000.000 
- ASSET TOTALS 

34.000 122.06 3,879,106-50 
3,400,000.000 

94499X967 U S TREAS BONDS FUTURES 
1.000000 12AUG03 12AUG03 

us DEC 03 J P MORGAN SECURI 9.000 105 .492190 32.31 949,462 .02 
NIF7 249 CBT 900,000.000 

94599G963 U S TREAS NOTES IOYR FUTURE 
1.000000 03MAR03 03MAR03 

TY JUM03 MERRILL LYNCH PIE 20.000 115 .609375 0.00 2,312,187 .50 
NIG7 236 CBT 2,000,000.000 



US DOLLAR (CONTINUED) 

343,792.02 

226,375.00 

907,250.00 

229,718 .75 

113,734 .38 

-113,734 .38 

113,734.38 

) I 

) I 

NIRC ANNUAL NO NAME ON RECORD PAGE : 564 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94599G963 U S TREAS NOTES 10YR FUTURE 
1 .000000 07NAR03 07MAR03 

TY JUM03 MERRILL LYNCH PIE 21.000 116 .203125 0 .00 2,440,265 .63 
NIG7 309 CBT 2,100,000.000 

1 .000000 07MAR03 07KAR03 
J P MORGAN SECURI 41 .000 116 .203225 0.00 4,764,328 .13 

NIG7 310 CBT 4,100,000.000 

1 .000000 12MAR03 12MAR03 
CITIGROUP GLOBAL 5.000 116 .250000 0.00 581,250 .00 

NIG7 352 CRT 500,000.000 

1.000000 17MAR03 17MAR03 
MERRILL LYNCH PIE 4.000 114.687500 0.00 458,750 .00 

NIG7 382 CBT 400,000 .000 

1 000000 17KAR03 17KAR03 
MERRILL LYNCH PH 6 

- 
000 115.640625 0 .00 693,843 .75 

WIG7 383 CBT 600,000 .000 

1.000000 19MAR03 19MAR03 
CITIGROUP GLOBAL 6.000 113.468750 0 .00 680,812 .50 

NIG7 392 CBT 600,000 .000 

1.000000 31MAR03 31KAR03 
J P MORGAN SECURI 1.000 115.062500 3 .59 115,066 .09 

NIF7 521 CBT 100,000.000 

STATE STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 565 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

94599G963 U S TREAS NOTES IOYR FUTURE 
1 .000000 02APRO3 OIAPRO3 

TY JUM03 J P MORGAN SECURI 3 .000 114 .593750 10.77 
NIF7 524 CBT 300,000.000 

1 .000000 07APR03 07APR03 
MERRILL LYNCH PIE 2 .000 113 .187500 0.00 

HIG7 508 CBT 200,000.000 

1.000000 07APR03 07APRO3 
MERRILL LYNCH PIE 8 .000 113.406250 0.00 

NIG? 509 CBT 800,000.000 

1.000000 09APRO3 09APR03 
MERRILL LYNCH PIE 2 .000 114.359375 0.00 

NIG7 530 CBT 200,000.000 

1 .000000 11APR03 
GOLDMAN SACHS + C 1 .000 113 .734375 0.00 

MIG7 569 CBT 10OPOO0.000 

1 000000 IIAPRO13 CANCEL 
GOLDMAN SACHS + 6 

-1
.000 113.734375 0.00 

NIG7 569 CRT -100,000.000 

1 .000000 11APR03 IIAPRO3 
J P MORGAN SECURI 1 .000 113.734375 0.00 

NIG7 570 CBT 100,000.000 



STA N TE STREET, 

NIMC ANNUAL RU RAMt UM Ktt.UKU 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH Ip 2003 TO AUGUST 31t 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94599G963 U S TREAS NOTES 10YR FUTURE 
1.000000 15APR03 15APR03 

TY JUM03 J P MORGAN SECURI 1.000 113.968750 3.59 113,972.34 
NIF7 561 CST 100,000.000 

1.000000 16APRO3 16APRO3 
J P MORGAN SECURI 1.000 114.343750 3 .59 114,347.34 

NIF7 568 CST 100,000.000 

1.000000 2BAPRO3 28APRO3 
J P MORGAN SECURI 2.000 114.656250 0.00 229,312.50 

NIG7 660 CBT 200,000.000 

- ASSET TOTALS -- 
124.000 21.54 14,324,005.93 

12,400,000 .000 

94599N952 U S TREAS BONDS FUTURES 
1 .000000 26KAR03 26KAR03 

us JUN03 J P MORGAN SECURI 1 .000 111.125000 3.59 111,128.59 
NIF7 496 CBT 10OPOO0 .000 

1 .000000 16APRO3 16APR03 
J P MORGAN SECURI 1.000 111.750000 3.59 112p753.59 

NIF7 569 CBT 100,000.000 

1 000000 07MAY03 
GOLDMAN SACHS + 1 .000 115.625000 3.59 115,628.59 

NIF7 643 CST 100,000.000 

STATE STREET, 

NIHC ANNUAL NO MANE ON RECORD PAGE : 567 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94599M952 U S TREAS BONDS FUTURES 
1.000000 07MAY03 CANCEL 

us JUN03 GOLDMAN SACHS + C -1.000 215.625000 -3 .59 -115,628 .59 
NIF7 643 CBT -100,000 .000 

1 000000 07MAY03 07MAY03 
J P MORGAN SECURi 

1 
.000 115 .625000 3.59 115,628 .59 

NIF7 644 CRT 100,000.000 

- ASSET TOTALS - 
3.000 10.77 338,510.77 

300,000.000 

94699S990 U S TREAS NOTES 5YR FUTURES 
1.000000 28KAY03 28MAY03 

FV SEP03 J P MORGAN SECURI 2.000 115.007810 7 .18 230,022.80 
NIF7 694 CST 200,000.000 

1.000000 02JUN03 02JUN03 
J P MORGAN SECURI 1.000 115.640630 3.59 115,644.22 

NIF7 706 CBT 100,000.000 

1.000000 03JUN03 03JUM03 
J P MORGAN SECURI 1.000 115.375000 3 .59 115,378 .59 

NIF7 709 CST 100,000.000 

1.000000 03JUM03 03JUN03 
J P MORGAN SECURI 3.000 115.367190 20.77 346,112.34 

NIF7 720 CBT 300,000.000 



9"99T956 U S TREAS NOTES IOYR FUTURE 
1 .000000 28APRO3 28APRO3 

TY SEP03 GOLDMAN SACHS + C 25 .000 113.875000 0.00 2,846,875.00 
NIG7 659 CBT 2,500,000.000 

1 .000000 16KAY03 
LEHMAN BROTHERS 1 11.000 117.046875 0.00 1,287,515.63 

NIG7 009 CBT 1,100,000 .000 

1 000000 16MAY03 16MAY03 
GOLDMAN SACHS + 6 11 .000 117.0"875 0.00 1,287p5l5.63 

NIG7 Oil CBT 1,100,000 .000 

1 .000000 16KAY03 CANCEL 
LEHMAN BROTHERS 1 -11 .000 117.046875 0.00 -1,287,515.63 

NIG7 009 CBT -1,100,000.000 

C-r A -IrY- 

) I 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 568 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONNI NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94699S990 U S TREAS NOTES 5YR FUTURES 
1 .000000 04JUN03 04JUN03 

FV SEP03 J P MORGAN SECURI 1.000 115 .959390 3.59 115,962.97 
NIF7 715 CBT 100, Ow . 000 

1.000000 05JUN03 05JUM03 
J P MORGAN SECURI 1.000 116 .217190 3.59 116,120.78 

NIF7 731 CBT 100,000.000 

1 .000000 13JUM03 13JUN03 
GOLDMAN SACHS + C 18.000 116 .968750 0.00 2,105,437.50 

NIG7 229 CBT 1,800,000.000 

1 000000 30JUN03 
J P MORGAN SECURi 5 

. 
000 115.140630 35.90 575,739.05 

NIF7 797 CBT 500,000.000 

1 000000 30JUM03 CANCEL 
J P MORGAN SECURi -5.000 115.140630 -35.90 -575,739.05 

NIF? 797 CBT -500,000 .000 

1 .000000 30JUM03 30JUN03 
J P MORGAN SECURI 5.000 115.140630 17.95 5-75,721.10 

NIF7 001 CBT 500,000.000 

1 .000000 09JUL03 09JUL03 
J P MORGAN SECURI 16.000 114.578130 57.44 1,633,307.52 

NIF7 038 COT 1,600,000.000 

SIATE STREET 

NIRC ANNUAL NO NAME ON RECORD PAGE : 569 
Uso - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COKW/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94699S990 U S TREAS NOTES 5VR FUTURES 
1 .000000 09JUL03 09JUL03 

FV SEP03 J P MORGAN SECURI 3.000 114.593750 10 .77 343,792.02 
NIF7 039 CBT 300,000.000 

1 .000000 05AUG03 OSAUG03 
GOLDMAN SACHS + C 14.000 111.500000 0.00 1,561,000 .00 

WIG7 688 CBT 1,400,000.000 

- ASSET TOTALS - 
65.000 118 .47 7,458,399 .84 

6,500,000.000 



STATE STREET, 

NINC ANNUAL WO MW MARC UN REL.WKU 
USD - COMPOSITE - ASOF : 32AUGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94699T956 U S TREAS NOTES 10YR FUTURE 
1.000000 29KAY03 29MAY03 

TY SEP03 MERRILL LYNCH PIE 6.000 118 .000000 0 .00 708,000.00 
NIG7 087 CBT 600,000.000 

1 000000 30KAY03 30MAY03 
J P MORGAN SECURi 4 

- 
000 118.421880 14.36 473,701.88 

NIF7 699 CBT 400,000.000 

1.000000 27JUN03 27JUN03 
J P MORGAN SECURI 2.000 116.781250 7.18 233,569.68 

NIF7 791 CBT 200,000.000 

1 000000 23JUL03 23JUL03 
GOLDMAN SACHS + ~ 13.000 113.890625 0.00 1,480,578 .13 

NIG7 592 CBT 1,300,000 .000 

1 000000 23JUL03 23JUL03 
GOLDMAN SACHS + 6 5.000 113.765625 0.00 568p828 .13 

NIG7 593 CBT 500,000.000 

1 00000 29JUL03 29JUL03 
MERRILL LYNCH PRO 5.000 112 .906250 0.00 564,531.25 

NIG7 634 CBT 500,000.000 

1 000000 04AUG03 04AUG03 
GOLDMAN SACHS + 56.000 111 .546875 0.00 6,2",625.00 

NIG7 676 CBT 5p6OOtO0O.OOO 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 571 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

94699T956 U S TREAS NOTES 10YR FUTURE 
1 .000000 05AUG03 05AUG03 

TY SEP03 GOLDMAN SACHS + C 36.000 110 .875000 0.00 3,991,500-00 
NIG7 689 CBT 3,600,000.000 

1 000000 OBAUG03 OBAUG03 
GOLDMAN SACHS + E 10.000 112 .984375 0.00 1,129,843.75 

NIG7 785 CBT 1,000,000.000 

- ASSET TOTALS - 
173.000 21 .54 19,531,568.45 

17,300,000.000 

94699T980 U S TREAS BONDS FUTURES 
1 .000000 30MAY03 30KAY03 

us SEP03 J P MORGAN SECURI 28.000 119 .304690 100.52 3,340,631.84 
NIF7 701 CBT 2,800,000.000 

1 0000 04JUN03 04JUN03 
J P MORGAN SECURioo 2 

- 
000 119 .156250 7 .18 238,319.68 

NIF7 716 CBT 200,000.000 

1.000000 09JUM03 09JUN03 
J P MORGAN SECURI 1.000 220 .062500 3.59 120,066.09 

NIF7 742 CBT 100,000.000 

1 000000 14JUL03 14JUL03 
J P MORGAN SECURi 2 

. 
000 115.750000 7 .18 231,507.18 

NIF7 056 CBT 200,000.000 



MIHC ANNUAL NO NAME ON RECORD PAGE : 572 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

(CONTINUED) 

99XO91849 U S TREAS NOTES lOYR FUTURE 
1 .000000 OBAUG03 OBAUG03 

TY DEC03 GOLDMAN SACHS + C 30.000 111 .179687 
NIG7 788 CST 3,000,000.000 

1 .000000 12AUG03 
GOLDMAN SACHS + C 67.000 100.476562 

NIG7 007 COT 6,700,000.000 

1.000000 12AUG03 CANCEL 
GOLDMAN SACHS + C -67.000 100.476562 

NIG7 007 CST -6,700,000.000 

RF &MTEST -ET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 573 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR 

99XO91849 U S TREAS NOTES 10YR FUTURE 
1 .000000 12AUG03 12AUG03 

TY DEC03 GOLDMAN SACHS + C 67.000 110.476562 
MIG7 009 CST 6,700,000.000 

1 .000000 19AUG03 19AUG03 
GOLDMAN SACHS + C 8 .000 110.093750 

MIG7 074 CST 800,000.000 

1 .000000 19AUG03 19AUG03 
GOLDMAN SACHS + C 2 .000 109.343750 

MIG7 075 CST 200,000.000 

1 .000000 19AUG03 19AUG03 
GOLDMAN SACHS + C 5 .000 109.859375 

MIG7 076 CST 500,000.000 

1 .000000 26AUG03 26AUG03 
BEAR STEARNS SECU 2.000 109.062500 

NIG7 174 CST 200,000.000 

1 .000000 26AUG03 26AUG03 
GOLDMAN SACHS + C 9 .000 109.296875 

MIG7 175 CST 900,000.000 

1 .000000 27AUG03 27AUG03 
GOLDMAN SACHS + C 5 .000 109.031250 

MIG7 192 CST 5OOpOOO.OOO 
ASSET TOTALS 

12B .000 
12,800,000.000 

(CONTINUED) 

0.00 545,156.25 

0.00 . 14,133,007.77 

C-rAr-r C-r-ny-ir-r 

US DOLLAR 

94699T980 U S TREAS BONDS FUTURES 
1 .000000 25JUL03 

us SEP03 J P MORGAN SECURI 1.000 109 .750000 
MIF7 099 CST 100,000.000 

1 .000000 25JUL03 25JUL03 
J P MORGAN SECURI 1.000 109 .750000 

NIF7 100 CST lootooo.000 

1.000000 25JUL03 CANCEL 
J P MORGAN SECURI -1.000 109 .750000 

NIF7 099 CST -100,000.000 
- ASSET 70TALS - 

34.000 
3,400,000.000 

93.75 109,843.75 

3.59 109,753.59 

-93.75 -109,843.75 

122.06 4,040,278.38 

0.00 3,335,390.61 

0 .00 6,731,929.65 

0 .00 -6,731,929 .65 

0.00 7,401,929.65 

0.00 880,750.00 

0.00 218,687.50 

0.00 549,296.88 

0.00 218t125.00 

0.00 983,671.88 



STATE STREET, 

.,TATE STREET, 

KIM ARMWAL MW M~c un mt~wnv 
Uso - COMPOSITE - ASOF : 31ALIGO 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO OPEN 

US DOLLAR (CONTINUED) 

99XI04519 U S TREAS NOTES 5YR FUTURES 
1 .000000 26AUG03 26AUG03 

FV DEC03 GOLDMAN SACHS + C 32 .000 109 .468750 0.00 3,503,000.00 
NIG7 173 CBT 3,200,000.000 

NIRC ANNUAL NO NAME ON RECORD PAGE : 575 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COKM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY 70 CLOSE 

CANADIAN DOLLAR 

80399R986 S + P CANADA 60 INDEX FTR 
1.453200 25APRO3 25APRO3 

SXF JUM03 J P MORGAN SECURI 7 .000 370.762000 0.00 515,480.00 
NIG9 175 MON 1,400.000 255.134875 0.00 355,675.16 

1.450000 28APRO3 
J P MORGAN SECURI 22 .000 373 .813000 0.00 1 635 760.00 

MIG9 172 MON 4p4OO.OOO 257 .802069 0.00 1 :228:137.57 

1.450000 28APRO3 CANCEL 
J P MORGAN SECURI -22 .000 373.813000 0.00 -1,635,760.00 

NIG9 172 NON -4,400.000 257 .802069 0.00 -1,128pI37.57 

1.450000 28APRO3 28APRO3 
J P MORGAN SECURI 15.000 373.813000 0.00 1,120 280.00 

NIG9 179 NON 3,000.000 257 .802069 0.00 772:462.41 

1.386650 28MAY03 
J P MORGAN SECURI 15 .000 388 .136000 128.70 1,132,797.00 

NIG9 243 MON 3,000.000 279 .909134 92.81 801,582.93 

1 .386650 28MAY03 CANCEL 
J P MORGAN SECURI -15-000 388 .136000 -128.70 -1,132,797.00 

NIG9 243 NON -3,000.000 279 .909134 -92.81 -801,582.93 

1.386650 28MAY03 
J P MORGAN SECURI 15 .000 388 .136000 0.00 1,132,797.00 

MIG9 245 NON 3,000.000 279 .909134 0.00 801p582.93 



80499D978 S + P / CANADA 60 INDEX FTR 
1 .349600 27JUN03 27JUM03 

SXF SEP03 J P MORGAN SECURI 22.000 396.032000 0.00 1 755,134.80 
NIG9 323 MON 4,400.000 293.443983 0.00 1 :305,793 .09 

GERMANY EURO CURRENCY 

99XO70777 EURIBOR FUT (PINCO 97 .25) 
0.918738 04NAR03 04MAR03 

DEC 03 97.25 PUT GOLDMAN SACHS + C 12 .000 0 .060000 134.40 4 0 00 
NIG7 252 OTC 3,000,000 .000 0 .065307 146.29 51704 :16 

STATE STREET 

I I 

28099B959 EURODOLLAR FUTURES 
1.000000 06MAR03 

ED SEP07 J P MORGAN SECURI 1 .000 925.295000 3.59 233,762.50 
NIF7 373 INN 250,000.000 

1.000000 06MAR03 CANCEL 
J P MORGAN SECURI -1 .000 925.295000 -3.59 -233,762.50 

NIF? 373 INN -250,000 .000 

C-rA-rT- 'Vnr-n-r-v--r 

. ~ I 

I I 

NINC ANNUAL NO NAME ON RECORD PAGE : 576 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

CANADIAN DOLLAR (CONTINUED) 

80399R986 S + P CANADA 60 INDEX FTR 
2 .386650 28KAY03 CANCEL 

SXF JUM03 J P MORGAN SECURI -15.000 388 .136000 0.00 -1,132 797 .00 
NIG9 245 NON -3,000 .000 279.909134 0.00 -801:582 .93 

1 .386650 28MAY03 28MAY03 
J P MORGAN SECURI 15.000 388.136000 0.00 1,132,797.00 

NIG9 269 NON 3,000.000 279.909134 0.00 801,582.93 

1 .339600 16JUN03 16JUN03 
J P MORGAN SECURI 15.000 399.350000 0.00 11 393.00 

NIG9 310 3,000.000 298.111377 75 556.62 NON 0.00 8 : 

- ASSET TOTALS - 
52.000 0.00 3 956,950.00 

10,400 .000 0.00 2:805,277 .12 

NIHC ANNUAL NO NAME ON RECORD PAGE : 577 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

POUND STERLING 

99XO71833 FT SE 100 INDEX FUTURES 
0.610948 02JUN03 02JUN03 

UKX JUM03 J P MORGAN SECURI 18 .000 4 129 .000000 0.00 732,600.00 
NIG9 287 LIF 180.000 6:758 .349319 0.00 1,200,952.11 

JAPANESE YEN 

99XO67195 JAPAN GOVT BONDS IOVR FUTUR 
116.535000 10KAR03 IONAR03 

JGB MAR03 J P MORGAN SECURI 1 .000 143.410000 0.00 141 400 000.00 
NIG9 076 TYO 100,000,000 .000 1 .230617 0.00 1:196:125.70 

99XO72286 JAPAN GOVT BONDS 10YR FUTUR 
118.090000 09JUN03 09JUN03 

JGB JUN03 J P MORGAN SECURI 1 .000 145.040000 0.00 142 840 000.00 
NIG9 306 TSE 100, 000, Ow . 000 1 .228216 0.00 1:225 :726.18 

99XO87532 JAPAN GOYT BONDS IOYR FUTUR 
118.625000 02JUL03 02JUL03 

JGB SEP03 J P MORGAN SECURI 1 .000 142 .480000 0.00 144 740,000.00 
NIG9 351 TYO 100,000,000.000 1.192666 0.00 1:225,675.33 

US DOLLAR 



rAUC ; 210 

ASOF : 31AUG03 

COMM/ NOTIONAL 
FEE COST 

Mw MARC w" MCLIWAU 
- COMPOSITE -

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

EX RATE TRD DATE STL DATE 
CONTRACTS LOCAL 

NOTIONAL PAR BASE PRICE 

ASSET ID SECURITY DESCRIPTION 
TICKER BROKER 

FUND LOT EX TRADED 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099B959 EURODOLLAR FUTURES 
1 .000000 0614AR03 06NAR03 

ED SEP07 J P MORGAN SECURI 1.000 95.295000 3 .59 
NIF7 394 INN 250,000.000 

- ASSET TOTALS - 
1.000 3 .59 

250,000.000 

233,762.50 

233,762 .50 

235,850.00 

243,162 .50 

491,621 .41 

970,633 .91 

7.18 

14.36 

280"W920 EURODOLLAR FUTURES 
1.000000 06MAR03 06MAR03 

ED JUN04 J P MORGAN SECURI 1.000 98.050000 
VIF7 385 INN 250,000.000 

3.59 235,450 .00 

STATE STREET, 

28099M938 EURODOLLAR FUTURES 
1.000000 06KAR03 06KAR03 

ED SEP04 J P MORGAN SECURI 1 .000 97.725000 235,100.00 
MIF7 389 INN 250,000 .000 

STATESTREET, 

MIR AMNUAL 
USD 

28099W912 EURODOLLAR FUTURES 
1 .000000 06MAR03 06MAR03 

ED MAR04 J P MORGAN SECURI 1.000 98 .355000 
NIF7 380 INN 250,000.000 

1 00000 04AUG03 04AUG03 
J P MORGAN SECURio I 

. 
000 98 .385000 

MIF7 177 INN 250,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 2 

- 
000 98.420000 

NIF7 266 INN 500,000.000 

- ASSET TOTALS - 
4.000 

1,000,000.000 

3 .59 

3.59 

NIHC ANNUAL NO NAME ON RECORD PAGE : 579 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099M920 EURODOLLAR FUTURES 
1.000000 21JUL03 

ED JUM04 J P MORGAN SECURI 2 .000 98.020000 7.18 486,975 .00 
NIF7 070 INN 500,000 .000 

1 000000 21JUL03 CANCEL 
J P MORGAN SECURi -2 .000 98.020000 -7.18 -486,975 .00 

NIF7 070 INN -500,000 .000 

1 000000 04AUG03 04AUG03 
J P MORGAN SECURi I 

- 
000 98.000000 3.59 242,275 .00 

NIF7 181 INN 250,000.000 

2 000000 14AUG03 
J P MORGAN SECURi 2 

. 
000 96.220000 7.18 499,933 .91 

NIF7 271 INN 500,000.000 

1 000000 14AUG03 CANCEL 
J P MORGAN SECURi -2 

- 
000 96.220000 -7.18 -489,933 .91 

MIF7 271 INN -500,000 .000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 2 

. 
000 98.050000 7.18 489,933 .91 

NIF7 272 INN 500,000 .000 

- ASSET TOTALS - 
4.000 14.36 967,658 .91 

1,000,000 .000 



MIMC ANNUAL NO NAME ON RECORD PAGE : 580 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099M938 EURODOLLAR FUTURES 
2.000000 21JUL03 21JUL03 

ED SEP04 J P MORGAN SECURI 3.000 98.050000 7.18 
NIF7 075 INN 750,000.000 

- ASSET TOTALS - 
4 .000 10.77 

1,000,000.000 

729,758 .91 

964,858 .91 

234,700.00 

727,508 .91 

-727,508 .91 

727,508 .91 

962,208 .91 

3.59 

20.77 

-10.77 

10.77 

14.36 

;lZ T-1 sq 234 312 50 

STATE 5ii~ET 

28O99N953 EURODOLLAR FUTURES 
1 .000000 06MAR03 06NAR03 

ED JUM05 J P MORGAN SECURI 1 .000 96.860000 
NIF7 386 INN 250,000 .000 

.) I 

28099W979 EURODOLLAR FUTURES 
1 .000000 06KAR03 06KAR03 

ED DEC05 J P MORGAN SECURI 1.000 96 .395000 233,762.50 
NIF7 376 INN 25OpOOO.OO0 4r-P A -1-T- 

28099N946 EUROOLLAR FUTURES 
1 .000000 06KAR03 06MAR03 

ED DEC04 J P MORGAN SECURI 1 .000 97.395000 
NIF7 375 INN 250,000 .000 

1 21JUL03 
J P MORGAN SECURiOOOOOO 3 

- 
000 97.595000 

NIF7 072 INN 750,000 .000 

1 000000 21JUL03 CANCEL 
J P MORGAN SECURi -3 .000 97.595000 

NIF7 072 INN -750,000 .000 

1 000000 21JUL03 21JUL03 
J P MORGAN SECURi 3 

- 
000 97.620000 

NIF7 074 INN 750,000 .000 

- ASSET TOTALS - 
4 .000 

1,000,000 .000 

"INC ANNUAL NO NAME ON RECORD PAGE : 591 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099M953 EURODOLLAR FUTURES 
1 .OOODOO 04AUG03 04AUG03 

ED JUM05 J P MORGAN SECURI 1 .000 96 .205000 3.59 240,187 .50 
NIF7 182 INN 250,000.000 

1 .000000 14ALIG03 14AUG03 
J P MORGAN SECURI 2. OW 96 .220000 7.18 483,821.41 

NIF7 273 INN 500,000.000 

- ASSET TOTALS - 
4.000 14.36 958,321.41 

I,OOOpOOO.OOO 

28099N961 EURODOLLAR FUTURES 
1 . 000000 06MAR03 06MAR03 

ED SEP05 J P MORGAN SECURI 1.000 96 .620000 3.59 234,087 .50 
NIF7 390 INN 250,000.000 

1 000000 04AUG03 04AUGO3 
J P MORGAN SECURi 1.000 95.880000 3.59 239,800.00 

NIF7 190 INN 250,000.000 

1 .000000 14AUG03 14AUG03 
J P MORGAN SECURI 2. OW 95.870000 7.18 482,633.92 

NIF7 279 INN 500,000.000 

- ASSET TOTALS - 
4.000 14.36 956,521.41 

1,000,000.000 



MIK ANNUAL NO NAME ON RECORD PAGE : 583 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COKMI NOTIONAL 
FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099W995 EURODOLLAR FUTURES 
1.000000 04AUG03 04AUG03 

ED JUN106 J P MORGAN SECURI 1 .000 95.075000 3.59 238,725-00 
NIF7 183 INN 250,000.000 

1.000000 14AUG03 14AUG03 
J P MORGAN SECURI 2.000 95.050000 7.18 479,758 .91 

NIF7 274 INN 500,000.000 

- ASSET TOTALS - 
4.000 14.36 952,046 .41 

IPOOO,000.000 

28099X936 EURODOLLAR FUTURES 
1.000000 06MAR03 06KAR03 

ED NAR03 J P MORGAN SECURI 2 .000 98 .677500 
MIF7 379 OTC 250,000.000 

1 000000 17MAR03 17MAR03 
J P MORGAN SECURi 1 .000 98 .739400 

NIF7 463 OTC 25OPOOO.000 

1.000000 17MARO3 17MAR03 
J P MORGAN SECURI 1 .000 98 .739400 

NIF7 464 OTC 250,000.000 

1.000000 17MAR03 17MAR03 
J P MORGAN SECURI 2 .000 98 .739400 

NIF7 465 OTC 500,000.000 

3.59 238,875.00 

2.34 246,525 .00 

2.34 246,487 .50 

4.68 493,608 .91 

STATE STREET 

HIM ANNUAL NO NAME ON RECORD PAGE : 582 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECUR17Y DESCRIP710H EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 
FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099N979 EURODOLLAR FUTURES 
1 .000000 04AUG03 04AUG03 

ED DEC05 J P MORGAN SECURI 1.000 95.580000 3.S9 239,437.50 
NIF7 194 INN 250,000.000 

1 000000 14ALIG03 14AUG03 
J P MORGAN SECURi 2.000 95.570000 7 .18 481,521.41 

NIF7 286 INN 500,000.000 

- ASSET TOTALS - 
4.000 14.36 954,721 .41 

1,000,000.000 

28099M987 EURODOLLAR FUTURES 
1 000000 06MAR?3 06MAR03 

ED MAR06 J P MORGAN SECURi .000 96 .215000 3 .59 233,737 .50 
NIF7 382 INN 250,000.000 

1.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1 .000 95 .315000 3.59 239,087 .50 

NIF7 179 INN 250,000.000 

1 000000 14AUG03 14ALIG03 
J P 14ORGAN SECURi 2 

. 
000 95 .310000 7 .IB 480,646.41 

NIF7 268 INN 500,000.000 

- ASSET TOTALS - 
4 .000 14.36 953,471 .41 

1,000,000 .000 

28099N995 EURODOLLAR FUTURES 
1.000000 06MAR03 06MAR03 

ED JUN06 J P MORGAN SECURI 1 .000 96 .035000 233,562 .50 
NIF7 387 INN 250,000.000 

STATE STRRT, 



28099X985 EURODOLLAR FUTURES 
1 .000000 0614AR03 06MAR03 

ED MAR07 J P MORGAN SECURI 1.000 95.550000 237,762.50 
NIF7 383 INN 250,000.000 C-r A -1--F- C-r-n -r-T--r 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 584 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COWN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
5.000 12 .95 1,225,496 .41 

1,25OpOOO.OOO 

28099X944 EURODOLLAR FUTURES 
1 .000000 06KAR03 06NAR03 

ED JUN03 J P MORGAN SECURI 1.000 98.770000 3.59 240,100.00 
NIF7 384 INN 250,000.000 

28099X944 EURODOLLAR FUTURES 
1 .000000 17JUN03 17JUN03 

ED JUM03 J P MORGAN SECURI 3.000 98 .940000 7.02 739,883.91 
NIF? 759 INN 750,000.000 

28099X951 EURODOLLAR FUTURES 
1 .000000 06MAR03 06KAR03 

ED SEP03 J P MORGAN SECURI 1.000 98 .755000 3.59 236,837 .50 
WIF7 388 INN 250,000.000 

1.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1 .000 98 .815000 3.59 245,050.00 

NIF7 187 INN 250,000.000 

1 000000 14ALIG03 14AUG03 
J P MORGAN SECURi 2 

- 
000 98 .750000 7.18 493,771.41 

NIF7 276 INN 500,000.000 

- ASSET TOTALS - 
4 .000 14.36 975,658.91 

1,000,000.000 

28099X969 EURODOLLAR FUTURES 
1 000000 06RAR03 06MAR03 

ED DEC03 J P MORGAN SECURi 1 
- 
000 98.605000 

. 

.3-59 236 250 .00 
NIF7 374 INN 250,000.000 STATE ET 

NINC ANNUAL NO NAME ON RECORD PAGE : 585 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099X969 EURODOLLAR FUTURES 
1 .000000 04AUG03 04AUG03 

ED DEC03 J P MORGAN SECURI 1 .000 98 .655000 3.59 244,125.00 
NIF7 192 INN 250,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 2 .000 98 .645000 7.18 492,946.41 

NIF7 282 INN 500,000.000 

- ASSET TOTALS - 
4 .000 14.36 973,321.41 

1,000,000.000 

28099X977 EURODOLLAR FUTURES 
1.000000 06MAR03 06MAR03 

ED SEP06 J P MORGAN SECURI 1 .000 95.870000 3 .59 238,412-50 
NIF7 391 INN 250,000.000 

1.000000 04AUG03 04AUG03 
J P MORGAN SECURI 1.000 94.855000 3 .59 239,262 .50 

NIF7 191 INN 250,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 1.000 94.810000 3.56 239,683.91 

NIF7 280 INN 250,000.000 

- ASSET TOTALS - 
3.000 10.74 717,358.91 

750,000.000 



NIHC ANNUAL NO NAME ON RECORD PAGE : 587 
LISD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO PURCHASE REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28 M Y991 EURODOLLAR FUTURES 
1 .000000 04AUG03 04ALIG03 

]ED DEC 2006 J P MORGAN SECURI 1.000 94.650000 3.59 238,075.00 
NIF7 195 INN 250,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 2.000 94.580000 7.18 478,158.91 

NIF7 287 INN 500,000.000 

- ASSET TOTALS - 
4 .000 14.36 949,3" .41 

1,000,000.000 

29899192B EURODOLLAR FUTURES 
1 .000000 06MAR03 

ED DEC07 J P MORGAN SECURI 1.000 95 .170000 
NIF? 378 INN 250,000.000 

1 000000 06NAR03 CANCEL 
J P MORGAN SECURi -1.000 95.170000 

MIF7 378 INN -250,000.000 

1 000000 06NAR03 
J P MORGAN SECURi I 

. 
000 95.130000 

NIF7 393 INN 250,000.000 

1 .000000 06KAR03 CANCEL 
J P MORGAN SECURI -1.000 95.130000 

NIF7 393 INN -250,000.000 

3.59 233,525.00 

-3.59 -233,525 .00 

3.59 233,525.00 

-3.59 -233,525 .00 

STATE STREET, 

M Im ANNUAL NO NAME ON RECORD PAGE : 586 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

28099X985 EURODOLLAR FUTURES 
1 .000000 04AUG03 04AUG03 

ED MAR07 J P MORGAN SECURI 1.000 94."5000 3 .59 238,562 .50 
NIF7 180 INN 250,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 1 

. 
000 94.385000 3.59 238,933 .91 

NIF7 269 INN 250,000.000 

- ASSET TOTALS - 
3.000 10.77 715,258 .91 

750,000.000 

28099X993 EURODOLLAR FUTURES 
1.000000 06NAR03 06MAR03 

ED MAROS J P MORGAN SECURI 1 .000 97.115000 3.59 234,562.50 
NIF7 381 INN 250,000.000 

1 000 04AUS03 04AUG03 
J P MORGAN SECURiooo I 

. 
000 96.625000 3.59 240,612.50 

NIF7 178 INN 250,000.000 

2 OOODOO 14AUG03 14AUG03 
J P MORGAN SECURi 2 

. 
000 96.640000 7.18 485,096.41 

WIF7 267 INN 500,000.000 

- ASSET TOTALS - 
4 .000 14.36 960,271.41 

1,000,000.000 

28099Y991 EURODOLLAR FUTURES 
1 .000000 06MAR03 06MAR03 

ED DEC 2006 J P MORGAN SECURI 1 .000 95.690000 ST 233,112.50 
WIF7 377 INN 25OpOOO.OOO 

AT 

r. E STREET 



NIHC ANNUAL NO NAME ON RECORD PAGE : 588 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

298991928 EURODOLLAR FUTURES 
1.000000 06NAR03 06KAR03 

ED DEC07 J P MORGAN SECURI 1.000 95.170000 3.59 
NIF? 395 INN 250,000.000 
- ASSET TOTALS - 

1.000 3.59 
250,000.000 

233,525.00 

233,525.00 

238,583.91 

-238p583 .91 

238,583.91 

238,583.91 

0.00 

0.00 

81699C935 SWAPS 10YR FUTURES 
1.000000 14MAR03 14KAR03 

KAR03 MERRILL LYNCH PIE 12.000 115.000000 
NIG7 374 OTC 1,200,000.000 

81699D925 SWAPS IOYR FUTURES 
1.000000 09JUM03 09JUM03 

JUN03 MERRILL LYNCH PIE 12.000 119.687500 
NIG7 163 OTC 1,200,000.000 

% I 

/ I NINC ANNUAL 
USD 

NO NAME ON RECORD 
- COMPOSITE - 

PORTFOLIO PURCHASE REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

EX RATE TRD DATE STL DATE 
CONTRACTS LOCAL 

NOTIONAL PAR BASE PRICE 
ASSET ID SECURITY DESCRIPTION 
TICKER BROKER 

FUND LOT EX TRADED 

FUTURE BUY TO CLOSE 

US DOLLAR 

920995958 U S TREAS NOTES 5YR FUTURES 
1 .000000 09JUN03 09JUN03 

FV JUM03 GOLDMAN SACHS + C 24.000 116 .843750 
NIG7 164 CBT 2,400,000.000 

94599G963 U S TREAS NOTES IOYR FUTURE 
1 000000 31MAR03 31NAR03 

TY JUN03 J P MORGAN SECURi I 
- 
000 115 .062500 

NIF7 520 CBT 100,000.000 

1 .000000 29MAY03 
J P MORGAN SECURI 10.000 119 .062500 

NIG? 082 CBT 1,000,000.000 

1 .000000 29KAY03 CANCEL 
J P MORGAN SECURI -10.000 119 .062500 

NIG7 082 CBT -1,000,000.000 

1 .000000 29MAY03 
CITIGROUP GLOBAL 33.000 119 .062500 

NIG7 081 CBT 3,300,000.000 

1 000000 29MAY03 29KAY03 
J P MORGAN SECURi 10.000 119 .062500 

NIG7 083 CBT 1,000,000.000 

1 .000000 29KAY03 CANCEL 
CITIGROUP GLOBAL -33.000 129 .062500 

NIG7 081 CBT -3,300,000.000 

298991951 EURODOLLAR FUTURES 
1.000000 04AUG03 

ED JUM07 J P MORGAN SECURI 1.000 94.300000 
NIF7 184 INN 250,000.000 

1 000000 04AUG03 CANCEL 
J P MORGAN SECURi -1 

- 
000 94.300000 

NIF7 184 INN -250,000.000 

1 000000 ISAUG03 18AUG03 
J P MORGAN SECURi 1 

- 
000 94.455000 

WIF7 292 INN 250,000.000 

- ASSET TOTALS - 
1.000 

250,000.000 

3.59 

-3.59 

90.00 1,330,500.00 

1,366,875.00 

STATESIT&ET, 

PAGE : 589 
ASOF : 31AUG03 

CONN/ NOTIONAL 
FEE COST 

(CONTINUED) 

180.00 2,727,000.00 

3.59 116pl83 .91 

75.00 1,160,000 .00 

-75.00 -1,160,000 .00 

0.00 3,828,000 .00 

75.00 1,160,000.00 

0.00 -3,828,000 .00 



NIKC ANNUAL NO NAME ON RECORD PAGE : 590 
USD - COMPOSITE - ASOF : 31AUGO, 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

94699T956 U S TREAS NOTES IOYR FUTURE 
1.000000 02JUL03 02JUL03 

TY SEP03 J P MORGAN SECURI 10.000 116 .890625 
NIG9 348 CBT 1,000,000.000 

0.00 1,184,687.50 

~1'i 7 STATE STREET. 

i 

i 

STATE STREET 

US DOLLAR 

94599G963 U S TREAS NOTES lOYR FUTURE 
1.000000 29MAY03 29MAY03 

TY JUM03 CITIGROUP GLOBAL 33.000 119 .062500 
MIG7 084 CBT 3,300,000.000 

1.000000 30KAY03 30KAY03 
J P MORGAN SECURI 10.000 119.093750 

NIG9 270 CBT 1,000,000.000 

- ASSET TOTALS - 
54.000 

5,400,000.000 

94699S990 U S TREAS NOTES 5YR FUTURES 
1 .000000 13JUN03 13JUN03 

FY SEP03 GOLDMAN SACHS + C 24 .000 116 .968750 
NIG7 230 CBT 2,400,000 .000 

1 000000 30JUN03 30JUN03 
J P MORGAN SECURi 10.000 115.240630 

WIF7 796 CBT 1,000,000 .000 

- ASSET TOTALS - 
34 .000 

3,400,000 .000 

(CONTINUED) 

247.50 3,828,000 .00 

0.00 1,248,359.38 

326.09 6,252,543.29 

180.00 2,784,937.49 

35.90 1,250,745.40 

215.90 3p935p682.89 

NIHC ANNUAL NO WANE ON RECORD PAGE : 591 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE COST 

FUTURE BUY TO CLOSE 

US DOLLAR (CONTINUED) 

94699T956 U S TREAS NOTES IOYR FUTURE 
1.000000 07AUG03 07AUG03 

TY SEP03 J P MORGAN SECURI 11.000 112.500000 39.49 1,230,241 .76 
NIF7 238 CBT 1,100,000.000 

- ASSET TOTALS - 
21.000 39.49 2,414,929 .26 

2,100,000.000 



STATE STREET, 

C-rA-rir C-ir-nr-ir-r 

) I 

NINC ANNUAL NO NAME ON RECORD PAGE : 592 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

AUSTRALIAN DOLLAR 

EQUITY 

678.000 0.00 0.00 0.00 4 760.67 
0.00 0.00 0.00 2:877 .56 

TRADES : 2 
CANCELS : 0 

EQUITY - SHORT 

152,8".690 0.00 0.00 0.00 152,846 .69 
0.00 0.00 0.00 101,070.89 

TRADES : 7 
CANCELS : 0 

GRAND TOTAL 

LONG 

678.000 0.00 0.00 0.00 4 760 67 
0.00 0.00 0.00 2:877 :56 

TRADES : 2 
CANCELS : 0 

SHORT 

152,8".690 0.00 0 .00 0.00 152,846.69 
0.00 0 .00 0.00 101,070.89 

TRADES : 7 
CANCELS : 0 

MIHC ANNUAL NO NAME ON RECORD PAGE : 593 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

CANADIAN DOLLAR 

BUY 

EQUITY 

273t735 .600 0 .00 1 75.00 0.00 905 337 .42 
0.00 1:8341.96 0.00 638:269 .09 

TRADES : 72 
CANCELS : 4 

FIXED INCOME 

6 :168.74 11,500,000.00 156,591 .78 0.00 0.00 12 058 
111,363 .88 0.00 0.00 8:55 233.94 

TRADES : 14 
CANCELS : 3 

GRAND TOTAL 

LONG 

11,773,735.600 156,591 .78 1 875 .00 0.00 12 963 506.16 
111,363.88 1: 341 .96 0.00 9:194:503 .03 

TRADES : 86 
CANCELS : 7 



STATE STREET 

STATE STREET Mc- 

"Im ANNUAL NO NAME ON RECORD PAGE : 594 
USD - COMPOSITE - ASOF : 31AUI 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL C014NISSMS LOCAL TAX/FEElOTH LOCAL NET Cl 
BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET Cl 

SWISS FRANC 

BUY 

EQUITY 

25,290.000 0.00 2 609 .87 26.14 1,608,373 

TRADES : 37 
0.00 1 :913.71 19.97 1,203,640, 

CANCELS : 1 

FIXED INCOME 

24,000.00 617 .17 0 .00 0.00 21 63 
450.84 0 .00 0.00 15:8943 : 

TRADES : 9 
CANCELS : 3 

GRAND TOTAL 

LONG 

49,290.000 627 .17 2 609.87 26 .14 1 630 237. 

TRADES : 46 
450 .84 1:913.71 19 .97 1:219 :584 . 

CANCELS : 4 

NIHC ANNUAL NO NAME ON RECORD PAGE : 595 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

KAR04 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS OF TRADES LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

DANISH KRONE 

BUY 

EQUITY 

51,400.000 0.00 10 89 .33 60.48 4,529,704 .00 

TRADES : 17 
0.00 1 :6856 .93 9.59 689,798 .98 

CANCELS: I 

GRAND TOTAL 

LONG 

51,400.000 0.00 10 33 60 48 4,529,704.00 

TRADES : 17 
0.00 1 :688196 :93 9:59 689,798 .98 

CANCELS: I 

I 



STATE STREET. 

NINC ANNUAL NO NAME ON RECORD PAGE : 597 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

SPAIN EURO CURRENCY 

BUY 

EQUITY 

160,927 .000 0.000 1 669 47 73.58 742 91 25 

TRADES : 54 
0. 0 1 :878:80 86.59 835:8522 :80 

CANCELS : 6 

GRAND TOTAL 

LONG 

160,927 .000 1 669.47 73.58 742,891 .25 
1 :878.80 86.59 835,522 .80 

0.00 
0.00 

TRADES : 54 
CANCELS : 6 

) I 

. ) I 

1. 

NIRC ANNUAL NO NAME ON RECORD PAGE : 596 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET COST 

GERMANY EURO CURRENCY 

BUY 

EQUITY 

27,400.000 0.00 3 008.32 0 00 1 390,470.17 

TRADES : 44 
0.00 3:400.71 0:00 1:575,174.97 

CANCELS: 0 

FIXED INCOME 

13,100,000.00 259,598.56 0.00 0.00 14 025 735 70 

TRADES : 15 
293,226.21 0.00 0.00 16 :005 :514:58 

CANCELS: 2 

GRAND TOTAL 

LONG 

13,127,400.000 258 598.56 3 008.32 0 00 15 416 .205.87 

TRADES : 59 
293:226.21 3 :400.71 0:00 17 :580-1689 .45 

CANCELS : 2 



STATESTREET 

STATE STREET 

NIKU ANNUAL NO NAME ON RECORD PAGE : 598 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

FRANCE EURO CURRENCY 

BUY 

EQUITY 

88,608.000 0.00 4 347.52 0 .00 2 111,398.40 

TRADES : 41 
0.00 4 :795.60 0.00 2:323,852 .69 

CANCELS : 1 

GRAND TOTAL 

LONG 

88,608 .000 0.00 4 347 .52 0 00 2 111,398.40 
TRADES : 41 

0.00 4:795 .60 0:00 2:323,851 .69 

CANCELS: I 

NINC ANNUAL NO NAME ON RECORD PAGE : 599 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET COST 

UNITED KINGDOM EURO CURRENCY 

BUY 

EQUITY 

24,550.000 0.00 0.00 0.00 403,604.28 
TRADES : 3 

0.00 0.00 0.00 361,359 .72 

CANCELS : 2 

GRAND TOTAL 

LONG 

24,550.000 0.00 0.00 0 .00 403,604.28 

TRADES : 3 
0.00 0.00 0 .00 361,359 .72 

CANCELS : 2 



. .! I 

MINC ANNUAL NO MANE ON RECORD PAGE : 600 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE ET COST 

LUXEMBOURG EURO CURRENCY 

BUY 

EQUITY 

6,200.000 0.00 67 .16 0.00 33,647.16 
0.00 76 .62 0.00 38,383.25 

TRADES : 2 
CANCELS: 0 

GRAND TOTAL 

LONG 

6,200.000 0.00 67 .16 0.00 33 647 16 
0.00 76 .62 0.00 38 :383:25 

TRADES : 2 
CANCELS: 0 

SIATE STREET 

MINC ANNUAL NO NAME ON RECORD PAGE : 601 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

NETHERLANDS EURO CURRENCY 

BUY 

EQUITY 

81,793.000 0.00 2 787 .39 0.00 1 494 753.23 

TRADES : 65 
0 .00 3 :172 .43 0.00 1:698 :891 .78 

CANCELS: 0 

GRAND TOTAL 

LONG 

81,793.000 0.00 2 7 7 .39 0 .00 1 494,753.23 

TRADES : 65 
0.00 3:112 .43 0.00 1:698,891 .78 

CANCELS: 0 

I 



-)TATE STRE -T, 

STATESTREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 602 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUlKNARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET COST 

INTERNATIONAL EURO CURRENCY 

BUY 

EQUITY - SHORT 

816,637 .160 0.00 0.00 0.00 
11 
16,637.16 

TRADES : 7 
0.00 0.00 0.00 947,583.56 

CANCELS : I 

GRAND TOTAL 

SHORT 

816,637 .160 0.00 0.00 0.00 
8 
16,637 .16 

TRADES : 7 
0.00 0.00 0.00 947,583.56 

CANCELS : 1 

GRAND TOTAL 

LONG 

13,489,478 .000 2583 598.56 11 79 :1116 73 58 20,202,500 .19 

TRADES : 224 
29 :226 .21 13 :8324 6 86 :59 22,838,698 .69 

CANCELS : 11 
SHORT 

816,637.160 0.00 0 .00 0.00 
8 
16p637.16 

TRADES : 7 
0.00 0 .00 0.00 947,583.56 

CANCELS : 1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 603 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUNKARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET COST 

POUND STERLING 

BUY 

EQUITY 

599,127.770 0.00 2 054.29 5 799.44 1,960 686 .39 
TRADES : 81 

0.00 3:330.32 9:396.34 3,115:123.26 

CANCELS : 2 

EQUITY - SHORT 

66,870.140 0.00 0.00 0.00 66,870.14 

TRADES : 2 
0.00 0.00 0.00 108,824.18 

CANCELS : 0 

GRAND TOTAL 

LONG 

599pl27.770 0.00 2 054 29 5 799.44 1,960 686 .39 

TRADES : 81 
0.00 3:330:32 9:396.34 3pll5:123.26 

CANCELS : 2 
SHORT 

66,870.140 0.00 0.00 0.00 66,870.14 

TRADES : 2 
0.00 0.00 0.00 108 .824.18 

CANCELS : 0 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 604 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

HONG KONG DOLLAR 

BUY 

EQUITY 

771,500 .000 0.00 16 027.19 7,18 75 6,434,081.74 

TRADES : 6 
0.00 2:055.09 9210 :88 825,014.18 

CANCELS : 0 

GRAND TOTAL 

LONG 

771,500.000 0 00 16 027.19 7,181 .75 6,434,081.74 

TRADES : 6 
0:00 2:055.09 920.88 825,014.18 

CANCELS : 0 

STATESTREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 605 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET CO 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET CO 

JAPANESE YEN 

BUY 

EQUITY 

214,130.000 0.00 279 950.00 0.00 250 315 912 .1 

TRADES : 84 
0.00 2 :362 .18 0.00 2 :112 :765 .1 

CANCELS: 4 

EQUITY - SHORT 

13,532,046 .000 0.00 0.00 0 .00 13,532pO46 .i 

TRADES : 2 
0.00 0.00 0.00 114,334.1 

CANCELS: 0 

FIXED INCOME 

39,000,000.00 0.00 0.00 0 .00 3lp955,580 .1 

TRADES : 4 
0.00 0.00 0.00 271,"2 .1 

CANCELS: 0 

) I 

GRAND TOTAL 

LONG 

39,214,130.000 

SHORT 

13.532,0" .000 

0.00 
0.00 

TRADES : 88 
CANCELS: 4 

0.00 
0.00 

TRADES : 2 
CANCELS: 0 

)I 

C-ir A -iry- C-r-m T--Y--T- 

279 950 .00 0.00 282 271 492.00 
2 :362 .18 0.00 2 :384:227 .09 

0 .00 0.00 13,532,0" .00 
0.00 0.00 114,334.07 



STATE STREET, 

STATE STREET, 

mint; ANNUAL NO NAME ON RECORD PAGE : 606 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

MEXICAN PESO 

BUY 

EQUITY 

430,000.000 0.00 13 020.30 3,733,106.93 

TRADES : 2 
0.00 1 :213.36 SHOOS 347,886.48 

CANCELS: 0 

GRAND TOTAL 

LONG 

430,000.000 0.00 13 020.30 0 00 3,733,106.93 

TRADES : 2 
0.00 1 :213.36 0:00 347,886.48 

CANCELS : 0 

NINC ANNUAL NO NAME ON RECORD PAGE : 607 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

NORNEGIAN KRONE 
BUY 

EQUITY 
43,600.000 0 .00 4,066.13 358 42 1,2876 400 49 

TRADES : 25 
0.00 572.79 :53 62:123 :38 

CANCELS : 0 

GRAND TOTAL 
LONG 

43,600.000 0 .00 4,086.13 42 IP 76 400 49 
0 .00 5 53 62 123 :38 572.79 82 : TRADES : 25 

CANCELS : 0 



) I 

TZ" 
C-r A -1-T- C-rn r-r, -r 

) I 

NINC ANNUAL NO NAME ON RECORD PAGE : 608 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

MEN ZEALAND DOLLAR 

BUY 

EQUITY 

2,228 .000 0.00 0 .00 0.00 10 016 .01 
0.00 0 .00 0.00 5:649 .74 

TRADES : 2 
CANCELS : 0 

GRAND TOTAL 

LONG 

2,228 .000 0.00 0 .00 0.00 10 016.01 
0.00 0 .00 0.00 5:649.74 

TRADES : 2 
CANCELS : 0 

STATE STREET, 

MINC ANNUAL NO NAME ON RECORD PAGE : 609 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

SMEDISH KRONA 

BUY 

EQUITY 

6,300 .000 0.00 2,969 .63 0.00 1,487,784 .59 

TRADES : 13 
0.00 360.75 0.00 180,743 .84 

CANCELS : 0 

GRAND TOTAL 

LONG 

6,300.000 0 2,969 63 0 00 1,487 784 .59 

TRADES : 13 
0:0000 360:75 0:00 180:743 .84 

CANCELS : 0 



STATE STREET, 

MIM ANNUAL NO NAME ON RECORD PAGE : 610 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET CO 
BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET CO 

US DOLLAR 

BUY 

CASH EQUIVALENTS 

219,353,821.06 
TRADES : 772 

0.00 0.00 0.00 219p261,758 .~ 

CANCELS: 33 

EQUITY 

12p49lp5l4 .708 
TRADES : 2,097 

0.00 231,599.14 0.00 150,604,243.' 

CANCELS: 35 

FIXED INCOME 

314,197,653.13 194,118,942 .00 lp629,830.45 0.00 2.50 299,436,565 .1 
TRADES : 366 

CANCELS : 86 

FIXED INCOME - SHORT 

0.00 0 .00 0.00 0.00 0.4 
TRADES : 1 

CANCELS : I 

OPTIONS BOUGHTBACI( 

53.00 53000 0 .00 0.00 0.00 41,191 .1 
TRADES, I 
CANCELS : 0 

OPTIONS ASSIGNED 

8 .00 8000 0.00 0.00 0.00 0.1 
TRADES : I 
CANCELS : 0 

OPTIONS EXPIRED-NRTS 

133 .00 133000 0.00 0.00 0.00 0.1 
TRADES : 3 T CANCELS : 0 

r GRAND TOTAL STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 611 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

14ARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET COST 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET COST 

AUSTRALIAN DOLLAR 

BUY 

LONG 

5",033,382 .898 194000 194,118,842 .00 1,629,830.45 231,599 .14 2.50 669,343,758.62 
TRADES : 3,239 
CANCELS: 154 

SHORT 

0.000 0.00 0.00 0.00 0.00 
TRADES : 1 
CANCELS: 1 



Nimc ANNUAL NO NAME ON RECORD PAGE : 612 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONNI NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE COST 

AUSTRALIAN DOLLAR 

BUY 

FUTURE BUY TO OPEN 

109 .00 2,725 0 .00 117 775 .00 
1 :180 686 .72 0 .00 5 

TRADES : 22 
CANCELS: 4 

CANADIAN DOLLAR 

BUY 

FUTURE BUY TO OPEN 
82.00 

TRADES : a 
CANCELS : 2 

5,000,800 8,035,222.14 
9,087,047 .99 

STATESTREET, 
L 

NIMC ANNUAL NO NAME ON RECORD PAGE : 613 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONN/ NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE COST 

EURO CURRENCY 

BUY 

FUTURE BUY TO CLOSE 

12.00 3,000,000 134.40 4 00 
TRADES : 1 

1".29 5:,1,7,4 : 16 
CANCELS : 0 

FUTURE TOTAL FOR CURRENCY 
94.00 8,000,800 134.40 

8 
040,022.14 

TRADES : 9 
1".29 9:092,222.15 

CANCELS: 2 

EURO CURRENCY 

0.00 3 083,015.00 
0.00 3:477,205.80 

) I 8 .00 2,000,000 

0 

POUND STERLING 

0.00 1 952,700.00 
0.00 2:278,606 .86 

BUY 

) I 

BUY 

FUTURE BUY TO OPEN 
60.00 

TRADES : 9 
CANCELS : 3 

FUTURE BUY TO CLOSE 
74.00 

TRADES : a 
CANCELS : 3 

FUTURE TOTAL FOR CURRENCY - 134.00 
TRADES : 17 

CANCELS : 6 

1,708,600 0.00 5 057 933 .60 
0.00 3:551 :314.06 

14,800 0.00 5 712 084.80 
0.00 4:111:070.21 

1,723p4GO 0.00 
lo : 

770 
0.00 7 662:0381217 

EURO CURRENCY 

BUY 

FUTURE BUY TO OPEN 

TRADES : 
CANCELS: 

BUY 

FUTURE BUY TO OPEN 

TRADES : 
CANCELS : 

110.00 1,100 

4 
0 

EURO CURRENCY 



STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 614 
USD - COMPOSITE - ASOF : 31AUC. 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONN/ NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE COST 

FUTURE BUY TO OPEN 

54.00 2,125,370 0.00 3 517.50 

TRADES : 8 
0.00 5 :5"886 :165.45 

CANCELS : 0 

FUTURE BUY TO CLOSE 

18 .00 ISO 0.00 732 600.00 

TRADES : 1 
0.00 11200:952.11 

CANCELS: 0 

FUTURE TOTAL FOR CURRENCY 
72 .00 2,125,550 0.00 4 201,117 .50 

TRADES : 9 
0.00 6:787,117 .56 

CANCELS : 0 

JAPANESE YEN 

BUY 

FUTURE BUY TO CLOSE 
3.00 300pOOOpOOO 0.00 428 000 00 

TRADES : 3 
0 .00 

3 
:968470 :527 :21 

CANCELS : 0 
US DOLLAR 

BUY 

FUTURE BUY TO OPEN 

TRADES : 126 
815.00 111,951,500 822 .95 119p759,088 .86 

CANCELS : 13 
FUTURE BUY TO CLOSE 

227 .00 33,200,000 iaw, W_ 34,870,540.82 TRADES : 72 1 
CANCELS : 9 

:r 
Z~7 E STREET 

NIHC ANNUAL NO MANE ON RECORD PAGE : 615 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONNI NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE COST 

US DOLLAR 

MN 
-FUTURE TOTAL FOR CURRENCY 

TRADES : 198 
1,042.00 145,151,500 1,999.77 154,629,629.68 

CANCELS: 22 



) I 

mv~ 

NIMC ANNUAL NO NAME ON RECORD PAGE : 616 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FUND SUMMARY 

BUY 

CASH EQUIVALENTS 

219,353,821 .06 
TRADES : 771 

0 .00 0.00 0.00 229,261,758 .81 

CANCELS : 33 

EQUITY 

15,298,982 .078 
TRADES : 2,647 

0.00 259,730.39 10,438 .90 166,821,320 .33 

CANCELS : 56 

EQUITY - SHORT 

14,568,399 .990 
TRADES : is 

0.00 0.00 0.00 1,271,812.70 

CANCELS : 1 

FIXED INCOME 

377,811,853.13 194,118p842.00 2,034,871.38 0.00 2 .50 324,285,718.98 
TRADES : 408 

CANCELS : 94 

FIXED INCOME - SHORT 

0.00 0.00 0 .00 0 .00 0.00 
TRADES : 1 

CANCELS : 1 

OPTIONS BOUGKtBACK 

53.00 53000 0.00 0 .00 0 .00 41,191.07 
TRADES : 1 

CANCELS : 0 

OPTIONS ASSIGNED 

8.00 8000 0.00 0 .00 0 .00 0.00 
TRADES : I 

CANCELS : 0 

OPTIONS EXPIRED-WRTS 

133.00 133000 0.00 0 .00 STATE STREEKoo 

NINC ANNUAL NO NAME ON RECORD PAGE : 617 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH lp 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET COST 

FUND SUMMARY 

BUY 
TRADES : 3 
CANCELS: 0 

GRAND TOTAL 

LONG 

612,"4,850 .268 194000 194,118,842 .00 2,034,871 .38 259,730.39 10,441.40 710,409,989.19 
TRADES : 39 831 
CANCELS: 183 

SHORT 

14p56B,399 .990 
TRADES : 19 

0.00 0.00 0.00 lp27lpBI2.70 

CANCELS : 2 



N 
IML ANNUAL NO NAME ON RECORD PAGE : 618 

USD - COMPOSITE - ASOF : 31AUG 
PORTFOLIO PURCHASE REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

TRANSACTION TYPE # OF TRADES CONTRACTS NOTIONAL PAR COMM/FEE NOTIONAL COST 

FUND SUMMARY 

BUY 

FUTURE BUY TO OPEN 

TRADES : 168 
1,238 .000 122,790,095 822.95 148,920,115.74 

CANCELS : 22 

FUTURE BUY TO CLOSE 

TRADES : 85 
334.000 336,214,980 1,323.11 43,835,264.51 

CANCELS : 12 

FUTURE TOTAL 

TRADES : 253 
1,572.000 459,005,075 2,146.06 192,755,380 .25 

CANCELS : 34 

STATE STREET 

PAGE : 619 
ASOF : 31AUG03 

NIHC ANNUAL NO NAME ON RECORD 
USD - COMPOSITE - 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 

FIXED 
SHORT TERN EQUITY INCOME OPTIONS FUTURES 

DTC MET TRADES : 15 1,978 36 0 0 
BOS NET TRADES : 0 13 708 0 219 

FED NET TRADES : 15 0 198 0 0 

CAS NET TRADES : 0 55 0 0 0 
CAI NET TRADES : 0 12 0 0 0 

CHI MET TRADES : 0 36 1 0 0 
DKI NET TRADES : 0 16 0 0 0 
DE4 NET TRADES : 0 43 0 0 0 

ES3 NET TRADES : 0 28 0 0 0 
ES4 NET TRADES : 0 19 0 0 0 

FRI MET TRADES : 0 40 0 0 0 
GBB NET TRADES : 0 70 0 0 0 
EUR NET TRADES : 0 8 28 0 0 

NL4 NET TRADES : 0 59 0 0 0 

GBV NET TRADES : 0 5 0 0 0 

HKI NET TRADES : 0 6 0 0 0 
JP9 NET TRADES : 0 5 0 0 0 

JP3 NET TRADES : 0 75 0 0 0 

Nxi NET TRADES : 0 2 0 0 0 
Nol MET TRADES : 0 25 0 0 0 

NZ3 NET TRADES : 0 1 0 0 0 
SE1 NET TRADES : 0 13 0 0 0 

NOTE : NET TRADES - TRADES CANCELLED TRADES CORP ACTIONS 

GRAND TOTAL 

NET TRADES : 2,029 
NET TRADES : 940 
NET TRADES : 203 
NET TRADES : 55 
NET TRADES : 12 
NET TRADES : 37 
NET TRADES : 16 
NET TRADES : 43 
NET TRADES : 28 
NET TRADES : 19 
NET TRADES : 40 
NET TRADES : 70 
NET TRADES : 36 
NET TRADES : 59 
NET TRADES : 5 
NET TRADES : 6 
NET TRADES : 5 
NET TRADES : 75 
NET TRADES : 2 
NET TRADES : 25 
NET TRADES : I 

-ZNET TRADES : 13 

STATE STREET, 

I 

I i 

I ( . 



NIHC ANNUAL NO NAME ON RECORD PAGE : 621 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 

FIXED 
SHORT TERN EQUITY INC-ONE OPTIONS FUTURES GRAND TOTAL 

NOTE : NET TRADES - CORP ACTIONS 

GRAND TOTAL : 30 2,608 1,022 5 219 NET TRADES : 4,264 

I 

RUN DATE = 17SEP03 
r'- . -- I--- --- 

NINC ANNUAL NO NAME ON RECORD PAGE : 620 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO PURCHASE REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 

FIXED 
SHORT TERN EQUITY INCOME OPTIONS FUTURES GRAND TOTAL 

CH3 NET TRADES : 0 1 0 0 0 NET TRADES : I 

Usi NET TRADES : 0 10 0 0 0 MET TRADES : 10 

AUl NET TRADES : 0 7 0 0 0 MET TRADES : 7 

ipi NET TRADES : 0 2 0 0 0 NET TRADES : 2 

CAN NET TRADES : 0 0 11 0 0 NET TRADES : 11 

TBA NET TRADES : 0 0 53 0 0 NET TRADES : 53 

NYF NET TRADES : 0 0 0 2 0 MET TRADES : 2 

??? NET TRADES : 0 0 0 3 0 NET TRADES : 3 

TOTAL NET TRADES : 30 2,529 1,025 5 219 NET TRADES : 3,808 

NOTE : NET TRADES - TRADES - CANCELLED TRADES - CORP ACTIONS 

FIXED 
SHORT TERN EQUITY INCOME OPTIONS FUTURES GRAND TOTAL 

DTC NET TRADES : 0 61 1 0 0 NET TRADES : 62 

FED NET TRADES : 0 0 -2 0 0 NET TRADES : -2 

AU2 NET TRADES : 0 2 0 0 0 NET TRADES : 2 

CHI NET TRADES : 0 0 -1 0 0 NET TRADES : -1 

DE4 NET TRADES : 0 1 0 0 0 MET TRADES : I 

ES3 NET TRADES : 0 1 0 0 0 NET TRADES : 1 

GBB MET TRADES : 0 7 0 0 0 NET TRADES : 7 

EUR NET TRADES : 0 0 1 0 0 NET TRADES : 1 

NL4 NET TRADES : 0 6 0 0 0 NET TRADES : 6 

NZ3 NET TRADES : 0 1 0 0 0 NET TRADES : 1 

OTH NET TRADES : 0 0 -2 0 0 NET TRADES : -2 

TOTAL NET TRADES : 0 79 -3 0 0 NENTME STREETz(, 
L 



STATE STREET 

US DOLLAR 

00077FOO5 ABN ANRO NO AMER FIN 0.915 25AUG03 14JUL03 14JUL03 LEHMAN BROTHERS INC. USD/DTC 
1,100 000 00 99.881000 0.00 0 .00 0.00 1,098,691 .00 
NIGI * 

00181RO02 ANZ DELAWARE INC 1.225 30JUL03 14JUL03 14JUL03 BANK OF AMERICA USO/DTC 
1,200 000 00 99.954600 0.00 0 .00 0.00 1,099,501 .33 
NIGI * 

06737JO06 BARCLAYS U S FUND 0.930 25AUG03 14JUL03 14JUL03 LEHMAN BROTHERS INC. USD/DTC 
Soo 000 00 99.881000 0.00 0 .00 0.00 499,405.00 
NIGf ' 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1.000 31DEC05 03KAR03 03MAR03 ASSET TRANSFER USD/BOS 

716 838.40 100.000000 0.00 0 .00 0.00 716,838.40 
NIFi 

03MAR03 03MAR03 ASSET TRANSFER USD/BOS 

2fO 414.48 100.000000 0.00 0 .00 0.00 280,414.48 
N Fi 

03MAR03 03MAR03 ASSET TRANSFER USD/BOS 

5,119 867.04 100.000000 0.00 0 .00 0.00 5,119,867.04 
NIA 

03MAR03 03KAR03 ASSET TRANSFER USD/BOS 

134 175 57 100.000000 0.00 0 .00 0.00 134,175.57 
NIF4 * 

03NAR03 03KAR03 ASSET TRANSFER USD/BOS 

4,5" 304 19 100.000000 0.00 0 .00 0.00 4,5",304.19 
NIFf 

~jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : I 
USD - COMPOSITE - ASOF : 31AUG03 

PURCHASE SALES REPORT 

THIS IS A COMPOSITE REPORT FOR : 

NIF1 BURROUGHS WELLCOME FUND 

NIF2 BURROUGHS WELLCOME FUND 

NIF3 BURROUGHS WELLCOME FUND 

NIF4 BURROU HS WELLCOME FUND 

NIF5 BURROUGHS WELLCOME FUND 

NIF6 BURROUGHS NELLCONE FUND 

NIF7 BURROUGHS WELLCOME FUND 

WIF8 BURROUGHS WELLCOME FUND 

NIG1 BURROUGHS WELLCOME FUND 

N162 BURROUGHS WELLCOME FUND 

NIG3 BURROUGHS WELLCOME FUND 

NIG4 BURROUGHS WELLCOME FUND 

NIG5 BURROUGHS WELLCOME FUND 

NIG6 BURROUGHS WELLCOME FUND 

NIG7 BURROUGHS WELLCOME FUND 

NIGS BURROUGHS WELLCOME FUND 

NIG9 BURROUGHS WELLCOME FUND 

NIHC ANNUAL NO NAME ON RECORD PAGE : 1 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 



HIM ANNUAL NO NANE ON RECORD PAGE : 2 
Uso - CONPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1 .000 31DEC05 03MAR03 03MAR03 

JoGi 
889 04 100.000000 0.00 

03MAR03 03MAR03 
1,203 481 32 200.000000 0.00 

NIGf 

03KAR03 

36 202.88 100.000000 0.00 
NIFS 

03MAR03 CANCEL 

06 202.88 100.000000 0.00 
N F5 

03KAR03 03NARO3 

151 103.82 100.000000 0.00 
NIFS 

03MAR03 

1,491 609 24 100.000000 0.00 
NIR 

03MAR03 CANCEL 

-1,491 609 24 100.000000 0.00 
NIA * 

STATE STREET 

RIMC ANNUAL NO NANE ON RECORD PAGE : 3 
Uso - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COM PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1.000 31DEC05 03MAR03 03MAR03 
1,136 238.81 100.000000 0.00 

NIF4 
04NAR03 

71 895 30 100.000000 0.00 
NIGI 

04MAR03 CANCEL 
-71 895 30 100 .000000 0.00 MW 

04KAR03 04MAR03 
71 895 30 100.000000 0.00 NIGI 

04MAR03 04KAR03 
3,351 606 29 100.000000 0.00 
NIG4 

04KAR03 04MAR03 
21 311.58 100.000000 0.00 NIU 

04KAR03 04MAR03 
320 187 87 100.000000 0 .00 NIGf ' 

) I 

(CONTINUED) 

ASSET TRANSFER USD/BOS 

0.00 0.00 80,889 .04 

ASSET TRANSFER USD/BOS 

0.00 0.00 1,203,481 .32 

ASSET TRANSFER USD/Bos 

0.00 0.00 36,202.88 

ASSET TRANSFER USD/BOS 

0 .00 0.00 -36,202.88 

ASSET TRANSFER USD/BOS 

0 .00 0.00 151,103.82 

ASSET TRANSFER USD/BOS 

0 .00 0.00 1,491,609.24 

ASSET TRANSFER USD/BOS 

0 .00 0.00 -1,491,609.24 

(CONTINUED) 

ASSET TRANSFER USO/Bos 

0.00 0.00 1,136,238.81 

ASSET TRANSFER USD/BOS 

0.00 0.00 7lpB95.30 

ASSET TRANSFER USD/Bos 

0.00 0.00 -71p895.30 

ASSET TRANSFER USD/BOS 

0.00 0.00 71,895.30 

ASSET TRANSFER USD/BOS 

0.00 0.00 3,351,606 .29 

ASSET TRANSFER USD/BOS 

0.00 0.00 21,311 .58 

ASSET TRANSFER USO/BOS 

0.00 0.00 320plB7 .87 



NIHC ANNUAL NO NAME ON RECORD Or* PAUL : 4 
Uso - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAF 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEC 

CASH EQUIVALENTS 

US DOLLAR 

23399VO03 D8 INSTITUTIONAL LIQUID AST FD :*DOD 31DEC05 04MAR03 04MAR03 
905 537 .01 100.000000 0.00 
NI9 

04MAR03 04MAR03 
145 893.57 100 .000000 0 .00 
NIFi 

04KAR03 04MAR03 

41' 128 .95 100 .000000 0 .00 
NIR 

05MAR03 05MAR03 
352 705 .35 100.000000 0 .00 
NIFi 

05MAR03 05MAR03 

la 
655 .61 100.000000 0.00 

NiFi 
05KAR03 

245 893 57 100.000000 0.00 
NIFS 

05MAR03 CANCEL 
-145 893 57 100.000000 0.00 
NIFi * 

S TATE 'y"'R E El 

STATE STREET, 

(CONTINUED) 

ASSET TRANSFER USD/BOS 

0 .00 0.00 905,537 .C 

ASSET TRANSFER USO/Bos 

0 .00 0.00 145,893.5 

ASSET TRANSFER USO/BOS 

0.00 0.00 418,128 .9 

ASSET TRANSFER USD/BOS 

0.00 0.00 352,705 .3 

ASSET TRANSFER USD/BOS 

0.00 0.00 18,655 .6 

CONVERSION NON CASH USD/BOS 

0.00 0.00 145,893 .5 

CONVERSION NON CASH USD/BOS 

0.00 0.00 -145,893 .5 

NIHC ANNUAL NO NAME ON RECORD PAGE : 5 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1 .000 31DECOS 05MAR03 OSMAR03 ASSET TRANSFER USD/BOS 

196 939 .23 100.000000 0.00 0.00 0.00 196,939 .23 
NIFS 

05MAR03 05MAR03 ASSET TRANSFER USD/BOS 

39 481 10 100.000000 0 .00 0 .00 0.00 39,481 .10 
NIA ' 

06MAR03 06MAR03 ASSET TRANSFER USD/BOS, 

399 650 .29 100 .000000 0 .00 0 .00 0.00 399,650.29 
Niat 

06NAR03 ASSET TRANSFER USD/BOS 

3 152 40 100 .000000 0 .00 0 .00 0 .00 3,152.40 
NIG4 ' 

06KAR03 CANCEL ASSET TRANSFER USD/BOS 

-3 152 40 100 .000000 0.00 0 .00 0 .00 -3,152.40 
NIG4 ' 

06MAR03 0614AR03 ASSET TRANSFER USD/BOS 

3 152 40 100.000000 0.00 0.00 0 .00 3,152.40 
NIG4 ' 

06MAR03 0614AR03 ASSET TRANSFER USD/BOS 

250.98 100.000000 0.00 0.00 0 .00 250.98 
NIG4 



NIHC ANNUAL NO NAME ON RECORD PAGE : 6 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2DO3 

ASSET 10 SECURITY NANE/OESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

ASSET TRANSFER 

0.00 

ASSET 7RANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

US DOLLAR 

23399VO03 DB INSTITUTIONAL LIQUID AST FO 1.000 31DECOS 06MAR03 

452.14 100.000000 0.00 
NIG7 

USO/Bos 

0.00 4S2.14 

USD/BOS 

0.00 -452.14 

USD/BOS 

0.00 452.14 

USD/BOS 

0.00 6p2ll .45 

USD/BOS 

0.00 -6,211 .45 

USD/BOS 

0.00 6,211 .45 

USD/BOS 

0.00 1,259,196.18 

452.14 
NIG7 

6 211 .45 
NIU 

-6 211 45 
NIGfi ' 

6 211 .45 
NIFA 

1,259 196-18 
NIFf 

06MAR03 

100.000000 0.00 

06MAR03 CANCEL 

100.000000 0.00 

0614AR03 06MAR03 

100.000000 0.00 

06MAR03 06KAR03 

100.000000 0.00 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 7 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE ET P CEEDS 

CASH EQUIVALENTS 

US DOLLAR 

23399VO03 DB INSTITUTIONAL LIQUID AST FD 1.000 31DEC05 06MAR03 

196 939.23 100 .000000 0 .00 
NIFS 

06MAR03 CANCEL 

-196 939.23 100 .000000 0.00 
NIFS 

06MAR03 

20 
451 .00 100.000000 0 .00 

NIFi 

06MAR03 CANCEL 

-20 451 00 100.000000 0 .00 
NIF5 

06MAR03 06KAR03 

3 100.000000 0 .00 NIFjI211 .90 

10KAR03 IOMAR03 

1 066.92 100 .000000 0.00 
NIFI 

10KAR03 10MAR03 

88.33 100 .000000 0.00 
NIF5 

-452.14 
NIG7 

06MAR03 CANCEL 

100.000000 0.00 

06MAR03 06MAR03 

100.000000 0.00 

(CONTINUED) 

CONVERSION NON CASH USD/BOS 

0.00 0.00 196,939 .23 

CONVERSION NON CASH USD/BOS 

0.00 0.00 -196,939 .23 

ASSET TRANSFER USD/BOS 

0.00 0.00 20,451 .00 

ASSET TRANSFER USD/BOS 

0.00 0.00 -20,451 .00 

ASSET TRANSFER USD/Bos 

0.00 0.00 3,128 .90 

ASSET TRANSFER USO/Bos 

0 .00 0.00 1,066 .92 

ASSET TRANSFER USD/BOS 

0 .00 0.00 88 .33 



NIHC ANNUAL NO NAME ON RECORD PAGE : a 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEED 

CASH EQUIVALENTS 

(CONTINUED) 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0 .00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

ASSET TRANSFER 

0.00 

US DOLLAR 

23399VO03 08 INSTITUTIONAL LIQUID AST FD 1 .000 31DEC05 12MAR03 12KAR03 

1 391 .74 100.000000 0.00 
NIG4 

22MAR03 22KAR03 

259 138 60 100 .000000 0.00 
NIGI 

13MAR03 13MAR03 

1.82 100.000000 0.00 
NIG8 

13MAR03 13MAR03 

459 154 07 100.000000 0 .00 
NIFf ' 

USD/BOS 
0.00 1,391 .7, 

USD/Bos 
0.00 259,138 .61 

USD/BOS 
0.00 1 .8 ; 

USD/BOS 
0 .00 459,154 .0' 

USD/BOS 
0.00 3.9 ; 

USO/Bos 
0.00 -3.9: 

USD/BOS 
0.00 1,050.2! 

13MAR03 

100.000000 0 .00 

13MAR03 CANCEL 

100.000000 0.00 

17MAR03 17MAR03 

100.000000 0.00 1 050 .25 
NIFf 

- ASSET TOTALS -
21,605,588.60 0.00 0.00 0.00 21,605,588 .61 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 9 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

CHASE SECURIMES.'llic USD/DTC 
0.00 0.00 999,652 .78 

STATE STREET, 

40410TO07 HBOS TREAS SVCS PLC 3.880 07APR03 28MAR03 28MAR03 
ipooo 000 00 99 .965200 0.00 
NIGf " 

3.92 
NIG6 

-3
.92 

NIG6 

US DOLLAR 

23636KOOO DANSKE CORP :.220 IOJUL03 17JUM03 17JUN03 
1,900 000 00 99.932900 0 .00 

NIGf ' 

23636KOOD DANSKE CORP 1.230 07JUL03 17JUM03 17JUN03 
1,300 000 00 99.942200 0 .00 

NIGI * 

23636KOOO DANSKE CORP 0.915 19SEP03 14JUL03 14JUL03 
200 000 00 99.810100 0 .00 
NIGf ' 

313396NO2 FEDERAL HOME LN MTG DISC NTS 0.010 30OCT03 14JUL03 14JUL03 

11900tooo. 
00 99.473400 5,443.77 

HIS 

31358SKJ3 FEDERAL NATL KTG ASSN DISC NTS 0.010 13AUG03 14JUL03 15JUL03 
2,400 000 00 99 .718800 4,808.67 
NO * 

313588NG6 FEDERAL NATL MTG ASSN DISC NTS 0.010 220CT03 19AUG03 19AUG03 
1,000 000 00 99 .742500 779.44 
MIGf * 

313588PL3 FEDERAL NATL MTG ASSN DISC NTS 0.010 19NOV03 14JUL03 14JUL03 
1,500 000 00 99 .641SOO 843.12 
NIGf 

16JUL03 16JUL03 
500 000 00 99 .641500 304.65 
NIGI 

- ASSET TOTALS 
2,000,000.00 1,147.77 

(CONTINUED) 

MORGAN STANLEY CO IN USD/DTC 
0 

. 
00 0.00 1,898,725 .42 

BANC/ANERICA SECUR.L USD/DTC 
0 .00 0.00 1,299,248 .89 

LEHMAN BROTHERS INC. USD/DTC 
0 .00 0 .00 199,620 .33 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0 .00 1,889,996.23 

GOLDMAN SACHS + CO USD/FED 
0.00 0 .00 2,393,251.33 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 997,425.00 

LEHMAN BROTHERS INC. USO/FED 
0.00 0.00 1,494,623.54 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 499,207.85 

0.00 0.00 1,992,831.39 

I 



NIRC ANNUAL NO NAME ON RECORD PAGE : 10 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

MERRILL LYNCH CONN USD/DTC 
0.00 0.00 

GOLDMAN SACHS + CO USD/DTC 
0.00 O.OD 

GOLDMAN SACHS + CO USD/DTC 
0.00 0.00 

CHASE SECURITIES INC USD/DTC 
0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS, 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

US DOLLAR 

1 .245 04AUG03 17JUN03 17JUM03 
99.866600 0.00 

1 .240 23JUM03 12JUM03 12JUN03 
99.961800 0.00 

1 .230 06AUG03 17JUN03 17JUN03 
99.859700 0.00 

1 .190 14AUG03 17JUN03 17JUM03 
99.846900 0.00 

1 .000 31DEC30 05KAR03 OSKAR03 

100.000000 0.00 

06KAR03 06MAR03 

100.000000 0.00 

07MAR03 07KAR03 

100.000000 0.00 

07NAR03 07KAR03 

100.000000 0.00 

1,897,466.67 

1,399,"5.28 

2,995,791.67 

1,697,398.06 

",666.24 

43,809.71 

14,383.67 

51,881.13 

43 809 71 
NIF5 ' 

14 383 67 
NIFf ' 

51 881.13 
MIR 

WIHC ANNUAL NO NAME ON RECORD PAGE : 11 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTM BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USO/BOS 

0.00 0 .00 

US DOLLAR 

1.000 31DEC30 07KAR03 07HAR03 

100.000000 0.00 

IOMARO3 1014AR03 

100.000000 0.00 

10MAR03 10MAR03 

100.000000 0.00 

10MAR03 10HAR03 

100.000000 0.00 

IIKAR03 11KAR03 

100.000000 0.00 

IIKAR03 11MAR03 

100.000000 0.00 

12KAR03 12KAR03 

200.000000 0.00 

8618809A2 SSGA FOS 
PRIME FO 

72 862 64 
NlGf ' 

167 872 70 
NIFi * 

16 844.04 
NIA 

10 247 11 
NIFf * 

12 602.91 
NIA 

406 .20 
NIF? 

709 994 35 
MIR * 

72,862.64 

167,872.70 

16,844.04 

10,247 .11 

12,602 .91 

406 .20 

709,994 .35 

-rA-r-r -r-nirir-r 

40410TOO? HBOS TREAS SVCS PLC 
1,900 000 00 

M,Gf ' 

749770006 RABOBANK NEDERLAND 
1,400 000 00 

NlGf * 

78009SO06 ROYAL BK OF SCOTLAND PLC 
3,000 000 00 

NlGf * 

8225TOO04 SHELL FINANCE YRS 1+2 
1,700 000 00 

NlGf * 

9618809A2 SSGA FOS 
PRIME FD 

46 666 24 
NIFi ' 

STATESTREET. 



nAn ANNWAL NU NARL UN MLLUMV PAGE : 12 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 166,069.44 

0.00 0.00 1,313,640.14 

STATE STREET BANK + USD/BOS 

0.00 0.00 54,449.66 

STATE STREET BANK + USO/BOS 

0.00 0.00 1,341,569.18 

STATE STREET BANK + USD/BOS 

0.00 0.00 25,972.82 

0.00 0.00 1,367,542.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 326,099.09 

STATE STREET BANK + USD/BOS 

0.00 0.00 197,546.87 

STATE STREET. 

7 US DOLLAR 

8618809A2 SSGA FOS .000 31DEC30 13MAR03 13MAR03 
PRIME FD 

166 069 .44 200.000000 0.00 
NIFi 

- ASSET TOTALS - 
1,313,640.14 0.00 

8618809A2 SSGA FOS 2 .196 31DEC30 13MAR03 13MAR03 
PRIME FD 

54 449 66 100.000000 0 .00 
HIF5 ' 

8618809A2 SSGA FOS 1 .000 31DEC30 13MAR03 13MAR03 
PRIME FD 

1,341 569 IS 100.000000 0 .00 
NIGI 

13MAR03 13MAR03 

25 972 82 100.000000 0.00 
NIGA 

- ASSET TOTALS 
1,367,542.00 0.00 

8618809A2 SSGA FOS 1.196 31DEC30 14MAR03 14MAR03 
PRIME FD 

326 089.09 100.000000 0.00 
NIFS 

8618809A2 SSGA FOS 1.000 31DEC30 14MAR03 14HAR03 
PRIME FO 

197 5" .87 100.000000 0.00 
NIFf 

NIHC ANNUAL NO NAME ON RECORD PAGE : 13 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/COMTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 7000 31DEC30 14KAR03 14MAR03 
PRIME FD 
240 .98 100.000000 0.00 

NIG4 
14KAR03 14MAR03 

38 740 13 100 .000000 0.00 
NIU 

- ASSET TOTALS 
236,527.98 0 .00 

8618809A.2 SSGA FOS 1.196 31DEC30 14MAR03 14MAR03 
PRIME FD 

155 089.44 100.000000 0 .00 
16f 

8618809A2 SSGA FOS 1.000 31DEC30 14NAR03 14MAR03 
PRIME FD 

19 947.36 100.0000DO 0 .00 
Hid 

14MAR03 24MAR03 
3 790 61 100.000000 0 .00 

MIG4 
17MAR03 17MAR03 

:95 825.39 100.000000 0.00 
IF4 

- ASSET TOTALS - 
929,563 .36 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 240.1 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 38,740 . 

0.00 0.00 236,527 .1 

STATE STREET BANK + USD/BOS 

0.00 0.00 855,089 ., 

STATE STREET BANK + USD/BOS 

0.00 0.00 19,947 .~ 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,790o 

STATE STREET BANK + USO/BOS 

0.00 0.00 895,825.~ 

0.00 0.00 929,563. : 

STATE STREET 

I 



Himc ANNUAL NO NAME ON RECORD PAGE : 14 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

1 .166 31DEC30 17KAR03 17MAR03 

100.000000 0.00 

1 .000 31DEC30 17MAR03 17KAR03 

100.000000 0.00 

18KAR03 18NAR03 

100.000000 0.00 

ISMAR03 IBMARO3 

100 .000000 0.00 

19MAR03 19MAR03 

100.000000 0.00 

19MAR03 19KAR03 

100.000000 0.00 

20KAR03 20KAR03 

100.000000 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0 .00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

134,813.04 

113,000.00 

401,807.67 

148,119 .13 

21,343 .87 

122."7.52 

15,662 .50 

401 807.67 
NIFi 

148 119.13 
NIA 

21 343.87 
NIFf 

122 "7 52 
MIR * 

15 662 50 
NIFf ' 

STATE S-T--R-FET, 
) I NINC ANNUAL NO NAME ON RECORD PAGE : 15 

USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXC)i RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USO/BOS 

0 .00 0.00 

STATE STREET BANK + USO/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0 .00 

US DOLLAR 

1 .000 31DEC30 20MAR03 20MARD3 
100.000000 0.00 

21KAR03 21MAR03 
100.000000 0.00 

21MAR03 21KAR03 
100.000000 0.00 

21MAR03 21MAR03 
100.000000 0.00 

21MARO3 21MAR03 
100.000000 0.00 

24MAR03 24MAR03 
100.000000 0.00 

24KAR03 24NAR03 
100.000000 0.00 

8618809A.2 SSGA FOS 
PRIME FD 

109 600 08 
NIF4 ' 

4 760 00 
NIFI * 

`W 
12.82 

N, F 

13 812 53 
NIGi ' 

3 152 40 
NIG4 * 

15 078.48 

867 805.26 
Niu 

109,600.08 

4,760 .00 

86,112 .82 

13tBI2 .53 

3,152.40 

15,078.48 

867,805 .26 

8618809A2 SSGA FOS 
PRIME FD 

134 813 04 
NIGI ' 

8618809A2 SSGA FOS 
PRIME FD 

113 000 00 
NIG4 ' 



HIPIL ANNUAL NO NAME ON RECORD PAGE : 16 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEE 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS :.000 31DEC30 25MAR03 25MAR03 
PRIME FD 

5 585 .51 100 .000000 0.00 
NIF4 

26MAR03 26MAR03 

448 402.46 100.000000 0.00 
NIFf 

26MAR03 26NARO3 

114 072.47 100.000000 0.00 
NIdA 

26MAR03 26MAR03 

75 208 45 100.000000 0.00 
NIA 

- ASSET TOTALS 
2,565,991 .15 0.00 

8618809A2 SSGA FOS 1.182 31DEC30 27MAR03 27MAR03 
PRIME FD 

12 357 .98 100 .000000 0.00 
NIFi 

8618809A2 SSGA FDS 1.000 31DEC30 27MAR03 27MAR03 
PRIME FO 

36 862 14 100 .000000 0.00 
NIR ' 

STATESTREET 

NIHC ANNUAL NO MANE ON RECORD PAGE : 17 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 449,1" .80 

STATE STREET BANK + USD/BOS 

0.00 0.00 64,471 .70 

0 .00 0.00 550,480.64 

STATE STREET BANK + USD/BOS 

0 .00 0.00 1,374.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 313,531.45 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,005t628.69 

STATE STREET BANK + USD/BOS 

0.00 0.00 8,435.7: 

0.00 0.00 3,024,064.4 

STATE STREET 

US DOLLAR 

8618809A2 SSGA FDS :.000 31DEC30 27MAR03 27MAR03 
PRIME FD 

449 1" 80 200 .00DOOO 0.00 
NIFf 

27KAR03 27MAR03 

64 471.70 100 .000000 0.00 
NIU 

- ASSET TOTALS - 
550,480.64 0.00 

8618809A.2 SSGA FDS 2 .178 31DEC30 28MAR03 28KAR03 
PRIME FD 

1 374.00 100.000000 0.00 
Hui 

8618809A2 SSGA FOS 1 .182 31DEC30 28MAR03 28NAR03 
PRIME FO 

313 531.45 100.000000 0.00 
NIFS 

8618809A2 SSGA FOS 1 .000 31DEC30 28MAR03 28MAR03 
PRIME FD 

3,005 628 69 100.000000 0.00 
NIFf 

28KAR03 28KAR03 

8 435 79 100.000000 0.00 
NIFJ ' 

- ASSET TOTALS - 
3,014,064.47 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 5,585.1 

STATE STREET BANK + USO/BOS 

0 .00 0.00 448,402, 

STATE STREET BANK + USD/BOS 

0.00 0.00 114,072 .- 

STATE STREET BANK + USD/BOS 

0.00 0.00 75,208 ., 

0.00 0 .00 2,565,991 . : 

STATE STREET BANK + USD/BOS 
0.00 0.00 12p357 .1 

STATE STREET BANK + USD/BOS 

0 .00 0.00 36,862 . : 



NIHC ANNUAL NO MANE ON RECORD ss PAGE : le 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

1.155 31DEC30 28KAR03 28KAR03 

100.000000 0.00 

1.000 31DEC30 28KAR03 28MAR03 

100.000000 0.00 

1.159 31DEC30 31KAR03 31KAR03 

100.000000 0.00 

1.000 31DEC30 31KAR03 31KAR03 

100.000000 0.00 

31KAR03 31KAR03 

100.000000 0.00 

31MAR03 31MAR03 

100 .000000 0.00 

31KAR03 31MAR03 

100 .000000 0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USO/BOS 

0.00 0.00 

STATE STREET BANK + USO/BOS 

0.00 0.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 

STATE STREET BANK + USD/BGS 

0.00 0.00 

4,850.38 

2,501,417 .30 

75,792 .04 

189,000.00 

588,006 .31 

7,500,000.00 

123,366.06 123 366 06 
NIA 

- ASSET TOTALS 
8,400,372 .37 0.00 0.00 0.00 8,400,372.37 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 19 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

8618809A2 SSGA FOS 
PRIME FD 

273 612 .70 
NIFi 

8618809A2 SSGA FOS 
PRIME FD 

370 666 30 
NM ' 

8618809A2 SSGA FOS 
PRIME FD 

346 334.34 
NIA 

8618809A2 SSGA FOS 
PRIME FD 

11 564.61 
NIU 

STATE STREET BANK + USD/BOS 

0 .00 0.00 273,812 .70 

STATE STREET BANK + USO/BOS 

0.00 0 .00 370,666 .30 

STATE STREET BANK + USD/BOS 

0 .00 0.00 346,334 .34 

STATE STREET BANK + USD/BOS 

0 .00 0.00 11,564.61 

1.178 31DEC30 02APR03 02APR03 

100.000000 0.00 

1.163 31DEC30 02APRO3 02APRO3 

100 .000000 0.00 

1 .000 31DEC30 02APRO3 02APRO3 

100 .000000 0.00 

1 .162 31DEC30 03APRO3 03APRO3 

100.000000 0.00 

.~ I 

8618809A2 SSGA FDS 
PRIME FD 

4 850.38 
Nia 

8618809A2 SSGA FOS 
PRIME FD 

2,501 417 30 
NIGf * 

8618809A2 SSGA FOS 
PRIME FO 

75 792 04 
WIFS * 

8618809A2 SSGA FOS 
PRIME FD 

189 000 00 
N 
1 
4 * 

588 006 31 
NIFf ' 

7,500 000 00 
NIG5 ' 

8628809A2 SSGA FOS 
PRIME FD 

73 781 03 
NIFi * 

9618809A2 SSGA FOS 
PRIME FD 

1,076 199 .91 
NIGf 

12 .24 
NIG9 

- ASSET TOTALS -
1,076,212 .15 

US DOLLAR 

1.163 31DEC30 01APR03 01APR03 

100 .000000 0.00 

1.000 31DEC30 OIAPRO3 01APR03 

100 .000000 0.00 

01APRO3 OIAPRO3 

100 .000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 73,781.03 

STATE STREET BANK + USD/BOS 

0 .00 0.00 1,076,199.91 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 12 .24 

0 .00 0 .00 1,076,212 .15 



NINC ANNUAL NO NAME ON RECORD PAGE : 20 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

STATE STREET BANK + USD/BOS 
0 .00 0.00 

STATE STREET BANK + USD/BOS 
0 .00 0.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 

78,966 .45 

28,053 .14 

38,921 .31 

35,876.11 

5,156.09 

71,142.86 

STATE STREET BANK + USD/BOS 
0.00 0.00 273,963.33 

STATE STREET, 

8618809A2 SSGA FOS 
PRIME FD 

273 963 33 
NIFf ' 

1.186 31DEC30 04APRO3 04APRO3 

100.000000 0.00 

MIHC ANNUAL NO NAME ON RECORD PAGE : 21 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

1.182 31DEC30 07APRO3 07APRO3 

100.000000 0.00 

1.186 31DEC30 07APR03 07APRO3 

100.000000 0.00 

1.145 31DEC30 OBAPRO3 OBAPRO3 

200.000000 0.00 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 387,793 .14 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 397,051.05 

STATE STREET BANK + USD/BOS 

0-00 0 .00 221,874 .37 

STATE STREET, 

8618809A2 SSGA FDS 
PRIME FD 

387 793 14 
NIFi * 

8618809A2 SSGA FDS 
PRIME FD 

397 051.05 
WIFf 

8618809A2 SSGA FOS 
PRIME FD 

221 874.37 
NIFS 

8618809A2 SSGA FOS 
PRIME FO 

7 66.45 
N 1219 G 

8618809A2 SSGA FDS 
PRIME FD 

28 053.14 
Ni 

F 
i 

8616809A2 SSGA FDS 
PRIME FO 

38 921 31 
NIFi ' 

8618809A2 SSGA FOS 
PRIME FD 

35 876 12 
WIF5 * 

8618809A2 SSGA FDS 
PRIME FD 

5 156 .09 
NIR 

71 142 .86 
NIF1 

- ASSET TOTALS -
76,298.95 

US DOLLAR 

7000 31DEC30 03APRO3 03APRO3 

100.000000 0 .00 

1 .182 31DEC30 04APRO3 04APRO3 

100.000000 0.00 

1 .168 31DEC30 04APR03 04APRO3 

100.000000 0.00 

1 .145 31DEC30 04APRO3 04APRO3 

100.000000 0.00 

1 .000 31DEC30 04APRO3 04APRO3 

100.000000 0.00 

04APR03 04APRO3 

200.000000 0.00 

0.00 0.00 0.00 76,298.95 

8618809A2 SSGA FDS 
PRIME FD 
82 .67 

NIG2 

169 684 .37 
NIGI 

2 170 .56 
NIFA 

2 581 51 
NIG4 , 

- ASSET TOTALS -
174,519.11 

US DOLLAR 

7000 31DEC30 04APRO3 04APRO3 

100.000000 0.00 

04APRO3 04APRO3 

100.000000 0.00 

04APRO3 04APRO3 

100.000000 0.00 

04APRO3 04APR03 

100.000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 82 .67 

STATE STREET BANK + USD/BOS 

0.00 0.00 169,684 .37 

STATE STREET BANK + USD/BOS 

0.00 0 .00 2,170 .56 

STATE STREET BANK + USD/BOS 

0 .00 0.00 2,581.51 

0 .00 0 .00 174,519.11 



NIHC ANNUAL NO NAME ON RECORD PAGE : 22 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS : 

CASH EQUIVALENTS I 

US DOLLAR 

8618809A2 SSGA FOS 1 .140 31DEC30 21APR03 11APR03 
PRIME FD 
679 .94 100.000000 0.00 

NIFI 

8618809A2 SSGA FOS 1 .161 31DEC30 11APR03 11APR03 
PRIME FD 

2 257 .00 100.000000 0.00 
NIH 

8618809A2 SSGA FOS 1 .000 31DEC30 11APR03 IIAPRO3 
PRIME FD 
550 .00 100 .000000 0.00 

NIF4 

IIAPRO3 11APR03 

F1330 .00 100 .000000 0.00 

11APR03 11APR03 

74 639 90 100 .000000 0.00 
NIGI 

11APR03 11APR03 

906 .28 100 .000000 0.00 
NIG8 

14APRO3 14APRO3 

13 917 .92 100 .000000 0.00 
MIR 

STATE STREET, 

) I 8618809A2 SSGA FOS 1.140 31DEC30 17APRO3 17APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 
3 070.88 100.000000 0.00 0.00 0.00 3tO7O.88 

NIFi 

8618809A2 SSGA FOS 1.137 31DEC30 17APRO3 17APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

39 657.58 100.000000 0.00 0.00 0 .00 39,657.58 
NIF5 

)I 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 679 .94 

STATE STREET BANK + USD/BOS 

0 .00 0.00 2,257.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 550.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 8,330.00 

STATE STREET BANK + USD/BOS 

0 .00 0.00 74,639.90 

STATE STREET BANK + USD/BOS 

0 .00 0.00 906.28 

STATE STREET BANK + USD/BOS 

0 .00 0.00 l3p917.92 

NINC ANNUAL NO NAME ON RECORD PAGE : 23 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A.2 SSGA FOS 1.000 31DEC30 15APR03 15APR03 STATE STREET BANK + USD/BOS 
PRIME FD 

11900 000 00 100.000000 0.00 0 .00 0.00 1,000,000 .00 
IFb 

- ASSET TOTALS 
1,098,344.10 0.00 0 .00 0.00 1,098,344 .10 

8618809A2 SSGA FOS 1.137 31DEC30 16APR03 16APR03 STATE STREET BANK + USD/BOS 
PRIME FD 

NIfj941.47 100.000000 0.00 0 .00 0.00 8,9" .47 

8618909A2 SSGA FOS 1.000 31DEC30 16APRO3 16APR03 STATE STREET BANK + USD/BOS 
PRIME FD 

132 118 50 100.00woo 0.00 0 .00 0.00 132,118.50 
NIGfi * 

16APRO3 16APRO3 STATE STREET BANK + USD/BOS 

221 589 64 100.000000 0.00 0 .00 0.00 221,589 .64 
NI&I , 

- ASSET TOTALS - 
353,708.14 0.00 0 .00 0.00 353,708.14 



NIHC ANNUAL NO NAME ON RECORD PAGE : 24 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

: .000 31DEC30 17APRO3 17APRO3 

100.000000 0.00 

1 .186 31DEC30 17APRO3 17APRO3 

100.000000 0.00 

1 .000 31DEC30 17APRO3 27APRO3 

100.000000 0.00 

1 .162 31DEC30 17APRO3 17APRO3 

100.000000 0 .00 

1 .000 31DEC30 17APRO3 17APRO3 

100.000000 0 .00 

17APRO3 17APRO3 

100.000000 0 .00 

21APRO3 21APRO3 

100 .000000 0 .00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 9,736.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 64,442.32 

STATE STREET BANK + USD/BOS 

0.00 0.00 699.08 

STATE STREET BANK + USD/BOS 

0.00 0.00 13t572.86 

STATE STREET BANK + USD/BOS 

0.00 0.00 135.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 51,793.84 

STATE STREET BANK + USD/BOS 

0.00 0.00 45,202.09 45 202 09 
NIF9 

- ASSET TOTALS 
97,130.93 0 .00 0.00 0.00 97,130.93 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 25 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS :.186 31DEC30 21APRO3 21APRO3 
PRIME FD 

50 012 89 100 .000000 0 .00 
NIFf * 

8618809A2 SSGA FOS 1 .137 31DEC30 22APRO3 22APRO3 
PRIME FD 

49 782 94 100 .000000 0 .00 
NIFS * 

8618809A2 SSGA FOS 1 .155 31DEC30 22APRO3 22APRO3 
PRIME FD 

18 280.77 100.000000 0 .00 
NIF9 

8618809A2 SSGA FDS 1 .186 31DEC30 22APRO3 22APRO3 
PRIME FD 
5 060 45 100 .000000 0 .00 

NIFf ' 

8618809A2 SSGA FDS 1 .000 31DEC30 22APRO3 22APRO3 
PRIME FD 
5 067 82 100.000000 0 .00 

NIGi ' 

8618809A2 SSGA FDS 1 .162 31DEC30 23APRO3 23APRO3 
PRIME FD 

125 750 00 100.000000 0.00 
NIGI * 

8618809A2 SSGA FOS 1 .000 31DEC30 23APRO3 23APRO3 
PRIME FD 

140 000 00 100.000000 0.00 
NIG4 * 

.-7=- -,~-77 

STATE STREET 

8618809A2 SSGA FOS 
PRIME FD 

9 736.00 
NIFI 

8618809A2 SSGA FOS 
PRIME FD 

64 442.32 
NIFf 

8618809A2 SSGA FOS 
PRIME FD 
699.08 

NIG3 

8618809A2 SSGA FOS 
PRIME FD 

13 572.86 
NIU 

8618809A2 SSGA FOS 
PRIME FD 
135.00 

NIG2 

51 793.84 
NIG4 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 50,012.89 

STATE STREET BANK + USD/BOS 

0.00 0.00 49,782.94 

STATE STREET BANK + USD/BOS 

0.00 0.00 18,280.77 

STATE STREET BANK + USD/BOS 

0.00 0.00 5pO6O.45 

STATE STREET BANK + USD/BOS 

0.00 0.00 5,067.82 

STATE STREET BANK + USD/BOS 

0.00 0.00 125,750 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 140,000 .00 

i 



NO NAME ON RECORD PAGE : 26 
- COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

NIHC ANNUAL 
USD 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/0RIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 23APRO3 23APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

2,995 573 75 100.000000 0.00 0.00 0.00 2,995,573 .75 
NIGt 

- ASSET TOTALS 
3,135,573.7S 0.00 0.00 0.00 3,135,573.75 

8618809A2 SSGA FOS 1 .137 31DEC30 24APRO3 24APRO3 
PRIME FD 

143 600 67 100.000000 0.00 
NIF5 * 

8618809A2 SSGA FOS 1 .186 31BEC30 24APRO3 24APRO3 
PRIME FD 
443.69 100.000000 0.00 

NIF7 

8618809A2 SSGA FOS 1 .000 31DEC30 24APRO3 24APRO3 
PRIME FD 
5 682.69 200.000000 0.00 

NIA 

25APRO3 25APRO3 

3 762.11 100.000000 0.00 
NIFA 

25APRO3 25APRO3 

91 128.75 100.000000 0.00 
NIF4 

,T ST ATE STREET, 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 25APRO3 25APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

"1 
279.73 100.000000 0.00 0.00 0.00 8,279 .73 

NIG 
- ASSET TOTALS - 

108,853.28 0.00 0.00 0.00 108,853 .28 

8618809A2 SSGA FOS 1 .126 31DEC30 25APRO3 25APRO3 STATE STREET BANK + USD/BOS 
PRIME FO 
8 441.27 100.000000 0.00 0.00 0.00 8,441 .27 

NIFA 
8618809A2 SSGA FOS 1 .000 31DEC30 25APRO3 25APRO3 STATE STREET BANK + USD/BOS 

PRIME FD 
333.65 100.000000 0.00 0.00 0.00 333.65 

NIG9 
8618809A2 SSGA FOS 1 .140 31DEC30 28APRO3 28APRO3 STATE STREET BANK + USD/BOS 

PRIME FD 
?71120.68 100.000000 0.00 0.00 0.00 37,120.68 
N F 

8618809A2 SSGA FOS 1 .137 31DEC30 29APRO3 29APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

287 258 43 100.000000 0.00 0.00 0.00 287,258 .43 
NIFS * 

8618809A2 SSGA FOS 1 .000 31DEC30 29APRO3 29APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

13 943 94 100.000000 0.00 0.00 0.00 13,943.94 
NIA * 

8618809A2 SSGA FOS 1.120 31DEC30 29APRO3 29APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

440 598 44 100.000000 0.00 0.00 0.00 440,598.44 
NIGf 

) I 

STATE STREET BANK + USD/BOS 

0.00 0.00 143,600.67 

STATE STREET BANK + USD/BOS 

0.00 0.00 443.69 

STATE STREET BANK + USD/BOS 

0.00 0 .00 5,682.69 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,762.11 

STATE STREET BANK + USD/BOS 

0.00 0 .00 91,228.75 

MIHC ANNUAL NO NAME ON RECORD PAGE : 27 
USO - C014POSITE - ASOF : 31AUGO3 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SMARES/PAR/CONTRACTS UNITS/CRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKHISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



8618809A2 SSGA FOS 1.122 31DEC30 02MAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

9 635.76 100.000000 0.00 0.00 0.00 9,635.76 
NI64 

8618809A2 SSGA FOS 1.109 31DEC30 02MAY03 02KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,128 573 00 100.000000 0.00 0.00 0.00 1,128,573.00 
KID ~4 

WiV 
STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 28 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 7117 31DEC30 30APRO3 30APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

635 355 17 100.000000 0.00 0.00 0.00 635,355.17 
NIF5 ' 

8618809A2 SSGA FOS 1 .286 31DEC30 30APRO3 30APRO3 STATE STREET BANK + USD/BOS; 
PRIME FD 

800 815 22 100.000000 0.00 0.00 0 .00 800,815.22 
NIFf ' 

8618809A2 SSGA FOS 1 .000 31DEC30 30APRO3 30APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

31 651.00 100.000000 0.00 0.00 0.00 31,651 .00 
NIA 

8618809A2 SSGA FOS 1.109 31DEC30 30APRO3 30APRO3 STATE STREET BANK + USD/BOS 
PRIME FD 

855 850 88 200 .000000 0 .00 0.00 0.00 855,850 .88 
NIGf ' 

8618809A2 SSGA FOS 1.121 31DEC30 01MAY03 OIKAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

161 801 .64 200.000000 0.00 0.00 0.00 161,801 .64 
NIFS 

8618809A2 SSGA FOS 1 .163 31DEC30 OIKAY03 01MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

96 301.52 100.000000 0.00 0 .00 0.00 96,301.52 
WIFf 

8618809A2 SSGA FOS 1 .140 31DEC30 02KAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
1 274.00 100.000000 0.00 0.00 0.00 1,274.00 

NiFi 

8618809A2 SSGA FOS 1 .162 31DEC30 02KAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

44 187.91 100.000000 0.00 0.00 0.00 44,187.91 
NIFi 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 29 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 7153 31DEC30 02MAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

62 770 39 100.000000 0.00 0 .00 0.00 62,770.39 
MIR ' 

8618809A2 SSGA FOS 1 .155 31DEC30 02MAY03 02MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

123 514 44 100.000000 0.00 0 .00 0.00 123,514.44 
NIFf ' 

8618809A2 SSGA FOS 1 .162 31DEC30 02MAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
3 940.40 100.000000 0.00 0 .00 0.00 3,940.40 

mial 

8618809A2 SSGA FDS 1 .000 31DEC30 02RAY03 02MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 798 99 100.000000 0.00 0.00 0.00 11,798 .99 

02MAY03 02MAY03 STATE STREET BANK + USD/BOS 

NIG2 
71.55 100.000000 0.00 0.00 0.00 71.55 

- ASSET TOTALS - 
11,870.54 0.00 0.00 0.00 11,870.54 



)I 

) I 

i 11 

N114C ANNUAL NO NAME ON RECORD PAGE : 30 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 7000 31DEC30 02KAY03 02NAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 973.55 100.000000 0.00 0 .00 0.00 2,973.55 
NIG4 

8618809A2 SSGA FDS 1 .161 31DEC30 05KAY03 05KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,265 161 08 100.000000 0.00 0 .00 0.00 1,265,161.08 
NIFi * 

8618809A2 SSGA FOS 1 .120 31DEC30 05KAY03 05MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

113 158 22 100.000000 0.00 0.00 0.00 113,158 .22 
NIFS * 

8618809A2 SSGA FDS 1.107 31DEC30 05MAY03 OSMY03 STATE STREET BANK + USD/BOS 
PRIME FD 

17 811.65 100.000000 0.00 0.00 0 .00 17t8ll .65 
NIF1 

8618809A2 SSGA. FOS 1.155 31DEC30 05MAY03 05KAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

24 792 87 100.000000 0.00 0.00 0 .00 24,792 .87 
NIFf ' 

8628809A2 SSGA FDS 1.000 31DEC30 05MY03 05KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 
702.74 100.000000 0.00 0.00 0 .00 702 .74 

MIG2 

8618809A2 SSGA. FDS 1.109 31DEC30 05KAY03 05MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

307 578 00 100 .000000 0.00 0.00 0 .00 307,578 .00 
NIGf * 

8618809A2 SSGA FOS 1.000 31DEC3D 05KAY03 05KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

398 322 96 100 .000000 0.00 0.00 0 .00 398,322.96 
N19A 

STATES REET T 

NIMC ANNUAL NO NAME ON RECORD PAGE : 31 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.120 31DEC30 06KAY03 06KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

143 834 88 100.000000 0.00 0.00 0.00 143,834 .88 
NIFS * 

8618809A2 SSGA FOS 1.155 31DEC30 06KAY03 06MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

188 
- 
62 100.000000 0.00 0.00 0.00 188,605 .62 

N 
I 
Ff" 

861B809A2 SSGA FDS 1.000 31DEC30 06KAY03 06KAY03 STATE STREET BANK + USD/BDS 
PRIME FD 

145 776 23 100.000000 0.00 0.00 0.00 145,776 .23 
NIGA ' 

8618809A2 SSGA FDS 1 .109 31DEC30 06KAY03 06KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

199 679 86 100.000000 0.00 0.00 0 .00 199,679 .86 
NIGI 

07KAY03 07MAY03 STATE STREET BANK + USD/BOS 

NIF2 
1.94 100.000000 0.00 0.00 0 .00 1 .94 

- ASSET TOTALS - 
199,681.80 0.00 0.00 0 .00 199,681 .80 

8618809A.2 SSGA FOS 1 .129 31DEC30 07KAY03 07KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,363 098 06 100.000000 0.00 0.00 0.00 1,363,098 .06 
NIGf * 



I 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 7129 31DEC30 09MAY03 09MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

776 125 45 100.000000 0 .00 0.00 0.00 776,125 .45 
NIGf 

12HAY03 12MAY03 STATE STREET BANK + USD/BOS 

2 775 07 100.000000 0 .00 0.00 0.00 2,775 .07 
NIGf 

- ASSET TOTALS 
778,900.52 0 .00 0.00 0.00 778,900.52 

8618809A2 SSGA FOS 1.000 31DEC30 13KAY03 13MAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

275 000 00 100.000000 0 .00 0.00 0.00 175,000.00 
NIF4 ' 

8618809A2 SSGA FOS 1 .129 31DEC30 13MAY03 13MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

32 996 .92 100.000000 0 .00 0.00 0.00 32,996 .92 
NIF1 

8618809A2 SSGA FOS 1 .000 31DEC30 14MAY03 14MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

2,013 901 98 100.000000 0 .00 0.00 0.00 2,013.901 .98 
NIF4 ' 

8618809A2 SSGA FOS 1 .162 31DEC30 14MAY03 14KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

163 913.17 100.000000 0 .00 0.00 0.00 163,913.17 
NIU 

8618809A2 SSGA FOS 1 .109 31DEC30 16MAY03 16MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

474 598.50 100.000000 0 .00 0.00 0.00 474,598 .50 
NIFi 

STATE STREET, 

f 

NINC ANNUAL NO NAME ON RECORD PAGE : 32 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS : .129 31DEC30 OSMAY03 OSMAY03 STATE STREET BANK + USO/BOS 
PRIME FD 

341 145 53 100.000000 0.00 0.00 0.00 341,145.53 
NIF5 

- ASSET TOTALS 
1,704,243.59 0.00 0.00 0.00 1,704,243.59 

8618809A2 SSGA FOS 1 .000 31DEC30 OSMAY03 OBNAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

27 .00 100.000000 0.00 0.00 0.00 27.00 
NIF5 

8618809A2 SSGA FOS 1.107 31DEC30 OBKAY03 OBNAY03 STATE STREET BANK + USD/BOS; 
PRIME FD 

4.60 100.000000 0.00 0 .00 0.00 4.60 
NIF6 

8618809A2 SSGA FOS 1.129 31DEC30 09MAY03 09KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

Nf4 819 .72 100.000000 0.00 0 .00 0.00 84,819.72 
F5 

8618809A2 SSGA FOS 1.107 31DEC30 09MAY03 09MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

34 055 42 100.000000 0.00 0 .00 0.00 34,055.42 
NIFI * 

8618809A2 SSGA FOS 1.162 31DEC30 09MAY03 09MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

14 594 23 100.000000 0.00 0.00 0.00 14,594.23 
NIG& * 

8618809A2 SSGA FOS 1.000 31DEC30 09MAY03 09KAY03 STATE STREET BANK + USD/BOS 
PRIME FD T.- -:Y -. 
3 154.00 100.000000 0.00 0.00 0.00 3,154 .00 

NIA 

>TATESTREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 33 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 34 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

STATE STREET BANK + USD/BOS 

0.00 0 .00 11,101 .47 

STATE STREET BANK + USD/BOS 

0 .00 0.00 827.93 

STATE STREET BANK + USO/BOS 

0 .00 0.00 71,244 . 

STATE STREET BANK + USD/BOS 

0.00 0.00 8,433.35 

1.113 31DEC30 16MAY03 16MAY03 

100.000000 0.00 

1.153 31BEC30 16MAY03 16MAY03 

100.000000 0.00 

1.129 31DEC30 19KAY03 19MAY03 

100.000000 0.00 

20MAY03 20MAY03 

100. 000000 0.00 
NI 
;S133.35 

- ASSET TOTALS - 
79,677 .81 0.00 0.00 0.00 79,677.81 

STATE STREET, 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.153 31DEC30 20MAY03 20MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

100 447 55 100.000000 0.00 0.00 0.00 100,447.55 
NIFf * 

8618809A2 SSGA FOS 1.262 31DEC30 20KAY03 20KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

175 159.66 100.000000 0.00 0.00 0.00 175pl59.66 
NIf4 

8618809A2 SSGA FOS 1 .129 31DEC30 20MAY03 20KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,506 107 70 100 .000000 0.00 0.00 0.00 1,506,107 .70 
NIGf ' 

8618809A2 SSGA FOS 1.113 31DEC30 21KAY03 21KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

lfO 224.77 100.000000 0.00 0.00 0.00 180,224.77 
N F5 

8618809A2 SSGA FOS 1 .10 31DEC30 21RAY03 21MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

283 850 86 100 .000000 0.00 0.00 0.00 283,850 .86 
NIFf * 

8618809A2 SSGA FOS 1.101 31DEC30 22MAY03 22MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

HIIIIS319.72 100 .000000 0.00 0.00 0.00 88,339.12 IF 

8618809A2 SSGA FOS 1 .000 31DEC30 22KAY03 22KAY03 STATE STREET BANK + USD/BOS 
PRIME FO 
1 043 07 100 .000000 0.00 0.00 0 .00 1,043 .07 

Midi * 

8618809A2 SSGA FOS 1 .105 31DEC30 22KAY03 22KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,374 901 100 .000000 0.00 0.00 0 .00 1,374,901 ." 
NIGf 

8616809A2 SSGA FDS 
PRIME FD 
3 
574.67 

NIR 

169 434.46 
NIFi 

- ASSET TOTALS -
173,009.13 

8618809A2 SSGA FOS 
PRIME FD 

11 101 .47 
NIF1 

8618809A2 SSGA FOS 
PRIME FD 

46 827 .93 
NIFf 

8618809A2 SSGA FOS 
PRIME FD 

71 244." 
NIFS 

US DOLLAR 

1.000 31DEC30 16KAY03 16KAY03 

100.000000 0.00 

16KAY03 16MAY03 

100.000000 0.00 

0.00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 3,574.67 

STATE STREET BANK + USD/BOS 

0.00 0 .00 169p434." 

0 .00 0.00 173tOO9.13 

NIHC ANNUAL NO NAME ON RECORD PAGE : 35 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY HANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



S DOLLAR (CONTINUED) 

8618809A2 SSGA FOS :.000 31DEC3:28KAY03 28MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

0.20 100.000000 0.00 0.00 0.00 0.20 
NIF5 

9618809A2 SSGA FOS 1.153 31DEC30 28KAY03 28MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

40 060.61 100.000000 0.00 0.00 0.00 40,060.61 
MIFf 

28MAY03 28MAY03 STATE STREET BANK + USD/BOS 

1?4 044.18 200.000000 0.00 0.00 0.00 104, 0". 18 
N GI 

- ASSET TOTALS - 
144,104.79 0.00 0.00 0.00 144,104.79 

1.097 31DEC30 28MAY03 28MAY03 
100.000000 0.00 

1.153 31DEC30 29MAY03 29KAY03 
100.000000 0.00 

1 .000 31DEC30 29MAY03 29MAY03 
100.000000 0.00 

2 .129 31DEC30 29MAY03 29MAY03 
100.000000 0.00 

STATE STREET BANK + USD/BOS 
0 .00 0.00 30,6".72 

STATE STREET BANK + USD/BOS 
0 .00 0.00 45,453 .41 

STATE STREET BANK + USD/BOS 
0 .00 O.OD 0.34 

STATE STREET BANK + USD/BOS 
0 .00 0.00 127,421.09 

STATE STREET, 

8618809A2 SSGA FOS 
PRIME FD 

30 6" 72 
NIGf " 

8618809A2 SSGA FOS 
PRIME FD 

45 453 41 
NIFf * 

8618809A2 SSGA FOS 
PRIME FD 

0.34 
MIG3 

8618809A2 SSGA FOS 
PRIME FD 

127 421.09 
mig 

NIHC ANNUAL NO NAME ON RECORD PAGE : 36 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

CASH EQUIVALENTS 

7 US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .103 31DEC30 23MAY03 23MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

197 994.36 100 .000000 0 .00 0.00 0.00 197,994.31 
NIFS 

8618809A2 SSGA FOS 1 .000 31DEC30 23KAY03 23KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

7 945 82 100.000000 0.00 0.00 0.00 7,945.8 : 
NIGi ' 

8618809A2 SSGA FOS 1.122 31DEC30 23MAY03 23MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

31 608 21 100.000000 0.00 0 .00 0.00 3lt6O8.2 : 
NIG4 ' 

8618809A2 SSGA FOS 1.097 31DEC30 23RAY03 23MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,566 182.70 100.000000 0.00 0.00 0.00 1,566,182.71 
NIGI 

8618809A2 SSGA FOS 1.000 31BEC30 23KAY03 23MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 872.66 100.000000 0.00 0.00 0.00 1,872 .61 
Niab 

27MAY03 27KAY03 STATE STREET BANK + USD/BOS 

8 783.39 100.000000 0.00 0.00 0.00 8,783.31 
NIU 

- ASSET TOTALS - 
10,656 .05 0.00 0.00 0.00 10, 656 . Ol 

8618809A2 SSGA FOS 1 .103 31DEC30 28MAY03 28KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1?4 740.57 100.000000 0 .00 0.00 0.00 184,740.57 
N F5 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 37 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



ubu - CUMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .000 31DEC30 29MAY03 29KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

49 683 23 100.000000 0 .00 0 .00 0.00 49,683 .23 Midi * 

B618809A2 SSGA FOS 1 .121 31DEC30 29KAY03 29KAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

138 829.62 100.000000 0.00 0.00 0.00 138,829 .62 
NIU 

8618809A2 SSGA FOS 1 .097 31DEC30 29MAY03 29MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,553 627 00 100.000000 0.00 0.00 0.00 1,553,627.00 
MIGf ' 

8618809A.2 SSGA FOS 1.140 31DEC30 30MAY03 30MAY03 STATE STREET BANK + USD/BOS 
PRIME FD 

15 540.00 100.000000 0.00 0.00 0 .00 15,540.00 
NIFi 

3618809A2 SSGA FOS 1.102 31DEC30 30MAY03 30MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

12 678 50 100.000000 0.00 0.00 0.00 12,678 .50 NIFi ' 

3618809A2 SSGA FOS 1.000 31DEC30 30KAY03 30KAY03 STATE STREET BANK + USD/BOS PRIME FD 
760.00 100 .000000 0.00 0.00 0.00 760.00 

NIF4 

3618809A2 SSGA FOS 1.113 31DEC30 30KAY03 30MAY03 STATE STREET BANK + USD/BOS PRIME FD 
9 059 68 100.000000 0.00 0.00 0.00 9pO59 .68 

MIF9 * 

3618809A2 SSGA FOS 1.153 31DEC30 30MAY03 30MAY03 STATE STREET BANK + USD/BOS 
PRIME FO 

2 596 .29 100. 000000 0.00 0.00 0.00 2,596 .29 
NIP Z 

STATE STREET 

qImC ANNUAL NO NAME ON RECORD PAGE : 39 
JSD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

kSSET ID SECURITY NANE/OESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE iHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

:ASH EQUIVALENTS 

US DOLLAR 

618809A2 SSGA FOS 1 .107 31DEC30 30MAY03 30MAY03 
PRIME FD 

18 406.16 100.000000 0.00 
NiFA 

618809A2 SSGA FOS 1 .186 31DEC30 30MAY03 30MAY03 
PRIME FD 
4 70.45 100.000000 0.00 

NIG69 

618809A2 SSGA FOS 1 .106 31DEC30 02JUM03 02JUN03 
PRIME FD 
1 "1.87 100.000000 0.00 

NIF5 

618809A.2 SSGA FOS 1.153 31DEC30 02JUN03 02JUM03 
PRIME FD 

90 525 16 100.000000 0.00 
NIFf * 

618809A2 SSGA FOS 1.102 31DEC30 03JUM03 03JUN03 
PRIME FD 

1,044 105 .25 100.000000 0.00 
MIFi 

618809A2 SSGA FOS 2.106 31DEC30 03JUN03 03JUM03 
PRIME FD 

961 917 .14 100.000000 0.00 
NIFS 

618809A2 SSGA FOS 1.000 31DEC30 03JUN03 03JUM03 
PRIME FD 

200 000 00 100.000000 0.00 
MIR * 

618809A2 SSGA FOS 1.153 31DEC30 03JUM03 03JUM03 
PRIME FD 

24 713 44 100.000000 0.00 
NIFf ' 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0 .00 0.00 18,406 .16 

STATE STREET BANK + USD/BOS 
0 .00 0.00 4,970.45 

STATE STREET BANK + USD/BOS 
0.00 0.00 l,"1.87 

STATE STREET BANK + USD/BOS 
0.00 0.00 90,525.16 

STATE STREET BANK + USD/BOS 
0.00 0.00 1,044,105.25 

STATE STREET BANK + USD/BOS 
0.00 0.00 961,917.14 

STATE STREET BANK + USD/BOS 
0.00 0 .00 200,000.00 

STATE STREET BANK + USD/BOS 
0.00 0.00 24.713 .44 

*1 

) 
I 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS :.153 31DEC30 09JUM03 09JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 474.16 100.000000 0.00 0.00 0.00 81,474 .16 
Nfif 

8618809A2 SSGA FOS 1.000 31DEC30 09JUN03 09JUN03 STATE STREET BANK + USO/BOS 
PRIME FD 

3 876 .33 100.000000 0.00 0.00 0.00 3,876 .33 
NIR 

09JUM03 09JUN03 STATE STREET BANK + USO/BOS 

16 266 .62 100.000000 0.00 0.00 0.00 16,266 .62 
NIGi 

09JUN03 09JUN03 STATE STREET BANK + USD/BOS 

3 021 .06 100.000000 0.00 0.00 0.00 3,021 .06 
NIG4 

-- ASSET TOTALS - 
23,164.01 0.00 0.00 0.00 23,164 .01 

STATE STREET BANK + USD/BOS; 

0.00 0.00 31,108 .29 

STATE STREET BANK + USO/BOS 

0.00 0.00 91,480.95 

STATE STREET BANK + USD/BOS 

0.00 0.00 20,519 .23 

STATE STREET. 

1.113 31DEC30 IOJUNO3 10JUN03 

100.000000 0.00 

1.000 31DEC30 10JUM03 10JUN03 

100. 000000 0.00 

1.166 31DEC30 10JUN03 IOJUM03 

100. DOWN 0.00 

8618809A2 SSGA FOS 
PRIME FD 

31 108 .29 
NIF9 

8618809A2 SSGA FOS 
PRIME FD 

91 480.95 
NIA 

8618809A2 SSGA FOS 
PRIME FD 

20 519.23 
Nlai 

NIHC ANNUAL NO NAME ON RECORD PAGE : 40 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS :.099 31DEC30 04JUM03 04JUM03 STATE STREET BANK + USD/BOS 
PRIME FD 

319 494.03 100.000000 0.00 0.00 0.00 329,494.03 
NIF5 

8618809A2 SSGA FOS 1 .153 31DEC30 04JUN03 04JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

35 758 .85 100.000000 0.00 0.00 0.00 35,758 .85 
NIFf 

8618809A2 SSGA FOS 1 .107 31DEC30 04JUN03 04JUM03 STATE STREET BANK + USD/BOS 
PRIME FD 

12 725 .08 100.000000 0.00 0.00 0.00 12,725.08 
NIG4 

8618809A2 SSGA FOS 1 .153 31DEC30 06JUN03 06JUM03 STATE STREET BANK + USD/BOS 
PRIME FD 

20 499 43 100.000000 0.00 0.00 0.00 20,499 .43 
WIFf * 

8618809A2 SSGA FOS 1 .098 31DEC30 06JUN03 06JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

45 916 62 100.000000 0 .00 0.00 0.00 4S,916 .62 
NIGI ' 

8618809A2 SSGA FOS 1 .140 31DEC30 09JUN03 09JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

14 805.67 100.000000 0.00 0.00 0.00 14,805 .67 
NIFi 

8618909A2 SSGA FOS 1 .082 31DEC30 09JUN03 09JUM03 STATE STREET BANK + USO/BOS 
PRIME FD 

25 856.49 100.000000 0.00 0.00 0.00 25,856 .49 
NIFi 

8618809A2 SSGA FOS 1.094 31DEC30 09JUN03 09JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

130 678 81 100.000000 0.00 0.00 0.00 130,678 .81 
NIF5 

~jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 41 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/OESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



MINC ANNUAL NO NAME ON RECORD PAGE : 43 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

1.000 31DEC30 12JUN03 CANCEL STATE STREET BANK + USD/BOS 

100.000000 0.00 0.00 0.00 -11,666 .37 

12JUN03 12JUN03 STATE STREET BANK + USD/BOS 

100.000000 0.00 0.00 0.00 11,666 .37 

STATE STREET BANK + USD/BOS 
0.00 0 .00 72,253.03 

STATE STREET BANK + USD/BOS 
0.00 0 .00 3,024.72 

STATE STREET BANK + USD/BOS 
0.00 0.00 38,985.87 

STATE STREET BANK + USD/BOS 
0 .00 0 .00 1,000,000.00 

STATE STREET BANK + USD/BOS 
0 .00 0.00 1,872,144.95 

1.082 31DEC30 13JUN03 23JUN03 
100.000000 0.00 

1.074 31DEC30 13JUN03 13JUM03 
100 .0000001 0.00 

1.115 31DEC30 13JUN03 13JUM03 
100.000000 0.00 

1.094 31DEC30 13JUN03 13JUM03 
100.000000 0.00 

1.178 31DEC30 13JUM03 13JUM03 
100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

72 253.03 
10i 

8618809A2 SSGA FOS 
PRIME FD 

3 024 72 
NIFi ' 

8618809A2 SSGA FDS 
PRIME FD 

3' 
985.87 

MIFI 

8618809A2 SSGA FOS 
PRIME FD 

1,000 ODO .00 
Nlu 

8618809A2 SSGA FOS 
PRIME FD 

it 872 144 .95 
NIFA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 42 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.086 31DEC30 11JUN03 IIJUN03 STATE STREET BANK + USO/BOS 
PRIME FD 

711 956.05 100.000000 0.00 0.00 0.00 711,956.05 
NIFS 

8618809A2 SSGA FOS 1.000 31DEC30 11JUN03 IIJUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

149 828 88 100.000000 0.00 0.00 0.00 149,828.88 
NIA * 

12JUN03 12JUN03 STATE STREET BANK + USD/BOS 

35 737 78 100.000000 0.00 0.00 0.00 35,737 .78 
NIF4 

- ASSET TOTALS 
185,566.66 0.00 0.00 0.00 185,566 .66 

8618809A2 SSGA FOS 1.153 31DEC30 12JUN03 12JUN03 STATE STREET BANK + USO/BOS 
PRIME FD 

194 154 80 100.000000 0.00 0.00 0.00 194,154 .80 
NIFf ' 

8628809A2 SSGA FOS 1.098 31DEC30 12JUNO3 12JUN03 STATE STREET BANK + USD/BOS 
PRIME FO 

4,493 369 80 100.000000 0.00 0.00 0.00 4,493,369 .80 
NIGf * 

8618809A2 SSGA FOS 1.186 31DEC30 12JUN03 12JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

27 196 00 100.000000 0.00 0.00 0.00 27,196 .00 
Wid , 

8618809A2 SSGA FOS 1.000 31DEC30 12JUN03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 666.37 100.000000 0.00 0.00 0.00 11,666 .37 

STATE STREET, 

8618809A2 SSGA FOS 
PRIME FD 

-11 666 37 
M10 ' 

11 666 37 
WIG4 

- ASSET TOTALS 
11,666.37 0.00 0.00 0.00 11,666 .37 



NIHC ANNUAL NO NAME ON RECORD PAGE : 44 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,042,640 .89 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,884.91 

STATE STREET BANK + USD/BOS 

0.00 0.00 5,000,000.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 287,966 .24 

STATE STREET BANK + USD/BOS 

0.00 0.00 16,093.10 

STATE STREET BANK + USD/BOS 

0.00 0.00 135,392 .13 

STATE STREET BANK + USD/BOS 

0.00 0.00 15,107 .32 

STATE STREET BANK + USD/BOS 

0 .00 0.00 83t230.97 

STATE STREET, 

US DOLLAR 

8618809A2 SSGA FOS :.107 31DEC30 13JUN03 13JUN03 
PRIME FD 

1,042 640 89 100.000000 0 .00 
NIG4 * 

8618809A.2 SSGA FOS 1.140 31DEC30 16JUN03 16JUM03 
PRIME FD 

1 884 .91 100.000000 0.00 
NIFi 

8618809A2 SSGA FOS 2 .000 31DEC30 16JUN03 16JUM03 
PRIME FD 

51900 000 00 100.000000 0.00 
IF6 ' 

8618809A2 SSGA FOS 1 .094 31DEC30 26JUM03 16JUM03 
PRIME FD 

2f7 966 24 100.000000 0.00 
N Gi ' 

8618809A2 SSGA FOS 1 .097 31DEC30 17JUN03 27JUN03 
PRIME FD 

16 093 .10 100.000000 0.00 
NIFi 

8618809A2 SSGA FOS 1.074 31DEC30 17JUN03 27JUN03 
PRIME FD 

135 392 13 100.000000 0.00 
NIFS ' 

8618809A.2 SSGA FOS 1.153 31DEC30 17JUN03 17JUN03 
PRIME FD 

15 107 32 100 .000000 0 .00 
NIFf * 

8618809A.2 SSGA FOS 1.094 31DEC30 17JUN03 17JUN03 
PRIME FD 

13 230.97 100.000000 0.00 
N FA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 45 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,886 .25 

STATE STREET BANK + USD/BOS 

0.00 0.00 44,018 .25 

STATE STREET BANK + USD/BOS 

0.00 0.00 421,092 .86 

STATE STREET BANK + USD/BOS 

0 .00 0.00 116,449 .06 

STATE STREET BANK + USD/BOS 

0 .00 0.00 40,166 .39 

STATE STREET BANK + USD/BOS 

0.00 0.00 274,135.36 

STATE STREET BANK + USD/BOS 

0.00 0.00 8,123.17 

STATE STREET BANK + USD/BOS 

0.00 0.00 ~,090,732.54 

STATE STREET, 

7 US DOLLAR 

.000 31DEC30 27JUN03 17JUM03 

100 .000000 0.00 

1.074 31DEC30 17JUM03 17JUN03 

100.000000 0 .00 

1.140 31DEC30 18JUN03 ISJUM03 

100.000000 0.00 

1.074 31DEC30 28JUM03 18JUM03 

100.000000 0.00 

1.000 31BEC30 18JUM03 18JUN03 

100.000000 0.00 

1.153 31DEC30 18JUM03 18JUM03 

100.000000 0.00 

1 .162 31DEC30 18JUM03 ISJUM03 

100.000000 0.00 

1 .074 31DEC30 18JUM03 19JUN03 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 
6 886.25 

NIR 

6618809A.2 SSGA FOS 
PRIME FD 

44 018 25 
NIGf * 

8628809A2 SSGA FOS 
PRIME FD 

421 092.86 
NIFi 

8618809A2 SSGA FOS 
PRIME FD 

116 449 .06 
NIF5 

8618809A2 SSGA FOS 
PRIME FD 

40 166 39 
NIR ' 

8618809A.2 SSGA FOS 
PRIME FD 

274 135 36 
WIFf * 

8618809A2 SSGA FOS 
PRIME FD 

"1 
123 .17 

NIG 

8618809A.2 SSGA FOS 
PRIME FD 

3,090 732 54 
NIGf * 



NIHC ANNUAL NO NAME ON RECORD PAGE : 46 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAWDESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PIOCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE 
N 
ET P OCEEDS 

CASH EQUIVALENTS I 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 10,339 .65 

STATE STREET BANK + USD/BOS 

0.00 0.00 26,18B .10 

STATE STREET BANK + USD/BOS 

0.00 0.00 9,802 .40 

STATE STREET BANK + USD/BOS 

0.00 0.00 155,592 .38 

STATE STREET BANK + USD/BOS 

0.00 0.00 12,630.00 

STATE STREET BANK + USD/BOS, 

0.00 0.00 242,878.41 

STATE STREET BANK + USD/BOS 

0.00 0.00 54,240.56 

STATE STREET BANK + USD/BOS 

0.00 0.00 588.27 

STATE STREET, 

US DOLLAR 

8618809A2 SSGA FOS 1 .097 31DEC30 19JUN03 19JUN03 
PRIME FD 

10 339.65 100.000000 0.00 
NM 

8618809A2 SSGA FOS 1 .153 31DEC30 19JUN03 19JUN03 
PRIME FD 

26 188 10 100.000000 0 .00 
MIFf * 

8618809A2 SSGA FOS 1 .097 31DEC30 20JUN03 20JUN03 
PRI14E FD 
9 802 40 100.000000 0.00 

NIFf * 

8618809A2 SSGA FOS 1 .074 31BEC30 20JUN03 20JUN03 
PRIME FD 

155 592 38 100.000000 0 .00 
MIFS * 

8618809A2 SSGA FOS 1 .101 32DEC30 20JUM03 20JUN03 
PRIME FD 

12 630.00 100.000000 0.00 
NIF& 

861BB09A.2 SSGA FOS 1 .153 31DEC30 20JUM03 20JUN03 
PRIME FD 

242 878.41 100.000000 0.00 
NIFf 

9628809A2 SSGA FOS 1 .061 31DEC30 20JUN03 20JUM03 
PRIME FO 

54 240 56 100.000000 0.00 
NIGI ' 

8618809A2 SSGA FOS 1 .094 31DEC30 20JUN03 20JUN03 
PRIME FD 
588.27 100.000000 0.00 

NIGS 

)I NIHC ANNUAL NO MANE ON RECORD PAGE : 47 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY MAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 547.29 

STATE STREET BANK + USD/BOS 

0.00 0.00 199,680.51 

STATE STREET BANK + USD/BOS 

0.00 0.00 230,561.51 

STATE STREET BANK + USD/BOS, 

0.00 0.00 1,679,991.33 

STATE STREET BANK + USD/BOS 

0.00 0.00 4p939.85 

STATE STREET BANK + USO/BOS 

0.00 0 .00 3,142,900.04 

STATE STREET BANK + USD/BOS 

0.00 0 .00 925,872.59 

STATE STREET BANK + USD/BOS 

0. 00 0 .00 26,748.08 

c'- 

US DOLLAR 

8618809A2 SSGA FOS 1 .069 31BEC30 20JUM03 20JUM03 
PRIME FD 
547.29 100.000000 0.00 

MIG4 

8618809A2 SSGA FOS 1.074 31DEC30 23JUM03 23JUN03 
PRIME FD 

199 680 51 100.000000 0.00 
NIFS * 

8618809A2 SSGA FOS 1.086 31DEC30 23JUM03 23JUN03 
PRIME FD 

230 561 51 100.000000 0.00 
NIG9 * 

8618809A2 SSGA FOS 1.069 31DEC30 24JUND3 24JUM03 
PRIME FO 

1,679 991.33 100.000000 0.00 
NIF5 

8618809A2 SSGA FOS 1.094 31DEC30 24JUN03 24JUM03 
PRIME FD 
4 939 85 100.000000 0.00 

NIGi * 

8618909A2 SSGA FOS 1.000 31DEC30 24JUM03 24JUM03 
PRIME FD 

3,142 900 04 100.000000 0.00 
NIGI * 

8618809A2 SSGA FOS 1.028 31DEC30 25JUM03 25JUN03 
PRIME FD 

925 872 59 100.000000 0.00 
NIGI ' 

8618809A2 SSGA FOS 1.122 31DEC30 26JUN03 26JUN03 
PRIME FD 

26 748 .08 100.000000 0.00 
MIFf 

. . 
d 



NIHC ANNUAL NO NAML ON KLLUKU 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHA 
SHARES/PAR/CONTRACTS UNZTS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNZSSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEE 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 236,273. 

STATE STREET BANK + USD/BOS 

0.00 0.00 118,400.~ 

STATE STREET BANK + USD/BOS 

0.00 0.00 2B3,486. 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,865.1 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,567. 

STATE STREET BANK + USD/BOS 

0.00 0.00 B5,6" .' 

STATE STREET BANK + USD/BOS 

0.00 0.00 114,679 .~ 

STATE STREET BANK + USD/BOS 

0.00 0 .00 IB,973 .i 

'lit El STATE STRE 

US DOLLAR 

8618809A2 SSGA FOS : .079 31BEC30 26JUM03 26JUM03 
PRIME FD 

236 273.45 100.000000 0.00 
Klu 

8618809A2 SSGA FOS 1 .094 31DEC30 26JUN03 26JUN03 
PRIME FD 

118 400.76 100.000000 0.00 
NIFA 

8618809A2 SSGA FOS 1 .069 31DEC30 26JUN03 26JUN03 
PRIME FD 

2!3 486 .39 100.000000 0.00 
N G4 

8618809A2 SSGA FOS 1 .000 31DEC30 27JUN03 27JUN03 
PRIME FD 

2 865 .60 100.000000 0.00 
NIFi 

8618809A2 SSGA FOS 1.097 31DEC30 27JUN03 27JUN03 
PRIME FD 
4 567 .10 100 .000000 0.00 

Nui 

8618809A2 SSGA FOS 1.061 31DEC30 27JUN03 27JUN03 
PRIME FD 

JS 646 .95 100 .000000 0.00 
F9 

8618809A2 SSGA FDS 1.122 31DEC30 27JUN03 27JUN03 
PRIME FD 

114 679 35 100.000000 0.00 
NIFf ' 

8618809A2 SSGA FOS 1.074 31DEC30 27JUN03 27JUN03 
PRIME FD 

18 
73.60 100.000000 0 .00 

NIG99 

NIHC ANNUAL NO NAME ON RECORD PAGE : 49 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,955 .35 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,825 .71 

STATE STREET BANK + USD/BOS 

0.00 0.00 122,101 .77 

STATE STREET BANK + USD/BOS 

0.00 0.00 131,957 .45 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,919,974.62 

STATE STREET BANK + USD/BOS 

0.00 0 .00 58,708.50 

STATE STREET BANK + USD/BOS 

0.00 0.00 137,500.00 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,253.29 

STATE STREET, 

US DOLLAR 

: .097 31DEC30 27JUN03 27JUN03 

100.000000 0.00 

1 .069 31DEC30 27JUM03 27JUNO3 

100.000000 0.00 

1 .028 31DEC30 27JUN03 27JUM03 

100.000000 0.00 

1 .074 31DEC30 30JUNO3 30JUM03 

100.000000 0.00 

1 .000 31DEC30 30JUN03 30JUM03 

100.000000 0.00 

1 .048 31DEC30 OIJUL03 OIJULD3 

100.000000 0.00 

1 .061 31DEC30 OIJUL03 01JUL03 

100.000000 0.00 

1 .119 31DEC30 OIJUL03 01JUL03 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

3 955 35 
NO ' 

8618809A2 SSGA FOS 
PRIME FD 

4 825.71 
NIG4 

8618809A2 SSGA FOS 
PRIME FD 

122 101 77 
NIGf * 

8618809A2 SSGA FOS 
PRIME FD 

131 957 .45 
NIGL 

8618809A2 SSGA FOS 
PRIME FD 

1,919 974.62 
NIF4 

8618809A2 SSGA FOS 
PRIME FD 

58 708.50 
NIFi 

8618809A2 SSGA FDS 
PRIME FD 

137 500 00 
WIF4 * 

8618809A2 SSGA FOS 
PRIME FD 

l2f253.29 
N F 

I 

I 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 1.119 31DEC30 03JUL03 03JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

129 540 29 100.000000 0.00 0.00 0 .00 129,540 .29 NIFf * 
8618809A2 SSGA FDS 1.096 31DEC30 03JUL03 03JUL03 STATE STREET BANK + USD/BOS PRIME FD 

7 962 .00 100.000000 0.00 0.00 0 .00 7,962 .00 N161 
8618809A2 SSGA FOS 1.000 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USD/BOS PRIME FD 

26 194 75 100.000000 0.00 0.00 0.00 26,194.75 NIR * 
8618809A2 SSGA FDS 1.097 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USD/BOS PRIME FD 

24 936 76 100.000000 0.00 0.00 0.00 24,936 .76 NIFi ' 
8618809A2 SSGA FDS 1.101 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USO/BOS 

PRIME FD 
N!3 265 .98 100.000000 0.00 0.00 0.00 83,265 .98 

F4 
8618809A2 SSGA FDS 1.119 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USD/BOS 

PRIME FD 
217 495 .91 100.000000 0.00 0.00 0.00 217,495 .91 NIFf 

B618809A2 SSGA FOS 1.056 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 
780.18 100.000000 0.00 0.00 0 .00 780 .18 

NIG6 
8618809A2 SSGA FDS 1.094 31DEC30 07JUL03 07JUL03 STATE STREET BANK + USD/BOS 

PRIME FD 
338 411 94 100 .000000 0.00 0 .00 0.00 338,411 .94 
NI4 

) I 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 50 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FDS 2.113 31DEC30 01JUL03 OIJUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

49 112 06 100 .000000 0.00 0.00 0.00 49p112.06 
NIF4 * 

8618809A2 SSGA FDS 1.000 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

1 258 .00 100.000000 0.00 0.00 0.00 1,258.00 NlFi 
8618809A2 SSGA FDS 1 .048 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USO/BOS 

PRIME FD 
965 536 84 200.000000 0.00 0.00 0.00 965,536 .84 NIFS * 

8618809A2 SSGA FDS 1 .119 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 
1 786 .54 100.000000 0.00 0.00 0.00 1,786 .54 

NIFf 
8618809A2 SSGA FDS 1 .101 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS 

PRIME FD 
2 .00 100.000000 0.00 0.00 0.00 2 .00 NIF4 

8618809A2 SSGA FDS 1 .097 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 850 00 100.000000 0.00 0.00 0.00 11,850 .00 NIGI * 
8618809A2 SSGA FDS 1 .028 31DEC30 02JUL03 02JUL03 STATE STREET BANK + USD/BOS PRIME FD 

"6 250 01 100.000000 0.00 0.00 0.00 "6,250.01 NIGf * 
8618809A2 SSGA FDS 1 .034 31DEC30 03JUL03 03JUL03 STATE STREET BANK + USD/BOS PRIME FD 

387 453 
* 
35 100.000000 0.00 0.00 0.00 387,453.35 

NIF5 

STATE STREE'r, 

NINC ANNUAL NO NAME ON RECORD PAGE : 51 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 52 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 4,680.18 

STATE STREET BANK + USD/BOS 

0.00 0.00 78.49 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,222.19 

STATE STREET BANK + USD/BOS 

0.00 0.00 90,217.33 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,827.88 

STATE STREET BANK + USO/BOS 

0.00 0.00 120,045-63 

STATE STREET BANK + USO/BOS 

0.00 0.00 12,309.35 

STATE STREET BANK + USD/BOS 
- -.7- - ~- 0.00 0.00 15,968.66 

STATE STREET, 

US DOLLAR 

7101 31DEC30 07JUL03 07JUL03 

100.000000 0.00 

1 .096 31DEC30 07JUL03 07JUL03 

100.000000 0.00 

1 .069 31DEC30 07JUL03 07JUL03 

100.000000 0.00 

1 .028 31DEC30 07JUL03 07JUL03 

100 .000000 0.00 

1.000 310EC30 07JUL03 07JUL03 

100.000000 0.00 

1 .002 31DEC30 OBJUL03 08JUL03 

100.000000 0.00 

1 .119 310EC30 08JUL03 08JUL03 

100 .000000 0.00 

1 .028 31DEC30 OBJUL03 08JUL03 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

4 680 18 
NIA ' 

8618809A2 SSGA FOS 
PRIME FD 

78.49 
NIG2 

8618809A2 SSGA FOS 
PRIME FD 

6 222.19 
NIG4 

8618809A2 SSGA FOS 
PRIME FD 

90 217 33 
NIGI ' 

8618809A2 SSGA FDS 
PRIME FD 

2 827 88 
NIG4 * 

8618809A2 SSGA FOS 
PRIME FD 

120 045 63 
NIFS ' 

8618809A2 SSGA FDS 
PRIME FD 

12 309.35 
NIFf 

8618809A2 SSGA FOS 
PRIME FD 

15 968 66 
NIGf * 

NIHC ANNUAL NO NAME ON RECORD rAbL : Dij 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,534.42 

STATE STREET BANK + USD/BOS 

0 .00 0 .00 107,086 .48 

STATE STREET BANK + USD/BOS 

0.00 0.00 8,962.80 

STATE STREET BANK + USD/BOS 

0.00 0.00 66,236.04 

STATE STREET BANK + USD/BOS 

0.00 0.00 94,407.72 

STATE STREET BANK + USD/BOS 

0.00 0.00 310,000.00 

STATE STREET BANK + USD/BDS 

0.00 0.00 514 .94 

7 US DOLLAR 

.119 31DEC30 09JUL03 09JUL03 

100.000000 0.00 

1.101 31DEC30 09JUL03 09JUL03 

100.000000 0 .00 

1.028 31DEC30 09JUL03 09JUL03 

100.000000 0 .00 

1.000 31DEC30 09JUL03 09JUL03 

100.000000 0.00 

1.119 31DEC30 10JUL03 IOJUL03 

100.000000 0.00 

1.000 31DEC30 IOJUL03 IOJUL03 

100.000000 0.00 

IIJUL03 11JUL03 

100.000000 0.00 

t 
514 .94 

NIFI 

- ASSET TOTALS -
310,514.94 0.00 0.00 0.00 310,514 .94 

STATE STREET 

8618809A2 SSGA FDS 
PRIME FD 

3 534 42 
NIFf ' 

8628809A2 SSGA FOS 
PRIME FD 

107 086.48 
NIF4 

8618809A2 SSGA FOS 
PRIME FD 

8 962.80 
NIGf 

8618809A2 SSGA FOS 
PRIME FD 

66 236 04 
NIG4 * 

8618809A2 SSGA FOS 
PRIME FD 

94 407 72 
NIFf ' 

8618809A2 SSGA FDS 
PRIME FD 

310 000 .00 
ilia 



NINC ANNUAL NO NAME ON RECORD PAGE : 54 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY WANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 3p377 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 9,297 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 3,009.51 

STATE STREET BANK + USD/BOS 

0.00 0.00 12,001.92 

STATE STREET BANK + USD/BOS 

0.00 0.00 111,960.88 

STATE STREET BANK + USO/BOS 

0.00 0.00 4,682.02 

STATE STREET BANK + USO/BOS 

0.00 0.00 13,796.37 

STATE STREET BANK + USD/BOS 

0.00 0.00 114,914 .90 

STATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 1 .097 31DEC30 11JUL03 11JUL03 
PRIME FD 

N13j377.00 100.000000 0.00 
F 

8618809A2 SSGA FOS 1 .106 31DEC30 IIJUL03 IIJUL03 
PRIME FD 

9 297 00 100.000000 0.00 
NIFI ' 

8618809A2 SSGA FOS 1 .056 31DEC30 11JUL03 11JULO3 
PRIME FD 

3 009 51 100.000000 0.00 
NIG9 * 

8618809A2 SSGA FOS 1 .079 31DEC30 11JUL03 11JUL03 
PRIME FD 

12 001 92 100.000000 0.00 
NIGfi ' 

8618809A2 SSGA FOS 1 .101 31DEC30 11JUL03 IIJUL03 
PRIME FD 

Ill 960.88 100.000000 0.00 
NIA 

8618809A2 SSGA FOS 1 .069 31BEC30 11JUL03 11JUL03 
PRIME FD 

4 682 .02 100.000000 0.00 
NIU 

8618809A2 SSGA FOS 1 .061 31DEC30 14JUL03 14JUL03 
PRIME FD 

13 796 37 100.000000 0.00 
NIA * 

8618809A2 SSGA FOS 1 .094 31DEC30 14JUL03 14JUL03 
PRIME FD 

114 914 90 100.000000 0.00 
NIA * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 55 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 1.002 31DEC30 ISJUL03 15JUL03 
PRIME FD 

350 537 93 100.000000 0.00 
NIFS * 

8618809A2 SSGA FOS 1.061 31DEC30 15JUL03 15JUL03 
PRIME FD 

1,500 000 00 100.000000 0.00 
NIF4 ' 

8618809A2 SSGA FOS 1.056 31DEC30 15JUL03 15JUL03 
PRIME FD 

39 597 90 100.000000 0.00 
wig * 

8618809A .2 SSGA FOS 1.073 31DEC30 15JUL03 15JUL03 PRIME FO 
106 834 75 100.000000 0.00 
NIR * 

8618809A2 SSGA FOS 1.028 31DEC30 15JUL03 15JUL03 
PRIME FD 

14p2ll 356 30 100.000000 0.00 
NIGI * 

8618809A2 SSGA FOS 1.119 31DEC30 16JUL03 16JUL03 
PRIME FD 

60 163 11 100.000000 0.00 
NIFf * 

8618809A2 SSGA FOS 1.073 31DEC30 16JUL03 16JUL03 
PRIME FD 

153 460.43 100.000000 0.00 
NIA 

8618809A2 SSGA FOS 1.069 31DEC30 16JUL03 16JUL03 
PRIME FD 

6 .12 100.000000 0.00 
NIG4 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 350,537 .93 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,500,000 .00 

STATE STREET BANK + USD/BOS 

0.00 0.00 39,597 .90 

STATE STREET BANK + USD/BOS 

0.00 0.00 106,834 .75 

STATE STREET BANK + USD/BOS 

0.00 0.00 14,211,356 .30 

STATE STREET BANK + USD/BOS 

0.00 0.00 60,163 .11 

STATE STREET BANK + USD/BOS 

0.00 0.00 153, "0 .43 

STATE STREET BANK + USD/BOS 

0.00 0 .00 6 .12 

)I 

~ I 

)I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 56 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAMEMESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CURAOC COMM PER SHA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEE 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,935,610. 

STATE STREET BANK + USD/BOS 

0.00 0.00 61,116 . 

STATE STREET BANK + USD/BOS 

0.00 0 .00 3,070. 

STATE STREET BANK + USD/BOS 

0.00 0.00 3p865. 

STATE STREET BANK + USD/BOS 

0.00 0.00 22,336 .1 

STATE STREET BANK + USD/BOS 

0.00 0.00 65,197 .' 

STATE STREET BANK + USD/BOS; 

0.00 0.00 5,715.~ 

STATE STREET BANK + USD/BOS 

0 .00 7,7~- 0.00 76,840 .! 

STATE STREET, 

US DOLLAR 

0.925 31DEC30 16JUL03 16JUL03 

100.000000 0.00 

1.073 31DEC30 17JUL03 17JUL03 

100.000000 0.00 

1 .000 31DEC30 18JUL03 18JUL03 

100.000000 0.00 

1.097 31DEC30 ISJUL03 18JUL03 

100.000000 0.00 

1.117 31DEC30 18JUL03 18JUL03 

100 .000000 0.00 

1.119 31DEC30 18JUL03 18JUL03 

100 .000000 0 .00 

1.079 31DEC30 18JUL03 18JUL03 

100.000000 0 .00 

1.073 31DEC30 18JUL03 28JUL03 

100.000000 0.00 

8618809A2 SSGA FOS 
PRIME FD 

1,935 610 00 
NIGf ' 

8618809A2 SSGA FDS 
PRIME FD 

61 116 .74 
NIA 

8618809A2 SSGA FOS 
PRIME FD 

3 070.88 
NIFi 

8618809A2 SSGA FOS 
PRIME FD 

3 865 00 
NIFi ' 

8618809A2 SSGA FOS 
PRIME FD 

22 336 00 
HIR ' 

8618909A2 SSGA FOS 
PRIME FD 

65 197 93 
NIFf * 

8618809A2 SSGA FOS 
PRIME FD 

5 715 .30 
Nia 

8618809A2 SSGA FOS 
PRIME FD 

76 840 58 
NIR * 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS : .096 31DEC30 18JUL03 ISJUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

NIG2 
135.00 100.000000 0.00 0.00 0 .00 135 .00 

8618809A2 SSGA FOS 1 .069 31DEC30 18JUL03 18JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

43 187 .77 100.000000 0.00 0.00 0 .00 43,287 .77 
NIG4 

8618809A2 SSGA FOS 0 .930 31DEC30 21JUL03 21JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

234 653 26 100.000000 0.00 0.00 0 .00 234,653 .26 
NIF5 * 

8618809A2 SSGA FOS 1.119 31DEC30 21JUL03 21JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

39 211 26 100 .000000 0.00 0.00 0.00 39,211 .26 
NIFf * 

8618809A2 SSGA FOS 1.061 32DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

75 000 00 100 .000000 0.00 0.00 0.00 75,000 .00 
NIR ' 

8618809A2 SSGA FOS 1.119 31DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

64 318 80 100 .000000 0 .00 0.00 0.00 64,318.80 
WIFf ' 

8618809A2 SSGA FOS 1.096 31DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

2 072 06 100.000000 0 .00 0.00 0.00 2,072 .06 
NIGi ' 

8618809A2 SSGA FOS 1.000 31DEC30 22JUL03 22JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 918 49 100.000000 0.00 0.00 0.00 11,918 .49 
NIGf 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 57 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



NINC ANNUAL NO NAME ON RECORD PAGE : 58 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SNARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCN RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0 .930 31BEC30 23JUL03 23JUL03 
PRIME FD 

177 863.20 100.000000 0.00 
NIF5 

8618809A2 SSGA FOS 1 .000 31DEC30 23JUL03 23JUL03 
PRIME FD 

209 558 69 100.000000 0.00 
NIGf ' 

8618809A2 SSGA FOS 1 .056 31DEC30 24JUL03 24JUL03 
PRIME FD 

14 358 .97 100.000000 0.00 
NI9 

8618809A2 SSGA FOS 0 .938 31DEC30 25JUL03 25JUL03 
PRIME FD 

14 642 67 100.000000 0.00 
NIFS * 

8618809A2 SSGA FOS 1 .073 31DEC30 25JUL03 25JUL03 
PRIME FD 

130 235 06 100.000000 0.00 
MIR ' 

8618809A2 SSGA FOS 1 .096 31DEC30 25JUL03 25JUL03 
PRIME FD 

7 536 30 100.000000 0.00 
NIGi ' 

8618809A2 SSGA FOS 1 .000 31DEC30 25JUL03 25JUL03 
PRIME FD 

8,617 914 22 100.000000 0.00 
NIGf * 

STATE STREET 

) I 

8618809A2 SSGA FOS 1.056 31DEC30 28JUL03 28JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

79 274.32 100 .000000 0.00 0 .00 0.00 79,274.32 
NIE4 

8618809A2 SSGA FOS 1.079 31DEC30 28JUL03 28JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

17 530.56 100 .000000 0.00 0 .00 0 .00 17,530.56 
NIGA 

8618809A2 SSGA FOS 1.048 31DEC30 28JUL03 28JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

520 235 06 100.000000 0.00 0 .00 0.00 520,235.06 
NIFt ' 

8618809A2 SSGA FOS 1 .069 31DEC30 28JUL03 28JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

151 557 .27 100.000000 O.OD 0 . 00 0.00 151,557.27 
NIG4 

) I 
(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 177,863 .20 

STATE STREET BANK + USD/BOS 

0.00 0.00 209,558 .69 

STATE STREET BANK + USO/BOS 

0.00 0.00 14,358 .97 

STATE STREET BANK + USD/BOS 

0 .00 0.00 14,642 .67 

STATE STREET BANK + USD/BOS 

0.00 0 .00 130,235.06 

STATE STREET BANK + USD/BOS 

0.00 0.00 7,536 .30 

STATE STREET BANK + USD/BOS 

0.00 0 .00 8,617,914.22 

NINC ANNUAL NO NAME ON RECORD PAGE : 59 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1.000 31DEC30 25JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

NIG5 0* 
34 100.000000 0 .00 0.00 0.00 0.34 

25JUL03 CANCEL STATE STREET BANK + USD/BOS 

NIG5 
-0.34 100 .000000 0.00 0.00 0.00 -0.34 

25JUL03 25JUL03 STATE STREET BANK + USD/BOS 

NIG5 
0.34 100 .000000 0.00 0.00 0.00 0 .34 

- ASSET TOTALS - 
8,617,914.56 0.00 0 .00 0 .00 8,617,914.56 



NIHC ANNUAL NO NAME ON RECORD PAGE : 60 USO - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY MANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 

0 

.938 31DEC30 29JUL03 29JUL03 STATE STREET BANK + USD/BOS 
PRIME FO 

34 195 76 100.000000 0.00 0.00 0.00 34,195.76 
NIF5 ' 

8618809A2 SSGA FOS 1 .034 31DEC30 29JUL03 29JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

318 086.81 100.000000 0.00 0.00 0 .00 318,086.81 MIR 

8618809A2 SSGA FOS 0.903 31DEC30 29JUL03 29JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

lb 
037.32 200 .000000 0.00 0 .00 0.00 18,037.32 

NIG 

8618809A2 SSGA FOS 0.938 31DEC30 30JUL03 30JUL03 STATE STREET BANK + USD/BDS 
PRIME FD 

71 288 .80 100 .000000 0.00 0.00 0.00 71,288.80 
NIFS 

8618609A2 SSGA FOS 0.961 31DEC30 30JUL03 30JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

35 888 58 100.000000 0.00 0.00 0.00 35,888 .58 NIR ' 

8618809A2 SSGA FOS 1 .061 31BEC30 30JUL03 30JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

13 856 94 100.000000 0 .00 0.00 0.00 13,856 .94 
NIF6 ' 

8618809A2 SSGA FOS 1 .119 31DEC30 30JUL03 30JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,098 415 41 100.000000 0.00 0.00 0.00 1,098,415 .41 NIFf * 

8618809A2 SSGA FOS 1.096 31DEC30 30JUL03 30JUL03 STATE STREET BANK + USO/BOS 
PRIME FD 
875.50 100.000000 0.00 0 .00 0.00 875.50 HIG2 

STATE STREET, 

i 

MIHC ANNUAL NO NAME ON RECORD PAGE : 61 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS .903 31DEC30 30JUL03 30JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

111 867 90 100.000000 0 .00 0.00 0.00 111,867 .90 
NIGf * 

8618809A2 SSGA FOS 1 .117 31DEC30 31JUL03 31JUL03 STATE STREET BANK + USO/BOS 
PRIME FD 

47 586 21 100.000000 0.00 0.00 0.00 47,5B6 .21 
NIFf ' 

8618809A2 SSGA FOS 0.961 31DEC30 31JUL03 31JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

68 100 .000000 0.00 0 .00 0.00 68,125.82 
NI 

F4125 .82 

8618909A2 SSGA FOS 1.096 31DEC30 31JUL03 31JUL03 STATE STREET BANK + USD/BOS 
PRIME FD 

11 793.72 100 .000000 0.00 0 .00 0.00 11,793.72 
NIGi 

8618809A2 SSGA FOS 0.938 31DEC30 01AUG03 OIAUG03 STATE STREET BANK + USO/BOS 
PRIME FD 

406 785 96 100.000000 0.00 0.00 0.00 406,785.96 
NIFS * 

8618809A2 SSGA FOS 1.117 31DEC30 OIAUG03 OIAUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

13 420 02 100.000000 0.00 0.00 0 .00 13,420.02 
NIFf * 

8618809A2 SSGA FOS 2 .079 31DEC30 01AUG03 OIAUG03 STATE STREET BANK + USD/B0S 
PRIME FD 
2 547 59 100.000000 0.00 0.00 0.00 2,547.59 

NIGA * 

8618809A2 SSGA FOS 1 .061 31DEC30 OIAUG03 01AUG03 STATE STREET BANK + USD/BOS PRIME FO 
34 237 30 100.000000 0.00 0.00 0.00 34,237.30 NIGi 

STATE STREET 

f 



US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.927 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

159 110.91 100.000000 0.00 0.00 0 .00 159,110.91 
NIFS 

8618809A2 SSGA FOS 0.93B 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

94 781 28 100.000000 0.00 0.00 0 .00 94,781 .28 
NIA * 

8618809A2 SSGA FOS 1 .061 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

13 300 00 100.000000 0.00 0.00 0 .00 13,300.00 
NIGi ' 

8618809A2 SSGA FOS 1 .056 31DEC30 06AUG03 06AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

97 062 90 100.000000 0.00 0.00 0 .00 97,062 .90 
Nia , 

8618809A2 SSGA FOS 0 .903 31DEC30 07AUG03 07AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

127 199 06 100.000000 0.00 0.00 0 .00 127,199 .06 
NIFS ' 

8618809A2 SSGA FOS 1 .061 31DEC30 07AUG03 07AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

125 000.00 100. 000000 0.00 0.00 0 .00 125,000 .00 
NIA 

8618809A2 SSGA FOS 0.916 31DEC30 07AUG03 07AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

73 266 .20 100.000000 0.00 0.00 0 .00 73,266 .20 
NIU 

8618809A2 SSGA FOS 1.079 31DEC30 07AUG03 07AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

297 392 36 100.000000 0.00 0.00 0 .00 297,392 .36 
N161 

) I 

) I 

I I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 62 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.938 31DEC30 01AUG03 01AUG03 STATE STREET BANK + USO/BOS 
PRIME FD 

2' 
085.19 100.000000 0.00 0.00 0.00 28,085 .19 

MIR 

8618909A2 SSGA FDS 1 .069 31DEC30 OIAUG03 01AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

10 096.71 100.000000 0.00 0.00 0.00 10,096 .71 
NIFA 

8618809A2 SSGA FDS 0.961 31DEC30 04ALIG03 04AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

63 510 53 100.000000 0.00 0.00 0.00 63,510.53 
NIR * 

8618809A2 SSGA FOS 1 .094 31DEC30 04AUG03 04AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

15 512.30 100 .000000 0.00 0 .00 0.00 15,512.30 
Nia 

8618809A2 SSGA FOS 1 .000 31DEC30 04AUG03 04AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

5,126 096 07 100 .000000 0.00 0 .00 0.00 5,126,096.07 
NIG4 ' 

8618809A2 SSGA FOS 0 .925 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

455 759 81 100 .000000 0.00 0 .00 0.00 455,759 .81 
NIFS ' 

8618809A2 SSGA FOS 0 .961 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FO 

143 076 65 100 .000000 0.00 0 .00 0.00 143,076.65 NIA * 

8618809A2 SSGA FOS 1.117 31DEC30 05AUG03 05AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,907 271 .16 100.000000 0.00 0.00 0.00 1,907,271 .16 
N 
I 
Ff 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 63 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 



MIK ANNUAL NO NAME ON RECORD PAGE : 65 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

0.902 31DEC30 IIAUG03 11AUG03 

100.000000 0.00 

1.061 31DEC30 11AUG03 11AUG03 

100.000000 0 .00 

2.073 31DEC30 11AUG03 11AUG03 

100.000000 0 .00 

IIAUG03 11AUG03 

100.000000 0 .00 

STATE STREET BANK + USD/BOS 
0.00 0.00 2,989 .43 

STATE STREET BANK + USD/BOS 
0.00 0.00 18 .00 

STATE STREET BANK + USO/BOS 
0.00 0.00 50,427 .23 

STATE STREET BANK + USD/BOS 
0.00 0.00 36B,550.00 368 550 .00 

NiGh 

- ASSET TOTALS -
418,977 .23 0.00 0.00 0.00 418,977 .23 

STATE STREET, 

NIHC ANNUAL NO MANE ON RECORD PAGE : 64 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 0.938 31DEC30 07AUG03 07AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

112 372 .68 100.000000 0.00 0.00 0 .00 112,372.68 
MIR 

8618809A2 SSGA FOS 1.000 31DEC30 OBAUG03 OBAUG03 STATE STREET BANK + USO/BOS 
PRIME FD 

Nlf1643.38 100.000000 0.00 0.00 0 .00 8,643.38 

8618809A2 SSGA FOS 1.097 31DEC30 OBAUG03 OBAUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

19 288 .21 100.000000 0.00 0.00 0.00 19,288 .21 
NW 

B618809A2 SSGA FOS 0.902 31DEC30 OBAUG03 08AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

154 913 27 100.000000 0.00 0.00 0.00 154,913.27 
NIFi * 

8618809A2 SSGA FOS 1 .113 32DEC30 08AUG03 08AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

32 221 .27 100.000000 0.00 0.00 0.00 31,221 .27 
NIF1 

8618909A2 SSGA FOS 1 .073 31DEC30 OBAUG03 OBAUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

48.79 100.000000 0.00 0 .00 0.00 48.79 
NIGS 

8618809A2 SSGA FOS 0.938 31DEC30 OBAUG03 OBAUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

4 195 87 100.000000 0.00 0.00 0.00 4,195.87 
NIA * 

8618809A2 SSGA FOS 1.069 31DEC30 08AUG03 08ALIG03 STATE STREET BANK + USD/BOS 
PRIME FD 
338.64 100 .000000 0 .00 0.00 . .... 0.00 338 .64 

NIG4 

STATE STREET 

8618809A2 SSGA FOS 
PRIME FD 

1,364 693 59 
NIGI ' 

77 .71 
MIG9 

- ASSET TOTALS -
1,364,771 .30 

8618809A2 SSGA FOS 
PRIME FD 

2 989 .43 
NIFA 

8618809A2 SSGA FOS 
PRIME FD 

18 .00 
NIF5 

8618809A2 SSGA FOS 
PRIME FD 

50 427 23 
NIFf ' 

US DOLLAR 

:.000 31DEC30 08AUG03 08AUG03 

100.000000 0.00 

OBAUG03 OBAUG03 

100.000000 0 .00 

0 .00 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,364,693.59 

STATE STREET BANK + USD/BOS 

0.00 0.00 77 .71 

0.00 0.00 1,364,771 .30 



MIKE; ANNUAL NO NAME ON RECORD PAGE : 66 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

8618809A2 SSGA FOS 0.902 31DEC30 12AUG03 12AUG03 
PRIME FD 

234 684 
' 
34 100.000000 0.00 

NIF5 

8618809A2 SSGA FOS 0.915 31DEC30 12AUG03 12AUG03 
PRIME FD 

53 453 
* 
94 100.000000 0.00 

NIR 

8618809A2 SSGA FOS 1.069 31DEC30 12AUG03 12AUG03 
PRIME FD 

24 513 
' 
57 100.000000 0 .00 

NIFf 

8618809A2 SSGA FOS 0.905 31DEC30 12AUG03 12AUG03 
PRIME FD 
4 766.47 100.000000 0 .00 

Hia 

8618809A2 SSGA FOS 1 .069 31BEC30 13AUG03 13AUG03 
PRIME FD 
3 120 18 100.000000 0 .00 

HIP * 

8618809A2 SSGA FOS 0 .900 31DEC30 13AUG03 13AUG03 
PRIME FD 

39 047 49 100.000000 0.00 
N16A , 

8618809A2 SSGA FOS 0 .915 31DEC30 13AUG03 13AUG03 
PRIME FD 

97 847.16 100.000000 0.00 
NIA 

8618809A2 SSGA FOS 1 .023 31DEC30 13ALIG03 13AUG03 
PRIME FD 

7 500 00 100 .000000 0.00 
Hid * 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0 .00 234,684.34 

STATE STREET BANK + USD/BOS 
0.00 0.00 53,453.94 

STATE STREET BANK + USD/BOS 
0.00 0.00 24,513.57 

STATE STREET BANK + USD/BOS 
0 .00 0.00 4p766 .47 

STATE STREET BANK + USD/BOS 
0.00 0.00 3,120 .18 

STATE STREET BANK + USO/BOS 
0.00 0.00 39,047 .49 

STATE STREET BANK + USD/BOS; 
0 .00 0.00 97,847 .16 

STATE STREET BANK + USD/BOS 
0.00 0.00 7,500.00 

STATE STREET 

HIMC ANNUAL NO NAME ON RECORD PAGE : 67 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0 .00 216,896 .92 

STATE STREET BANK + USD/BOS 

0.00 0 .00 220,089.28 

STATE STREET BANK + USD/BOS 

0.00 0 .00 118,018.35 

STATE STREET BANK + USD/BOS 

0.00 0 .00 13p855.37 

STATE STREET BANK + USD/BOS 

0 .00 0.00 539,685.29 

STATE STREET BANK + USD/BOS 

0 .00 0.00 4,178,753.51 

STATE STREET BANK + USD/BOS; 

0.00 0.00 309,696 .29 

STATE STREET BANK + USD/BOS 

0.00 0.00 621,567 .70 

US DOLLAR 

8618809A2 SSGA FOS 1.097 31DEC30 14AUG03 14AUG03 
PRIME FD 

216 896 .92 100.000000 0.00 
NIFi 

8618809A2 SSGA FOS 0.905 31DEC30 14AUG03 14AUG03 
PRIME FD 

220 089 28 100.000000 0.00 
NIFS * 

8618809A2 SSGA FOS 0.907 31DEC30 14AUG03 14AUG03 
PRIME FD 

118 018.35 100.000000 0.00 
HIA 

8618809A2 SSGA FOS 1 .061 31DEC30 14AUG03 14AUG03 
PRIME FD 

13 855 37 100.000000 0.00 
NIF4 * 

8618809A2 SSGA FOS 1 .069 31DEC30 14AUG03 14AUG03 
PRIME FD 

539 685 29 100.000000 0.00 
NIFf * 

8618809A2 SSGA FOS 1 .000 31DEC30 14AUG03 14AUG03 
PRIME FD 

4,178 753 51 100.000000 0.00 
HlGf * 

8628809A2 SSGA FOS 0 .906 31DEC30 14AUG03 14AUG03 
PRIME FD 

309 696 29 100.000000 0.00 
Hid , 

8618809A2 SSGA FOS 1 .007 31DEC30 15AUGO3 15AUG03 
PRIME FO 

621 567.70 100.000000 0.00 
NIFi 

)I 

)I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 68 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEE 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0 .00 0.00 3,973,014. 

STATE STREET BANK + USD/BOS 

0.00 0.00 6,265. 

STATE STREET BANK + USD/BOS 

0.00 0.00 123,078. 

STATE STREET BANK + USD/BOS 

0.00 0.00 249,758. 

STATE STREET BANK + USD/BOS 

0.00 0 .00 3,046,576 .1 

STATE STREET BANK + USD/BOS 

0.00 0.00 189,547 ., 

STATE STREET BANK + USD/BOS 

0 .00 0.00 216,895 .1 

STATE STREET BANK + USD/BOS 

0 .00 0.00 87,464 .1 

7.sr STATE STREET, 

US DOLLAR 

8618809A2 SSGA FOS 7061 31DEC30 15AUG03 15AUG03 
PRIME FD 

3,973 014 33 100.000000 0.00 
HIR * 

8618809A2 SSGA FOS 0.906 31DEC30 15AUG03 15AUG03 
PRIME FD 

6 265 .33 100.000000 0.00 
NIGA 

8618809A2 SSGA FOS 0.907 31DEC30 15AUG03 15AUG03 
PRIME FD 

123 078 98 100.000000 0.00 
WIR * 

8618809A2 SSGA FOS 1.034 31DEC30 18AUG03 18AUG03 
PRIME FD 

249 758.15 100.000000 0.00 
NIFf 

8618809A2 SSGA FOS 1.000 31DEC30 18AUG03 ISAUG03 
PRIME FD 

3,046 576 06 100.000000 0.00 
NlGf ' 

8618809A2 SSGA FOS 0.914 31DEC30 19AUG03 19AUG03 
PRIME FD 

lf9 547 43 100.000000 0 .00 
N Fi * 

8618809A2 SSGA FOS 1.002 31DEC30 19AUG03 19AUG03 
PRIME FD 

216 895 .68 100.000000 0 .00 
NIFf 

8618809A2 SSGA FOS 0.985 31DEC30 20AUG03 20AUG03 
PRIME FD 

N87 464 .80 100.000000 0.00 I 
Fs 

MINC ANNUAL NO NAME ON RECORD PAGE : 69 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NANE/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 
0.00 0.00 52,223.44 

STATE STREET BANK + USD/BOS 
0.00 0 .00 279,938.86 

STATE STREET BANK + USD/BOS 
0.00 0.00 1,749.51 

STATE STREET BANK + USD/BOS 
0.00 0 .00 1,879,770.59 

STATE STREET BANK + USD/BOS 
0.00 0 .00 47,216.21 

STATE STREET BANK + USD/BOS 
0.00 0 .00 182.00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 130pB71 .52 

STATE STREET BANK + USD/BOS 
0.00 0 .00 90,213.61 

STATE STREET, 

US DOLLAR 

8618809A2 SSGA FOS 7061 31DEC30 20AUG03 20AUG03 
PRIME FO 

52 223.44 100.000000 0.00 
NIF9 

8618809A2 SSGA FOS 0.916 31DEC30 20AUG03 20AUG03 
PRIME FD 

279 938 86 100.000000 0.00 

8618809A2 SSGA FOS 0.915 31DEC30 21AUG03 21AUG03 
PRIME FD 

1 749 51 100.000000 0.00 
NIGi * 

8618809A2 SSGA FOS 1.000 31DEC30 21AUG03 21AUG03 
PRIME FD 

it 879 770 59 100.000000 0.00 
WlGf * 

8618809A2 SSGA FOS 0.925 31DEC30 22AUG03 22AUG03 
PRIME FD 

47 216 21 100.000000 0.00 
NIFf * 

9618809A2 SSGA FOS 0.915 31DEC30 22AUG03 22AUG03 
PRIME FD 

NIG2 
182 .00 100.000000 0.00 

8618809A2 SSGA FOS 1.069 31DEC30 22AUG03 22AUG03 
PRIME FD 

130 871 52 100.000000 0.00 
NIG4 * 

8618809A2 SSGA FOS 0.847 31DEC30 22AUG03 22AUG03 
PRIME FD 

90 213 .61 100.000000 0 .00 
NiFA 



NINC ANNUAL NO NAME ON RECORD PAGE : 70 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 59,077.84 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,048,209.10 

STATE STREET BANK + USD/BOS 

0.00 0.00 85,805.23 

STATE STREET BANK + USD/BOS 

0.00 0.00 2,203,428.73 

STATE STREET BANK + USD/BOS 

0.00 0.00 188,696.91 

STATE STREET BANK + USO/BOS 

0.00 0.00 104,608.97 

STATE STREET BANK + USD/BOS 

0 .00 0.00 373,037 .78 

STATE STREET BANK + USD/BCS 

0.00 0.00 24,298 .82 

STATE STREET 

US DOLLAR 

8618809A2 SSGA FOS 0 .885 31DEC30 25AUG03 25ALIG03 
PRIME FD 

59 077.84 100.000000 0.00 
NIFi 

8618809A.2 SSGA FOS 0.900 31DEC30 25AUG03 25AUG03 
PRIME FD 

I,g48 209 10 100.000000 0.00 
14 * 

8618809A2 SSGA FOS 0 .885 31DEC30 26AUG03 26AUG03 
PRIME FD 

Nf5 805 23 100.000000 0.00 
Fi ' 

8618809A2 SSGA FOS 0.864 31DEC30 26AUG03 26AUG03 
PRIME FD 

2,203 428 73 100.000000 0.00 
NIA * 

8618809A.2 SSGA FOS 0 .925 31DEC30 26AUG03 26AUG03 
PRIME FO 

18"1 
696 .91 100.000000 0.00 

NIF 
8618809A2 SSGA FOS 0.885 31DEC30 27AUIGO3 27AUG03 

PRIME FD 
104 608 .97 100.000000 0.00 
NIFi 

8618809A2 SSGA FOS 0 .906 31DEC30 27AUG03 27AUG03 
PRIME FD 

373 037 78 100.000000 0.00 
NIGA * 

8618809A.2 SSGA FOS 0 .885 31DEC30 28AUG03 28ALIG03 
PRIME FD 

24 298 .82 100.000000 0.00 
NIFS 

US DOLLAR (CONTINUED) 

8618809A2 SSGA FOS 1 .002 31DEC30 2BALIG03 28AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

"910'. 
88 100.000000 0.00 0.00 0.00 8,205 .88 

NIF 

8618809A2 SSGA FOS 0.925 31DEC30 2SAUG03 28AUG03 STATE STREET BANK + USD/BOS, 
PRIME FD 

23 756 71 100.000000 0.00 0.00 0.00 23,756 .71 
NIFf * 

8618809A.2 SSGA FOS 1 .000 31DEC30 28AUG03 28AUG03 STATE STREET BANK + USD/BOS 
PRIME FD 

1,253 165.20 100.000000 0.00 0.00 0.00 1,253,165.20 
NIGf 

29AUG03 29AUG03 STATE STREET BANK + USO/Bos 

22 196.25 100.000000 0.00 0.00 0 .00 22,196 .25 
NIFi 

- ASSET TOTALS - 
lp275,361.45 0.00 0.00 0 .00 1,275,361.45 

0 .865 31BEC30 29AUG03 29AUG03 

100.000000 0.00 

1 .000 31DEC30 29AUG03 29AUG03 

100.000000 0.00 

1 .002 31DEC30 29AUG03 29AUG03 

100.000000 0.00 

STATE STREET BANK + USD/BOS, 

0.00 0.00 225,238.36 

STATE STREET BANK + USD/BOS 

0.00 0.00 1,037 .50 

STATE STREET BANK + USD/BOS 

0. 00 ~ . ~-. -::! 0.00 13,735.06 

4 

9616809k2 SSGA FOS 
PRIME FD 

225 238.36 
NIFS 

8618809A2 SSGA FOS 
PRIME FD 
1 037.50 

NIA 

861BB09A2 SSGA FOS 
PRIME FD 

13 735.06 
NIFI 

)I 

)I "INC ANNUAL NO NAME ON RECORD PAGE : 71 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 



" 
IML ANNUAL NO NAME ON RECORD PAGE : 72 

USD - COMPOSITE - ASOF : 31ALIG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY NAME/DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

CASH EQUIVALENTS 

US DOLLAR 

:.925 31DEC30 29AUG03 29AUG03 
100.000000 0.00 

1 .000 31DEC30 29AUG03 29AUG03 
100.000000 0.00 

2 .023 31DEC30 29AUG03 29AUG03 
100.000000 0.00 

0.847 31DEC30 29AUG03 29AUG03 
100.000000 0.00 

1.278 09APR03 28MAR03 28MAR03 
99 .957300 0 .00 

1.258 OBAPRO3 28MAR03 28MAR03 
99.960500 0.00 

1 .266 09APRO3 28MAR03 28MAR03 
99.958300 0.00 

1 .200 09JUL03 12JUN03 12JUN03 
99.921200 0.00 

8618809A2 SSGA FOS 
PRIME FD 

54 365 48 
NIFf ' 

8619809A2 SSGA FDS 
PRIME FD 

478 576 33 
NIFA ' 

8618809A2 SSGA FDS 
PRIME FD 

142 813 06 
NIG4 ' 

8618809A2 SSGA FDS 
PRIME FD 

139 483 04 
NI9 ' 

86958UO05 SVENSKA HANOLSBN 
600 000 

* 
00 

N 
I 
Gf 

87019RO07 SNEDBANK FORENINGS YRS 1+2 
2,300 000 00 

NIGI * 

90262COOB UBS FIN DEL LLC 
200 000 .00 
NI& 

96121JO01 NESTPAC CAP CORP YRS 1+2 
2,300 000 00 

NIGf ' 

STATE ~STREET. 
NIHC ANNUAL NO NAME ON RECORD PAGE : 73 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SHORT TERN MATURITIES 

US DOLLAR 

00181RO02 ANZ DELAWARE INC :.010 27KAY03 27MAY03 27MAY03 
300 000 00 100.000000 937.50 
NIGf ' 

12478KO04 CBA (BE) FINANCE DISC NT 1 .250 15KAY03 15MAY03 15MAY03 

1150of 
000.00 100.000000 1,562.50 

WIG 

2363E1003 DANSKE CORP 0.010 15APR03 15APR03 15APR03 
1,400 000 00 100.000000 4,346.22 
NIGf ' 

23636KOOO DANSKE CORP 1 .220 IOJUL03 10JUL03 10JUL03 
No 000.00 100.000000 1,525.00 
N Gf 

313384MZ5 FEDERAL HOME LN BK CONS DSC NT 0 .010 11JUL03 11JUL03 11JUL03 
2,000 000 00 100.000000 5,965.56 

NIGf * 

40410TO07 HBOS TREAS SVCS PLC 3.880 07APRO3 07APRO3 25APRO3 18 
Boo 000 00 100 .000000 2,715.56 
MIGf * 

40410TO07 HBOS TREAS SVCS PLC 1.240 16MAY03 16KAY03 16MAY03 
1,700 000 00 100 .000000 2,635.00 

NIGf * 

53943ROOO LLOYDS BANK PLC 0.010 22APRO3 22APRO3 22APRO3 
3,100 000 00 100 .000000 9,687 .50 

NIGI * 

74977DO06 RABOBANK NEDERLAND 1.250 14MAR03 14KAR03 OPEN 171 
3,600 000 00 100.000000 125 .00 

Nial , 

78009SO06 ROYAL BK OF SCOTLAND PLC 0.010 14APRO3 14APRO3 14APRO3 
1,300 000 00 100.000000 2,392 .36 

NIGf * 

MATURITY USD/DTC 
0.00 0.00 299,062 .50 

MATURITY USD/DTC 
0.00 0.00 1,498,437 .50 

MATURITY USD/DTC 
0.00 0.00 1,395,653 .78 

MATURITY USD/DTC 
0 .00 0.00 498,475.00 

MATURITY USD/FED 
0 .00 0.00 1,994,034.44 

MATURITY USD/DTC 
0 .00 0.00 797,284.45 

MATURITY USD/DTC 
0.00 0.00 1,697,365.00 

MATURITY USD/DTC 
0.00 0.00 3,090,312.50 

MATURITY USD/DTC 
0.00 0.00 3,599,875.00 

MATURITY USD/DTC 
0.00 0.00 1,297,607.64 

1 4 STATE STREET, 

(CONTINUED) 

STATE STREET BANK + USD/BOS 

0.00 0.00 54,365.48 

STATE STREET BANK + USD/BOS 

0 .00 0.00 478,576.33 

STATE STREET BANK + USD/BOS 

0.00 0.00 142,813.06 

STATE STREET BANK + USO/BOS 

0.00 0.00 139p483.04 

GOLDMAN SACHS + CO USD/DTC 
0.00 0 .00 599,744 .00 

BANC/AMERICA SECUR.L USO/DTC 
0.00 0.00 2,299,093.42 

CHASE SECURITIES INC USD/DTC 
0.00 0.00 199,916.67 

CHASE MANHATTAN BANK USD/DTC 
0.00 0.00 2,298,188.75 

I , 



NIHC ANNUAL NO NAME ON RECORD PAGE : 74 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SHORT TERM MATURITIES 

78009SO06 ROYAL BK OF SCOTLAND PLC 
1,200 000 00 

NIGI * 

90262DO06 UBS FIN INC YRS 3+4 
3,600 000.00 

NIGI 

912795NG2 UNITED STATES TREAS BILLS 
250 000 00 
NIGf ' 

912795NMO UNITED STATES TREAS BILLS 
ISO 000 00 
NIGf ' 

ISO 000 00 
NIGf 

- ASSET TOTALS 
330,000 .00 

USD/DTC 
0.00 1,197,490 .00 

USD/DTc 
0 .00 3,596,542 .00 

USD/FED 
0 .00 249,314.34 

USD/FED 
0 .00 149,595 .58 

USD/FED 
0 .00 179p514.28 

890.14 0 .00 329,109 .86 

STATESITREET, 

MINC ANNUAL NO NAME ON RECORD PAGE : 75 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

UBS AUSTRALIA GROUP AUD/AU2 
43 .18 0.00 
28 .85 0.00 

UBS WARBURG LLC AUD/AU2 
156 .79 0.00 
101 .11 0.00 

UBS WARBURG LLC AUD/AU2 
117 .57 0.00 
76 .17 0.00 

UBS WARBURG LLC AUD/AU2 
209 .49 0.00 
135 .36 0.00 

612000000 BRAMBLES INDS LTD 
3 700 .000 

NO 1.496894 

657460002 MAYNE GROUP LTD 
12 600 .000 
NIU 1.550748 

12 372 .000 
NIF4 1.543567 

22 158 000 
NIF4 * 1.547628 

NPV 20JUNO3 25JUN03 
4.668200 0.00 
3.118591 0.00 

NPV AUST LI 09NAY03 14NAY03 
3.110700 0.00 
2.005935 0.00 

12KAY03 15KAY03 
3.167600 0.00 
2.052130 0.00 

13KAY03 16KAY03 
3.151300 0.00 
2.036213 0.00 

.01 
17 229.16 
11 :509.94 

.01 
39,038.04 
25,173.68 

.01 
39,071.98 
25,312.79 

.01 
69 617.03 
": 983. 05 

I I 

~;- C-r A -ry- C-T-T-iT-ir-r 

. 
)I 

.) I 

US DOLLAR 

0.010 29APRO3 29APRO3 29APRO3 
100.000000 2,510.00 

1.235 11APR03 11APR03 IIAPRO3 
100.000000 3,458.00 

0.010 07AUG03 07AUG03 07AUG03 
100.000000 685.66 

0.010 14AUG03 14AUG03 14AUG03 
100.000000 404.42 

14AUG03 14AUG03 
100.000000 485.72 

(CONTINUED) 

MATURITY 
0 .00 

MATURITY 
0 .00 

MATURITY 
0.00 

MATURITY 
0.00 

MATURITY 
0.00 

0.00 

606558005 AUST + NZ BANK GRP 
1 600 .000 

NIfA 1.504551 

1 700 .000 
NIFA 1.508637 

1 700 .000 
NIfA 1.523345 

2 100 .000 
NIU 1.513661 

- ASSET TOTALS - 
7,100.000 

AUSTRALIAN DOLLAR 

NPV 23JUN03 26JUN03 
18.799600 0.00 
12.495156 0.00 

24JUN03 27JUN03 
18.534900 0 00 
12.285858 0:00 

OBJUL03 llJgL03 
18.170500 .00 
11.928027 0.00 

23JUL03 28JUL03 
17.840600 0 00 
11.786391 0:00 

0.00 
0.00 

CITIGROUP GLOBAL MAR AUD/AU2 
75 .20 0.00 
49 .98 0.00 

CITIGROUP GLOBAL WAR AUD/AU2 
71 a 00 52 :77 

21 0:00 

CITIGROUP GLOBAL MAR AU[D/AU2 
77 .22 0.00 
50.69 0.00 

CITIGROUP GLOBAL WAR AUD/AU2 
93 66 0 00 
61 :88 0:00 

324 .85 0.00 
214.76 0.00 

.03 
30 004.16 
19 :942.27 

.03 
31,430.56 
20,833.75 

.03 
30,612.63 
20,226.95 

.03 
37,371 .60 
24,689.54 

129 618 .95 
85 :692.51 



ANNUAL NO NAME ON RECORD PAGE : 76 
USD - COMPOSITE - ASOF : 31AUG0 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

AUSTRALIAN DOLLAR (CONTINUED) 

NPV AUST LI 14KAY03 19NAY03 UBS MARBURG ASIA LIN AUD/AU2 .0 : 
3 .098000 0.00 56.69 0.00 41.2 : 
2 .OD642O 0 .00 12 202.44 0 .00 36.72 

15NAY03 20NAY03 UBS WARBURG ASIA LIN AUD/AU2 0 : 
3 .048700 0.00 139.94 0.00 46p505.V 
1.960162 0.00 89.97 0.00 29,900 .51 

16MAY03 21NAY03 UBS NARIURG LLC AUD/AU2 0 : 
3 .007300 0 00 127 1 42,275 .7, 
1.955797 0:00 82 :73 00 :0,0 27,494.0 : 

19MAY03 22MAY03 LISS WARBURG LLC AUD/AU2 .01 
2.981401 0 00 61 .72 0.00 20 509.9! 
1.956843 0:00 40.51 0.00 13 : " 1 . 7 : 

20MAY03 23KAY03 UBS MARBURG AUD/AU2 .0 : 
2 .903200 0 00 114 10 0 00 37 917 
1 .907257 0:00 74 :96 0:00 24:9101T 

28MAY03 02JUN03 ASH AMRO AUD/AU2 .01 
2 .789100 0 00 128 3 :04 

0 
42,545 .211 

1 .809150 0:00 8 05 0 : O'o 27,596 .9! 

29MAY03 03JUM03 ASH AKRO SECURITIES AUD/AU2 0 : 
2 .739800 0 00 125 .51 0.00 41,711 .24 
1 .775801 0:00 81 .35 0.00 27,035 .14 

30KAY03 04JUM03 ASH AHRO AUD/AU2 .0 : 
2 .620800 0.00 137 .04 0.00 45,543 .5( 
1 .708631 0.00 89 .34 0.00 29,692 .01 

02JUM03 05JUM03 ASH AHRO AUD/AU2 .01 
2 .714100 0.00 273.20 0.00 9Op790 .2! 
1 .781943 0 .00 179.37 0.00 59,608 .31, 

STATE,Qj%TRF-ET, 

657460002 MAYNE GROUP LTD 
6 loo 000 

Nlu 1.544044 

15 300 000 
NIG9 , 1.555331 

14 100 000 
NI9 1.537634 

6 900 000 
Nia , 1.523577 

13 100 000 
N164 1 .522186 

15 300.000 
Nia 1 .541663 

15 270 000 
NIGI * 1 .542853 

17 430 000 
NIGI , 1 .533860 

33 552 .000 
NIU 1.523113 

NIHC ANNUAL NO NAME ON RECORD PAGE : 77 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

ASH AHRO AUD/AU2 
128.27 0 .00 
84.63 0 .00 

1 775.57 0.00 
1:155.27 0.00 

AUSTRALIAN DOLLAR 

NPV AUST LI 03JUN03 06JUM03 
2.813000 0.00 
1.855876 0.00 

0 .00 
0 .00 

CANADIAN DOLLAR 

CON 02JUL03 O7JULO3 
40.035800 0.00 
29.960189 0 .00 

CDN 25APRO3 30APRO3 
28.308000 0 .00 
19.479769 0.00 

06JUN03 13JUN03 2 
30.570000 0 00 
22.582552 0:00 

0 .00 
0 .00 

013716956 ALCAN INC 
3 300.000 

NIU 1.336300 
0553413950 BCE INC 

3 000 000 
NIG4 * 1.453200 

2 800 000 
NIU 2 .353700 

- ASSET TOTALS 
5,800-000 

SCOTIA CAPITAL (USA) CAD/CAS 
165.00 0 .00 
123.48 0.00 

SCOTIA CAPITAL (USA) CAD/CAS 
180.00 0.00 
123.86 0.00 

CREDIT SUISSE FIRST CAD/CAS 

168:01* 
0 00 

124 0 0:00 

348.00 0.00 
247.96 0.00 

.04 
131 953 .14 
98 :745.15 

.04 
84 744 .00 
58 :315 .44 

.04 
85 428 .00 
63 :107 .04 

170 172 .00 
121 :422 .48 

I 

SCOTIA CAPITAL (USA) CAD/CAS .04 
282.00 0.00 85 571 96 
194.05 0.00 58 :885 :19 

J P MORGAN SECURITIE CAD/CAl 
0.00 0.00 22 769.00 
0.00 0.00 15:474.75 

STATE STREET, 

87971M954 TELUS CORP NON VTG SINS 25APRO3 30APRO3 
4 700.000 18.266800 0.00 

Nla 1 .453200 12.570052 0.00 

99GKCH909 CAD COLLATERAL 06MAR03 06MAR03 
22 768 000 1.000000 0 .00 
NIG§ " 1 .471300 0.679672 0 .00 

657"0002 MAYNE GROUP LTD 
15 200.000 
NI9 1.515726 

- ASSET TOTALS - 
199p382.000 

42,629
.01 
.33 

28,124 .69 

576 996 .38 
375:495 .52 



USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

ADJUSTMENT (MON CASH CAD/CAI 
0.00 0.00 57.60 
0.00 0.00 39.15 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 6 160.00 
0.00 0.00 4:165 .54 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 81.90 
0.00 0.00 55.38 

ADJUSTMENT (NON CASH CAD/CAI 
0 00 0 25 20 
0:00 00 :000 16:91 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 40.95 
0.00 0.00 27.67 

ADJUSTMENT (MON CASH CAD/CAI 
0 .00 0.00 87-75 
0 .00 0.00 59.78 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 36.00 
0.00 0.00 24.52 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 15.75 
0.00 0.00 10.72 

ADJUSTMENT (NON CASH CAD/CAI 
0 00 0 54.00 
0:00 0 : 00*0 36.69 

STATE STREET. 

CANADIAN DOLLAR 

06MAR03 06MAR03 
1.000000 0.00 
0 .679671 0.00 

18HAR03 18NAR03 
1 .000000 0.00 
0 .676224 0.00 

ISNAR03 IBKAR03 
1 .000000 0 .00 
0.676224 0.00 

21NAR03 21MAR03 
1.000000 0 00 
0.671096 0:00 

24KAR03 24MAR03 
1 .000000 0.00 
0 .675630 0 .00 

28KAR03 28MAR03 
1.000000 0.00 
0.682199 0.00 

28MAR03 28MAR03 
1 .000000 0 .00 
0 .681199 0 .00 

31KAR03 31MAR03 
1 .000000 0 .00 
0 .680457 0 .00 

04APR03 04APRO3 
1 000000 0 00 
0:679440 0:00 

99GKCN909 CAD COLLATERAL 
57 .600 

NIG9 1 .471300 

6 160.000 
NIG4 1 .478800 

81.900 
NIG9 1 .478800 

25.200 
NIG9 

40.950 
NIG9 

87 .750 
MIG9 

36.000 
NIG9 

15.750 
NIG9 

54.000 
NIG9 

1.490100 

1 .480100 

1. "BODO 

1 . "BOOO 

1 . "9600 

1.471800 

EQUITY 

(CONTINUED) 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0 .00 33 .75 
0.00 0 .00 23 .17 

ADJUSTMENT (MON CASH CAD/CAI 
0.00 0.00 122 .85 
0.00 0.00 84 .77 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 so 
0.00 0 .00 32 .25 

J P MORGAN SECURITIE CAD/CAl 
0 00 00 
0:00 00 :00 -32 :25* 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 80 
0.00 0.00 32 .25 

ADJUSTMENT (MON CASH CAD/CAI. 
0 .00 0.00 40.95 
0.00 0.00 28 .18 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 3 586 .80 
0.00 0.00 2 : "S . 21 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 128 .70 
0.00 0.00 88.76 

J P MORGAN SECURITIE CAD/CAl 
0.00 0.00 -128 .70 
0.00 0.00 -88 .76 

C-r A -I-T- C'-T-Tl T-1--V 

CANADIAN DOLLAR 

16APRO3 16APR03 
1 .000000 0 .00 
0 .686648 0 .00 

17APR03 17APRO3 
1 .000000 0 .00 
0.689988 0.00 

23APRO3 
1 .000000 0.00 
0 .689132 0 .00 

23APRO3 CANCEL 
1 .000000 0 00 
0 .689132 0 :00 

23APRO3 23APRO3 
1 .000000 0.00 
0.689132 0.00 

25APRO3 25APRO3 
1 .000000 0 .00 
0 .688137 0 .00 

25APRO3 25APRO3 
1 .000000 0 .00 
0 .688137 0 .00 

28APRO3 
1 .000000 0.00 
0.689655 0.00 

28APRO3 CANCEL 
1 .000000 0 .00 
0.689655 0 .00 

99GKCN909 CAD COLLATERAL 
33.750 

NIG9 1 .456350 

122.850 
NIG9 1 .449300 

1 .451100 

1 .451100 

1 .451100 

1.453200 

1 .453200 

1 .450000 

1 .450000 

40.950 
NIG9 

3 586 800 
NIG4 * 

128.700 
NIG9 

-128.700 
NIG9 

. 
i 

. 
)I 

) I MIHC ANNUAL NO NAME ON RECORD PAGE : 79 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

46.800 
MIG9 

_46 .800 
NIG9 

46.800 
NIG9 



EQUITY 

CANADIAN DOLLAR 

99GKCN909 CAD COLLATERAL 28APRO3 28APRO3 
128.700 1.000000 0.00 

NIG9 1 .450000 0.689655 0.00 

28APRO3 
1 159 000 1.000000 0.00 

NIG4 1 .450000 0.689655 0.00 

28APRO3 CANCEL 
-1 159 000 1.000000 0.00 

NIG4 1 .450000 0.689655 0.00 

28APRO3 28APRO3 
1 159.000 1.000000 0 00 

NIG4 1 .450000 0.689655 0:00 

05NAY03 
128.700 1.000000 0.00 

NIG9 1 .413200 0.707614 0.00 

0514AY03 CANCEL 
-128 .700 1.000000 0 00 

NIG9 1 .413200 0.707614 0:00 

05KAY03 05MAY03 
128 .700 1 .000000 0 00 

NIG9 1.413200 0.707614 0:00 

07MAY03 
126 .750 1 .000000 0.00 

NIG9 1.400750 0.713903 0.00 

07HAY03 CANCEL 
-126 .750 1 .000000 0 00 

NIG9 2.400750 0 .713903 0:00 

(CONTINUED) 

ADJUSTMENT (NON CASH CAD/CAl 
0.00 0.00 128 .70 
0.00 0.00 88 .76 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 1,159 .00 
0.00 0.00 799 .31 

ADJUSTMENT (NON CASH CAD/CAl 
0.00 0 .00 -1,259 .00 
0.00 0.00 -799 .31 

J P NSRGAN SECURITIE CAD/CAl 
00 0 00 1,159 .00 

0:00 0:00 799 .31 
ADJUSTMENT (NON CASH CAD/CAl 

0.00 0.00 128 .70 
0.00 0.00 91 .07 

ADJUSTMENT (NON CASH CAD/CAl 
0 00 0 00 -128.70 
0:00 0:00 -91.07 

ADJUSTMENT (NON CASH CAD/CAI 
0 00 0 128 70 
0:00 0 :0000 9 

1 
:07 

ADJUSTMENT (NON CASH CAD/CAl 
0 .00 0.00 126.75 
0 .00 0.00 90.49 

ADJUSTMENT (NOW CASH CAD/CAI. 
0 00 0 00 -126.75 
0 :00 0:00 -90.49 

rza 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 81 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

GOLDMAN SACHS + CO CAD/CAl 
0.00 0.00 119 275.00 
0.00 0.00 85:150.81 

GOLDMAN SACHS + CO CAD/CAI 
0.00 0.00 -119 275.00 
0.00 0.00 -85:150.81 

J P NSRSAN SECURITIE CAD/CAI 
31,611.00 

0:0000 00 :0,0 22,796 .67 

J P NSRSAN SECURITIE CAD/CAI 
. 0 0 

. 
00 128.70 

0.00 0.00 92.81 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 -128.70 
0.00 0.00 -92.91 

ADJUSTMENT (NON CASH CAD/CAI 
0 00 00 228 70 
0:00 00 :00 92 :81 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 99.45 
0.00 0.00 72.25 

ADJUSTMENT (NON CASH CAD/CAl 
0.00 0.00 -99.45 
0.00 0.00 -72.25 

J P MORGAN SECURITIE CAD/CAl 
0.00 0.00 75 4 0.00 
0.00 0.00 54:8834.73 

STATE "STREET, 

CANADIAN DOLLAR 

99GKCN909 CAD COLLATERAL 07MAY03 
119 275.000 1.000000 0.00 
NIG4 1 .400750 0.713903 0.00 

07MAY03 CANCEL 
-119 275.000 1.000000 0.00 
MIG4 1 .400750 0.713903 0.00 

28MAY03 28MAY03 
31 611 000 1.000000 0 00 

NIG4 1 .386650 0.721163 0:00 

28MAY03 
128.700 1.000000 0.00 

NIG9 1 .386650 0.721163 0.00 

28MAY03 CANCEL 
-128.700 1.000000 0.00 

NIG9 1 .386650 0.721163 0.00 

28MAY03 28HAY03 
128.700 1.000000 0 00 

NIG9 1 .386650 0.721163 0:00 

29MAY03 
99.450 1.000000 0 .00 

NIG9 1 .376500 0.726480 0.00 

29MAY03 CANCEL 
-99.450 1.000000 0 .00 

NIG9 1 .376500 0.726480 0.00 

29MAY03 
75 480 000 1.000000 0.00 

NIG4 * 1 .376500 0.726480 0.00 

Nimc ANNUAL NO NAME ON RECORD PAGE : 90 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEED 



EQUITY 

(CONTINUED) 

J P MORGAN SECURITIE CAD/CAl 
0.00 0.00 
0.00 0.00 

J P MORGAN SECURITIE CAD/CA1 
0.00 0.00 
0.00 0.00 

J P MORGAN SECURITIE CAD/CAI 
0.00 0 .00 
0.00 0.00 

ADJUSTMENT (WON CASH CAD/CA1 
0.00 0.00 
0.00 0 .00 

ADJUSTMENT (NON CASH CAD/CAl 
0 00 0 00 
0:00 0:00 

ADJUSTMENT (NON CASH CAD/CAI 
0 00 0 00 
0:00 0:00 

J P MORGAN SECURITIE CAD/CAI 
0.00 0.00 
0.00 0 .00 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 
0.00 0.00 

ADJUSTMENT (NON CASH CAD/CA1 
0.00 0.00 
0.00 0.00 

CANADIAN DOLLAR 

29MAY03 CANCEL 
1.000000 0.00 
0.726480 0.00 

29MAY03 
1.000000 0.00 
0.726480 0.00 

29MAY03 CANCEL 
1.000000 0.00 
0.726480 0.00 

29MAY03 29MAY03 
1.000000 0.00 
0.726480 0.00 

04JUN03 04JUN03 
1 .000000 0 00 
0.736757 0:00 

16JUN03 16JUM03 
1.000000 0 00 
0.746491 0:00 

16JUN03 16JUN03 
1.000000 0.00 
0.746491 0.00 

26JUM03 26JUM03 
0.000000 0.00 
0.000000 0.00 

27JUM03 27JUM03 
1.000000 0.00 
0.740960 0.00 

99GKCN909 CAD COLLATERAL 
-75 480 000 
NIG4 ' f.376500 

-75 480.00 
54 :834.73 

198 .90 
144.50 

-198 .90 
144.50 

198 90 
144:50 

128 70 
94 :82 

175.50 
131 .01 

9 657 .00 
7:208 .87 

0.00 
0.00 

128 .70 
95.36 

1.376500 

1.376500 

1.376500 

1.357300 

1.339600 

1.339600 

1.354000 

1.349600 
129.700 

NIG9 

) E STREET TAT 

EQUITY 

(CONTINUED) 

J P MORGAN SECURITIE CAD/BOS 
0.00 0.00 
0.00 0.00 

J P MORGAN SECURITIE CAD/BOS 
0 00 0 00 
0:00 0:00 

ADJUSTMENT (NON CASH CAD/CA1 
0.00 0.00 
0.00 0.00 

ADJUSTMENT (NON CASH CAD/CAI 
0 .00 0 .00 
0 .00 0.00 

ADJUSTMENT (NON CASH CAD/CAl 
0 .00 0 .00 
0 .00 0 .00 

J P MORGAN SECURITIE CAD/CAI 
0.00 0 .00 
0.00 0.00 

ADJUSTMENT (NON CASH CAD/CAl 
0.00 0.00 
0.00 0.00 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 
0 .00 0.00 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0.00 
0.00 0.00 

CANADIAN DOLLAR 

30JUN03 
1.000000 0.00 
0.737599 0.00 

30JUN03 CANCEL 
1.000000 0 00 
0.737599 0:00 

OIJUL03 OIJgLO3 
1.000000 .00 
0.741317 0.00 

02JUL03 
1.000000 0.00 
0.748335 0.00 

02JUL03 CANCEL 
1.000000 0.00 
0.748335 0.00 

02JUL03 02JUL03 
1.000000 0.00 
0.748335 0.00 

02JUL03 
1.000000 0.00 
0.748335 0.00 

02JUL03 CANCEL 
1.000000 0.00 
0.748335 0.00 

03JUL03 
1.000000 0.00 
0.748223 0.00 

99GKCN909 CAD COLLATERAL 
99.450 

NIG9 1.355750 
99.45 
73.35 

-99 45 
73:35 

198.90 
147 .45 

2 720 .00 
2:035 .47 

-2,720 .00 
2,035 .47 

2 720 .00 
2 :035 .47 

99 .45 
74 .42 

-99 .45 
-74.42 

629p428 .15 
470,952 .60 

1.355750 

1.348950 

1.336300 

1.336300 

1.336300 

1.336300 

1.336300 

1.336500 

-99 .450 
NIG9 

629 428 150 
NIG4 ' 

Z 7~' 

-2: )~- 
- 
" C-ir A -1-1- C-rvNT--v--r 
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NIHC ANNUAL NO NAME ON RECORD PAGE : 82 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

198.900 
NIG9 

-198.900 
NIG9 

198.900 
NIG9 

128.700 
NIG9 

175.500 
NIG9 

9 657 000 
NIG4 ' 

40.950 
NIG9 

NIHC ANNUAL NO NAME ON RECORD PAGE : 83 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

-99.450 
NIG9 

198.900 
NIG9 

2 720 000 
NIG4 * 

-2 
720 000 

NIG4 * 

2 720.000 
N194 

99.450 
NIG9 



NIHC ANNUAL NO NA14E ON RECORD PAGE : 65 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

SWISS FRANC (CONTINUED) 

CHF .80 (REGD) 03JUN03 10JUN03 4 INSTINET CHF/CHI .06 
72.650000 0 .00 58 .12 5.90 055 98 

0 .00 4.49 
a 

55.331302 44 .27 4 216 :2 

CHF3 (REGO) 11JUN03 16JUM03 LEHMAN BROTHERS INTE CHF/CHI .06 
39.159601 0.00 125 .62 0.00 62,686 .38 
29.987825 0 .00 96 .20 0.00 48,004.27 

12JUN03 17JUN03 LEHMAN BROTHERS INTE CHF/CH1 .06 
39.185907 0 .00 43 .65 0.00 21 782.90 
29.915190 0 .00 33 .32 0.00 16:629.44 

13JUN03 18JUN03 LEHMAN BROTHERS INTE CHF/CHI. .06 
38.260303 0 .00 59 .08 0.00 28 9 1 4 
29.321610 0.00 44 .51 0.00 22 :2!0 :599 

16JUN03 19JUN03 LEHMAN BROTHERS INTE CHF/CHI .06 
38.317800 0 .00 133 .04 0.00 66 3 6.66 
29."1633 0 .00 102 .29 0.00 51:0!3.10 

17JUM03 20JUN03 LEHMAN BROTHERS INTE CHF/CHl .06 
38.391701 0 .00 157 .56 0.00 78 622 21 
29.420055 0.00 120 .74 0.00 60 :249 :21 

1BJUN03 23JUM03 LEHMAN BROTHERS INTE CHF/CHI .06 
38.41"06 0.00 30.19 0.00 is 066.75 
29.100872 0 .00 22 .87 0.00 11:413.77 

18JUNO3 23JUM03 GOLDMAN SACHS INTERN CHF/CH1 .06 
37.890400 0.00 17 .21 0.00 583.91 

0.00 0.00 8: 28.703761 13 .04 6 502.72 

20JUN03 25JUN03 GOLDMAN SACHS INTERN CHF/CH1 .06 
36.814712 0 .00 26 .87 0.00 13 410.50 
27.705232 0 .00 20 .22 0.00 10:092.19 

STATE STREET 

393.000 
NIG4 1.320050 

227 .000 
NIG4 1.320050 

365.000 
NIG4 1.328800 

t 

" 
Lm ANNUAL NO NAME ON RECORD PAGE : 84 

USO - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO SALES REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

CANADIAN DOLLAR (CONTINUED) 

99GKCN909 CAD COLLATERAL 03JUL03 CANCEL ADJUSTMENT (NON CASH CAD/CAI 
-629 428 150 1.000000 0.00 0.00 0 .00 -629,428 .15 
NIG§ 1 .336500 0.748223 0.00 0.00 0 .00 -470,952 .60 

03JUL03 03JUL03 ADJUSTMENT (NON CASH CAD/CA1 
629 428 150 1.000000 0 00 0 00 0 00 629,428 .15 
NIG4 1 .336500 0.748223 0:00 0 :00 0:00 470,952 .60 

- ASSET TOTALS 
708,991.200 0.00 0.00 0 .00 708,950.25 

0.00 0.00 0 .00 527,226.39 

SWISS FRANC 

711072900 ADECCO SA CHF::REGO) ISAUG03 21AUG03 UBS AG CHF/CHI .10 
122 .000 67 .316700 0.00 16.29 0.00 

1 
129 03 

NIG4 1.391700 48 .370123 0.00 11.71 0.00 5:841:08 

19AUG03 22AUG03 UBS AG CHF/CHI .10 
403.000 69 .615012 0.00 56.11 0.00 27 998.74 

NIG4 1.391950 50.012581 0.00 40.31 0.00 20 :114.76 

- ASSET TOTALS - 
524 .000 0.00 72.40 0.00 36,127.77 

0.00 52 .02 0.00 25,955.94 

711076901 HOLCIN CHF10(BEARER) IOJUN03 IOJUN03 MANDATORY EXCHANGE N CHF/CH1 
2 413 000 198 .586576 0.00 0.00 0.00 479pl89.41 

NIU ' 1 .276308 155 .594454 0.00 0.00 0.00 375,449.42 

712387902 NESTLE SA CHFI (REGO) 18MAR03 21HAR03 BANK OF AMERICA,401 CHF/CH1 .38 
210 .000 259 .776905 0.00 109 11 0.00 54 444.04 

NIG4 1 .384150 187 .679735 0.00 78 :83 0.00 39:333.92 
-N- 

STATE STREET, 

712611904 UBS AG 
800.000 

MIG8 1 .313000 

717158901 CREDIT SUISSE GRP 
1 604 000 

NIG4 ' 1 .305850 

557.000 
NIG4 1 .309900 

759.000 
MIG4 1.304850 

1 736.000 
NIU 1 .300600 

2 052.000 NIFA 1.304950 

i 



SWISS FRANC (CONTINUED) 

717158901 CREDIT SUISSE GRP CHF3 (REGD) 23JUN03 26JUN03 GOLDMAN SACHS INTERN CHF/CHI. .06 
328.000 36 779207 0.00 24.14 0.00 12 039 .44 

NIG4 1 .326550 27:725459 0.00 18.20 0.00 9 :075 .75 
24JUN03 27JUN03 GOLDMAN SACHS INTERN CHF/CH1 .05 

470.000 36.086809 0.00 33.94 0.00 16 926 .86 
NIG4 1 .331100 27.110517 0.00 25.50 0.00 12 :716 .45 

26JUM03 OIJUL03 GOLDMAN SACHS INTERN CHF/CH1 .05 
260.000 35.510500 0.00 18 . " 0.00 9 214.27 

NIG4 1 .347900 26.345055 0.00 13.70 0.00 6 :836 .02 

27JUN03 02JUL03 GOLDMAN SACHS INTERN CHF/CH1 .05 
1 148.000 35.900801 0.00 82.43 0.00 41 131 .69 

Nia 1 .351800 26.557776 0.00 60.98 0.00 30:427 .35 
30JUM03 03JUL03 GOLDMAN SACHS INTERN CHF/CHI .05 

643.000 35.918305 0.00 ".17 0.00 23 049 .30 
NIG4 1 .351600 26.57"56 0.00 34.16 0.00 17 :053 .34 

01JUL03 04JUL03 GOLDMAN SACHS INTERN CHF/CH1 .05 
249.000 35.478916 0 00 17.68 0.00 816 57 

HIG4 1 .340800 26."1005 0:00 13.19 0.00 : :575 :60 
02JUL03 07JUL03 GOLDMAN SACHS INTERN CHF/CHI .05 

760 .000 36.456605 0.00 55.41 0.00 27 651 .61 
NIG4 1 .347100 27.063028 0.00 41.13 0.00 20 :526 .77 

- ASSET TOTALS - 
11,551-000 0.00 870.45 0.00 434,350.54 

0.00 660.05 0.00 329,356.57 

738572908 NOBEL BIOCARE AG CHF2.00 (BR) 03JUN03 10JUN03 4 INSTINET CHF/CHl .06 
500-000 84.250020 0.00 42.13 35.90 42,0".98 

HIGB 1.313000 64.166047 0.00 32.09 27.34 32,023.59 

~jTATE STREET 

NIHC ANNUAL NO NA14E ON RECORD PAGE : 87 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

DANISH KRONE 

596"5906 VESTAS, WIND SYSTEMS DKK1 03JUN03 10JUN03 INSTINET DKK/DK1 .01 
4 400-000 62 .000000 0.00 272 .80 0.00 272,527 .20 

HIGI 6.344800 9 .771782 0.00 43.00 0.00 42,952 .84 
20AUG03 25AUG03 CARNEGIE INT'L LMD OKK/DXl .04 

19 300 000 115 .230000 0.00 5,559.85 0.00 2,218 379 .15 
Kid * 6.694200 17 .213409 0.00 830.55 0.00 331 :388 .24 

- ASSET TOTALS - 
23t7OO.OOO 0 00 5p 32.65 0.00 2,490 906 .35 

0:00 8873.55 0.00 374 :341 .08 

GERMANY EURD CURRENCY 

403197908 ADIDAS SALOMON AG DEM5 03JUN03 05JUN03 INSTINET EUR/DE4 .09 
500 . OW 73.334100 0.00 36.67 0.00 36,630.38 

NIG8 0.854482 85.822873 0.00 42.91 0.00 42,868.52 
05JUN03 12JUNS3 3 SG COHEN SECURITIES EUR/OE4 .21 

2 000.000 72.278900 0 . 0 361.39 0.00 144,196.41 
HIGI 0.842424 85.798719 0.00 428.99 0.00 171,169.45 

- ASSET TOTALS - 
2,500-000 0 .00 398.06 0.00 180 26 79 

0 .00 471.90 0.00 2 14:8036 :97 

484575907 SCHERING AG ORD NPV 03JUM03 05JUM03 INSTINET EUR/DE4 .05 
1 100.000 43.590000 0.00 47.95 0.00 47 901 .05 

NIGi 0.854482 51.013362 0 .00 56.12 0.00 56:058 .58 
494290901 E ON AG NPV 03JUM03 05JUN03 INSTINET EUR/DE4 .05 

400.000 43.810000 0.00 17 52 0 .00 17 506 .48 
HIGS 0.854482 51.270828 0 .00 20:50 --,f 0-00 20:487 .83 

C'-Ir A -1'-W- C'~rl-% V- V--V- 

) I 
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NIHC ANNUAL NO NAME ON RECORD PAGE : 86 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHAR ES/PAR XONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



N 
IME; ANNUAL NO NAME ON RECORD PAGE : 89 

USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

572797900 SIEMENS AG NPV (REGD) NPV (REGO) 28MAY03 30KAY03 CITIGROUP GLOBAL MAR EUR/DE4 .09 
200.000 40.144200 0.00 16.05 0.00 

8 
012.79 

NIG4 0.851535 47 .143335 0.00 18.85 0.00 9 :409.82 

29NAY03 02JUN03 CITIGROUP GLOBAL MAR EUR/DE4 .09 
200.000 39 .940500 0.00 15.97 0.00 7 972.13 

NIG4 0.844880 47 .273577 0.00 18.90 0.00 9 :435.81 

CITIGROUP GLOBAL MAR EUR/DE4 .09 
40 28 0 00 20 100 12 
47:38 0:00 23:643:76 

CITIGROUP GLOBAL MAR EUR/DE4 .07 
18.48 0.00 12 305.85 
21.70 0.00 14:451.98 

INSTINET EUR/DE4 .05 
24.35 0.00 24 323.65 
28.50 0.00 28 :465.96 

CITIGROUP GLOBAL MAR EUR/DE4 .10 
112.97 0.00 56 372.03 
132.10 0.00 65 :918.63 

BAYERISCHE HYPO VERE EUR/DE4 .11 
9.90 0.00 4 940.80 

11 .25 0.00 5 :616.20 

UBS AG EUR/DE4 .08 
44 93 0.00 29 905 27 
50:47 0.00 33 :589:61 

BAYERISCHE HYPO-UND EUR/DE4 .11 
9 .95 0.00 4 966.15 

11 .18 0.00 5 :577.98 

v 
STATE STREET, 

30MAY03 03JUN83 
500-000 40.280800 0 0 

NIG4 0.850123 47 .382320 0:00 

02JUN03 04JUM03 
300.000 41 .081100 0.00 

NIG4 0.851499 48 .245623 0.00 

03JUN03 05JUM03 
600.000 40 .580000 0.00 

MIG8 0.854482 47 .490760 0.00 

06JUM03 IOJUN03 
1 300 000 43 .450000 0.00 

MIG4 0.855176 50 .808255 0.00 

30JUL03 01AUG03 
100.000 49 .507000 0.00 

NIG4 0.879740 56 .274581 0.00 

31JUL03 04AUG03 
600.000 49 .917000 0 00 

NIG4 0.890313 56 .066799 0:00 

31JUL03 OSAUG03 
100.000 49 .762000 0.00 

MIG4 0.890313 55.891580 0.00 

NIMC ANNUAL NO NAME ON RECORD PAGE : 88 
USD - COMPOSITE - ASOF : 31AUGO. 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEV 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

494290901 E ON AG NPV 12JUN03 16JUN03 MORGAN STANLEY CO IN EUR/DE4 .1 : 
6 200 000 43 .907800 0.00 680 .57 0.00 271,547.71 

NIGA 0 .849762 51 .670703 0.00 800 .89 0.00 319,557.44 

- ASSET TOTALS 
6,600.000 0.00 698 .09 0.00 289 054.2, 

0.00 821 .39 0.00 340:045.21 

504141904 METRO AG ORD NPV 06JUM03 10JUN03 CITIGROUP GLOBAL MAR EUR/DE4 .06 
3 000 

' 
000 27.430000 0.00 164.58 0.00 82 125.42 

NiGi 0.855176 32.075269 0.00 192.45 0.00 96 :033.35 

5"834904 AIXTRON ORD NPV 11APR03 15APR03 BANK JULIUS BAER (BE EUR/DE4 .01 
1 600 000 2.789000 0.00 8.92 0.00 4 453.48 

NIG4 0.930016 2.998673 0.00 9.59 0.00 4 :788 .61 

06KAY03 09NAY03 IN IN MARBURG EUR/DE4 .01 
1 400.000 3.239400 0.00 9.07 0.00 4 526 .09 

Nia 0.880631 3.678499 0.00 10.30 0.00 5 :139 .60 

02JUN03 05JUN03 1 DEUTSCHE BANK AG LON EUR/DE4 .01 
1 400.000 3.213900 0 .00 9.00 0.00 4 490 .46 

NIG4 0.851499 3.774403 0 .00 10.57 0.00 5 :273 .59 

04JUM03 06JUN03 PANKURE GORDON & CO EUR/DE4 .01 
2 000 .000 3 .270000 0 .00 13 . 08 0 

. 
00 6 526 .92 

NIU 0.853971 3 .829170 0 .00 15.32 0 .00 7:643 .02 

- ASSET TOTALS -- 
6,400 .000 0 .00 40.07 0.00 19 996 .95 

0.00 45.78 0 .00 22:844 .82 

563692904 THYSSENKRUPP AG NPV 02JUL03 04JUL03 ABN ANRO EQUI-TIES- (U EUR/DE4 .02 
2 100 000 10.230000 0.00 42 97 0 .00 21 440 .03 

NIG4 0.867717 11 .789558 0.00 49 :52 0 .00 24:708 .55 

STATE STREET, 

I 



NINC ANNUAL NO NAME ON RECORD PAGE : 91 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

NARCN 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SNARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTN LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTN BASE NET PROCEEDS 

EQUITY 

GERMANY EURO CURRENCY (CONTINUED) 

578599904 EPCOS ORD NPY 15APR03 17APRO3 KAINFIRST BANK DE EUR/DE4 .03 
1 000.000 12.457000 0.00 24.91 0.00 12 432 .09 

NI" 0.925669 13.457294 0.00 26.91 0.00 13:430.38 

16APR03 22APRO3 KAINFIRST BANK DE EUR/DE4 .03 
600.000 12.616000 0.00 15.14 0.00 7 554 .46 

NIG4 0.920217 13.709810 0.00 16.45 0.00 8:209 .43 

584235907 DEUTSCHE TELEKON NPV(REGD) 22AUGO3 26AUG03 
2 600 .000 13.772000 0.00 

NIU 0.919752 14.973602 0.00 
CREDIT AGRICOLE INDO EUR/DE4 .03 

71.61 0.00 35 735.59 
77.86 0.00 38:853 .51 

.. )I 

)I 

NINC ANNUAL NO NAME ON RECORD PAGE : 90 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/GRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

GER14ANY EURO CURRENCY (CONTINUED) 

572797900 SIEMENS AG NPV (REGD) NPV (REGD) OIAUG03 05AUG03 UBS AG EUR/DE4 .11 
200.000 49.829000 0.00 19 .93 0.00 9 94537 

NIG4 O.BBB652 56.072568 0.00 22 .43 0.00 11 :192.09 

- ASSET TOTALS - 
4,100.000 0.00 312.81 0.00 178,8".66 

0.00 362.76 0.00 207,301.86 

572857902 NELLA AG NPV NPV 10MAR03 13KAR03 DEUTSCHE BANK SECURI EUR/DE4 
2 000.000 70.810000 0.00 354.05 0.00 141,265150 

NIaA 0 .903996 78.329993 0.00 391.65 0.00 156p268.34 

03APRO3 07APRO3 MORGAN STANLEY EUR/DE4 
2 300.000 90.872000 0.00 522.51 0.00 208,483:4 

NIU 0 .931359 97.569251 0.00 561 .02 0.00 223,848.26 

16MAY03 20MAY03 MORGAN STANLEY EUR/DE4 .26 
2 300.000 90.287600 0.00 519.15 0.00 207,142.33 

N16i 0 .866101 104.2"041 0.00 599 .41 0.00 239,166.48 

- ASSET TOTALS -- 
6p6OO.OOO 0.00 1 395.71 0.00 556,891.37 

0.00 1:552 .08 0.00 619,283.08 

575602909 BAYERISCHE NOTOREN WERKE AG EURI 25APRO3 30APRO3 MERRILL LYNCH INTERN EUR/DE4 
I goo 000 29.300000 0.00 105.48 0.00 52,634 :0562 

NIG4 * 0.905879 32.344276 0.00 116 .44 0.00 58,103.26 

578599904 EPCOS ORD NPV 14APRO3 16APRO3 BANK JULIUS BAER (DE EUR/DE4 .03 
500.000 12.061000 0.00 12 .06 0.00 6 Ole. " 

NIG4 0 .928247 12.993309 0.00 12 .99 0.00 6 :483.66 

STATE STREET 

16APRO3 28APRO3 
400.000 13.114000 0.00 

NIG4 0.920217 14.250986 0.00 

27APRO3 23APRO3 
400.000 12.622000 0.00 

NIG4 0.916884 13.766191 0.00 

22APRO3 24APRO3 
500-000 12.561000 0.00 

NIG4 0.911743 13.776909 0.00 

23APRO3 25APRO3 
400.000 13.194000 0.00 

NIG4 0.913284 14.446766 0.00 

02JUL03 04JNL03 
1 100 000 11.113600 .00 

NIG4 0.867717 12.807862 0.00 

ASSET TOTALS 
4,900.000 0.00 

0.00 

6 BANK JULIUS BAER (DE EUR/DE4 .03 
10 

. 
49 0.00 5 235.11 

11.40 0.00 5:689 .00 

UBS AG EUR/DE4 .03 
10.10 0.00 5 038 .70 
11.02 0.00 5 :495.46 

UBS AG EUR/DE4 .03 
12.56 0.00 6 267 .94 
13.78 0.00 6 :874.68 

UBS AG EUR/DE4 .03 
10.56 0.00 5 267 .04 
11.56 0.00 5 :767 .14 

ABN AHRO EQUITIES (U EUR/DE4 .03 
24.45 0.00 12 200.51 
28.18 0.00 14:060.47 

120.27 0.00 60,014.29 
132.29 0.00 66,010.22 



Him ANNUAL NO NAME ON RECORD PAGE : 92 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

400.000 
NIG4 0.909628 

- ASSET TOTALS - 
10,500.000 282.79 0.00 

308.21 0.00 
0.00 
0 .00 

702196908 DEUTSCHE BOERSE AG NPV 03JUN03 05JUN03 
2 200.000 44.950000 0 .00 

Nigi 0.854482 52 .604970 0 .00 

710106907 PORSCHE AG NON VTG PRF NPV 03JUN03 05JUN03 
100.000 317 .453600 0.00 

NIG8 0.854482 371 .515842 0.00 

99PEBP909 SUB ALLIANZ ALLIANZ AG RTS EXP 29APRO3 28APRO3 07NAY03 9 
1 800.000 8 .202150 0.00 

NIU 0.90929B 9 .020310 0.00 

INSTINET EUR/DE4 
53.94 0.00 
63.13 0 .00 

INSTINET EUR/DE4 
32 .75 0 .00 
37 .16 0 .00 

RIGHTS SOLD EUR/DE4 
0 .00 0 .00 
0 .00 0 .00 

STAI 

14 763.87 
16 : 236.56 

E STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 93 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

SPAIN EURO CURRENCY 

EURO .06 25APRO3 30APRO3 
14 .750000 0 .00 
16 .282528 0.00 

04JUN03 09JUN03 
15 .348200 0 00 
17 .972741 0:00 

05JUN03 10JUM03 
15 .091600 0.00 
17.914494 0.00 

05JUN03 10JUN03 
15 .270800 0.00 
18.127214 0.00 

MERRILL LYNCH INTERN EUR/Fll .03 
106 .20 0.00 52,993 .80 
117 .23 0.00 58,499 .87 

CREDIT SUISSE FIRST EUR/Fll .04 
42 .97 0.00 21 444 .51 
50.32 0.00 25 :111 .52 

CREDIT SUISSE FIRST EUR/Fll .04 
30 .19 0.00 15 061 42 
35 .83 0.00 17 :878 :67 

CREDIT SUISSE FIRST EUR/Fll .04 
9 .16 0.00 4 572 .08 

10 .87 0.00 5 :427 .29 

STATE STREET 

300.000 
NIG4 0.842424 

GERMANY 

584235907 DEUTSCHE TELEKON 
600.000 

NIG4 0 .918247 

500.000 
NIG4 0.917936 

5 500 000 
NIG4 * 0.916842 

900.000 
NIG4 0.917557 

EURO CURRENCY 

NPWREGO) 25AUG03 27AUG03 
13.595800 0.00 
14 .807868 0.00 

26AUG03 28AUG03 
13 .616500 0.00 
14 .833823 0.00 

27AUG03 29AUG03 
13 .305400 0 00 
14.512206 0:00 

28AUG03 OPEN 
13.440500 0 00 
14.648136 0:00 

29AUG03 OPEN 
13.377000 0.00 
24.706012 0.00 

(CONTINUED) 

CREDIT AGRICOLE INDO EUR/DE4 
16 .31 0 .00 
17 .76 0 .00 

CREDIT AGRICOLE INDO EUR/DE4 
13 .62 0.00 
14 .84 0.00 

CREDIT AGRICOLE INDO EUR/DE4 
146 36 0 
159:63 0:0000 

CREDIT AGRICOLE INDO EUR/DE4 
24 19 0 00 
26:36 0:00 

UBS AG EUR/DE4 
10.70 0.00 
11.76 0.00 

.03 
141.17 

8 866.96 

.03 
6 794.63 
7 :402 .07 

.03 
73 033.34 
79 :657 .50 

.03 
12 072 .26 
13 :156 .96 

.03 
5 340 .10 
5 :870 .64 

141 217 .09 
153 :807 .64 

.05 
53 886.06 
63:062.84 

.37 
31 713.61 
37:114.43 

573252905 TELEFONICA SA 
59 927 000 
NI9 * 0 .932401 

578813909 ANADEUS GLOBAL TRAVEL 
4 400 000 

NIGI * 0 .854482 

99KYAK909 TELEFONICA SA 
13 000 000 

NIG4 * 0 .906824 

99PBQZ907 TELEFONICA 
59 927 000 

NIG9 * 0.941176 

FINLAND 

590294906 NOKIA (AB) OY 
3 600 000 

miu , 0.905879 

1 400 000 
NIG4 * 0.853971 

1 000 000 
NIG4 * 0.842424 

EUR 1 14MAR03 20MAR03 
8 .613300 0.00 
9 .237764 0.00 

SER A EURO.01 03JUN03 06JUM03 
5.080000 0 .00 
5.945122 0 .00 

BNS RTS EXP lIFE 11KAR03 11MAR03 
0.000000 0 .00 
0.000000 0 .00 

BNS RTS EXPDT 25 18MAR03 25MAR03 
0.179702 0 .00 
0.190933 0 .00 

J P MORGAN SECURITIE EUR/ES3 .02 
1 290.42 0.00 514,878 .81 
1 :383.98 0.00 552,207 .48 

INSTINET EUR/ES4 .01 
22.35 0.00 22 329 .65 
26 .16 0.00 26 :132 .38 

CONVERSION NON CASH EUR/ES3 
0.00 0.00 0.00 
0.00 0.00 0.00 

1 RIGHTS SOLD EUR/ES3 
0.00 0.00 10 769 .06 
0.00 0.00 11 :442 .13 



NIHC ANNUAL NO NAME ON RECORD PAGE : 94 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FINLAND EURO CURRENCY (CONTINUED) 

590294906 NOKIA (AB) OY EURO .06 05JUN03 10JUN03 CREDIT SUISSE FIRST EUR/Fll .04 
300.000 15 .270800 0.00 9 .16 0.00 4 572 .08 

NIG4 0.842424 18.127214 0.00 10 .87 0.00 5:427 .29 

06JUN03 11JUM03 
200.000 15.334000 0 .00 

NIG4 0 .855176 17.930812 0.00 

06JUN03 11JUN03 
2 200.000 15.334000 0 .00 

MIG4 0.855176 17.930812 0 .00 

27JUM03 02JUL03 
900.000 14.582000 0 .00 

NIG4 0.875235 16.660668 0 .00 

30JUM03 03JUL03 
1 200.000 14.672000 0 .00 

NIFA 0.869376 16.876472 0.00 

02JUL03 07JUL03 
1 200.000 14.359700 0 00 

NIFA 0.867727 16.548829 0:00 

24JUL03 17JUL03 
1 700.000 15.724900 0 .00 

NIG4 0.884995 17.768349 0 .00 
ASSET TOTALS - 

14,000.000 0.00 
0 .00 

STATE STREET 
) I NINC ANNUAL NO NAME ON RECORD PAGE : 95 USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY 

401140009 AIR LIQUIDER EUR11 03KAR03 06KAR03 PARIBAS EUR/FRI .26 
200.000 122 .087000 0.00 48.83 0.00 24 368.57 NIG4 0.922850 132 .293439 0.00 52.91 0.00 26:405 .78 

17MAR03 20MAR03 
124.004800 0 00 

0.942996 131 .500876 0:00 

0.00 
0.00 

100.000 
NIG4 

- ASSET TOTALS -
300.000 

EURO.2 03JUM03 06JUN03 
62 .950000 0.00 
73.670364 0.00 

EURB 02JUM03 OSJUN03 
40.243000 0.00 
47 .261359 0.00 

02JUL03 07JUL03 40.500000 
0 46 .674204 0 :0'0 

15AUG03 20AUG03 
47 .795440 0.00 
53 .800913 0.00 

18AUG03 21AUG03 
47 .946800 0.00 
53 .407920 0.00 

19AUG03 22AUG03 
48 .920000 0.00 
54.401495 0.00 

405780909 LOREAL 
300.000 

NIG8 0.854482 

483410007 SCHNEIDER ELECTRIC 
500.000 

NIG4 0.851499 

INSTINET EUR/FR1 .07 
18.89 0.00 866 11 

0.00 128 079:00 22.11 2 : 
BEAR STEARNS SECURIT EUR/FR1 .09 

40.24 0.00 20 0 1.26 
47.26 0.00 23:513 .42 

KLEINNORT BENSON SEC EUR/FRI. .09 
48 60 0 00 24,251.40 
56:01 0:00 27,948.51 

EXANE S.A . EUR/FRI .11 
9.56 0.00 4 769.98 
10.76 0.00 5:369 .33 

DEUTSCHE BANK AG LON EUR/FRI .11 
9.59 0.00 4 785.09 
10.68 0.00 5:330 .11 

DEUTSCHE BANK AG LON EUR/FRI .11 
19.57 0.00 9 764.43 
21.76 T- 0.00 10:858 .54 

600.000 
MIG4 

100.000 
NIG4 

100.000 
NIG4 

200.000 
NIG4 

0.867717 

0.888376 

0.897747 

0.899240 

CREDIT SUISSE FIRST EUR/FII .04 
6 .13 0.00 3 060.67 
7 .17 0.00 3:578.99 

CREDIT SUISSE FIRST EUR/Fll .04 
67 

. 
47 0.00 33 667.33 

78 .90 0.00 39 :368.89 

GOLDMAN SACHS + CO EUR/Fll .03 
26 .25 0.00 13,097.55 
29 .99 0.00 14,964.61 

KLEINNORT BENSON SEC EUR/Fll .03 
35 .21 0.00 17 571.19 
40.50 0.00 20:211.27 

CREDIT SUISSE FIRST EUR/Fll .03 
34 46 0 00 17 197.18 
39:71 0:00 19 :818.88 

JP MORGAN SECURITIES EUR/FIl .04 
53." 0.00 26,678.87 
60 .41 0.00 30,145.79 

420 .65 0.00 209 916.68 
481 .80 0.00 240:433.07 

PARIBAS EUR/FR1 .26 
24 0 00 12 375 .68 
26 :'3'0 0:00 13:123.79 

73.63 0.00 36 744 .25 
79.21 0.00 39:529.57 



NiKL ANNUAL NO NAME ON RECORD PAGE : 96 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

483410007 SCHNEIDER ELECTRIC EURB 21AUG03 26AUG03 DEUTSCHE BANK AG LON EUR/FRI .11 
100.000 49.086500 0.00 9 .82 0.00 4:191:13 

WIG4 0.911037 53.879809 0.00 10.78 0.00 5 37 0 

- ASSET TOTALS - 
1,600 .000 0.00 137 .38 0.00 68 99 

0.00 157 .25 0.00 78 :5"570 : 11 

EUR5.5 03JUM03 06JUN03 
15.849100 0.00 
18 .548196 0.00 

04JUM03 09JUM03 
16 .034200 0 00 
18 .776047 0:00 

06JUM03 11JUM03 
16 .491100 0 00 
19 .283867 0 :00 

10JUM03 13JUN03 
16 .215900 0 .00 
18 .949896 0 .00 

IIJUN03 16JUM03 
16 .251100 0.00 
19 .120223 0.00 

12JUM03 17JUN03 
16.320400 0.00 
19.205848 0.00 

17JUN03 20JUN03 
17.120600 0 00 
20.221249 0:00 

UBS AG EUR/FRI .04 
9 .51 0.00 4 745.22 

11 .13 0.00 5:553.33 

UBS AG EUR/FRI .04 
9 62 0 00 4 goo 64 

11 :27 0:00 5:621 :55 

UBS AG EUR/FRI .04 
29.68 0 .00 14 

a 
12 .31 

34.71 0 .00 17 :320.77 

UBS AG EUR/FRI .04 
9.73 0 .00 4 855.04 
11.37 0 .00 5: 673.60 

UBS AG EUR/FRI. .04 
9.75 0 .00 4 965 .58 

11.47 0.00 5 :724 .60 

UBS AG EUR/FR1 .04 
9.79 0.00 4 886 33 

11.52 0.00 5 :750:23 

MERRILL LYNCH INTERN EUR/FRI .04 
10.27 0.00 5 125 .91 
12.13 0.00 6 :054 .21 

STATE STREEI 

300.000 
NIG4 0.849762 

300.000 
NIG4 0.846668 

NIK ANNUAL NO NAME ON RECORD PAGE : 97 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

483477907 VIYENDI UNIVERSAL EUR5.5 ISJUN03 23JUM03 CREDIT AGRICOLE INDO EUR/FRI .04 
300.000 16 .555800 0.00 9 .94 0.00 4 956.80 

NIG4 O.B53862 19 .389316 0.00 11 .64 0.00 5:8 .15 

19JUM03 24JUM03 
16 .432600 0 .00 
19 .191627 0 .00 

02JUL03 07JUL03 
15 .559500 0 .00 
17 .931538 0 .00 

07JUL03 IOJUL03 
16 .378500 0 00 
18 .582221 0 :00 

OBJUL03 21JUL03 
16 .512100 0 .00 
18 .592634 0 .00 

0 .00 
0 .00 

300.000 
MIG4 0.881407 

300.000 
NIG4 0.888099 

- ASSET TOTALS - 
5,700.000 

533004909 DASSAULT SYSTEMES EURI. 03JUM03 06JUN03 
800.000 30 .150000 0 .00 

NIGS 0.854482 35 .284535 0 .00 

06JUM03 11JUM03 
4 100 000 31.062700 0.00 

NIGI 0.855176 36.323166 0.00 

10JUM03 13JUM03 
7 600.000 29.919700 0 00 

Nia 0.855725 34.964153 0:00 

INSTINET EUR/FRI. .04 
24.12 0 .00 24 095.88 
28.23 0.00 28 :199.40 

MORGAN STANLEY EUR/FRI .09 
318.39 0 .00 127,039.68 
372.31 0 .00 148,552 .67 

MORGAI.STAWLEY CO IN EUR/FRI .09 
56 47 0 .00 226 21 25 
664.31 0 .00 265:8063:25 

STATE STREET, 

483477907 VIVENDI UNIVERSAL 
300.000 

NIG4 0 .854482 

300.000 
NIG4 0 .853971 

900.000 
NIG4 0.855176 

300.000 
NIG4 0.855725 

300.000 
NIG4 0.849943 

300.000 
NIG4 0.856238 

1 800.000 
NIGt 0.867717 

CREDIT AGRICOLE INDO EUR/FRI .04 
9 .86 0.00 4 919.92 

11 .52 0.00 5:745.97 

CREDIT AGRICOLE INDO EUR/FRI .04 
56 .02 0.00 27 951.08 
64 .56 0.00 32:212.21 

CREDIT AGRICOLE INDO EUR/FR1 .04 
19 :13 0 00 4 903 72 
1 15 0:00 5:563:51 

CREDIT AGRICOLE INDO EUR/FRI. .04 
9.91 0.00 4 943.72 
11.16 0.00 5:566.63 

183.91 0 .00 91 766 .27 
213.63 0 .00 106 :591 .76 



"INC ANNUAL NO NAME ON RECORD PAGE : 98 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

- ASSET TOTALS -
12,500.000 0.00 

0.00 

LEHMAN BROTHERS INTE EUR/FRI .03 
57.77 0 .00 28,826 .11 
62.80 0 .00 31,338 .31 

MERRILL LYNCH INTERN EUR/FRI .04 
18.68 0 .00 9 323.72 
20.89 0.00 10:424.86 

1 MORGAN STANLEY CO IN EUR/FRI, 
0.00 0.00 3 668 .28 
0.00 0.00 4:101 .51 

MORGAN STANLEY CO IN EUR/FRI. 
0.00 0.00 3 5 3 94 
0.00 0.00 4:0288 :35 

MERRILL LYNCH INTERN EUR/FRI .04 
18.36 0.00 9 160 .94 
20.57 0.00 10:261 .17 

MERRILL LYNCH INTERN EUR/FRI .04 
3.91 0.00 1 902.16 
4.30 0.00 2:144.31 

ABN ANRO EQUITIES (U EUR/FRI .05 
118.96 0.00 59 360 .04 
139.11 0.00 69:412 .66 

MERRILL LYNCH INTERN EUR/FRI .04 
26.71 0.00 13 328 .73 
30.00 0.00 14:970.84 

STATE STREET 

596233908 STMICROELECTROMICS EUR1 .04 13MAR03 18MAR03 
1 800 000 16.046600 0.00 

Nir.4 0.919836 17.445066 0.00 

30APRO3 06MAY03 
500.000 18.684800 0.00 

NIG4 0.894374 20.891484 0.00 

30APRO3 07MAY03 
200.000 19.341400 0.00 

NIG4 0.894374 20.507528 0.00 

01MAY03 06MAY03 
200.000 17.919700 0.00 

NIG4 0.889680 20.141736 0.00 

02KAY03 07MAY03 
500.000 18.358600 0.00 

NIG4 0.892777 20.563478 0.00 

05NAY03 09KAY03 
100.000 19.059700 0.00 

NIG4 0.887075 21 .486007 0.00 

06JUN03 11JUN03 
2 900.000 20.510000 0.00 

NIFA 0.855176 23.983367 0.00 

31JUL03 05AUG03 
700.000 19 .079200 0.00 

NIG4 0.890313 21 .429767 0.00 

596233908 STMICROELECTRONICS EURI .04 20AUG03 25AUG03 CREDIT SUISSE FIRST EUR/FRI. .04 
300.000 19.914800 0.00 11.95 0.00 5 962.49 

NIG4 0.900536 22.114385 0.00 13.27 0.00 6:621.05 

21AUG03 27AUG03 I CREDIT SUISSE FIRST EUR/FRI. .05 
1 000.000 20.500600 0.00 41.00 0.00 20,459 .60 

N194 0.911037 22.502489 0.00 45.00 0.00 22,457 .49 

22AUG03 27AUG03 CREDIT SUISSE FIRST EUR/FR1 .05 
1 000 000 20.960500 0 00 41 

. 
92 0 00 20,918 .58 

NIG4 0 .919752 22.789295 0:00 45 
. 
58 0:00 22,743 .72 

- ASSET TOTALS 
9,200 .000 0.00 339.16 0.00 176 494.59 

0.00 391.52 0.00 198:504.27 

596651901 SOC GENERALE EUR1 .25 03JUN03 06JUN03 INSTINET EUR/FRI .06 
700.000 53.300000 0.00 37.31 0.00 37,272 .69 

NIGS 0.854482 62.376972 0.00 43.66 0.00 43,620.22 

598181907 DANONE EURI, 15AUG03 22AUG03 2 MORGAN STANLEY CO IN EUR/FRI .35 
540.000 124.937796 0.00 168.66 0.00 67,297 .75 

NIG6 0.888376 140.636169 0.00 189.85 0.00 75,753 .68 

598893907 THOMSON SA EUR3.75 03JUM03 06JUM03 INSTINET EUR/FRI. .02 
1 700.000 13.790000 0.00 23.44 0.00 23 419 .56 

NIa 0.854482 16.138432 0.00 27.43 0.00 27:407 .90 

10JUM03 13JUN83 NORGAN.STAWLEY CO IN EUR/FRI. .05 
3 900.000 15.700000 0 . 0 153 07 0.00 61 076 .93 

NIFA 0.855725 18.347016 0.00 178.88 0.00 71:374 .48 

- ASSET TOTALS - 
5,600.000 0.00 176.51 0.00 84 496 49 

0.00 206.31 0.00 98 :782 :38 

.-~V -Vo. C~~ A - f~-- 

910.98 0 .00 377 955.81 
1,064.85 0 .00 441 :815 .32 

NIHC ANNUAL NO NAME ON RECORD PAGE : 99 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 



721247906 ESSILOR INTL EURO.35 03JUN03 06JUN03 INSTINET EUR/FRI. .04 1 100.000 34.722700 0.00 38 .19 0.00 38 156.78 
N19A 0.854482 40.635964 0.00 44.69 0.00 44:654 .87 

757379904 FRANCE TELECOM EUR 4 (RFD 01/01 28MAY03 28MAY03 NEW TO ORD NON CASH EUR/FRI 7 300 000 19.000000 0.00 0.00 0.00 138 700.00 
NIG4 * 0.927885 20.476668 0.00 0.00 0.00 149:479 .68 

99PCZC906 FRANCE TELECOM NTS EXP 04APRO3 IBAPRO3 18APR03 WARRANTS SOLD EUR/BDS 
7 700 000 4.275000 0.00 0.00 0.00 32,917.50 

NI4 ' 0 .918527 4.654191 0.00 0.00 0.00 35,837.27 
99PLCH900 LAFARGE RTS EXP 02JUL03 02JUL03 15JUL03 RIGHTS EXERCISED EUR/FRI, 

4 300 000 0.000000 0 .00 0.00 0.00 0.00 
NIGI 0.867717 0.000000 0 .00 0.00 0.00 0.00 

STATE STREIE, I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 101 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

UNITED KINGDOM EURO CURRENCY 

018270009 CRH ORD EURO .32 30NAY03 MERRILL LYNCH INTERN EUR/GBB .02 400.000 13.159500 0.00 7 .90 0 .00 5 255 .90 NIG4 0.850123 15.479525 0.00 9 .29 0 .00 6:182-52 
02JUN03 04JUN03 MERRILL LYNCH INTERN EUR/GBB 400.000 13.139750 0.00 0.00 0 .00 5 255 .90 

NIG4 0.851499 15.431316 0.00 0.00 0 .00 6:272 .53 
03JUN03 DAVY (J+E) EUR/GBB .03 

1 100 000 13.387900 0.00 29 .45 1 .25 14 695 .88 
NIG4 0.854482 15.667738 0.00 34.47 1." 17:198 .58 

03JUN03 CANCEL DAVY (J+E) EUR/GBB .03 
-1 100 000 13.387800 0 00 -29 .45 -1.25 -14 695 .88 N194 0.854482 15.667738 0:00 -34.47 1 . " -17:198-58 

03JUN03 06JUN03 DAVY (J+E) EUR/GBB .03 1 100.000 13.387800 0.00 29 .45 1.25 14 695 .88 
NIG4 0.854492 15.667735 0.00 34 .47 1." 17:198 .58 

04JUN03 DAVY (J+E) EUR/GBB .03 
1 700.000 13.417100 0.00 45 .62 1.25 22 762 .20 NIG4 0 .853971 15.711423 0.00 53 .42 1." 26:654 .54 

04JUN03 CANCEL DAVY (J+E) EUR/GBB .03 -1 700 000 13.417100 0.00 -45 .62 -1.25 -22 762 .20 
0 .853971 15.711423 0.00 -53 .42 1 . " -26:654 .54 

04JUN03 DAVY (J+E) EUR/EUR .03 1 700.000 13.417100 0.00 45 .62 1.25 22 762 .20 
N164 0 .853971 15.711423 0.00 53 .42 1.46 26:654 .54 

04JUN03 CANCEL DAVY (J+E) EUR/EUR .03 
-1 700 000 13.417100 0.00 -45 .62 -1.25 -22 762 .20 Nlg4 0 .853971 15.711423 0.00 -53 .42 1 . -26:654 .54 

STATE STREET 

Nimc ANNUAL NO NAME ON RECORD PAGE : 100 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FRANCE EURO CURRENCY (CONTINUED) 

599711900 TF1 TV FRANCAISE EURO .20 03MAR03 0614AR03 GOLDMAN SACHS INTERN EUR/FR1 .05 
300.000 21 .709700 0 .00 23.02 0 .00 6 499 .89 

NIG4 0.922850 23 .524625 0.00 14.11 0 .00 7:043 .28 

10MAR03 13MAR03 JULIUS .!AER FRANCE EUR/FRI, .05 
100.000 20 .539000 0 00 4 1 0 00 2 049 79 

NIG4 0.903996 22 .720233 0:00 4 
. 
55 0:00 2:267 :48 

13MAR03 18MAR03 MORGAN STANLEY AND C EUR/FRI. .04 
3 100 000 20 .148800 0.00 124

. 
92 0.00 62 336 .36 

NIG4 0.919836 21.904774 0.00 135 .81 0.00 67:768 .99 

- ASSET TOTALS 
3,500 .000 0.00 142 .05 0.00 10 7:10116 04 

0.00 154 .47 0.00 7 79 :75 



STATE 'STREET, 

HINC ANNUAL NO NAME ON RECORD PAGE : 103 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

UNITED KINGDOM EURO CURRENCY 

018270009 CRH ORD EURO.32 IOJUN03 13JUM03 
400.000 13.404100 0.00 

MIG4 0.855725 15.664018 0 .00 
11JUN03 

350.000 13.400000 0 .00 
NIG4 0.849943 15.765763 0 .00 

11JUN03 CANCEL 
-350.000 13.400000 0.00 

NIG4 0.849943 25.765763 0.00 
IIJUN03 16JUN03 

350.000 13.400000 0.00 
NIG4 0.849943 15.765760 0.00 

15AUG03 20AUG08 
900.000 15.823700 0 0 

NIG4 0.888376 17.811940 0:00 
18AUG03 21AUG03 

500.000 15.900500 0 00 
NIG4 0.897747 17.711560 0:00 

19AUG03 22AUG03 
700.000 16.158200 0.00 

NIG4 0.899240 17.968729 0.00 
20AUG03 

300.000 16 .420000 0.00 
NIG4 0.900536 18.233585 0.00 

20AUG03 CANCEL 
-300.000 16 .420000 0.00 

NIG4 0.900536 18 .233585 0.00 

(CONTINUED) 

DAYY (J+E) EUR/GBB .03 
10.72 0.00 5 350.92 
12.53 0.00 6 :253 .0B 

DAYY W+E) EUR/GBB .03 
9.38 0.00 4 6 0 .62 
11.04 0.00 5:5806 .98 

DAYY (J+E) EUR/GBB .03 
-9.3B 0.00 -4 6 0 .62 

-11.04 0.00 -5:5806 .98 

DAYY (J+E) EUR/GBB .03 
9.38 0.00 4 6 0 .62 
11.04 0.00 5:5806 .98 

NCB STOCKBROKERS LTD EUR/GBB .04 
2 1 25 14 211 60 
382:026 1:41 15:997 :28 

NCB STOCKBROKERS LTD EUR/GBB .04 
15 .90 0.00 7 934 .35 
17 .71 0.00 8:838 .07 

NCB STOCKBROKERS LTD EUR/GBB .04 
22 .62 0.00 11 288 .12 
25 .15 0.00 12:552 .96 

ABN AHRO EQUITIES (U EUR/GB5 .03 
7 .39 0.00 4 918 .61 
8 .21 0.00 5 :461 .87 

ABN AHRO EQUITIES (U EUR/GBB .03 
7 .39 0.00 -4 918 .61 

-8 .21 0.00 -5 :461 .87 

C-ir A -I-T- C-ir-" r-T---ir 

NIHC ANNUAL NO NAME ON RECORD PAGE : 102 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SNARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

UNITED KINGDOM EURO CURRENCY (CONTINUED) 

018270009 CRM ORD EURO.32 04JUN03 04JUN03 DAYY W+E) EUR/GBB .03 
1 700 .000 13.417100 0.00 45 .62 1.25 22 762.20 

NIGt 0.853970 15.711426 0.00 53.42 1.46 26:654.54 

06JUM03 DAYY (J+E) EUR/GBB .03 
1 300 .000 13.493100 0.00 35 .08 1.25 17 504.70 

Nia 0.855176 15.778156 0.00 41 .02 1 .46 20:469.12 

06JUN03 CANCEL DAVY W+E) EUR/GBB .03 

-1 
300 000 13.493100 0.00 -35.08 -1 .25 -17,504.70 

NIG4 0.855176 15.778156 0.00 -41 .02 1." -20,469.12 

06JUN03 11JUN03 DAYY (J+E) EUR/GBB .03 
1 300 .000 13.493100 0.00 35.08 1.25 17 504.70 

NI" 0.855175 15.778156 0.00 41 .02 1.46 20 : "9. 12 

09JUN03 MERRION CAPITAL GROU EUR/GBB .03 
700 .000 13.500000 0.00 18 90 0 

. 
00 9 431 .10 

NIG4 0.851607 15.852383 0.00 22 :19 0.00 11:074 .47 

09JUN03 CANCEL MERRION CAPITAL GROU EUR/GBB .03 
-700 .000 13.500000 0 00 -1 9 0 00 -9 431 10 

MIG4 0.851607 15.852383 0:00 -212 :190 0:00 -11:074:47 

09JUN03 12JUN03 HERRION CAPITAL GROU EUR/GBB .03 
700 .000 13.500000 0.00 18 .90 0.00 9 431 .10 

NIG4 0.651607 15.852376 0.00 22.19 0.00 11:074 .47 

IOJUN03 DAVY (J+E) EUR/GB8 .03 
400 .000 13.404100 0.00 10.72 0.00 5 350 .92 

NIG4 0.855725 15.664028 0.00 12.53 0.00 6:253 .08 

10JUN03 CANCEL DAVY (J+E) EUR/GBB 
* 
03 

-400 .000 13.404100 0.00 -10.72 0.00 -5 350.92 
NIG4 0.855725 15.664028 0.00 -12.53 0.00 -6:253.08 



NINC ANNUAL NO NAME ON RECORD PAGE : 105 Uso - COMPOSITE - ASOF : 31ALIG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

IRELAND EURO CURRENCY (CONTINUED) 

418224002 CRH ORD IEPO.32(DUBL 04JUN03 CUSIP CHANGE EUR/IE1 
24 550 000 16.440092 0.00 0 .00 0.00 403,604.28 NIG4 1.116904 14.719336 0.00 0 .00 0.00 361,359.72 

04JUN03 CANCEL CUSIP CHANGE EUR/IEl -24 550 000 16 .440092 0 00 0 .00 0.00 -403 604.28 Nlat * 1.116904 24.729336 0:00 0 .00 0.00 -361 :359.72 
- ASSET TOTALS - 

24,550 .000 0.00 0.00 0.00 403 604.2B 
0.00 0 .00 0.00 361:359.72 

445525900 IRISH LIFE + PERM 
a 600 000 

MIG4 * 1.112662 

8 600 000 
NI U 1.112662 

--B 600 000 
NIG4 * 1 .112662 

8 600 000 
NIG4 * 1 .112662 

'-B 600 000 
NIG4 1 .112662 

- ASSET TOTALS 
8,600.000 

CUSIP CHANGE NON CAS EUR/IEl 
0.00 0.00 104 103.06 
0.00 0.00 93:562.14 

TRANSFER OF ASSETS EUR/IEl 
0.00 0 .00 104,103.06 
0.00 0 .00 93,562.14 

TRANSFER OF ASSETS EUR/IE1 
0.00 0 .00 -104,103.06 
0.00 0 .00 -93,562.14 

CUSIP CHANGE NON CAS EUR/IE1 
0.00 0 .00 104 103.06 
0.00 0 .00 93:562 .14 

CUSIP CHANGE NON CAS EUR/IEl 
0 0 00 -104,103 .06 
0:0000 0:00 -93,562 .14 

0.00 0.00 104,103 .06 
0.00 0.00 93,562 .14 

E STREET, 

ORD EURO.32 13MAR03 13KAR03 
12 .105006 0 .00 
10.879318 0.00 

18MAR03 
12 .105006 0 .00 
10.879318 0 .00 

ISMAR03 CANCEL 
12 .105006 0 .00 
10 .879318 0 .00 

IBKAR03 
12 .105006 0.00 
10.879318 0.00 

18MAR03 CANCEL 
12.105006 0 00 
10.879318 0:00 

0.00 
0.00 

I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 104 Uso - COMPOSITE - ASOF : 31AUGOI 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSRS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

UNITED KINGDOM EURO CURRENCY (CONTINUED) 

018270009 CRH ORD EURO.32 20AUG03 26AUG03 ABN AMR0 EQUITIES (U EUR/GBB .03 
300.000 16.420000 0.00 7 .39 0.00 4 918.61 

NIG4 0.900536 18.233585 0.00 8 .21 0.00 5:461.87 

21AUG03 27AUG03 DAYY (J+E) EUR/GBB .04 
500.000 16.507100 0.00 26 .51 0.00 237 04 

0 .911037 18.119023 0.00 18 .12 0.00 1 9 NIG4 9 :3 

22AUG03 2SAUG03 DAVY (J+E) EUR/GBB .0 
400.000 16.736700 0 00 13.39 0 .00 6 681 .2' 

NIG4 0.919752 18 .196970 0:00 14.56 0 .00 7:264.Z 
- ASSET TOTALS - 

9,650.000 0 .00 261.34 5 .00 139,20B .Z 
0 .00 299.77 5 .79 158,667 .6 : 

IRELAND 

307073908 BK OF IRELAND ORD STK EURO .64 03JUN03 06JUN03 INSTINET EUR/IEl .03 
3 900 000 20.880000 0.00 84.86 1.25 42 345 .89 N196 0.854482 22.732860 0.00 99 .31 1.46 49 :557.38 

12JUN03 17JUN03 SALOMON BROS INC EUR/IE1 .02 
12 500 000 10.540000 0 00 263 

50 
1 25 131 485 25 

NIGi 0 .849762 12.403473 0:00 310:09 1 :47 154:731:85 
- ASSET TOTALS - 

16,400.000 0.00 348.36 2 .50 173,831.14 
0.00 409.40 2 .93 204,289.23 

418224002 CRH ORD IEPO.32(DUBL 02JUN03 02JUN03 CUSIP CHANGE- EUR/IEl 
24 550 000 16 .440092 0.00 0 Oo 0.00 403 604.28 
NIG4 2.116904 14.719336 0.00 0:00 0 .00 361:359.72 

STATE STREET, 



HIM ANNUAL NO NAME ON RECORD PAGE : 106 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

ITALY EURO CURRENCY 

423244003 UNICREDITO ITALIAN EURO.50 06MAY03 09NAY03 DRESDNER EUR/IT3 .01 
22 000 000 4.036600 0.00 222.01 0.00 as 583.19 

NIGA 0.880631 4.583759 0.00 252.10 0.00 100:590.59 

03JUM03 09JUN03 3 INSTINET EUR/IT3 
10 400 000 3.800000 0.00 39.52 0.00 39 4 0.48 

NIGh 0.854482 4."7139 0.00 46.25 0.00 46 :2803.99 
- ASSET TOTALS - 

32,400.000 0.00 261.53 0.00 128 063.67 
0.00 298.35 0.00 146 :794.58 

714505906 ENI EURI. 06JUN03 11JUND3 
1 400.000 14.054800 0.00 

Ulu 0.855176 16.434979 0.00 

09JUN03 12JUN03 
1 300.000 13.901900 0.00 

NIU 0.851607 16.324314 0.00 

IOJUN03 23JUM03 
600.000 13.862700 0.00 

NIG4 0 .855725 16.199947 0.00 

11JUM03 16JUM03 
2 700.000 13.930900 0.00 

Ulu 0 .849943 16.390393 0.00 

12JUN03 17JUN03 
1 500.000 13.969000 0.00 

NIU 0 .849762 16.438720 0.00 

02JUL03 07JUL03 
2 200.000 13.000000 0.00 

NIG4 0.867717 14.981843 0.00 

KLEIMMORT BENSON SEC EUR/IT3 .03 
39.35 0.00 19 637 .37 
46.01 0.00 22:962 .96 

KLEINNORT BENSON SEC EUR/IT3 .03 
36 .14 0.00 is 036.33 
42.44 0.00 2 

1 
:179.17 

KLEINNORT BENSON SEC EUR/IT3 .03 
16.64 0.00 300.98 
19 .45 0 .00 9:700.52 

KLEINNORT BENSON SEC EUR/IT3 .03 
75.23 0 .00 37 538.20 
88 .51 0 .00 44:165.55 

KLEIRMORT BENSON SEC EUR/IT3 .03 
41 .91 0 .00 20 911.59 
49 .32 0 .00 24:608.76 

ABN ANRO EQUITIES (U EUR/IT3 .03 
54.60 0 .00 27,245.40 
62 .92 0 .00 31,398 .95 

STATE,5TREET 
7 ~,, 

MINC ANNUAL NO NAME ON RECORD PAGE : 107 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

ITALY EURO CURRENCY (CONTINUED) 

714505906 ENI EURI. 23JUL03 28JUL03 PARIBAS EUR/IT3 .03 1 000.000 13.178900 0 .00 26.36 0.00 13 152.54 
M164 0.870587 15 .137947 0 .00 30.28 0.00 15:107.67 

23JUL03 28JUL03 PARIBAS EUR/IT3 .03 
1 300-000 13 .17B900 0 .00 34.27 0.00 17 098.30 

NI" 0.870587 15 .137947 0.00 39.36 0.00 19 :639.97 

24JUL03 29JUL03 PARIBAS EUR/IT3 .03 
1 500-000 13 .126300 0 .00 39.38 0.00 19 650.07 

NIU 0 .873935 15 .019767 0.00 45.06 0.00 22!484 59 

PARIBAS EUR/IT3 .03 
10.57 0.00 5 273.43 
12.17 0.00 6 :072.09 

KLEINNORT BENSON SEC EUR/IT3 .03 
31.81 0.00 15 74 79 
36.58 0.00 18 :2853:62 

KLEINNORT BENSON SEC EUR/IT3 .03 
55.64 0.00 27,766 .00 
63.80 0.00 31,839 .26 

KLEINMORT BENSON SEC EUR/IT3 .03 
29.09 0.00 14 515.77 
33.07 0.00 16:500.07 

KLEINWORT BENSON SEC EUR/IT3 .03 
42 .23 0.00 21 072 .65 
47 .43 0.00 23 :668 .81 

MORGAN STANLEY AND C EUR/IT3 .03 
28 .69 0.00 14 315.86 
32 .53 0.00 16 :231 .32 

7 

25JUL03 30JUL03 
400.000 13 .210000 0.00 

NIG4 0 .868470 15 .210658 0.00 

28JUL03 31JUL03 
1 200.000 13 .255500 0.00 

NIU 0.869679 15.241831 0.00 

29JUL03 01AUG03 
2 200.000 13.248400 0.00 

Ulu 0.872068 15.191935 0.00 

30JUL03 04AUG03 
1 100.000 13.222600 0.00 

Niu 0.879740 15.030123 0.00 

31JUL03 OSAUG03 
1 600.000 13.196800 0.00 

NIU 0.890313 14.822652 0.00 

04AUG03 07AUG03 
1 100.000 13.040500 0.00 

Ulu 0.881990 14.785315 0.00 

)I 

.. ) I 



NETHERLANDS 

520907908 HAGEMEYER EUR1.2 16APRO3 23APRO3 
1 200.000 4.027500 0.00 

NIU 0.920217 4.376685 0.00 

17APRO3 24APRO3 
1 200 000 4.053500 0.00 

NIG4 0.916884 4.420952 0.00 

24APRO3 29APRO3 
1 200 000 4.120000 0 00 

NIU * 0.905797 4.548481 0:00 

JULIUS BAER NEDERLAN EUR/NL4 .01 
9.67 0.00 4 23 &1 
10.51 0 .00 5:8241 :53 

JULIUS BAER NEDERLAN EUR/NL4 .01 
9.73 0.00 4 54 41 1 
10.61 0 .00 5:8294:5. 

DEUTSCHE BANK AG LON EUR/NL4 .03 
9.89 0.00 4 934.13 
10.92 0.00 5:447 .24 

STATE STREET 

MINC ANNUAL NO NAME ON RECORD PAGE : 109 
USID - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STIL DT FAIL DAYS BROKER NAME STIL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

520907908 HAGEMEYER EUR1 .2 04JUN03 09JUN03 CANTOR FITZGERALD + EUR/NL4 
2 900 000 5 .500000 0.00 31 .90 0.00 

NIG4 0.853971 6 .440500 0.00 37 .35 0.00 

04JUN03 09JUN03 JULIUS BAER NEDERLAN EUR/NL4 
800 .000 5 .623000 0 00 9 0 00 

NIG4 0.853971 6 .584533 0:00 0:5'4 0:00 

05JUN03 IOJUN03 CANTOI .FITZ EUR 2 EUR/NL4 
2 200 000 5 .730705 0 00 2 22 0 00 

NIG4 0.642424 6 .802637 0:00 29 .94 0:00 

- ASSET TOTALS 
9,500 .000 0.00 95 .41 0.00 

0.00 109 .87 0.00 

EURO .3 20MAR03 25MAR03 
11.000000 0.00 
11.676501 0.00 

EURO .12 02JUL03 09JUL03 
8.917400 0.00 
10.276853 0.00 

EUR2 06JUN03 11JUN03 
32.100000 0.00 
37.536133 0.00 

CYA EURO .24 03JUN03 10JUM03 14.160000 0.00 
16.571443 0.00 

19AUG03 22AUG03 
18.422000 0.00 
20.486288 0.00 

ING FINANCIAL EUR/NL4 
1 476 .75 0.00 
1 :567 .57 0.00 

2 ABN ANIRD EQUITIES (U EUR/NL4 
103.44 0.00 
119.21 0.00 

CITIGROUP GLOBAL MAR EUR/NL4 
115.56 0.00 
235.13 0.00 

4 INSTINET EUR/NL4 
56.64 0.00 
66.29 0.00 

589,223
.03 
.25 

625, "0. 56 

.02 
51,617.48 
59,486.54 

.08 
57 664.44 
67:429.91 

.02 
56,583.36 
66,219.49 

I 

FOX-PITT KELTON LTD EURAL4 .05 
852.02 0.00 

3339 : 
954.98 

947.49 0.00 78 047.00 

STATE STREET, 

18 500.000 
NIFA 0.899240 

NIHC ANNUAL NO NAME ON RECORD PAGE : 108 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STIL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

ITALY EURO CURRENCY (CONTINUED) 

714505906 ENI EURI 05AUG03 OBAUG03 KLEINNORT BERSON SEC EUR/IT3 Oi 
500.000 13.010800 0.00 13.01 0.00 6 492 .31 

NIG4 0.881057 14.767263 0.00 14.77 0.00 7:368 .80 

06AUG03 11AUG03 KLEINNORT BENSON SEC EUR/IT3 Oi 
700.000 12.888400 0.00 18.04 0.00 9 003 .8 ; 

NIG4 0.880514 14.637360 0 .00 20.49 0.00 10:225.64 

07AUG03 12AUG03 KLEI:NORT BENSON SEC EUR/IT3 .0, 
2 600 000 12 .992200 0 00 7 .56 0.00 33p7l2.li 

NIG4 0.877193 14.811108 0 :00 77 .02 0.00 38p431.89 

OBAUG03 13AUG03 KLEINNORT BENSON SEC EUR/IT3 Oi 
900.000 13.152500 0.00 23 .67 0.00 11:823.5i 

NIG4 0.883236 14 .891263 0.00 26 .80 0.00 13 375.34 

ASSET TOTALS - 
25,600.000 0.00 684 .19 0.00 341,421.2! 

0.00 788 .01 0.00 393,215.01 

570187906 VODAFONE LIBERTEL NY 
53 700 000 
N16i * 0.942063 

592737902 AEGON NY 
5 goo 000 

MIG4 * 0.867717 
710804907 HEINEKEN NY 

1 800 000 
NIG4 * 0.855176 

715428902 ING GROEP NV 
4 000 000 

NIG6 * 0.854482 

.01 
15 918.10 
18:640.09 

.01 
4 4 9.40 
5:217.09 

.01 
12 582.33 
14:935 .86 

47,601 .74 
54t826.34 



ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

NETHERLANDS EURO CURRENCY (CONTINUED) 

- ASSET TOTALS - 
22,500.000 0.00 908 .66 0.00 396,538 .34 

0.00 1,013.78 0.00 444,266 .49 

PORTUGAL 

581718905 PORTUGAL ICON SGPS 
2 300.000 NiFA 0.873935 

2 200.000 
Nlu 0.868470 

800.000 
NIG4 0.872068 

2 100.000 NiFA 0.879740 

7 000.000 
Nia 0.890313 

1 400.000 
NIU 0.877193 

1 500.000 
NIU 0.883236 

MERRILL LYNCH INTERN EUR/PTI. .01 
28 .17 0.00 14 057 .49 
32 .23 0.00 26 :085.28 

MERRILL LYNCH INTERN EUR/PTI .01 
26 .96 0.00 13 452 .22 
31 .04 0.00 15 :489 .56 

MERRILL LYNCH INTERN EUR/PTI .01 
9 .62 0.00 4 797 .90 

11 .03 0.00 5 :501 .75 

CITIGROUP GLOBAL MAR EUR/PTI .01 
25.20 0.00 12 574 .80 
28 .64 0.00 14 :293 .77 

CITIGROUP GLOBAL MAR EUR/PTI .01 
84.09 0.00 41,962 .81 
94.45 0.00 47,132 .65 

CITIGROUP GLOBAL MAR EUR/PTI. .01 
16 .43 0.00 8 198 .07 
18 .73 0.00 9 :345 .80 

CITIGROUP GLOBAL MAR EUR/PTI .01 
17 7 0 00 2 0 1:13 :3 
20 :004 0:00 99 93 

STATE STREET, 

EURI(REGD) 24JUL03 29JUL03 
6.124200 0.00 
7.007615 0.00 

25JUL03 30JUL03 
6.126900 0.00 
7.054821 0.00 

29JUL03 OIAUG03 
6.009400 0.00 
6.890976 0.00 

30JUL03 04AUG03 
6.000000 0.00 
6.820197 0.00 

31JUL03 05AUG03 
6.006700 0.00 
6.746728 0.00 

07AUG03 12AUG03 
5.967500 0.00 
6.688950 0.00 

OBAUG03 13AUG03 
5.900000 0 00 
6.679981 0:00 

NINC ANNUAL NO NAME ON RECORD PAGE : ill 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

PORTUGAL EURO CURRENCY (CONTINUED) 

- ASSET TOTALS - 
17,300.000 0.00 208.17 0.00 103,875.59 

0.00 236.16 0.00 117,848 .74 

ORD GBPO.25 23APRO3 28APRO3 
8.083400 0.00 
12.786326 0.00 

07KAY03 12KAY03 
7.951900 0 00 
22.665387 0:00 

OBKAY03 23MAY03 
7.915600 0 00 
12.692660 0:00 

DEUTSCHE BANK AG LON GBP/GBB .02 
12.13 0.00 

1 
7 27 

19.19 0.00 12 :07671 :14 
DEUTSCHE BANK AG LON GBP/GBB .02 

8 .35 0.00 5 557.98 
13.30 0.00 8 :852 .47 

DEUTSCHE BANK AG LON GBP/GBB .02 
4.75 0.00 3 161.49 
7 .62 0.00 5:069 .45 

c"T, a 0,~ C~~ 

400.000 
NIG4 0.623636 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 110 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

005665906 BHP BILLITON PLC 
7 700.000 

mid 0.614345 

12 000.000 
Nfu 0.601830 

- ASSET TOTALS - 
19,700.000 

010812006 BOC GROUP 
1 000 000 

NIG4 ' 0.632191 

700.000 
MIG4 0.627845 

POUND STERLING 

ORD USDO.5 03JUN03 06JUN03 
3.210362 0.00 
5.225666 0.00 

06JUN03 11JUN03 
3.262500 0.00 
5.420966 0.00 

0.00 
0.00 

INSTINET GBP/GBB .01 
24.74 1.00 24 694.05 
40.27 1.63 40:195 .74 

DEUTSCHE BANK AG LON GBP/GBB .01 
58 .73 1.00 39,090.27 
97 .59 1.66 64,952 .35 

83.47 2.00 63 784.32 
137 .86 3.29 105:148.09 



NINC ANNUAL NO NAME ON RECORD PAGE : 112 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING 

010812006 BOC GROUP ORD GBPO.25 13NAY03 16NAY03 
400.000 7.900800 0.00 

NIG4 0.621272 12.717135 0.00 

16NAY03 21NAY03 
400.000 7.900500 0 00 

NIG4 0.615536 22.835155 0:00 

27NAY03 30NAY03 
400.000 7.756100 0 00 

NIG4 0 .609719 12.720778 0:00 

28JUL03 31JUL03 
800 .000 8.499500 0 00 

NIG4 0 .614515 23.831233 0:00 

30JUL03 04AUG03 
400 .000 8 .483300 0 00 

NIG4 0.618257 13.721317 0:00 

31JUL03 05AUG03 
500.000 8 .525200 0 00 

NIG4 0.621427 13.718747 0 :00 

01AUG03 06AUG03 
600.000 8 .538900 0 00 

NIG4 0.623053 13 .704934 0 :00 

04AUG03 07AUG03 
600.000 8 .565600 0 00 

NIG4 0.622007 13 .770906 0:00 

13AUG03 18AUG03 
800.000 8.493300 0 00 

NIG4 0.621755 13 .660204 0:00 

(CONTINUED) 

DEUTSCHE BANK AG LON GBP/GBB .02 
4.74 0.00 3 155.58 
7.63 0.00 5:079 .22 

DEUTSCHE BANK AG LON GBP/GBB .02 
4 74 0 3 155 " 
7:70 0 :0000 5:126 :36 

DEUTSCHE BANK AG LON GBP/GBB .02 
4.6S 0.00 3 097 .79 
7.63 0.00 5:080 .6B 

GOLDMAN SACHS INTERN GBP/GBB .02 
10 20 0 00 6 7B9 .40 
16:60 0:00 11 :048 .39 

GOLDMAN SACHS INTERN GBP/GBB .02 
5 09 0 00 3 388 .23 
8 :23 0:00 5:480 .29 

GOLDMAN SACHS INTERN GBP/GBB .02 
6 3 

0 
00 4 256 .21 

10 :298 0:00 6:849 .09 
GOLDMAN SACHS INTERN GBP/GBB .02 

7 69 5 115 65 
12 :34 0' : ON B:220 :62 

GOLDMAN SACHS INTERN GBP/GBB .02 
7 71 0 .00 5 131 .65 

12 :40 
0 
.00 B:250 .15 

GOLD14AN SACHS INTERN GBP/GBB .02 
10 1 

0 
00 6 784 .45 

16 :399 0 :00 10:911 .77 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 113 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

012826004 ANVESCAP ORD GBPO.25 03JUM03 06JUM03 
4 100 000 3.810000 0.00 

NIGA ' 0.614345 6 .201727 0.00 

023691900 REUTERS GROUP ORD GBPO.25 22APRO3 25APRO3 
3 000 000 1 .180500 0 .00 

0.634176 1 .861471 0 .00 

23APRO3 28APRO3 
7 100 000 1 .277300 0 00 

NIG4 0.632191 2 .020434 0:00 

24APRO3 29APRO3 
4 100 000 1 .287400 0 .00 

0.626115 2 .056172 0 .00 

25APRO3 30APR03 
2 600 000 1 .255800 0 .00 

Ni" 0.628378 1 .998479 0 .00 

INSTINET GBP/GBB .01 
15.62 1 .00 15 6 4.3B 
25.43 1 .63 25:4000.03 

DEUTSCHE BANK AG LON GBP/GBB 
5.31 0.00 3 536.19 
8.37 0.00 5:576.04 

DEUTSCHE BANK AG LON GBP/GBB 
13 60 0 00 9 055.23 
21:51 0:00 14:323.57 

DEUTSCHE BANK AG LON GBP/GBB 
7 .92 0.00 5 270.42 

12 .65 0.00 B:417.65 

DEUTSCHE BANK AG LON GBP/GBB 
4.90 0.00 3 260.IB 
7 .80 0.00 5:188.25 

STATE STREET, 

I 

POUND STERLING 

01OB12006 BOC GROUP ORD :BPO.25 22AUG03 2SAUG03 
1 400 000 8.692200 0.00 

0.634780 13.693248 0.00 

22AUG03 28AUG03 
700.000 8 .900600 0 00 

NIG4 0.634780 14.021551 0:00 

27AUG03 OPEN 
400.000 8 .715900 0.00 

WIG4 0.635021 13.725373 0.00 

- ASSET TOTALS - 
9,500.000 0.00 

0.00 

(CONTINUED) 

GOLDMAN SACHS INTERN GBP/GBB .02 
18.25 1.00 12 149.83 
28.75 1.58 19:140.22 

DEUTSCHE BANK AG LON GBP/GBB .02 
19:35 6 221 
4 73 0 0 NO 9 800:3367 

DEUTSCHE BANK AG LON GBP/GBB .02 
5.23 0.00 3 4 1.13 
8.24 0.00 5:411.91 

119." 1.00 79,517.19 
191.03 2.58 127,148.12 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 124 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING 

023691900 REUTERS GROUP ORD GBPO.25 28APRO3 OINAY03 
2 500 000 1.276600 0.00 

NIG4 0.628634 2.030752 0.00 

29APRO3 02MAY03 
2 000.000 1.384900 0 .00 

NIG4 0.628634 2.203031 0 .00 

04JUN03 09JUN03 
10 300 000 1.751400 0 .00 
Nia 0.612126 2.861176 0.00 

05JUN03 IOJUN03 
3 400.000 1 .792200 0.00 

NiFA 0.602355 2.975322 0.00 

09JUM03 22JUN03 
5 800.000 1 .894700 0.00 

N164 0.607663 3.118011 0.00 

10JUN03 13JUN03 
6 300 .000 1 .917800 0.00 

NiFA 0.605180 3.168975 0.00 

IIJUN03 16JUNS3 
2 400 .000 1 .915300 0 0 

Nlu 0.599628 3.194147 0:00 

22JUL03 25JUL03 
16 700.000 2 .034537 0.00 

NIFA 0.625802 3.251087 0.00 

23JUL03 28JUL03 
22 100 000 2 .052900 0 00 

NIG4 ' 0.621234 3 .304552 0:00 

(CONTINUED) 

DEUTSCHE BANK AG LON GBP/GBB 
4.79 0.00 3 186 .71 
7 .62 0.00 5:069 .26 

DEUTSCHE BANK AG LON GBP/GBB 
4.15 0.00 2 765.65 
6 .60 0.00 4:399." 

DEUTSCHE BANK AG LON GBP/GBB 
27 .06 1 .00 18 011.36 
44 .21 1 .63 29 :424.27 

DEUTSCHE BANK AG LON GBP/GBB 
9 .14 0.00 6 0 4.34 

15 .17 0.00 10:1800.92 

MERRILL LYNCH INTERN GBP/GBB 
16.48 1 .00 10 971.78 
27.12 1 .65 18 :055.70 

MERRILL LYNCH INTERN GBP/GBB 
18.12 1 .00 22 063.02 
29.94 1 .65 19 :932.95 

MERRILL LYNCH INTERN GBP/GBB 
6 90 0 00 4 589 .82 
12:51 0:00 7:654.45 

CITIGROUP GLOBAL MAR GBP/GBB 
50.96 1.00 33 924.81 
81.43 1.60 54 :210.13 

CITIGROUP GLOBAL MAR GBP/GBB 
6 05 1 00 45,300.04 

1098 :54 1:61 72,919 .45 

MATE STREET 

POUND STERLING (CONTINUED) 

023691900 REUTERS GROUP ORD GBPO.25 24JUL03 29JUL03 CITIGROUP GLOBAL MAR GBP/GBB .01 
3 866 .000 2.219755 0.00 12.29 0.00 1 a 13:1 2 :61 Nia 0.620617 3.415561 0.00 19.80 0.00 IB4 75 

- ASSET TOTALS - 
92,166 .000 0.00 249.67 5.00 166 202 .23 

0.00 403.27 8.14 268:456 .85 

026349902 BAE SYSTEMS 
3 500 .000 

mIFA 

3 400 .000 
NIFA 

2 200.000 
NIF4 

2 300 000 
NIG4 * 

4 000 000 
NIG4 * 

2 300.000 
NIU 

2 300.000 
NIFA 

KLEINNORT BENSON SEC GBP/GBB 
7 .75 0.00 5 160 .00 

12 .81 0.00 8:526 .39 

KLEINNORT BENSON SEC GBP/GBB 
7 .34 0.00 4 66 

12 .24 0.00 8 :'111512' : 8 2 

KLEINNORT BENSON SEC GBP/GBB 
4.76 0.00 3 171 .16 
7 .94 0.00 5:291 .24 

KLEINNORT BENSON SEC GBP/GBB 
4 .86 0.00 3 238 .14 
8 .17 0.00 5:445 .25 

KLEINNORT BENSON SEC GBP/GBB 
8 .61 0.00 5 732 .19 

14 .50 0.00 9:652 .44 

KLEINWORT BENSON SEC GBP/GBB 
4 .93 0.00 3 282 .92 
8 .28 0.00 5:515 .47 

KLEINNORT BENSON SEC GBP/GBB 
4 .85 0.00 3 226 .65 
8 .14 0.00 5:416 .90 

ORD GBPO.025 10JUM03 13JUM03 
1.476500 0.00 

0.605180 2.439770 0.00 

IIJUM03 16JUM03 
1.440000 0.00 

0.599628 2.401489 0.00 

12JUN03 17JUN03 
1.443600 0.00 

0.599323 2.408718 0.00 

16JUN03 19JUM03 
1.410000 0.00 

0.59"72 2.371055 0.00 

17JUN03 20JUM03 
1.435200 0.00 

0.593859 2.416735 0.00 

18JUN03 23JUN03 
1.429500 0.00 

0.595220 2.401633 0.00 

25JUN03 30JUN03 
1.405000 0.00 

0.595664 2.358712 0.00 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 115 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY i, 



wimc ANNUAL NO NAME ON RECORD PAGE : 116 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

(CONTINUED) 

KLEINNORT BENSON SEC GBP/GBB 
12 .39 0 .00 247 .6 
20 .62 13 724 .81 0 .00 8: 

KLEINNORT BENSON SEC GBP/GBB 
4 

7 
0 00 3 12 5, 

7 :77* 0:00 5:1781:1' 

KLEIINOIT BENSON SEC GSP/GBB 
1 0 00 7 522.1 ; 

18 :81 0:00 12 :523 .21 

KLEI!NORT BENSON SEC GBP/GBB 
9.54 1.00 13 005.21 

32.68 1.67 21 :752 .44 

KLEINNO:T BENSON SEC GBP/GBB 
00 5 653 9: 
00 9 456:74 14 :290 0: 

KLEINNo!T BENSON SEC GBP/GBB 
5 2 

0 
00 3 606.1 

8:95 0:00 5 :955 .61 

KLEINNORT BENSON SEC GBP/GBB 
10.76 0.00 7 161.81 
17.55 0.00 11 :678 .41 

KLEINNORT BENSON SEC GBP/GBB 
23.73 1 .00 15 792.21 
38 .75 1 .63 25:788.71 

KLEINNORT BENSON SEC GBP/GBB 
40.86 1 .00 27 196 .51 
66 .71 2 .63 44:403.8! 

~jTATE STREET, 

POUND STERLING 

026349902 BAE SYSTEMS OR::BPO.025 26JUN03 OIJUL03 
5 900 000 2 .400000 0.00 

NIG4 0.600925 2 .329742 0.00 

30JUN03 03JUL03 
2 200 000 1 .424200 

NIF4 0.604997 2 .354061 00 :0,0 

02JUL03 07JUL03 
5 300.000 1.421400 0 00 

M194 0.600655 2.366417 0:00 

03JUL03 OBJUL03 
9 100 000 1.431400 0 00 

NIG4 0.597872 2.394158 0:00 

04JUL03 09JUL03 
3 900 000 1.451900 0 00 

NIU 0 .597872 2.4284" 0:00 

07JUL03 IOJUL03 
2 500 000 1.444700 0 00 

Nlu 0 .605528 2.385852 0 :001 

09JUL03 14JUL03 
4 900 000 1 . "3800 0 .00 

NiFA 0.613252 2.386947 0 .00 

10JUL03 15JUL03 
10 900 000 1 .451100 0 .00 

NIG4 0.612370 2 .3696" 0 .00 

IIJUL03 16JUL03 
18 700.000 1 .456600 0.00 

NIFA 0.612482 2 .378192 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 117 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

KLEINNORT BENSON SEC GBP/GBB 
17.90 1.00 11 911 .59 
29.07 1 .62 19:342 .05 

KLEINNORT BENSON SEC GBP/GBB 
33.06 1.00 22,009 .06 
52.89 1 .60 35,210.10 

KLEINNORT BENSON SEC GBP/GBB 
5.26 0.00 3 498 .74 
8.36 0 .00 5:560 .20 

KLEINNORT BENSON SEC GBP/GBB 
9.82 0.00 6 539 .06 
15.47 0.00 10:301 .30 

KLEINNORT BENSON SEC GBP/GBB 
5.80 0.00 3 861 .65 
9.13 0.00 6 : 081 .14 

KLEINNORT BENSON SEC GBP/GBB 
8.40 0.00 5 591 .04 
13.25 0.00 8 :817 .91 

260.53 5.00 173 425 .26 
426.29 8.15 283:768 .44 

POUND STERLING 

026349902 BAE SYSTEMS ORD BPO.025 14JUL03 17JUL03 
a 100 000 1.472900 0.00 

NIU 0.615839 2.391697 0.00 

15JUL03 ISJUL03 
14 800 000 1.489400 0.00 

NIG4 0.625078 2.382743 0.00 

17JUL03 22JUL03 
2 400 000 1 .460000 0.00 

NIG4 0.629247 2.320234 0.00 

22AUG03 28AUG03 
3 900 000 1.679200 0.00 

NIG4 0.634780 2.645326 0.00 

27AUG03 OPEN 
2 300 000 1 .681500 0 .00 

NIG4 0.635021 2 .647944 0.00 

28AUG03 OPEN 
3 300 000 1 .696800 0 .00 

NIU 0.634055 2 .676109 0.00 

ASSET TOTALS 
118,200.000 0 .00 

0 .00 

0"786901 IRISH LIFE + PERM ORD EURO.32 14KAR03 28MAR03 9 
500.000 9 .842900 0 .00 

NIG4 0.932401 10 .556509 0 .00 

17HAR03 20NAR03 
500.000 9 .750000 0 00 

MIG4 0.942996 10 .339386 0 :00 

DAVY W+E) EUR/GBB .02 
9.84 0.00 4 911 .61 
10.55 0.00 5:267 .70 

DAVY (J+E) EUR/GBB .02 
9.75 0.00 4 5 25 
10.34 1' : 0 .00 5 59 35 

STATE STREET, 

I 



Uso - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING (CONTINUED) 

046786901 IRISH LIFE + PERM ORD EURO.32 18MAR03 DAVY (J+E) EUR/GBB .02 
700 .000 6.608200 0.00 9 .25 0 .00 4 616.49 

NIG4 0.639864 10.327495 0.00 14.46 0 .00 7 :214.79 

ISMAR03 CANCEL DAYY W+E) EUR/GBB .02 
-700.000 6.608200 0.00 -9 .25 0 .00 -4 616 .49 

NIG4 0.639864 10.327495 0.00 -14.46 0 .00 -7 :214.79 

18KAR03 21NAR03 DAVY (J+E) EUR/GBB .02 
700.000 6.608200 0.00 9 .25 0 .00 4 616 .49 

NIG4 0.639864 10.327495 0.00 14.46 0 .00 7:214.79 

18MAR03 21MAR03 MCB STOCKBROKERS LTD EUR/GBB .02 
600.000 6.577600 0.00 7 .89 0 .00 3 938 .67 

NIG4 0.639863 10.279685 0.00 12 .33 0.00 6:155 .48 

19KAR03 24NAR03 DAVY (J+E) EUR/GBB .02 
300.000 6.502967 0.00 3 .90 0.00 1 946 .99 

NIG4 0.639621 10.166892 0.00 6 .10 0.00 3:043 .97 

19MAR03 24MAR03 NCB STOCKBROKERS LTD EUR/GBB .02 
500.000 6.519620 0.00 6 .52 0.00 3 253 .29 

NIG4 0 .639620 10.192947 0.00 10.19 0.00 5:086 .28 

20MAR03 25MAR03 NCB STOCKBROKERS LTD EUR/GBB .02 
500.000 6.428580 0 00 16:43 0 00 3 207 .86 

NIG4 0 .638945 10.061227 0:00 0 06 0:00 5:020 .55 

21MAR03 26MAR03 DAVY W+E) EUR/GBB .02 
500.000 6 .574060 0 00 6.57 0.00 3 280 .46 

NIG4 0 .639810 10.275017 0:00 10.27 0.00 5:127 .24 

24KAR03 27KAR03 NCB STOCKBROKERS LTD EUR/GBB .02 
700.000 9 .701600 0.00 13.58 0.00 6 777 .54 

NIG4 0.939364 10.327839 0.00 14.46 0.00 7:215 .03 

STATE STREET 

iimc ANNUAL NO NAME ON RECORD PAGE : 119 
JSD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

kSSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

QU I TW YW 

POUND STERLING (CONTINUED) 

"786901 IRISH LIFE + PERM ORD EURO.32 26MAR03 3114AR03 DAVY (J+E) EUR/GBB .02 
500.000 6.614920 0.00 6.61 0.00 3 300.85 

MIG4 0.635345 10.411528 0.00 10.40 0.00 5:195.36 

28MAR03 02APRO3 DAVY W+E) EUR/GBB .02 
500.000 6.674900 0.00 6.67 0.00 3 330.78 

NIG4 0.637203 10.475295 0.00 10.47 0.00 5:227.18 

07APR03 10APR03 DAVY W+E) EUR/GBB .02 
700.000 6.754586 0.00 9." 0.00 4 718.75 

MIG4 0.645679 10.461202 0.00 14.65 0.00 7 :308.19 

07APRO3 10APR03 MCB STOCKBROKERS LTD EUR/GBB .02 
500.000 6.741820 0.00 6.74 0.00 3 364 .17 

NIG4 0.645685 10.441337 0.00 10.44 0.00 5:210 .23 

09APR03 14APRO3 DAVY (J+E) EUR/GBB .02 
500.000 6.775660 0.00 6.77 0.00 3 381.06 

NIG4 0.642653 10.543264 0.00 10.53 0.00 5:261.10 

11APR03 DAVY (J+E) GBP/GBB .02 
500.000 6.695361 0.00 6.70 0.00 3 340.98 

MIG4 0 .636294 10.522433 0.00 10.53 0.00 5 :250.69 

11APR03 CANCEL DAVY (J+E) GBP/GBB .02 
-500.000 6.695361 0 00 -6 7 0 00 -3 340 98 

NIG4 0 .636294 10.522433 0:00 -10:503 0:00 -5 :250:69 

IIAPRO3 17APRO3 1 DAYY W+E) EUR/GBB .02 
500.000 6.695361 0.00 6 .70 0.00 3 340.98 

NIG4 0 .636294 10.522433 0.00 10.53 0.00 5 :250.69 

15APR03 22APRO3 NCB STOCKBROKERS LTD EUR/GBB .02 
600.000 6.771750 0.00 8 .12 0 .00 4 054.93 

NIG4 0 .636699 10.635716 0.00 12 .75 0 .00 6 :368.68 



NIHC ANNUAL NO NAME ON RECORD PAGE : 120 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

- ASSET TOTALS -
8,600.000 

053315909 COMPASS GROUP 
1 700 000 

NIG4 * 0.634699 

1 500 000 
NIG4 * 0.632011 

1 200 000 
KIN 0.623072 

- ASSET TOTALS 
4,400.000 0.00 

0.00 

INSTINET GBP/GBB 
13.40 1.00 13 3 0 .60 
21 .81 1.63 21:710.27 

DEUTSCHE BANK AG LON GBP/GBB .01 
56.33 1.00 37 496.17 
93.60 1.66 62:303.59 

INSTINET GBP/GBB .01 
13.37 1 .00 13 342.89 
21 .76 1.63 21:718.89 

CREDIT AGRIGOLE~,-UPD GBP/GBB .01 
16 .13 1 .00 10 731.57 
26 .45 1 .64 17:600.85 

STATE STREET, 

GBPO.055555 03JUNO3 06JUM03 
1 .762500 0.00 

0.614345 2 .868909 0.00 

ORD GBPO.014 06JUM03 IIJUN03 
5.605000 0.00 

0.601830 9 .313261 0.00 

ORD GBPO.25 03JUM03 06JUM03 
5 .807504 0.00 

0.614345 9 .453164 0.00 

ORD GBPO .05 27MAY03 30KAY03 
3 .582900 0.00 

0 .609719 5 .876314 0.00 

057343907 CENTRICA 
7 600 000 

Nia , 

057487902 UNILEVER 
6 700 000 

KIN , 

067760009 PEARSON 
2 300 .000 

NIU 

070995006 PRUDENTIAL PLC 
3 000 000 

KIN * 

NIK ANNUAL NO NAME ON RECORD PAGE : 121 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

POUND STERLING (CONTINUED) 

070995006 PRUDENTIAL PLC ORD GBPO.05 28MAY03 02JUN03 CREDIT AGRICOLE INDO GBP/GBB .01 
2 600 000 3.700800 0.00 14.44 0 .00 9 607 .64 

KIN 0.611471 6.052290 0.00 23.62 0 .00 15:712.34 

29KAY03 03JNM03 CREDIT AGRICOLE INDO GBP/GBB .01 
4 100 000 3.761300 .00 23.14 1 .00 15 397 .19 

KIN 0.606520 6.201444 0.00 38.1S 1 .65 25:386 .12 

30MAY03 04JUM03 CREDIT AGRICOLE INDO GBP/GBB .01 
1 700 000 3.804900 0.00 9.71 0 .00 6 458.62 

NIG4 0.610016 6.237377 0.00 15.92 0.00 10:587 .62 

02JUN03 05JUM03 CREDIT AGRICOLE INDO GBP/GBB .01 
1 500 000 3.859500 0.00 8.69 0 .00 5 760.56 

NIG4 0.610948 6.317232 0.00 14.22 0.00 9 :461.62 

03JUN03 06JUM03 CREDIT AGRICOLE INDO GBP/GBB .01 
900.000 3.785400 0 00 5 

. 
12 

0 
00 3 401 .74 

NIG4 0.614345 6.161684 0:00 8 
. 
33 0 :00 5:537 .18 

05JUM03 IOJUN03 CREDIT AGRICOLE INDO GBP/GBB .01 
2 700 000 3.694000 0 00 14 

. 
97 

0 
9 958.83 

KIN 0.602355 6.132596 0:00 24 
. 
85 01000 16 :533.16 

06JUM03 IIJUN03 CREDIT AGRICOLE INDO GBP/GBB .01 
I Boo 000 3.722602 0.00 10.06 0.00 6 690.62 

NIU 0.601830 6.185471 0.00 16.72 0.00 11 :117 .13 

10JUN03 13JUN03 CREDIT AGRICOLE INDO GBP/GBB .01 
1 700 000 3.659500 0.00 9.34 0.00 6 211 al 

KIN 0.605180 6.046961 0.00 15.43 0.00 10:264:40 

11JUN03 26JUN03 CREDIT AGRICOLE INDO GBP/GBB .01 
3 700 000 3.760300 0.00 20.87 1.00 13 91 .24 

WIN 0.599628 6 .271055 0.00 34.80 1.67 23:8166 .43 

STATE STREET, 

I 

POUND STERLING 

0.00 
0.00 

ORD GBPO.10 03NAR03 06MAR03 
2.817100 0 .00 
4.438482 0 .00 

04MAR03 07MAR03 
2.790700 0.00 
4.415588 0.00 

06MAR03 11RAR03 
2.678400 0 00 
4.298701 0:00 

(CONTINUED) 

124 .80 0.00 62 289 .68 
178.53 0 .00 89:111 .82 

ABN ANRO EQUITIES (U GBP/GBB .01 
7.18 0 .00 4 781 .89 
11.31 0 .00 7:534.11 

ABN AHRO EQUITIES (U GBP/GBB .01 
6.28 0.00 4 179 .77 
9.94 0.00 6:613 .45 

ABN ANRO EQUITIES (U GBP/GBB .01 
4 :712 0 00 3 209 .26 
7 4 0:00 5:150 .70 

18.28 0.00 12 170 .92 
28.99 0.00 19:298 .26 



HIMC ANNUAL NO NAME ON RECORD PAGE : 122 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

071921001 VODAFONE GROUP ORD USDO.10 14KAR03 19NAR03 
62 600.000 1.13"Oo 0 .00 
NIa4 0 .631991 1.795279 0 .00 

18KAR03 21MAR03 
36 967 000 1.180500 0 00 
NIG4 0 .640061 1.84,4355 0 :00 

04APRO3 09APR03 
23 600 000 1.191500 0 .00 
NIU 0 .640902 1.859099 0 .00 

25APRO3 30APRO3 
60 000.000 1.252500 0 .00 
Niu 0.628378 1.993227 0 .00 

DEUTSCHE BANK AG LON GBP/GBB 
106.54 1 .00 70,918 .42 
16B.5B 1 .58 112,214.29 

MERRILL LYNCH INTERN GBP/GBB 
65 1 00 43,573 .08 
102:2"7 1:56 68,076 .45 

DEUTSCHE BANK AG LON GBP/GBB 
43.18 1 .00 28,075 .22 
67.37 1 .56 43,805 .79 

KLEINNORT BENSON SEC GBP/GBB 
112.73 1 .00 75 036 .27 
179.40 1 .59 119:412 .63 

STATE S REET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 123 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING 

ORD USDO.10 06JUM03 11JUM03 
1.282500 0.00 

0.601830 2.131000 0.00 

16JUL03 21JUL03 
1.196300 0.00 

0.626822 1.908516 0.00 

0.00 
0.00 

071921001 VODAFOME GROUP 
51 000 000 
Hlit , 

69 000 000 
NIGI 

- ASSET TOTALS 
303,167 .000 

ORD GBPO.105263 03JUN03 06JUM03 
11.635000 0.00 
18.938870 0.00 

ORD GBPO.20 23JUN03 23JUN03 
2.060512 0.00 
3.232233 0.00 

ORD GBPO.25 25APRO3 30APRO3 
16.150000 0.00 
25.701091 0.00 

27JUN03 02JUL03 
17.071000 0 00 
28.157747 0:00 

30JUM03 03JUL03 
16.943600 0 
28.006089 0:000* 

01JUL03 04JUL03 
16.541200 0.00 
27 .505541 0.00 

INSTINET GBP/GBB .02 
22.12 1.00 22,083 .39 
35.99 2.63 35,9" .24 

SCHEME OF ARRANGEMEN GBP/GBB 
0.00 0.00 493,931 .62 
0.00 0.00 774,808 .50 

KLEINNORT BENSON SEC GBP/GBB .04 
55.72 1.00 37,088 .28 
88.67 1.59 59,022 .24 

MERRILL LYNCH INTERN GBP/GBB .04 
10 24 0 00 6 818 .16 
16:89 0:00 11:246 .21 

MERRILL LYNCH INTERN GBP/GBB .04 
5 08 

0 
.00 3,383 .64 

8 :40 0.00 5,592 .82 

MERRILL LYNCH INTERN GBP/GBB .04 
4.96 0.00 3 303.28 
8 .25 0.00 5:492 .86 

)I 

200.000 
MIG4 0.601377 

)I 

POUND STERLING 

070995006 PRUDENTIAL PLC ORD GBPO.05 12JUM03 17JUN03 
2 600.000 3.789200 0.00 

NIZ4 0.599323 6.322"7 0.00 

13JUN03 ISJUN03 
1 800 .000 3.789800 0.00 

NIU 0.599628 6 .320252 0.00 

16JUN03 19JUM03 
1 900.000 3.751800 0.00 

NIU 0.594672 6.309024 0.00 

17JUN03 20JUM03 
1 400.000 3.903400 0 00 

NIU 0.593859 6 .572941 0:00 

- ASSET TOTALS - 
31,400.000 0.00 

0 .00 

(CONTINUED) 

CREDIT AGRICOLE INDO GBP/GBB .01 
14.7B 0.00 9 37 .14 
24.66 0.00 16113.75 

CREDIT AGRICOLE INDO GBP/GBB .01 
10.24 0.00 6 Bil 40 
17.08 0.00 11 :359 :38 

CREDIT AGRICOLE INDO GBP/GBB .01 
10 

. 
70 0 .00 7 117 .72 

17.99 0 .00 11 :969 .15 

CREDIT AGRICOLE INDO GBP/GBB .01 
8 

. 
20 

0 
.00 5 456 .56 13 . 

al 0.00 9 :18B .31 

176.39 3 .00 117 352 .64 
292.03 4 .96 194:297 .44 

072787906 RECKITT BENCKISER PLC 
1 900 .000 

High 0.614345 
074776006 ROLLS ROYCE 

239 713.000 
NI9 0.637488 

075478008 ROYAL BK SCOT GRP 
2 300.000 wiFA 0.628378 

400.000 
HIG4 0.606263 

200 .000 
MIG4 0.604997 

(CONTINUED) 

DEUTSCHE BANK AG LON GBP/GBB 
98.11 1.00 65,308 .39 
163.02 1.66 108,516 .34 

CREDIT SUISSE FIRST GBP/GBB 
165.09 0.00 82 379 .61 
263.38 0.00 

131
:424 .25 

591.11 5.00 365,290 .99 
944.02 7.95 583,449 .75 



: EQUITY 

POUND STERLING 

ORD GBPO.25 02JUL03 07JUL03 
17 .035400 0.00 
28 .361372 0.00 

03JUL03 OBJUL03 
16 .936800 0 00 
28 .328472 0:00 

04JUL03 09JUL03 
16 .897100 

0:, 28.262069 0 00 
07JUL03 10JUL03 

17.055800 0 00 
28.166823 0:00 

OBJUL03 11JUL03 
16.877900 0 00 
27.556565 0:00 

09JUL03 14JUL03 
16.936200 0 00 
27.617032 0:00 

0 .00 
0 .00 

100.000 
NIG4 0.613252 

- ASSET TOTALS - 
6,500.000 

INSTINET GBP/GBB 0: 
18.65 1.00 l8p630 .3! 
30.36 1.63 30,325.5! 

FOX-PITT KELTON LTD GBP/GBB 0 : 
93 65 1 00 46 730 11 

150:56 1:61 75:128:04 

s 

STATE STREET 

087061008 LLOYDS TSB GROUP ORD GBPO.25 03JUM03 06JUN03 
4 000.000 4.662500 0 .00 

Nidi 0.614345 7.589384 0 .00 

04AUG03 07AUGO3 
10 300.000 4.5"100 0 .00 

NIFA 0.622007 7.308760 0 .00 

EQUITY 

087541009 TATE + LYLE GBP 0 .25 24MAR03 27KAR03 
800 .000 2 .862200 0.00 

NIG4 0.634941 4.507820 0.00 

092232909 SMITH + NEPHEW ORD GBPO.1222 03JUN03 06JUN03 
4 300.000 3.610002 0 .00 

NIGi 0.614345 5.876180 0 .00 

305875908 HBOS ORD GBPO.25 25APRO3 30APRO3 
5 600 .000 7 .345000 0 .00 

NIFA 0.628378 11 .688824 0 .00 

2BAPRO3 01MAY03 
3 600.000 7 .337500 0 00 

Nlu 0.628634 11 .672134 0:00 

06MAY03 09MAY03 
1 300 000 7 .311200 0 00 

NIG4 0.619559 11 .800652 0 :00 

07MAY03 12MAY03 
1 200.000 7 .161800 0 00 

Niu 0.627845 11 .406956 0 :00 

06JUN03 11JUN03 
5 900 000 7 .623800 0 .00 

miu 0.601930 12 .667697 0 .00 

09JUN03 12JUM03 
1 200 000 7 .579100 0 .00 

NIG4 * 0.607663 12.472538 0 .00 

ABN AHRO EQUITIES (U GBP/GBB .01 
3.43 0.00 2 286.33 
5.40 0.00 3:600.85 

INSTINET GBP/GBB .01 
15.52 1.01 15 506.48 
25.26 1.64 25:240.67 

LEHMAN BROTHERS INTE GBP/GBB .02 
61 .70 1.00 41,069.30 
98 .19 1.59 65,357.64 

LEHMAN BROTHERS INTE GBP/GBB .02 
39 62 1.00 26 374.38 
63:03 1.59 41 : 955.06 

MORGAN STANLEY AND C GBP/GBB .02 
14 26 0 00 9 490 30 
23:02 0:00 15:317:83 

MORGAN STANLEY AND C GBP/GBB .02 
12 0 00 11 B 27 3:5 1: 
20 :5,93 0:00 667 82 

ABN ANRO EQUITIES (U GBP/GBB .02 
67 .47 1.00 44 911.95 

112 .11 1.66 74 :625.64 

AIN ANRO EQUITIES (U GBP/GBB .02 
13.64 0.00 9 0 1.28 
22.45 0.00 14 :9!4.60 

i r 

STATE STREET, 

NIMC ANNUAL NO NAME ON RECORD PAGE : 124 
USD - COMPOSITE - ASOF : 31AUGO~ 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

075478008 ROYAL BK SCOT GRP 
200.000 

NIG4 0.600655 

1 000.000 
NIG4 0.597872 

200.000 
NIG4 0 .597872 

900.000 
NIG4 0 .605528 

1 000.000 
NIG4 0 .612482 

(CONTINUED) 

MERRILL LYNCH INTERN GBP/GBB .0, 
5.11 0 .00 3 401.9~ 
8 .51 0 .00 5 :663 .7~ 

MERRILL LYNCH INTERN G!P/GBB .04 
25.41 .00 16 910.3! 
42.50 1 .67 28 :284 .34 

MERRILL LYNCH INTERN GDP/GBB .04 
5 07 0 00 3 374.3! 
8:48 0 :00 5:643.% 

MERRILL LYNCH INTERN G!P/GBB .04 
23 03 00 15 326 1 
38:03 1:65 25:310:4i 

MERRILL LYNCH INTERN GBP/GBB Oj 
25.32 1.00 16 51.51 
41.34 1.63 27:8513.5! 

MERRILL LYNCH INTERN GBP/GBB OA 
2 54 0 00 1 691.01 
4:14 0:00 2:757.51 

162.48 4.00 48 9: 
265.21 6.54 IM:5127:74 

NIHIC ANNUAL NO NAME ON RECORD PAGE : 125 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSINS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

POUND STERLING 

- ASSET TOTALS - 
14,300.000 0.00 

0.00 

(CONTINUED) 

112 .30 2.00 65 0 53 
180.92 3.24 05:!'53:61 



307385906 KINGFISHER ORD GBPO.1375 04JUM03 09JUN03 CAZENOVE + CO GBP/GBB .01 
31 100 000 2 .700000 0.00 167 .94 1.00 83 01 06 

0.612126 4.410857 0.00 274 .36 1.63 136:9801:65 

YATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 127 
USO - C014POSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

UBS AG GBP/GBB 
22 .90 1.00 15 241 .86 
36.86 1.61 24:534.81 

UBS AG GBP/GBB 
29.58 1.00 19 689.93 
47 .66 1.61 31:726 .38 

MERRILL LYNCH INTERN GBP/GBB 
2.58 0.00 3 219 .44 
4.18 0.00 5:215.17 

UBS AG GBP/GBB 
10 02 0 00 6 671 .76 
16 :23 0:00 10:807 .59 

UBS AG GBP/GBB 
13 87 0 00 9 232.49 
22:57 0:00 15:024.03 

UBS AG GBP/GBB 
21.91 1.00 14 585.77 
35.56 1.62 23 :674.16 

C-r A -r-F- C-r"T--F-qr 

308727908 KN02 ORD GBPO .001 23JUL03 28JUL03 
29 200 000 0 .522800 0.00 

NIG4 0.621234 0.841551 0.00 

24JUL03 29JUL03 
37 300 000 0.528700 0.00 
NI" 0.620617 0 .851894 0.00 

25JUL03 30JUL03 
6 100.000 0.528200 0.00 

NIF4 0.617322 0.855631 0.00 

25JUL03 30JUL03 
12 600.000 0 .530300 0 00 

NIG4 0.617322 0.859033 0:00 

29JUL03 31JUL03 
17 400.000 0 .531400 0 00 
NIU 0.614515 0 .864747 0:00 

29JUL03 OIAUG03 
27 600 .000 0.529300 0.00 
In" 0.616105 0.859107 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 126 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING (CONTINUED) 

305875908 HBOS ORD GBPO.25 IOJUM03 MUN03 ABN AHRO EQUITIES (U GBP/GBB .02 
1 300.000 7 .510900 0 .00 14.65 0.00 9 749 .52 

Nl" 0.605180 12.411018 0 .00 24.21 0.00 16:110.12 
- ASSET TOTALS - 

20,100.000 0.00 224.23 3.00 149,258 .00 
0.00 363.54 4.84 241,978.71 

306167909 BRAMBLES INDUSTRIE ORD GBPO.05 02JUN03 05JUN03 UBS AG GBP/GBB 
2 400 .000 1 .695000 0.00 6.10 0.00 4 061.90 

NIG4 0.610948 2 .774377 0.00 9.98 0.00 6:648.52 
03JUM03 06JUM03 UBS AG GBP/GBB 

2 400.000 1 .672300 0 00 6 02 0.00 4 007.50 
Niu 0.614345 2 .722086 0:00 9:80 0.00 6:523 .21 

04JUM03 09JUN03 USS AG GBP/GBB 
1 800.000 1 .699300 0.00 4 .59 0.00 3 054.15 

mi" 0.612126 2 .776062 0.00 7.50 0.00 4:989.41 
20JUM03 25JUN03 KLEINNORT BENSON SEC GBP/GBB 

2 100 .000 1 .680300 0.00 5.29 0.00 3 523.34 
NIG4 0.600727 2 .797111 0.00 8.81 0.00 5:965.13 

30JUN03 03JUL03 KLEINNORT BENSON SEC GBP/GBB 
1 000 000 1 .650300 0 00 2 48 0 00 1 647.82 

NIG4 0.604997 2 .727782 0:00 4:10 0:00 2:723.68 
ASSET TOTALS 

9,700 .000 0.00 24.48 0.00 16 294.71 
0.00 40.19 0.00 26:749.95 

POUND STERLING 

307395906 KINGFISHER ORD GBPO.1375 05JUM03 10JUN03 
31 900 000 2 .700000 0.00 
NIGI 0.602355 4 .482407 0.00 

07JUL03 07JgL03 
124 454.000 0.000000 .00 
Nia 0.605528 0.000000 0.00 

- ASSET TOTALS - 
187,454.000 0.00 

0.00 

(CONTINUED) 

CAZENOVE + CO GBP/GBB .01 
172 .27 1.00 956 74 
285.99 1.66 1:52 :701:13 

DENERGER GBP/GBB 
0.00 

0 
.00 0.00 

0.00 0.00 0.00 

340.21 2.00 169 757 .80 
560.35 3.29 279:602.78 



"In" ANNUAL NO NAME ON RECORD PAGE : 128 
USID - COMPOSITE - ASOF : 31AUGO~ 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TIRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEED! 

EQUITY 

(CONTINUED) 

UBS AG GBP/GBB 
11.17 0.00 7 437.8, 
17.97 0.00 22:968.V 

UBS AG GBP/GBB 
4 79 0 00 3 186.6 : 
7:70 0:00 5:123.1 : 

UBS AG GBP/GBB 
5 01 0.00 3 333.91 
8:06 0.00 5:361

.81 

UBS AG GBP/GBB 
8.24 0 .00 5 485.71 

13.25 0 .00 8 :823 .64 

UBS AG GBP/GBB 
10.22 0.00 6 03.3. 
16 .38 0 .00 10 :1907 .1 : 

UBS Ag GBP/GBB 
.30 0 00 6 193.8( 

14.96 0 :00 9 :961 .8( 

UBS AG GBP/GBB 
12 .05 0 .00 023 71 

0 .00 836 :00 19 .28 12 : 

UBS AG GBP/GBB 
2 .27 0.00 1 509 .11 
3.62 0 .00 2 :408 .31 

163.91 3.00 110 615.51 
264 .28 4.84 178 :373 .09 

STATE STREEt- GBP/GBB .01 
5 06 0.00 3,366 .4A 
7 :98 "1 SIATE STfffaf 

312748908 MARKS + SPENCER GP 
1 100.000 

NIG4 0.633914 
ORD GBPO.25 29AUG03 OPEN 

3.065000 0.00 
4.835041 0.00 

313486904 BARCLAYS ORD GBPO.25 03JUM03 06JUN03 INSTINET GBP/GBB .01 
3 400.000 4.347500 0.00 14.78 1 .00 14 765 .72 

NIGI 0.614345 7.076643 0.00 24.06 1.63 24:034.90 

328102900 XSTRATA PLC NEW CNV UNSEC LN 02JUN03 02JUM03 RIGHTS EXERCISED GBP/GBB 
17 250.000 2.111257 0.00 0 .00 0.00 36,419 .20 
NIU 0.679181 3.10B531 0.00 0 .00 0.00 53,622 .18 

328103908 XSTRATA PLC CMV UMS LN STK(F 03JUN03 03JUM03 NEW TO ORD NON CASH GBP/GBB 
17 250 

' 
000 4.561257 0.00 0.00 0.00 78 681 70 

NIG4 0.640743 7.118692 0.00 0 .00 0.00 122 :797 :46 

328114905 XSTRATA PLC CNV UNS LN STK 27JUN03 17JUM03 MANDATORY EXCHANGE N GBP/GBB 
17 250 000 4.561257 0.00 0 .00 0.00 79,6al .70 
Nia 0.640743 7.118692 0.00 0.00 0.00 122,797 ." 

328364906 ROLLS ROYCE GROUP ORD GBPO.20 27AUG03 OPEN CAZENOVE GBP/GBB .01 
67 000.000 1.617600 0.00 216 .76 1.00 108,161 .44 

NIG9 0.635021 2.547317 0.00 341 .34 1.57 170,327 .34 

99GHSC902 GBP COLLATERAL 30HAY03 30MAY03 ADJUSTMENT (NON CASH GBP/GBV 
66 .000 1.000000 0.00 0.00 0.00 66 .00 

NIG9 0.610016 1.639301 0.00 0.00 0.00 108 .19 

02JUM03 02JUM03 ADJUSTMENT (NON CASH GBP/GBV 
57 .090 0.999474 0.00 0.00 0.00 57 .05 

NIG9 0.610948 1.635940 0.00 0.00 0 .00 93.38 

STATE STREET, 

308727908 KN02 
13 900.000 

NIG4 0.621427 

6 000.000 
NIG4 0.622007 

6 300 .000 
NIU 0 .621794 

10 300.000 
NIG4 0 .621717 

12 700.000 
miu 0 .623752 

11 500.000 
NIG4 0.621755 

14 600.000 
NIG4 0.625098 

2 700.000 
Nlu 0.626645 

ASSET TOTALS - 
208,200.000 

POUND STERLING 

OR::BPO.001 31JUL03 05AUG03 
0.535900 0.00 
0.862370 0 .00 

04AUG03 07AUG03 
0.531900 0 00 
0.855135 0 :00 

06AUG03 11AUG03 
0.530000 0 00 
0.852372 0:00 

08AUG03 13AUG03 
0.533400 0.00 
0.857947 0.00 

12AUG03 15AUG03 
0 .536500 0.00 
0.860117 0.00 

13AUG03 18ALIG03 
0 .539400 0 00 
0 .867544 0:00 

14AUG03 19AUG03 
0.550400 0.00 
0 .880502 0.00 

15AUG03 20AUG03 
0.559800 0.00 
0.693329 0.00 

0.00 
0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 129 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNIS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

POUND STERLING (CONTINUED) 

312748908 MARKS + SPENCER GP ORD*:BPO.25 29AUG03 OPEN LEHMAN BROTHERS INTE GBP/GBB .01 
2 600.000 3.056400 0.00 11 .92 0.00 7 934.72 

Nlu 0.633914 4.821474 0.00 18 .80 0.00 12 :517 .03 

- ASSET TOTALS - 
3,700.000 0.00 16 .98 0 .00 11 301 .16 

0.00 26 .78 0 .00 17 :827 .59 



NIHC ANNUAL NO NAME ON RECORD PAGE : 130 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

(CONTINUED) 

ADJUSTMENT (NON CASH GBP/GBV 
0.00 0.00 54 .00 
0.00 0.00 BB .39 

J P MORGAN SECURITIE G3P/GBV 
0.00 .00 10 620 .00 
0.00 0.00 17:382 .82 

ADJUSTMENT (NON CASH GBP/GBV 
0.00 0.00 7 055 .69 
0.00 0.00 11:801.34 

0.00 0.00 17 852.74 
0.00 0.00 29 : 474.12 

POUND STERLING 

02JUM03 02JUN03 
1 .000000 0.00 

0.610948 1 .636801 0.00 
02JUN03 02JUN03 

1 .000000 0.00 
0.610948 1 .636801 0.00 

03JUL03 03JUL03 
1 .000000 0.00 

0.597872 1 .672599 0.00 

0.00 
0.00 

99GHSC902 GBP COLLATERAL 
54.000 

NIG9 

10 620 000 
NIG4 * 

7 055 690 
NIG4 

- ASSET TOTALS 
17,852.770 

HONG KONG DOLLAR 

USDO.50(HONG KON 16JUL03 28JUL03 
95.500000 0.00 
12 .244610 0.00 

HKDO.50 24APRO3 28APRO3 
40.455500 0.00 
5.186968 0.00 

25APRO3 29APRO3 
40.5"BOO 0 00 
5.198474 0:00 

0.00 
0.00 

LIPPO SECURITIES LTD HKD/HK1 .03 
2,101.00 941.85 837,357.15 

269.38 120.76 107,362.43 

WARBURG DILLION READ HKD/HXI .01 
505.69 227.27 201 544.54 
64.94 29.14 25:84O.B7 

CREDIT LYONNAIS HONG HKD/KKI .01 
101 .37 45.87 40 399 .56 
13.00 5.88 5:179 .60 

607.06 273.14 241 944 .10 
77 .84 35.02 31:020 .47 

STATE STREET. 

615816907 HSBC HLDGS 
a 800.000 

Nlu 7 .799350 

619027006 CHEUNG KONG(HLDGS) 
5 000.000 

NIFA 7 .799450 

1 000 coo 
NIG4 * 7 .799750 

- ASSET TOTALS - 
6,000.000 

628193906 JOHNSON ELEC HLDGS HKDO.0125 05JUN03 09JUM03 LIPPO SECURITIES LTD HKD/HK1 
26 000 000 9 .673000 0.00 628.75 282.17 250,587.08 
NIGi ' 7 .798650 1 .240343 0.00 80.62 36.18 32,132.11 

629181900 CHINA PETROLIUN + 04ENICAL H SHS 04AUG03 06AUG03 HSBC SECURITIES HKD/HK1 
209 000.000 2 .182100 0.00 1,134.69 508 .46 452 233.65 
N161 7 .799150 0.279787 0.00 145.49 65 .19 57 :984.99 

05AUG03 07AUG03 HSBC SECURITIES HKD/HKI 
290 000.000 2.231600 0.00 1,617.91 725 .66 6" 20 43 
NIU 7 .799350 0.286126 0.00 207 .44 93 .04 82 :8676 :18 

06AUG03 08AUG03 HSBC SECURITIES INC HKD/HKI 
396 000 000 2.183300 0.00 2,161.47 968.75 861 456.59 
NIU 7 .799450 0.279930 0.00 277 .13 124 .21 110:450.94 

07AUG03 11AUG03 BOCI SECURITIES LINI HKD/HKI 
336 000 000 2.146100 0 00 it 02.72 808 .52 718 47 92 1 1:36 
NIU 7 .799550 0.275157 0:00 8231 .13 103 .66 1 92 

) I 

% d 

)I NIHC ANNUAL NO NAME ON RECORD PAGE : 131 
USD 

- 
COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

HONG KONG DOLLAR (CONTINUED) 

626376909 DENNAY MOTORS LTD HKDO.10 18JUN03 20JUN03 LIPPO SECURITIES LTD HKD/HKI 
206 000 000 3.509099 0.00 1,807 .19 809.73 720 257.67 
NIF4 7 .798650 0.449962 0.00 231 .73 103.83 92 :356 .71 

19JUN03 23JUN03 LIPPO SECURITIES LTD HKD/HKI 
194 000.000 3.544199 0.00 1,719.94 770.48 685 085.35 
NIFA 7 .798950 0.454446 0.00 220.41 98.79 87 :843 .28 

01AUG03 05AUG03 ABN AMR0 ASIA LIMITE HKO/HKI. 
200 000.000 4.234900 0.00 2,117.45 948.68 843,913.91 
NIU 7 .799250 0.542988 0.00 271.49 121.64 108,204.50 

- ASSET TOTALS - 
600,000.000 0.00 5,643.58 2,528.89 2,249,256 .93 

0.00 723.63 324.26 288,404.49 



--4 

STATE STREET 

int. ANNUAL NO NAME ON RECORD PAGE : 132 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEElOTH BASE MET PROCEEDS 

EQUITY 

S:* HONG KONG DOLLAR (CONTINUED) 

629181900 CHINA PETROLIUM + CHEMICAL H S OBAUG03 12AUG03 GK GOH SECURITIES (H HKO/HK1 
216 000-000 2 .173400 0.00 1,173 .64 526.33 467,754.43 
Nlu 7.799450 0.27B661 0.00 150 .48 67.48 59 .972 .75 

11AUG03 13AUG03 GK GOH SECURITIES (H HKD/HK1 
1681 

000.000 2 .204900 0 00 926 06 415 45 369,081.69 
NIG 7.799450 0.282699 0:00 118 :73 53:27 47,321 .50 

12AUG03 14AUG03 GK GOH SECURITIES (H NO/HK1 
264 000 000 2 .260200 0.00 1,491.73 668 .59 594 532 48 
NIGI 7.799350 0 .289793 0.00 191.26 85.72 76:228 :47 

13ALIG03 15AUG03 ABN ANRO HKD/HKl 
122 000 000 2 .299600 0.00 701.38 314.67 279,535.IS NIGI 7.799250 0 .294849 0.00 89.93 40.35 35,841.29 

- ASSET TOTALS 
2,000,000-000 0.00 11 009 60 4,936 .43 4t387 92.77 

0.00 1 :411 :59 632 .92 562:5894.04 

632164901 ESPRIT HOLDINGS HKDO.10 05JUN03 09JUN03 LIPPO SECURITIES LTD HKD/HKl .01 
27 400 000 17.521000 0 .00 1,200.19 538 .61 478,336 .60 
Rid * 7 .798650 2.246671 0.00 153.90 69 .06 61,335.82 

640837001 HANG SENG BANK HKD5 02MAY03 06NAY03 MERRILL LYNCH PEIRCE HKD/HK1 .02 
2 100 000 77.845000 0 .00 408.69 183 .61 162 82.20 

NIG4 7 .798950 9.981472 0 .00 52.40 23 .54 20:8885.14 
06MAY03 09KAY03 MERIILL LYNCH PEIRCE HKD/HKl .03 

2 000.000 78.624800 0 00 93 12 176:17 156,679 .61 
NIU 7.799150 10.091201 0:00 50:42 22 68 20pO89 .32 

07KAY03 12MAY03 MERRILL LYNCH PEIRCE HKD/HKl .03 
600.000 78.489700 0.00 117.73 53 .65 46 922.44 

NIG4 7.798950 10.064237 0.00 15.10 6 .88 6:016 .51 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 133 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

HONG KONG DOLLAR (CONTINUED) 

640937001 HANG SENG BANK HKD5 09JUM03 11JUN03 JP MORGAN SECURITIES HKO/HK1 .03 
8 200.000 83 .547000 0.00 1,712.71 768.21 682 604 

48 NIU 7 .798150 10 .713695 0.00 219.63 98.51 87 :534:16 

- ASSET TOTALS - 
12,900.000 0.00 2,632 .25 11182 34 1,049,088 .73 

0.00 337 .S4 151:61 134,525 .13 

644806002 HUTCHISON WHANPOA HKDO.25 31JUL03 04AUG03 LEHMAN BROTHERS SECS HKD/HK1 .02 
4 000 

' 
000 50 .967000 0.00 509.67 228.46 203,129.87 

NIG4 7 .799250 6 .534859 0.00 65.35 29.29 26,044.80 

OIAUG03 05ALIG03 LEHMAN BROTHERS SECS HKD/HK1 .02 
4 000.000 51.735400 0.00 517.35 231.83 206 192.42 

NiGt 7 .799250 6 .633381 0.00 66.33 29.72 26:437 .47 

06AUG03 OBAUG03 CREDIT LYONNAIS SECU HKD/HKl .02 
4 000 .000 49.956100 0.00 499.56 223.98 199 100.86 

NIU 7 .799450 6.405080 0.00 64.05 28.72 25:527.55 

11AUG03 13AUG03 CREDIT LYONNAIS SECU HKD/HKl .02 
4 000 

' 
000 49.903400 0 00 499 03 223.95 198 

'90 
62 

NIG4 7 .799450 6.398323 0:00 63:98 28.71 25 :1500:60 

12AUG03 14AUG03 CREDIT LYONNAIS SECU HKD/HKl .02 
1 000 .000 50.500000 0 00 126 25 57.07 50 316 .68 

NiGt 7 .799350 6 .474899 0:00 16:19 7.32 6:451.39 

ASSET TOTALS - 
17,000 .000 0.00 2,151.86 965.29 857 630.45 

0.00 275.90 123.76 109:961.81 

i 



) I 
EQUITY 

604978908 ACOM CO JPY50 14APRO3 IBAPRO3 
750.000 3,373.772000 0.00 

NIG4 120 .295000 28 .045821 0.00 

15APR03 IBAPRO3 
700.000 3,"6 .352857 0.00 

NIG4 120 .195000 28 .839410 0.00 

06MAY03 09MAY03 
800.000 3,479 .296250 0.00 

NIG4 117.945000 29 .499311 0.00 

12MAY03 15MAY03 
300.000 3,684.813333 0.00 

NIG4 116 .945000 31 .508943 0.00 

21NAY03 26HAY03 
350.000 3,596 .614286 0.00 

NIG4 117.235000 30.678673 0.00 

21KAY03 26RAY03 
1 100 000 3,596 .614545 0.00 

NIG4 ' 117.235000 30.678676 0.00 

1 NOMURA SECURITIES IN JPY/JP3 .03 
3,000.00 0 00 2,527,329.00 

24.94 0:00 21,009.43 
NOMURA SECURITIES IN JPY/JP3 .03 
2,849.00 0 00 2,423,598.00 

23.70 0:00 20,163.98 
NOMURA SECURITIES IN JPY/JP3 .04 
3,897.00 2,779 540.00 

0 :0000 23 566.41 33.04 0 
NOMURA SECURITIES IN JPY/JP3 .04 
1,548.00 0 00 1,103 6 00 

13.24 0:00 9 :239 :45 
MERRILL LYNCH + CO I JPY/JP3 .02 
1,007.00 0 00 1,257 00 

8.59 0:00 10 :782088 :95 
MERRILL LYNCH + CO I JPY/JP3 .02 
3,165.00 0.00 3,953,112.00 

27.00 0.00 33,719.55 

STATESTREET 

JAPANESE YEN (CONTINUED) 

604978908 ACOM CO ipy5o 22KAY03 27KAY03 NOMURA SECURITIES IN JPY/JP3 .05 
100.000 3,767 .940000 0.00 528.00 0.00 376 266.00 

NIG4 117.255000 32 .134578 0.00 4.50 0.00 3:208.95 

- ASSET TOTALS - 
4,100.000 0 00 15,994.00 0.00 14,421,548.00 

0:00 135.01 0.00 121,836.62 

WARBURG DILLION READ JPY/JP9 1.52 
2p738.00 0.00 3,420 284.00 

22.81 0.00 28:489 .31 

WARBURG DILLION READ JPY/JP3 1 .19 
lp867.00 0.00 3,110,853 .00 

15.47 0.00 25,778.77 

LEHMAN BROTHERS SECS JPY/JP3 1 .92 
2,541.00 0.00 2,538 755 .00 

21.17 0.00 21:152 .77 

LEHMAN BROTHERS SECS JPY/JP3 1 .39 
1,330.00 0 00 1,899 133 .00 

11.10 0:001 15:854 .51 

MERRILL LYNCH + CO I JPY/JP3 1.58 
1,523.00 0.00 1,901 93 00 

12.65 0 .00 15 :7894 :49 

MERRILL LYNCH + CO I JPY/JP3 1 .43 
1,726.00 0.00 2,"4 544 .00 

14.32 0.00 20:450 .95 

MERRILL LYNCH + CO I JPY/JP3 2 .81 
1,352.00 0 .00 964 298 .00 

11.22 0 .00 8:003 .47 

612927905 NTT DOCONO NPV 20MAR03 26KAR03 
15.000 228 201 . "6667 0.00 

NIG4 120.055000 
1 
:900.807685 0.00 

24MAR03 27KAR03 
13.000 239 440.000000 0.00 

NIG4 120.675000 1:984.172364 0.00 

25MAR03 28KAR03 
11.000 231 026 .909091 0.00 

NIG4 120.020000 1:924.903425 0.00 

27MAR03 OIAPRO3 
8.000 237 557 .875000 0.00 

NIG4 119.785000 1:983 .202196 0.00 

07APRO3 10APR03 
8.000 237 927 .000000 0.00 

NIG4 120.415000 1:975.891708 0.00 

09APR03 14APRO3 
10.000 2" 627 .000000 0.00 

NIG4 120.510000 2:046 .527259 0.00 

12APRO3 16APRO3 
4.000 241 412 .595600 0.00 

HIG4 120.485000 2:003.673450 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 134 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

JAPANESE YEN 

601941909 AIFUL CORP JPY50 11MAR03 14MAR03 
550 .000 4,239.485455 0.00 

NIG4 117 .075000 36 .203164 0.00 

09APR03 14APRO3 
200 .000 4,000.000000 0.00 

NIG4 120.510000 33.192266 0.00 

- ASSET TOTALS - 
750 .000 0.00 

0.00 

N014URA SECURITIES IN JPY/JP9 .05 
3,264.00 0.00 2,327 903.00 

27.88 0.00 19:883.86 

NOMURA SECURITIES IN JPY/JP3 .05 
1,120.00 0.00 798 

10:22 9.29 0.00 
6 
:129 16 

4,384 00 0 00 3,126,783.00 
37:17 0:00 26,513.02 

NIHC ANNUAL NO NAME ON RECORD PAGE : 135 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



CAM ANNUAL NO NAME ON RECORD PAGE : 136 
SD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 70 AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

(CONTINUED) 

MERRILL LYNCH + CO I JPY/JP3 
2,815-00 0 .00 

24-07 0.00 

MERRILL LYNCH + CO I JPY/JP3 
2,156.00 0 00 

18.56 0:00 

MERRILL LYNCH + CO I JPY/JP3 
632.00 0.00 
5.45 0.00 

JP MORGAN SECURITIES JPY/JP3 
16,112.00 0.00 

135.86 0.00 

JP MORGAN SECURITIES JPY/JP3 
-16,112.00 0.00 

135.86 0.00 

JP MORGAN SECURITIES JPY/JP3 
16,112.00 0.00 

135.86 0.00 

LEHMAN BROTHERS SECS JPY/JP3 
2,647 .00 0.00 

22 .50 0.00 

LEHMAN BROTHERS SECS JPY/JP3 
3,386 00 0 00 

28 :67 0:00 

NOMURA SECURITIES IN JPY/JP3 
3,968 .00 0 

33.68 0:0000 

JAPANESE YEN 

NP:* 12NAY03 15NAY03 
260 624 333333 0 00 2 

:228:606040 0:00 

14NAY03 19NAY03 
266 170.444444 0.00 
2:291.412228 0.00 

15NAY03 20NAY03 
263 515.000000 0.00 
2:273.150744 0.00 

04JUM03 
268 533.333300 0.00 2 

:264.384293 0 .00 

04JUN03 CANCEL 
268 533.333300 0.00 2 

:264.384293 0 .00 

04JUM03 10JUM03 1 
268 533.333300 0 .00 2 

:264.384293 0 .00 

05JUM03 10JUN03 
267 375.000000 0.00 

2 :273.017OB7 0 .00 

09JUM03 12JUN03 
268 ?".111111 0.00 2 

:275.773657 0.00 

IIJUL03 16JUL03 
283 434.600000 0.00 

2 :405.964093 0.00 

2 .6' 
2,342,804 .01 

20,033 .3 
2 . 01 

2,393 378 .01 
20:604 .1! 

2 .7 : 
526 398 .01 
4:540 .8! 

4 .5~ 
8,039,888 .01 

67,795 .V 
4 .5: 

-8,039,888 .01 
-67,795 .6-

4 .5 : 
8,039 88 .0 

67 :7'95 .6' 
2 .51 

2,403 728 .01 
20:434 .61 

3 . V 
2,415,329 .01 

20p453 .2! 
1 .61 

5p664 724 0 
48:085 :61 

612927905 NTT DOCONO 
9 .000 

WIG4 116.945000 

9 .000 
NIG4 

2 .000 
NIG4 

30.000 
NIGS 

_30. 000 
NIG8 

30.000 
NIG8 

9.000 
VIG4 

9.000 
NIG4 

20.000 
NIG4 

116.160000 

115.925000 

118.590000 

128 .590000 

118.590000 

117 .630000 

118 .090000 

117 .805000 

STATE STREET 

JAPANESE YEN (CONTINUED) 

44,793 .00 0.00 40,086,009.00 
377.53 0.00 337,471.86 

617232004 CANON INC 
1 000 .000 

Nial 

-1 000 .000 
Nigh 

1 000 .000 
NIGA 

2 000 000 
NIFA 

- ASSET TOTALS 
3,000 .000 

117.695000 

JPY50 IBKAR03 
1,592 .381363 0.00 

13 .394863 0.00 

ISMAR03 CANCEL 
1,592 .381363 0.00 

13 .394863 0.00 

625021001 DAIICHI PHARM CO 
2 200 .000 

Nlu 128.880000 

-2 200 .000 
NIGI 118.880000 

NSBC SECURITIES INC JPY/JP3 
7,006 .00 0 00 

58.93 0:00 
HSBC SECURITIES INC JPY/JP3 
-7,006 .00 0 00 

58 .93 0:00 

.03 
3,496 233.00 

29:409.77 

.03 
-3,496p233 .00 

29,409 .77 

i 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 137 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

- ASSET TOTALS -
157 .000 

118-590000 

118.590000 

118.590000 

0.00 
0.00 

JPY50 04JUN03 
5,200.000000 0.00 

43 .848554 0.00 
04JUN03 CANCEL 

5,200.000000 0.00 
43.848554 0.00 

04JUM03 10JUN03 
5,200.000000 0.00 

43.848554 0.00 
11JUN03 16JUN03 

5,335.000000 0.00 
45 .329028 0.00 

0.00 
0.00 

JP MORGAN SECURITIES JPY/JP3 
10,400 .00 0.00 

87.70 0.00 
JP MORGAN SECURITIES JPY/JP3 
-10,400 .00 0.00 

87 .70 0.00 
1 JP MORGAN SECURITIES JPY/JP3 

10,400 .00 0 00 
87 .70 0:00 

HSBC JPY/JP3 
10,670.00 0.00 

90.66 0.00 

21,070 .00 0.00 
178 .36 0.00 

.09 
5,189

: 
600 00 

43 760:86 
.09 

-5p 
189 : 

600 00 
43 760:86 

.09 
5,189

: 
600 00 

43 760:86 
.05 

10,659 330.00 
90:567 .40 

151 148,930.00 
134,328.26 



NIHC ANNUAL NO NAME ON RECORD PAGE : 139 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

625021001 DAIICHI PHARN CO JPY50 26MAR03 
5 500.000 1,624 .868181 0 .00 

miu 120.125000 13 .526478 0.00 

26KAR03 CANCEL 
-5 500 000 1,624 .868181 0.00 
NIGI 120.125000 13 .526478 0.00 

26KAR03 OIAPRO3 
5 500 .000 1,624.868182 0.00 

Nlu 120.125000 13.526478 0.00 

- ASSET TOTALS - 
18,000 .000 0 00 

0:00 

MORGAN STANLEY CO IN JPY/JP3 .01 
7,391.00 0.00 5,272 451 .00 

62.31 0.00 44 :446 .37 
1 HSBC SECURITIES INC JPY/JP3 .06 

17,800 00 0 00 8,8782 197 00 
151:87 0:00 5 :783 :43 

DEUTSCHE MORGAN GREW JPY/JP3 .06 
8,190.00 0 .00 4,086 725 .00 

70.03 0 .00 34:945 .70 
3 DEUTSCHE MORGAN GREW JPY/JP3 .06 

14,833 00 0 00 7,401 567 00 
127:27 0:00 63:508 :23 

DEUTSCHE BANK SECURI JPY/JP3 .06 
8,068 .00 0 .00 4,026pO99.00 

69 . 0 .00 34,659.94 

71 

C-r A -F'r- Crn -r 

625144001 DAINA SECURITIES GROUP INC 
7 000 .000 

Nia 118.625000 
626691901 LAWSON 

2 400.000 
Nlu 117.205000 

JPY50 02JUL03 07JUL03 
754.263143 0.00 
6.358383 0.00 

JPY50 09MAY03 15MAY03 
3p7O .332083 0.00 

1639709 0.00 
12MAY03 15MAY03 

3,722.650000 0.00 
31.832485 0.00 

13MAY03 19MAY03 
3,708

: 
200000 0 00 

32 817753 0:00 
14KAY03 19MAY03 

3,667.424545 0.00 
31.572181 0.00 

1 100.000 
NIU 

2 000.000 
Nlu 

1 100.000 
Nlu 116.160000 

NIHC ANNUAL NO NAME ON RECORD PAGE : 138 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

JAPANESE YEN (CONTINUED) 

625021001 DAIICHI PHARN CO JPY50 18NAR03 26NAR03 2 HSBC SECURITIES INC JPY/JP9 .03 
2 200.000 1,592 .381363 0.00 7,006.00 0 00 3,496 233.00 

NIU 118.880000 13.394863 0.00 58.93 0:00 29:409.77 

19NAR03 25NAR03 HSBC JPY/JP9 .03 
3 300.000 1,562 .142121 0.00 10,311.00 0.00 5,144,758.00 

NIU 120.115000 13.005388 0.00 85.84 0.00 42,831.94 

20NAR03 HSBC SECURITIES INC JPY/JP3 .03 
2 700 000 1,626 .495925 0.00 8,7783 00 0 00 4,382 756 00 

NIGI 120.055000 13.547923 0.00 3:16 0:00 36:506:23 

20KAR03 CANCEL HSBC SECURITIES INC JPY/JP3 .03 

-2 
700 000 1,626 .495925 0.00 -8,783.00 0.00 -4,382 756.00 

NIGI 120.055000 13.547923 0.00 -73 .16 0.00 -36:506.23 

20MAR03 HSBC SECURITIES INC JPY/JP9 .03 
2 700.000 1,626 .495925 0.00 8,783 00 0 00 4,382 756.00 

Nlu 120.055000 13.547923 0.00 73:16 0:00 36:506.23 

20MAR03 CANCEL HSBC SECURITIES INC JPY/JP9 .03 

-2 
700 000 1,626 .495925 0.00 -8,7 3 .00 0.00 -4,382,756.00 

NIG9 120.055000 13.547923 0.00 -873 .16 0.00 -36,506.23 

20MAR03 26KAR03 HSBC SECURITIES INC JPY/JP3 .03 
2 700 000 1,626.495925 0.00 8,7113 :00 0 00 4,382 756.00 

NIGI 120.055000 13.547923 0.00 73 16 0:00 36:506.23 

24MAR03 27MAR03 HSBC JPY/JP3 .03 
2 900 000 1,640.192758 0.00 9,513 .00 0.00 4,747,046.00 

MIGA 120.675000 13.591819 0.00 78 .83 0.00 39,337 .44 

25MAR03 28MAR03 HSBC SECURITIES ASIA JPY/JP3 .03 
1 400 000 1,638.702857 0.00 4,588 .00 0.00 2t289 596 00 

NIGI 120.020000 13.653582 0.00 38 .23 0.00 19:076:79 

STATESTRUT, 

JAPANESE YEN 

116.945000 

116.545000 

(CONTINUED) 

HSBC SECURITIES INC JPY/JP3 .03 
17,874 00 8,91 901.00 1 

80 0: " 2:246.83 48 : 0 co 7 

HSBC SECURITIES INC JPY/JP3 .03 
-17, 874.00 0.00 -8,918,901 .00 

148.80 0.00 -74t2".83 

HSBC SECURITIES INC JPY/JP3 .03 
17,974.00 0.00 8,91 901 .00 

148.80 74 246 .83 0.00 

58,075.00 0.00 28,979,290.00 
483.79 0.00 241p409 .00 



1 
M" 

ANNUAL NO NAME ON RECORD PAGE : 140 
USD - COMPOSITE - ASOF : 31AUGO: 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSINS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 
I I 

EQUITY 

JPY:: JAPANESE YEN 

626691901 LAWSON 15MAY03 20MAY03 
2 300 000 3,567 .788695 0 .00 

NIGI 115.925000 30.776698 0 .00 
16MAY03 23MAY03 

2 000 000 3,502.241500 0.00 
NIU 116 .020000 30.186532 0.00 

19MAY03 23NAY03 
1 500 000 3,443.087333 0 .00 

NIGI 116 .570000 29 .536650 0.00 
20NAY03 23MAY03 

1 000 000 3,535.267000 0 .00 
NIGI 116 .760000 30.278066 0:00 

- ASSET TOTALS 
13,400 .000 0.00 

0.00 

JPY50 04JUN03 
2,150 .000000 0.00 

18 .129691 0.00 

04JUN03 CANCEL 
2,1so OOOm 0 00 

18 :129691 0:00 

04JUN03 IOJUM03 
2,150.000000 0.00 

18.129691 0.00 

0.00 
0.00 

635680002 FUJISAMA PHARM CO 
1 000 000 

Niah 118.590000 

-1 000 000 
NIG& * 118.590000 

1 000 000 
MIGA 118.590000 

- ASSET TOTALS 
1,000.000 

JP MORGAN SECUR171ES JPY/JP3 .04 
4,300 00 0 00 2,145,700.04 

36:26 0:00 18,093 .41 

JP MORGAN SECURITIES JPY/JP3 .04 
-4,300 00 000 -2,145 700 04 

36:26 0:00 -18 :093 :4~ 

1 JP MORGAN SECURITIES JPY/JP3 OA 
4,300.00 0 00 2,145,700 .0( 

36.26 0:00 18,093 .41 

4,300.00 0 00 2,145 700.0( 
36.26 0:00 18 :093 .41 

STATE STREET, 

WINC ANNUAL NO NAME ON RECORD PAGE : 141 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

DEUTSCHE BANK SECURI JPY/JP3 
2,416.00 0 00 4,025,764 .00 

20.43 0:00 34,038 .76 
JP MORGAN SECURITIES JPY/JP3 
4,813.00 0 00 6,011 037 .00 

40.90 0:00 51 :077 .34 
JP MORGAN SECURITIES JPY/JP3 
3pOOO.OO 0 3,403 872 .00 

25.47 0 :0000 28 : 894 .12 
JP MORGAN SECURITIES JPY/JP3 
3,158 .00 0 00 6,917,066 .00 

26 .87 0:00 58,851 .12 

13,387-00 0 00 20,357,739 .00 
113-67 0:00 172,861 .34 

STATE STREET, 

642910004 HITACHI JPY50 04JUL03 09JUL03 
7 000 000 575.454286 0.00 

NIU 118 .270000 4.865598 0.00 

10JUL03 15JUL03 
10 000 000 601.585000 0.00 
Niu 117 .685000 5.111824 0.00 

IIJUL03 16JUL03 
6 000 000 567.812000 0 00 

NIG4 117 .805000 4.819931 0:00 

14JUL03 17JUL03 
12 000 000 576.685333 0.00 

WIG4 ' 117 .535000 4.906499 0.00 

- ASSET TOTALS - 
35,000.000 0.00 

0.00 

I 

(CONTINUED) 

DEUTSCHE BANK SECURI JPY/JP3 .01 
16,412 .00 0.00 8,1789 5402 0! 141 .57 0.00 0:6 4:81 

2 GOLDMAN SACHS + CO JPY/JP3 .04 
14pOOB .O0 0 00 6,990 475.01 

120 .74 0:00 60:252.3: 

1 GOLDMAN SACHS + CO JPY/JP3 .01 
10,329.00 0 00 5,154 302.01 

88.61 0 :00 44:216 .3, 

GOLDMAN SACHS + CO JPY/JP3 .01 
7,067 .00 0 00 3,528,200.01 

60.53 0 :00 30,217 .54 

96,707.00 0 .00 48,259,067 .01 
830.08 0 .00 414,228 .31, 

JAPANESE YEN 

635693005 FAMUC JPY50 04JUN03 
500.000 5,636.000000 0.00 

NIG8 119 .590000 47 .525086 0.00 

04JUN03 CANCEL 
-500.000 5,636.000000 0 00 

NIGS 118 .590000 47.525086 0:00 

04JUM03 10JUN03 1 
500.000 5,636.000000 0 .00 

MIGB 118 .590000 47 .525086 0.00 

- ASSET TOTALS - 
500.000 0.00 

0.00 

(CONTINUED) 

JP MORGAN SECURITIES JPY/JP3 .10 
5,636 .00 0 00 2,812 364.00 

47 .53 0:00 23:715 .02 
JP MORGAN SECURITIES JPY/JP3 .10 
-5,636 00 0 00 -2,812 364 00 

47 :53 0:00 -23 :715 :02 
JP MORGAN SECURITIES JPY/JP3 .10 
5,636 .00 0 00 2,812 364 .00 

47 .53 0:00 23 :715 .02 

5,636.00 0 00 2,812 364 .00 
47 .53 0:00 23 :715 .02 

I 



MIHC ANNUAL NO NAME ON RECORD PAGE : 142 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTM BASE NET PROCEEDS 

EQUITY 

JP MORGAN SECURITIES JPY/JP3 
1,907.00 0 00 2,723 511.00 

16.31 0:00 23 :295.79 

STATE STREET. 

659706006 MITSUBISHI HVY IND 
11 000.000 
Nia 116.910000 

JPYSO 26KAY03 29KAY03 
247.765273 0.00 
2.119282 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 143 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MAR04 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

JP MORGAN SECURITIES JPY/JP3 
1,667.00 0 00 2,461 070.00 

14.04 0:00 20:730.91 

JP MORGAN SECURITIES JPY/JP3 
1,583.00 0 .00 2,480 785.00 

13.36 0 .00 20:942 .85 

JP MORGAN SECURITIES JPY/JP3 
2,549 00 0 00 2,546 415.00 

21:33 0:00 21:311 .59 

WARBURG DILLION READ JPY/JP3 
2p260.00 0.00 2,397 085.00 

29.21 0.00 20 :373.85 

JP MORGAN SECURITIES JPY/JP3 
2,160.00 0.00 2,426 786.00 

28.27 0.00 20:529.45 

JP MORGAN SECURITIES JPY/JP3 
3,419.00 0.00 2,438,946.00 

28.88 0.00 20,599.21 

JP MORGAN SECURITIES JPY/JP3 
505.00 0.00 1,117 297.00 
4.25 0.00 9 :409.61 

16,050.00 0.00 18,591 895.00 
135.65 0.00 157 : 193 .26 

JAPANESE YEN 

JPY50 28KAY03 02JUN03 
246.273700 0.00 
2.074495 0 .00 

29MAY03 03JUM03 
248.236800 0 .00 

2.095621 0.00 

30MAY03 04JUM03 
254 .896400 0 00 

2.133292 0:00 

12JUN03 17JUN03 
266 .593889 0.00 

2 .265895 0.00 

17JUN03 20JUN03 
269 .882889 0.00 

2 .283080 0.00 

18JUN03 23JgNO3 
271 .373889 .00 

2 .292009 0.00 

29JUN03 24JUM03 
279 .450500 0.00 

2 .353466 0.00 

0.00 
0.00 

659706006 

10 

MITSUBISHI HYY IND 

NIG4 DOO - DOO 118.715000 

10 000.000 miFA 118 .455000 

10 000 000 
NIG4 ' 119 .485000 

9 000.000 
NIU 117 .655000 

9 000.000 
NI" 118 .210000 

9 000.000 
mi" 118 .400000 

4 000.000 mxFA 118 .740000 

ASSET TOTALS - 
72,000.000 

659760003 MITSUI FUDOSAN CO JPY50 28AUG03 OPEN HSBC SECURITIEVASIA JPY/JP3 .01 
2 000.000 951.400500 0.00 1,855 .00 0 00 1,900,946 .00 

Nlu 117 .435000 8.101507 0.00 15 .90 0:00 16,187 .22 

IC-r A -r r' Y--a--r 

643514003 HONDA MOTOR CO 
1 600.000 

NIG6 118 .590000 

-1 
600.000 

Nlab 118 .590000 

2 600.000 
Niai 118 .590000 

3 000 000 
NIGA 117 ."5000 

- ASSET TOTALS 
4,600.000 

649099009 KEYENCE CORP 
300 .000 

NIG4 120.340000 

90 .000 
NIG4 117 .235000 

- ASSET TOTALS - 
390 .000 

JAPANESE YEN 

JPY50 04JUN03 
4,373 .125000 0 .00 

36 .876001 0 .00 

04JUN03 CANCEL 
4,373.125000 0 .00 

36 .876001 0.00 

04JUN03 10JUN03 1 
4,373.125000 0.00 

36 .876001 0.00 

13JUN03 18JUN03 
4,536 .092333 0.00 

38 .616544 0.00 

0.00 
0.00 

JPY50 28APRO3 02MAY03 
18,266 .666667 0.00 

251 .792144 0.00 

21KAY03 21KAY03 
190 875.000000 0 00 

169.531283 0:00 

0.00 
0.00 

(CONTINUED) 

J P MORGAN SECURITIE JPY/JP3 .07 
13,994.00 0.00 6,9583 006 00 

118.00 0.00 8:883:60 

J P MORGAN SECURITIE JPY/JP3 .07 
-13,994.00 0.00 -6,983,006.00 

118.00 0.00 -58,883.60 

JP MORGAN SECURITIES JPY/JP3 .07 
13p994.00 0.00 6,9853 006 00 

118.00 0.00 8 :883:60 

UBS WARBURG LLC JPY/JP3 .08 
27,217.00 0.00 13,581 060 00 

231.70 0.00 115:617:93 

41,211.00 0.00 20,564 066 .00 
349.70 0.00 174:501 .53 

MORGAN STANLEY CO IN JPY/JP3 .21 
7,672.00 0.00 5,472 328.00 

63.75 0 .00 45:473.89 

ODD LOT SALE JPy/JP9 1.46 
15,456 00 0 00 2,773 294 00 

131:84 0 :00 15:125:98 

23,128.00 0.00 7,245 622.00 
195.59 0.00 60 :599.87 



JAPANESE YEN (CONTINUED) 

659760003 MITSUI FUDOSAN CO JPY50 29AUG03 OPEN HSBC SECURITIES(ASIA JPY/JP3 0: 
2 000 000 933 .388000 0 .00 1,84 .00 0 00 1,864 928.01 

MIG4 116.685000 7 .999212 0 .00 285 .84 0:00 15:982 .51 

- ASSET TOTALS 
4,000 .000 0.00 3,703 .00 0 00 3,765,874.01 

0 .00 31 .64 0:00 32,169.8 : 

DAIWA JPY/JP3 .01. 
4, 0 00 2,921 505.04 
"'22 0 00 24 848.0 : 37 

DEUTSCHE BANK SECURI JPY/JP3 
2,309.00 0 00 2,885 005.01 

19.26 0:00 24:070 .71 

DEUTSCHE BANK SECURI JPY/JP3 
295.00 0.00 492 128 .0( 
2.47 0.00 4:220 .64 

HSBC SECURITIEVASIA JPY/JP3 
2,625.00 0 00 2,623,158 .0( 

22.33 0:00 22,318 .11 

HSBC SECURITIEVASIA JPY/JP3 
1,932.00 0 00 2,758 743.0( 

16.48 0:00 23:529 .7~ 

1 HSBC SECURITIEVASIA JPY/JP3 
lv250.00 0 00 2,677 942 .0( 

10.57 0:00 22:641 .60 

1 HSBC SECURITIEVASIA JPY/JP3 
"3.00 0.00 

508: 
797 .01 

3.90 0.00 4 280.44 

STATE STREET, 

663567907 NEC ELECTRONICS 
400 .000 

NIG6 117 .575000 

664028008 NIKKO CORDIAL CORP 
6 000 000 

NIU ' 119.855000 

1 000 000 
NIG4 * 119 .430000 

5 000 000 
NI" 117 .535000 

5 000 000 
NIU ' 217 .245000 

5 000 000 
NIG4 * 118.275000 

1 000 000 
NIU ' 118 .865000 

CP NPV 21AUG03 26AUG03 
7,314.732500 0.00 

62.213332 0.00 

JPY50 30JUN03 03JUL03 
481.219000 0.00 
4.015010 0.00 

OIJUL03 04JUL03 
492.423000 0.00 
4.123110 0.00 

14JUL03 17JUL03 
525.156600 0.00 
4."8087 0.00 

15JUL03 ISJUL03 
552.135000 0.00 
4.709241 0.00 

16JUL03 23JUL03 
535.838400 0.00 
4.530445 0.00 

17JUL03 24JUL03 
509.260000 0.00 
4.284356 0.00 

NINC ANNUAL NO NAME ON RECORD PAGE : 145 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

JPY50 14APRO3 17APRO3 CITIGROUP GLOBAL MAR JPY/JP3 
342 .416125 0.00 3,077 .00 0.00 2,736,252 .00 

2 .846470 0.00 25.58 0.00 22,746 .18 

JPY50000 07KAR03 12MAR03 MERRILL LYNCH + CO I JPY/JP9 4.29 
422 371 .000000 0.00 7,500.00 0 00 6,32 :065:00 

3 :626 .747381 0.00 64.40 0:00 5! 336 81 

11MAR03 14KAR03 MERRILL LYNCH + CO I JPY/JP9 4.94 
413 067 .076923 0.00 7,518-00 0.00 5,362,354.00 

3:528 .226154 0.00 64.22 0.00 45,802 .72 

14MAR03 19MAR03 MERRILL LYNCH + CO I JPY/JP9 4.86 
412 000.000000 0.00 2,307 00 0 00 Ip645 693 00 

3:474.301134 0.00 19 :45 0:00 13:877:75 

0.00 17,325.00 0.00 13,336 112 .00 
0.00 148 .07 0.00 114:017 .28 

NTATE STREET, 

4.000 
NIG4 118.585000 

- ASSET TOTALS - 
32 .000 

HIM ANNUAL NO MANE ON RECORD PAGE : 144 
USD - COMPOSITE - ASOF : 31AUGO: 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STIL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

664028008 NIKKO CORDIAL CORP 
3 000 000 

Nlu * 118.355000 

3 000 000 
NIGt * 118.520000 

3 000 000 
NIFA ' 119.060000 

- ASSET TOTALS - 
32,000 .000 

664040003 NEC CORP 
a 000 000 

NIU ' 120.295000 

664137007 NIPPON TEL+TEL CIP 
15 .000 

NIG4 116."0000 

13 .000 
MIG4 117 .075000 

JPY:: JAPA:ESE YEN (CONTINUED) 

I AUG03 14AUG03 DEUTSCHE BANK SECURI JPY/JP3 
489 .611000 0.00 750-00 0.00 11 083 OD 

4.136800 6 .34 0 .00 2 404 :06 0.00 "ll : 

12AUG03 15AUG03 LEHMAN BROTHERS SECS JPY/JP3 
499 .198333 0.00 1,500.00 0 00 1,496 095.00 

4.212933 0.00 12.66 0:00 12:623.14 

13AUG03 18AUG03 LEHMAN BROTHERS SECS JPY/JP3 
509 .649667 0.00 946 .00 0.00 1,52 3 00 

4.280612 7 .95 12 833 89 0.00 0.00 

0 .00 12,070.00 0.00 16,437,954 .00 
0.00 101 .96 0.00 138,822 .47 



NIHC ANNUAL NO NAME ON RECORD PAGE : 146 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

664180007 MITTO DENKO CORP JPY50 04JUN03 
800.000 3,606 .250000 0.00 

NIG8 218 .590000 30.409394 0.00 

04JUM03 CANCEL 
-800.000 3,606 .250000 0.00 

NIGS 118 .590000 30.409394 0.00 

04JUN03 10JUN03 
800.000 3,606 .250000 0.00 

NIG8 118 .590000 30.409394 0.00 

- ASSET TOTALS - 
800 .000 0.00 

0.00 

MERRILL LYNCH + CO I JPY/JP3 .01 
14,923.00 0.00 10,644 077 .00 

126.37 0.00 90:135 .30 

HSBC SECURITIES INC JPY/JP3 .03 
11,098.00 0.00 5,538 023.00 

94.69 0 .00 47:250.74 

DEUTSCHE MORGAN GREN JPY/JP3 .03 
14,090.00 0 .00 7,032,068 .00 

120.48 0 .00 60pl3l .41 

DEUTSCHE MORGAN GREN JPY/JP3 .03 
13,784.00 0 .00 6,877,700.00 

118.27 0 .00 59,013.26 

DEUTSCHE BANK SECURI JPY/JP3 .03 
13p790.00 0.00 6,8851 451 co 

118.72 0.00 9 :241:14 

STATE STREET, 

JPYSO 09JUM03 12JUN03 
969 .000000 0.00 
8.205606 0.00 

JPY50 09MAY03 14MAY03 
1,849.707000 0.00 

15.781810 0.00 
12KAY03 15KAY03 

1,761.539500 0.00 
15.062974 0.00 

13KAY03 16MAY03 
1,722.871000 0.00 

14.782882 0.00 
14KAY03 19MAY03 

lp?23.810250 0.00 
14.839964 0.00 

664286002 NISSAN MOTOR CO 
11 coo 000 
Nia 218 .090000 

665942009 ONRON CORP 
3 000.000 NIFA 117 .205000 

4 000 000 
NIGI ' 

4 000.000 
mial 

4 000.000 
NIFA 116.160000 

JAPANESE YEN (CONTINUED) 

JPY50 15KAY03 20MAY03 DEUTSCHE MORGAN GREM JPY/JP3 .03 
1,723.791000 0.00 6,895.00 0 00 3,440 687 .00 

14.869881 0.00 59.48 0 :00 29 :680.28 

16KAY03 21KAY03 DEUTSCHE MORGAN GREN JPY/JP3 .03 
1,671.832833 0.00 20, 62 00 0 00 lopolo 935 00 

0.00 0 00 86 286 :29 14.409868 172:92 0: 

0 00 79,719.00 0.00 39,780,864.00 
0:00 684.56 0.00 341,603.12 

665942009 CHRON CORP 
2 000 000 

NIGI ' 115-925000 

6 000.000 
Nlu 

-- ASSET TOTALS -
23pOOO.OOO 

674720008 ROHN CO 
200.000 

NIGS 

_200.000 
NIGS 

200.000 
NIG8 

- ASSET TOTALS -
200.000 

676396005 SHC CORP 
400 .000 

NIGS 

680526001 SHISEIDO CO 
2 000 .000 

NIU 

116 .020000 

JPY50 04JUN03 JP MORGAN SECURITIES JPY/JP3 .23 
13,365.000000 0.00 5,3".00 0 00 2,667 654.00 

118.590000 112.699216 0.00 45.08 0:00 22 :494.76 

04JUM03 CANCEL JP MORGAN SECURITIES JPY/JP3 .23 
13,365.000000 0.00 -5,3".00 0.00 -2,667,654.00 

118.590000 112.699216 0.00 -45.08 0.00 -22,494.76 

04JUM03 10JUM03 1 JP MORGAN SECURITIES JPY/JP3 .23 
13,365.000000 0.00 5,3".00 0 00 2,667 654.00 

118.590000 112.699216 0.00 45.08 0:00 22:494.76 

0.00 5,3" .00 0.00 2,667 654.00 
0.00 45 .08 0.00 22:494.76 

JPY50 04JUN03 IOJUN03 1 JP MORGAN SECURITIES JPY/JP3 .16 
9,552 .500000 0.00 7,642 .00 0.00 3,813,358 .00 

118 .590000 80.550637 0.00 64 .44 0.00 32,155 .81 

JPY50 04JUN03 JP MORGAN SECURITIE JPY/JP3 .02 
1,367.000000 0.00 5, "a 00 0.00 2,728,532 .00 

118 .590000 11.527110 0.00 46 :11 0.00 23,008 .11 

JAPANESE YEN 

116.945000 

116.S4SOOO 

(CONTINUED) 

J P MORGAN SECURITIE JPY/JP3 .06 
5,770.00 0 00 2,879 230.00 

48 .66 0:00 24:278.86 

J P MORGAN SECURITIE JPY/JP3 .06 
-5t770.00 0.00 -2,879,230.00 

48 .66 0.00 -24p278.86 

I JP MORGAN SECURITIES JPY/JP3 .06 
5,770.00 0 00 2,879,230.00 

48 .66 0:00 24,278.86 

5p770.00 0 00 2,879 230.00 
48 .66 0:00 24:278.86 

NIHC ANNUAL NO NAME ON RECORD PAGE : 147 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



HIM ANNUAL NO NAME ON RECORD PAGE : 148 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LCC CORN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

JAPANESE YEN (CONTINUED) 

680526001 SHISEIDO CO 
-2 000 000 
NIFA 118.590000 

118.590000 

0 .00 
0 .00 

GOLDMAN SACHS + CO JPY/JP3 .02 
1,253.00 0 1,737 792 00 

10.57 0:000* 14:660:58 

HSBC SECURITIES(ASIA JPY/JP3 .03 
2,428.00 0 00 It732 4 8.00 

20.93 0:00 14:9%2.67 

DEUTSCHE BANK SECURI JPY/JP3 .02 
1,400 00 0 00 2,604,287.00 

11:85 0:00 22pO51.54 

5 DEUTSCHE BANK SECURI JPY/JP3 .03 
1,039 .00 0 00 1,179 416.00 

8 .76 0:00 9:947.00 

6,120.00 0 00 7,253 1:9 3 00 
52.21 0:00 6 511:79 

300.000 
NIG4 

- ASSET TOTALS -
2,200.000 0.00 

0.00 

685890006 SUMITOMO RLTY+DEY JPYSO 18MAR03 26MAR03 2 CS FIRST SOSTONAHON JPY/JP9 
6 000 000 398.067167 0.00 3,343 0 --1 - ~ - -,- , 0.00 2,3285 060.00 

NIG4 118 .880000 3.348479 0.00 28 :102 -' ' - j 0.00 0:062.75 
_Z: 

STATE ~5TREET r 
HIMC ANNUAL 90 MAKE ON RECORD PAGE : 149 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSKS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

686930009 TDK CORP JPY50 07MAR03 
2 000 000 4,97 .000000 0.00 

NIGI 116."0000 41.744290 0.00 

07MAR03 CANCEL 
-2 000 000 4,978.000000 0.00 

116."0000 42.744290 0.00 

07MAR03 13MAR03 
2 000 000 4,978.000000 0.00 

MIG9 116.460000 42.7"290 0.00 

13JUM03 18JUM03 
600.000 5,604.143333 0.00 

NIG4 117.465000 47.709048 0.00 

IBJUN03 23JUN03 
400.000 5,801.662500 0.00 

NIG4 118.400000 49.000528 0.00 

04JUL03 09JUL03 
500.000 6p479.250000 0.00 

NIG4 118.270000 54.783546 0.00 

07JUL03 IOJUL03 
400.000 615is.180000 0 00 

NIG4 118.100000 5.784759 0:00 

09JUL03 14JUL03 
500.000 6,618.506000 0.00 

NIG4 127.845000 56.162807 0.00 

18AUG03 21AUG03 
200.000 7,2".615000 0.00 

MIG4 119.430000 60.676673 0.00 

HSBC SECURITIEVASIA JPY/JP3 .09 
l9p912 .00 0.00 9,936,088.00 

170.98 0.00 85,317.60 

HSBC SECURITIEVASIA JPY/JP3 .09 
-19,912 .00 0.00 -9,936,088.00 

-170.98 0.00 -85,317.60 

1 HSBC SECURITIEVASIA JPY/JP9 .09 
19,912 .00 0.00 9,936,088.00 

170.98 0.00 85,317.60 

MERRILL LYNCH + CO I JPY/JP3 .03 
2,354.00 0 00 3,360 132.00 

20.04 0:00 28 :605.39 

MERRILL LYNCH + CO I JPY/JP3 .02 
1,114.00 0 00 2,329 551.00 

9 .41 0:00 19:590.80 

DEUTSCHE BANK SECURI JPY/JP3 .02 
1,000.00 0 00 3,238,625.00 

8 .46 0:00 27,383.32 

DEUTSCHE BANK SECURI JPY/JP3 .04 
1,844 00 0 00 2,633p428.00 

15:6 
1 

0:00 22,298.29 

DEUTSCHE BANK SECURI JPY/JP3 .05 
2,929 .00 0 00 3,306 324 00 

24.85 0:00 28:056:55 

LEHMAN BROTHERS SECS JPY/JP3 .04 
1,000.00 0 00 1,448 323 .00 

8.37 0:00 12:126 .96 

STATE STREET, 

f 

2 000 000 
NIGA 

- ASSET TOTALS 
2,000 .000 

682150008 SONY CORP 
600.000 

NIG4 

600.000 
NIG4 

700.000 
NIG4 

JPY50 04JUN03 CANCEL 
1,367 .000000 0 .00 

11 .527110 0 .00 

04JUM03 IOJUM03 
1,367 .000000 0.00 

11 .527110 0.00 

JPY50 OINAY03 07MAY03 
2,898 .408333 0 .00 

118 .535000 24 .451920 0 .00 

16MAY03 21MAY03 
2,891.526667 0 00 

116 .020000 24.922657 0:00 

07JUL03 10JUL03 
3,722 .410000 0 00 

118 .100000 31 .519136 0:00 

OBJUL03 16JUL03 
3,934.850000 0.00 

118 .570000 33.185882 0.00 

JP MORGAN SECURITIES JPY/JP3 .02 
-5,468.00 0 00 -2,728,532.00 

46.11 0 :00 -23,008.11 

1 JP MORGAN SECURITIES JPY/JP3 .02 
5,468.00 0 00 2,728,532.00 

46.11 0 :00 23,008 .11 

5,"8.00 0 00 2,728,532.00 
46.11 0:00 23,008.11 

JAPANESE YEN (CONTINUED) 



NIHC ANNUAL NO NAME ON RECORD PAGE : 150 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE---- BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

JAPANESE YEN 

686930009 TOK CORP JPY50 19AUG03 22AUG03 
300.000 7,401 .476667 0.00 

NIG4 119.230000 62 .077302 0.00 

20AUG03 25AUG03 
600.000 7,391 .880000 0.00 

NIG4 118.220000 62 .526476 0.00 

21AUGO3 26AUG03 
200.000 7,400.435000 0.00 

NIG4 117.575000 62.942250 0.00 

26AUG03 29AUG03 
300.000 7,269.150000 0.00 

NIG4 217.465000 61.883540 0.00 

- ASSET TOTALS - 
6,000.000 0.00 

0.00 

MERRILL LYNCH + CO I JPY/JP3 .05 
29,441 .00 0.00 139 67 059 00 

0.00 817 427:89 164.63 1 : 

GOLDMAN SACHS + CO JPY/JP3 .05 
3,567 .00 0.00 2,544,481.00 

29.83 0.00 21,279.37 

LEHMAN BROTHERS SECS JPY/JP3 .05 
2,670.00 0 00 2,216 611 .00 

22.77 0:00 18 :907 .42 

LEHMAN BROTHERS SECS JPY/JP3 
2,095.00 0 .00 1,494 547 .00 

17.57 0 .00 12 :534 .99 

STATE STREET, 

JPY50 09JUN03 12JUM03 
4,628.833333 0.00 

39.197505 0.00 

JPY50 03APRO3 08APR03 
4,246.746667 0.00 

35.515339 0.00 

JPY50 21KAY03 26KAY03 
4,438.562000 0.00 

37.860383 0.00 

JPY50 19AUG03 22AUG03 
374.160500 0.00 

3.138141 0.00 

687044008 TAKEDA CHEM INDS 
3 000 .000 

NO 118.090000 

687049007 ADVANTEST 
600 .000 

NIG4 119.575000 

689567006 TOKYO ELECTRON 
500.000 

NIG4 117 .235000 

689654002 TOKYU CORP 
4 000.000 

mia 119 .230000 

MIRC ANNUAL NO NAME ON RECORD PAGE : 151 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

689654002 TOKYU CORP 
7 000 000 

NIG4 ' 

9 000 000 
NIG4 ' 

11 000.000 
NIG4 

4 000.000 NiFA 
- ASSET TOTALS -

35,000.000 

117 .410000 

*0 NORWEGIAN KRONE 

NOKI 19AUG03 22AUG03 
38 .550000 0.00 
5 .151677 0.00 

NEW ZEALAND DOLLAR 

NPV (NZ LISTING) 21JUL03 24JUL03 
5.134500 0.00 
2.953107 0.00 

JB WERE AND SON (NZ) NZD/NZ3 .01 
111 .68 0 .00 44 55B .47 
64.23 0 .00 25:627 .80 

C-r A -r-r- C-rin-r-ir-r 

688143007 TELECOM CORP OF NZ 
8 700.000 

Nlu 1.738677 

) I 
(CONTINUED) 

LEHMAN BROTHERS SECS JPY/JP3 .03 
1,000.00 0 00 2,219 443.00 

8.39 0:00 18:614.80 

LEHMAN BROTHERS SECS JPY/JP3 .04 
2,661.00 0.00 4,432,467 .00 

22.51 0.00 37,493.38 

LEHMAN BROTHERS SECS JPY/JP3 .04 
1,025.00 0 00 1,479 062.00 

8.72 0:00 12:579.73 

NSBC SECURITIEVASIA JPY/JP3 .05 
1,744 .00 2,179 001.00 

0:0,0 18 550.21 14 .85 0 

36,583 .00 0.00 36,552,"4.00 
312 .19 0.00 310,617.03 

118.220000 

117.575000 

117 .570000 

473087906 TONRA SYSTEMS ASA 
Nf6 100 000 

Gb * 7 .483000 

JAPANESE YEN 

JPY50 20AUG03 25AUG03 
379.625571 0.00 
3.211179 0.00 

21AUG03 26AUG03 
398.727111 0 .00 
3.391258 0 .00 

22AUG03 27AUG03 
419.400545 0 .00 
3.567241 0 .00 

25ALJG03 28AUG03 
425.209000 0.00 

3.621574 0.00 

0.00 
0.00 

(CONTINUED) 

LEHMAN BROTHERS SECS JPY/JP3 
2,444.00 0 00 2,654,935.00 

20.67 0:00 22,457 .58 

LEHMAN BROTHERS SECS JPY/JP3 
2,357 .00 0 00 3,586 187 .00 

20.05 0:00 30 :501 .27 

LEHMAN BROTHERS SECS JPY/JP3 
2,200.00 0.00 4,611,206 .00 

18.71 0.00 39,220.94 

LEHMAN BROTHERS SECS JPY/JP3 
2,139.00 0.00 1,69 697 00 

0.00 1":"8 08 IB.22 4 

11,235.00 0.00 14,045,572.00 
95.22 0.00 119,182.86 

CARNEGIE INT'L LND NOK/NO1 .01 

8 
297 .89 0 00 3,310,857.11 

1 108 .90 0:00 442,450.50 : 



mkn,- ANNUAL NO NAME ON RECORD PAGE : 152 
USD - COMPOSITE - ASOF : 31AUGO! 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CORN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

8 303 
' 
000 

NIU 1.721615 

- ASSET TOTALS - 
39,503.000 0.00 

0.00 

AEG SUNDAL COLLIER L SEK/SEI .01 
it '96.10 0.00 756,542.9C 
223.54 0.00 89,193.91 

AEG SECURITIES SEKISEI Of 
3,526.20 0 00 1,406 953.BC 

456.55 0:00 182:165.33 

LEHMAN BROTHERS INTE SEK/SEI Of 
1,290.75 0 .00 644 0 4.25 

151.89 0.00 75:7892.45 

LEHMAN BROTHERS INTE SEK/SEI .03 
621.41 0 .00 310,081 .09 
73.12 0 .00 36,488 .71 

STATE STREET, 

405098906 ATLAS COPCO All SE SEK5 27AUG03 OPEN 
3 300 000 229 .830000 0.00 

mia 8.482000 27 .096204 0.00 

5"678905 ELECTROLUX AS SERVIS SEKS 12JUM03 17JUM03 
9 000.000 156 .720000 0.00 

NIGI 7.723500 20 .291319 0.00 

565990900 ASTRAZENECA ORD USDO .25 13KAR03 18NAR03 
2 500-000 258.150000 0.00 

NIG4 8 .498000 30 .377736 0.00 

570366906 SVENSKA HANDELSBANKEN SERIES APV SEK4 13MAR03 ISMAR03 
2 700.000 115.075000 0.00 

Nla4 8 .498000 13.541422 0.00 

SINGAPORE DOLLAR 

641259908 ADVANCED INFO SERV THE (ALIEN MARK 07MAYO 12MAY03 
15 100.000 48.097000 0 .00 
NI9 42.480000 1.132227 0 .00 

08NAY03 13NAY03 
6 000 000 47.013100 0.00 

NIGI 42.530000 1.105410 0.00 

09NAY03 14NAY03 
23 400 000 45.352300 0.00 

NIGL 42.545000 1.065984 0.00 

12MAY03 16NAY03 
10 000.000 ".800100 0.00 

NIG9 42.365000 1.104688 0 .00 

13NAY03 19MAY03 
26 000.000 48.067200 0.00 
NIFA 42.370000 1. 134"3 0.00 

14MAY03 20MAY03 
5 Soo 000 48.405001 0.00 

MIGL ' 42.140000 1.148671 0.00 

HSBC THB/TH1 
2,178 .79 127.10 723 958 .81 

51 .29 2.99 17 :042 .34 

HSBC SECURITIES INC THB/THl 
8" .24 49 .36 281 183.00 
19.90 1.16 6:611 .40 

HSBC SECURITIES INC THB/THI. 
3,183.73 185 72 1,057 874 37 

74.83 4 :37 24:864:83 

HSBC SECURITIES INC THB/TH1 
1,404.00 81.90 466 515 .10 

33.14 1.93 11:011 .80 

HSBC SECURITIES INC THB/THl 
3,749.24 2 

" : 
71 1,245,779 .25 

88 .49 5 16 29,402 .39 

HSBC SECURITIES INC THB/THl 
842.25 49 .14 279 57 .62 
19.99 1 .17 6141 .14 

STATE STREET, 

688143007 TELECOM CORP OF NZ 
15 400 000 

NIG4 ' 1.720430 

7 100 000 
NI64 1.720726 

EN ZEALAND DOLLAR 

NP NZ LIS ING) 23JUL03 28JUL03 
5.164400 0 .00 
3.001808 0 .00 

05AUG03 OBAUG03 
5.248400 0 00 
3.050108 0 :00 

06AUG03 11AUG03 
5.300200 0 00 
3.078621 0 :00 

SWEDISH KRONA 

(CONTINUED) 

JB WERE AND SON (WZ) WZD/WZ3 .03 
198 .83 0.00 79 332.9' 
115 .57 0.00 ":112.21 

SALOMON SMITH BARNEY WZD/MZ3 .01 
93 .16 0.00 37,170.41 
54 .14 0.00 21,601.6.1 

SALOWON SMITH BARNEY WZD/WZ3 .01 

110 
02 0 00 43 897 .54 

63 :91 0:00 25 :497.81 

513.69 0.00 204,959.4, 
297.85 0.00 118,839.51 

NIHC ANNUAL 00 NAME ON RECORD PAGE : 153 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

NARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

604321901 SINGAPORE TECH ENG SGDO.10 14NAR03 19MAR03 
127 000.000 1.760000 0.00 
Nia 1.759250 1.000426 0.00 

691678007 UNITED O/SEAS BANK SGD1 02JUL03 07JUL03 
18 000.000 12.622200 0.00 
Niu 1.750550 7.210420 0.00 

THAILAND AHT 

WARBURG DILLION READ SGD/SGI. 
670.56 111.76 222 737 .68 
381 .16 63.53 126:609 .45 

MARBURG DILLION READ SGD/SGI. .02 
681.60 113 .60 226 404.40 
389.36 64 .89 129:333 .30 



NIHC ANNUAL NO NAME ON RECORD PAGE : 154 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

NSBC SECURITIES INC TNB/TH1 
5,120 .75 298 .71 1,701,496.18 

121 .56 7 .09 40,391.60 
NSBC SECURITIES (SIN THB/TN1 
2,615 .87 152 .59 869 188.87 

62 .27 3.63 20:690.05 
GOLDMAN SACHS + CO THB/TNI. 
2,240 .70 130.71 744 528.59 

53 .34 3.11 17 :722.65 

NSBC SECURITIES (SIN THB/TNI. 
1,110.29 64.77 3688 922 36 

26 .46 1.54 :792:24 

23,291 .86 1,358.71 7,739p3O4 .15 
551 .27 32.15 183,170.44 

THAILAND BAHT 

THBI (ALIEN MARK 16KAY03 21NAY03 
49.049300 0.00 
1.164375 0.00 

19MAY03 22KAY03 
48.712700 0.00 
1.159550 0.00 

20MAY03 23MAY03 
48.500000 0.00 
1.154487 0.00 

21MAY03 26MAY03 
48.064600 0.00 
1.145486 0.00 

0 00 
0:00 

641259908 ADVANCED INFO SERV 
34 900 000 
wig * 42.125000 

17 900 000 
NIGL * 42.010000 

15 400 000 
NIGI * 42.010000 

7 700.000 
NIGI 41.960000 

- ASSET TOTALS - 
162,100.000 

US DOLLAR 

G3682EI27 FRONTLINE LTD SHS 27AUG03 27AUG03 
12 700.000 15 .500000 0 .00 
NIR 

G4776G101 INGERSOLL RAND COMPANY LIMITEDCL A 30APRO3 OSMAY03 
1 100.000 43.414800 0 .00 

WiFi 

20MAY03 23MAY03 
1 000.000 42.474500 0.00 

NiFi 

STATE SrRFET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 155 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CORMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

G4776G101 INGERSOLL RAND COMPANY LIMITEDCL A 21KAY03 27MAY03 
400.000 41.521300 0.00 

NIF2 

22MAY03 27MAY03 
600.000 41.573800 0.00 

NIF2 

- ASSET TOTALS - 
3,100.000 0.00 

G67743107 ORIENT EXPREES HOTELS LTD 
34 700 000 
NIA * 

3 300 000 
NIFA * 

1 500.000 
NIFA 

-1 
500.000 

NIFh 
- ASSET TOTALS -

38,000 
. 
000 0.00 

STATE STREET BROKERA USD/OTC .02 
404 .00 24.82 529,821 .18 

STATE STREET BROKE" USD/DTC .02 
42 .00 2.26 48,114.83 

C-r A -rT- C-rin T-ir-r 

G7127PIOO PLATINUM UNDERNRITERS HOLDINGSSHS 19AUG03 22AUG03 
20 200 000 26.250000 0.00 
NIR * 

G7885TIO4 SCOTTISH RE GROUP LTD SHS, 19AUG03 22AUG03 
2 100.000 22.932900 0.00 

NIR 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 196,850.00 

INVESTMENT TECHNOLOG USD/DTC .02 
22.00 2.24 47,732 .04 

LEHMAN BROTHERS INC USD/DTC .05 
50.00 1.99 42,422 .51 

CL A SHS 27AUG03 27AUG03 
15.490000 0.00 

27AUG03 OPEN 
15.377600 0.00 

28AUG03 
15.047900 0.00 

28AUG03 CANCEL 
15.047900 0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
8.00 0.78 16,599.74 

LEHMAN BROTHERS INC USD/DTC .05 
30.00 1.17 24,913 .11 

110.00 6.18 131,667 .40 

ASSET TRANSFER AT NA USD/DTC 
0.00 0 .00 537,503.00 

PERSHING LLC USD/DTC .05 
165.00 2 .38 50,578 .70 

BNY CLEARING SERVICE USD/DTC .05 
75.00 1 .06 22,495.79 

BMY CLEARING SERVICE USO/DTC .05 
-75 .00 -1.06 -22,495.79 

165 .00 2.38 588,081.70 



I 

MIHC ANNUAL NO NAME ON RECORD *0 PAGE : 157 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEElOTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

.05 
6,264.48 

.02 
8,151.50 

162,297
.02 
.64 

.02 
156,823.20 

393,292 .94 

485,061-50 

.05 
32,262 .48 

517,323.98 

P8744YI02 STEINER LEISURE LTD 
30 100 000 
MIR * 

2 000.000 
NIFA 

- ASSET TOTALS -
32,100.000 0 .00 100.00 1.52 

000957100 ABN INDS INC cow 17APRO3 23APRO3 PERSHING LLC USD/OTC .05 
NIF4 

900 .000 13 .338100 0.00 45.00 0.57 11,958.72 

STATE STREET 

RIM APHUAL NO NAME ON RECORD PAGE : 156 
Uso - COMPOSITE - ASOF : 31AUGG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR (CONTINUED) 

G7885TIO4 SCOTTISH RE GROUP LTD sms 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .0 
1 500 000 23.212000 0.00 30.00 1.63 34,786 .3 

NIR 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .0 
2 500 000 23.605600 0.00 50.00 2.77 58,961 .2 

NIF4 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .0 
3 200 000 23.453800 0 .00 64.00 3.52 74,984 .6 

NIR 

- ASSET TOTALS 
9,300 .000 0 .00 186.00 10.18 216,847 .0 

G9825R107 XONA LTD CON 27AUGO3 27AUG03 ASSET TRANSFER AT MA USD/DTC 
87 000 000 9 .750000 0 .00 0.00 0.00 848,250 .0 

NIF4 

27AUG03 OPEN PERSHING LLC USD/DTC .0 
8 600 000 9 .350000 0.00 430.00 3 .77 79,976.2 

NIFfi 

- ASSET TOTALS 
95,600.000 0.00 430.00 3 .77 928,226.2 

N376OD101 ELBIT SYSTEMS LTD CON 06MAR03 IINAR03 CORRESPONDENT SERVIC USD/DTC .02 
3 600 000 15 .301500 0.00 54.00 1 .66 55,029.74 

NIF5 * 

IONAR03 13MAR03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
300.000 15.770100 0.00 4 .50 0.15 4,726.38 

STATE STREET 

M3760D101 ELBIT SYSTEMS LTD 
400.000 

NIF3 

500 .000 
MIF3 

9 700.000 
NIFI 

9 300 .000 
NIF5 

- ASSET TOTALS -
23,800.000 

US DOLLAR 

CON 13MAR03 18MAR03 
15.711200 0 .00 

21MAR03 26KARg3 
16.318500 0. 0 

01APR03 04APRO3 
16 .747500 0 .00 

02APRO3 07APR03 
16 .878500 0.00 

0 .00 

SHS 27AUGO3 27AUG03 
16 .115000 0 .00 

28AUG03 OPEN 
16 .182000 0 .00 

(CONTINUED) 

KNIGHT SECURITIES USD/DTC 
20.00 0.00 

CORRESPSNDENT SERVIC USD/DTC 
7. 0 0.25 

CORRESPONDENT SERVIC USD/DTC 
145.50 7.61 

CORRESPONDENT SERVIC USD/OTC 
139.50 7.35 

371.00 17 .02 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 

PERSHING LLC USO/DTC 
100.00 1 .52 

f 



EQUITY 

(CONTINUED) 

PERSHING LLC USD/DTC 
35 .00 0.44 

PERSHING LLC USD/DTC 
60 .00 0.93 

PERSHING LLC USD/DTC 
92 .00 1.44 

PERSHING LLC USO/DTC 
28 .00 0.44 

PERSHING LLC USD/DTC 
24 .00 0.38 

INTERNAL SNAP BYP USD/DTC 
0 

. 
00 0.00 

INTERNAL SNAP DVP USO/DTC 
0 .00 0.00 

STATE STREET BROKERA USD/DTC 
74 .00 2.76 

STATE STREET BROKERA USD/DTC 
0 .00 1.20 

US DOLLAR 

000957100 ABN INDS INC CON 21APRO3 24APRO3 
700.000 13.217900 0.00 

NIF4 
22APRO3 25APRO3 

1 500.000 13.121300 0.00 
NIA 

23APRO3 28APRO3 
2 300.000 13.343900 0.00 

NIF4 
25APRO3 30APRO3 

700.000 13.197800 0.00 
NIF4 

28APRO3 01MAY03 
600.000 13.388900 0.00 

NIF4 
19AUG03 22ALIG03 

NIh'oO 
.000 16.010000 0.00 

19AUG03 22AUG03 
2 700.000 16.010000 0.00 

NIR 
19AUG03 22AUG03 

3 700 000 15.917000 0.00 
NIA 

20AUG03 25AUG03 
1 600.000 15.970000 0.00 

NIR 
25,550.80 

STATE STREET, 

001204106 AGL RES INC CON 27KAY03 30KAY03 CAPITAL INSTITUTIONA USD/DTC .05 
2 800.000 26-821100 0.00 140.00 3 .52 74,955.56 

11IFS 

NIHC ANNUAL NO NAME ON RECORD PAGE : 159 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

.05 
9,217 .09 

.04 
19,621 .02 

.04 
30,597 .53 

.04 
9,210.02 

.04 
8,008 .96 

136,085.00 

43,227 .00 

.02 
58,816 .14 

MIHC ANNUAL NO NAME ON RECORD PAGE : 159 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXHISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

000957100 ABN INDS INC CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
NIF4 

800.000 16.085000 0.00 16 .00 0 .61 12,851.39 

20AUG03 25AUG03 EXTERNAL SNAP USD/DTC 
1 600.000 16.250000 0.00 0.00 0 .00 26,000.00 

NIA 
21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 

4 600.000 16.412200 0.00 92 .00 3 .54 75,400.58 
NIA 

22AUG03 27ALIG03 STATE STREET BROKERA USD/DTC .02 
5 500.000 15.673100 0.00 110.00 4 .04 86,088.01 

NIF4 
- ASSET TOTALS - 

35,700.000 0.00 576 .00 16 .35 552,632.26 

00104QI07 AFC ENTERPRISES INC CON 27KAY03 30MAY03 BEAR STEARNS + CO IN USD/DTC .05 
2 300.000 16.750000 0.00 115 .00 1 .81 38,408.19 

NIFS 

28KAY03 02JUN03 BEAR STEARNS + CO IN USD/DTC .05 
2 400.000 16.710000 0.00 120.00 1 .88 39t982.12 

NIF5 

- ASSET TOTALS - 
4,700.000 0.00 235.00 3 .69 78,390.31 



NIML ANNUAL NO NAME ON RECORD PAGE : 160 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COMMISSUS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 28MAY03 02JUM03 CAPITAL INSTITUTIONA USD/DTC .01 
26.517800 0.00 55.00 1.37 29,113.2 : 

ASSET TRANSFER AT NA USD/DTC 
0 .00 0.00 513,880.04 

CORRESPONDENT SERVIC USO/DTC .01 
12 .00 0.49 16,227 .51 

CORRESPONDENT SERVIC USD/DTC .01 
57.00 2 .32 76,885 .7A 

CORRESPONDENT SERVIC USD/DTC .014 
15.00 0 .61 20,131 .81 

CAPITAL INSTITUTIONA USD/DTC 0! 
45.00 0 .55 18,153 .01 

CAPITAL INSTITUTIONA USD/DTC .0.1 
25.00 0 .31 10,124 .61 

CAPITAL INSTITUTIONA USD/DTC 0! 
75.00 0.92 30,452 .91 

C STATE STREET, 

CON 27AUG03 27AUG03 
11 .600000 0.00 

SH BEN INT 07MAR03 12NAR03 
20 .300000 0.00 

IINAR03 14NAR03 
20 .248700 0.00 

12MAR03 17MAR03 
20 .147500 0.00 

13NAR03 18MAR03 
20.220700 0.00 

14MAR03 19MAR03 
20.300000 0.00 

17MAR03 20NAR03 
20.352600 0 .00 

500.000 
NIF3 

1 500.000 
NIF5 

NIK ANNUAL NO NAME ON RECORD PAGE : 161 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

SH ::N INT 02APRO3 07APRO3 
21.456000 0.00 

04APRO3 09APR03 
21 .550000 0.00 

07APRO3 IOAPRO3 
21.839000 0.00 

17APRO3 23APRO3 
21.798800 0.00 

21APRO3 24APRO3 
21 .854500 0.00 

22APRO3 25APRO3 
21.899400 0.00 

07JUL03 IOJUL03 
24.286400 0.00 

OBJUL03 11JUL03 
24.789300 0.00 

14JUL03 17JUL03 
24.501300 0 .00 

001735109 AMLI RESIDENTIAL PPTYS TR 
500 .000 

WIF3 

900 .000 
NIF3 

900 .000 
NIF3 

4 600 .000 
WIFS 

2 600 000 
NIFi ' 

1 400 .000 
NIFS 

100.000 
NIF3 

1 600 000 
NIFS ' 

800 .000 
NIF3 

STATE STREET, 

001204106 AGL RES INC 
1 100.000 

NIFS 

- ASSET TOTALS -
3,900.000 

001669100 AMC ENTNT INC 
44 300.000 

NIF4 

001735109 AMLI RESIDENTIAL PPTYS TR 
800 .000 

NIF3 

3 800 .000 
NIFS 

1 000 .000 
NIF5 

900.000 
NIF3 

0.00 195 .00 4.89 104,068.7-, 

(CONTINUED) 

SPEAR4.LEEDS & KELLO USD/DTC .05 2 
00 0 

. 
51 10,702.49 

SPEAR LEEDS L KELLO USD/DTC .05 
ib .oo 0.91 19,349.09 

SPEAR LEEDS & KELLO USD/DTC .05 
44.00 0.92 19,609.18 

BRIDGE TRADING USD/DTC .05 
230.00 4.70 100,039.78 

SUNGUARD INSTITUTION USD/DTC .05 
130.00 2.66 56,689.04 

SUNGUARD INSTITUTION USD/DTC .05 
70.00 1.44 30,587.72 

CANTOR FITZGERALD + USD/DTC .05 
5 .00 0.12 2,423.52 

PALI CAPITAL LLC USD/DTC .05 
80.00 1.86 39,581.02 

PALI CAPITAL LLC USD/DTC .05 
40 .00 0.92 19,560.12 



NIHC ANNUAL NO NAME ON RECORD PAGE : 162 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

INVESTMENT TECHNOLOG USD/DTC .02 
22 .00 2 .21 47,156 .22 

CREDIT SUISSE FIRST USD/DTC .05 
460.00 18 .46 393,933 .82 

STATE STREET, 

002824100 ABBOTT LABS 
1 100.000 

NIFi 

9 200.000 
NIFi 

CON NPV 12KAY03 15MAY03 
42.891300 0.00 

12KAY03 15MAY03 
42 .870900 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 163 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

LEHMAN BROTHERS INC USD/DTC .05 
80 .00 1.14 37,674.38 

BEAR STEARNS SECURIT USO/DTC .02 
22 .00 0.68 14,365 .32 

UBS MARBURG LLC USD/DTC .05 
390 

. 
00 4 .67 99,325 .99 

UBS WARBURG LLC USD/DTC .05 
350.00 4 .08 86,746 .22 

UBS MARBURG LLC USD/DTC 
32 .00 0 .47 9,852 :7034 

CANTOR FITZGERALD + USD/DTC .05 
95.00 1 .99 42,398 .22 

FIRST ALBANY CORP . USD/DTC .05 
120.00 2 .53 53,877.47 

CANTOR FITZGERALD + USD/DTC .05 
90.00 1 .97 41,938.03 

C-w, oL v-r- C",v-r% T-r--ir 

CON 19MAR03 24KAR03 
23.597200 0.00 

17APRO3 23APRO3 
13.080000 0.00 

27APRO3 23APRO3 
12.784700 0.00 

21APRO3 24APRO3 
12.442900 0.00 

22APRO3 25APRO3 
12.356500 0.00 

05JUM03 IOJUN03 
22.365900 0.00 

03JUL03 09JUL03 
22 .500000 0.00 

07JUL03 IOJUL03 
23 .350000 0 .00 

00437V104 ACCREDO HEALTH INC 
1 600.000 

NIA 

1 100.000 
WIF4 

7 800.000 
NIA 

7 000.000 
NIF4 

800.000 
NIF4 

1 900.000 
NIF5 

2 400.000 
NIFS 

1 800.000 
NIF5 

) I 

001735109 ANLI RESIDENTIAL PPTYS TR 
2 300.000 

NIFS 

3 300.000 
NIF5 

5 400 000 
NIFS 

- ASSET TOTALS 
32,900.000 

001957505 AT+T CORP 
4 400 000 

NIFi ' 

20 400 000 
NIFi 

- ASSET TOTALS 
24,800.000 

US DOLLAR 

SH BEN INT 28JUL03 31JUL03 
24.311000 0.00 

29JUL03 OIAUG03 
24.344300 0.00 

30JUL03 04AUG03 
24.209500 0.00 

0.00 

CON NEW 23APRO3 2BAPRO3 
16.269000 0.00 

23APRO3 28APRO3 
16.353100 0.00 

0.00 

(CONTINUED) 

PCS SECURITIES INC USD/DTC .05 
115.00 2.62 55,797.68 

PCS SECURITIES INC USD/DTC .05 
165.00 3.76 80,167.43 

PCS SECURITIES INC USD/DTC .05 
270.00 6.12 130,455.18 

1,449.00 31.74 736,938.14 

INVESTMENT TECHNOLOG USD/DTC .02 
88.00 3.36 71,492.24 

CITIGROUP GLOBAL WAR USD/DTC .04 
816.00 15.62 332,771.62 

904 .00 18.98 404,263.86 

- ASSET TOTALS -
1O,3oo.OOO 0.00 

(CONTINUED) 

482.00 20.67 441,090.04 



MINC ANNUAL NO NAME ON RECORD PAGE : 164 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

CON 09JUL03 14JUL03 
24.801200 0.00 

11JUL03 16JUL03 
25 .927600 0.00 

16JUL03 21JUL03 
26.036400 0.00 

16JUL03 21JUL03 
26.200000 0.00 

17JUL03 22JUL03 
25.840400 0 .00 

ISJUL03 23JUL03 
25.522700 0 .00 

21JUL03 24JUL03 
25.000000 0 .00 

21AUG03 26AUG03 
24 .502100 0.00 

22AUG03 27AUG03 
24 .708800 0.00 

00437V104 ACCREDO HEALTH INC 
1 700 000 

NIFS * 

2 700 000 
NIF5 * 

900.000 
NIF3 

1 200 000 
NIFS * 

600.000 
NIF3 

800.000 
NIF3 

2 300 000 
WIFS * 

900 .000 
NIF3 

2 000.000 
NIFS 

STATE STREET 

MIHC ANNUAL NO MANE ON RECORD PAGE : 165 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COXMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON NEW 13NAR03 ISMAR03 
14 .820000 0.00 

13MAR03 18MAR03 
14.820000 0.00 

14KAR03 19NAR03 
14.735200 0.00 

004930202 ACTIVISION INC NEW 
4 400 000 

NIA ' 

6 700 000 
NIR ' 

3 200 000 
NIR ' 

STATE STREET, 

(CONTINUED) 

LEERINK SWANN AND CO USD/DTC .01. 
85 .00 1.98 42,075 .01 

KNIGHT SECURITIES USD/DTC 0! 
85.00 2.07 43,989.8! 

RAYMOND JANES AND AS USD/DTC 0., 
45.00 1.10 23,386.61 

PCS SECURITIES INC USD/DTC 0! 
60.00 1 .48 31,378.5: 

RAYMOND JANES AND AS USO/DTC .04 
30.00 0.73 15,473.5 : 

RAYMOND JANES AND AS USD/DTC 0! 
40.00 0 .96 20,377 .24 

RAYMOND JANES AND AS USD/DTC .0.1 
115 .00 2.70 57,382 .3( 

RAYMOND JAMES AND AS USD/DTC .01 
45 .00 1.04 22,005 .8! 

RAYMOND JANES AND AS USD/DTC 0! 
100 .00 2.32 49,315 .21 

00437V104 ACCREDO HEALTH INC 
9 200 000 

NIA * 

2 500 000 
NIFk ' 

4 700 000 
NIFS ' 

6 700 000 
NIFA * 

1 700 000 
NIFS 

- ASSET TOTALS 
61,300.000 

US DOLLAR 

CON 27AUG03 27AUG03 
23.300000 0 .00 

27AUG03 OPEN 
23.114900 0 .00 

28AUG03 OPEN 
23.762800 0.00 

28AUG03 OPEN 
22 .747100 0.00 

29AUG03 OPEN 
23 .790000 0.00 

0.00 

(CONTINUED) 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 214,360.00 

BEAR STEARNS SECURIT USD/DTC .05 
125.00 2 .71 57,659.54 

RAYMOND JAMES AND AS USO/DTC .05 
235.00 5 .23 111,444.93 

BEAR STEARNS SECURIT USD/DTC .05 
335.00 7 .14 152,063.43 

RAYMOND JANES AND AS USD/DTC .05 
85 .00 1.90 40,356 .10 

2,564 .00 48.89 1,267,4" .59 

MERRILL LYNCH PIERCE USD/DTC .05 
220 .00 1.97 64o986 .03 

BEAg STEARNS SECURIT USD/DTC 05 
35 .00 2.99 98,956 :01 

BEAR STEARNS SECUIRIT USD/DTC .05 
160 .00 1.42 46,991 .22 

I 



- ASSET TOTALS - 
14,300.000 0.00 715.00 6.38 210p933.26 

0065IF108 ADAPTEC INC cow 27KAY03 30MAY03 SPEAR LEEDS & KELLO USD/DTC .04 
1 200.000 8.000000 0.00 46.00 0 

. 
45 9,551.55 

NIFS 

4,.LEEDS & KELLO US /DTC .04 28KAY03 02JUNS3 SPEAR 0 
1 100.000 8.007600 0. 0 00 0.42 8,763.94 

WIFS 

29MAY03 03JUM03 SPEARA LEEDS & KELLO USD/OTC .04 
2 200.000 8.042000 0.00 

a 
.00 0.83 17,603.57 

NIFS 

03JUM03 06JUN33 NEEDHAM + COMPANY USD/DTC .04 
3 300 000 8.018300 0. 0 132.00 1.24 26,327.15 

NIFS ' 

12JUN03 17JUN03 BANC/AMERICA SECUR .L USD/DTC .04 
1 300.000 8.040000 0.00 52.00 0.49 10,399.51 

NIF5 

- ASSET TOTALS - 
9,100.000 0.00 364.00 3.43 72,645.72 

006754105 ADECCO S A SPONSORED AOR 03JUN03 06JUN03 INSTINET CLEARING SE USD/DTC .02 
3 000.000 9 .461997 0.00 60.00 1.32 28,324.67 
NO 

00724F101 ADOBE SYS INC CON 06KAR03 11KAR03 SPEARi LEEDS & KELLO USD/DTC .02 
4 900.000 26 .505400 0.00 

9 
.00 3.91 129,774.55 

NiFi 

STATESiTUET. 

wimc ANNUAL NO NAME ON RECORD PAGE : 167 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

14.LEEDS & KELLO USD/DTC 00724FI01 ADOBE SYS INC CON 25KAR03 28KAR03 SPEAR .02 
7 600.000 31 .349900 0.00 1 00 6.01 238,139.23 

NIFi 

06JUM03 IIJUM03 WILLIAM BLAIR & COMP USD/DTC .03 
5 600 .000 37 .948000 0.00 168.00 9 .95 212p330.85 

NIFI 

- ASSET TOTALS - 
18,100.000 0.00 380.00 19.87 580,244.63 

007525108 ADVANCED DIGITAL INFORMATION CON 21MAY03 27KAY03 CORRESPONDENT SERVIC USD/DTC .02 
300.000 9 .745300 0.00 4.50 0 .14 2,918 .95 

NIF3 

23MAY03 29MAY03 CORRESPONDENT SERVIC USD/DTC .02 
1 400.000 10.158100 0.00 21.00 0 .67 14,199 .67 

NIFS 

27MAY03 30KAY03 CORRESPONDENT SERVIC USD/DTC .02 
7 600.000 10.823400 0.00 114.00 3 .85 82,139 .99 

MIFS 

30MAY03 04JUN03 CORRESPSNDENT SERVIC USD/DTC .02 
2 600.000 10.509400 0.00 39 . 0 1 .28 27,284.16 

NIFS 

02JUM03 05JUN03 BEAR STEARNS SECURIT USO/DTC .05 
1 800. ON 10.700000 0.00 90.00 0 .91 19,169 .09 

NOS 

04JUM03 09JUN03 CORRESP?;DENT SERVIC USD/DTC .01 
2 500.000 10.91"00 0.00 31 . 1 .28 27,253.97 

NIFS 

MIHC ANNUAL NO NAME ON RECORD PAGE : 166 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 



EQUITY 

US DOLLAR (CONTINUED) 

CON 14NAR03 19MAR03 BAIRD ROBERT W., & USD/OTC .05 
11.327200 0.00 26.00 0.14 4,510.74 

007974108 ADVENT SOFTWARE INC 
400.000 

NIG2 

- ASSET TOTALS -
1,400.000 0.00 

008252108 AFFILIATED MANAGERS GROUP INC CON 19AUG03 22AUG03 
1 500.000 67 .100000 0.00 

NIF4 

19ALIG03 22AUG03 
5 500 000 67.100000 0.00 

MIF4 

19AUG03 22AUG03 
1 300.000 66 .923900 0.00 

MIR 

20AUG03 25AUG03 
300.000 67.380000 0.00 

NIF4 

20AUG03 25AUG03 
3 600.000 67 .134400 0.00 

NIR 

ASSET TOTALS - 
12,200.000 0.00 32 .00 16 .35 818,550.56 

009158106 AIR PRODS + CHEWS INC CON 12JUN03 13JUN03 DEUTSCHE BANK SECURI USD/DTC .03 
2 400.000 41.900000 0.00 72.00 4.71 100.483.29 

NiFi 

01853E204 ALLIANCE ATLANTIS COHN INC CL B NON VTG SHS 27AUG03 27AUG03 ASSET TRANS' USD/DTC , 
60 100 000 16.10OODO 0.00 0 .00 1 0.00 967,610 .00 
NIR T' 

.- 

;-,&, STATE STREET, 

NIMC ANNUAL NO NAME ON RECORD PAGE : 168 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

007525108 ADVANCED DIGITAL INFORMATION CON 05JUN03 10JUN03 CORRESPONDENT SERVIC USD/OTC .01 
2 300.000 11 .012400 0.00 28.75 1 .19 25,298 .58 

NIFS 
06JUN03 11JUN03 CORRESP?NDENT SERVIC USD/DTC 

4 700.000 10.906200 0 .00 58 . 5 2.40 51,297 :9091 
NIFS 

09JUM03 12JUM03 COR!ESPONDENT SERVIC USD/DTC .01 
13 500.000 10.520100 0 .00 68.75 6.65 141,845 .95 
NIFS 

IOJUN03 13JUM03 CORRESPONDENT SERVIC USD/DTC .02 
6 900.000 10-520000 0.00 86 .25 3.40 72,499 .35 

NIF5 
- ASSET TOTALS -- 

43,600.000 0 .00 642 .25 21.77 463,806 .70 

007865108 AEROPOSTALE CON 05AUG03 OBAUG03 J P MORGAN SECURITIE USO/DTC .05 
NIG2 

500-000 26.641600 0.00 25 .00 0.62 13,295 .18 

06AUG03 11AUG03 J P MORGAN SECURITIE USD/DTC .05 
NIG2 

800 .000 26 .362900 0.00 40.00 0.99 21,049.33 

- ASSET TOTALS - 
1,300 .000 0.00 65.00 1.61 34,344 .51 

007924103 AEGON ORD AMER REG 07KAR03 12MAR03 MERRILL LYNCH PIERCE USO/DTC .05 
26 173 000 7 .481400 0.00 1,308 .65 5.89 194,496.13 
KRA 

007974108 ADVENT SOFTWARE INC CON 13MAR03 18MAR03 BAIRD ROBMT!-V`~X' USD/DTC .05 
1 000.000 11 .400200 0.00 56 .oo 0.34 11,349.86 

Niai 
STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 169 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

70.00 0.48 15,860.60 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 100,650.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 369,050.00 

STATE STREET BROKERA USD/DTC .02 
26 .00 4.08 86,970.99 

STATE STREET BROKERA USD/DTC .02 
6.00 0.9s 20,207.05 

STATE STREET BROKERA USDIDTC 
0 .00 11 .32 241,672.52 

it 



NIHC ANNUAL NO NAME ON RECORD PAGE : 170 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

BNY BROKERAGE INC USD/DTC 
65.00 1.11 

SPEARb.LEEDS & KELLO USD/DTC 
6 00 1.14 

SPEAR LEEDS & KELLO USD/DTC 
WOO 0.53 

BRIDGE TRADING USD/DTC 
135.00 2.31 

BNY BROKERAGE INC USD/DTC 
245.00 4.20 

CAPITAL INSTITUTIONA USD/DTC 
45.00 0.78 

.05 
23,"7.79 

.05 
24,108.66 

.Os 
11,242.87 

.05 
49,034.5S 

.05 
89,359.06 

.05 
16,604 .22 

CL A OIAPRO3 04APR03 
18.103000 0 .00 

02APRO3 07APRO3 
18.596000 0 .00 

04APR03 09APR03 
18.789000 0 .00 

22APRO3 25APRO3 
18.211800 0 .00 

23APRO3 28APRO3 
18.287400 0.00 

24APRO3 29APRO3 
18.500000 0.00 900.000 

NIF3 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 171 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

020813101 ALPHARMA INC CL A OIKAY03 06KAY03 
1 900.000 18 .982000 0.00 

NIFS 

02KAY03 07MAY03 
2 000.000 19 .405400 0.00 

NIFi 

05MAY03 OBKAY03 
NIIj41DO*OOO 19 .783300 0.00 

F 

09MAY03 14KAY03 
2 300.000 19 .045000 0.00 

NIFS 

09KAY03 14KAY03 
3 400 000 19 .031200 0.00 

NIFS 

12KAY03 15MAY03 
700.000 19.578500 0.00 

NIF3 

13MAY03 16MAY03 
2 900.000 19.902400 0.00 

NIFA 

21KAY03 27KAY03 
1 100.000 19.271100 0.00 

NIFS 

04JUN03 09JUN03 
1 300.000 22.950200 0.00 

NIFS 

C-V- A -1-T- C-T-"T-lr-l- 

) I 

)I 

01859P609 ALLIANCE GAMING CORP 
2 100.000 

NIF5 

25300.000 
NIF 

- ASSET TOTALS -
4,400.000 

020813101 ALPHARNA INC 
1 300.000 

NIF5 

1 300.000 
NIFS 

600.000 
NIF3 

2 700.000 
NIFS 

4 900 000 
NIFS * 

US DOLLAR 

CON NEN 16JUM03 19JUM03 
17.776300 0.00 

IBJUN03 23JUM03 
18.322900 0.00 

0 .00 

(CONTINUED) 

BNY BROKERAGE INC USD/DTC 
105.00 1 .75 

HUNTLEIGH SECURITIES USD/DTC 
115.00 1 .98 

220.00 3.73 

.05 
37,223.48 

.05 
42,025.69 

79,249.17 

(CONTINUED) 

CAPITAL INSTITUTIONA USD/DTC .05 
95.00 1.69 35,969.11 

CAPITAL INSTITUTIONA, USD/DTC .05 
100.00 1.82 38,708.98 

CAPITAL INSTITUTIONA USD/DTC .05 
70.00 1.30 27,625.32 

INVESTMENT TECHNOLOG USD/DTC .02 
46 .00 2.06 43,755.44 

BRIDGE TRADING USD/DTC .05 
170 .00 3.03 64,533 .05 

BRIDGE TRADING USD/DTC .05 
35 .00 0.65 13,669 .30 

BRIDGE TRADING USD/DTC .05 
145-00 2 .71 57,569 .25 

ROCKHOUSE SECURITIES USD/DTC .05 
55 .00 1 .00 21oI42 .21 

STANDARD + POORS SEC USD/DTC .05 
65 .00 2.34 28, "B .92 



NIHC ANNUAL NO NAME ON RECORD PAGE : 172 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STIL CURAOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

ASSET TRANSfElUM-0 USDIOTC 
0 .00 0.00 922,769 .0( 

~jTATE STREET 
CON 27AUG03 27ALIG03 

20.830000 0.00 
02744MI09 AMERICAN NED SYS HLDGS 

44 300 000 
NIA ' 

US DOLLAR (CONTINUED) 

031162100 AMGEN INC CON 07MAR03 12NAR03 SPEAR LEEDS & KELLO USD/DTC .02 
5 200.000 55 .304300 0 .00 104.00 8 .66 287,469 .70 

Nift 

25KAR03 28MAR03 SPEARA LEEDS & KELLO USD/DTC .02 
1 900 000 58 .587700 0.00 

2 
.50 2.81 111,285 .32 

MIFi 

OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
1 700 .000 67 .222400 0 .00 34.00 5.35 124,238 .73 

NIFi 

- ASSET TOTALS - 
8,800 .000 0.00 166 .50 16.82 512,993.75 

03232P405 ANSURG CORP CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
9 500 000 29.740000 0 .00 0.00 0.00 282,530 .00 

MIF4 ' 

034553107 ANDRX CORP DEL ANDRX GROUP CON 13MAR03 18MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 600 .000 8 .756500 0.00 39.00 0.69 22,727 .21 

NIFS 

20MAR03 25MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 200 000 9 .650000 0 .00 33 .00 0.64 21,196 .36 

NIFS 

21MAR03 26MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 300.000 9 .923900 0.00 34.50 0.69 22,789 .78 

NiFi 

27MARO3 OIAPRO3 CORRESPONDENT SERVIC USD/DTC .02 
4 500 000 11 .329100 0.00 67 .50 1.29 50t912.16 

NIFS 

STATE STREET, 

1 

020823101 ALPHARMA INC 
2 700 000 

NIF5 ' 

400.000 
NIF3 

2 300 000 
NIFS 

- ASSET TOTALS 
34,100.000 

021441100 ALTERA CORP 
21 Boo 000 

MIFi * 

026874107 AMERICAN INTL GROUP INC 
1 200 000 

NIFi ' 

3 900 000 
NIFi * 

4 800 000 
MIFi 

- ASSET TOTALS 
9,900.000 

US DOLLAR 

CL :* 05JUN03 10JUN03 
22.605900 0.00 

06JUN03 11JUN03 
23.902200 0.00 

02JUL03 OBJUL03 
21.802500 0.00 

0.00 

30APRO3 05MAY03 
16.210000 0.00 

CON 30APRO3 05KAY03 
56 .902500 0.00 

12JUM03 13JUN03 
58 .825600 0.00 

16JUM03 19JUN03 
59 .599600 0.00 

0.00 

(CONTINUED) 

BRIDGE TRADING USD/DTC 0! 
135.00 2.86 60,898 .01, 

ROCKHOUSE SECURITIES USD/DTC .(y 
20.00 0.45 9,540.41 

ROCKHOUSE SECURITIES USD/DTC .(y 
115 .00 2.35 50,028 .4( 

1,636 .00 31.33 665J25.6~ 

INVESTMENT TECHNOLOG USD/DTC .01 
236 .00 8.96 l9lpO33.OA 

INVESTMENT TECHNOLOG USO/DTC .04 
24 .00 3.20 68,255 .8( 

DEUTSCHE BANK SECURI USD/DTC .01 
117 .00 10.74 229,292 .1i 

INVESTMENT TECHNOLOG USD/DTC .04 
96.00 13.39 285,968 .61 

237.00 27.33 583,516 .51 

NINC ANNUAL NO NAME ON RECORD PAGE : 173 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STIL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS, UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



MINC ANNUAL NO NAME ON RECORD PAGE : 115 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON OBAUG03 23AUG03 INVESTMENT TECHNOLOG USD/DTC 
64.600000 0.00 30.00 4.54 

038197109 APPLIED FILMS CORP 
1 000.000 

NIA 

4 000 000 
NIA ' 

1 700.000 
NIA 

755.000 
NIF4 

6 700.000 
MIR 

2 745.000 
NIA 

- ASSET TOTALS -
16,900.000 0.00 284.00 23.69 536,382.80 

NATIONAL FIVA --S USD/DTC .03 
1.73 36,639 .07 2110 .00 

03822MIO9 APPLIED MICRO CIRCUITS CORP CDT CON 23APRO3 28APRO3 
9 000.000 4.101200 0.00 

NIF5 

I 

NINC ANNUAL NO NAME ON RECORD PAGE : 174 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

034553107 ANDRX CORP DEL ANDRX GROUP CON 2814AR03 02APRO3 CORRESPONDENT SERVIC USD/DTC .02 
3 100.000 12 .010700 0.00 46.50 0 .94 37,185.73 

NIFS 

31MAR03 03APRO3 CORRESPONDENT SERVIC USD/OTC .02 
3 500.000 11 .643800 0.00 52.50 1.03 40,699.77 

WIF5 

31MAR03 03APRO3 SMITH MOORE + CO USD/OTC .05 
4 500 000 11 .801500 0.00 224.00 1 .34 52,880.41 

NIFS 

11APR03 16APR03 MERjILL LYNCH PIERCE USD/OTC .05 
2 300.000 14.511100 0.00 15.00 1 .57 33,258.96 

NIFS 

- ASSET TOTALS - 
25pOOO.OOO 0.00 613.00 8 .19 281,650.38 

035229103 ANHEUSER BUSCH COS INC CON 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 
700.000 49 .850000 0.00 14.00 1 .64 34,879.36 

NIF2 

12JUN03 13JUN03 DEUTSCHE BANK SECURI USD/DTC .03 
2 400.000 52 .930000 0.00 72.00 5 .95 126,954.05 

NIFi 

16JUM03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
3 000 000 53.567000 0.00 60.00 7 .53 160,633.47 

NIFi 

- ASSET TOTALS 
6,100.000 0.00 1".00 15.12 322,"6.88 

037411105 APACHE CORP CON 1314AR03 18KAR03 INVESTMENT TE($MOG USD/DTC .02 
1 310 .000 60.541700 0.00 26.20 2.39 79,281.04 

NIFi 
STATE SnEET. 

037411105 APACHE CORP 
1 500 .000 

NIFi 

- ASSET TOTALS -
2,810 .000 0.00 

CON 29ALIG03 22AUG03 
31.200000 0.00 

19ALIG03 22AUG03 
30.451300 0.00 

20AUG03 25AUG03 
32.053500 0.00 

20AUG03 25AUG03 
32.160305 0.00 

21AUG03 26AUG03 
32.330500 0.00 

22AUG03 27AUG03 
32 .167199 0.00 

56 .20 6.93 

INTERNAL SWAP DVP USD/DTC 
0.00 0 .00 

STATE STREET BROKERA USD/DTC 
80.00 5 .71 

STATE STREET BROKERA USD/DTC 
0.00 2 .56 

STATE STREET BROKERA USD/DTC 
15.10 1 .14 

STATE STREET BROKERA USD/OTC 
134.00 10.14 

STATE STREET BROKERA USD/DTC 
54.90 4.14 

.02 
96,865 .46 

176, 1" . 50 

31,200.00 

.02 
121,719 .49 

54,488 .39 

.02 
24.264.79 

.02 
216,470.21 

.02 
88,239.92 



N 
A Mt. ANNUAL NO NAME ON RECORD PAGE : 176 

uso - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

03822HI09 APPLIED MICRO CIRCUITS CORP CDT CON 24APRO3 29APRO3 
4 700.000 4.170000 0.00 

WIF5 

29APRO3 02MAY03 
7 100.000 4.466700 0.00 

NIB 

30APRO3 OSMAY03 
7 100 000 4.40DOW 0.00 

NIF5 

16JUL03 21JUL03 
200.000 5.838200 0.00 

MIG2 

16JUL03 21JUL03 
700.000 5.794300 0.00 

NIG2 

16JUL03 21JULD3 
2 400 000 5.794300 0 .00 

NIGI 

17JUL03 22JUL83 
300 .000 5.410700 0 . 0 

NIG2 

ISJUL03 23JUL03 
700 .000 5.315600 0 .00 

NIG2 

22JUL03 25JUL03 
100 .000 5.352500 0 .00 

NIG2 

STATE STREET 

WINC ANNUAL NO MAKE ON RECORD PAGE : 177 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

038222105 APPLIED MATERIALS INC CON OBAUG03 13AUG03 
5 100 000 17.920000 0.00 

NM * 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 17MAR03 20MAR03 
2 100 000 14.060000 0.00 

NIFS 

ISMAR03 21MAR03 
2 400 000 14.170000 0.00 

NIF5 

2014AR03 25KAR03 
3 400 000 14.562500 0.00 

NIFi 

OIAPRO3 04APRO3 
600.000 14 .450OW 0.00 

NIF3 

03APRO3 08APR03 

NIF3 
200.000 14.698800 0.00 

INVESTMENT TECHNOLOG USD/DTC .02 
102 .00 4.28 91,285 .72 

INVESTMENT TECHNOLOG USD/DTC .02 
42 .00 0.89 29,483 .11 

INVESTMENT TECHHOLOG USD/DTC .02 
48 .00 1.03 33,958 .97 

INVESTMENT TECHNOLOG USD/DTC .02 
68 .00 1.50 49,443.00 

INVESTMENT TECHNOLOG USD/DTC 02 
12 .00 0.41 8,657 :59 

CORRESPONDENT SERVIC USD/DTC .02 
3.00 0.14 2,936 .62 

TREET, STATE S 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .0; 
70.50 0.92 19,527 .51 

ROCKHOUSE SECURITIES USD/DTC 0: 
213.00 1 .49 31,499 .01 

NATIONAL FINANCIAL S USD/DTC 0: 
213.00 1 .47 31,025.5 : 

B-TRADE SERVICES LLC USD/DTC 0: 
4.00 0 .05 2,163.9 

CAPITAL INSTITUTIONA USO/DTC OJ 
2B.00 0 .19 4,027 .8 : 

RBC DAIN RAUSCHER IN USD/DTC .04 
96.00 0.65 13,809 .6~ 

RBC DAIN RAUSCHER IN USD/DTC .04 
12.00 0.08 1,611 .1: 

RBC DAIN RAUSCHER IN USD/DTC .04 
28.00 0.17 3,692.7! 

RBC DAIN RAUSCHER IN USD/DTC .01 
4.00 0.03 531 .2; 

US DOLLAR 

03922M109 APPLIED MICRO CIRCUITS CORP CDT CON 24JUL03 29JUL03 
744.000 S .380094 0.00 

NIG2 

25JUL03 30JUL03 
156 .000 5.350000 0.00 

NIG2 

- ASSET TOTALS - 
33,200.000 0.00 

(CONTINUED) 

RBC DAIN RAUSCHER IN USD/DTC .04 
29 .76 0.19 3,972 .84 

RBC DAIN RAUSCHER IN USO/DTC .04 
6 .24 0.04 828 .32 

974.50 7 .01 148,328 .60 

i 



NO NAME ON RECORD 
- COMPOSITE - 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

PAGE : 178 
ASOF : 31AUG03 

NIHC ANNUAL 
USD 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY I 
. ~ I 

US DOLLAR 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 03APRO3 OBAPRO3 
6 100 .000 14.707400 0.00 

NIFS 

07APRO3 IOAPRO3 
2 800.000 14.640000 0.00 

NIB 

09APR03 14APRO3 
3 100 000 14.565000 0.00 

NIF5 

16APRO3 22APRO3 
3 100 000 14.152900 0.00 

NIF5 

22APRO3 25APRO3 
6 500.000 14.465000 0.00 

MIFS 

29APRO3 02KAY03 
2 900.000 14.175000 0.00 

NIFS 

01MAY03 06KAY03 
400.000 14.193500 0.00 

NIF3 

01MAY03 06KAY03 
1 800.000 14.235000 0.00 

NIF5 

02KAY03 07MAY03 
1 900.000 14.060000 0.00 

NIF5 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 179 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

038237103 APPLIED SIGNAL TECHNOLOGY INC CON 02KAY03 07KAY03 
5 400 000 12.621600 0.00 

NIF5 
13KAY03 16KAY03 

1 200.000 12.762500 0.00 
NIF5 

14KAY03 19MAY03 
5 00.000 12.785000 0.00 

NIF59 
16JUL03 21JUL03 

8 800-000 
17.800000 0.00 

NIF5 
12AUG03 15AUG03 

582 .000 18.145800 0.00 
NIF3 

13AUG03 18ALIG03 
200.000 18.248000 0.00 

NIF3 
18AUG03 21AUG03 

600.000 18.928200 0.00 
MIF3 

18AUG03 21AUG03 
3 500 000 18.883500 0.00 

NIFS 
ASSET TOTALS 

63,482.000 0.00 

. 
! I 

1,493.28 42.45 943,200.33 

040228108 ARGOSY GAMING CORP 03APR03 OBAPRO3 ROCKHOUSE SMI(ITZES USD/DTC .05 
200.000 20.020000 0.00 110.00 0 .19 3,993.61 

NIF3 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
122.00 4 .20 89,588.94 

INVESTMENT TECHNOLOG USD/DTC .02 
56.00 1 .92 40,934.08 

INVESTMENT TECHNOLOG USD/DTC .02 
62.00 2 .12 45,087 .38 

INVESTMENT TECHMOLOG USD/DTC .02 
62 .00 2.06 43,809 .93 

INVESTMENT TECHHOLOG USD/DTC .02 
130.00 4.41 93,888 .09 

INVESTMENT TECHNOLOG USD/DTC .02 
58 .00 1.93 41,047 .57 

CORRESPONDENT SERVIC USD/DTC .02 
6 .00 0.27 5,671 .13 

INVESTMENT TECHMOLOG USD/OTC .02 
36 .00 1.20 25,585.80 

INVESTMENT TECHROLOG USD/DTC .02 i 
38 .00 1.26 26,674.74 ; 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
81 .00 3.19 68,072.45 

INVESTMENT TECHNOLOG USD/DTC .02 
24.00 0.72 15,290.28 

INVESTMENT TECHNOLOG USD/DTC .02 
118 .00 3.54 75,309.96 

SCOTT & STRINGFELLO USD/DTC .05 
440.00 7.34 156,192.66 

CORRESPONDENT SERVIC USO/DTC .01 
7 .28 0.50 10,553.08 

CORRESPONDENT SERVIC USD/DTC .01 
2 .50 0.18 3,646.92 

CORRESPONDENT SERVIC USD/DTC .01 
7 .50 0.54 11,348.88 

INVESTMENT TECHNOLOG USO/DTC .02 
70.00 3.10 66,019 .15 



NINC ANNUAL NO NAME ON RECORD PAGE : 180 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

ROCKHOUSE SECURITIES USO/DTC 
25.00 0.47 

ROCKHOUSE SECURITIES USD/DTC 
120.00 2 .28 

BNY BROKERAGE INC USD/DTC 
130.00 2 .56 

INVESTMENT TECHNOLOG USD/DTC 
48.00 2.39 

CANTOR FITZGERALD + USD/DTC 
120.00 2.44 

HELLS FARGO SECURITI USD/DTC 
105.00 2.14 

HELLS FARGO SECURITI USD/DTC 
100.00 2.10 

HELLS FARGO SECURITI USD/DTC 
240.00 5.12 

HELLS FARGO SECURITI USD/DTC 
80.00 1.73 

US DOLLAR 

04APR03 09APRO3 
20.008000 0.00 

07APRO3 10APR03 
20.244900 0.00 

OBAPRO3 IIAPR03 
21.000500 0.00 

05MAY03 OSKAY03 
21 .195000 0.00 

06KAY03 09MAY03 
21 .673600 0.00 

07MAY03 12MAY03 
21 .750000 0.00 

OBNAY03 13RAY03 
22 .400000 0.00 

12KAY03 15KAY03 
22 .754700 0 .00 

13MAY03 16MAY03 
23.000000 0 .00 

.05 
9,978.53 

.05 
48p"5.48 

.05 
54,"8.74 

.02 
50,817 .61 

.05 
51,894.20 

.05 
45,567 .86 

.05 
44,697 .90 

.05 
108,977 .44 

.05 
36,718 .27 

040228108 ARGOSY GAMING CORP 
500.000 

NIF3 

2 400 000 
NIF5 * 

2 600 000 
NIFS * 

2 400 000 
NIFS * 

2 400 000 
NIF5 * 

2 100 000 
NIF5 ' 

2 000 000 
NIF5 ' 

4 800 000 
NIF5 ' 

1 600 000 
NIFS ' 

STATE ~STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 181 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

040228108 ARGOSY GAMING CORP 
13 800 000 

NIFS * 

1 100 000 
NIFS * 

2 300 000 
NIFS ' 

5 800 000 
NIF5 

- ASSET TOTALS 
44,000.000 0.00 2,036.00 42 .87 912,569.58 

040790107 ARKANSAS BEST CORP CON 21MAR03 26KAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 900 000 27 .274600 0.00 28.50 1 .56 51,791.68 

NIF5 * 

24NAR03 27KAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 600 000 26 .339400 0.00 24.00 1 .07 42,117.97 

NIF5 

- ASSET TOTALS 
3,500-000 0.00 52.50 2 .63 93,909.65 

046220109 ASTA FOG INC CON 26JUN03 OIJUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 400 000 22 .486800 0.00 17.50 1 .48 31,462.54 

NIFS 

046265104 ASTORIA FINL CORP CON 10JUN03 13JUM03 B-TRADE SE USD/DTC .02 
1 600 000 25.980000 0.00 28.80 1 1 .95 41,537 .25 

NIFI 
STATE STREET, 

US DOLLAR 

13JUM03 18JUM03 
19.914300 0.00 

24JUN03 27JUN03 
19.600300 0.00 

24JUN03 27JUN03 
19.880000 0.00 

25JUN03 30JUN03 
19.994400 0.00 

(CONTINUED) 

CANTOR FITZGERALD + USO/DTC .05 
690.00 12 .87 274,114.47 

BRIDGE TRADING USD/DTC .05 
55.00 1 .01 21,504.32 

INVESTMENT TECHNOLOG USD/DTC 01 
23.00 2 .14 45,698 :86 

CANTOR FITZGERALD + USD/DTC .05 
290.00 5 .43 115,672.09 



NIHC ANNUAL NO NAME ON RECORD PAGE : 182 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

048396105 ATLANTIC COAST AIRLINES HLDGS CON 
4 000 .000 

NIF5 

7 500 .000 
NIFS 

- ASSET TOTALS -
11,500.000 0.00 

BRIDGE TRADING USD/DTC .05 
115.00 2 .69 57,197 .62 

CORRESPONDENT SERVIC USD/DTC .02 
10.50 0.82 17,336 .50 

CORRESPONDENT SERVIC USD/DTC .02 
3.00 0.24 4,9" .76 

PCS SECURITIES INC USD/DTC .05 
15.00 0.35 7,418 .65 

PCS SECURITIES INC USD/DTC .05 
290.00 6.73 143,304.89 

PCS SECURITIES INC USD/DTC .05 
35.00 0.83 17,569.17 

STATESTREET 

CON 27KAY03 30MAY03 
24.919700 0.00 

26KAY03 02JUN03 
24.782600 0.00 

29MAY03 03JUM03 
24 .750000 0.00 

02JUM03 05JUN03 
24.780000 0.00 

03JUN03 06JUM03 
24.758900 0.00 

09JUN03 12JUM03 
25.150000 0.00 

200.000 
MIF3 

300.000 
NIF3 

5 800.000 
NIF5 

700.000 
NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 183 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 .00 827,640.00 

SPEAR LEEDS 8, KELLO USD/DTC .02 
".00 3 .40 122,688 .08 

C-r A -rl- C-rv-wT--w--r 

CON 27AUG03 27AUG03 
29.040000 0.00 

CON 06MAR03 11MAR03 
51 .243400 0.00 

053893103 AVOCENT CORP 
28 500.000 

Ni F4 
054303102 AVON PRODS INC 

2 200.000 
NIFf 

. ) I 

)I 

US DOLLAR 

28JUL03 31JUL03 
9.056200 0 .00 

19AUG03 22AUG03 
8.102200 0.00 

049560205 ATHOS ENERGY CORP 
2 300.000 

NIFS 

700.000 
NIF3 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
50.00 1 .70 36,173 .10 

SMITH MOORE + CO USD/DTC .04 
366.00 2 .85 60,463 .65 

350.00 4.55 96,636 .75 

049560105 ATHOS ENERGY CORP 
1 900.000 

NIFS 

5 300.000 
NIFS 

- ASSET TOTALS -
17,200.000 

053561106 AVENTIS 
600.000 

MIGS 

05379B107 AVISTA CORP 
2 600.000 

NIF5 

19 600.000 
NIFS 

- ASSET TOTALS -
22,200.000 

US DOLLAR 

CON 18JUM03 23JUM03 
25 .010000 0.00 

23JUN03 26JUN03 
25.000000 0.00 

0 .00 

SPONSORED ADR 03JUN03 06JUN03 
53.603300 0 .00 

CON 11KAR03 14MAR03 
10.002500 0.00 

12KAR03 17MAR03 
9.920900 0.00 

0.00 

(CONTINUED) 

BRIDGE TRADING USD/DTC .05 
95.00 2.23 47,421.77 

BNY BROKERAGE INC USD/DTC .05 
265.00 6 .21 132,228.79 

828 .50 20 .10 427,424.15 

INSTINET CLEARING SE USD/DTC .02 
12 .00 1 .51 32,148 .47 

CANTOR FITZGERALD + USD/DTC .05 
130.00 0.79 25,875.71 

BUY BROKERAGE INC USD/DTC .05 
980.00 5.86 193p"3.78 

1,110.00 6.65 219,339.49 



R 
IML ANNUAL NO NAME ON RECORD PAGE : 184 

USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

0.00 "5. 00 7.81 166,001.87 1 

INSTIMET CL?EA USD/DTC .02 
12.00 1.20 25,481.82 

STATE STREET 
055622104 BP PLC 

600.000 
MIG8 

SPONSORED ADR 03JUN03 06JUN03 
42.491700 0 .00 

MIHC ANNUAL NO NAME ON RECORD PAGE : 185 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

055921100 BMC SOFTWARE INC 
300.000 

NIF2 

15 000.000 
NIFi 

1 00.000 
MIF? 

800.000 
NIF2 

1 200.000 
NIFi 

500.000 
MIF2 

CON OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
23.976500 0.00 6.00 0.20 4,186.75 

OBAUG03 13AUG03 HIT SOUNDVIEN CORP USD/DTC .05 
13.949400 0.00 750.00 9.80 208,481.20 

19AUG03 22AUG03 MORGAN STANLEY CO IN USD/D7C .05 
14.749100 0.00 50.00 0.70 14,698.40 

19AUG03 22AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
14.728200 0.00 16.00 0.56 11,766.00 

20AUG03 25AUG03 MORGAN STANLEY CO IN USD/DTC .05 
14.637700 0.00 60.00 0.83 17,504.41 

20AUG03 25ALIG03 INVESTMENT TECHNOLOG USD/OTC .02 
14.632600 0.00 10.00 0.35 7,305.95 

STATE STREET. 

054303102 AVON PRODS INC 
a 000 000 

NIR * 

1 900 000 
NIFi 

ASSET TOTALS 
12, 100 . ON 

054536107 AXA SA 
1 900 000 

NIU * 

054540109 AXCELIS TECHNOLOGIES INC 
3 700 000 

NIF5 ' 

6 800 000 
NIFS * 

10 500 000 
NIFS ' 

10 000 000 
NIF5 

- ASSET TOTALS 
31,000-000 

US DOLLAR (CONTINUED) 

CON 07MAR03 12RAR03 SPEAR LEEDS & KELLO USD/DTC .02 
51.402700 0.00 166.oo 12.38 411,049 .22 

06JUN03 16JUM03 5 CREDIT SUISSE FIRST USD/DTC .03 
62.201000 0.00 57.00 5.54 118,119 .36 

0.00 261.00 21 .32 641,856 .66 1 

SPONSORED ADR 03JUM03 06JUM03 INS71MET CLEARING SE USD/DTC .02 
15.380000 0.00 38.00 1 .37 29,182 .63 

CON 27MAY03 30MAY03 CORRESPONDENT SERVIC USO/DTC .02 
5 .096900 0.00 55 .50 0 .99 19,802 .14 

28MAY03 02JUN03 CORRESPONDENT SERVIC USO/DTC .02 
5 .266500 0.00 102 .00 1 .68 35,708 .52 

29MAY03 03JUN03 CORRESPONDENT SERVIC USD/DTC .02 
5 .391900 0.00 157 .50 2 .65 56,454 .80 

3014AY03 04JUM03 CORRESPONDENT SERVIC USD/DTC .02 
5 .518900 0.00 150.00 2 .59 55,036 .41 

055622104 BP PLC 
8 600 .000 

NIFA 

1 200 .000 
Nui 

- ASSET TOTALS -
10,400.000 

US DOLLAR (CONTINUED) 

SPON:ORED ADR 01AUG03 06AUG03 MORGAN STANLEY CO IN USD/DTC .05 
41.005800 0.00 430.00 16.50 352,203.38 

OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
42.510800 0 .00 24.00 2.39 50,986.57 

0.00 466.00 20.09 428,671 .77 1 



NIHC ANNUAL NO NAME ON RECORD PAGE : 186 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

INVESTMENT TEOMLOG USD/DTC .02 
12.00 1.37 29,194.63 

STATE STREET, 

CON 08AUG03 13AUG03 
48.680000 0.00 

058498106 BALL CORP 
600.000 

NIF2 

MIHC ANNUAL NO NAME ON RECORD PAGE : 187 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 16JUND3 19JUN03 
11.240000 0.00 

INVESTMENT TECHNOLOG USD/DTC .02 
170.00 4.48 95,365 .52 

C'~ C',r-v~ 

073325102 BEA SYS INC 
NIB -000 Fj500 

)I 

055921100 BMC SOFTWARE INC 
1 300.000 

NiFi 

800.000 
NIF2 

900.000 
NIF2 

100.000 
NIF2 

600.000 
NIF2 

200.000 
NIF2 

800 .000 
WIF2 

200.000 
HIF2 

- ASSET TOTALS -
23p7OO .OO0 

US DOLLAR 

CON 21AUG03 26AUGO3 
14.760000 0.00 

21AUG03 26AUG03 
14 .746400 0.00 

22AUG03 27AUG03 
14.792600 0.00 

22AUG03 27AUG03 
14.955400 0.00 

25AUG03 28AUG03 
14.411000 0.00 

25AUGO3 28AUG03 
14.374400 0.00 

26AU03 29AUG03 
14.079100 0.00 

26AUG03 29AUG03 
14.029400 0.00 

0.00 

(CONTINUED) 

MORGAN STANLEY CO IN USD/DTC .05 
65 .00 0.90 19,122 .10 

INVESTMENT TECHNOLOG USD/DTC .02 
16 .00 0.56 11,780 .56 

MORGAN STANLEY CO IN USD/DTC .05 
45 .00 0 .63 13.267 .71 

INVESTMENT TECNNOLOG USD/DTC .02 
2 .00 0.07 1,493 .47 

MORGAN STANLEY CO IN USD/DTC .05 
30 .00 0 .41 8,616 .19 

INVESTMENT TECHNOLOG USD/DTC .02 
4.00 0.14 2,870.74 

MORGAN STANLEY CO IN USD/DTC .05 
40.00 0.53 11,222 .75 

INVESTMENT TECNNOLOG USD/DTC .02 
4.00 0.14 2,801 .74 

1,098.00 15.82 335,117 .97 

06423A103 BANK ONE CORP 
7 800.000 

NIF1 

065908501 BANKATLANTIC BANCORP INC 
2 100.000 

WIFS 

2 300.000 
NIFi 

4 500 000 
NIF5 ' 

2 600.000 
NIF5 

2 100.000 
WIFS 

2 400.000 
NIF5 

- ASSET TOTALS -
16,000.000 

US DOLLAR 

CON IOJUM03 13JUND3 
39 .221700 0.00 

CL A 03APRO3 OBAPRO3 
10 .647000 0.00 

04APRO3 09APR03 
11 .006400 0.00 

07APRO3 10APRO3 
11 .027600 0.00 

30APRO3 05MY03 
11 .490000 0 .00 

06HAY03 09MAY03 
11 .600000 0 .00 

07MAY03 12KAY03 
11.600000 0 .00 

0.00 

(CONTINUED) 

B-TRADE SERVICES LLC USD/DTC .02 
140.40 14 .32 305,774 .54 

FRIEDMAN BILLINGS + USD/DTC .05 
105 .00 1 .05 22p252 .65 

FRIEDMAN BILLINGS + USD/DTC .05 
115 .00 1 .19 25,198 .53 

Bmy 15ROKERAGE INC USD/DTC .05 
2 .00 2.33 49,396.87 

MOORS + CABOT INC USD/DTC .05 
130.00 1.40 29,742.60 

KEEFE BRUYETTE + MOO USD/DTC .05 
105.00 1.15 24,253.85 

FIRST CLEARINGp LLC USD/DTC 
- 
05 

120.00 1.31 27,718.69 

800.00 8.43 178,563.19 



NIKE; ANNUAL NO NAME ON RECORD PAGE : lag 
USD - COMPOSITE - ASOF : 31AU0 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

LEHMAN BROTHERS INC USD/DTC . tv 
75.00 0.54 17,854 .7 : 

LEHMAN BROTHERS INC USD/DTC .(y 
105.00 0.75 24,535 .6! 

STATE STREET, 

CON 13KAR03 IBNAR03 
11.953500 0.00 

14NAR03 19MAR03 
11.734000 0 .00 

077459105 BELDEN INC 
I Soo 000 

NIR ' 

2 100 000 
NIR ' 

MIK ANNUAL NO NAME ON RECORD PAGE : 189 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

077459105 BELDEN INC CON 17MAR03 20MAR03 
2 400 000 11 .831000 0 .00 

NIA 

18MAR03 21MAR03 
1 500 000 12.230500 0.00 

NIF4 

19MAR03 24MAR03 

NIF4 
900.000 12 .352900 0 .00 

1914AR03 24MAR03 

NIF4 
700.000 12 .300000 0.00 

20MAR03 25MAR03 

NIF4 
700.000 12 .200000 0 .00 

20MAR03 25MAR03 
1 000 000 12 .239900 0.00 

NIA 

21MAR03 26KAR03 
700.000 12 .418200 0 .00 

NIF4 

24NAR03 27MAR03 

NIF4 
800.000 12 .172000 0 .00 

25MR03 28MAR03 
3 500 000 11 .366700 0 .00 

MIR * 

STATE STREET, 

073325102 BEA SYS INC 
1 300 000 

NIFi ' 

2 900 000 
NIFi " 

2 000 000 
NIFi 

- ASSET TOTALS 
14,700 .000 

075896100 BED BATH + BEYOND INC 
1 100 000 

NIFi ' 

7 loo 000 
MIF1 

ASSET TOTALS 
8,200.000 

Co: US DOLLAR 

10JUL03 15JUL03 
11.599600 0.00 

IOJUL03 15JUL03 
11.642500 0.00 

11JUL03 26JUL03 
11.452600 0.00 

0.00 

CON 13MAR03 IBKAR03 
32.596400 0.00 

OBAUG03 13AUG03 
39.830700 0.00 

0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC A 
26.00 0.71 15,052 .7~ 

BANC/ANERICA SECUR.L USD/DTC .0, 
116.00 1.59 33,645 .61 

INVESTMENT TECHNOLOG USD/DTC .0; 
40.00 1.08 22,864.1: 

352.00 7.86 166,928.W 

INVESTMENT TECHNOLOG USD/DTC .0; 
22.00 2.08 35,832 .91 

CHARLES SCHNAB CO IN USD/DTC .0.1 
355.00 23.24 282,429.71 

377.00 14.32 318,262.61 

(CONTINUED) 

LEHMAN BROTHERS INC USD/DTC .05 
120.00 0.86 28,273.54 

LEHMAN BROTHERS INC USD/DTC 05 
75

.00 
0.56 18,270:19 

LEHMAN BROTHERS INC USD/DTC .05 
45.00 0.34 11,072 .27 

PERSHING LLC USD/DTC .05 
35.00 0.26 8,574.74 

PERSHING LLC USD/OTC .05 
35.00 0.26 Bo504.74 

LEHMAN BROTHERS INC USD/DTC .05 
50.00 0.37 12,189.53 

LEHMAN BROTHERS INC USD/DTC .05 
35.00 0.27 9,657 .47 

LEHMAN BROTHERS INC USO/DTC .05 
40.00 0.25 9,697 .35 

LEHMAN BROTHERS INC USD/DTC .05 
175.00 1 .01 39,607 .44 



Nimc ANNUAL NO NAME ON RECORD PAGE : 190 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTM BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 26MAR03 31KAR03 LEHMAN BROTHERS INC USD/DTC 11.162000 0 .00 90.00 0 .51 

085789105 BERRY PETE CO 
700.000 

NIF3 

300.000 
NIF3 

900.000 
NIF3 

3 800.000 
NIB 

2 900.000 
NIF5 

700.000 
NIF3 

- ASSET TOTALS -
9,300.000 0.00 150,365.45 406.50 7 .08 

DEUTSCHE BANK-.~MRI USD/DTC .03 
141.00 9 .50 202,658.26 

s TATE STREET, 
091797100 BLACK + DECKER CORPORATION CON 12JUM03 13JUN03 

4 700 000 43.150800 0.00 
NIFi ' 

NINC ANNUAL NO NAME ON RECORD PAGE : 191 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTM BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 21NAR03 26MAR03 
25.043300 0.00 

01APR03 04APRO3 
24.044100 0.00 

02APRO3 07APRO3 
24 .741500 0.00 

07APRO3 IOAPRO3 
24 .990200 0.00 

14APRO3 17APRO3 
25 .573700 0.00 

15APR03 21APR03 
25 .805700 0.00 

17APRO3 23APRO3 
26 .052500 0.00 

21APRO3 24APRO3 
26.060000 0.00 

28APRO3 OIKAY03 
25.191300 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
10.50 O .S3 

CORRESPONDENT SERVIC USD/DTC 
24 .00 1.81 

CORRESPONDENT SERVIC USD/DTC 
10 .50 0 .82 

CORRESPONDENT SERVIC USD/DTC 
3 .00 0.24 

CORRESPONDENT SERVIC USD/DTC 
70 .50 5.63 

CORRESPONDENT SERVIC USD/DTC 
45 .00 3.63 

CORRESPONDENT SERVIC USD/DTC 
24 .00 1.96 

CORRESPONDENT SERVIC USD/DTC 
7.50 0.61 

CORRESPONDENT SERVIC USD/DTC 
49.50 3.90 

096761102 BOB EVANS FARMS INC 
700.000 

NIF3 

1 600.000 
NIFS 

700.000 
NIF3 

200.000 
NIF3 

4 700 000 
NIF5 * 

3 000 000 
NIFS * 

1 600 .000 
NIF5 

500 .000 
NIF3 

3 300 000 
NIF5 * 

17,519
.02 

.02 
38,444 .75 

.02 
17,307 .73 

.02 
4,994 .80 

.02 
120,120 .26 

.02 
77.368.47 

.02 
41,658.04 

.02 
13,021.89 

.02 
83,077.89 

)I 

./ I 

)I 

077459105 BELDEN INC 
I BOO.000 

HIR 

- ASSET TOTALS -
17,600.000 0.00 

CL A 25APRO3 30APRO3 
15.500000 0.00 

06MAY03 09MAY03 
16 .480000 0.00 

06MAY03 09KAY03 
16 .418300 0.00 

07KAY03 12KAY03 
15 .910000 0.00 

12KAY03 15KAY03 
16 .257800 0.00 

19AUG03 22AUG03 
18 .004200 0.00 

880.00 5.98 

CANTOR FITZGERALD + USD/DTC 
35 .00 0.51 

CORRESPONDENT SERVIC USD/DTC 
4 .50 0.24 

INVESTMENT TECHNOLOG USD/DTC 
18 .00 0.70 

CANTOR FITZGERALD + USD/DTC 
190.00 2 .83 

CANTOR FITZGERALD + USD/DTC 
145.00 2 .21 

INVESTMENT TECHNOLOG USD/DTC 
14.00 0.59 

.05 
20,001 .09 

207,238 .72 

.05 
20,814 .49 

.02 
4,939.26 

.02 
14,757.77 

.05 
60,265.17 

.05 
47,000.41 

.02 
12,588.35 



US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
16,300.000 0 .00 244 .50 19 .13 413,513.1 

097023105 BOEING CO CON 16JUN03 19JUN03 BNY BROKERAGE INC USD/DTC 
6 100.000 35.750000 0.00 305.00 10 .21 217,759 .1 

NIFi 

099724106 BORG WARNER INC CON OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC 
2 200.000 64.700000 0.00 44.00 6 .67 142,289 .1 

NIFi 

099849101 BORLAND SOFTWARE CORP CON 19AUG03 22AUG03 INTERNAL SWAP DVP USO/DTC 
3 600.000 9.490000 0.00 0.00 0 .00 34,264 .( 

NIR 

19AUG03 22AUG03 INTERNAL SWAP DVP USD/DTC 
3 100 .000 9.490000 0.00 0.00 0.00 29,419 .( 

NIR 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
47 600 000 9.350000 0.00 0.00 0.00 "5,060 .( 
NIA 

- ASSET TOTALS 
54,300.000 0.00 0.00 0.00 508,643.C 

101137207 BOSTON SCIENTIFIC CORP CON 23NAR03 18MAR03 FACTSET DATA SYSTEMS USD/DTC c 
3 600 000 43.300000 0.00 180.00 4.70 155,695.1 

NIFi * 

102183100 BONATER INC CON 11JUN03 16JUN03 UBS WARBURG LLC USD/DTC c 
6 000.000 39 .641700 0.00 300.00 11.14 237p539.C 

NIA 

1~ STATES REET, 

US DOLLAR (CONTINUED) 

102183100 BONATER INC CON 12JUM03 17JUN03 UBS MARBURG LLC USD/DTC .05 
1 200.000 39.3"000 0 .00 60.00 2.21 47,152-99 

NIR 

- ASSET TOTALS - 
7,200.000 0 .00 360.00 13.35 284,692.05 

203304101 BOYD GAMING CORP CON 30NAY03 04JUN03 CANTOR FITZGERALD + USD/DTC .05 
1 goo 000 15 .240100 0 .00 90.00 1.29 27,340.89 

NIFi ' 

16JUN03 19JUN03 CORRESPONDENT SERVIC USD/DTC .01 
1 500.000 17 .033000 0 .00 18 .75 1 .20 25,529.55 

NIFS 

19JUN03 24JUN03 PCS SECURITIES INC USD/DTC .05 
4 500.000 17 .001200 0 .00 225.00 3.59 76,276.81 

NIFS 

20JUN03 25JUN03 PCS SECURITIES INC USD/DTC .05 
3 600.000 16.874500 0 .00 180.00 2.85 60,565.35 

MIFi 

- ASSET TOTALS - 
11,400.000 0 .00 513.75 8.93 189,712.60 

108763103 BRIDGFORD FOODS CORP CON 06JUM03 11JUN03 CORRESPONDENT SERVIC USD/DTC .01 

NIF3 
400.000 7 .707500 0 .00 5.00 0.15 3,077.85 

IIJUM03 16JUM03 CORRESPONDENT SERVIC USO/DTC .01 
2 000 000 6.577000 0 .00 25 .00 0.62 13.128.38 

NIFi 

STATE STREET, v- 

RIML ANNUAL NO NAME ON RECORD PAGE : 192 
USD - COMPOSITE - ASOF : 31AUG4 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEI 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEI 

EQUITY 

NINC ANNUAL NO NAME ON RECORD PAGE : 193 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSRS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 



NIHC ANNUAL NO NAME ON RECORD PAGE : 194 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
6 .25 0.16 

CORRESPOIDENT SERVIC USD/DTC 
3.7 0 

. 
10 

CORRESPONDENT SERVIC USD/DTC 
10.00 0.29 

CORRESPONDENT SERVIC USD/DTC 
12 .50 0.36 

CORRESPONDENT SERVIC USD/DTC 
3.75 0.12 

CORRESPONDENT SERVIC USD/DTC 
3.75 0.12 

CORRESPONDENT SERVIC USD/DTC 
2 .50 0.08 

CORRESPONDENT SERVIC USD/OTC 
3 

. 
75 0.12 

CORRESPONDENT SERVIC USD/DTC 
12.50 0.34 

US DOLLAR 

CON 12JUN03 17JUM03 
6.581500 0.00 

13JUN03 18JUM03 
6.514000 0.00 

OIJUL03 07JUL03 
7.639300 0.00 

02JUL03 OBJUL03 
7.667900 0.00 

15JUL03 18JUL03 
7.988900 0.00 

23JUL03 28JUL03 
7.928200 0.00 

28JUL03 31JUL03 
7.950000 0.00 

29JUL03 01AUG03 
7.945500 0.00 

06AUG03 11ALIG03 
7.153600 0.00 

108763103 BRIDGFORD FOODS CORP 
500.000 

NIF3 

300.000 
NIF3 

800.000 
NIF3 

1 000.000 
NIFS 

300.000 
NIF3 

300.000 
NIF3 

200.000 
NIF3 

300.000 
NIF3 

1 000 
NIFSOOO' 

.01 
3,284 .34 

.01 
1,950 .35 

.01 
6,101.15 

.01 
7,655.04 

.01 
2,392.80 

.01 
2,374 .59 

.01 
1,587 .42 

.01 
2,379 .78 

.01 
7,140.76 

STATE STREET, 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
15.00 0.41 

CORRESPONDENT SERVIC USD/OTC 
18.75 0.51 

.01 
8,544.55 

.01 
10,710.69 

122.50 3.38 70,327 .70 

CORRESPONDENT SERVIC USD/DTC .02 
6.00 0.18 5,724.66 

CORRESPONDENT SERVIC USD/DTC .02 
39.00 1 .10 36,433.74 

CORRESPONDENT SERVIC USD/DTC .02 
7.50 0 .35 7,287.80 

INVESTMENT TECHNOLOG USD/DTC .02 
88.00 3 .02 64,280.98 

PCS SECURITIES INC USD/DTC .05 
20.00 0 .27 5,696.93 

DAVENPORT & CO . OF V USO/DTC .05 
90.00 1.23 26,008.77 

CON 03KAR03 06HAR03 
14 .327100 0.00 

04MAR03 07KAR03 
14 .028400 0.00 

02APRO3 07APRO3 
14 .591300 0.00 

02APRO3 07APRO3 
14 .630000 0.00 

16MAY03 21MAY03 
14 .293000 0.00 

23KAY03 29MAY03 
14.500000 0.00 

400.000 
NIF3 

1 800.000 
NIFS 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 195 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

108763103 BRIDGFORD FOODS CORP 
1 200.000 

NIF5 

1 500.000 
NIFS 

- ASSET TOTALS -
9,800.000 

109696104 BRINKS CO 
400.000 

NIF3 

2 600.000 
NIF5 

500.000 
NIF3 

4 400 000 
NIF5 ' 

US DOLLAR 

CON 07AUG03 12AUG03 
7 .133300 0 .00 

11AUG03 14AUG03 
7 .153300 0.00 

0.00 



Himc ANNUAL NO NAME ON RECORD PAGE : 197 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CDMTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 23JUL03 28JUL03 CORRESPONDENT SERVIC USD/DTC .01 
14.991600 0.00 16.25 0.92 19,471.91 

CON MEN 03JUL03 09JUL03 SPEAR ,,.LEEDS & KELLO USD/DTC .03 
27.349100 0 .00 00 0.77 16,390.69 

07JUL03 10JUL03 SPEA LEEDS & KELLO USD/DTC .03 
0 .00 R6 . 26.916900 9 00 3.78 80,656 .92 

OBJUL03 11JUL03 SPEAR LEEDS & KELLO USD/DTC 3 
26 .879700 0.00 44.00 1.89 40,272 :606 

09JUL03 24JUL03 SPEARf .LEEDS & KELLO USD/DTC .03 
27 .049600 0.00 

2 
00 1.14 24,316.50 

11JUL03 16JUL03 LEGG MASON NOOD WALK USD/DTC .05 
26 .421000 0. 00 50 

. 
00 1.24 26,369.76 

71 

k W-Wvz. STATE STREET, - - : 

11373M107 BROOKLINE BANCORP INC DEL 
1 300 000 

NIFS ' 

115660202 BRONN TOM INC 
600.000 

NIF4 

3 000.000 
NIR 

1 500 000 
MIR * 

900.000 
NIF4 

1 000 000 
NIF4 ' 

NIHC ANNUAL NO NAME ON RECORD PAGE : 196 
USD - COMPOSITE - ASOF : 31ALIGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

Co: US DOLLAR (CONTINUED) 

109696104 BRINKS CO 27MAY03 30MAY03 BRIDGE TRADING USD/DTC o5 
2 600 000 15.619800 0.00 130.00 1.91 40,479.57 

NIF5 * 

28KAY03 04JUN03 2 BMY BROKERAGE INC USD/DTC .05 
2 900 000 15.731800 0.00 95.00 1 .40 29,794.02 

NIFS * 

12JUN03 17JUN03 BNY BROKERAGE INC USD/DTC .05 
4 000 000 15.777600 0.00 200.00 2 .96 62,907 .44 

NIFS * 

01JUL03 07JUL03 CORRESPONDENT SERVIC USD/DTC .01 
900.000 14 .837000 0.00 11 .25 0.63 13,341 .42 

NIF3 

07JUL03 10JUL03 DAVIDSON D.A . + COMP USD/DTC .05 
BOO.000 15 .025000 0.00 40.00 0.57 11,979.43 

NIF3 

07JUL03 IOJUL03 INVESTMENT TECHNOLOG USD/DTC .02 
3 100.000 15.037300 0.00 62.00 2.19 46,551-44 NIFS 

OBJUL03 IIJUL03 JAN!EY.MONTGOMERY, S USD/DTC .05 
2 600 000 15.143200 0.00 30 00 1.85 39,240.47 

NIFS * 

09JUL03 14JUL03 SUNGUARD INSTITUTION USD/DTC .05 
2 500 000 15.263700 0.00 125.00 1.79 38,032 . 

NIFS * 

IIJUL03 16JUL03 SUNGUARD INSTITUTION USD/DTC .05 
3 300 000 15.385700 0 .00 165.00 2.38 50,605.43 

NIFS 

STATE STREET. 

109696104 BRINKS CO 
500.000 

NIF3 

1 400.000 
NIFS 

- ASSET TOTALS -
33,700.000 

US 

DOLLAR (CONTINUED) 

COM** 14JUL03 17JUL03 PCS SECURITIES INC USD/DTC .05 
15.743000 0.00 25.00 0.37 7,8".13 

15JUL03 18JUL03 PCS SECURITIES INC USD/DTC .05 
15.645000 0.00 70 

. 
00 1 .03 21,831.97 

0.00 1,303.75 23.23 508,042.66 



Nimc ANNUAL NU NAML UN KtLUKU rAut,. 177 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PEI SHARE 
SHARES/PAR/CONTRACTS UNITS/DRIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET P OCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

125137109 CEC ENTNT INC 
400.000 

NIF3 

2S450.000 
NIF 

- ASSET TOTALS -
5,700.000 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 78,144 .00 

INTERNAL SWAP DVP USD/DTC 
0.00 0 .00 91,728 .00 

STATE STREET BROKERA USD/DTC .02 
6.00 0.62 13,065 .37 

STATE STREET BROKERA USD/DTC 
0.00 0.81 17,167 .19 

STATE STREET BROKERA USD/DTC .02 
12.00 1 .22 25,890.76 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 543,560.00 

L 

126667104 CV THERAPEUTICS INC 
3 200 OW 

MIA ' 
127190304 CACI INTL INC 

2 100.000 
NIR 

300 .000 
NIF4 

400.000 
NIF4 

NIF4 
600.000 

12 700.000 
NIA 

CON 27AUG03 27AUG03 
24 .420000 0.00 

CL A 19AUG03 22AUG03 
43.680000 0.00 

19AUG03 22AUG03 
43.573300 0.00 

20AUG03 25AUG03 
42.920000 0.00 

20AUG03 25AUG03 
43.173300 0.00 

27AUG03 27AUG03 
42.800000 0.00 

NIMC ANNUAL NO NAME ON RECORD PAGE : 198 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

115660201 BROWN TOM INC CON MEN 14JUL03 17JUL03 JEFFERIES COMPANY IN USD/DTC .02 
300.000 26 .385000 0.00 6 .00 0.38 7,909 .12 

NIF4 

14JUL03 17JUL03 LEGG MASON WOOD WALK USD/DTC .05 
500.000 25.999900 0.00 25.00 0.61 12t974 .34 

NIF4 

15JUL03 ISJUL03 LEGG MASON WOOD WALK USD/DTC .05 
1 400.000 25.528800 0.00 70.00 1.68 35,668 .64 

NIA 

16JUL03 21JUL03 SPEAR LEEDS & KELLO USD/DTC .03 
1 100.000 25.133400 0.00 35.00 1.30 27,612.44 

NIR 

17JUL03 22JUL03 SPEAR LEEDS & KELLO USD/DTC .03 
4 000 .000 24.987800 0.00 126.oo 4.68 99,826.52 

NIA 

18JUL03 23JUL03 SPEAR LEEDS & KELLO USD/DTC .03 
1 700 .000 25.266000 0.00 51.00 2.02 42,899.18 

NIA 

ASSET TOTALS - 
16,000.000 0.00 535.00 19.49 414,896.77 

12512N105 CON CORP CON 30APR03 05MAY03 INVESTMENT TECHNOLOG USD/DTC 02 
6 000.000 43.825000 0 .00 120.00 12 .31 262,817:69 

NIFi 

125137109 CEC ENTNT INC CON 02JUL03 OBJUL03 ROCKHOUSE SECURITIES USD/DTC .05 
2 850.000 37.485500 0 .00 142.50 5 .00 106,686.18 

NIFS 

STATE STREET 

US DOLLAR 

CON 03JUL03 09JUL03 
37 .906900 0.00 

07JUL03 IOJUL03 
37 .836100 0.00 

0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC 05 
20.00 0.71 15,142:05 

BUY BROKERAGE INC USD/DTC .05 
122 .50 4.34 92,571.61 

285.00 10.05 214,399 .84 



MIRL ANNUAL NO NAME ON RECORD PAGE : 200 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

PERSHING LLC USD/DTC .05 
165.00 6.59 140,454.28 

183 .00 9.24 931,865 .60 

ASSET TRANSFER AT MA USD/DTC 
0 .00 0.00 400,900.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 551,580.00 

CORRESPONDENT SERVIC USD/DTC Ol 
77.50 5.08 108P425:48 

77.50 5.08 660,005.48 

STATE STREET BROKERA USD/OTC .02 
8 .00 0.33 7,006 .67 

STATE STREET BROKERA USD/DTC 
0.00 0.65 13,799.35 

STATE STREET BROKERA USD/DTC .02 
12.00 0.49 10,349.51 

SrATE STREET 

US DOLLAR 

227190304 CACI INTL INC CL :* 27AUG03 OPEN 
3 300.000 42 .613900 0.00 

NIFA 

- ASSET TOTALS - 
19,400.000 0 .00 

127914109 CAL DIVE INTL INC CON 27AUG03 27AUG03 
19 000 000 21.100000 0 .00 
NIA ' 

130S4DlO9 CALIFORNIA PIZZA KITCHEN INC CON 27AUG03 27AUG03 
31 700 000 17.400000 0 .00 
NIA 

28AUG03 OPEN 
6 200 000 17.501300 0.00 

NIF5 

- ASSET TOTALS 
37,900.000 0.00 

1405SX102 CAPITALSOURCE INC CON 19AUG03 22AUG03 
400.000 17.537500 0.00 

NIF4 

20AUG03 25AUG03 
800.000 17 .250000 0.00 

NIF4 

20AUG03 25AUG03 
600.000 17 .270000 0.00 

NIF4 

WIHC ANNUAL NO NAME ON RECORD PAGE : 201 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UHITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
1,800.000 0.00 20.00 1.47 31,155.53 

140992926 CAPITAL GUARDIAN INTL NOW US SMALL 0314AR03 CONVERSION NON CASH USD/BOS 
66 356 228 8 .590000 0.00 0.00 0 .00 570,000.00 

NIG4 

03NAR03 CANCEL CONVERSION NON CASH USD/BOS 
-66 356 22B B .590000 0.00 0.00 0.00 -VO,ODO.OO 
NIG4 

01APR03 STATE STREET BANK + USD/BOS 
62 726 014 8 .369733 0.00 0.00 0.00 525,000.00 

NIFA 

OIAPRO3 CANCEL STATE STREET BANK + USD/BOS 
-62 726.014 8 .369733 0.00 0.00 0 .00 -52S,000.00 
NIG4 

01APR03 04APRO3 STATE STREET BANK + USD/BOS 
62 724 014 8.370000 0.00 0.00 0.00 525,000.00 NRA 

ASSET TOTALS 
62,724-014 0.00 0.00 0 .00 525,000.00 

14149Y108 CARDINAL HEALTH INC CON OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
1 900.000 58 .880000 0.00 38 .00 5 .24 111,828.76 

NIFI 

14199X919 CAPITAL GUARDIAN RETRICTED EQUITY 03MAR03 CONVERSION NOW CASH USD/BOS 
48 837 209 3.870000 0.00 0.00 0.00 189,000.00 

STATE STREET 



HIMC ANNUAL NO NAME ON RECORD PAGE : 202 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

RETRICTED EQUITY 03MAR03 CANCEL CONVERSION NON CASH USD/BOS 
3.870000 0.00 0 .00 0.00 

143658102 CARNIVAL CORP 
60 000.000 
NIFi 

143658300 CARNIVAL CORP 

NIFi6'-' 

150921104 CELL GENESYS INC 
700.000 

NIF4 

2 700.000 
NIR 

1 000.000 
NIA 

700.000 
NIF4 

3 900 .000 
NIR 

CON 21APRO3 22APRO3 
27.123900 0 .00 

PAIRED I CON CAR 06JUN03 16JUM03 
31.625200 0 .00 

CON 12KAR03 24MAR03 
7.006000 0.00 

13MAR03 18MAR03 
7 .097000 0.00 

13KAR03 18MAR03 
7 .063800 0.00 

14KAR03 19MAR03 
6 .916500 0.00 

17KAR03 20MAR03 
6 .637600 0.00 

MANDATORY EXCHANGE N USD/DTC 
0.00 0 .00 

5 CREDIT SUISSE FIRST USD/DTC 
258.00 12 .73 

7 CITIGROUP GLOBAL MAR USD/DTC 
35.00 0.15 

CITIGROUP GLOBAL MAR USD/DTC 
81.00 0.58 

BEAR STEARNS SECURIT USD/DTC 
30.00 0.22 

CITIGROUP GLOBAL MAR USD/DTC 
21 .00 0.15 

CITIGROUP GLOBAL MAR USD/DTC 
117 .00 0.78 

1,627,434 .00 

.03 
271,705 .99 

.05 
4,869.05 

19,080
.03 
.32 

.03 
7,033.58 

.03 
4pB2O.40 

.03 
25,768.86 

STATE STREET, 

151290889 CENEX S A SPONSORED ADR HE 20JUN03 SALE OF FRACTIONAL S USD/DTC 

MIG6 
0.830 21 .409638 0.00 0.00 0 .00 17 .77 

20JUM03 CANCEL SALE OF FRACTIONAL S USD/DTC 

NIG6 
-0.830 21 .409638 0.00 0.00 0 .00 -17 .77 

'll 

) I 

14199X919 CAPITAL GUARDIAN 
-48 837 209 
NIU 

- ASSET TOTALS 
0.000 0.00 0.00 0.00 

-189,000 .00 

0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 203 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

150921104 CELL GENESYS INC CON IBMAR03 2114AR03 CITIGROUP GLOBAL MAR USD/DTC .03 
5 500.000 6.488700 0.00 165.00 1 .08 35,521 .77 NIA 

18KAR03 25NAR03 4 NATIONAL FINANCIAL S USD/DTC .03 
1 200.000 6.500000 0.00 36.00 0.24 7,763 .76 

NIA 

19MAR03 24MAR03 CITIGROUP GLOBAL MAR USD/DTC .03 2 600.000 6.499500 0.00 78.00 0.51 16,820.19 
NIR 

20HAR03 25MAR03 CITIGROUP GLOBAL MAR USD/DTC .05 
4 300 .000 6.736700 0.00 215.00 0.88 28 .751 .93 NIA 

21KAR03 26NAR03 CITIGROUP GLOBAL MAR USD/DTC .05 
2 600.000 7.328500 0.00 130.00 0.58 l8p923 .52 

NIR 

27AUG03 27AUG03 ASSET TRANSFER AT KA USD/DTC 
12 700 000 11.310000 0.00 0.00 0.00 143,637 .00 
WIR 

ASSET TOTALS 
37,900.000 0.00 908.00 5 .17 312,990.38 



Nimc ANNUAL NO NANk ON HECOKU PAUL : Z04 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC C014H PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

17 .77 

17 .77 

273,609 .00 

.02 
120,044.37 

97,552 .00 

US DOLLAR (CONTINUED) 

SPON:ORED ADR ME 20JUN03 20JUN03 SALE OF FRACTIONAL S USD/DTC 
21.539393 0.00 0.00 0.00 

CON 27AUG03 27AUG03 
43.430000 0.00 

19AUG03 22AUG03 
34.320000 0.00 

20AUG03 25AUG03 
34.840000 0.00 

20AUG03 25AUG03 
34.436200 0.00 

20AUG03 25AUG03 
34.897500 0.00 

21AUG03 26AUG03 
35 .075300 0.00 

22AUG03 27AUG03 
35 .098300 0.00 

156708109 CEPHALON INC 
6 300 000 

NIA * 

163072101 CHEESECAKE FACTORY 
3 500 000 

NIR ' 

2 800 000 
NIR ' 

3 700 000 
NIR ' 

1 200 000 
NIF4 * 

3 200 000 
NIR ' 

2 100 000 
NIR ' 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
70.00 5.63 

INTERNAL SWAP DVP USD/OTC 
0.00 0.00 

STATE STREET BROKERA USD/DTC 
0.00 5 .97 

STATE STREET BROKERA USD/DTC 
24 .00 1 .96 

STATE STREET BROKERA USD/DTC 
64 .00 5.26 

STATE STREET BROKERA USD/DTC 
42.00 3.45 

127,407 .97 

.02 
41,851.04 

.02 
112,171.70 

.02 
73,660.98 

z 

~jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 205 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

INVESTMENT TECHNOLOG USD/DTC .02 
36.00 6.10 130,240." 

CORRESPONDENT SERVIC USD/DTC .01 
78.75 5.53 118v054.58 

INSTINET CLEARING SE USD/DTC .02 
80.00 2.23 47v313.78 

INVESTMENT TECHNOLOG USD/DTC .01 
36.00 2.04 43,521.96 

CORRESPONDENT SERVIC USD/DTC .02 
103.50 0.99 21vO28.83 

CORRESPONDENT SERVIC USD/DTC .02 
34.50 0.36 7,653.12 

WELLS FARGO SECURITI USD/DTC .03 
120.00 0.68 14,308.92 

BEAR STEARNS SECURIT USD/OTC .03 
192.00 1.13 23,806.87 

STATE STREET, 

166764100 CHEVRONTEXACO CORP CON 08AUG03 13AUG03 
1 goo 000 72.379200 0.00 

NIFi * 

168905107 CHILDRENS PL RETAIL STORES INCCON 07AUG03 12AUG03 
6 300 000 18.752200 0.00 

NIF5 ' 

16941M109 CHINA MOBILE HONG KONG LTD SPONSORED ADR 03JUN03 06JUN03 
4 000 000 11.849003 0.00 

NIFA ' 

170032809 CHIQUITA BRANDS INTL INC CON 04APRO3 09APR03 
3 600 000 12.100000 0.00 

NIFS ' 

172755100 CIRRUS LOGIC INC CON 21MAY03 27NAY03 
6 900 000 3.062800 0.00 

NIF5 

22MAY03 28MAY03 
2 300 000 3.342600 0.00 

NIF5 

23MAY03 29KAY03 
4 000 000 3.607400 0.00 

NIFS 

23MAY03 29MAY03 
6 400 000 3.750000 0.00 

NIFS * 

EQUITY 

151290889 CENEX S A 
0.825 

NIG6 

- ASSET TOTALS -
0.825 0.00 0.00 0.00 

US DOLLAR 

- ASSET TOTALS - 
16,500.000 0.00 

(CONTINUED) 

200.00 22.27 572,688.06 



Himc ANNUAL NO NAME ON RECORD PAGE : 206 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/DTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

1,284.00 11 .33 0.00 

178566105 CITY NATL CORP 
11 100.000 
NIA 

191216100 COCA COLA CO 
3 800.000 

NIFf 

191241108 COCA COLA FENSA S A CV 
1 200 000 

NIGA * 

19259P300 COINSTAR INC 
1 900.000 

NIFS 

9 00.000 
NIF59 

CON 27AUG03 27AUG03 
50.980000 0.00 

CON 06JUN03 16JUN03 
".950000 0.00 

ADR 03JUM03 06JUN03 
22 .159200 0.00 

CON 25JUL03 30JUL03 
13 .165500 0.00 

28JUL03 31JUL03 
13 .479100 0.00 

ASSET TRANSFER AT NA USD/DTC 
0.00 0 .00 

5 CREDIT SUISSE FIRST USD/DTC 
114.00 8.35 

INSTINET CLEARING SE USD/DTC 
24.00 1.25 

CORRESPONDENT SERVIC USD/DTC 
23.75 1.18 

CORRESPONDENT SERVIC USD/OTC 
123.75 6.25 

565,878.00 

.03 
178,287.65 

.02 
26p565.79 

.01 
24p989.52 

.01 
133,313.09 

STATE STREET 
w1mc ANNUAL NO NAME ON RECORD PAGE : 207 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

195493309 COLONIAL BANCGROUPINC 
2 000 .000 

NIFS 

3 500 .000 
NIFS 

2 200.000 
NIF5 

- ASSET TOTALS -
7,700.000 0.00 

198516106 COLUMBIA SPORTSWEAR CO CON 18NAR03 21MAR03 
10 150.000 36.974500 0.00 
NIR 

2003ON101 CONCAST CORP NEW CL A 16JUN03 19JUM03 

I "' 
000 34.360000 0.00 

NIFi - 

200340107 CONERICA INC CON 13KAR03 18KAR03 
2 200.000 37.665000 0.00 

NiFi 

JEFFERIES COMPANY IN USD/DTC .05 
507.50 11 .30 374p772.38 

BANC/AMERICA SECUR.L USD/DTC .05 
445.00 14 .32 305,344.6B 

INVESTMENT TECHNOLOG USD/DTC .02 
44.00 2 .50 82,816 .50 

C,-T, a ~-r- C'~~ 

) I 

) I 

)I 

172755100 CIRRUS LOGIC INC 
37 800.000 

NIFS 

N 
IPS710.000 

400.000 
NIF3 

- ASSET TOTALS -
66,500.000 

US DOLLAR 

CON 23KAY03 29MAY03 
3.737200 0.00 

28MAY03 04JUN03 2 
3.633800 0.00 

29MAY03 03JUN03 
3.515800 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
567 .00 6 .62 

SMITH MOORE + CO USD/DTC 
261.00 1 .48 

CORRESPONDENT SERVIC USD/DTC 
6.00 0 .07 

140,692
.02 
.54 

03 
31,351 :58 

.02 
1,400.25 

240,242 .11 

19259P300 COINSTAR INC 
6 500 .000 

NIF5 

- ASSET TOTALS -
18,300 .000 

US DOLLAR 

CON 29JUL03 01AUG03 
13.490100 0.00 

0.00 

CON 16JUN03 19JUM03 
13.947300 0.00 

IIJUL03 16JUL03 
14.500300 0.00 

14JUL03 27JUL03 
14.859300 0.00 

(CONTINUED) 

SMITH MOORE + CO USD/DTC .05 
32t .OD 4.11 87,356 .54 

472 .50 11 .54 245,659 .15 

CAPITAL INSTITUTIONA USD/DTC .05 
100 .00 1 .31 27p793 .29 

SANDLER ONEILL + PAR USD/DTC .05 
175 .00 2 .38 50,573.67 

STANDARD + POORS SEC USD/DTC .05 
110 .00 1 .53 32,579 .93 

385 .00 5 .22 110,945 .89 



w1mc ANNUAL NO NAME ON RECORD PAGE : 208 
USD - COMPOSITE - ASOF : 31AUGC 

PORTFOLIO SALES REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

USO::LLAR (CONTINUED) 

CON 3 R03 05MY03 INVESTMENT TECHNOLOG USD/DTC 
42 .818700 0.00 122 .00 12.23 

200340107 COMERICA INC 
6 100' 000 

NIFi 

- ASSET TOTALS -
8,300.000 0.00 

201647104 COMMERCIAL FED CORP CON 10JUN03 13JUN03 
6 000 

* 
000 22 .210500 0.00 

MIR 

203668108 COMMUNITY HEALTH SYS INC MEN CON 27AUG03 27AUG03 
14 200 

* 
000 22.730000 0.00 

NIA 

203902101 COMMUNITY FIRST BANKSHARES INCCON 17MAR03 20MAR03 
400.000 26.114200 0 .00 

NIF3 

24KAR03 27MAR03 
1 700 

' 
000 26.250000 0 .00 

NIFS 

04APRO3 09APRO3 
900.000 26 .353400 0.00 

NIF3 

16JUM03 19JUM03 
1 200 000 28 .630900 0.00 

NIFS 

19JUN03 24JUN03 
1 000 000 27 .994600 0.00 

NIFS ' 

B-TRADE SERVICES LLC USD/DTC 
108.00 6 .24 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 .00 

CORRESPONDENT SERVIC USD/DTC 
6.00 0.32 

KEEFE BRUYETTE + WOO USD/DTC 
85.00 1.13 

CORRESPONDENT SERVIC USD/DTC 
13.50 1.11 

CORRESPONDENT SERVIC USD/DTC 
15 .00 1 .61 

CORRESPONDENT SERVIC USO/DTC 
13 .00 1 .32 

322,766.0 

.0 
10,439 .3 

.0 
538. B' 

.O~ 
23p7O3 .4! 

.O~ 
34,340 .4-

.0 : 
27,980 .21 

STATE ~)TREET. 
NIHC ANNUAL NO MANE ON RECORD PAGE : 209 USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

203902102 COMMUNITY FIRST BANKSHARES Imccom 24JUN03 27JUN03 

NIF3 
700.000 27 .772700 0.00 

14JUL03 17JUL03 
500.000 28 .652000 0.00 

NIF3 

- ASSET TOTALS - 
6,400.000 0.00 

CON 07MAY03 12MAY03 
4.942300 0 .00 

07KAY03 12MAY03 
4.879500 0.00 

12MAY03 15MAY03 
5 .028700 0.00 

205638109 COMPUMARE CORP 
2 500 000 

NIB * 

9 000.000 
WIFS 

2 200 000 
NIFS ' 

CORRESPONDENT SERVIC USD/DTC .02 37.50 0.58 12,317 .67 

FIRST CLEARING, LLC USD/DTC 03 
270.00 2.06 43,643:44 

CORRESPONDENT SERVIC USD/DTC .02 33.00 0.52 11,029.62 

STATE STREET, 

166 .00 14.73 

.0 
261,059.8 

343,876 .3 

.0 
133,148 .7 

205363104 COMPUTER SCIENCES CORP 
3 600 000 

NIFi * 

3 663 000 
NIFi 

- ASSET TOTALS 
7,263.000 

CON 13MAR03 IBMAR03 
28.442500 0.00 

OBAUG03 13AUG03 
41.545400 0.00 

0 .00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
8 .75 0.91 19,431 .23 

CORRESPONDENT SERVIC USD/DTC .01 
6 .25 0.68 14,319-07 

147 .50 7 .08 174,752 .73 

FACTSET DATA SYSTEMS USD/DTC .05 
180.00 3 .09 102,209 .91 

BURNHAM SECURITIES USD/DTC .05 
183.15 7.13 151,990 .52 

363.15 20.22 254,200.43 

it' 



NIHC ANNUAL NO NAME ON RECORD PAGE : 210 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

205638109 COMPUNARE CORP CON 13MAY03 16MAY03 
1 200.000 5.000000 0.00 

NIF5 

27KAY03 30MAY03 
6 800.000 5.405400 0.00 

NIFS 

28MAY03 02JUM03 

18 
200.000 5.556300 0.00 

NIF5 

28KAY03 02JUM03 
4 500 000 5.584900 0.00 

NIFS 

30MAY03 04JUN03 
10 700 000 5.999200 0.00 

NIFS 

04JUM03 09JUN03 
4 400 000 6.082000 0.00 

NIFS 

04JUN03 09JUM03 
12 200.000 6.151900 0.00 

NIFS 

05JUM03 IOJUM03 
4 200 000 6.167300 0.00 

NIF5 

05JUN03 IOJUN03 
4 800 000 6 .178400 0.00 

NIF5 * 

STATE STREET 
MINC ANNUAL NO NAME ON RECORD PAGE : 211 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 06JUN03 17JUM03 
15 .738333 0.00 

CL A 24JUM03 27JUM03 
29 .457000 0.00 

24JUM03 27JUM03 
29 .424200 0.00 

24JUM03 27JUN03 
29 .476100 0.00 

02JUL03 OBJgLO3 
29 .192800 .00 

02JUL03 OBJUL03 
29 .370100 0.00 

02JUL03 08JUL03 
28 .800000 0.00 

206197105 CONCORD EFS INC 
120.000 

NIF1 
21036P108 CONSTELLATION BRANDS INC 

2 300.000 
MIR 

700.000 
NIF4 

3 0.000 
WIF400 

4 700.000 
NIA 

5 500.000 
MIR 

900.000 
NIF4 

6 CREDIT SUISSE FIRST USD/DTC .03 
3.60 0.09 1,884.91 

CREDIT SUISSE FIRST USD/DTC .02 
".00 3.18 67,701.92 

JEFFE:IES COMPANY IN USD/DTC .02 
1 .00 0.97 20,581 .97 

SPEAR,.LEEDS & KELLO USO/DTC .03 9 
00 4.14 88,334.16 

CREDIT SUISSE FIRST USD/DTC .02 
94 

. 
00 6.43 137,105.73 

SPEAR LEEDS & KELLO USD/DTC .03 
164.00 7.56 161,362 .99 

J P MORGAN SECURITIE USD/DTC .05 
45.00 1.22 25,873.78 

ll.'i, C-r A -v--r, C-r-r%v-y-qn 

) I 

. 
) I 

(CONTINUED) 

NATIONAL FINANCIAL S USD/DTC .04 
48 .00 0.29 5,951.71 

COR!ESPONDENT SERVIC USD/DTC .02 
02.00 1.73 36,652.99 

SMITH MOORE + CO USD/DTC .04 
72A.00 4.73 100,391.93 

CORRESPONDENT SERVIC USD/DTC .02 
67.50 1.18 25,063.37 

CORIESPONDENT SERVIC USD/DTC .02 
60.50 3.01 64,017 .23 

BEAR STEARNS SECURIT USD/DTC .04 
176.00 1.26 26,583 .54 

CORRESPONDENT SERVIC USD/DTC .01 
152.50 3.52 74,997 .16 

CORRESPONDENT SERVIC USO/DTC .01 
52.50 1.22 25,848.94 

NATIONAL FINANCIAL S USD/DTC .04 
192.00 1.39 29,462.93 

205638109 COMPUNARE CORP 
4 700 000 

WIF5 

- ASSET TOTALS 
85,400.000 

US DOLLAR 

CON 05JUN03 10JUM03 
6 .185100 0.00 

0.00 

(CONTINUED) 

SMITH MOORE + CO USD/DTC .04 
18A.00 1.37 28,880.60 

2,207.50 22.86 494,741 .13 



NIHC ANNUAL NO NAME ON RECORD PAGE : 213 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON IOJUM03 13JUN03 
75.035300 0.00 

CON 27AUG03 27AUG03 
20.060000 0.00 

CON 07JUL03 IOJUL03 
17.666000 0.00 

OBJUL03 11JUL03 
18.356700 0 .00 

09JUL03 14JUL03 
18.741300 0 .00 

B-TRADE SERVICES LLC USD/DTC .02 
57.60 11 .24 240,044.12 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 381,140.00 

CORRESPONDENT SERVIC USD/DTC .01 
36.25 2.40 51,192.75 

CORRESPONDENT SERVIC USD/DTC .01 
28.75 1.98 42pl89.68 

CORRESPONDENT SERVIC USD/DTC .01 57.50 4.04 86,148.44 

STATE STREET 

222372104 COUNTRYWIDE FIML CORP 
3 200 000 

MIR * 

222816100 COVANCE INC 
19 000 000 

NIF4 * 

225447101 CREE INC 
2 900 000 

NIF5 ' 

2 300 .000 
WIF5 

4 600 000 
NIFi * 

HIM ANNUAL NO NAME ON RECORD PAGE : 212 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

21036PIOS CONSTELLATION BRANDS INC CL A 03JUL03 09JUL03 SPEARj LEEDS & KELLO USD/DTC .01 
1,400.000 29 .333400 0.00 

4 
.00 1 .93 41,022.& 

NIF4 

07JUL03 10JUL03 SPEAR6.LEEDS & KELLO USD/DTC .0 
1 000 000 29 .282600 0 .00 

3 
00 1.38 29,251 .2; 

MIR 

-- ASSET TOTALS 
19,500 .000 0 .00 526 .00 26.81 571,234 .61 

216648402 COOPER COS INC CON NEW 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
2 800 .000 36.740000 0.00 0.00 0.00 102,872 .01 

NIR 

19AUG03 22AUG03 INTERNAL SWAP DVP USD/DTC 
1 100.000 36.740000 0.00 0 .00 0.00 40,414 .01 

NIA 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
12 700.000 36 .630000 0.00 0 .00 0.00 465,201.01 
NIR 

- ASSET TOTALS - 
16,600.000 0.00 0.00 0 .00 608p487 .04 

218680109 COREL CORP CON 09JUN03 12JUN03 CORRESPONDENT SERVIC USO/DTC .01 
46 700 000 1 .010000 0.00 583.75 2 .21 46,581 .04 

NIF5 ' 

2216ON109 COSTAR GROUP INC CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 

a 
000 .000 30 .950000 0 .00 0.00 0.00 247,600.00 

NIR 

STATE STREET, 

2216ON109 COSTAR GROUP INC 
1 600 000 

NIA ' 

600.000 
NIF4 

1 800 000 
MIR 

- ASSET TOTALS 
12,000.000 

Co:* USqDOLLAR 

I AUG03 22AUG03 
30.950000 0.00 

19AUG03 22AUG03 
30 .905700 0.00 

20AUG03 25AUG03 
30 .240000 0.00 

0.00 

(CONTINUED) 

INTERNAL SNAP DVP USD/DTC 
0 .00 0.00 49,520.00 

STATE STREET BROKERA USD/DTC .02 
12 .00 0.87 18,530.55 

INTERNAL SNAP DYP USD/DTC 
0 .00 0 .00 54,432.00 

12 .00 0 .87 370,082.55 

i 



I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 215 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

NACHOVIA SECURITIES, USD/DTC .04 
24.00 0 

. 
37 7,835 .27 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 581,756 .00 

CREDIT SUISSE FIRST USD/DTC .05 
185.00 5.35 113,931 .71 

FIRST ALBANY CORP . USD/DTC .05 
250.00 8.27 176,255 .23 

FIRST ALBANY CORP . USD/DTC .05 
470.00 14.76 314,741 .42 

CON 31JUL03 05AUG03 
13.099400 0.00 

CON 27AUG03 27AUG03 
36.820000 0.00 

CON 16JUN03 19JUM03 
30.843800 0.00 

18JUL03 23JUL03 
35.302700 0.00 

21JUL03 24JUL03 
33.534700 0.00 

229678107 CUBIST PHARMACEUTICALS INC 
600.000 

NIF4 

229899109 CULLEN FROST BANKERS INC 
15 800 000 
NIA * 

232572107 CYNER INC 
3 700 000 

NIR * 

5 000.000 
NIA 

9 400.000 
NIF4 

NINC ANNUAL NO NAME ON RECORD PAGE : 214 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

225447101 CREE INC CON 10JUL03 15JUL03 CORRESPONDENT SERVIC USD/DTC .01 
2 400.000 17.588200 0.00 30.00 1 .98 42 .179.70 

NIFS 

29JUL03 OIAUG03 CORRESPONDENT SERVIC USD/DTC .01 
13 800 000 16.413500 0.00 172.50 10 .61 226,323.19 

NIFS ' 

07AUG03 12AUG03 CORRESPONDENT SERVIC USD/DTC .01 
11 300.000 12.033600 0.00 141.25 6 .37 135,832.06 

NIF5 

- ASSET TOTALS - 
37p3OO.OOO 0.00 466.25 27 .38 583,865.82 

228769105 CRUCELL NY SPONSORED ADR 02JUN03 05JUM03 CORRESPONDENT SERVIC USD/DTC .02 
4 400 000 2.510800 0.00 66.00 0.52 10,981.00 

NIFS * 

03JUN03 06JUN03 CORRESPONDENT SERVIC USD/DTC .01 
3 500.000 2.813700 0.00 43.75 0.47 9,803.73 

NIFS 

09JUN03 12JUN03 CORRESPONDENT SERVIC USD/DTC .01 
200.000 2.722500 0.00 2.50 0.03 541.97 

NIF3 

10JUM03 13JUN03 CORRESPONDENT SERVIC USD/DTC .01 
800.000 2.696900 0.00 10.00 0.11 2,147.41 

NIF3 

11JUM03 16JUM03 CORRESPONDENT SERVIC USD/DTC .01 
3 800 000 3.557300 0.00 47.50 0.64 13,469 .60 

NIF5 

STATE STREE'r 

228769105 CRUCELL MY 
2 400 .000 

NIF5 

9 100 .000 
NIF5 

900 .000 
NIF3 

- ASSET TOTALS -
25,100.000 

US DOLLAR 

SPONSORED ADR 07AUG03 12AUG03 
3.458200 0.00 

25ALIG03 28AUG03 
3.410000 0.00 

28AUG03 OPEN 
3.511200 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
30.00 0 .39 8,269.29 

CORRESPONDENT SERVIC USD/DTC .01 
113.75 1 .46 30,915.79 

CORRESPONDENT SERVIC USD/OTC .01 
11 .25 0 .15 3,148.68 

324.75 3.77 79,277.47 



HIM ANNUAL 90 NU NAME UN KtLUKU PAGE : 216 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

538 .00 34.24 782,802 .8 

INVESTMENT TAtWkdS USD/DTC .0 
14.00 2.28 48,605.7 

STATE STREET, 
235851102 DANAHER CORP 

700.000 
NIF2 

CON 16JUM03 19JUM03 
69.460000 0 .00 

NIHC ANNUAL NO WANE ON RECORD PAGE : 217 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US 

DOLLAR 

24702RI01 DELL INC CO:* 13MAR03 18NAR03 
24 300 000 26 .683000 0.00 

NIFi ' 

248019101 DELUXE CORP CON 10JUN03 13JUN03 
500.000 47 .210000 0.00 

NIF6 

251591103 DEVELOPERS DIVERSIFIED RLTY CON 06NAR03 11NAR03 
1 900.000 23 .600000 0.00 

NIFS 

12KARO3 17NAR03 
8 100 000 23.750000 0.00 

NIF5 

20KAR03 25KAR03 
1 400 000 24.500000 0.00 

NIF5 

26APR03 22APRO3 
1 700 000 25.750000 0.00 

NIFS 

17APRO3 23APRO3 
2 200 000 25.897500 0.00 

NIF5 

21APRO3 24APR83 
700.000 26.003100 0. 0 

NIF3 

22APRO3 25APRO3 
2 900 000 26.127300 0.00 

NIF5 * 

STATE STREET 

- ASSET TOTALS -
18,100 .000 

23304Y209 OBS GROUP HLDGS LTD 
53 000 000 

NIG4 * 

23332BI06 DSP GROUP INC 
1 900 000 

NIA ' 

5 400.000 
NIR 

13 600 000 
NIR * 

2 200 000 
MIA ' 

I goo 000 
NIA * 

3 900 000 
NIR * 

- ASSET TOTALS - 
28p8OO.OOO 

US DOLLAR 

0.00 

SPONSORED ADR CI 09MAY03 IIJUM03 26 
5.194100 0.00 

CON 19AUG03 22AUG03 
27.550000 0 .00 

19AUG03 22AUG03 
27 .097400 0.00 

19AUGO3 22AUG03 
26 .980000 0.00 

20AUG03 25AUG03 
27 .685900 0.00 

21AUG03 26AUG03 
28 .126700 0.00 

22AUG03 27AUG03 
27.240800 0.00 

0.00 

(CONTINUED) 

905-00 28 .38 604,928 .3 

DEUTSCHE BANK USD/NYC 
0.00 0.00 275,287 .3 

INTERNAL SNAP DVP USD/DTC 
0 .00 0.00 52,345.0 

STATE STREET BROKERA USD/DTC .0 
108.00 6 .85 146,211.1 

STATE STREET BROKERA USD/DTC .0 
272.00 17 .18 366,638.8 

STATE STREET BROKERA USD/DTC .0 
44.00 2 .86 60,862.1 

STATE STREET BROKERA USD/DTC .0 
36.00 2 .37 50,589.6 

STATE STREET BROKERA USD/DTC .0 
78.00 4 .98 106,156.1 

(CONTINUED) 

CANTOR FITZGERALD + USD/DTC .04 
972.00 29 .52 647,405.38 

B-TRADE SERVICES LLC USD/DTC .02 
9.00 1 .11 23,594.89 

FANNESTOCK & COMPANY USD/DTC .05 
95.00 1 .35 44,743.65 

FAHNESTOCK & COMPANY USD/DTC .05 
405.00 5 .80 191,964.20 

FAHNESTOCK & COMPANY USD/DTC .05 
70.00 1 .04 34,228 .96 

G G E T LLC USD/DTC .05 
85.00 2 .05 43,687 .95 

G G E T LLC USD/DTC .05 
110.00 2.67 56,861 .83 

G G E T LLC USD/DTC .05 
35.00 0.86 18,166 .31 

G G E T LLC USD/DTC .05 
145 .00 3.55 75,620.62 



HIHC ANNUAL NO NAME ON RECORD PAGE : 219 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

ASSET TRANSFER AT NA USD/DTC 
0 .00 0 .00 243,675.00 

ASSET TRANSFER AT MA USD/DTC 
0 .00 0.00 -243,675.00 

ASSET TRANSFER AT NA USD/DTC 
0 .00 0.00 192,375.00 

ASSET TRANSFER AT MA USD/OTC 
0 .00 0.00 -192,375.00 

ASSET TRANSFER AT MA USD/DTC 
0 .00 0.00 243,675.00 

0 .00 0.00 243,675.00 

BMY BROKERAGE INC USD/OTC .05 
230.00 3.93 83,532.07 

INTERNAL SNAP DYP USD/DTC 
0.00 0.00 57t443.00 

STATE STREET BROKERA USD/DTC .02 
2 .00 0.09 1,866.91 

I 'lf (.-qr A -91-W- CIT-" T-T-'W- 

25456N204 DIRECT GEN CORP 
9 500.000 

NIF4 

-9 
500 000 

NIF4 ' 

7 500.000 
NIA 

-7 500.000 
NIF4 

9 500.000 
NIA 

- ASSET TOTALS -
9,500.000 

254687106 DISNEY HALT CO 
4 000 

NIF?QQ-
256159104 DOCUMENTUN INC 

3 100 000 
NIA * 

100.000 
NIF4 

0.00 

DISNEY CON 30APRO3 05MAY03 
18.210000 0.00 

CON 19AUG03 22AUG03 
18.530M 0.00 

19AUG03 22AUG03 
18.690000 0.00 

/ I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 218 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PIOCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET P OCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
18,900.000 0 .00 945.00 17 .32 "5,273 .52 

253922108 DINE CMNTY BANCORP INC CON 09RAY03 14MAY03 SANDLER ONEILL + PAR USD/DTC .05 
3 400.000 25.307500 0 .00 170.00 4.03 85,871.47 

NIFS 

27MAY03 30MAY03 CORRESPONDENT SERVIC USD/DTC .02 
800.000 25.223100 0 .00 12.00 0.95 20tl65.53 

NIF3 

12JUM03 17JUM03 PCS SECURITIES INC USD/DTC .05 
300.000 25.500000 0 .00 15.00 0.36 7,634.64 

NIF3 

13JUN03 18JUM03 PCS SECURITIES INC USD/DTC .05 
1 000.000 25.500000 0 .00 50-00 1.20 25,448.80 

NIF5 

- ASSET TOTALS - 
5,500.000 0.00 247.00 6.54 139,120.44 

254067101 DILLARDS INC CL A 22JUL03 25JUL03 CAPITAL INSTITUTIONA USD/OTC .05 
6 900.000 13.897800 0.00 345.00 4.49 95,476.33 

NIFS 

23JUL03 28JUL03 SHY BROKERAGE INC USD/DTC .05 
4 600 000 13.874700 0.00 230.00 2.99 63,590 .63 

NIFA 

ASSET TOTALS 
11,500.000 0.00 575.00 7.48 159,066 .96 

STATESTREET 

US DOLLAR 

CON 27AUG03 
25.650000 0.00 

27AUG03 CANCEL 
25.650000 0.00 

27AUG03 
25.650000 0.00 

27AUG03 CANCEL 
25.650000 0.00 

27AUG03 27AUG03 
25.650000 0.00 



Nlht; ANNUAL NO NAME ON RECORD PAGE : 220 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH Ip 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

260543103 DOW CHEN CO 
6 000 

* 
000 

NIFi 

268057106 DYNAMICS RESN CORP 
200.000 

NIF3 

700.000 
NIF3 

3 800 000 
NIFS 

4 200 000 
NIFS 

3 600 000 
NIF5 

CON 13MAR03 18MAR03 
26 .480000 0 .00 

CON OIAPRO3 04APRO3 
13 .015000 0 .00 

02JUN03 05JUM03 
13 .672500 0.00 

03JUM03 06JUM03 
13.570700 0.00 

03JUN03 06JUN03 
13.605000 0.00 

04JUN03 09JUM03 
13.670000 0.00 

FACTSET DATA SYSTEMS USD/DTC .05 
300 .00 4.79 159,575 .21 

INVESTMENT TECHROLOG USD/DTC .02 
4.00 0 .13 2,598 .87 

CORRESPONDENT SERVIC USD/DTC .02 
10.50 0 .45 9,559.80 

CORRESPONDENT SERVIC USD/DTC .01 
47.50 2 .42 51,518.74 

INVESTMENT TECHHOLOG USD/DTC .02 
84.00 2.68 57,054.32 

INSTINET USD/DTC .03 
108 .00 2.31 49,101.69 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 221 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

268057106 DYNAMICS RESH CORP 
100.000 

NIF3 

3 600.000 
NIFS 

-3 600 000 
NIFS ' 

2 700.000 
NIFS 

6 800.000 
NIF5 

15 000 000 
NIFS ' 

2 700.000 
NIFS 

-2 700 000 
NIFS ' 

7 200 .000 
NiFi 

13 .642900 
05JUN03 

0 .00 

05JUM03 CANCEL 
13 .642900 0 .00 

09JUM03 12JUN03 
14.031800 0 .00 

I 

STATE STREET, 

256159104 DOCUMENTUM INC 
44 200 000 
NIA ' 

9 500 000 
WIA 

-- ASSET TOTALS 
56,900.000 

US DOLLAR 

CON 27AUG03 27AUG03 
19.100000 0.00 

28AUG03 OPEN 
21.041800 0.00 

0.00 

(CONTINUED) 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 844,220.00 

PERSHING LLC USD/DTC .05 
475.00 9.36 199,412.74 

477 .00 9.45 1,102,942 .65 

US DOLLAR CON 

04JUN03 09JUN03 
13.800000 0.00 

04JUN03 
13.670000 0.00 

04JUN03 CANCEL 
13.670000 0.00 

OSJUM03 IOJUN03 
13.642900 0.00 

05JUM03 IOJUN03 
13.550000 0.00 

05JUM03 10JUN03 
13 .555000 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
1.25 0 .07 1,378.68 

INSTINET USD/DTC .03 
108.00 2.31 49,101.69 

INSTINET USD/DTC .03 
-108 .00 -2.31 -49,101.69 

INSTINET USD/DTC .03 
81 .00 1.73 36,753.10 

CORRESPONDENT SERVIC USD/DTC .01 
85.00 4.32 92,050.68 

INVESTMENT TECHNOLOG USD/DTC .02 
300.00 9.52 203,015.48 

INSTIIET USD/DTC .03 
8 .00 1.73 36,753.10 

INSTINET USO/DTC .03 
81 .00 -1.73 -36,753.10 

INVESTMENT TECNNOLOG USD/DTC .02 
144 .00 4.73 100,880.23 



NINC ANNUAL NO NAME ON RECORD PAGE : 223 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

278762109 ECHOSTAR COMMUNICATIONS CORP NCL A 06KAR03 11MAR03 
16 000.000 28.970500 0.00 

NIFi 

06JUM03 16JUM03 5 
2 200.000 34.089600 0.00 

NIFi 

- ASSET TOTALS - 
18,200.000 0.00 

281667105 EDWARDS J D + CO 
400.000 

MIG2 
J P MORGAN SECURITIE USD/DTC .05 

20.00 0.25 5,240.11 
CON 02JUN03 05JUN03 

13.150900 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 222 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

268057106 DYNAMICS RESH CORP CON 10JUN03 13JUN03 CORRESPONDENT SERVIC USD/DTC .01 
3 100.000 14.504800 0.00 38 .75 2 .11 44,924.02 

NIF5 

11JUM03 16JUN03 CORRESPONDENT SERVIC USD/OTC .01 

NIF3 
500.000 14.748500 0.00 6 .25 0.35 7p367 .65 

12JUM03 17JUN03 CORRESPONDENT SERVIC USD/DTC .01 
2 400.000 14.739400 0.00 30.00 1 .66 35,342 .90 

NIFS 

13JUN03 18JUM03 CORRESPONDENT SERVIC USD/DTC .01 
2 300.000 14.400100 0.00 28 .75 1 .56 33,089 .92 

NIFS 

16JUN03 19JUN03 CORRESPSNDENT SERVIC USD/OTC .01 
5 000 000 14.851900 0.00 62 . 0 3.48 74,193.52 

NIFS 

17JUN03 20JUN03 INVESTMENT TECHNOLOG USD/DTC :02 

NIF3 
600.000 15.113900 0.00 12 .00 0.43 9,055 91 

20JUN03 25JUN03 CORRESPONDENT SERVIC USD/DTC .01 
1 600.000 15.297900 0.00 20.00 1 .15 24,455 .49 

NIFi 

- ASSET TOTALS - 
59,800.000 0.00 1,063 .50 39 .10 832,341 .00 

268648102 ENC CORP CON 06JUM03 16JUN03 5 CREDIT SUISSE FIRST USD/DTC .03 
10 175.000 11.029800 0.00 305.25 5 .26 111,917 .71 

NIFi 

277432100 EASTMAN CHEW CO CON 04AUG03 07AUG03 LEHMAN BROTHM -INC : USD/DTC .05 
5 500 000 35.480400 0.00 275.00 9.14 194p858 .06 

NIFi 

STATE STREET, 

281020107 EDISON INTL 
4 90D 000 

NIFI * 
281347104 EDO CORP 

2 900.000 
NIR 

200.000 
NIF4 

12 600.000 
NIR 

- ASSET TOTALS -
15,700.000 

CON 10JUM03 13JUM03 
16.247800 0.00 

CON 19AUG03 22AUG03 
20.710000 0.00 

19AUG03 22AUG03 
20.710000 0.00 

27AUG03 27AUG03 
20.340000 0.00 

0.00 

(CONTINUED) 

SPEAR LEEDS & KELLO USD/DTC .02 
326.oo 13.96 "3,194 .04 

CREDIT SUISSE FIRST USO/DTC .03 
66 .00 3.51 74,927 .61 

386 .00 17.47 538,121 .65 

B-TRADE SERVICES LLC USD/DTC .02 
88.20 3.73 79,522.29 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 60,059.00 

INTERNAL SNAP DVP USO/DTC 
0.00 0.00 4,142.00 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 256,284.00 

0.00 0.00 320,485.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 224 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

STATE STREET BROKERA USD/DTC .02 
106.00 7.22 153,868.75 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 43,350.00 

STATE STREET BROKERA USD/DTC 
0.00 1.63 34,683.41 

STATE STREET BROKERA USD/DTC .02 
26.00 1.76 37p566 .29 

STATE STREET 

28176E108 EDWARDS LIFESCIENCES CORP 
5 300.000 

NIA 

1 500.000 
NIF4 

2 200 .000 
NIA 

1 300 000 
NIA ' 

CON 29ALIG03 22AUG03 
29 .053200 0 .00 

20AUG03 25AUG03 
28 .900000 0 .00 

20AUG03 25AUG03 
28 .904200 0 .00 

20AUG03 25AUG03 
28 .918500 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 225 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 19MAR03 24MAR03 
16 .862900 0.00 

27MAR03 OIAPR03 
19 .136600 0 .00 

03APRO3 08APR03 
19 .672000 0 .00 

01JUL03 07JUL03 
21 .996900 0 .00 

02JUL03 08JUL03 
22 .710700 0 .00 

03JUL03 09JUL03 
22 .648300 0 .00 

SCOTT & STRINGFELLO USD/DTC .05 
190.00 1 .93 63,887 .09 

CORRESPONDENT SERVIC USD/DTC .02 
12.00 0.39 15,296 .89 

CORRESPONDENT SERVIC USD/DTC .02 
7.50 0.47 9,828 .03 

CORRESPONDENT SERVIC USO/DTC .01 
11.25 0.93 19,785 .03 

CORRESPONDENT SERVIC USD/DTC 
1.25 0.11 2,269 :7011 

CORRESPONDENT SERVIC USO/DTC .01 
32.50 2 .76 58,850 .32 

STATE STREET, 

800.000 
NIF3 

500.000 
NIF3 

900.000 
NIF3 

100.000 
NIF3 

2 600.000 
NIFS 

281667105 EDWARDS J D + CO 
400.000 

NIG2 

100.000 
HIG2 

300.000 
NIG2 

17 800 000 
NIFS 

- ASSET TOTALS 
19,000.000 

US DOLLAR 

CON 02JUN03 OSJUN03 
13.161800 0.00 

03JUM03 06JUNS3 
12.715600 0. 0 

03JUN03 06JUN03 
12.744200 0.00 

16JUN03 19JUNS3 
13.671600 0. 0 

0.00 

(CONTINUED) 

SANFORD C BERNSTEIN USO/DTC .05 
20.00 0.25 5,244 .47 

J P MORGAN SECURITIE USD/DTC .05 
5.00 0.06 1,266 .50 

SANFORD C BERNSTEIN USD/DTC .05 
15 .00 0.18 3,808 .08 

CORRESPONDENT SERVIC USO/DTC .01 
222 .50 11 .39 243,220 .59 

282.50 12 .13 258,679.75 

28176E108 EDWARDS LIFESCIENCES CORP 
7 600 000 

NIF4 * 

9 200 000 
NIF4 

- ASSET TOTALS 
26,100.000 

287456107 ELKCORP 
3 800.000 

NIF5 

US DOLLAR CON 

21AUG03 26AUG03 
28.925700 0.00 

22AUG03 27AUG03 
28.475300 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
152 .00 10.29 219,673.03 

STATE STREET BROKERA USD/DTC .02 
184 .00 12 .27 261,776 .49 

468 .00 33.16 750,917 .97 

I ( 



EQUITY 

CON 12KAR03 17MAR03 
17.244400 0.00 

13MAR03 IBMAR03 
17.200000 0.00 

14MAR03 19KAR03 
17.300000 0.00 

CORRESPONDENT SERVIC USD/DTC 
4.50 0.16 

CAPITAL INSTITUTIONA USD/DTC 
15.00 0.16 

CAPITAL INSTITUTIONA USD/DTC 
20.00 0.21 

.02 
5 p 168 . 66 

- 
05 

5,144.84 

6,899:0759 400 .000 
NIF3 

STATENTREET 

"INC ANNUAL NO NAME ON RECORD PAGE : 227 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTM BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 17NAR03 20MAR03 
17.300000 0.00 

21KAR03 26MAR03 
17.578600 0.00 

25'MARO3 28MAR03 
17.800000 0.00 

31MAR03 03APRO3 
17.705000 0.00 

28APRO3 01KAY03 
18.950000 0.00 

29APRO3 02MAY03 
19.100000 0.00 

30APRO3 05MAY03 
19.487900 0.00 

30APRO3 05KAY03 
19.150000 0.00 

02MAY03 07MAY03 
19.825000 0.00 300.000 

NIF3 

r--,- 

- 

WIHC ANNUAL NO NAME ON RECORD PAGE : 226 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

287456107 ELKCORP 
1 800.000 

NIFS 

1 600 .000 
MIA 

2 300 .000 
NIFS 

2 700 .000 
NIFS 

Nlfi"9 
.000 

- ASSET TOTALS -
25,999.000 

291641108 EMPIRE DIST ELEC CO 
300 .000 

NIF3 

300 .000 
NIF3 

US DOLLAR 

CON 07JUL03 10JUL03 
22.925000 0.00 

08JUL03 11JUL03 
23.013400 0.00 

09JUL03 14JUL03 
23.006800 0.00 

16JUL03 21JUL03 
22.876100 0.00 

22JUL03 25JUL03 
23.010900 0.00 

0.00 

(CONTINUED) 

SOUTHWEST SECURITIES USD/DTC 
90.00 1.94 

SOUTHWEST SECURITIES USD/DTC 
80.00 1.73 

SOUTHWEST SECURITIES USD/DTC 
115.00 2.48 

CANTOR FITZGERALD + USD/DTC 
135.00 2.90 

BMY BROKERAGE INC USD/DTC 
444.95 9.59 

1,119 .45 25.23 

.05 
41,173.06 

.05 
36,739 .71 

.05 
52,798 .16 

.05 
61,627 .57 

.05 
204,319 .46 

566,575 .03 

291641108 EMPIRE DIST ELEC CO 
400 .000 

NIF3 

400.000 
NIF3 

400 .000 
NIF3 

4 800 .000 
MIA 

1 000 000 
NIF5 ' 

500 .000 
NIF3 

4 400 000 
NIFS ' 

900 .000 
NIF3 

(CONTINUED) 

CAPITAL INSTITUTIONA USD/DTC 05 
20.00 0 .21 6,899:79 

CORRESPONDENT SERVIC USD/DTC .02 
6.00 0.22 7,025 .22 

INVESTMENT TECHNOLOG USD/DTC .01 
4.00 0 .18 7,115.82 

INVESTMENT TECHNOLOG USD/DTC .02 
96.00 2 .15 84,885.85 

CAPITAL INSTITUTIONA USD/DTC .05 
50 .00 0.89 18,899 .11 

CAPITAL INSTITUTIONA USD/DTC .05 
25.00 0.45 9,524 .55 

INVESTMENT TECHNOLOG USD/DTC .02 
88 .00 4.02 85,654.74 

CAPITAL INSTITUTIONA USD/DTC .05 
45.00 0.81 17,189 .19 

INVESTMENT TECHNOLOG USD/DTC .02 
6.00 0.28 5,941 .22 



29362UI04 ENTEGRIS INC CON 27AUG03 27AUG03 ASSET TRANSFER AT NA USD/DTC 
31 600 000 14 .250000 0 .00 0 .00 0.00 450,300.00 
NIA * 

293637104 ENTERASYS NETWORKS INC CON 19AUG03 22AUG03 INTERNAL SWAP DVP USD/DTC 
14 400 000 4 .990000 0 .00 0.00 0 .00 71,856 .00 
NIA 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
9 400 000 4.990000 0.00 0.00 0 .00 ",906 .00 

NIF4 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 229 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

293637104 ENTERASYS NETWORKS INC 

CON 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
27 600 ON 4.965400 0.00 552.00 6 .42 136,486 .62 
NIF4 * 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
27 200 000 4.913800 0.00 544.00 6.26 133,105 .10 
NIF4 * 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
1B 000 000 4.927200 0.00 0.00 4.16 88,685 .44 
NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
15 000 000 5.000000 0.00 300.00 3 .51 74,696 .49 
NIR 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
44 100 000 5.054700 0.00 882.00 10 .44 222,019 .83 
NIA 

ASSET TOTALS 
155,700.000 0.00 2,278.00 30 .79 773,755.48 

29364GIO3 ENTERGY CORP CON 30APRO3 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 

NIF2 
100.000 46.497500 0.00 2.00 0 .22 4,647 .53 

30APRO3 05KAY03 CREDIT SUISSE FIRST USD/DTC .05 
4 500.000 ".575000 0.00 225.00 9.81 209,352 .69 

NIFI 

OIKAY03 06MAY03 INVESTMENT TECHHOLOG USD/DTC .02 

WIF2 
400.000 ".365000 0.00 8 .00 0 .87 18,537 .13 

jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 225 
USD - COMPOSITE - ASOF : 31AUGO, 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR (CONTINUED) 

291641108 EMPIRE DIST ELEC CO CON 02NAY03 07KAY03 PCS SECURITIES INC USD/DTC .&. 

NIF3 
600.000 19.760000 0.00 30.00 0.56 11,825 .4, 

07MAY03 22KAY03 PCS SECURITIES INC USD/DTC .01. 
1 700 000 19.752000 0.00 85.00 1.58 33,491.8 : 

NIFA * 

23KAY03 29MAY03 PCS SECURITIES INC USD/DTC .0 .1 
4 800 000 21 .058000 0.00 240.00 4.74 100,833.61 

NIFA * 

27MAY03 30MAY03 BRIDGE TRADING USD/DTC .(y. 
1 900 000 21 .476000 0.00 95 .00 1.91 40,707.41 

NIF5 

28MAY03 02JUN03 CAPITAL INSTITUTIONA USD/DTC .01 
3 600 000 21 .169100 0.00 180 .00 3 

. 
57 76,025.11 

NIFi 

ASSET TOTALS 
26,700 .000 0.00 1,009 .50 22 .10 523,232.31 

I 



EQUITY 

500-00 23.09 692,720.11 

CORRESPONDENT SERVIC USD/DTC 
121 .00 0.91 

CORRESPONDENT SERVIC USO/OTC 
78.00 0.62 

CORRESPONDENT SERVIC USD/DTC 
205.50 1.64 

19,203
.02 
.57 

.02 
13,002 .50 

02 
34,660:73 

CON 30HAY03 04JUM03 
41 .717400 0.00 

02JUN03 05JUM03 
41 .836500 0.00 

BNY BROKERAGE INC USD/DTC .05 
230.00 8 .99 191,661 .05 

BKY BROKERAGE INC USD/OTC .05 
135.00 5 .29 112,818.26 

STATE STREET 

296315104 ESCO TECHNOLOGIES INC 
4 600.000 

NIFS 

2 700.000 
NIF5 

NIHC ANNUAL NO MANE ON RECORD PAGE : 231 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME SYL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 03JUM03 06JUM03 
41 .657000 0.00 

04JUM03 09JUM03 
41 .800000 0.00 

IIJUM03 16JUM03 
41 .744000 0.00 

22JUN03 17JUN03 
42 .111100 0.00 

13JUN03 18JUM03 
42 .035000 0.00 

16JUNO3 19JUN03 
41 .951500 0.00 

17JUM03 20JUM03 
42 .323100 0.00 

18JUN03 23JUM03 
43 .931100 0.00 

19JUM03 24JUM03 
44 .610800 0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USO/DTC 
45.00 1 .76 

ROCKHOUSE SECURITIES USD/DTC 
10.00 0.40 

BUY BROKERAGE INC USD/DTC 
305 . 00 11 .92 

BNY BROKERAGE INC USD/DTC 
260.00 10.25 

ROCKHOUSE SECURITIES USD/DTC 
15.00 0.60 

ROCKHOUSE SECURITIES USD/OTC 
115.00 4.52 

BMY,:ROKERAGE INC USD/DTC 
5.00 5.75 

ROCKHOUSE SECURITIES USD/DTC 
95.00 3.91 

ROCKHOUSE SECURITIES USD/DTC 
95.00 3.97 

.05 
37,4".54 

.05 
8,349.60 

.05 
254,321 .48 

.05 
218,707 .47 

.05 
12,594.90 

.05 
96,368.93 

05 
122,586:24 

05 
83,370:18 

.05 
84,661.55 

200.000 
NIF3 

6 100.000 
NIF5 

5 200 000 
NIFS * 

300.000 
NIF3 

2 300.000 
NIFS 

2 900.000 
NIFi 

1 900.000 
NIFi 

1 900.000 
NIF5 

Himc ANNUAL NO MANE ON RECORD PAGE : 230 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PlOCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET P OCEEDS 

29364GIO3 ENTERGY CORP 
2 300.000 

MM 

3 000.000 
NIFi 

- ASSET TOTALS -
10,300.000 

293848107 ENTRUST INC 
7 400.000 

NIF5 

5 200.000 
NIFi 

13 700 000 
NIFS 

- ASSET TOTALS 
26,300.000 

US DOLLAR 

CON OINAY03 06KAY03 
".356500 0.00 

OBAUG03 13AUG03 
51 .280000 0.00 

0.00 

CON 27KAY03 30MAY03 
2.610200 0.00 

28MAY03 02JUN03 
2.515600 0.00 

30KAY03 04JUN03 
2.545100 0.00 

0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/DTC .05 
115.00 4.99 106,499 .96 

BUR!HAM SECURITIES USO/DTC .05 
50.00 7.20 153,682 .80 

394.50 3.17 66,866 .80 , 

296315104 ESCO TECHNOLOGIES INC 
900.000 

NIF3 



EQUITY 

US DOLLAR (CONTINUED) 

302491303 FMC CORP COM*:EW 30JUL03 04AUG03 MON!ESS CRESPIPHAROT USO/DTC .05 
2 700 000 23.956700 0.00 35.65 3.03 64,545 .06 

NIFI * 

06AUG03 IIAUG03 BRIDGE TRADING USD/DTC .05 
1 600.000 23.220100 0.00 80 .00 1 .74 37,070 .42 

NIFI 

07AUG03 12AUG03 MONNESS CRESPI,HARDT USD/DTC .05 
1 000 .000 23.200000 0.00 50.65 1 .09 23,148 .91 

NIFS 

OBAUG03 13AUG03 MON!ESS CRESPI,HARDT USD/DTC .05 
2 700 000 23.215900 0.00 35 .66 2 .94 62,544 .99 

NIFS 

- ASSET TOTALS 
9,800 .000 0.00 490.00 20.85 230,889 .47 

303250104 FAIR ISAAC CORPORATION 15APRO3 22APRO3 GOLDMAN SACHS + CO USD/DTC .05 
4 782 000 51.103200 0.00 239.10 11 .44 244,224 .96 

NIF4 ' 

303726103 FAIRCHILD SEMICONDUCTOR INTL CL A 29MAY03 03JUN03 BRIDGE TRADING USD/DTC .05 
6 800 000 13.764700 0.00 340 .00 4.39 93,255 .57 

NIFi * 

07JUL03 IOJUL03 BUY BROKERAGE INC USD/DTC .05 
4 700 000 13.804600 0.00 235.00 3 .04 64,643 .58 

NIFS ' 

19AUG03 22AUG03 STATE STREET BROKERA USD/OTC .02 
12 100 000 14.720900 0 .00 242.00 8 .34 177,872 .55 
NIA 

77- 

STATE STREET. 

I 

MINC ANNUAL 0* KU NAM UK KLLUKU Mw r ... . . . 
USD - COMPOSITE - ASOF : 31AUG0 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDi 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014HISSMS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR (CONTINUED) 

296315104 ESCO TECHNOLOGIES INC CON 20JUM03 25JUM03 ROCKHOUSE SECURITIES USD/DTC .00. 
2 900 000 44.518700 0 .00 145 .00 6.05 128,953.11 

NIF5 * 

25JUN03 30JUN03 ROCKHOUSE SECURITIES USD/DTC .&. 
2 450 000 43.966800 0.00 122.50 5 .05 107,591.1 

NIFi 

- ASSET TOTALS 
34,350 .000 0 .00 1,717.50 68.46 1,459,428.41 

30249U101 FMC TECHNOLOGIES INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
5 300 000 23.868900 0.00 106.00 5.93 126,393.24 

NIA * 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
2 600 000 23.958500 0.00 0.00 2.92 62,289.18 

NIF4 * 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
4 200 000 24 .073700 0.00 82.00 4.62 98,615.55 

NIA * 

21AUG03 26AUG03 STATE STREET BROXERA USD/DTC .02 
5 300 000 24 .388500 0.00 106 .00 6 .05 129,147 .00 

NIF4 

22AUG03 27ALIG03 STATE STREET BROKERA USD/DTC .02 
7 100.000 23 .923500 0.00 142.00 7 .95 169,706 .90 

NIA 

ASSET TOTALS - 
24,400.000 0.00 436 .00 27 .47 586,151 .87 

302491303 FMC CORP CON NEW 24JUL03 29JUL03 BRIDGE TRAWNVI-~" USD/DTC .05 
1 90 Oo 2 .05 43,580.09 800.000 24.262300 0.00 

NIFS 
STATE STREET, 

Nimc ANNUAL NO NAME ON RECORD PAGE : 233 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

I 

I 



HIHC ANNUAL NO NAME ON RECORD PAGE : 234 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

303726103 FAIRCHILD SEMICONDUCTOR INTL CL A 20AUG03 25AUG03 
9 000.000 14.621700 0.00 

NIA 

20AUG03 25AUG03 
3 300.000 14.883300 0.00 

WIR 

21AUG03 26AUG03 

NIkloo 
.000 15.696300 0.00 

22AUG03 27AUG03 
26 900 000 15.675600 0.00 
NIA 

- ASSET TOTALS 
70,900.000 0.00 

313400301 FEDERAL HOME LN KTG CORP 
5 100 000 

NIFi * 

1 700.000 
Hui 

- ASSET TOTALS -
6,600.000 289 .00 17 .94 382,857 .08 0.00 

313586109 FEDERAL NATL MTG ASSN CON 25KAR03 28MAR03 SPEAR, LEEDS & KELLO USD/DTC .02 
2 500.000 66.000400 0.00 

3 
.50 4 

. 
16 164,959 .34 

NIFi 

316040107 FIDELITY BANKSHARES INC HEN CON 27AUG03 OPEN CORRESPONDENT-URVIC USD/DTC .01 
1 800.000 24.290000 0.00 22.50 2 .05 43,697 .45 

HIFS STATESTREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 235 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

319829107 FIRST CONNLTH FINL CORP PA 
NI F,350.000 

319960100 FIRST FED CAP CORP 
200.000 

NIF3 

2 100.000 
NIF5 

2 000.000 
NIFS 

1 500.000 
NIF5 

- ASSET TOTALS -
5,800.000 0.00 216.50 3.86 118,597.88 

) I 

CON 30APRO3 05MAY03 
57 .830000 0.00 

16JUN03 19JUN03 
51.900600 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 6 .16 131,589 .14 

STATE STREET BROKERA USD/OTC .02 
66 .00 2.30 49,046 .59 

STATE STREET BROKERA USD/DTC .02 
162 .00 5.96 126,972 .07 

STATE STREET BROKERA USD/DTC .02 
538 .00 19.74 421,115 .90 

1,583.00 49.93 1,064,495.40 

SKY BROKERAGE INC USO/DTC .05 
255.00 13 .81 294,664 .19 

INYESTMENT TECHNOLOG USD/DTC .02 
34 

. 
00 4 .13 88,192 .89 

US DOLLAR 

CON 28JUL03 31JUL03 
13.160200 0.00 

05NAR03 IONAR03 
20.250000 0.00 

21KAR03 26MAR03 
20.842400 0.00 

26KAR03 31MAR03 
21.296400 0.00 

22APRO3 25APRO3 
18.937600 0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
16.88 0.84 17,748.55 

STIFEL NICOLAUS & CO USD/DTC .05 
10.00 0.13 4,039.87 

CORRESPONDENT SERVIC USD/OTC .02 
31.50 1.32 43,736.22 

STIFEL NICOLAUS & CO USD/OTC .05 
100.00 1 .08 42,491.72 

STIFEL NICOLAUS & CO USD/DTC .05 
75.00 1 .33 28,330.07 

33582V108 FIRST NIAGARA FIWL GROUP INC CON 19AUG03 22AUG03 INTERNAL SNAP DVP USO/DTC 
3 100 000 15.500000 0.00 0.00 0.00 48,050.00 

NIR ' 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
3 900.000 15.535600 0.00 78.00 2.84 60,508.00 

NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
3 600.000 15.585300 0.00 72.00 2.63 56,032.45 

NIR 



NIML ANNUAL NO NAME ON RECORD PAGE : 236 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

335847208 FIRST OAK BROOK BANCSHARES IMCCL A CON IIJUN03 16JUN03 

NIF3 
800.000 32 .200000 0.00 

14JUL03 17JUL03 
200.000 35.422300 0.00 

NIF3 

ISJUL03 ISJUL03 

NIF3 
400.000 35.865100 0.00 

23JUL03 28JUL03 

NIF3 
100 .000 34.372200 0.00 

2SAUG03 OPEN 

NIF3 
600.000 26.290000 0.00 

INVESTMENT TECHNOLOG USD/DTC .02 
16.00 1 .21 25,742.79 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0 .34 7,081.62 

CORRESPONDENT SERVIC USD/DTC .01 
5.00 0.68 14p340 .36 

CORRESPONDENT SERVIC USD/DTC .01 
1 .25 0.17 3p435.80 

INVESTMENT TECHNOLOG USD/DTC .02 
12 .00 0.74 15,761 .26 

STATE STREET, 

US DOLLAR (CONTINUED) 

343498101 FLOWERS FOODS INC 
600.000 

NIF3 

5 600 000 
NIFi ' 

4 100.000 
NIF5 

2 200.000 
NIFS 

- ASSET TOTALS -
12,500.000 625 .00 9 .45 312,668.03 

STATE STREET, 

0.00 

US DOLLAR 

33582V108 FIRST NIAGARA FINL GROUP INC CON 20AUG03 25AUG03 
700 .000 15.640000 0.00 

NIF4 

21AUG03 26AUG03 
3 900 000 15.218000 0.00 

NIA 

22AUG03 27AUG03 
5 901.000 14.832600 0 .00 

NIA 

- ASSET TOTALS - 
21,101.000 0 .00 

(CONTINUED) 

EXTERNAL SWAP USD/DTC 
0 .00 0.00 10,948 .00 

STATE STREET BROKERA USD/DTC .02 
78.00 2.78 59,269 .42 

STATE STREET BROKERA USD/DTC 02 
118.02 4.10 87,405 :05 

3". 02 12 .35 322,212.92 1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 237 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

- ASSET TOTALS -
2,100.000 

339030108 FLEETBOSTON FINL CORP 
300 .000 

NIF2 

6 700 .000 
NiFi 

- ASSET TOTALS -
7,000.000 

0.00 

CON 30APRO3 05KAY03 
26.530000 0.00 

OBAUG03 13AUG03 
29.931500 0.00 

0.00 

CON 05MAR03 1014AR03 
25.019300 0.00 

06MAR03 11KAR03 
25.012000 0.00 

07MAR03 12MAR03 
25.142600 0.00 

10HAR03 13MAR03 
25.063200 0.00 

36.75 3.14 66,361.83 1 

INVESTMENT TECHNOLOG USD/OTC 2 
6.00 0.38 7,952:62 

BURNHAM SECURITIES USD/DTC .05 
335.00 9 .39 200,196.66 0 

341 .00 9 .77 209,149.28 1 

CAPITAL INSTITUTIONA USD/DTC .05 
30.00 0 .46 14,981 .12 

BNY BROKERAGE INC USD/DTC .05 
280.00 4 .22 139,782.98 

BNY BROKERAGE INC USD/DTC .05 
205 . 00 3 .11 202,876.55 

BNY BROKERAGE INC USD/DTC .05 
110 .00 1 .66 55,027 .38 

i 



EQUITY 

US DOLLAR 

CON 30JUM03 03JUL03 
21 .723000 0.00 

01JUL03 07JUL03 
22 .025400 0.00 

02JUL03 OBJUL03 
22 .093900 0.00 

07JUL03 10JUL03 
22 .243100 0.00 

14JUL03 17JUL03 
22 .234300 0.00 

15JUL03 18JUL03 
22 .250000 0.00 

16JUL03 21JSL03 
22 .420000 .00 

28AUG03 OPEN 
22 .150000 0.00 

29AUG03 OPEN 
22 .100000 0.00 200.000 

NIF3 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 239 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER WAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

CREDIT SUISSE FIRST USD/DTC .05 
225.00 11 .07 236,259 .63 

CREDIT SUISSE FIRST USD/DTC .05 
140 .00 6 .69 142,659.47 

INVESTMENT TECHNOLOG USD/DTC .02 
6.00 0 .71 14,967.67 

MORGAN STANLEY CO IN USD/DTC .05 
275.00 12 .94 276,111.26 

z7-7= 

CON IOAPRO3 15APR03 
52 .554600 0.00 

12APRO3 16APRO3 
51 .002200 0.00 

16KAY03 21MAY03 
49 .91"00 0.00 

16MAY03 21KAY03 
50.254400 0.00 

300.000 
NIF2 

5 500 000 
MIFi ' 

NIHC ANNUAL NO NAME ON RECORD PAGE : 238 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

343873105 FLUSHING FINL CORP 
711 .000 

NIF3 

1 900.000 
NIFS 

200.000 
NIF3 

200.000 
NIF3 

100.000 
MIF3 

500.000 
NIF3 

800.000 
MIF3 

300.000 
NIF3 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
8.89 0.73 15,435.43 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 1.96 41,822.55 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0.21 4p416.07 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0.21 4,445.91 

CORRESPONDENT SERVIC USD/DTC .01 
1 .25 0.11 2,222.07 

BEAR STEARNS + CO IN USD/DTC .05 
25.00 0.53 11,099.47 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0.84 17,925.16 

SANDLER ONEILL + PAR USD/DTC .05 
15.00 0.32 6,629.68 

SANDLER ONEILL + PAR USD/DTC .05 
10.00 0.21 4,409.79 

- ASSET TOTALS -4,911.000 

344123104 FOAMEX INTL INC 
300.000 

NIF3 

345370860 FORD NTR CO DEL 
6 900.000 

Hui 

48 800.000 
NIFi 

- ASSET TOTALS -
55p700.OOO 

345838106 FOREST LABS INC 
4 500 000 

NIFi ' 

2 900.000 
NIFi 

0.00 

CON 24JUL03 29JUL03 
3.857700 0.00 

CON PAR USDO.01 OBAUG03 13AUG03 
10.725000 0.00 

OBAUG03 13AUG03 
10.743000 0.00 

0.00 

(CONTINUED) 

98.89 5 .12 108,406.13 

CORRESPONDENT SERVIC USD/DTC .01 
3.75 0 .06 1,153.50 

INVESTMENT TECHNOLOG USD/OTC .02 
138.00 3.47 73,861.03 

BURNHAM SECURITIES USD/DTC .05 
2,440.00 24 .54 521,793.86 

2,578 .00 28 .01 595,654.99 



WINC ANNUAL NO NAME ON RECORD PAGE : 241 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CDNTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSINS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

350865101 4 KIDS ENTERTAINMENT INC 
2 300 000 

NIF5 ' 

2 400 000 
NIF3 * 

700.000 
NIF3 

- ASSET TOTALS -
9,900.000 0.00 

MERGER NON CASH USO/DTC 
0 .00 0.00 394,314.75 

CORRESPONDENT SERVIC USD/DTC .02 
1 .50 0.05 2,030.85 

CORRESPONDENT SERVIC USD/DTC .02 
9 .00 0.32 6,680.68 

CORRESPONDENT SERVIC USD/DTC 02 
25 .50 0.92 19,367:70 

BRIDGE TRADING USO/DTC .05 
340 .00 3.70 78,567.58 

STATE STREET, 

358433100 FRIEDMAN BILLINGS CL A 31KAR03 3INAR03 
45 000 000 8.762550 0.00 

NIF5 

359434108 FRIEDMAN BILLINGS RAMSEY GROUPCL A 02APRO3 07APRO3 
100.000 10.324000 0.00 

NIF3 

23APRO3 28APR03 
600.000 11.150000 0.00 

NIF3 

29APRO3 02KAY03 
1 700 000 11 .408300 0.00 

NIFS 

02MAY03 07KAY03 
6 Boo 000 11 .604600 0.00 

NIF5 * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 240 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR (CONTINUED) 

345838106 FOREST LAOS INC CON 19NAY03 22MAY03 INVESTMENT TECHNOLOG USD/DTC 0: 

NIF2 
700.000 48 .978500 0.00 14.00 1.61 34,269 .3, 

19MAY03 22MAY03 MORGAN STANLEY CO IN USD/DTC .01 
2 700 .000 49 .518600 0.00 135.00 6.26 133,558.91 

NiFi 

20NAY03 23RAY03 MORGAN STANLEY CO IN USD/DTC .01 

NIF2 
200.000 48 .427200 0.00 10.00 0.46 9,674.91 

20MAY03 23MAY03 INVESTMENT TECHNOLOG USD/DTC .01, 

NIF2 
500.000 47.924500 0.00 10.00 1 .13 23,951.1, 

- ASSET TOTALS - 
27,200.000 0.00 815 .00 40.87 871,452.41 

3"375108 FORNFACTOR INC CON 12JUN03 17JUN03 B-TRADE SERVICES LLC USD/DTC .02 

NIG2 
100.000 17.272900 0 .00 2 .00 0.08 1,725.21 

350865101 4 KIDS ENTERTAINMENT INC CON 03APRO3 OBAPRO3 G G E T LLC USD/OTC .05 
1 300.000 12.053100 0 .00 65 .00 0.74 15,603.29 

NIFS 

07APRO3 IOAPRO3 G G E T LLC USD/DTC .05 

NIF3 
800 .000 13.476000 0.00 40.00 0 .51 10,740.29 

10APR03 15APR03 G G E T LLC USD/DTC .05 
2 400 000 13.341100 0.00 120.00 1 .50 31,897 .14 

NIFS 

-4 
&FATE STREET, 

US DOLLAR 

CON 11APRO3 16APRO3 
13.531000 0.00 

14APRO3 17APRO3 
13.857800 0.00 

18JUN03 23JUN03 
18.472700 0.00 

(CONTINUED) 

G G E T LLC USD/DTC .05 
115.00 1.46 31tOO4.84 

G G E T LLC USD/DTC .05 
120.00 1.56 33,137.16 

BRIDGE TRADING USD/DTC .05 
35 .00 0.61 12,895.28 

495.00 6.38 135,278.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 242 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

358434108 FRIEDMAN BILLINGS RAMSEY GROUPCL A 05KAY03 08MAY03 
4 300 000 11.887900 0.00 

NIFS 

06RAY03 09RAY03 
4 700 .000 12.169100 0.00 

NIA 

28KAY03 02JUNO3 
200 .000 13.650000 0.00 

NIF3 

04JUN03 09JUM03 
900 .000 13.990000 0.00 

NIF3 

14JUL03 17JUL03 
2 600 .000 15.381000 0.00 

NIFS 

15JUL03 IBJUL03 
2 700 .000 15.609600 0.00 

NIFS 

15JUL03 
2 700 .000 15.609600 0.00 

NIFS 

15JUL03 CANCEL 

-2 
700 .000 15.609600 0.00 

NIF5 

30JUL03 04AUG03 
1 300 .000 15.684200 0.00 

NIF5 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 243 
USD - C014POSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

358434108 FRIEDMAN BILLINGS RAMSEY GROUPCL A 31JUL03 05AUG03 
1 500.000 16.469700 0.00 

NIF5 

07AUG03 12AUG03 
900.000 15.054900 0.00 

NIF3 

- ASSET TOTALS - 
28,300.000 0.00 

360921100 FURNITURE BRANDS INTL INC 
1 800.000 

NIR 

5 600.000 
MIR 

1 600.000 
MIR 

2 100.000 
HIR 

7 900.000 
NIA 

7 000.000 
NIA 

CON 19AUG03 22AUG03 
24.390000 0.00 

19AUG03 22AUG03 
24.237100 0.00 

20AUG03 25AUG03 
24.906900 0.00 

20AUG03 25ALJG03 
24.652900 0.00 

21AUG03 26AUG03 
25.676500 0.00 

22AUG03 27AUG03 
26.649400 0.00 

INTERNAL SNAP OVP USD/DTC 
0.00 0 .00 43,902 .00 

STATE STREET BROKERA USD/DTC .02 
112 .00 6 .36 135,609 .40 

STATE STREET BROKERA USD/DTC .02 
32.00 1 .87 39,BI7 .17 

STATE STREET BROKERA USD/DTC 
0.00 2 .43 51,768 .66 

STATE STREET BROKERA USD/DTC .02 
15B.00 9 .50 202,676 .85 

STATE STREET BROKERA USD/DTC .02 
140.00 8 .74 186,390.06 

(CONTINUED) 

KEEFE BRUYETTE + MOO USD/OTC .05 
215.00 2.40 50,900.57 

BRIDGE TRADING USD/DTC .05 
235.00 2 .68 56,957 .09 

BRIDGE TRADING USD/DTC .05 
10 .00 0.13 2,719 .87 

CORRESPONDENT SERVIC USD/DTC .01 
11.25 0.59 12,579 .16 

BNY BROKERAGE INC USD/DTC .05 
130 .00 1.88 39,858 .72 

BNY BROKERAGE INC USD/DTC .05 
135.00 1 .98 42,008 .94 

BNY BROKERAGE INC USD/DTC .05 
135.00 1 .98 42,008 .94 

BNY BROKERAGE INC USD/DTC .05 
-135 .00 -1 .98 -42,008 .94 

CORRESPONDENT SERVIC USD/DTC .01 
16.25 0.96 20,372 .25 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
18 .75 1.16 24,684.64 

CORRESPONDENT SERVIC USD/DTC .01 
11 .25 0 .64 13,537.52 

1,158 .50 17 .40 369,265.57 



NINU ANNUAL *6 NU MARL UM KLLUKU rAuc ; lelt-W 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
26,000.000 0 .00 442 .00 28.90 660,164.14 

363576109 GALLAGHER ARTHUR J + Co CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
22 200.000 26.800000 0 .00 0.00 0.00 594,960.00 
NIA 

36B682100 GENCORP INC CON 12AUG03 15AUG03 PCS SECURITIES INC USD/DTC .04 
21 500.000 9.350700 0 .00 860.00 9.41 200,170.64 

NIF 

19AUG03 22AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
100.000 10.255000 0 .00 2 .00 0.05 1,023.45 

NIF3 

- ASSET TOTALS - 
21,600.000 0 .00 862 .00 9. 201,194.09 

368710406 GENENTECH INC CON OBAUG03 13AUG03 INVESTMENT TECHHOLOG USD/DTC .02 
300.000 75.356700 0 .00 6 .00 1.06 22,599.95 

NIF2 

370334104 GENERAL MLS INC CON 20JUN03 25JUM03 LEHMAN BROTHERS INC USD/DTC .05 
2 100 000 47.512800 0.00 105 .00 4.67 99,667 .21 

NIF 

370442717 GENERAL MTRS CORP SR DEB COMV SER 26AUG03 29AUG03 MERRILL LYNCH PIERCE USD/DTC 
5 650 .000 25.105400 0.00 0.00 6.58 141,B38 .93 

NlGf 

27AUG03 MERRILL LYNCH PIERCE USD/DTC 
2 800 000 25.300000 0.00 0 .00 3.28 70,836 .72 

NIGf 

STATE STREET, 

MIHC ANNUAL NO MANE ON RECORD PAGE : 245 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

370442717 GENERAL MTRS CORP SR DEB CONV SER 27AUG03 CANCEL MERRILL LYNCH PIERCE USD/DTC 
-2 800 000 25.300000 0 .00 0.00 -3 .28 -70,836.72 
NO * 

27AUG03 OPEN N L PIERCE FENNER SN USD/DTC 
2 800 000 25.300000 0.00 0.00 3 .28 70,836.72 

NIGI ' 

2SAUG03 MERRIL LYNCH GOV SEC USD/DTC 
5 650 000 25.750000 0 .00 0 

. 
00 6 .74 145,480 .76 

NI61 

- ASSET TOTALS 
14,100.000 0.00 0.00 16 .60 358,156 .41 

371532102 GENESCO INC CON 11APR03 16APR03 SPEAR LEEDS & KELLO USD/DTC .03 
8 200 000 14.015800 0.00 249.00 5 .38 114,678 .18 

MIR 

14APRO3 17APRO3 SPEARj.LEEDS & KELLO USD/DTC .03 
3 400.000 14.006100 0.00 10 00 2 .23 47,516 .51 

NIR 

15APR03 21APRO3 SPEARj LEEDS & KELLO USD/DTC .03 
9 400 000 14 .017100 0.00 28 .00 6 .17 131,472 .57 

NIA 

- ASSET TOTALS 
21,000.000 0.00 630.00 13.78 293,667 .26 

375916103 GILDAN ACTIVENEAR INC SUB VTG SHS CL A 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 000.000 29.902000 0.00 20.00 1.40 29,880.60 

NIR 

STATE STREET 

I ( 



NIHC ANNUAL NO NAME ON RECORD PAGE : 246 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

0.00 270.00 19 .74 421,261 .73 

37733MI05 GLAXOSMITHKLINE PLC 
600 .000 

NIG8 

37934AI00 GLOBAL IMAGING SYS INC 
3 500 000 

WIFS * 

N17j6Oo.OOO 
F 

- ASSET TOTALS -
11,100.000 0.00 147.50 11 .37 242,588.87 

NIHC ANNUAL NO NAME ON RECORD PAGE : 247 
Uso - COMPOSITE - ASOF : 31AUS03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON IOJUNO3 13JUN03 B-7RADE SERVICES LLC USD/D7C .02 
51.300000 0.00 27 .00 3.61 76,919 .39 

CON 09APR03 14APRO3 INVESTMENT TECHNOLOG USD/DTC .02 
13.790000 0.00 8 .00 0.26 5,507 .74 

22APRO3 25APRO3 ROCKHOUSE SECURITIES USD/DTC .05 
13.640300 0.00 230 .00 2.94 62,512 .44 

ASSET TRANSFER AT KA USD/DTC 
0.00 0.00 440,610.00 

INVESTMENT TECIiMOLOG US,D/OTC .02 
10.00 0.61 20,004.39 

403777105 GYMBOREE CORP 
28 500.000 

MI F4 

404119109 MCA INC 
500.000 

NIF2 

CON 27AUG03 27ALIG03 
15."0000 0.00 

CON 13KAR03 18NAR03 
40.030000 0.00 

~ I 

11 

375916103 GILDAN ACTIVENEAR INC 
700.000 

NIF4 

2 100.000 
MIR 

10 NIF4'.' 
ASSET TOTALS - 

14,200 .000 

US DOLLAR 

SUB YTG SMS CL A 20AUG03 25AUG03 
29.B70000 0.00 

21AUG03 26AUG03 
29.786700 0.00 

22AUG03 27AUG03 
29.633500 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 0.98 20,908.02 

STATE STREET BROKERA USD/DTC .02 
42.00 2 .93 62,507.14 

STATE STREET BROKERA USD/DTC .02 
208.00 14 .43 307,965.97 

SPONSORED ADR 03JUN03 06JUN03 INSTINET CLEARING SE USD/DTC .02 
41.096700 0.00 12.00 1 .16 24,644.86 

CON 02JUN03 05JUN03 CORRESPONDENT SERVIC USD/DTC .02 
20.999000 0.00 52.50 3.44 73,440.56 

19JUN03 24JUM03 CORRESPONDENT SERVIC USD/DTC .01 
22.269900 0.00 95.00 7 .93 169,148.31 

382388106 GOODRICH CORP CON 13MAR03 ISMAR03 INVESTMENT TECHROLOG USD/DTC .02 
1 000 13.602900 0.00 28.00 0.58 19,015.48 

NIFi4oo* 

STATE STREET, 

382388106 GOODRICH CORP 
4 600 000 

NIFi * 

17 800. 000 
RIF& 

- ASSET TOTALS -
23,800.000 

395384100 GREENPOINT FINL CORP 
1 500 000 

NIFt ' 

398433102 GRIFFON CORP 
400.000 

NIF3 

4 600 000 
NIF5 

- ASSET TOTALS 
5,000.000 

US DOLLAR (CONTINUED) 

CON 27MAR03 20MAR03 SG COWEN SECURITIES USD/DTC .05 
14.045600 0.00 230.00 1 .95 64,377.81 

10JUN03 13JUM03 B-TRADE SERVICES LLC USD/DTC .02 
18.702400 0.00 320.40 15.58 332,566.74 

0.00 578 .40 18.11 415,960 .03 

0.00 238 .00 3.20 68pO20 .18 



EQUITY 

US DOLLAR (CONTINUED) 

404119109 HCA INC CON 15APR03 21APRO3 GOLDMAN SACHS + CO USO/DTC .05 
2 700 000 29.206400 0.00 135.00 3.70 78,718.58 

NIFi * 

30APRO3 05MAY03 SNY BROKERAGE INC USO/DTC .05 
3 400 000 32.020000 0.00 170.00 5.10 108,692.90 

NIFi 

- ASSET TOTALS 
6,600.000 0.00 315.00 9 .41 207,415.87 

404280406 HSBC HLOGS PLC SPONSORED AOR NE 15APR03 21APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
1 400 000 53.335000 0.00 35.00 3.50 74p630.50 

NIFt ' 

16APR03 22APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
1 400 000 53 .559400 0 .00 35.00 3 .52 74,944.65 

NIFI ' 

17APRO3 23APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
2 800 000 53 .653400 0.00 70.00 7 .04 150,152 .48 

NIFI * 

21APRO3 24APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
1 400 000 53 .253900 0.00 35 .00 3 .49 74,516 .97 

NIA 

25APRO3 30APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
2 897 000 51 .564600 0.00 72 .43 7 .00 149,303.22 

NIFI ' 

05KAY03 05MAY03 SALE OF FRACTIONAL S USD/DTC 
0.500 60.300000 0.00 0 .00 0 .00 30 .15 

NIF6 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 249 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
9,897.500 0.00 247.43 24.54 523,577.97 

406216101 HALLIBURTON CO CON 15APR03 21APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
5 300 000 20.885000 0.00 132.50 5.19 110,552.81 

NIFI * 

16APRO3 22APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
5 300 000 20.340900 0.00 132.50 5.05 107,669.22 

NIFA 

17APRO3 23APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
5 300.000 20.782000 0.00 132 .50 5.16 110,006 .94 

NIFA 

21APRO3 24APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
5 300.000 20.691900 0.00 132.50 5.14 109v529.43 

HIR 

22APRO3 25APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
5 200.000 21 .005500 0.00 130.00 5.12 109,093.48 

NIF1 

24APRO3 29APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
3 500.000 21 .380200 0.00 87.50 3.51 74,739.69 

NIR 

25APRO3 30APRO3 CITIGROUP GLOBAL MAR USD/DTC .03 
1 800.000 21 .250700 0.00 45.00 1 .80 38,204.46 

MIR 

28APRO3 0114AY03 CITIGROUP GLOBAL WAR USD/DTC .03 
1 500.000 21 .285300 0.00 37.50 1.50 31,888.95 

NIF& 

STATE STREET. 

f 

NIHC ANNUAL NO NAME ON KLLUKU 
Uso - COMPOSITE - ASU7 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

I 



EQUITY 

US DOLLAR 

INVESTMENT TECHNOLOG USD/DTC .02 
56.00 5.85 124,876 .11 

BUY BROKERAGE INC USO/DTC .05 
255.00 4.74 157,179.81 

STATE STREET, 

CON 16JUN03 19JUN03 
44.620700 0.00 

CON 04KAR03 07MAR03 
30.870500 0.00 

412822108 HARLEY DAVIDSON INC 
2 800.000 

NIFi 

413875105 HARRIS CORP DEL 
5 100.000 

RIFI 

)I 

414549105 HARRIS INTERACTIVE INC CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
29 600.000 7.000000 0 .00 0.00 0 .00 207,200 .00 
WIA 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
4 600 000 7 .000000 0 .00 0.00 0 .00 32,200 .00 

NIA ' 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/OTC 
100.000 7 .000000 0.00 0.00 0.00 700.00 

NIF4 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 400.000 6 .903700 0.00 29.00 0.46 9,636 .72 

NIF4 

20AUG03 25AUG03 INTERNAL SWAP DVP USO/OTC 
5 424.000 6 .850000 0 .00 0.00 0 .00 37,154.40 

NIA 

. ) I 

NIHC -iNNUAL NO NAME ON RECORD PAGE : 250 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

- ASSET TOTALS -
33,200.000 

412693103 HARLAND JOHN H CO 
1 400.000 

NIFS 

1 000.000 
NIFi 

NIIS210.000 
F 

900.000 
NIF3 

2 400.000 
NIFS 

- ASSET TOTALS -
6,900.000 

0.00 

CON 30JUM03 03JUL03 
26 .232500 0.00 

16JUL03 21JUL03 
27 .535700 0.00 

27JUL03 22JUL03 
27.068100 0.00 

IBJUL03 23JUL03 
26.750000 0.00 

21JUL03 24JUL03 
25.699900 0.00 

0.00 

(CONTINUED) 

830.00 32.47 691,684.98 

CORRESPONDENT SERVIC USD/DTC .01 
17.50 1 .72 36,706 .28 

MONNESS CRESPIPHARDT USD/DTC .05 
56.65 1.29 27,484.42 

KONNESS CRESPI,HARDT USO/OTC .05 
66.66 1.53 32,420.19 

MONNESS CRESPI,HARDT USO/DTC .05 
45 .6-o 1.13 24pO28 .87 

MONNESS CRESP11HARDT USD/DTC .05 
120.65 2.89 61,556 .87 

292.50 8.56 182,196 .62 

MINC ANNUAL NO NAME ON RECORD PAGE : 251 
USD - COMPOSITE - ASOF- 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/COWTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

413875105 HARRIS CORP DEL CON 14MAR03 19KAR03 G G E T LLC USD/OTC .05 

NIF3 
500.000 27.750000 0.00 25 .00 0.42 13,849.58 

17KAR03 20MAR03 G G E T LLC USD/DTC .05 
2 700.000 28.020300 0 .00 135 .00 2 .28 75,517.53 

NIFS 

18MAR03 21MAR03 SCOTT & STRINGFELLO USD/DTC .05 
1 00.000 28.511700 0.00 95.00 1 .64 54,075.59 

NIF59 

- ASSET TOTALS - 
10,200.000 0 .00 510.00 9 .08 300,622.51 



NIKU ANNUAL *W MW MARC WN MCl.URU 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
6 .871200 0.00 21.52 0.35 

414549105 HARRIS INTERACTIVE INC 
1 076 .000 

NIA 

- ASSET TOTALS -
42,200 .000 0.00 

352 .00 22.94 489,277 .96 1 

422347104 HEARTLAND EXPRESS INC 19AUG03 22AUG03 
1 900.000 26.200000 0 .00 

NIR 

19AUG03 22AUG03 
1 600 000 26.200000 0.00 

NIA 

19AUG03 22AUG03 
4 800 000 26.109200 0.00 

NIF4 * 

INTERNAL SNAP DVP USD/DTC 
0 .00 0.00 49,780.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 41,920.00 

STATE STREET BROKERA USD/DTC .02 
96.00 5.87 125,222.29 

STATE'STREET 

US DOLLAR (CONTINUED) 

422347104 HEARTLAND EXPRESS INC 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
1 400 000 26 .065000 0.00 28.00 1.71 36,"1.29 

NIF4 ' 

20AUG03 25AUG03 EXTERNAL SNAP USD/DTC 
100 .000 26 .040000 0.00 0.00 0.00 2,604.00 

NIF4 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
7 206 000 25 .954301 0.00 144.12 8 .76 186,873.81 

NIA ' 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
9 994 000 25 .218200 0.00 199.88 11 .80 251,819.01 

NIA 

- ASSET TOTALS 
27,000 .000 0.00 "a. 00 28 .14 694,680.40 

428236103 HENLETT PACKARD CO CON 12JUN03 13JUN03 DEUTSCHE BANK SECURI USD/DTC .03 
7 900 000 21 .250000 0.00 237.00 7 .86 167,630.14 

NIFi 

16JUN03 19JUNS3 BNY.SROKERAGE INC USD/DTC .05 
12 400 000 21 .030000 0. 0 0.00 12.21 260,139.79 

NIFI 

- ASSET TOTALS 
20,300.000 0.00 857.00 20.07 427,769.93 

428656102 HIBERNIA CORP CL A 10JUN03 13JUN03 B-TRADE SERVICES LLC USD/DTC .02 
23 400.000 19.124300 0.00 241 .20 22 .99 255,878.43 

NIFI 

437076102 HOME DEPOT INC CON 16JUN03 19JUN03 INVESTMENT IFEG" 6 ot USD/DTC .02 
2 700.000 34.505600 0.00 54.00 4.37 93,106.75 

NIFi 
STATE STREET, 

I ~, 

416515104 HARTFORD FINANCIAL SVCS GRP CON 12JUN03 13JUN03 
5 500.000 49 .849800 0.00 

NiFi 

OBAUG03 13AUG03 
600.000 52.415000 0.00 

NIF2 

OBAUG03 13AUG03 
3 500.000 52.580000 0 .00 

NIFi 

- ASSET TOTALS - 
9,600.000 0.00 

49.52 0.81 

DEUTSCHE BANK SECURI USD/DTC 
165.00 12 .84 

INVESTMENT TECHNOLOG USD/DTC 
12 .00 1.48 

BUR!HANOSECURITIES USD/DTC 
75 . 0 8.62 

.02 
7,371 .54 

294,262 .66 1 

.03 
273,996 .06 

.02 
31,435 .52 

.05 
183,8" .38 

NIHC ANNUAL NO NAME ON RECORD PAGE : 253 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



NIMC ANNUAL NO NAME ON RECORD PAGE : 254 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

J P MORGAN SECURITIE USD/DTC 
20.00 0.53 

J P MORGAN SECURITIE USD/DTC 
10.00 0.26 

J P MORGAN SECURITIE USD/DTC 
20.00 0.53 

05 
11,227 :47 

.05 
5p530.16 

.05 
11,409 .79 

MERGE:.NON JC.AS14 USD/DTC 00 0 .00 677,824.66 

S IA TE STREET 
CON 31KAR03 31MAR03 

36.639170 0.00 
441815107 HOUSEHOLD INTL INC 

18 
500.000 

NIF9 

NIHC ANNUAL NO NAME ON RECORD PAGE : 255 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUIR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

SANDLER ONEILL + PAR USD/DTC .05 
130.00 4.13 88,011.59 

RRC DAIN RAUS04ER IN USD/DTC .05 
45 .00 1.50 31,903.50 

RBC DAIN RAUSCHER IN USD/DTC .05 
190 .00 6.23 132,834.93 

RBC DAIN RAUSCHER IN USD/DTC .05 
120.00 3.94 83,893.34 

CORRESPONDENT SERVIC USD/DTC .01 
8.75 1.35 28,689.90 

CON 06KAY03 09KAY03 
33.902200 0.00 

02JUN03 05JUN03 
35.500000 0.00 

04JUM03 09JUM03 
35.008200 0.00 

05JUM03 IOJUM03 
35.007200 0.00 

OBAUG03 13AUG03 
41.000000 0.00 

444165104 HUDSON UTD BANCORP 
N,21600 .000 
F 

900.000 
WIF3 

3 800 000 
NIFS * 

N,21400.000 
F 

700 .000 
NIF3 

f 11 

) I 

438516106 HONEYWELL INTL INC 
4 300 000 

NIFi ' 

4 700 000 
NIFk * 

1 500.000 
NIFi 

1 400.000 
NiFf 

- ASSET TOTALS -
11,900.000 

441339108 HOT TOPIC INC 
400 .000 

NIG2 

200.000 
NIG2 

400.000 
HIG2 

- ASSET TOTALS -
1,000.000 

US DOLLAR 

CON OBAUG03 13AUG03 
27.860700 0.00 

21AUG03 26AUG03 
29.0"200 0.00 

22AUG03 27AUG03 
29.485500 0 .00 

22AUG03 27AUG03 
29.438400 0 .00 

0 .00 

CON OSAUG03 OBAUG03 
28.120000 0.00 

06AUG03 IIAUG03 
27.702100 0.00 

07ALIG03 12AUG03 
28.575800 0.00 

0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG, USD/DTC 
86 .00 5.61 

HIT SOUNDVIEN CORP USD/DTC 
235 .00 6 .39 

NIT SgUNDVIEN CORP USD/DTC 
7 .00 2 .07 

INVESTMENT TECHNOLOG USD/DTC 
28.00 1 .93 

424.00 16 .00 

.02 
129,709.40 

.05 
136,275.75 

05 
44,151 :18 

.02 
41,183.83 

341,320.16 

50.00 1 .32 28,167 .42 

443304100 HUANENG POWER INTL INC 
2 100.000 

NIFA 

600.000 
WIGS 

2 000.000 
Niah 

- ASSET TOTALS -
4,700.000 

US DOLLAR 

SPONSORED ADR SE 22KAY03 28MAY03 
42.054100 0.00 

03JUN03 06JUM03 
42.328300 0.00 

OIAUG03 06AUG03 
53.224700 0.00 

0.00 

(CONTINUED) 

CREDIT SUISSE FIRST USD/DTC .05 
105.00 4.13 88,204 .48 

INSTINET CLEARING SE USD/DTC .02 
12 .00 1.19 25,383 .79 

MORGAN STANLEY CO IN USD/DTC .05 
100 

. 
00 4.98 106,344 .42 

217 .00 10.30 219,932 .69 



NIHC ANNUAL NO NAME ON RECORD PAGE : 256 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CORRESPOND USD OTC .02 
28.50 0 .78 16,597 .62 

STATE STREET 
CON 02MAY03 07MAY03 

8 .751000 0.00 
448924100 ICN PHARMACEUTICALS INC 

1 900 000 
NIFA * 

448947101 IDT CORP CON 11JUM03 16JUN03 FAGENSON + CO INC USD/DTC .05 
16 300 .000 17 .751900 0.00 815.00 13 .55 28Bp527 .42 

NIFS 

12JUN03 17JUM03 FAGENSON + CO INC USD/DTC .05 
3 300 .000 17 .642900 0.00 165.00 2 .73 58,053.84 

NIFS 

20JUN03 25JUM03 INVESTMENT TECHHOLOG USD/DTC .02 
22 000 .000 17 .851100 0.00 440.00 18 .38 392,265.82 

NIFS 

- ASSET TOTALS - 
41,600 .000 0.00 1,420.00 34 .66 738,847 .08 

448947309 IDT CORP CL B 24APRO3 29APRO3 CORRESPONDENT S01 . ~iC USD/DTC .02 
1 900.000 14 .118800 0.00 28.50 T--Mct? -, 1 .26 26,795.96 

NIF5 
T 

STATE STREET, I 
. 

- ASSET TOTALS -
10,400 .000 

448774109 HYDRIL COMPANY 
700.000 

NIF4 

1 400 000 
NIA * 

200.000 
NIF4 

1 700 000 
NIR ' 

2 100.000 
NIA 

600.000 
NIF4 

700.000 
NIF4 

ASSET TOTALS -
7,400.000 

0.00 

CON 19MAR03 24KAR03 
24.630000 0.00 

2014AR03 25MAR03 
24.52"00 0.00 

24KAR03 27MAR03 
24.000000 0.00 

25MAR03 28MAR03 
24.387400 0.00 

27MAR03 OIAPRO3 
24.000000 0.00 

27MAR03 01APR03 
24.039600 0.00 

28MAR03 02APRO3 
24.414500 0.00 

0.00 

(CONTINUED) 

493.75 17 .15 365,333.26 1 

LEHMAN BROTHERS INC USD/DTC .05 
35 .00 0.52 17,205.48 

LEHMAN BROTHERS INC USD/DTC .05 
70.00 1 .04 34,263 .40 

LEHMAN BROTHERS INC USD/DTC .05 
10 .00 0 .13 4,789 .87 

LEHMAN BROTHERS INC USD/DTC .05 
85 .00 1 .05 41,372 .53 

CANTOR FITZGERALD + USD/DTC Os 
105 .00 1 .28 5Ot293 .72 

LEHMAN BROTHERS INC USD/DTC .05 
30.00 0 .37 14,393 .39 

INSTINET CLEARING SE USD/DTC .03 
19.25 0 .44 I?tO7O . " 

354.25 4 .83 179,388 .85 1 

NINC ANNUAL NO NAME ON RECORD PAGE : 257 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US 

DOLLAR (CONTINUED) 

448924100 ICN PHARMACEUTICALS INC COM** 23MAY03 29MAY03 CANTOR FITZGERALD + USD/OTC .05 
3 200 000 12 .996300 0.00 160.00 1 .95 41,426 .21 

NIFS ' 

27MAY03 30MAY03 CANTOR FITZGERALD + USD/DTC .05 
4 600 000 13 .003100 0.00 

230. 
00 2 .80 59,581 ." 

WIF5 ' 

28NAY03 02JUN03 BNY BROKERAGE INC USD/DTC .05 
4 100 000 13 .624900 0.00 205 

. 
00 2 .62 55,654 .47 

NIFS * 

10JUN03 13JUN03 B-TRADE SERVICES LLC USD/DTC .02 

h"' 
.000 15 .004500 0.00 158.40 6 .18 131,875.02 

NIF 

- ASSET TOTALS - 
22,600 .000 0.00 781.90 14 .33 305,134 .78 

I 



STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 259 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 31MAR03 03APRO3 
23.952400 0.00 

01AUG03 06ALIG03 
28.042100 0.00 

05ALIG03 OBAUG03 
28.197800 0.00 

06AUG03 IIAUG03 
27.917100 0.00 

08AUG03 13AUG03 
27.959200 0.00 

12AUG03 15AUG03 
28.590500 0.00 

19AUG03 22AUGO3 
30.165300 0.00 

27AUGO3 27AUG03 
31.270000 0.00 

28AUG03 OPEN 
31 ."6500 0.00 

44914M104 HYPERION SOLUTIONS CORP 
9 550.000 

NIFS 

1 400.000 
NIF5 

1 900.000 
NIFS 

1 100.000 
NIFS 

1 300.000 
NIFI 

2 300.000 
NIFS 

1 400.000 
NIFS 

31 600.000 
MIR 

700 .000 
NIF3 

I 

NIHC ANNUAL NO WANE ON RECORD PAGE : 258 
USD - COMPOSITE - ASOF : 31AUG02 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

448947309 IDT CORP CL B 15MAY03 20MAY03 FAGENSON + CO INC USD/DTC .05 

I' 
coo 15.012000 0 .00 900 .00 12.65 269,303 .35 

MIF5'- 

11JUN03 16JUM03 FAGENSON + CO INC USD/DTC .05 
39 000.000 17 .830800 0.00 1,950.00 32-55 693,428.65 

NIFS 

12JUN03 17JUM03 FAGENSON + CO INC USD/DTC .05 
6 500.000 17 .764300 0.00 325.00 5.41 115,137.54 

NIFS 

06AUG03 11AUG03 BRY BROKERAGE INC USD/DTC 
3 900 000 17 .960000 0 .00 195.00 3.25 69 845 72 

NIFS * 

09AUG03 13AUG03 CANTOR FITZGERALD + USD/DTC 
' ' 

05 
3 000 000 18 .000000 0.00 150.00 2.53 53,847:47 

NIFS 

ASSET TOTALS 
72,300.000 0.00 3,548.50 57 .68 1,228,348.69 

44914MI04 HYPERION SOLUTIONS CORP CON 14KAR03 19KAR03 CORRESPONDENT SERVIC USO/DTC .02 
6 200.000 24.348100 0.00 93.00 4.55 150,860.67 

NIF5 

17MAR03 20MAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 100.000 24.512400 0.00 16.50 0.82 26,946.32 

NIFS 

21MAR03 26MAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 850.000 24.050400 0.00 27.75 1 .34 44,"4.15 

NIFS 

(CONTINUED) 

CORRESPONDENT SERVIC USO/DTC .02 
143.25 5.77 228,596.40 

CORRESPONDENT SERVIC USD/DTC .01 
17 .50 1.84 39,239 .60 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 2.51 53,549 .56 

CORRESPONDENT SERVIC USD/DTC .01 
13.75 1.44 30,693 .62 

CORRESPONDENT SERVIC USD/DTC .01 
16 .25 1.71 36,329 .00 

CORRESPONDENT SERVIC USD/DTC .01 
28.75 3 .08 65,726 .32 

CORRESPONDENT SERVIC USD/DTC .01 
17-50 1.98 42p2ll .94 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 988,132 .00 

CORRESPONDENT SERVIC USD/DTC .01 
9.75 2 .04 22,016 .76 



EQUITY 

CON** US DOLLAR (CONTINUED) 

22AUG03 27AUGO3 STATE STREET BROKERA USD/DTC .02 
42.605900 0.00 140.00 13.96 298,087 .34 

LEHMAN BROTHERS INC USD/DTC .05 
270.00 10.36 220,977 .62 

LEHMAN BROTHERS INC USD/DTC .05 
270.00 10.02 213,622 .08 

STATE STREET BROKERA USD/DTC .02 
48.00 4.62 98,622 .18 

STATE STREET BROKERA USD/DTC .02 
22.00 2.13 45,413 .90 

STATE STREET BROKERA USD/DTC 
0.00 1.54 32,8" .46 

STATE STREET BROKERA USD/DTC .02 
56.00 5.55 118,361 .37 

STATE STREET BROKERA USD/DTC .02 
60.00 5.81 124,014.79 

STATE STREET, 

CON 21JUL03 24JUL03 
40.973700 0.00 

22JUL03 25JUL03 
39.611500 0.00 

19AUG03 22AUG03 
41.114500 0.00 

20AUG03 25AUG03 
41 .307300 0.00 

20AUG03 25AUG03 
41.060000 0.00 

21AUG03 26AUG03 
42 .293900 0.00 

22AUG03 27AUGO3 
41 .360200 0.00 

NINC ANNUAL NO NAME ON RLCOKU r^uc ; 4.. 
uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

CON** USBDOLLAR (CONTINUED) 

44914M104 HYPERION SOLUTIONS CORP 2 AUG03 OPEN CAPITAL INSTITUTIONA USD/DTC 
3 400 .000 31 .325100 0.00 170.00 4 .99 106,330 .3! 

NIFA 
29AUG03 OPEN NCDONALD AND CONPAN USD/DTC .0. 

2 600 .000 33.000000 0.00 130.00 4.02 85,665 .91 
NIFS 

29AUG03 OPEN KACHOVIA SECURITIES, USD/DTC 
- 
0! 

2 600.000 32.920800 0.00 130.00 4.01 85,460.0' 
NIFA 

ASSET TOTALS - 
69,000.000 0.00 836 .75 39.10 2,006,222.7- 

449730103 1 MANY INC CON 20AUG03 25AUG03 CORRESPONDENT SERVIC USD/DTC .01 
300.000 1.092000 0.00 3.75 0.02 323.83 

NIF3 

4506BB109 ITT EDL SVCS INC CON 19AUG03 22AUG03 STATE STREET BROKERA USO/DTC .02 
3 00.000 42 .415000 0.00 72 .00 7 .15 152,614.B5 

MIR, 

20AUG03 25ALIG03 STATE STREET BROKERA USD/DTC .02 
1 400.000 42 .297100 0.00 28 .00 2 .78 59,185.16 

NIA 

20AUG03 25ALIG03 STATE STREET BROXERA USD/DTC 
4 700.000 42 .781100 0.00 0 .00 9 .42 201,061.75 

NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
2 400.000 43 .503800 0 .00 48 .00 4.89 104,356.23 

WIR 

STATE STREET 

WINC ANNUAL NO NAME ON RECORD PAGE : 261 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

45068BI09 ITT EDL SVCS INC 
7 000.000 

NIA 

ASSET TOTALS -
19,100.000 

4516SD104 IDEXX LABS INC 
5 400.000 

MIR 

5 400.000 
MIR 

2 400.000 
NIR 

1 100.000 
NIR 

800.000 
NIF4 

2 800 000 
NIR ' 

3 000.000 
NIR 

0.00 288.00 38.20 815,305.33 



NIHC ANNUAL NO NAME ON RECORD PAGE : 262 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

*0 US DOLLAR 

B-TRADE SERVICES LLC USD/DTC .02 
14.40 1.42 30,299.46 

B-TRADE SERVICES LLC USD/DTC .02 
7 .20 0 .71 15,137.57 

B-TRADE SERVICES LLC USO/DTC .02 
7 .20 0 .71 14,951.69 

YATE STREET, 

4524SA107 IMATION CORP 
800.000 

NIF6 

400.000 
NIF6 

400.000 
NIF6 

CON 17APRO3 23APRO3 
37.894100 0.00 

21APRO3 24APRO3 
37.863700 0.00 

22APRO3 25APRO3 
37.399000 0.00 

EQUITY 

US DOLLAR 

45245A107 IMATION CORP CON 22APRO3 25APRO3 
200.000 36.480000 0.00 

NIF6 
23APRO3 28APRO3 

300.000 35.902000 0.00 
NIF6 

23APRO3 28APRO3 
100.000 35.990000 0.00 

NIF6 
24APRO3 29APRO3 

300.000 35.290900 0.00 
NIF6 

28APRO3 01KAY03 
400.000 35.098600 0.00 

NIF6 
02MAY03 07KAY03 

400.000 34 .936400 0.00 
NIF6 

0914AY03 14KAY03 
500.000 34.415200 0.00 

MIF6 
12MAY03 15KAY03 

400.000 34.495000 0.00 
NIF6 

04JUM03 09JUN03 
1 300 .000 33.939800 0.00 

NIF1 

'QTATlU CTlPVrT 

- ASSET TOTALS -
20,900.000 

451713101 IKON OFFICE SOLUTIONS INC 
1 900.000 

NIF9 
451906101 IDENTIX INC 

is 854.000 
NIA 

7 200.000 
NIA 

3 600.000 
NIR 

- ASSET TOTALS -
26,654.000 

0.00 

CON 10JUM03 13JUM03 
8.780000 0.00 

19AUG03 22AUG03 
6.720000 0.00 

19AUG03 22ALIG03 
6.720000 0.00 

19AUG03 22AUG03 
6.720000 0.00 

0.00 

(CONTINUED) 

726.00 40.03 853,858.40 

B-TRADE SERVICES LLC USD/DTC .02 
34.20 0.79 16,647.01 

INTERNAL SWAP DVP USD/OTC 
0.00 0.00 106,538.88 

INTERNAL SWAP DVP USD/DTC 
0 

. 
00 0.00 48,384.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0 .00 24,192.00 

0.00 0.00 179,114.88 

NIHC ANNUAL NO NAME ON RECORD PAGE : 263 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

(CONTINUED) 

INVESTMENT TECHHOLOG USD/DTC .02 
4.00 0.35 7,291.65 

B-TRAgE SERVICES LLC USD/OTC .02 
.40 0.51 10,764 .69 

INSTINET USD/DTC .01 
1.00 0.17 3,597.83 

B-TRADE SERVICES LLC USD/DTC .02 
5.40 0.50 10,581.37 

B-TRADE SERVICES LLC USD/DTC .02 
7 .20 0.66 14,031.58 

B-TRADE SERVICES LLC USD/DTC .02 
7.20 0.66 13,966.70 

JEFFERIES COMPANY IN USO/DTC .04 
20.00 0.81 17,186.79 

LIQUIDNET INC USO/DTC .02 
8.00 0.65 13,789.35 

B-TRADE SERVICES LLC USD/DTC .02 
23.40 2.07 44,096.27 



EQUITY 

456727106 INFORMATION HLDGS INC 
400.000 

NIG2 

200 .000 
NIG2 

500 .000 
NIG2 

300.000 
NIG2 

200.000 
NIG2 

100.000 
NIG2 

CON 28MAY03 02JUN03 
15 .520000 0.00 

28MAY03 02JUN03 
15 .597500 0.00 

29MAY03 03JUM03 
15.803200 0.00 

30MAY03 04JUM03 
16.543800 0.00 

02JUN03 05JUN03 
17.209700 0 .00 

03JUM03 06JUM03 
17.100000 0 .00 

INVESTMENT TECHNOLOG USD/DTC .02 
8 .00 0 .29 6,199 .71 

NEEDEN + CO . USD/DTC .05 
1O.DO 0 .15 3,109 .35 

WEEDEN + CO . USD/D7C .05 
25.00 0.37 7,876 .23 

MEEDEN + CO . USD/DTC .05 
15 

. 
00 0.23 4,947.91 

NEEDEN + CO . USD/DTC .05 
10 .00 0.16 3,431.78 

JEFFERIES COMPANY IN USD/DTC .05 
5.00 0.08 1,704.92 

STATE STREET, 

Nimc ANNUAL NO NAME ON RECORD PAGE : 265 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

456727106 INFORMATION HLDGS INC 
100.000 

NIG2 

100.000 
NIG2 

-100.000 
NIG2 

100.000 
NIG2 

100.000 
NIG2 

100.000 
NIG2 

- ASSET TOTALS -
2,100.000 0.00 

456788108 INFOSYS TECHNOLOGIES LTD SPONSORED ADR RE 03JUM03 06JUN03 
300.000 45.266700 0.00 

NIGS 

457153104 INGRAM MICRO INC CL A 27AUG03 27AUG03 
" 300.000 13.700000 0.00 
NIA 

45'76JO104 INNKEEPERS USA TR CON 27AUG03 OPEN 
3 000 000 8.166000 0.00 

NIF5 * 

INSTINET USD/DTC .02 
6 .00 0.64 13,573.37 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 606,910.00 

CORRESPONDEW3tRYIC USD/DTC .01 
37 .50 1 .15 24,459.35 

STATE STREET 

I 

RU RARt UK KLCUKU PAGE : 264 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

45245A107 INATION CORP 
500.000 

NIF6 

1 200.000 
NIF9 

- ASSET TOTALS -
7,200.000 

US DOLLAR 

CON 04JUN03 09JUN03 
34.400000 0.00 

OSJUN03 10JUN03 
34.505900 0.00 

0.00 

(CONTINUED) 

CANTOR FITZGERALD + USD/DTC .04 
20.00 0.81 17,179.19 

CANTOR FITZGERALD + USD/DTC .04 
48.00 1 .94 41,357 .14 

178.40 11 .97 254,231 .28 

Co: US DOLLAR 

04JUN03 09JUN03 
17 .120000 0.00 

05JUN03 
17 .268800 0.00 

05JUN03 CANCEL 
17 .268800 0.00 

05JUN03 IOJUN03 
17.268800 0.00 

16JUM03 19JUM03 
17.073700 0.00 

16JUN03 29JUN03 
17.119300 0.00 

(CONTINUED) 

LIQUIDNET INC USD/DTC .02 
2.00 0.08 1,709.92 

WEEDEN + CO . USD/DTC .05 
5.00 0.08 lp721.80 

NEEDEN + CO . USD/DTC .05 
5.00 -0.08 -1,721.80 

JEFFERIES COMPANY IN USD/DTC .05 5 
.00 0.08 1,721 .80 

INVESTMENT TECHNOLOG USD/DTC .02 
2 .00 0.08 1,705.29 

JEFFERIES COMPANY IN USD/DTC .05 
5.00 0.08 1,706.85 

87 .00 1 .60 34,113.76 



NIMC ANNUAL NO NAME ON RECORD PAGE : 266 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

45765UI03 INSIGHT ENTERPRISES INC CON 27AUG03 27AUG03 
19 000.000 16 .620000 0.00 

NIF4 

457667103 INSITUFORM TECHNOLOGIES INC CL A 12JUM03 17JUN03 
1 600.000 16 .434900 0.00 

NIR 

13JUM03 18JUM03 
900.000 16 .301800 0. 00 

NIF4 

16JUM03 19JUM03 
400.000 16 .500000 0.00 

NIF4 

16JUM03 19JUM03 
1 000.000 16 .395200 0.00 

NIA 

17JUN03 20JUN03 
1 000.000 16 .343000 0.00 

NIA 

14JUL03 17JUL03 
800.000 16 .940000 0.00 

NIF4 

14JUL03 17JUL03 
2 500.000 16 .902700 0.00 

NIR 

15JUL03 IBJUL03 
1 300.000 16 .536300 0.00 

NIA 

"STATESTREET. N 

HINC ANNUAL NO NAME ON RECORD PAGE : 267 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MAR04 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

457667103 INSITUFORM TECHNOLOGIES INC CL A 15JUL03 ISJUL03 
800.000 16 .025000 0.00 

NIF4 

17JUL03 22JUL03 
1 300.000 15.000000 0.00 

NIA 

17JUL03 22JUL03 
2 900.000 15.030900 0.00 

NIR 

IBJUL03 23JUL03 
800.000 15.000000 0.00 

NIF4 

ISJUL03 23JUL03 
200.000 15.200000 0.00 

NIF4 

18JUL03 23JUL03 
800.000 15.000000 0.00 

NIF4 

21JUL03 24JUL03 
900.000 15.359400 0.00 

HIF4 

19AUG03 22ALIG03 
1 800.000 18.060000 0 .00 

NIFt 

19AUG03 22AUG03 
1 200.000 18.060OW 0 .00 

NIA 

Cqr aTT-, Cnr-r-. w-y-r 

) I 

)I 

(CONTINUED) 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 315,780.00 

MERRILL LYNCH PIERCE USD/DTC .04 
64.00 1.24 26,230.60 

MERRILL LYNCH PIERCE USD/DTC 04 
36.00 0.69 14,634:93 

SCOTT & STRINGFELLO USD/DTC .04 
16.00 0.31 6,583.69 

MERRILL LYNCH PIERCE USD/DTC .04 
40.00 0.77 16,354.43 

MERRILL LYNCH PIERCE USD/DTC .04 
40.00 0.77 16,302 .23 

BEAR STEARNS SECURIT USD/DTC .02 
16.00 0.64 13,535 .36 

ADAMS HARKNESS + NIL USD/DTC .04 
100.00 1.98 42,154.77 

ADAMS HARKNESS + NIL USD/DTC .04 
52 .00 1.01 21,444.18 

(CONTINUED) 

BEAR STEARNS SECURIT USD/DTC .02 
16 .00 0.60 12,803.40 

INSTI 
N 
ET CLEARING SE USD/DTC .03 

35 
. 
75 0.92 19,463 .33 

ADAMS HARKNESS + NIL USD/DTC .04 
116 .00 2 .04 43,471 .57 

BEAR STEARNS SECURIT USD/DTC .02 
16 .00 0.57 11,983 .43 

ADAMS HARKNESS + NIL USD/DTC .04 
8 .00 0 .15 3,031 .85 

INSTIIET CLEARING SE USD/DTC .03 
2 .00 0 .57 11,977 .43 

INSTINET CLEARING SE USD/DTC .03 
24.75 0.65 13,798 .06 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 32,508 .00 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 19,866 .00 



mint; ANNUAL NO NAME ON RECORD PAGE : 268 
USO - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

457667103 INSITUFORN TECHNOLOGIES INC CL A 19AUG03 22AUG03 
3 000 000 17.968000 0.00 

NIR 

20AUG03 25AUG03 
2 000 000 18.221000 0.00 

NIR 

20AUG03 25AUG03 
600 .000 18 .300000 0.00 

NIF4 

22AUG03 26AUG03 
3 057 000 18 .245901 0.00 

NIFI 

22AUG03 27AUG03 
6 543 000 17 .769800 0.00 

WIR 

ASSET TOTALS - 
35,300.000 0.00 894 .50 25.21 599,010 .41 

457985208 INTEGRA LIFESCIENCES CORP CON NEN 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
9 200.000 26.310000 0.00 0.00 0.00 242,052.04 

NIA 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
3 000.000 26.310000 0.00 0.00 0.00 78,930 .01 

NIR 

19AUG03 22AUG03 STATE STREET BROKERA US,D/DTC 0: 
2 400.000 25.900800 0.00 48.00 2.91 62,111.0 : 

NIR 

STATE STREET 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 269 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

458IIK208 INTEGRATED CIRCUIT SYS INC 
16 200.000 
NIR 

1 500 .000 
NIA 

6 300 000 
NIR ' 

2 700 . OW 
NIR 

- ASSET TOTALS -
26,700 .000 0.00 1,290.00 37 .98 809,619.42 

14 CORRESPONDEif.-S' ' -~ USD/DTC .01 . . LVIC 
16.25 0.82 17,316 .22 

STATE STREET 

458128106 INTEGRATED DEVICE TECHNOLOGY COM 14JUL03 17JUL03 
1 300.000 13.333300 0.00 

NIFS 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .01 
60.00 2 .53 53,841 .4' 

STATE STREET BROKERA USO/DTC .01 
40.00 1 .70 36p2OO .31 

EXTERNAL SNAP USD/DTC 
0.00 0.00 10,980 .01 

STATE STREET BROKERA USD/DTC .0; 
62 .14 2.62 55,713 .91 

STATE STREET BROKERA USD/DTC O~ 
130 .86 5.45 116,131 .41 

457985208 INTEGRA LIFESCIENCES CORP 
1 200.000 

NIF4 

1 900 . ON 
WIR 

4 300.000 
NIA 

- ASSET TOTALS -
22pOOO.OOO 

US DOLLAR 

C014 MEN 20AUG03 25AUG03 
26.137500 0.00 

21AUG03 26AUG03 
26 .235800 0 .00 

22AUG03 27AUG03 
26.175900 0.00 

0.00 

CON MEN 18JUL03 23JUL03 
30.616300 0.00 

IBJUL03 23JUL03 
30.568300 0.00 

21JUL03 24JUL03 
29.782200 0.00 

22JUL03 25JUL03 
30.178900 0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
24.00 1.47 31P339.53 

STATE STREET BROKERA USD/DTC .02 
3B.00 2 .34 49,807 .6B 

STATE STREET BROKERA USD/DTC .02 
86.00 5.27 112,"5.10 

296.00 11.99 576,705.32 

FIRST ALBANY CORP . USD/DTC .05 
810.00 23.22 495,150.84 

MORGAN STANLEY CO IN USD/DTC .02 
30.00 2 .15 45,820.30 

FIRST ALBANY CORP . USD/DTC .05 
315.00 8.79 187,304.07 

FIRST ALBANY CORP . USD/DTC 05 
135.00 3.82 81,344:21 



NIHC ANNUAL NO NAME ON RECORD PAGE : 270 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TA.X/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

458118106 INTEGRATED DEVICE TECHNOLOGY CON OIAUG03 06AUG03 
4 400 000 11.709700 0.00 

NIFS 

22AUG03 27AUG03 
4 900 000 13.161200 0.00 

WIFS 

27AUG03 27AUG03 
31 600 .000 12.790000 0.00 
NIA 

2SAUG03 OPEN 
10 500.000 13.593400 0.00 

NIFS 

- ASSET TOTALS - 
52,700.000 0.00 

INVESTMENT TECHNOLOG USD/DTC .02 
28 .00 1 .27 26,927.73 

GOLDMAN SACHS + CO USD/DTC .04 
64 .00 1 .39 29,5".61 

GOLDMAN SACHS + CO USD/DTC .05 
950 .00 16.60 353,573 .40 

DEUTSCHE BANK SECURI USD/DTC .03 
93.00 3.21 68,382 .79 

STATE STREET, 

45810105 INTEGRA BK CORP 
1 400.000 

NIFi 

458140100 INTEL CORP 
1 600.000 

NiFi 

19 000 
NWOOD. 

3 100.000 
WIFi 

CON 2SAUG03 OPEN 
19.255000 0.00 

CON 30APR03 05MAY03 
18 .507500 0.00 

30APRO3 05MAY03 
18 .660000 0.00 

22JUN03 13JUM03 
22 .090000 0.00 

NINC ANNUAL NO NAME ON RECORD PAGE : 271 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDSi 

EQUITY I 

US DOLLAR (CONTINUED) 

CON 16JUN03 19JUN03 BANCAMERICA SECUR.L USD/DTC 05 
21.630000 0.00 300.00 6 .08 129,473:92 

ASSET TRANSFER AT NA USO/DTC 
0.00 0 .00 517,688.00 

C-r A -rT- C-vinr-ir-r 

CON NEW 27AUG03 27AUGO3 
13 .040000 0.00 

460915200 INTRANEST CORP 
39 700.000 
NIA 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
55.00 2 .42 51,"5.26 

CORRESPONDENT SERVIC USD/DTC .01 
61.25 3.02 64,425.61 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 404,164.00 

CORRESPONDENT SERVIC USD/DTC .01 
131.25 6 .68 142,592.77 

263 .75 12 .94 679.963.86 

458140100 INTEL CORP 
6 000.000 

NIFi 

- ASSET TOTALS -
29,700.000 

45884XI03 INTERKUNE INC 
3 100 000 

WIR ' 

5 200 000 
MIR * 

3 100 000 
MIR ' 

1 300.000 
MIA 

400.000 
NIF4 

- ASSET TOTALS -
13,100.000 

0.00 

CON 23APRO3 28APRO3 
19.520500 0.00 

24APRO3 29APRO3 
19.444500 0.00 

24APRO3 29APRO3 
19.457500 0.00 

25APRO3 30APRO3 
18 .606300 0.00 

28APRO3 01KAY03 
18 .972100 0.00 

0.00 

1,407 .00 27 .28 580,976 .72 

LEHMAN BROTHERS INC USD/DTC .04 
124 .00 2.84 60,386.71 

LEHMAN BROTHERS INC USO/DTC .04 ; 
208 .00 4.74 100,898 .66 1 

BEAR STEARNS SECURIT USO/DTC 02 
62 .00 2.83 60,253 :42 

LEHMAN BROTHERS INC USD/DTC .04 
52 .00 1.14 24,135.05 

LEHMAN BROTHERS INC USD/DTC .04 
26 .00 0.36 7,572.48 

"2 .00 11.91 253,246.32 



"INC ANNUAL NO NAME ON RECORD PAGE : 272 USD - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

"0915200 INTRANEST CORP 
2 100 000 

NIFfi 

-2 100 000 
NIF6 

2 100.000 
NIFA 

5 200.000 
NIFA 

- ASSET TOTALS -
47,000.000 0.00 

461238107 INVERESK RESH GROUP INC Com 27AUG03 27AUG03 
12 800 

' 
000 17.390000 0.00 

NIA 

"145FI05 INVESTMENT TECHNOLOGY GROUP CON 19AUG03 22AUG03 
2 200.000 19.100000 0.00 

NIR 

19AUG03 22AUG03 
3 900 000 19.091800 0 .00 

NIR 

20AUG03 25AUG03 
2 500 000 19 .000000 0.00 

NIR 

ASSET TRANSFER AT NA USD/DTC 
0.00 0.00 222,592 .0 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 42,020 .01 

STATE STREET BROKERA USO/DTC .0~ 
78.00 3.49 74,376 .5 : 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 47,500 .04 

~ C, 3TATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 273 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

"145FI05 INVESTMENT TECHNOLOGY GROUP CON 20AUG03 25AUG03 
1 400.000 18 .815000 0 .00 

NIA 

20AUG03 25AUG03 
2 500.000 18 .871600 0.00 

NIR 

20AUG03 25AUG03 
NIF4 

100.000 19 .000000 0.00 

21AUG03 26AUG03 
2 100.000 19 .003300 0.00 

NIA 

22AUG03 27AUG03 
4 900 000 18 .568800 0.00 

MIA 

ASSET TOTALS 
19,600.000 0.00 

CON 31JUL03 05AUG03 
18.001000 0.00 

03MAR03 06MAR03 
4.555700 0.00 

07KAR03 12KAR03 
4.500000 0.00 

MORGAN STANLEY CO IN USD/DTC .04 
36 .00 0.76 16,164 . 14 

GOLDMAN SACHS + CO USD/DTC .03 
27 .00 0.13 4,073.00 

GOLDMAN SACHS + CO USD/DTC .03 
12 .00 0 .06 1,787 .94 

STATE STREET, 

400.000 
NIF4 

US DOLLAR 

CON MEN 27AUG03 
18.865200 0.00 

27AUG03 CANCEL 
18.865200 0.00 

27AUG03 OPEN 
12.865200 0 .00 

28AUG03 OPEN 
12 .847200 0.00 

(CONTINUED) 

PERSHING LLC USD/DTC .0 
105.00 1.86 39,510 .0 

PERSHING LLC USD/DTC .0 
105.00 -1.86 -39,510 .0 

PERSHING LLC USD/DTC .0 
105.00 1 .27 26,910.6 

BNY CLEARING SERVICE USD/DTC .0 
260.00 3.13 66,542.3 

365 .00 4 .40 611,140.91 

"261VIOB WASS INC 
900 .000 

NIF4 

"4330109 ISIS PHARMACEUTICALS 
900 .000 

NIF4 

(CONTINUED) 

STATE STREET BROKERA USD/DTC 
0.00 1.24 26,339 .76 

STATE STREET BROKERA USD/DTC .02 
50.00 2.21 47,126.79 

EXTERNAL SNAP USD/DTC 
0.00 0.00 1,900.00 

STATE STREET BROKERA USD/DTC .02 
42 .00 1 .87 39,863.06 

STATE STREET BROKERA USD/DTC .02 
98 .00 4.26 90,884.86 

268 .00 13.07 370,011.00 

V 



HINC ANNUAL NO NAME ON RECORD PAGE : 274 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

WELLS FARGO SECURITI USD/DTC 
475.00 6 .11 

CORRESPONDENT SERVIC USD/DTC 
40.00 2 .10 

WELLS FARGO SECURITI USD/DTC 
230.00 2 .70 

WELLS FARGO SECURITI USO/DTC 
305.00 4.00 

CON 22JUL03 25JUL03 
13.723900 0 .00 

25JUL03 30JUL03 
14.022500 0 .00 

25JUL03 30JUL03 
12.500400 0.00 

28JUL03 31JUL03 
14.000400 0.00 

0.00 1,050-00 14.91 317,088 .42 

CON 27MAY03 30MAY03 CORRESPONDENT SERVIC USD/DTC .02 
4.424100 0.00 78.00 1 .08 22,926 .24 

CON 16JUM03 19JUM03 INVESTMENT Tg" USO/DTC .02 
35.472500 0.00 16.00 1 .33 28,360.67 

STATE STREET 

"622GIO5 JNI CORP 
5 200.000 

NIFS 

46625H100 J P MORGAN CHASE + CO 
800.000 

NIF2 

47758PI09 JO ANN STORES INC CL A 21MAR03 26MAR03 CORRESPONDENT SERVIC USD/DTC .02 
900.000 19 .852200 0.00 13.50 0.54 17,852 .94 

NIF3 

31MAR03 03APRO3 CORRESPONDENT SERVIC USD/DTC .02 
4 100.000 19 .943800 0.00 62 .50 2 .07 81,706 .01 

NIF5 

01NAY03 06NAY03 SG CONEN SECURITIES USD/DTC .05 
3 500 000 25 .856400 0.00 275 .00 4.24 90,318 .16 

NIR 

464330109 ISIS PHARMACEUTICALS 
2 200 .000 

NIR 

1 300 .000 
NIF4 

- ASSET TOTALS -
4,800.000 

466189107 J JILL GROUP INC 
9 500 .000 

NIF5 

3 200 000 
NIF5 * 

4 600.000 
NIFS 

6 100.000 
NIF5 

- ASSET TOTALS -
23,400.000 

US DOLLAR 

14MAR03 19KAR03 
4.140500 0.00 

17MAR03 20MAR03 
2 .864700 0 .00 

0 .00 

(CONTINUED) 

BKY BROKERAGE INC USD/DTC 
44.00 0 .28 

BNY BROKERAGE INC USD/DTC 
26 .00 0 .12 

109 .00 0 .59 

.02 
9,064 .82 

.02 
3,697 .99 

18,623 .75 

.05 
129,895 .94 

.01 
44,829 .90 

.05 
57,269 .14 

.05 
85,093.44 

NINC ANNUAL NO NAME ON RECORD PAGE : 275 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

477143101 JETBLUE AMYS CORP CON IOJUL03 15JUL03 CREDIT SUISSE FIRST USD/DTC .05 
1 700.000 43.120100 0.00 85.00 3.44 73,215.73 

NIF4 

IIJUL03 16JUL03 BNY BROKERAGE INC USD/DTC .02 
3 000 000 42.878700 0.00 60.00 6.03 128,570 .07 

WIR * 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 600.000 49.282000 0.00 32.00 3.70 78,815 .50 

NIA 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
3 700 000 50.141800 0.00 0 .00 8 .69 185,515 .97 

NIA * 

20AUG03 25AUG03 STATE STREET BROKERA USD/OTC .02 
1 200.000 50.699200 0.00 24 .00 2 .85 60,812 .19 

NIA 

ASSET TOTALS - 
21,200.000 0.00 201 .00 24 .71 526,929 . 



NIKC ANNUAL NO NAME ON RECORD PAGE : 276 USD - COMPOSITE - ASOF : 31AUGO 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

CL 19JUN03 24JUN03 
24 .523600 0.00 

20JUN03 25JUN03 
24 .550100 0.00 

23JUN03 26JUN03 
24.448500 0.00 

24JUN03 27JUN03 
24.200000 0 .00 

19AUG03 22AUGO3 
28.950000 0 .00 

19AUG03 22AUG03 
28 .872400 0.00 

20AUG03 25AUG03 
28 .995000 0.00 

20AUG03 25AUG03 
29 .140000 0.00 

20AUG03 25AUG03 
29.000000 0.00 

47758PI09 JO ANN STORES INC 
1 300 

' 
000 

NIFS 

900.000 
NIF3 

1 goo 000 
NIFS ' 

2 000 000 
NIFS * 

4 300 000 
NIA * 

2 100 000 
MIR * 

1 000 000 
NIA * 

500.000 
NIF4 

500 .000 
NIF4 

jTATE STREET 
NINC ANNUAL NO NAME ON RECORD PAGE : 277 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

CON OBAUG03 13AUG03 
51 .584300 0 .00 

CON 19AUG03 22AUG03 
15.730000 0 .00 

19AUG03 22AUG03 
15.518800 0.00 

20AUG03 25AUG03 
15.601600 0.00 

20AUG03 25AUG03 
15 .772195 0.00 

21AUG03 26AUG03 
15.810000 0.00 

478160104 JOHNSON + JOHNSON 
4 300 000 

NIFi ' 

481165108 JOY GLOBAL INC 
2 100 000 

MIR ' 

5 600 000 
MIR * 

3 289 000 
MIR ' 

811.000 
NIF4 

7 200 000 
NIF4 * 

INVESTMENT TECHNOLOG USD/DTC .02 
86 .00 10.39 221,716.10 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 33pO33.00 

STATE STREET BROKERA USO/DTC .02 
112 .00 4.07 86,789.21 

STATE STREET BROKERA USD/DTC 
0.00 2.41 51,311.25 

STATE STREET BROKERA USD/DTC .02 
16 .22 0.60 12,774.43 

STATE STREET BROKERA USD/DTC .02 
144 .00 5.33 113,682.67 

STATE STREET, 

i 

(CONTINUED) 

NHITAKER SECURITIES USD/DTC .0 
65.00 1 .49 31,814 .1' 

NHITAKER SECURITIES USD/DTC .0 
45.00 1.03 22,049.0 

CAPITAL INSTITUTIONA USD/DTC .0.1 
90.00 2.06 43,915.2, 

BNY BROKERAGE INC USD/OTC .00. 100
.00 2.27 48,297.7 : 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 124,485.01 

STATE STREET BROKERA USD/OTC 0 : 
42 .00 2 .84 60,587 .21 

STATE STREET BROKERA USD/DTC 0: 
20.00 1 .36 28p973.6j 

STATE STREET BROKERA USD/DTC 
0.00 0.69 14,569 .3 : 

EXTERNAL SNAP USD/DTC 
0.00 0.00 14,500 .0( 

4775SP109 JO ANN STORES INC 
I goo 000 

MIA " 

5 300 000 
NIA 

- ASSET TOTALS 
30,000.000 

US DOLLAR 

CL A 21AUG03 26ALIG03 
28.840000 0.00 

22AUG03 27AUG03 
28.677600 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
36.00 2.43 51,973 .57 

STATE STREET BROKERA USD/DTC .02 
106.00 7.12 151,878 .16 

754.00 28.14 782,820.21 



EQUITY 

US DOLLAR (CONTINUED) 

CON 22AUG03 27AUG03 STATE STREET BROKERA USD/DTC 
15 .227700 0 .00 214.00 7 .63 

.05 
124,891.78 

02 
2,856:44 

.05 
42,618.36 

.05 
94,330.29 

.02 
2,905.73 

.05 
50,692.77 

.05 
59,187 .76 

482480100 KLA TENCOR CORP 
3 400.000 

Hui 
487836108 KELLOGG CO 

100.000 
NIF2 

1 500.000 
NiFi 

3 300 000 
NIFi ' 

100.000 
NIF2 

1 800.000 
N10 

2 100.000 
NiFi 

GOLDMAN SACHS + CO USD/DTC 
170.00 5 .86 

INVESTMENT TECHNOLOG USD/OTC 
2.00 0.09 

GOLDMAN SACHS + CO USD/DTC 
75.00 1 .29 

GOLDMAN SACHS + CO USO/OTC 
165.00 2 .85 

INVESTMENT TECHNOLOG USD/DTC 
2.00 0.09 

GOLDMAN SACHS + CO USD/DTC 
90.00 1 .53 

GOLDMAN SACHS + CO USD/DTC 
105.00 1.79 

CON IOAPRO3 15APRO3 
36 .784600 0 .00 

CON 06MAR03 11MAR03 
28 .585300 0.00 

06MAR03 IIKAR03 
28 ."3100 0 .00 

07NAR03 12MAR03 
28 .635800 0.00 

10MAR03 13MAR03 
28 .078200 0.00 

IONAR03 13MAR03 
28 .213500 0.00 

11KAR03 14MAR03 
23.235500 0.00 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 279 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

FRACTIONAL SHARE 20MAY03 
0 .000000 0.00 

20MAY03 CANCEL 
0.000000 0.00 

WORTHLESS SECURITIES USD/BOS 
0.00 0 .00 0.00 

WORTHLESS SECURITIES USD/BOS 
0.00 0.00 0 .00 

494 M 910 KINDER MORGAN NGNT LLC 
95 962.000 
NIA 

-95 962.000 
NIA 

NIHC ANNUAL NO NAME ON RECORD PAGE : 278 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

481165108 JOY GLOBAL INC 
10 700.000 
WIR 

- ASSET TOTALS -
29,700.000 0.00 486.22 20.04 

.02 
162,714 .76 

"0,305 .32 

487836108 KELLOGG CO 
500.000 

NIF2 

1 600.000 
NiFi 

- ASSET TOTALS -
11,000.000 

490057106 KENSEY HASH CORP 

NIF4'.' 

14300.000 
NIF 

is OOO.OOD 
NIA 

- ASSET TOTALS -
22,600.000 

US DOLLAR 

CON 12NAR03 17MAR03 
28.301200 0.00 

12KAR03 17MAR03 
28.239600 0.00 

0.00 

CON 14KAR03 19KAR03 
18.750000 0.00 

17MAR03 20MAR03 
18 .750000 0 .00 

18NAR03 21MAR03 
19.016000 0 .00 

0 .00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
10.00 0.43 14,140.17 

GOLDMAN SACHS + CO USD/DTC .05 
80 .00 1.37 45,101 .99 

529 .00 9.44 311,733.51 

MORGAN KEEGAN & CO I USD/DTC .05 
315 .00 3 .56 117,806.44 

MORGAN KEEGAN & CO I USD/DTC .05 
65.00 0 .74 24,309.26 

NORqAN KEEGAN & CO I USD/OTC .05 
50.00 8 .59 284,481.41 

1,130.00 12 .89 426,597.11 



HIM ANNUAL nu n~c wn nc-nw 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

495582108 KING PHARMACEUTICALS INC 
1 500.000 

NIF1 

8 
200 .000 

NIFi 

300.000 
NIF2 

7 600.000 
NiFi 

2 100 000 
NZFi 

- ASSET TOTALS 
19,700.000 0.00 849.00 12.34 262,460.07 

499063105 KNIGHT TRADING GROUP INC CON 03JUL03 09JUL03 CORRESPONDENT SERVIC USD/DTC .01 
9 200 000 8 .113800 0.00 115.00 3.50 74,528.46 

NIFS 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 281 
USD - COMPOS, TE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

I 
I 

0.00 298 .00 22.05 495,743.87 

03JUM03 06JUN03 INSTINET CdAi -lit USD/DTC .02 
19.879400 0.00 36 .00 1.68 35,745.24 

STATE STREET, 

500472303 KONNKLIJKE PHILIPS ELECTRS N V 
1 800.000 

NIFA 

49455U910 KINDER MORGAN MGMT LLC 
95 962.000 
NIR 

- ASSET TOTALS -
95,962 .000 

US DOLLAR 

FRACTIONAL SHARE 04JUN03 04JUN03 
0.000338 0.00 

0.00 

CON 16MAY03 21KAY03 
13.624200 0.00 

16KAY03 21MAY03 
13.674200 0 .00 

20MAY03 23MAY03 
13.059500 0 .00 

20MAY03 23MAY03 
13.093400 0.00 

21MAY03 27MAY03 
13.013800 0 .00 

(CONTINUED) 

DISPOSAL CASH USD/BOS 
0.00 0.00 32.44 

0.00 0 .00 32.44 

INVESTMENT TECHHOLOG USD/DTC .02 
30.00 0.96 20,405.34 

GOLDMAN SACHS + CO USD/DTC .04 
328 .00 5 .25 111,795.19 

INVESTMENT TECHNOLOG USD/DTC .02 
6 .00 0 .19 3,911.66 

GOLDMAN SACHS + CO USD/DTC .05 
380.00 4.66 99,125.18 

GOLDMAN SACHS + CO USD/DTC .05 
105.00 1 .28 27,222.70 

499063105 KNIGHT TRADING GROUP INC 
4 600 000 

NIF5 * 

2 400 000 
NIF5 ' 

4 500 000 
NIFS 

- ASSET TOTALS 
20,700.000 

500255104 KOMLS CORP 
1 300 000 

NIFI " 

900.000 
NIF2 

2 700.000 
NIH 

4 000 000 
NIFi 

- ASSET TOTALS 
8,900.000 

Co: US DOLLAR (CONTINUED) 

07JUL03 10JUL03 CANTOR FITZGERALD + USD/DTC .04 
8.780200 0.00 184.00 1.90 40,203.02 

IOJUL03 15JUL03 NBCN CLEARING INC. USD/DTC .04 
9.012700 0.00 96 .00 1 .02 21,533.46 

11JUL03 16JUL03 LA j:ANCHE FINANCIAL USD/DTC .04 
9.000100 0.00 0.00 1.90 40,318 .55 

0.00 575 .00 8 .32 176,583.49 

CON 13KAR03 ISMAR03 INVESTMENT TECHHOLOG USD/DTC .02 
53.905000 0.00 26 .00 2.21 70,048 .39 

30APR03 05MAY03 INVESTMENT TECHNOLOG USD/DTC .02 
56.962500 0.00 18 .00 2 .40 51,245.85 

16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
49.931100 0.00 54.00 6.31 134,753 .66 

OBAUG03 13AUG03 BURNHAM SECURITIES USD/DTC .05 
59.976800 0.00 200.00 12 .23 2399695.97 



NIHC ANNUAL NO NAME ON RECORD PAGE : 282 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET Pidcuos 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

STATE STREET BROKERA USD/DTC .02 
126.00 5.00 106,689.28 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 77,127 .00 

STATE STREET 

CON 19AUG03 22AUG03 
16.955600 0.00 

20AUG03 25AUG03 
16.410000 0.00 

505"7102 LABRANCHE + CO INC 
6 300 000 

NIF4 * 

4 700.000 
NIA 

US DOLLAR (CONTINUED) 

505447102 LABRANCHE + CO INC CON 20AUG03 25AUG03 INTERNAL SWAP DVP USD/DTC 
2 700.000 16.410000 0.00 0 .00 0.00 44,307 .00 

NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
2 100.000 16 .586700 0.00 42 .00 1.64 34,788-43 

NIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
2 700 ODD 16 .496700 0.00 0.00 2 .09 44,539.00 

NIA * 

21ALIG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
6 900.000 16 .192300 0.00 138 .00 5.23 Illp583.64 

NIR 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
2 100.000 16 .689100 0.00 42.00 1 .65 35,003 ." 

NIR 

- ASSET TOTALS - 
27,500.000 0.00 348 .00 15.61 454,037.81 

51"06102 LANCE INC CON 03KAR03 06KAR03 CORRESPONDENT SERVIC USD/DTC .02 
1 000.000 9.901800 0.00 15.00 0 .30 9,886 .50 

NIFS 

03NAR03 06KAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 300.000 9.832500 0.00 34.50 0.69 22,579 .56 

NIF5 

19KAY03 22MAY03 JEFFERIES COMPANY IN USD/DTC .04 
5 300.000 8.382100 0.00 212.00 2 .08 44,211 .05 

NIFS 

C-rA-ry- t---rnT7ir7-r 

50049MI09 KOOKNIN SK NEW 
1 100 .000 

MI6A 

501940100 LNR PPTY CORP 
3 100 000 

NIA ' 

400.000 
NIF4 

1 500 .000 
NIA 

2 100.000 
NIR 

5 100.000 
NIF4 

- ASSET TOTALS -
12,200.000 

US DOLLAR 

SPONSORED ADR 03JUM03 06JUM03 
28.977300 0.00 

CON 19AUG03 22AUG03 
39.737700 0.00 

20AUG03 25AUG03 
40.280000 0.00 

20AUG03 25AUG03 
40.236700 0.00 

21AUG03 26AUG03 
41.107100 0.00 

22AUG03 27AUG03 
40.737500 0.00 

0.00 

(CONTINUED) 

INSTINET CLEARING SE USD/DTC .02 
22.00 1 .50 31,851.53 

STATE STREET BROKERA USD/DTC .02 
62.00 5 .77 123,119.10 

STATE STREET BROKERA USD/DTC 
0.00 0.76 16,111.24 

STATE STREET BROKERA USD/DTC .02 
30.00 2 .83 60,322.22 

STATE STREET BROKERA USD/DTC .02 
42.00 4 .04 86,278.87 

STATE STREET BROKERA USD/DTC .02 
102.00 9 .73 207,649.52 

236.00 23 .13 493,480.95 

NIHC ANNUAL NO NAME ON RECORD PAGE : 283 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
3 .00 0.08 

INVESTMENT TECHNOLOG USD/DTC 
14 .00 0.28 

INVESTMENT TECHNOLOG USD/DTC 
6.00 0.12 

CORRESPONDENT SERVIC USD/DTC 
24.00 0.64 

CORRESPONDENT SERVIC USD/DTC 
42.00 1 .13 

CORRESPONDENT SERVIC USD/DTC 
43.50 1.17 

CORRESPONDENT SERVIC USD/DTC 
-43.50 -1.17 

CORRESPONDENT SERVIC USD/DTC 
15.00 0.42 

CORRESPONDENT SERVIC USD/DTC 
9 .00 0.27 

.02 
1,693 .96 

.02 
5,946 .22 

.02 
2,545.38 

.02 
13,639.68 

.02 
24,008.31 

.02 
24,865.75 

.02 
-24,865.75 

.02 
8,889.68 

.02 
5,630.73 

27NAY03 
8.589800 0.00 

27MAY03 CANCEL 
8.589800 0.00 

28NAY03 02JUN03 
8.905100 0.00 

30MAY03 04JUN03 
9.400000 0 .00 600.000 

NIF3 

IZ 7< . 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 285 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSUS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON** US DOLLAR 

03JUM03 06JUN03 
9 .372500 0.00 

05JUN03 10JUM03 
9 .385900 0.00 

09JUN03 12JUM03 
9 .195300 0.00 

10JUM03 13JUN03 
9 .120000 0.00 

11JUM03 16JUN03 
9 .275900 0.00 

12JUN03 17JUM03 
9 .244500 0.00 

13JUN03 18JUN03 
9 .105000 0.00 

16JUN03 19JUN03 
9 .144400 0.00 

ISJUN03 23JUM03 
9 .184300 0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC 
6.00 0.14 

CORRESPONDENT SERVIC USD/DTC 
13 .75 0.49 

CORRESPONDENT SERVIC USD/OTC 
20 .00 0.69 

CORRESPONDENT SERVIC USD/DTC 
15.00 0.52 

CORRESPONDENT SERVIC USD/DTC 
11 .25 0.40 

CORRESPONDENT SERVIC USD/DTC 
2 .50 0.09 

CORRESPONDENT SERVIC USO/DTC 
6.25 0.22 

CORRESPONDENT SERVIC USD/DTC 
10.00 0.35 

INVESTMENT TECHNOLOG USD/DTC 
78 .00 1.68 

.02 
2,805 .61 

.01 
10,310.25 

.01 
14,691.79 

.01 
10,928 .48 

.01 
8,336 .66 

.01 
1, B". 31 

.01 
4,546.03 

.01 
7,305.17 

02 
35,739:09 

800.000 
NIF3 

3 900 000 
NIFS * 

STATE STREET, 

m I rl" ANNUAL NO MAKE ON RECORD PAGE : 284 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

51"06102 LANCE INC 
200.000 

NIF3 

700.000 
NIF3 

300.000 
NIF3 

1 600 000 
NIF5 

2 800 000 
NIF5 

2 900 000 
NIF5 

-2 900.000 
NIF5 

1 000.000 
NIFS 

US DOLLAR CON 

22MAY03 28MAY03 
8.485200 0.00 

2214AY03 28MAY03 
8.515000 0 .00 

23MAY03 29MAY03 
8 .505000 0.00 

23MAY03 29MAY03 
8 .540200 0.00 

27MAY03 03JUM03 4 
8 .589800 0.00 

51"06102 LANCE INC 
300 .000 

NIF3 

1 100.000 
NiFi 

1 600.000 
NIFS 

1 200 .000 
MIFi 

900.000 
NIF3 

200.000 
NIF3 

500 .000 
NIF3 

I C 



HIMC ANNUAL NO NAME ON RECORD PAGE : 286 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

SI"06102 LANCE INC CON 01JUL03 07JUL03 
1 800.000 9 .118000 0.00 

WIF5 
02JUL03 08JUL03 

1 500.000 9.254800 0.00 
NIF5 

03JUL03 09JUL03 
NIF3 

500.000 9.339300 0.00 

ISJUL03 18JUL03 
NIF3 

700.000 9 .943300 0.00 

16JUL03 21JUL03 
1 200.000 10.018500 0.00 

NIFS 
21JUL03 24JUL03 

NIF3 
400.000 10.011300 0.00 

24JUL03 29JUL03 
NIF3 

500.000 10.297400 0.00 

30JUL03 04AUG03 
1 500.000 10.715000 0.00 

NIFS 
30JUL03 04ALIG03 

1 657.000 10.726800 0.00 
NIFi 

STATE STREET 

EQUITY 

US DOLLAR 

514606102 LANCE INC CON 06ALIG03 IIAUG03 
1 100 .000 10-529600 0.00 

NIFS 

OBAUG03 13AUG03 
400.000 10.365400 0.00 

NIF3 

IIALIG03 14AUG03 
300.000 10.440000 0.00 

NIF3 

ISAUG03 21AUG03 
100.000 10.282800 0.00 

MIF3 

19AUG03 22AUG03 
1 700 .000 10.325000 0.00 

NIFS 

20AUG03 25AUG03 
600.000 10.316700 0.00 

NIF3 

20AUG03 25AUG03 
900.000 10.320000 0.00 

NIF3 

25AUG03 28AUG03 
300 .000 10.183500 0.00 

MIF3 

27AUG03 OPEN 
400 .000 10.176100 0.00 

NIF3 

) I 

) I 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
22 .50 0.77 16,389 .13 

CORRESPONDENT SERVIC USD/DTC .01 
18 .75 0.65 13,862.80 

CORRESPONDENT SERVIC USD/DTC .01 
6 .25 0.22 4,663.18 

CORRESPONDENT SERVIC USD/DTC .01 
8 .75 0.33 6,951.23 

CORRESPONDENT SERVIC USD/DTC .01 
15.00 0.57 12,006 .63 

CORRESPONDENT SERVIC USD/DTC .01 
5 .00 0.19 3,999.33 

CORRESPONDENT SERVIC, USD/DTC .01 
6 .25 0.25 5,142 .20 

INVESTMENT TECHNOLOG USD/DTC .02 
30.00 0.76 16,041 .74 

CORRESPONDENT SERVIC USD/DTC .01 
20.71 0 .84 17,752 .76 

NIHC ANNUAL NO NAME ON RECORD PAGE : 297 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COXMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
23.75 0.55 11,568.26 

CORRESPONDENT SERVIC USD/DTC .01 
5.00 0 .20 4,140.96 

CORRESPONDENT SERVIC USD/DTC .01 
3.75 0.15 3,128.10 

CORRESPONDENT SERVIC USD/DTC .01 
1.25 0 .05 1,026.98 

INVESTMENT TECHNOLOG USD/DTC .02 
34.00 0.83 17,500.67 

CORRESPONDENT SERVIC USD/DTC .01 
7.50 0.29 6,182.23 

INVESTMENT TECHNOLOG USD/DTC .02 
18.00 0.44 9,269.56 

CORRESPONDENT SERVIC USD/DTC .01 
3.75 0.15 3,051.15 

CORRESPONDENT SERVIC USO/DTC .01 
5.00 0.20 4,065.24 



NIHC ANNUAL NO NAME ON RECORD PAGE : 288 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US 

DOLLAR (CONTINUED) 

COM** 27AUG03 OPEN INVESTMENT TECHNOLOG USD/DTC 
10.174100 0 .00 22.00 0.53 

0 .00 784." 18.56 

CON 05KAY03 OBNAY03 LEHMAN BROTHERS INC USO/DTC 
20.599300 0 .00 530.00 10.22 

27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
20.850000 0.00 0.00 0.00 

.02 
11,168.98 

403,451.59 

.05 
227,812.36 

758,940.00 

976,752.36 

.04 
25,287.28 

44p942 :7091 

60,230.07 183.50 2 .83 

CORRESPONDENT SERVIC USD/DTC 02 
6.00 0.13 2,593:87 

STATE STREET, 

CON 05KAY03 OSMAY03 
6 .500000 0.00 

524651206 LEGATO SYSTEMS INC 
400 .000 

NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 289 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXOi RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

Co: US DOLLAR 

06KAY03 09MAY03 
6.755000 0.00 

22MAY03 28MAY03 
6.606500 0.00 

27MAY03 30KAY03 
6.937300 0.00 

28MAY03 02JUM03 
7.182000 0 .00 

30MAY03 04JUM03 
7.511600 0 .00 

02JUN03 05JUM03 
7.780000 0 .00 

05JUN03 10JUM03 
8.190000 0 .00 

05JUN03 IOJUN03 
8.159700 0 .00 

05JUM03 IOJUN03 
7.937500 0 .00 

524651106 LEGATO SYSTEMS INC 
900 .000 

MIF3 

1 900 000 
NIFI ' 

3 200 .000 
NIFS 

2 800.000 
NIF5 

9 100.000 
NIF5 

3 300 000 
NIFS * 

4 100 000 
NIFS * 

4 300 000 
NIFS * 

7 100 000 
NIFS ' 

"I,- qt!i 

STATE STREET, 

514606102 LANCE INC 
1 100 000 

WIF 

- ASSET TOTALS -
42,957 .000 

51508LI03 LANDRYS RESTAURANTS INC 
10 600.000 
NIR 

36 400.000 
NIF4 

- ASSET TOTALS -
47,000.000 

520780107 LAWSON SOFTWARE INC 
2 400 000 

NIFS * 

7 000 .000 
NIFi 

- ASSET TOTALS -
9,400.000 

0.00 

CON 09JUM03 12JUN03 
6.410000 0.00 

10JUN03 13JUN03 
6 .433200 0.00 

0.00 

530.00 10.22 

NATIONAL FINANCIAL S USD/DTC 
96.00 0.72 

CORRESPONDENT SERVIC USD/DTC 
87.50 2 .11 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
13.50 0.29 6,065.71 

CORRESPONDENT SERVIC USD/DTC .02 
28.50 0.59 22,523.26 

CORRESPONDENT SERVIC USD/DTC .02 
48.00 1.04 22,150 .32 

CORRESPONDENT SERVIC USD/DTC .02 
42.00 0.95 20,066 .65 

CORRESPONDENT SERVIC USD/DTC .02 
136.50 3.20 68,215 .96 

BEAR STEARNS SECURIT USD/DTC .04 
132.00 1.21 25,540 .79 

WELLS FARGO SECURITI USD/DTC .04 
164.00 1.58 33p413 .42 

ROCKHOUSE SECURITIES USD/DTC .04 
172.00 1.65 34,913 .06 

CORRESPONDENT SERVIC USD/DTC .01 
92.30 2.64 56,261 .31 



EQUITY 

US DOLLAR 

- ASSET TOTALS -
37,100 .000 0.00 

MERRILL LYNCH PIERCE USD/DTC .05 
725.00 15.24 324,784.76 

ASSET TRANSFER AT MA USD/DTC 
0 .00 0.00 314,130.00 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0.62 20,273.58 

CORRESPONDENT SERVIC USD/DTC .02 
30.00 1 .20 39,626 .80 

CORRESPONDENT SERVIC USD/OTC .02 
22 .50 0.92 30,"8 .88 

CORRESPONDENT SERVIC USD/DTC 02 
21 .00 0.87 28,615 :55 

CORRESPONDENT SERVIC USD/DTC .02 
19 .00 0.76 24,966 .68 

CORRESPONDENT SERVIC USD/DTC .02 
3 .00 0.13 4,196 .87 

STATE'STREET, 

53219L109 LIFEPOINT HOSPS INC CON 23JUN03 26JUN03 
14 500.000 22 .450000 0.00 

MIF4 

535679104 LINENS N THINGS INC CON 27AUG03 27AUG03 
11 100.000 28.300000 0.00 
NIA 

542307103 LONE STAR STEAKHOUSE SALOON CON 03MAR03 06MAR03 
1 000.000 20.289200 0.00 

MIFS 

13KAR03 18MAR03 
2 000.000 19 .829000 0.00 

NIF5 

14MAR03 19MAR03 
1 500.000 20.328200 0.00 

Hui 

17MAR03 20MAR03 
1 400.000 20.455300 0.00 

NIFS 

18MAR03 21MAR03 
1 200 .000 20.821200 0.00 

NIFS 

19KAR03 24MAR03 
200.000 21.000000 0.00 

NIF3 

NIMC ANNUAL NO NAME ON RECORD PAGE : 291 
Uso COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

542307103 LONE STAR STEAKHOUSE SALOON CON 20KAR03 25NAR03 
500.000 21.000000 0.00 

NIF3 
28MAR03 02APRO3 

1 900 .000 21.422300 0.00 
NIFS 

02APRO3 07APR03 
1 300.000 21."4300 0.00 

NIF5 
OIAPRO3 10APR03 

1 500.000 21.630400 0.00 
NIFA 

OBAPRO3 11APR03 
1 000.000 21.773000 0.00 

NIF5 
16APR03 22APRO3 

2 500.000 20.500000 0.00 
NIFS 

05KAY03 OBKAY03 
300.000 21 .506800 0.00 

NIF3 
06MAY03 09KAY03 

3 200.000 21.676100 0.00 
NIF5 

07MAY03 12MAY03 
1 800.000 21.810300 0.00 

NIFS 

)I 

NINC ANNUAL NO NAME ON RECORD PAGE : 290 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

(CONTINUED) 

834 .80 13.28 281,744.25 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
7 .50 0 .32 10,492.18 

INVESTMENT TECHNOLOG USD/DTC .02 
38 .00 1 .03 40,663.34 

CORRESPONDENT SERVIC USD/DTC .02 
19.50 1 .31 27,882.78 

CORRESPONDENT SERVIC USD/OTC .02 
22.50 1 .52 32,421.58 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 1 .02 21,756.98 

THOMAS WEISEL PARTNE USD/DTC .05 
125.00 2 .40 51,122.60 

MERRILL LYNCH PIERCE USD/DTC .05 
15.00 0.31 6,436 .73 

MERRILL LYNCH PIERCE USD/DTC .05 
160.00 3.25 69,200.27 

FIRST CLEARING, LLC USD/DTC .05 
90.00 1 .84 39,166.70 



NIHC ANNUAL NO NAME ON RECORD PAGE : 292 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/GTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

542307103 LONE STAR STEAKHOUSE + SALOON CON 12MAY03 15KAY03 
1 100 000 21.790600 0 .00 

NIFS 
13NAY03 16NAY03 

1 700 000 21.869000 0.00 
WIF5 

14NAY03 19MAY03 
1 900 000 22.375000 0.00 

NIFS 
- ASSET TOTALS 

26,000.000 0.00 

483 .75 5 .79 122,861 .18 

INVESTMENT NNWS~w USD/DTC .02 
64 .00 6 .65 141,885 .51 

STATE STREET, 
USDO .50 30APR03 05MAY03 

44.361300 0.00 
548661107 LONES COS INC 

3 200 000 
NIFi * 

NINC ANNUAL NO NAME ON RECORD PAGE : 293 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

5 CREDIT SUISSE FIRST USD/DTC .03 
158 .25 5.33 113,512 .67 

CORRESPONDENT SERVIC USD/DTC .02 
1 .50 0.10 3,593.40 

NONE BARNES INVESTME USD/DTC .05 
190 .00 3.43 135,656 .57 

NONE BARNES INVESTNE USO/DTC .05 
110 .00 1 .98 78p428 .02 

STIFEL NICOLAUS & CO USD/DTC .05 
45 .00 1.60 34pO45.40 

STIFEL MICOLAUS & CO USD/DTC 05 
10.00 0.36 7,565:02 

SANDLER ONEILL + PAR USD/DTC .05 
40.00 1.48 31,559.96 

N~' 
STATE STREET. 

55262LI00 MBNA CORP CON 06JUM03 16JUN03 
5 275 000 21 .550000 0.00 

MIFi ' 

55264UI08 NB FINL INC CON 27MAR03 OIAPRO3 
100 .000 35.950000 0.00 

NIF3 

28MAR03 02APRO3 
3 800 .000 35.750000 0.00 

NIFS 

31MAR03 03APRO3 
2 200 000 35.700000 0.00 

NIFS 

06MAY03 09KAY03 
900 .000 37.880000 0.00 

NIF3 

07NAY03 12KAY03 
200.000 37.876900 0.00 

NIF3 

02JUM03 05JUN03 
800.000 39.501800 0.00 

NIF3 

543442107 LOOKSMART LTD 
29 700 000 

WIFS ' 

546347105 LOUISIANA PAC CORP 
2 300 000 

NIFi ' 

3 300 000 
NIF5 * 

5 Boo 000 
NIF5 

- ASSET TOTALS 
11,400.000 

CON 20KAY03 23KAY03 
2.526200 0.00 

CON 04JUN03 09JUN03 
10.688600 0.00 

19JUM03 24JUN03 
10.829800 0.00 

20JUN03 25JUN03 
10.867000 0.00 

0.00 

(CONTINUED) 

FIRST CLEARING, LLC USD/DTC .05 
55 .00 1 

. 
13 23,913 .53 

FIRST CLEARING, LLC USD/DTC .05 
85 .00 1 .74 37,090.56 

PCS SECURITIES INC USD/DTC .05 
95 .00 1 .99 42,415 .51 

837 .00 22 .36 550,711 .12 1 

CORRESPONDENT SERVIC USD/DTC .02 
445 .50 3.52 74,579 .12 

CORRESPONDENT SERVIC USD/OTC .01 
28 .75 1 .16 24,553 .87 

DAVIDSON D.A . + CONP USD/OTC .05 
165 .00 1 .68 35,571 .66 

SPEAR, .LEEDS & KELLO USD/DTC .05 
29 00 2 .95 62p735 .65 

US DOLLAR 

548661107 LOWES COS INC USDO .50 16JUN03 19JUN03 
6 200 .000 45.150000 0.00 

NIFi 

- ASSET TOTALS - 
9,400 .000 0.00 

(CONTINUED) 

BNY BROKERAGE INC USD/DTC Os 
310 .00 13.11 279,606 .89 

374 .00 19 .76 421,492 .40 



NIHC ANNUAL NO MAKE ON RECORD PAGE : 295 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE . 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

EQUITY 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NIT PROCEEDS 

US DOLLAR (CONTINUED) 

CON 23JUN03 26JUM03 PCS SECURITIES INC USD/DTC .04 
9.234000 0.00 14a.00 1 .60 34,016 .20 

0.00 191.75 3.10 65,832 .85 

CON 07MAR03 12MAR03 MERRILL LYNCH PIERCE USD/OTC .05 
24.790000 0.00 260.00 3.89 128,6" .11 

03JUN03 06JUM03 INSTIMET CLEARING SE USD/DTC .02 
28.070000 0.00 16.00 1 .06 22,438.94 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 906,378.00 

5 CREDIT SUISSE FIRST USD/DTC .03 
186.00 6 .09 229,816 .95 

GOLDMAN SACHS + CO USD/DTC 05 
45.00 1 .16 24,555:61 

GOLDMAN SACHS + CO USD/DTC .05 
24.90 0.63 13,409.41 

CL A 27AUG03 27AUG03 
10.230000 0.00 

CON 06JUM03 16JUN03 
20.969200 0.00 

CON 25AUGO3 28AUG03 
27.335300 0.00 

26AUG03 29AUG03 
26.977800 0.00 

580031201 MCDATA CORPORATION 
88 600.000 NIF4 

580135101 MCDONALDS CORP 
6 200.000 

NIFi 

58405U102 MEDCO HEALTH SOLUTIONS INC 
900.000 

NIF2 

498.000 
WIF2 

NIHC ANNUAL NO NAME ON RECORD PAGE : 294 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

55264UIOB MB FINL INC CON 03JUN03 06JUM03 MIDWEST RESEARCH SEC USD/OTC .05 
900-000 40.127600 0.00 45.00 1.70 36,068 .14 

NIF3 

04JUN03 09JUN03 MIDWEST RESEARCH SEC USD/DTC .05 
500.000 40.759000 0.00 25.00 0.96 20,353 .54 

NIF3 

01JUL03 07JUL03 STIFEL MICOLAUS & CO USD/DTC .05 
500-000 40.180000 0.00 25-00 0.95 20,064 .05 

NIF3 

IIJUL03 16JULD3 MIDWEST RESEARCH SEC USD/DTC .05 
1 0.000 41.188300 0.00 80.00 3.09 65,818 .19 

NIF56' 

14JUL03 17JUL03 MIDWEST RESEARCH SEC USD/DTC .05 
300.000 42.000000 0.00 15.00 0.59 12,584.41 

NIF3 

29JUL03 OIAUG03 MIDWEST RESEARCH SEC USD/DTC .05 
300.000 42.016900 0.00 15.00 0.58 12,289 .49 

NIF3 

OBAUG03 13AUG03 MIDWEST RESEARCH SEC USD/OTC 05 
4 100.000 41.501300 0.00 205.00 7.97 169,942:36 

NiFi 

ASSET TOTALS - 
16,200-000 0.00 806.50 24.79 627,968 .55 

S5347WIO5 WRO SOFTWARE INC CON 20JUN03 25JUN03 CORRESPONDENT SERVIC USD/DTC .01 
3 500-000 9.103400 0.00 43.75 1 .50 31,816.65 

mui 

STATE STREET, 

55347HI05 MRO SOFTWARE INC 
3 700.000 

NIFS 

- ASSET TOTALS -
7,200.000 

56501R106 MANULIFE FINL CORP 
5 200.000 

NIU 

800.000 
WIGS 

- ASSET TOTALS -
6,000.000 0.00 276.00 4 .95 151,083.051 



NIHC ANNUAL NO NAME ON RECORD PAGE : 296 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONK PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDi 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE 7AX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR 

INVESTMENT TECHNOLOG USD/DTC .01 
70.00 8.54 182,236 .44 

B-TRADE SERVICES LLC USD/DTC .01 
21 .60 3.27 69,731 .11 

GOLDMAN SACHS + CO USD/DTC .04 
48 .00 1.09 23,196 .21 

GOLDMAN SACHS + CO USD/DTC OA 
84 .00 1.89 40,173.61 

GOLDMAN SACHS + CO USD/DTC .04 
-84 .00 -1.89 -40,173.61 

STATE STREET 

585055106 MEDTRONIC INC 
3 500.000 

NIFi 

589331107 MERCK + CO INC 
1 200 000 

NIFt * 

589378108 MERCURY COMPUTER SYS INC 
1 200 000 

MIR ' 

2 100 000 
NIR * 

-2 
100 000 

NIR * 

OBJUL03 
19 .171200 0 .00 

OBJUL03 CANCEL 
19 .172200 0 .00 

594850109 MICRO LINEAR CORP CON 19AUG03 22AUG03 CHARLES SCMWMIN USD/DTC 
6 700 000 3.000000 0.00 0.00 0 .95 20,099 .05 

NIFS 

,A34Rt, STATE STREET, 

- ASSET TOTALS -
1,398 .000 

58"99102 MEDIKMUINE INC 
1 000 000 

NiGi ' 

300 .000 
NIG2 

- ASSET TOTALS -
1,300.000 

0.00 

CON 12JUN03 17JUM03 
38.159100 0.00 

12JUN03 17JUM03 
38 .238800 0.00 

0.00 

CON OBAUG03 13AUG03 
52 .090000 0.00 

CON IOJUM03 13JUM03 
58 .130000 0 .00 

CON 07JUL03 IOJUL03 
19 .371100 0 .00 

(CONTINUED) 

69 .90 1.79 37,965.0: 

UBS WARBURG LLC USO/DTC .01 
50.00 1.79 38,107 .3 : 

B-TRADE SERVICES LLC USD/DTC .01 
6 .00 0.54 11,465.11 

56 .00 2.33 49,572 .4 : 

NINC ANNUAL NO NAME ON RECORD PAGE : 297 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL 7AX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

589378108 MERCURY COMPUTER SYS INC CON 08JUL03 11JUL03 GOLDMAN SACHS + CC USD/DTC .02 
2 100 000 19 .171200 0 .00 42 .00 1.89 40,215.63 

MIR * 

09JUL03 14JUL03 GOLDMAN SACHS + CO USD/DTC .04 
1 900 000 19 .163400 0 .00 76 .00 1.71 36,332 .75 

NIA * 

10JUL03 15JUL03 GOLDMAN SACHS + CO USD/DTC .04 
1 000.000 18 .679600 0 .00 40.00 0.88 18,638.72 

MIR 

11JUL03 16JUL03 GOLDMAN SACHS + CO USD/DTC .05 
1 300 000 18 .664000 0 .00 65 .00 1.14 24,197.06 

NIA * 

14JUL03 17JUL03 GOLDMAN SACHS + CO USD/DTC .05 
2 300 000 18 .954500 0.00 125 .00 2.05 43,478.30 

MIR * 

15JUL03 18JUL03 GOLDMAN SACHS + CO USD/OTC .04 
2 000.000 29 .305200 0.00 80.00 1.81 38,528.59 

MIR 

15JUL03 18JUL03 BEAR STEARNS SECURIT USD/OTC .02 
400.000 19 .290000 0.00 8.00 0.37 7,707.63 

NIF4 

16JUL03 21JUL03 GOLDMAN SACHS + CO USD/DTC .04 
700.000 19 .272500 0.00 28.00 0.64 13,462.11 

NIF4 

ASSET TOTALS - 
12,900.000 0.00 502.00 11.58 245,757.02 



NINC ANNUAL NO NAME ON RECORD PAGE : 298 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/8TC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

59523CIO7 KID ATLANTIC NED SVCS INC 
2 400.000 

MIR 

2 500.000 
NIR 

2 000.000 
MIR 

19JUN03 24JUN03 
51 .548400 0.00 

20JUN03 25JUN03 
51.359300 0.00 

16JUL03 21JUL03 
54 .606300 0.00 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 299 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

KARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/COMTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 20KAY03 23KAY03 
6 .962200 0.00 

21MAY03 27MAY03 
7 .000000 0.00 

21MAY03 27KAY03 
6 .977500 0.00 

27KAY03 30KAY03 
8 .564800 0.00 

27MAY03 30MAY03 
8 .600000 0.00 

CORRESPONDENT SERVIC USD/DTC .02 
63.00 1 .37 29,176.87 

CORRESPONDENT SERVIC USD/DTC .02 
9 .00 0.20 4,190.80 

INVESTMENT TECHNOLOG USD/D7C .02 
186 .00 3.04 64,701.71 

CORRESPONDENT SERVIC USD/DTC .02 
24 .00 0.65 13,679 .03 

INVESTMENT TECHNOLOG USD/DTC .02 
86 .00 1 .74 36,892 .26 

600.000 
NIF3 

9 300.000 
MIFS 

1 600.000 
NIFS 

4 300 000 
NIF5 ' 

j 

594918104 MICROSOFT CORP 
9 600.000 

NiFi 

595112103 MICRON TECHNOLOGY INC 
5 800.000 

NIFi 

59522J103 MID AMER APT CNNTYS INC 
1 100.000 

NIFS 

500.000 
NIF3 

5 100 000 
NIF5 

- ASSET TOTALS 
6,700.000 

US DOLLAR 

CON 30APRO3 05MAY03 
25 .755400 0.00 

CON 06JUM03 16JUN03 
12.605700 0.00 

CON 09APR03 14APRO3 
24 .202300 0.00 

10APR03 15APRO3 
24.200000 0.00 

16APR03 22APRO3 
24 .656500 0.00 

0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
192 .00 21 .58 247,048.26 

5 CREDIT SUISSE FIRST USO/DTC .03 
174 .00 3.43 72,935.63 

FAHMESTOCK & COMPANY USD/DTC .05 
55 .00 1 .25 26p566.28 

FAHNESTOCK & COMPANY USD/DTC .05 
25 .00 0.57 12,074.43 

BRY BROKERAGE INC USD/DTC .05 
255 .00 5.89 125,487 .26 

335 .00 7.71 164,127 .97 

BANC/AMERICA SECUR .L USD/DTC .05 
120.00 5.79 123,590.37 

BANC/ANERICA SECUR .L USD/DTC .05 
125 .00 6 .01 128,267 .24 

CIBC WORLD MARKETS C USDIDTC .05 
100.00 5 .12 109,107.48 

59523CIO7 MID ATLANTIC NED SVCS INC 
2 000.000 

NIR 

700.000 
NIF4 

400.000 
MIF4 

- ASSET TOTALS -
10,000.000 

606925105 MOBIUS NGHT SYS INC 
4 200 000 

NIF5 ' 

US DOLLAR 

17JUL03 22JUL03 
53 .944700 0.00 

17JUL03 22JUL03 
54 .000000 0.00 

18JUL03 23JUL03 
53 .424200 0.00 

0.00 

(CONTINUED) 

CIBC WORLD MARKETS C USD/DTC .05 
100.00 5 .05 107,784.35 

CIBC MORLD MARKETS C USD/DTC .05 
35 .00 1 .77 37,763.23 

CIBC MORLD MARKETS C USD/DTC .05 
20.00 1 .01 21,348.67 

500 .00 24 .75 527,861.34 



NIHC ANNUAL NO NAME ON RECORD PAGE : 300 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL C014NISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC 
146.00 2 .91 

CORRESPONDENT SERVIC USD/DTC 
10.50 0 .32 

INVESTMENT TECHNOLOG USD/DTC 
146.00 3 .24 

INVESTMENT TECHNOLOG USD/DTC 
24.00 0.46 

INVESTMENT TECHNOLOG USD/DTC 
68 .00 1.31 

CORRESPONDENT SERVIC USD/DTC 
50.00 1.40 

CORRESPONDENT SERVIC USD/DTC 
21 .25 0.60 

CORRESPONDENT SERVIC USD/DTC 
66 .25 2.04 

CORRESPONDENT SERVIC USD/DTC 
15 .00 0.48 

Co: USBDOLLAR 

2 MAY03 02JUN03 
8.515000 0.00 

02JUN03 05JUN03 
9.554100 0 .00 

02JUN03 05JUN03 
9.465000 0 .00 

19JUN03 24JUN03 
8 .147500 0 .00 

20JUN03 25JUM03 
8 .225ODO 0.00 

30JUN03 03JUL03 
7 .441200 0.00 

02JUL03 OBJUL03 
7 .524300 0.00 

09JUL03 14JUL03 
8 .211700 0.00 

IOJUL03 15JUL03 
8 .385600 0.00 

606925105 NOBIUS MGMT SYS INC 
7 300 000 

NIFS ' 

700.000 
NIF3 

7 300 000 
NIFA * 

1 200 000 
NIFS ' 

3 400 000 
NIFS * 

4 000 000 
NIA * 

1 700 000 
NIF5 * 

5 300 000 
NIFS ' 

1 200 000 
NIFS " 

.0 
62.010 .5' 

.0 
6,677 .0 

.0: 
68,945 .21 

.0 
9p752 .5- 

.0; 
27,895 .61 

.0 
29P713 .41 

.0 
12,769 .41 

.O~ 
43,453 .7 : 

.0 : 
10,047 .2, 

ST ATE STREET 

EQUITY 

CON 02JUL03 OBJUL03 
20.391600 0.00 

CON 22MAY03 28KAY03 
4.000600 0.00 

27MAY03 30MAY03 
3.639700 0.00 

60B55RlOO MOLINA HEALTHCARE INC 
9 400 000 

NIF4 * 

612570101 MONTEREY PASTA CO 
1 700 000 

NIFS * 

1 goo 000 
NIFS ' 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 301 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

606925105 MOBIUS MGMT SYS INC 
12 400 000 

NIFA ' 

15 400 000 
NIFS * 

2 000 000 
NIFS ' 

1 200 000 
NIF5 * 

-1 200 000 
NIFS 

- ASSET TOTALS 
81,900.000 

CON** US,DOLLAR 

1 JUL03 16JUL03 
8.622700 0.00 

14JUL03 17JUL03 
8.647900 0.00 

15JUL03 18JUL03 
8.555000 0.00 

7.503300 
24JUL03 

0.00 

24JUL03 CAgCEL 
7.503300 .00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
255.00 5.01 106,761.47 

INVESTMENT TECHNOLOG USD/DTC .02 
308.00 6 .24 132,863.42 

INVESTMENT TECHNOLOG USD/DTC .02 
40.00 0.81 17,069 .19 

CORRESPONDENT SERVIC USD/DTC .01 
15.00 0.43 8,988 .53 

CORRESPONDENT SERVIC USD/DTC .01 
-15.00 -0.43 -8,988 .53 

1,418.00 31.82 676,599 .70 

BANC/AMERICA SECUR.L USD/DTC .05 
470.00 8.99 191,202 .06 

CORRESPONDENT SERVIC USD/DTC 02 
25.50 0.32 6,775 :20 

CORRESPONDENT SERVIC USD/DTC .02 
27.00 0.31 6,524 .15 



NIMC ANNUAL NO NAME ON RECORD PAGE : 302 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 17APRO3 23APRO3 
17 .001600 0.00 

21APRO3 24APRO3 
16 .655000 0.00 

22APRO3 25APRO3 
17 .328400 0.00 

28APRO3 OINAY03 
15 .510300 0.00 

29APRO3 02KAY03 
15.900000 0.00 

B-TRADE SERVICES LLC USD/DTC .02 
16 .20 0.72 15,284.52 

B-TRADE SERVICES LLC USD/DTC .02 
5 .40 0.24 4,990.86 

B-TRADE SERVICES LLC USD/DTC .02 
52 .20 2.36 50,197.80 

B-TRADE SERVICES LLC USD/DTC .02 
16 .20 0.66 13,942.41 

LIQUIDNET INC USD/OTC .02 
18 .00 0.67 14,291.33 

STATE STREET 

900.000 
NIF6 

900.000 
MIF6 

NIHC ANNUAL NO NAME ON RECORD PAGE : 303 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

INTERNAL SNAP DVP USD/OTC 
0.00 0.00 202,294 .00 

INTERNAL SNAP DVP USD/DTC 
0.00 0 .00 51,807 .00 

STATE STREET BROKERA USD/DTC .02 
48.00 2.78 59,258.02 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 2,440 .00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 107,360 .00 

CON 19AUG03 22AUG03 
24.670000 0.00 

19AUG03 22AUG03 
24.670000 0.00 

19AUG03 22AUG03 
24.712000 0.00 

20AUG03 25AUG03 
24 .400000 0.00 

20AUG03 25AUG03 
24 .400000 0.00 

I I 100.000 
NIF4 

M144400.000 
F 

612570101 MONTEREY PASTA CO 
1 000 .000 

NIFS 

1 200.000 
NIFS 

7j6OO.OoO 
NIF 

- ASSET TOTALS -
13,300.000 

628782104 NBTY INC 
900.000 

NIF6 

300.000 
NIF6 

2 900 000 
NIFI * 

US DOLLAR 

CON 28KAY03 02JUN03 
3.682500 0.00 

29MAY03 03JUN03 
3.740400 0.00 

30MAY03 04JUM03 
3.754800 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0 .18 3,667 .32 

CORRESPONDENT SERVIC USD/DTC .02 
18.00 0 .22 4,470 .26 

CORRESPONDENT SERVIC USD/OTC .02 
114.00 1.34 28,421 .14 

199.50 2.37 49,858.07 

628782104 NBTY INC 
900.000 

NIF6 

600.000 
WIF6 

1 700.000 
NIFI 

- ASSET TOTALS -
9,100.000 

62936P103 MPS PHARMACEUTICALS INC 
,11421.1 

N 
F 

2 100.000 
NIR 

2 
NIF4'.' 

US DOLLAR 

CON 29APRO3 02MAY03 
15.765900 0.00 

OIKAY03 06KAY03 
15.719000 0.00 

01KAY03 OGKAY03 
15-505000 0.00 

0.00 

(CONTINUED) 

B-TRADE SERVICES LLC USD/DTC .02 
16.20 0 .67 14,172.35 

B-TRADE SERVICES LLC USD/DTC .02 
10.80 0 .45 9,420.15 

LIQUIDNET INC USD/DTC .02 
34.00 1 .24 26,323.26 

169.00 7 .01 148,622 .68 



NIHC ANNUAL NO NAME ON RECORD PAGE : 304 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 20AUG03 25AUG03 STATE STREET BROKERA USO/DTC 02 
24 .510200 0 .00 100.00 5.74 122,445:26 

LEGG MASON MOOD WALK USD/DTC .05 
5.00 0.07 2,250.50 

LEGG MASON HOOD WALK USD/DTC .05 
155.00 3.13 66,625.17 

LEGG MASON MOOD WALK USD/DTC .05 
85.00 1 .70 36,152 .03 

BEAR STEARNS SECURIT USO/DTC .02 
20.00 1 .00 21,149 .00 

LEGG MASON HOOD WALK USD/DTC .05 
180.00 3.58 76,145.78 

NERIILL LYNCH PIERCE USD/DTC .05 
30.00 11 .91 253,847 .49 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 244,729.00 

STATE STREET. 

CON 24MAR03 19KAR03 
21 .555700 0 .00 

15APR03 21APRO3 
21 .543000 0 .00 

16APR03 22APRO3 
21 .316900 0 .00 

17APRO3 23APRO3 
21 .170000 0 .00 

17APRO3 23APRO3 
21 .202600 0 .00 

IIJUM03 16JUN03 
23 .999000 0 .00 

27AUG03 27AUG03 
19 .270000 0 .00 

637071102 NATIONAL OILWELL INC 
100.000 

NIF4 

3 100.000 
NIA 

1 700.000 
NIA 

1 000.000 
NIA 

3 600 .000 
NIR 

10 600 000 
NIA ' 

12 700 .000 
NIR 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 305 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

640938106 NETWORKS ASSOCS INC 
2 400.000 

NIF 

300.000 
NIF2 

10 400 000 
NIF 

- ASSET TOTALS --
13,100.000 574 .00 7 .31 168,253.79 0.00 

641110104 NETGEAR INC CON 31JUL03 05AUG03 B-TRADE SERVICES LLC USD/DTC .02 
100.000 17.561600 0.00 2 .00 O .OB 1,754.08 

NIG2 

06AUG03 11AUG03 INSTIIET CLEARING SE USD/DTC .03 
700.000 16.501800 0.00 1 .25 0.55 11,531." 

NIF4 

- ASSET TOTALS -- 
800 .000 0 .00 21.25 0.63 13,285.54 

64117V107 NETSCREEN TECHNOLOGIES INS CON 19NAR03 24KAR03 CREDIT SUISSE FIRST USD/DTC .05 
17 300 000 16.988100 0 .00 865.00 8 .85 293,020.28 

NIF4 

STATE STREET, 

I (, 

62936PI03 NPS PHARMACEUTICALS INC 
5 000 000 

NIA 

- ASSET TOTALS 
22,200.000 0.00 148.00 8 .52 545,604.28 1 

- ASSET TOTALS -
32,800.000 0.00 

CON 13MAR03 IBRAR03 
15.054200 0.00 

06MAY03 09MAY03 
12.275400 0.00 

06MAY03 09MAY03 
12.406000 0.00 

(CONTINUED) 

975 .00 21.39 700,798.97 

INVESTMENT TECHNOLOG USO/DTC .02 
48 .00 1.09 36,080 .99 

INVESTMENT TECHNOLOG USD/DTC .02 
6 .00 0.18 3,676 .44 

LEHMAN BROTHERS INC USD/DTC .05 
520.00 6.04 128,496 .36 



SOECORD PAGE : 306 NINC ANNUAL NO NAME ON 
USD - COMPO E - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LDC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

64125C109 NEUROCRINE BIOSCIENCES INC CON 19AUG03 22AUG03 
3 000.000 51.324000 0.00 

NIR 

20AUG03 25AUG03 
1 600 .000 51.500000 0.00 

NIA 

20AUG03 25AUG03 
1 300.000 51.258500 0.00 

NIA 

20AUG03 25AUG03 
400.000 51.530000 0.00 

MIF4 

21AUGO3 26AUG03 
2 700.000 52.882200 0.00 

NIR 

22AUG03 27AUG03 
3 000.000 52.766600 0.00 

NIR 

ASSET TOTALS - 
12,000.000 0.00 182.00 25.40 624,494.39 

JEFFERIES COMPAWIN USD/DTC .05 
15.00 0.52 11,023.73 

NTATE ~)TREET, 
651290108 NEWFIELD EXPL CO CON 12KAY03 15MAY03 

300.000 36.797500 0.00 
MIG2 

USD COMPOSITE ASSFF! 31ALIG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 13MAY03 16MAY03 JEFFERIES COMPANY IN USD/DTC 
37 .009500 0.00 15.00 0.52 

0.00 30.00 1.04 

CL B 12JUN03 13JUN03 DEUTSCHE BANK SECURI USD/DTC 
55.220000 0.00 30.00 2.59 

OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC 
52 .726700 0.00 18.00 2.23 

191,827.30 441.00 6 .76 

CON IOJUN03 13JUN03 
21.314300 0.00 

CITIGROUP GLOBAL MAR USD/DTC .05 
715.00 14 .27 304,065 .22 

655844108 NORFOLK SOUTHN CORP 
14 300.000 
NIh 

US DOLLAR 

64117VIO7 NETSCREEN TECHNOLOGIES INS CON 27AUG03 27AUG03 

2' 
22.680000 0.00 

NIA".' 

- ASSET TOTALS - 
45,800 .000 0.00 

(CONTINUED) 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 646,380.00 

865.00 8 .85 939,400 .28 

STATE STREET BROKERA USD/DTC .02 
60.00 7 .21 153,904 .79 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 82,400 .00 

STATE STREET BROKERA USO/DTC 
0.00 3.12 66,632 .93 

STATE STREET BROKERA USD/DTC .02 
8 .00 0.97 20,603 .03 

STATE STREET BROKERA USD/DTC .02 
54.00 6.69 142,721 .25 

STATE STREET BROKERA USD/DTC .02 
60.00 7 .42 158,232.39 

651290108 NEWFIELD EXPL CO 
300.000 

NIG2 
- ASSET TOTALS -

600.000 

654106103 MIKE INC 
1 000.000 

Nui 

900.000 
NIF2 

- ASSET TOTALS -
1,900.000 

654902204 NOKIA CORP 
3 300-000 miFA 

7 500-000 
NIGA 

- ASSET TOTALS -
10,800.000 

0.00 

SPONSORED ADR 03JUN03 06JUN03 
28 .037897 0.00 

10JUN03 13JUM03 
17.700000 0.00 

0.00 

48.00 4 .82 

INSTIMET CLEARING SE USD/DTC 
66.00 2 .78 

MORGAN STANLEY CO IN USD/DTC 
375 

. 
00 3 .98 

.05 
11,087.33 

22,111.06 

.03 
55,187 .41 

.02 
47,433 .80 

102,621 .21 

.02 
59,456.28 

.05 
132,371.02 



NIHC ANNUAL NO NAME ON RECORD PAGE : 308 
USD - COMPOSITE - ASOF : 31ALIGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR (CONTINUED) 

C014 11JUN03 16JUN03 CITIGROUP GLOBAL MAR USD/DTC 
21.193000 0.00 85.00 1 .69 

390.00 10-85 231,234 .5; 

CORRESPONDENT SERVIC USD/DTC 0: 
10.00 0.11 2,181 .8' 

CORRESPONDENT SERVIC USD/DTC O~ 
12 .50 0.13 2p7O7 .9- 

STATE STREET, 

CON OIJUL03 07JUL03 
2.740000 0.00 

02JUL03 OBJUL03 
2.720500 0.00 

669937104 MOVADIGN INC 
800.000 

NIF3 

1 000.000 
NIF5 

670006205 NOVELL INC CON 30APRO3 0514AY03 CORRESPONDWSERVIC USD/DTC .02 
1 300 000 2 .972300 0.00 19 .50 0.19 3,844 .30 

NIFS 

STATE STREET, 

655844108 NORFOLK SOUTHN CORP 
1 700 000 

NIFi 

- ASSET TOTALS 
16,000.000 

65799Q910 NORTH CAROLIN BIOSCIENCE FD 
23 850 140 

NIGi ' 

667655104 NORTHNEST NAT GAS CO 
1 800 000 

NIFS * 

5 900 000 
NIFS * 

400 .000 
NIF3 

- ASSET TOTALS -
8,100.000 

0 .00 

26JUN03 26JUND3 
1.000000 0.00 

CON 27MAY03 30MAY03 
28.250000 0.00 

27AUG03 OPEN 
28.715500 0.00 

28AUG03 OPEN 
28.409800 0.00 

0.00 

800.00 15.96 

RETURN OF CAPITAL USD/BOS 
0.00 0.00 

CAPITAL INSTITUTIONA USD/DTC 
90.00 2.38 

NELLS FARGO SECURITI USD/DTC 
295.00 7.93 

CORRESPONDENT SERVIC USD/DTC 
5.00 0.54 

.0 
35,941.4 

340,006 .6 

23,850 .1-

.0. 
50,757 .6 : 

.0. 
169,118 .5 ; 

.0 
11,358 .31 

NINC ANNUAL NO NAME ON RECORD PAGE : 309 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

cc:* US DOLLAR (CONTINUED) 

669937104 MOVADIGH INC 10JUL03 15JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 300 000 2 .607300 0.00 16 .25 0.16 3,373 .08 

NIFS * 
14JUL03 17JUL03 CORRESPONDENT SERVIC USD/DTC .01 

1 100.000 2 .752800 0.00 13 .75 0.15 3,014.18 
NIFi 

15JUL03 18JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 000 000 2 .707800 0.00 12 .50 0.13 2,695 .17 

NIFS 
22JUL03 25JUL03 CORRESPONDENT SERVIC USD/DTC .01 

1 000 000 2 .601400 0.00 12 .50 0.13 2,588.77 
NIFS * 

23JUL03 28JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 000 000 2 .578400 0.00 12.50 0.13 2,565.77 

NIFS * 
25JUL03 30JUL03 CORRESPONDENT SERVIC USD/DTC .01 

NIF3 
700.000 2 .580800 0.00 8.75 0.09 1,797.72 

28JUL03 31JUL03 CORRESPONDENT SERVIC USO/DTC .01 
6 400 000 2 .545900 0.00 80 .00 0.77 16,212 .99 

NIFS * 
29JUL03 01AUG03 NATIONAL FINANCIAL S USO/DTC .03 

7 400 000 2 .212700 0.00 222.00 0.77 16,151 .21 
NIF5 

ASSET TOTALS 
21,700.000 0.00 400.75 2.57 53,288 .65 



ASOF : 31ALIG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUI TY 

US DOLLAR 

670006105 NOVELL INC CON 05KAY03 OBKAY03 
200.000 2.925000 0.00 

NIF3 

06MAY03 09MAY03 
3 100 000 2.900000 0.00 

NIF5 

07MAY03 12KAY03 
1 900.000 2.897700 0.00 

NIFS 

OSMAY03 13HAY03 
2j3OO.oOO 2.865000 0.00 

NIF 

09MAY03 14KAY03 
700.000 2.900000 0.00 

NIF3 

12KAY03 15KAY03 
5 200 .000 2.916500 0.00 

NIFS 

13MAY03 16KAY03 
13 400 000 2.918200 0.00 

NIFi 

19KAY03 22MAY03 
1 900.000 2.977300 0.00 

NIF5 

21MAY03 27KAY03 
6 600 000 2.761000 0.00 

NIFS ' 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC 
4.00 0.03 

INVESTMENT TECHNOLOG USD/DTC 
62 .00 0.43 

CORRESPONDENT SERVIC USD/DTC 
28 .50 0.26 

INVESTMENT TECHNOLOG USD/DTC 
". 00 0.31 

CORRESPONDENT SERVIC USD/DTC 
10 .50 0.10 

CORRESPONDENT SERVIC USD/DTC 
78 .00 0.71 

CORRESPONDENT SERVIC USD/DTC 
201 .00 1.84 

CORRESPONDENT SERVIC USD/DTC 
28 .50 0.27 

CORRESPONDENT SERVIC USD/DTC 
99 .00 0.86 

.02 
580-97 

.02 
8,927.57 

.02 
5,476 .87 

.02 
6,543.19 

02 
2,019 :40 

.02 
15,087.09 

.02 
38,901 .04 

.02 
5,628 .10 

.02 
18,122 .74 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 311 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31p 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

670006105 NOVELL INC CON 22KAY03 28MAY03 
1 700 .000 2 .800000 0.00 

NIFS 

22KAY03 28KAY03 
14 300.000 2 .792800 0.00 

NIFS 

09JUN03 12JUM03 
700 .000 3 .770000 0.00 

NIF3 

12JUM03 17JUN03 
500.000 3 .850000 0.00 

NIF3 

16JUN03 19JUN03 
3 400 000 3 .764600 0.00 

NIFS 

ISJUM03 23JUN03 
600.000 3 .7000DO 0.00 

NIF3 

25JUM03 30JUM03 
.000 3 .287400 0.00 

NIFSOOO 

26JUM03 01JUL03 
9 800.000 3.322600 0.00 

NIF5 

27JUN03 02JUL03 
6 300.000 3.358600 0.00 

NIFS 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
34.00 0.23 4,725.77 

CORRESPONDENT SERVIC USD/DTC 02 
214.50 1 .87 39,720:67 

CORRESPONDENT SERVIC USD/DTC .01 
8.75 0.13 2,630.12 

CORRESPONDENT SERVIC USD/DTC .01 
6.25 0.10 1,918 .65 

CORRESPONDENT SERVIC USD/DTC .01 
42.50 0.60 12,756 .54 

CORRESPONDENT SERVIC USD/DTC .01 
7 .50 0.11 2,212 .39 

CORRESPONDENT SERVIC USD/DTC .01 
100.00 1.24 26,197 .96 

CORRESPONDENT SERVIC USD/DTC .01 
122.50 1.53 32,437 .45 

CORRESPONDENT SERVIC USD/DTC .01 
78.75 1.00 21,079.43 



NIHC ANNUAL NO NAME ON RECORD PAGE : 312 
USD - COMPOSITE - ASOF : 31AUW 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEED! 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
82.50 1.03 

BAIRD ROBERT N., & USO/DTC 336.oo 1 .91 

NATIONAL FINANCIAL S USD/DTC 
207 .00 1.19 

SMITH MOORE + CO USD/DTC 
305.00 1.73 

CORRESPONDENT SERVIC USD/DTC 
150.00 2.07 

CORRESPONDENT SERVIC USD/DTC 
32 .50 0.46 

CORRESPONDENT SERVIC USD/DTC 
60.00 0.82 

CORRESPONDENT SERVIC USD/DTC 
41 .25 0.57 

CORRESPONDENT SERVIC USD/DTC 
23 .75 0.33 

US DOLLAR 

CON 30JUN03 03JUL03 
3.328600 0.00 

09JUL03 14JUL03 
3.694000 0.00 

14JUL03 17JUL03 
3.667000 0.00 

14JUL03 17JUL03 
3.655600 0.00 

14JUL03 17JUL03 
3.669700 0.00 

15JUL03 ISJUL03 
3.750000 0.00 

23JUL03 28JUL03 
3.650300 0.00 

25JUL03 30JUL03 
3.643300 0.00 

28JUL03 31JUL03 
3.610500 0.00 

.0 : 
21,885.2: 

.0: 
40, 302. Ol. 

.Oi 
25,094 .11 

.Oi 
36t616 .8. 

.0: 
43,884 .31 

.01 
9p7l7 .OA 

.01 
17, "0 . 6, 

.01 
11,981 .0-1 

.03 
6,835 .8-1 

670006105 NOVELL INC 
6 600 000 

NIFS * 

11 000 000 
NIFS * 

6 900 .000 
NIFS 

10 100 .000 
NIFS 

12 000 000 
NIF5 * 

2 600 000 
NIFS * 

4 800.000 
NIF5 

3 300.000 
NIFS 

1 900 000 
NIFS ' 

STATESTREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 313 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMIZSSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSINS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC 
42 .50 0 .58 

CORRESPONDENT SERVIC USD/DTC 
70.00 0.97 

CORRESPONDENT SERVIC USD/DTC 
61 .25 0 .82 

CORRESPONDENT SERVIC USD/DTC 
33.75 0.45 

CORRESPONDENT SERVIC USD/DTC 
51 .25 0.68 

CORRESP?gDENT SERVIC USD/DTC 
83 . 1 .10 

CORRESPONDENT SERVIC USD/DTC 
96.25 1 .27 

CORRESPONDENT SERVIC USO/DTC 
63.75 0 .88 

CORRESPONDENT SERVIC USD/DTC 
73.75 1 .03 

US DOLLAR 

CON 01AUG03 06AUG03 
3.612500 0.00 

05AUG03 OBAUG03 
3.672300 0.00 

06AUG03 IIAUG03 
3 .550100 0.00 

07AUG03 12ALIG03 
3 .491100 0.00 

OBALIG03 13AUG03 
3.5063DO 0.00 

IIAUG03 14AUG03 
3 .500000 0.00 

13AUG03 1BAgG03 
3 .505000 .00 

1SAUG03 21AUG03 
3.659600 0.00 

19AUG03 22AUG03 
3.699500 0.00 

670006105 NOVELL INC 
3 400.000 

NIFS 

5 600 000 
NIF5 * 

4 900 000 
WIFS * 

2 700.000 
NIFS 

4 100 000 
NIFS ' 

6 700.000 
NIFA 

7 700.000 
NIFS 

5 100.000 
NIFS 

5 900.000 
NIFS 

.01 
12,239.42 

.01 
20,493.91 

.01 
17,333.42 

.01 
9,391.77 

.01 
14,323.90 

.01 
23,365.15 

.01 
26,890.98 

.01 
l8p599.33 

.01 
21,752.27 

STATE STREET, 



EQUITY 

BANC/AMERICA SECUR.L USD/DTC .05 
260.00 8.80 187,677 .92 

CORRESPONDENT SERVIC USD/DTC .01 
6.25 0 .28 5,804.87 

CORRESPONDENT SERVIC USD/DTC .01 
7.50 0 .31 6,606 .71 

CORRESPONDENT SERVIC USD/DTC .01 
5.00 0.21 4,435 .91 

CORRESPONDENT SERVIC USD/DTC .01 
2.50 0 .11 2,322 .39 

CORRESPONDENT SERVIC USD/DTC .01 
5.00 0 .23 4,701 .37 

STATE STREET 

CON 16JUM03 19JUN03 
36 .143600 0 .00 

06JUM03 11JUN03 
11 .622800 0 .00 

09JUM03 12JUN03 
11 .024200 0 .00 

12JUN03 17JUN03 
11 .102800 0 .00 

15JUL03 18JUL03 
11 .620000 0.00 

16JUL03 21JUL03 
11 .766500 0 .00 

400.000 
NIF3 

200 .000 
NIF3 

400.000 
NIF3 

670823103 0 CHARLEYS INC 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
33 200 000 16 .700000 0.00 0.00 0.00 554,440.00 
MIR ' 

675744106 OCULAR SCIENCES INC CON 11JUM03 16JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
1 800.000 19 .785100 0.00 36.00 1.67 35,575.51 

NIF1 

11JUN03 16JUN03 BAI!D ROBERT W., & USD/DTC .05 
2 400 .000 19 .784200 0.00 26.00 2.23 47,359.85 

NIFS 

12JUM03 17JUN03 BAIRD ROBERT N., & USD/OTC 05 

NIF3 
700 .000 19 .636500 0.00 WOO 0.65 13,709:90 

12JUN03 17JUN03 INVESTMENT TE04NOLOG USD/DTC .02 

WIF3 
800.000 19.840100 0.00 16.00 0.75 15,855.33 

13JUN03 IBJUN03 BAIRD ROBERT W., & USD/DTC .05 
1 200.000 19 .750000 0.00 66.00 1.11 23,638.89 

NIFS 

I 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 314 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

670006105 NOVELL INC 
NIPS200 .000 

10 400 000 
NIF5 

- ASSET TOTALS 
205,800 .000 

670008102 NOVELLUS SYS INC 
5 200 000 

NIFi ' 

670009109 WOVEN PHARMACEUTICALS INC 
500.000 

NIF3 

600 .000 
NIF3 

US DOLLAR 

CON 20AUG03 25AUG03 
3.707700 0.00 

27AUG03 OPEN 
5.109000 0.00 

0 .00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
102.50 1 .43 30,299 .21 

SMITH MOORE + CO USD/DTC .04 
419.00 2 .49 52,715 .11 

3,516.50 33 .62 709,991 .91 

NIHC ANNUAL NO NAME ON RECORD PAGE : 315 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSWS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

670009109 WOVEN PHARMACEUTICALS INC 23JUL03 28JUL03 INVESTMENT TECHNOLOG USD/DTC .02 
1 200.000 11 .500000 0.00 24.00 0.65 13,775 .35 

NIFS 
29JUL03 01AUG03 CORRESPONDENT SERVIC USD/DTC .01 

1 600.000 11 .617700 0.00 20.00 0.87 18,567 .45 
WIF5 

- ASSET TOTALS - 
4,900 .000 0.00 70.25 2 .66 56,213.05 



" 
IML ANNUAL NO NAME ON RECORD PAGE : 316 
USD - COMPOSITE - ASOF : 31AUGO: 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SMARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014NISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

CORRESPONDENT SERVIC USD/DTC .01 
570.00 19.06 406,491.24 

B-TRADE SERVICES LLC USD/DTC .01 
48.60 4.32 92,060 .01 

MONNESS CRESP11HARDT USD/DTC 0! 2 
15.60 3.68 78,256 .3, 

STATE STREET, 

CON 23JUL03 28JUL03 
8.927200 0.00 

CON 10JUN03 13JUM03 
34.115900 0.00 

CON PAR 1 30APR03 05MAY03 
18 .250000 0.00 

67622NIOS OFFICE MAX INC 
45 600-000 

NIF5 

680223104 OLD REP INTL CORP 
2 700-000 

NIFI 

680665205 OLIN CORP 
4 300-000 

WIFS 

NI"c ANNUAL NO NAME ON RECORD PAGE : 317 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER WANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSIRS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

Co:: US DOLLAR (CONTINUED) 

AR 1 31JUL03 05AUG03 MONNESS,CRESPI,HARDT USD/DTC 
18 .750000 0.00 55.00 0.97 

569 .50 6 .88 1",208.69 

NATIONAL Flftw~(- USD/DTC .03 
45.00 0.21 4,338 .99 

STATE STREET 

CON 30JUL03 04ALIG03 
2 .922800 0.00 

68219P108 ON TECHNOLOGY CORP 
1 500.000 

NIF5 

675744106 OCULAR SCIENCES INC 
1 200.000 

NIF3 

500-000 
NIF3 

700 .000 
NIF3 

2 600 .000 
NIF3 

6 500.000 
NIFS 

- ASSET TOTALS -
18,400.000 

Co: US,DOLLAR 

I JUM03 19JUN03 
19.554200 0.00 

19JUN03 24JUN03 
19.750000 0.00 

20JUN03 25JUN03 
19.783300 0.00 

25JUN03 30JUN03 
17 .750500 0 .00 

26JUN03 01JUL03 
17 .775700 0 .00 

0 .00 

(CONTINUED) 

BAIRD ROBERT W., & USD/DTC .00 
66.oo 1 .10 23,403 .91 

BAIRD ROBERT W.p & USD/DTC .0.1 
2b .00 0 .47 9,949.5: 

BAIRD ROBERT W., L USD/DTC .0.1 
WOO 0.65 13,812 .64 

BAIRD ROBERT N., L USD/DTC .0! 
136 .00 2 .16 46,019 .14 

BAIRD ROBERT W., & USD/DTC .01 
324 .00 5.41 115,211 .64 

842 .00 16.20 344,436 .34. 

680665205 OLIN CORP 
1 100.000 

NIF5 

- ASSET TOTALS -
5,400.000 

6821OP107 OMEGA PROTEIN CORP 
1 000 .000 

NIFI 

17 400.000 
NIF5 

2 400.000 
NIF5 

300.000 
NIF3 

3 900.000 
NIFi 

100.000 
NIF3 

- ASSET TOTALS -
25,100.000 

0.00 

CON 16JUM03 19JUN03 
5.750000 0.00 

23JUN03 26JUN03 
5.722300 0.00 

24JUN03 27JUN03 
5.750000 0.00 

28JUL03 31JUL03 
6 .336500 0.00 

30JUL03 04AUG03 
6 .450400 0.00 

06ALIG03 11AUG03 
6 .095400 0.00 

0.00 

270.00 4.65 

CORRESPONDENT SERVIC USD/DTC 
12 .50 0.27 

INVESTMENT TECHNOLOG USD/DTC 
348 .00 4.66 

INVESTMENT TECHNOLOG USD/DTC 
48 .00 0.65 

CORRESPONDENT SERVIC USD/DTC 
3.75 0.09 

MERRILL LYNCH PROFES USD/DTC 
156 .00 1 .18 

CORRESPONDENT SERVIC USO/DTC 
1 .25 0.03 

20,569-05 .03 

98,825.35 

.01 
5,737.23 

.02 
99,215.36 

.02 
13p752.35 

.01 
2,897.11 

.04 
24,999.38 

.01 
608.26 



NIMC ANNUAL NO MANE ON RECORD PAGE : 318 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

EQUITY 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

US DOLLAR (CONTINUED) 

CON 31JUL03 05AUG03 CORRESPONDENT SERVIC USD/DTC 
3.029700 0.00 11.25 0.13 

682680103 ONEOK INC MEN 
1 200.000 

NIFi 

200.000 
NIF3 

2 200.000 
NIFS 

4 000.000 
NIFS 

2 700 000 
NIF5 * 

2 500.000 
NIF5 

- ASSET TOTALS -
11,800.000 240,216 .37 590.00 11.30 0.00 

MIHC ANNUAL NO NAME ON RECORD PAGE : 319 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MANE STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

68272JI06 ONESOURCE INFORMATION SVCS INCCON 
1 500.000 

11IFS 

2 100.000 
NIF5 

1' 
400.000 

NIFS 

1 200.000 
NIFS 

1 000.000 
NIFA 

4 500 000 
NIFA 

- ASSET TOTALS 
29,200.000 0.00 927 .00 5.38 176,821 .61 

INVESTMENT TECHNOLOG USD/OTC .02 
378 .00 12.01 256,169 .93 

MORGAN STANLEY CO IN USD/DTC .05 
600.00 7 .63 253,782 .77 

BRIDGE TRADM%,~ . USD/DTC .05 
5 

. 
Oo 0.19 5,998 .61 

CON 16JUN03 19JUN03 
13.574600 0.00 

SPONSORED AOR 14APRO3 17APR03 
21.199200 0.00 

CON 17MAR03 2014AR03 
60.038000 0.00 

68389XI05 ORACLE CORP 

18 
900.000 

NIFi 

686330101 ORIX CORP 
12 000.000 

NIFA 

688239201 OSHKOSH TRUCK CORP 
100.000 

NIF3 

'. I 

68219PIOS ON TECHNOLOGY CORP 
900.000 

NIF3 

- ASSET TOTALS -
2,400.000 0.00 

CON 13MAY03 16KAY03 
20 . ON100 0.00 

16KAY03 21MAY03 
20.250000 0.00 

22KAY03 28KAY03 
20.250000 0.00 

27KAY03 30MAY03 
20.466700 0.00 

28KAY03 02JUM03 
20.500000 0.00 

02JUM03 05JUN03 
20.500300 0.00 

56.25 0.34 

EDWARDS A G SONS INC USD/DTC 
60.00 1.13 

EDMA!DS A G SONS INC USD/DTC 
0.00 0.19 

EDWARDS A G SONS INC USD/DTC 
60.00 1.14 

EDWARDS A G SONS INC USD/OTC 
200.00 3.84 

EDWARDS A G SONS INC USD/DTC 
135.00 2.60 

BNYl!jOKERAGE INC USD/DTC 
.00 2.40 

.01 
2,715.35 

7,054.34 

.05 
23,938 .99 

.05 
4,039 .81 

.05 
24,238 .86 

.05 
81,662.96 

.05 
55,212 .40 

.05 
51,123.35 

68272JI06 ONESOURCE INFORMATION SVCS INCCON 03MAR03 06NAR03 CORRESPONDE.KT.-`%ElRVIC USD/DTC .02 
500.000 6 .311400 0.00 7.50 0 .10 3, 1". 10 

NIF3 STATE STREET 

US DOLLAR (CONTINUED) 

05MAR03 10KAR03 INVESTMENT TECHNOLOG USD/DTC .02 
6.19OOD0 0.00 30 .00 0.28 9,254.72 

06MAR03 11KAR03 INVESTMENT TECHNOLOG USO/DTC .02 
6.145400 0.00 42 .00 0.39 12,862 .95 

07MAR03 12MAR03 GOLDMAN SACHS + CO USD/DTC .04 
6.150000 0.00 736 .00 3 .41 112,420 .59 

07NAR03 12MAR03 INVESTMENT TECHHOLOG USD/DTC .02 
6.010000 0.00 24 .00 0.22 7,187 .78 

IINAR03 14KAR03 INVESTMENT TECHMOLOG USD/DTC .02 
6.120000 0.00 20.00 0.19 6,099 .81 

12KAR03 17KAR03 CORRESPONDENT SERVIC USD/DTC .02 
5.759100 0.00 67 .50 0.79 25,847 .66 



NIMC ANNUAL NO WAKE ON RECORD PAGE : 320 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 07APRO3 IOAPRO3 
65.327600 0.00 

15APRO3 21APR03 
65.116100 0.00 

25APRO3 30APRO3 
55.623600 0.00 

02MAY03 07MAY03 
56.090900 0.00 

05MAY03 OSMAY03 
56 .036400 0.00 

06MAY03 09MAY03 
56.045400 0.00 

OBNAY03 13MAY03 
56.039500 0.00 

02JUM03 05JUM03 
56.525000 0.00 

04JUN03 09JUN03 
57.834900 0.00 

400.000 
NIF3 

1 400 000 
NIFS ' 

2 300 000 
NIFi * 

1 000 000 
NIFS ' 

ST ATE STREET, 
MIHC ANNUAL NO NAME ON RECORD PAGE : 321 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CCNTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

690310107 OVERLAND STORAGE INC 
21 700 000 
NIA * 

690768403 OMENS ILL INC 
2 700 000 

NIFI * 

69366NI04 PTEK HLDGS INC 
2 900 000 

NIFS * 

600.000 
NIF3 

8 goo 000 
NIFS * 

1 200 000 
NIFS ' 

CON 27AUG03 27AUG03 
15.130000 0 .00 

CON MEN 10JUM03 13JUN03 
11.097400 0 .00 

CON 07JUL03 IOJUL03 
5.450000 0 .00 

14JUL03 17JUL03 
5.960000 0.00 

15JUL03 IBJUL03 
6 .017100 0.00 

24JUL03 29JUL03 
5.999500 0.00 

ASSET TRANSFER AT KA USD/DTC 
0.00 0.00 328,321.00 

B-TRADE SERVICES LLC USD/DTC .02 
48 .60 1.41 29,912.97 

CORRESPONDENT SERVIC USD/DTC .01 
36 .25 0.74 15p768 .01 

CORRESPONDENT SERVIC USD/DTC .01 
7.50 0.17 3,568 .33 

CORRESPONDENT SERVIC USD/DTC .01 
110.00 2 .48 52,838 .00 

CORRESPONDENT SERVIC USD/DTC .01 15.00 0.34 7,284.06 

STATE STREET, 

i 

688239201 OSHKOSH TRUCK CORP 
200.000 

NIF3 

100.000 
NIF3 

600.000 
NIF3 

1 000 000 
NIFi ' 

200 .000 
NIF3 

(CONTINUED) 

BRIDGE TRADING USD/DTC .05 
10.00 0.62 13,054.90 

BRIDGE TRADING USD/DTC .05 
5.00 0.31 6,506.30 

BAIRD ROBERT M., & USD/DTC .05 
36.00 1.57 33,342.59 

ROCKHOUSE SECURITIES USD/DTC .05 
50.00 2.63 56,038 .27 

BRIDGE TRADING USD/DTC .05 
10.00 0.53 11,196 .75 

BRIDGE TRADING USD/DTC .05 
20.00 1.05 22t397 .11 

BRIDGE TRADING USD/DTC .05 
70 

. 
00 3.68 78,381.62 

BAIRD ROBERT N., & USD/DTC .05 
114.00 6.09 129,886.41 

BAIRD ROBERT N., & USD/DTC .05 
56.oo 2.71 57,782.19 

688239202 OSHKOSH TRUCK CORP 
200.000 

NIF3 

1 700 000 
NIFS 

- ASSET TOTALS 
9,200.000 

US DOLLAR 

CON 06JUM03 11JUM03 
58.335200 0.00 

11JUM03 16JUN03 
57.669600 0.00 

0.00 

(CONTINUED) 

BUY BROKERAGE INC USD/DTC .05 
10.00 0.55 llp656.49 

G G E T LLC USD/DTC .05 
85.00 4.59 97,948.73 

460.00 24.52 524,189.97 



NINC ANNUAL NO NAME ON RECORD PAGE : 322 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

69366MI04 PTEK HLOGS INC CON 29JUL03 01AUG03 
700.000 6.106400 0 .00 

NIF3 
30JUL03 04ALIG03 

is 700 000 6 .140400 0 .00 
NIF5 

31JUL03 OSAUG03 
1 800 .000 6 ."4200 0.00 

NIFS 
OIAUG03 06AUG03 

1 100 .000 6 .294300 0.00 NIFS 

OSAUG03 OBAUG03 
1 600 .000 6 .432100 0.00 

NIFS 
06AUG03 11AUG03 

300.000 6 .500000 0.00 
NIF3 

IBAUG03 21AUG03 
37 800.000 6 .049700 0.00 MIA 

19AUG03 22AUG03 
9 200.000 6 .335300 0.00 

NIFS 
19ALIG03 22AUG03 

9 400.000 6 .324100 0.00 
NIFS 

STATE STREET, 

) I 

695156109 PACKAGING CORP AMER CON 19AUG03 22AUG03 STATE STREET BIROKED USD/DTC .02 
4 900.000 20.099800 0.00 98.00 4.61 98,386 .41 

NIA 
fr~-- 

)I 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
8.75 0.21 4,265.52 

CORRESPONDENT SERVIC USD/DTC .01 
233.75 5 .38 114,586.35 

CORRESPONDENT SERVIC USD/DTC .01 
22.50 0.55 11,612.51 

CORRESPONDENT SERVIC USD/DTC .01 
13.75 0.33 6,909 .65 

CORRESPONDENT SERVIC USO/DTC .01 
20.00 0 .49 10,270.87 

FIRST CLEARING, LLC USD/DTC .04 
12.00 0 .10 1,937 .90 

CORRESPONDENT SERVIC USD/DTC .01 
472.50 10 .71 228,195 .45 

MONNESS CRESPI,HARDT USD/DTC .04 
368.6i 2 .73 57,914 .03 

ROCKHOUSE SECURITIES USD/DTC .04 
376.00 2 .79 59pO67 .75 

NIHC ANNUAL NO NAME ON RECORD PAGE : 323 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

69366M104 PTEK HLOGS INC CON 19AUG03 22AUG03 SMITH MOORE + CO USD/DTC .04 
9 400.000 6.338200 0.00 379 .00 2.79 59,200 .29 

NIFi 

19AUG03 22AUG03 CORRESPONDENT SERVIC USD/DTC .01 
10 goo 000 6.368900 0.00 135.00 3.22 68,645.90 

NIF5 

20AUG03 25AUG03 BEAR STEARNS SECURIT USD/DTC .04 
4 400 000 6.444500 0.00 176 .00 1.33 28,178.47 

NIF5 

20AUG03 25AUG03 CORRESPONDENT SERVIC USD/DTC .01 
4 700.000 6.373900 0.00 58 .75 1.41 29,897.17 

NIFS 

22AUG03 27AUG03 BEAR STEARNS SECURIT USD/DTC .04 
2 000 6.375000 0.00 116 .00 0.87 18,370.63 

NiFi"- 

25AUG03 28AUG03 ROCKHOUSE SECURITIES USD/DTC .04 
4 000 000 6.168300 0.00 160.00 1.16 24,512.04 

NIF5 

27AUG03 OPEN SMITH MOORE + CO USD/OTC .04 
14 000 000 6 .936200 0.00 566.00 4.55 96,542.25 

NIFS 

29AUG03 OPEN ROCKHOUSE SECURITIES USD/DTC .04 
5 800.000 7 .170900 0.00 232.00 1.95 41,357.27 

NIF5 

ASSET TOTALS - 
150, 100. ON 0.00 3,509.75 44.30 94Ot822.45 



NINC ANNUAL NO NAME ON RECORD PAGE : 324 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH I p 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

704227107 PAXAR CORP 
900.000 

NIF3 

704549104 PEABODY ENERGY CORP 
2 100.000 

NIA 

1 600.000 
NIA 

2 100.000 
MIR 

CON 23APRO3 28APRO3 
11 .254900 0 .00 

CON 19AUG03 22AUG03 
30 .600000 0 .00 

20AUG03 25AUG03 
31.000000 0.00 

20ALIG03 25AUG03 
30.832400 0.00 

BRIDGE TRADING USD/DTC .0. 
45.00 0.48 10,083.& 

STATE STREET BROKERA USD/DTC 0: 
42.00 3.01 64,214.94 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 49,600 .01 

STATE STREET BROKERA USO/DTC 
0.00 3.04 64,745.01 

STATE TREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 325 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON** US DOLLAR (CONTINUED) 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
30.674000 0.00 50 .00 3 .59 

MERRILL LYNCH PIERCE USD/DTC 
120 .00 2 .23 

CORRESPONDENT SERVIC USD/DTC 
19 .50 1 .17 

CORRESPONDENT SERVIC USD/DTC 
61 .50 4.10 

FULCRUM GLOBAL PARTN USD/DTC 
215 .00 4 .15 

CORRESP3NDENT SERVIC USD/DTC 
73 . 0 5 .12 

CORRESPSNDENT SERVIC USD/DTC 
27 . 0 2 .68 

CORRESPONDENT SERVIC USD/DTC 
71 .25 4 .65 

707569109 PENN NATL GAMING INC 
2 400 000 

NIFS ' 

1 300 000 
NIFS * 

4 100.000 
NIF5 

4 300 000 
NIFi ' 

4 900 000 
NIF5 * 

2 200 000 
NIFS * 

5 700 000 
NIF5 ' 

CON 07APRO3 IOAPRO3 
19 .829200 0.00 

09APR03 24APRO3 
19 .069200 0.00 

01KAY03 06MAY03 
21 .329500 0.00 

01MAY03 06KAY03 
20.588400 0.00 

02MAY03 07MAY03 
22 .321700 0.00 

09JUN03 12JUM03 
16 .236700 0.00 

10JUM03 13JUM03 
17 .394500 0.00 

.05 
47,"7.85 

.02 
24,769.29 

.02 
87,385.35 

.05 
88,310.97 

.02 
109,297.71 

01 
35,691:56 

.01 
99,072.75 

ST ATE STREET, 

695156109 PACKAGING CORP AMER 
5 300 000 

NIF4 * 

900 .000 
NIF4 

7 600 .000 
NIF4 

11 000.000 
MIA 

- ASSET TOTALS -
29,700.000 

CO: USODOLLAR 

2 AUG03 25AUG03 
20.236400 0.00 

20AUG03 25AUG03 
20.290000 0.00 

21AUG03 26AUG03 
20.332500 0.00 

22AUG03 27AUG03 
20.063100 0.00 

0 .00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .0 
106.00 5 .02 107,142 .91 

STATE STREET BROKERA USD/DTC 
0.00 0 .86 18,260 .1, 

STATE STREET BROKERA USD/DTC .0; 
152.00 7.24 154,367 .71 

STATE STREET BROKERA USD/DTC .0; 
220.00 10.33 220,463 .7- 

576.00 28.06 598,619 .91 

704549104 PEABODY ENERGY CORP 
2 500 000 

MIR 

- ASSET TOTALS 
8,300 .000 0.00 92 .00 9 .64 

.02 
76,631.41 

255,191.40 



NIMC ANNUAL NO NAME ON RECORD PAGE : 326 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXHISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON ISAPRO3 21APRO3 
16.921400 0.00 

15APRO3 21APRO3 
16.857100 0.00 

16APRO3 22APRO3 
16.861200 0.00 

30APRO3 05MAY03 
17.143600 0.00 

05MAY03 08MAY03 
17.714300 0.00 

708160106 PENNEY J C INC 
100 .000 

NIF2 

5 400 000 
NIFi * 

500.000 
NIF2 

7 000 000 
MIFi * 

1 400.000 
NIFi 

INVESTMENT TECHHOLOG USO/OTC .02 
2.00 0.08 1,690 .06 

GOLDMAN SACHS + CO USD/DTC .05 
270.00 4.27 90,754 .07 

GOLDMAN SACHS + CO USD/DTC .05 
25.00 0.40 8,405.20 

INVESTMENT TECHNOLOG USD/DTC .02 
140.00 5.62 119,859.58 

INVESTMENT TECHNOLOG USD/DTC .02 
28.00 1 .17 24,770.85 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 327 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SKARE-
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

713278109 PEP BOYS NANNY HOE + JACK 
1 400.000 

NIFS 

200.000 
MIF3 

11 500.000 
MIF5 

4 400 000 
NIFS * 

CON 06MAR03 IINAR03 
8 .265000 0.00 

12MAR03 17MAR03 
7 .825500 0.00 

13KAR03 18HAR03 
6 .786200 0.00 

27KAR03 01APR03 
7 .750000 0.00 

INVESTMENT TECHROLOG USD/DTC .02 
28 .00 0.35 11,542.65 

CORRESPONDENT SERVIC USD/DTC .02 
3 .00 0.05 1,562.05 

ABEL NOSER CORPORATI USD/DTC .04 
"0 . 00 2 .35 779578.95 

CANTOR FITZGERALD + USD/DTC .04 
176 .00 0.86 33,923.14 

)I 

707569109 PENN NATL GAMING INC 
2 300.000 

NIF5 

4 500 000 
NIFS * 

is 300 .000 
NIFS 

- ASSET TOTALS -
50,000 .000 

US DOLLAR 

CON 12JUM03 17JUM03 
18 .875800 0 .00 

20JUN03 25JUM03 
18 .782100 0.00 

24JUN03 27JUN03 
19.870400 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
28 .75 2.04 43,383.55 

CORRESPONDENT SERVIC USD/DTC .01 
56.25 3.96 84,459 .24 

CORRESPONDENT SERVIC USD/DTC .01 
228.75 17.02 363,382 .55 

902.00 ".12 983,220 .82 

708160106 PENNEY J C INC 
1 500.000 

NIFi 

4 300 000 
NIh ' 

700.000 
NIF2 

2 200.000 
NiFi 

- ASSET TOTALS -
23,100.000 

US DOLLAR 

CON 05MY03 08MAY03 
17.695300 0.00 

06MAY03 09KAY03 
17.621300 0.00 

07MAY03 12MAY03 
17.752900 0.00 

07KAY03 12MAY03 
17 .701500 0.00 

0.00 

ss (CONTINUED) 

GOLDMAN SACHS + CO USD/DTC .05 
75.00 1 .25 26,466.70 

GOLWAM SACHS + CO USD/DTC .05 
15.00 3.55 75,553 .04 

INVESTMENT TECHNOLOG USD/DTC .02 
14.00 0.59 12,412.44 

GOLDMAN SACHS + CO USD/DTC .05 
110.00 1 .83 38,831.47 

879 .00 18 .76 398,743.41 



NIHIC ANNUAL NO MANE ON RECORD PAGE : 328 
USD - COMPOSITE - ASOF : 31AUGO~ 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STIL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

713278109 PEP BOYS MANNY HOE + JACK 
4 300 000 

NIF5 ' 

4 600 000 
NIFS ' 

6 600.000 
NIFS 

6 600.000 
NIF5 

-6 600 000 
NIFS " 

2 400.000 
NIF5 

4 700.000 
NIF5 

2 300.000 
NIFS 

2 100 .000 
NIF5 

13JUN03 
12 .000700 0.00 

13JUN03 CANCEL 
12 .000700 0 .00 

16JUN03 19JUN03 
13.024900 0 .00 

16JUM03 19JUN03 
13 .429900 0.00 

18JUN03 23JUN03 
13 .250000 0.00 

19JUNO3 24JUN03 
12 .978500 0.00 

STATESTREET, 

EQUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS 
",500.000 0.00 1,769 .50 19.12 454,172 .50 

713409100 PEPSI BOTTLING GROUP INC CON 14NAR03 19NAR03 CIBC NORLD MARKETS C USD/DTC .05 
1 100.000 19.292000 0.00 55 .00 0 .64 21,165 .56 

NiFi 
17NAR03 20NAR03 INVESTMENT TECHNOLOG USD/DTC .02 

200.000 19.361000 0.00 4 .00 0.12 3,868 .08 
NIF2 

17NAR03 20MAR03 CIBC WORLD MARKETS C USD/DTC .05 
2 300 000 19.270800 0.00 115 .00 1.34 44t206-50 

NIFi ' 
ISKAR03 21MAR03 CIBC NORLD MARKETS C USD/DTC .05 

2 000 000 19.179800 0.00 100 .00 1.16 38,258 .44 
NIFi * 

19KAR03 24MAR03 INVESTMENT TECHNOLOG USD/DTC .02 
100.000 19.440800 0.00 2 .00 0.06 1,942 .02 

NIF2 
19MAR03 24MAR03 CIBC WORLD MARKETS C USD/DTC .05 

WIF2 
200.000 19.393700 0.00 10 .00 0 .12 3,868 .62 

- ASSET TOTALS - 
5,900.000 0.00 286 .00 3 .44 113,309 .22 

713448108 PEPSICO INC CON 30APRO3 05KAY03 INVESTMENT TECHHOLOG USD/DTC .02 
NIF2 

900.000 42.815000 0.00 18 .00 1 .81 38,523.69 

7"ll 

STATE STREET. 

I 

US DOLLAR 

CON 30MAY03 04JUM03 
10.511800 0.00 

13JUM03 18JUN03 
11.775700 0.00 

13JUN03 IBJUN03 
12.000700 0.00 

(CONTINUED) 

BUY BROKERAGE INC USD/DTC 
215.00 2.12 44,983 .6; 

BNY IROKERAGE INC USD/DTC .0.1 
2 0.00 2.54 53,935.61 

CORRESPONDENT SERVIC USD/OTC 0: 
82.50 3.71 79,118.4 : 

BNY 
I 
gOKERAGE INC USO/DTC 0! 

33 .00 3.71 79,870.9 : 

BKY BROKERAGE INC USD/DTC .0! 
330.00 -3.71 -78,870.9 : 

DAVENPORT & CO . OF V USD/DTC .0.1 
120.00 1 .47 31,138.2! 

STAIDARD + POORS SEC USD/DTC .0.1 
35.00 2 .96 62,882 .51, 

WHITAKER SECURITIES USD/DTC 0! 
115.00 1 .43 30,358 .5-, 

WHITAKER SECURITIES USD/DTC .0! 
105.00 1 .28 27,148 .51, 

NIHIC ANNUAL NO NAME ON RECORD PAGE : 329 
Uso - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSINS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSINS BASE TAX/FEE/OTH BASE NET PROCEEDS 



NIHC ANNUAL NO NAME ON RECORD PAGE : 330 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

713448108 PEPSICO INC CON 12JUN03 13JUND3 DEUTSCHE BANK SECURI USD/DTC .03 

NIF2 
400 .000 ".227500 0.00 12.00 0.83 17,678 .17 

16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
1 100.000 44.990000 0.00 22.00 2.32 49,464 .68 

NIFi 

- ASSET TOTALS - 
2,400.000 0.00 52.00 4.96 105,656.54 

713755106 PERFORMANCE FOOD GROUP CO CON 29APRO3 02NAY03 KACHOVIA SECURITIES, USD/DTC .05 
4 100 000 35.131800 0.00 205.00 6.75 143,828.63 

NIA 

19AUG03 22ALIG03 INTERNAL SNAP DVP USD/DTC 
11 800.000 38.750000 0.00 0.00 0.00 457,250.00 
NIA 

- ASSET TOTALS - 
15,900.000 0.00 205.00 6.75 601pO78.63 

714290103 PERRIGO CO 04APR03 09APR03 MERRILL LYNCH PIERCE USD/DTC .05 
MIF3 

200.000 13.003500 0.00 10.00 0.13 2,590.57 

07APRO3 IOAPRO3 MERRILL LYNCH PIERCE USD/DTC .05 
6 00.000 13.069700 0.00 340.00 4.16 88,529.80 

NIF5B 

09APR03 14APRO3 FIRST CLEARING, LLC USD/DTC .05 
2 400.000 13.084600 0.00 120.00 1.47 31,281.57 

Hui 

STATE STREET, 

fIHC ANNUAL NO NAME ON RECORD PAGE : 331 
JSD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

kSSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
;HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

'QUITY 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
9,400 .000 0.00 470 .00 5.76 122,401 .94 

F17081103 PFIZER INC CON 16JUN03 19JUM03 BMY BROKERAGE INC USD/DTC .05 

N 
I;j72O .OOO 34.150000 0.00 436 .00 13.94 297,338.06 

1713U102 PHARMACIA CORP CON 16APRO3 16APRO3 MERGER NON CASH USD/DTC 
34 875 000 37.569156 0.00 0 .00 0.00 lp3lO,224.34 

NIFi 

16APR03 16APRO3 MERGER NON CASH USD/DTC 
11 Boo 000 40.065649 0.00 0 .00 0.00 472,774.66 

NIFi 

- ASSET TOTALS 
46,675.000 0.00 0.00 0.00 1,782,999.00 

18009608 PHILADELPHIA SUBN CORP CON PAR 0.50 07APRO3 10APR03 BRIDGE TRADING USD/DTC .05 

NIF3 
300.000 22.500000 0.00 15.00 0.32 6,734.68 

19JUN03 24JUM03 HOWARD HEIL DIVISION USD/DTC 05 
2 200.000 24.500000 0.00 110 

. 
00 2.53 53,787 :47 

NIFA 

23JUN03 26JUN03 BRIDGE TRADING USD/DTC .05 
1 800.000 24.762700 0.00 90.00 2.09 44,480.77 

NIFS 

24JUN03 27JUN03 PCS SECURITIES INC USD/DTC .05 

NIF3 
500.000 24.750000 0.00 25.00 0.58 12,349.42 

C-r A -T-T- C-1-7% 

) I 



NIMC ANNUAL NO NAME ON RECORD PAGE : 332 
Uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

718009608 PHILADELPHIA SUBN CORP 
2 300 000 

NIFS * 

300.000 
NIF3 

4 860 000 
WIF5 * 

2 300 000 
NIR * 

5 600 000 
NIF4 ' 

2 100 000 
NIR ' 

1 600 000 
NIA 

ASSET TOTALS 
23,860 .000 0.00 691.00 18.18 568,415 .5: 

NINC ANNUAL NO NAME ON RECORD PAGE : 333 USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0 .00 

DIRECT ISSUE 
0 .00 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0.00 

DIRECT ISSUE 
0.00 

US DOLLAR 

722005857 PINCO FDS PAC INYT MGMT SER INTL PORTFOLIO I 23APRO3 24APRO3 
210 674 160 7 .119999 0.00 
NIV 

11JUM03 12JUN03 
119 383.825 7.790000 0.00 
NlGf 

23JUL03 
70 203 644 7.409999 0.00 
NIV 

23JUL03 CANCEL 
--70 203 644 7.409999 0.00 
NIGf 

23JUL03 
69 269 842 7.510000 0.00 

NIG3 

23JUL03 CANCEL 
-69 268 842 7.510000 0.00 
NI(;f 

23JUL03 OPEN 39 
69 5" 658 7.479999 0 .00 
NlGf 

31JUL03 
34 759 265 7.140019 0 .00 
NIGf 

31JUL03 CANCEL 
--34 759 265 7 .140019 0.00 
wl(;f , 

USD/BOS 
1,500,000 .00 0.00 

USD/BOS 
0.00 930,000.00 

USD/BOS 
0.00 520p2O9.00 

USD/BOS 
0.00 -520,209 .00 

USD/BOS 
0.00 520,209.00 

USD/BOS 
0.00 -520,209 .00 

USD/BOS 
0.00 520,209.00 

USD/BOS 
0.00 248,181.84 

USD/BOS 
0.00 -248,181 .84 

STATE STREET, 

US DOLLAR (CONTINUED) 

COMIR 0 .50 25JUN03 30JUM03 PCS SECURITIES INC USD/DTC .0 
24.750000 0.00 115.00 2.67 56,807 .3 

17JUL03 22JUL03 CAPITAL INSTITUTIONA USD/DTC .0 
24.000000 0.00 15.00 0.34 7,184.61 

30JUL03 04AUG03 KEEFE BRUYETTE + KOO USD/DTC .0 
23.500200 0.00 243.00 5.35 113,962.& 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .0; 
23.520400 0.00 46.00 2 .54 54,048.3 

20AUG03 25AUG03 INTERNAL SWAP DVP USD/DTC 
23.570000 0.00 0.00 0.00 131,992 .0 

20AUG03 25AUG03 INTERNAL SNAP DVP USD/DTC 
23.570000 0.00 0.00 0 .00 49,497 .01 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .0 ; 
23.503100 0.00 32.00 1.76 37,571 .21 

722005857 PINCO FOS PAC INVT MW SER INTL PORTFOLIO I 22APRO3 23APRO3 DIRECT ISSUE USD/BOS 
140 252 450 7.130000 0.00 0.00 0.00 1,000,000.00 
NIGf 

STATESTREET 



NIHC ANNUAL NO NAME ON RECORD PAGE : 334 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

722005857 PINCO FOS PAC INVT NGHT SER INTL PORTFOLIO I 31JUL03 
35 416 251 7.050019 0.00 

NIGI 

31JUL03 CANCEL 
-35 416 251 7.050019 0.00 
N161 

31JUL03 05AUG03 
34 759 265 7.140019 0.00 

MIGI 

- ASSET TOTALS 
574,616.358 0.00 

72581MI07 PIXELWORKS INC 
6 400.000 

NIFS 

4 500.000 
"IF5 

CORRESPONDENT SERVIC USD/DTC .01 
80 .00 1 .81 38,458.35 

CORRESPONDENT SERVIC USD/DTC .01 
56 .25 1 .34 28,503.46 

STATE STREET, 

CON OIJUL03 07JUL03 
6.021900 0.00 

03JUL03 09JUL03 
6.3"900 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 335 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUI TY 

CON 03KAR03 06MAR03 
15.7"BOO 0.00 

04KAR03 07NAR03 
15.661000 0.00 

CORRESPONDENT SERVIC USD/DTC .02 
28.50 0.91 29,889-51 

INVESTMENT TECHNOLOG USD/DTC .01 
5.00 0.24 7,825.26 

C'~ C'-- 

500.000 
NIF3 

)I 

723456109 PINNACLE ENTMT INC 

2' 
000 

MIR'. 

28 
000.000 

MIR 

- ASSET TOTALS -
56,000.000 

CON 27AUG03 27AUG03 
6.140000 0.00 

27AUG03 OPEN 
5.990800 0.00 

0.00 

(CONTINUED) 

DIRECT ISSUE USD/BOS 
0.00 0.00 249,685 .25 

DIRECT ISSUE USD/BOS 
0.00 0 .00 -249,685 .25 

DIRECT ISSUE USD/BOS 
0 .00 0 .00 248,181 .84 

0 .00 0 .00 4,198,390 .84 

ASSET TRANSFER AT MA USD/DTC 
0 .00 0 .00 171,920.00 

BROADCORT CAPITAL (T USD/DTC .05 
1,400 .00 7 .86 166,334.54 

1,400 .00 7 .86 338,254.54 

72581MIO7 PIXELKORKS INC 
4 600.000 

NIFS 

9 300 .000 
NiFi 

4 600 .000 
MIFS 

4 600 000 
NIFS ' 

4 700 000 
NIFS * 

9 200.000 
NIFS 

- ASSET TOTALS -
47t9OO.OOO 

726900103 PLANAR SYS INC 
1 900 .000 

NIFS 

US DOLLAR 

CON 07JUL03 10JUL03 
6.608100 0.00 

07JUL03 IOJUL03 
6.500000 0.00 

10JUL03 15JUL03 
6.949400 0.00 

11JUL03 16JUL03 
6.531100 0.00 

15JUL03 IBJUL03 
7.035600 0.00 

17JUL03 22JUL03 
6.779800 0.00 

0.00 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC .01 
57.50 1.43 30,338.33 

BEAg STEARNS SECURIT USD/DTC .04 
72.00 2.83 60,075.17 

ROCKNOUSE SECURITIES USD/DTC .04 
184.00 1.48 31,321.76 

ROCKHOUSE SECURITIES USD/DTC .04 
184.00 1.41 29,857.65 

ROCKHOUSE SECURITIES USD/DTC .04 
188.00 1.55 32,877.77 

ROCKHOUSE SECURITIES USD/DTC .04 
368.00 2.92 62,003.24 

1,489.75 14.77 313,435.73 



EQUITY 

COW** US DOLLAR 

726900103 PLANAR SYS INC 17NAR03 20NAR03 
200 .000 12.635000 0.00 

NIF3 

17NAR03 20MAROS 
900.000 12.687000 0.0 

NIF3 

18MAR03 21NAR03 
700.000 12.660000 0.00 

NIF3 

IBNAR03 21MAR03 
2 100 000 12.954800 0.00 

NIF5 

20NAR03 25NAR03 
1 200 000 14.067400 0.00 

NIFS 

21MAR03 26MAR03 
1 000.000 14.392800 0.00 

NIFS 

24KAR03 27MAR03 
300.000 13 .935000 0.00 

NIF3 

27NAR03 OIAPRO3 
500.000 12 .894500 0.00 

NIF3 

OIAPRO3 04APRO3 
700 .000 11 .920300 0 .00 

NIF3 

STATE STREET, 

74005PI04 PRAXAIR INC CON 12JUM03 13JUM03 DEUTSCHE BANK-,,SECURI USD/DTC .03 
200.000 60.350000 0.00 6 .00 

, 
'* -1. 0 .57 12,063.43 

NIF2 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 336 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY 6ESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .0 
4.00 0 .08 2,522.9, 

CORRESPONDENT SERVIC USD/OTC .0 
13 .50 0.35 11,404 .4! 

INVESTMENT TECHNOLOG USD/DTC .0 
7 .00 0.27 8,854.7~ 

CORRESPONDENT SERVIC USD/DTC O~ 
31.50 0.82 27,172 .71 

CORRESPONDENT SERVIC USD/DTC 0: 
18.00 0.51 16,862 .3- 

CORRESPONDENT SERVIC USD/DTC 0: 
15.00 0.44 14p377 .31 

INVESTMENT TECHNOLOG USD/DTC .0 
3.00 0.11 4,177 .31 

CORRESPONDENT SERVIC USD/DTC 0: 
7.50 0.17 6,439 .51 

CORRESPONDENT SERVIC USD/DTC .0 ; 
10.50 0.40 9,333 .1 

NIHC ANNUAL NO NAME ON RECORD PAGE : 337 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

Cc: US,DOLLAR (CONTINUED) 

726900103 PLANAR SYS INC 0 APR03 04APRO3 INVESTMENT TECHNOLOG USD/DTC .02 
2 700.000 21.734400 0.00 54.00 1 .49 31,627.39 

NIF5 
02APRO3 07APR03 CORRESPONDENT SERVIC USD/DTC .02 

1 000.000 12.925200 0.00 15.00 0 .61 12,909 .59 
NIFS 

09APR03 14APRO3 CORRESPONDENT SERV1C USD/DTC .02 
NIF3 

900.000 11.014100 0.00 13.50 0 .47 9,898 .72 

09APRO3 14APRO3 INVESTMENT TECHNOLOG USD/OTC .02 
1 000.000 11.095000 0.00 20.00 0 .52 11,074 .48 

NIF5 
17APRO3 23APRO3 SUNGUARD INSTITUTION USD/DTC .05 

NIF3 
700.000 15.904100 0.00 35.00 0 .53 11,097 .34 

21APRO3 24APRO3 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

900.000 16.796400 0.00 13.50 0 .71 15,102 .55 

23APRO3 28APRO3 WELLS FARGO SECURITI USD/DTC .05 
6 300.000 16.679200 0.00 315.00 4 .92 104,759.04 

NIFS 
24APRO3 29APRO3 WELLS FARGO SECURITI USD/DTC .05 

5 900.000 16.761900 0.00 295.00 4 .63 98,595.58 
NIFS 

ASSET TOTALS - 
29,400.000 0.00 904.50 18 .18 432,924.33 



NlHc ANNUAL NO NAME ON RECORD PAGE : 338 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CDNTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

741530102 PRIDE INTERNATIONAL INC 
15 800.000 

NIF4 

741917108 PRIME HOSPITALITY CORP 
1 500.000 

NIFS 

13 000 000 
NIFS 

- ASSET TOTALS 
14,500.000 0.00 

74264T102 PRIORITY HEALTHCARE CORP CL B 27AUG03 27AUG03 
26 900.000 21.260000 0.00 
NIR 

27AUG03 OPEN 
12 800 000 20.981700 0.00 
NIH * 

ASSET TRANSFER AT KA USO/DTC 
0.00 0.00 571,894.00 

MERRILL LYNCH PIERCE USD/DTC .05 
640.00 12 .57 267,913.19 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 339 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 27AUG03 27AUG03 
28 .870000 0.00 

21APR03 24APRO3 
24.863000 0.00 

CON 27AUG03 27AUG03 
13 .640000 0.00 

LP 01JUL03 08JUL03 
1,054 .149267 0.00 

CON 22APRO3 25APRO3 
29 .037400 0.00 

23APRO3 28APRO3 
29 .172000 0.00 

01MAY03 06MAY03 
28 .930500 0 .00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0 .00 548,530.00 

CORRESPONDENT SERVIC USD/DTC .02 
4.50 0 .35 7,454 .05 

ASSET TRANSFER AT HA USD/DTC 
0.00 0 .00 259,160.00 

STATE STREET BANK + USD/BOS 
0.00 0 .00 310,000.00 

MCDONALD AND COMPAN USD/DTC .05 
125.00 3 .40 72,465.10 

ABEL MOSER CORPORATI USD/DTC .05 
135.00 3.69 78,625.71 

CAPITAL INSTITUTIONA USD/DTC .05 
5.00 0.14 2,887 .91 

I I 

100.000 
NIF3 

)I 

74005PI04 PRAXAIR INC 
100 .000 

NIF2 

3 700 000 
NIFf 

- ASSET TOTALS 
4,000.000 

US DOLLAR 

CON 16JUN03 19JUM03 
62 .980000 0.00 

OBAUG03 13AUG03 
62.851900 0.00 

0.00 

CON 27AUG03 27AUG03 
16.620000 0.00 

CON 15JUL03 18JUL03 
8.300000 0.00 

28AUG03 OPEN 
9.028500 0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
2 .00 0.30 6,295.70 

BURNHAM SECURITIES USD/DTC .05 
185 .00 10.89 232,356.14 

193.00 11.76 250,715.27 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 262,596.00 

CORRESPONDENT SERVIC USD/OTC .01 
18.75 0.59 12,430.66 

CREDIT LYONNAIS SECU USD/DTC .04 
520.00 5.50 116,845.00 

S38.7S 6.09 129p275.66 

74264TIO2 PRIORITY HEALTHCARE CORP 
14 100.000 
NIA 

- ASSET TOTALS -
53,800.000 

743674103 PROTECTIVE LIFE CORP 
19 000 .000 

NIF4 

743859100 PROVIDENT BANKSHARES CORP 
300.000 

NIF3 

743977100 PROVINCE HEALTHCARE CO 
19 000.000 
NIA 

?"99S919 QUELLOS STRATEGIC PARTNERS 
294.076 

NIG3 

747620102 QUANEX CORP 
2 500.000 

NIFS 

2 700.000 
NIB 

US DOLLAR 

CL B 27AUG03 OPEN 
20.843500 0.00 

0.00 

(CONTINUED) 

PERSHING LLC USD/DTC .05 
705.00 13.76 293,174.59 

1,345.00 26 .33 1,132,981 .78 



NINC ANNUAL NO NAME ON RECORD PAGE : 341 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

FAHNESTOCK & COMPANY USD/DTC .05 
80.00 1.58 33,553.62 

FAHNESTOCK & COMPANY USD/DTC .05 
100 .00 1.98 42,181 .42 

FAHNESTOCK & COMPANY USD/OTC .05 
65 .00 1 .29 27,383.08 

FAHNESTOCK & COMPANY USO/DTC .05 
55 .00 1.09 23,074.49 

RBC DAIN RAUSCHER IN USD/DTC .05 
50 .00 0 .99 20,949.01 

RBC DAIN RAUSCHER IN USD/DTC .05 
30.00 0 .59 12,569 .41 

STATE STREET, 

CON IOJUN03 13JUN03 
21.022000 0.00 

11JUN03 16JUN03 
21 .141700 0.00 

16JUN03 19JUN03 
21.114900 0.00 

17JUN03 20JUN03 
21.027800 0.00 

25JUN03 30JUN03 
21.000000 0.00 

26JUN03 01JUL03 
21.000000 0.00 600.000 

NIF3 

NINC ANNUAL NO NAME ON RECORD PAGE : 340 
USD - COMPOSITE - ASOF : 31AUGO~ 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR (CONTINUED) 

747620102 QUANEX CORP CON 02MAY03 07MAY03 CAPITAL INSTITUTIONA USD/DTC .05 
4 700 000 29 .304700 0.00 235.00 6 .45 137,490.64 

NIF5 

- ASSET TOTALS 
10,000 .000 0.00 500.00 13 .68 291,469.36 

7483SC106 QUIKSILVER INC 09JUL03 14JUL03 WELLS FARGO SECURITI USD/OTC .05 
2 700 000 18 .573900 0.00 135.00 2 .35 50,012.18 

NIFi 

25JUL03 30JUL03 BNY BROKERAGE INC USD/DTC .05 
4 500 000 17.279000 0.00 225.00 3 .64 77,526.86 

NIFS * 

28JUL03 31JUL03 CORRESPONDENT SERVIC USD/DTC .01 
4 700.000 17.898200 0.00 58 .75 3 .94 84,058 .85 

NIFS 

07AUG03 12AUG03 CORRESPONDENT SERVIC USD/DTC .01 
4 600.000 16.860300 0.00 57 .50 3 .63 77,496 .25 

NIFS 

OBAUG03 13AUG03 MONIESS CRESPIPKARDT USD/DTC .05 
4 700.000 16.833400 0.00 35.60 3 .71 79,878.27 

NIA 

- ASSET TOTALS - 
21,200.000 0.00 711 .25 17.27 367,972 .41 

750236101 RADIAN GROUP INC CON 04MAR03 07MAR03 MACHOVIA SECURITIESp USD/DTC .05 
400.000 33.669500 0.00 20.00 0 

. 
41 13,447 .39 

4 NIG2 

STATE STREET, 

750236101 RADIAN GROUP INC 
400.000 

NIG2 

800.000 
NIG2 

- ASSET TOTALS -
1,600.000 

75621KI06 RECKSOM ASSOCS RLTY CORP 
1 600.000 

NIF5 

2 000 .000 
NIFA 

1 300.000 
NIF5 

1 00.000 
NIFS' 

1 000.000 
WIFS 

COW** US DOLLAR 

05MAR03 10KARD3 
33.660800 0.00 

15MAY03 20MAY03 
37 .090200 0.00 

0.00 

(CONTINUED) 

NACHOVIA SECURITIES, USD/DTC .05 
20.00 0 

. 
41 13,443.91 

FOX PITT KELTON INC USD/DTC .05 
40.00 1.39 29,630.77 

80 .00 2 .21 56,522.07 



NIHC ANNUAL NO NAME ON RECORD PAGE : 342 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

75621K106 RECKSON ASSOCS RLTY CORP 
800.000 

NIF3 

3 100.000 
NIFS 

3 900 000 
NIFS * 

4 600 000 
NIF3 * 

1 700.000 
NIF3 

1 700.000 
NIFS 

-1 
700.000 

NIF5 

1 100.000 
NIFS 

3 500.000 
NIFS 

09JUL03 
21 .450000 0.00 

09JUL03 CANCEL 
21 .450000 0.00 

11JUL03 16JUL03 
21 .425100 0.00 

14JUL03 17JUL03 
21 .507600 0.00 

STATESTREET. 

US DOLLAR (CONTINUED) 

75886F107 REGENERON PHARMACEUTICALS INC CON 
6 400.000 

WIF5 

6 600.000 
NIFS 

- ASSET TOTALS -
13,000.000 0.00 

LA BRANCHE FINANCIAL USD/DTC .04 
36 .00 1 .23 26,067 .00 

LA BRANCHE FINANCIAL USD/DTC .04 
4.00 0.14 2,897 .87 

ABEL NOSER CORPORATI USD/DTC .05 
220.00 5.98 127,375 .78 

CANTS5R.FITZGERALD + USO/DTC .05 
00 2.33 49,682 .38 

SUNGUARD INSTITUTION USD/DTC .05 
110.00 2 .99 63,6B7 .01 

, :77-4-7c~ ;71 

CqrA-rr, C-rrNr~r--r 

CON 02KAY03 07KAY03 
29 .004700 0.00 

05MY03 OSKAY03 
29.020100 0.00 

08MAY03 13HAY03 
29.000400 0.00 

09KAY03 14KAY03 
29.276300 0.00 

09KAY03 14MAY03 
29.000000 0.00 

100.000 
NIF3 

4 400.000 
NIF5 

1 700.000 
NIFS 

2 200 OW 
NIF5 * 

US DOLLAR 

CON 01JUL03 07JUL03 
21 .006800 0 .00 

03JUL03 09JUL03 
21 .000700 0 .00 

07JUL03 IOJUL03 
21 .199700 0.00 

OBJUL03 11JUL03 
21 .327400 0.00 

09JUL03 14JUL03 
21 .450000 0.00 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .05 
40.00 0.79 16,764.65 

ROCKHOUSE SECURITIES USD/DTC .05 
155.00 3.05 64,944.12 

CAPITAL INSTITUTIONA USD/DTC .05 
195.00 3.87 82,479.96 

G G E T LLC USD/DTC .05 
230.00 4.60 97,871.44 

G G E T LLC USD/DTC .05 
85.00 1.71 36,378.29 

G G E T LLC USD/DTC .05 
85 .00 1.71 36,378.29 

G G E T LLC USD/DTC .05 
-85.00 -1.71 -36,378.29 

G G E T LLC USD/DTC .05 
55.00 1.11 23,511.50 

G G E T LLC USD/DTC .05 
175.00 3.53 75,098.07 

NIHC ANNUAL NO NAME ON RECORD PAGE, 343 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

- ASSET TOTALS -
26,300.000 0.00 

21APRO3 24APRO3 
5.994400 0.00 

22APRO3 25APRO3 
5 .803300 0.00 

759351109 REINSURANCE GROUP AMER INC 
900.000 

NIF3 

1,315 .00 26.18 556,759 .06 

CORRESPONDENT SERVIC USD/DTC .02 
96 .00 1.80 38,266.36 

SMITH MOORE + CO USD/DTC .04 
264 

.00 
1.80 38,035.98 

360.00 3 .60 76,302 .34 



NIML ANNUAL NO NAME ON RECORD PAGE : 344 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

759543101 RENEC INC 
1 500 000 

NIFS 

4 500 000 
NIFS 

4 600 000 
NIF5 

1 500 000 
NIFS 

BNY CLEARING SERVICE USD/DTC 
45.00 0.35 

BKY CLEARING SERVICE USD/DTC 
180.00 1 .06 

BNY CLEARING SERVICE USD/DTC 
184.00 1.10 

KNIGHT SECURITIES USD/DTC 
60.00 0." 

CON 01APR03 04APR03 
4.900000 0.00 

02APRO3 07APRO3 
5.000000 0.00 

03APRO3 OBAPRO3 
5.100000 0.00 

21MAY03 27MAY03 
6.504800 0.00 

.03 
7,304.65 

.04 
22,318 .94 

.04 
23,274 .90 

04 
9t696:74 

S s TATE TREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 345 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

(CONTINUED) 

KNIGHT SECURITIES USD/DTC 
48.00 0.37 

RBC DAIN RAUSCHER IN USD/DTC 
96.00 0.76 

CIBC NORLD MARKETS C USD/DTC 
208.00 1 .86 

CIBC NORLD MARKETS C USD/DTC 
112.00 1 .03 

CIBC NORLD MARKETS C USD/DTC 
108 .00 1 .02 

KNIGHT SECURITIES USD/DTC 
256 .00 2 .09 

.04 
7,758 .11 

.04 
16,061 .96 

.04 
39,450-54 

.04 
21,751 .05 

.04 
21,481 .26 

.04 
44,221 .91 

760282103 REPUBLIC BANCORP INC 
100.000 

NIF3 

25 300 000 
NIF5 * 

CON 21APRO3 24APRO3 
12.700000 0.00 

22APRO3 25APRO3 
12.782700 0 .00 

STATE STREET 

759351109 REINSURANCE GROUP AMER INC 
2 300 000 

NIFS ' 

1 200 000 
NIFS ' 

1 300 000 
NIFS ' 

350.000 
NIF3 

- ASSET TOTALS -
14,450 .000 

US DOLLAR 

CON 02JUN03 OSJUM03 
30.848600 0.00 

03JUN03 06JUN03 
30.194700 0.00 

05JUM03 IOJUN03 
30.579700 0.00 

06JUN03 11JUM03 
30.805600 0 .00 

0 .00 

(CONTINUED) 

CANTOR FITZGERALD + USD/DTC 
115.00 3.33 

CANTOR FITZGERALD + USD/DTC 
60.00 1.70 

CANTOR FITZGERALD + USD/DTC 
65.00 1.87 

BRIDGE TRADING USD/DTC 
17 .50 0.51 

712.50 20.08 

.05 
70,833 .45 

.05 
36,171.94 

.05 
39,686.74 

.05 
10,763.95 

427,166.12 

759543101 RENEC INC 
1 200 000 

NIF~ * 

2 400 000 
NIF5 * 

5 200 000 
NIFi * 

2 800 000 
NIFS * 

2 700 000 
NIF5 * 

6 400 000 
NIF5 

- ASSET TOTALS 
32,800.000 

US 

DOLLAR 

COM** 22KAY03 28MAY03 
6 .505400 0.00 

03JUM03 06JUN03 
6 .732800 0.00 

04JUN03 09JUN03 
7 .627000 0.00 

05JUM03 11JUM03 1 
7.808600 0.00 

06JUN03 IIJUN33 
7.996400 0. 0 

20JUN03 25JUN03 
6.950000 0.00 

0.00 1,297 .00 10.10 213,320.06 1 

CORRESPONDENT SERVIC USD/DTC 2 
1 .50 0.06 1,268:44 

CORRESPONDENT SERVIC USD/DTC .02 
379 .50 15.14 323,007.67 0 



NIHC ANNUAL NO MAKE ON RECORD PAGE : 347 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

760759100 REPUBLIC SVCS INC 
800.000 

NIF6 

1 800.000 
NIF1 

3 200 000 
NIF9 * 

2 300 .000 
MIR 

- ASSET TOTALS -
11,700.000 0.00 

760981100 RESTORATION HARDWARE INC DEL CON 
2 200 .000 

NIF5 

2 400.000 
NIFS 

16 200.000 
NIF5 

- ASSET TOTALS -
20,800.000 0.00 

ASSET TRANSFEJt,'*t MA USD/DTC 
0.00 . --t7~ 0.00 421p99O .OO 

781282100 RUBY TUESDAY INC CON 27AUG03 27AUG03 
19 000.000 22.210000 0.00 

IJIF4 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 3" 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

760282103 REPUBLIC BANCORP INC CON 23APRO3 28APRO3 CORRESPONDENT SERVIC USD/DTC .02 
22 700.000 12.842500 0.00 190.50 7.64 162t901.61 
NIF5 

0114AY03 06KAY03 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

670.000 13.027800 0.00 10.05 0.41 8,718.17 

05KAY03 OBKAY03 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

300.000 13.091600 0.00 4.50 0.19 3,922.79 

04JUM03 09JUN03 CORRESPONDENT SERVIC USD/DTC .01 
NIF3 

700.000 13.319200 0.00 B.75 0.44 9,314.25 

07JUL03 10JUL33 CORRESPONDENT SERVIC USO/DTC .01 
NIF3 

700.000 13.923400 0 . 0 8.75 0.46 9,737.17 

- ASSET TOTALS - 
40,470.000 0.00 603.55 24.34 518,870.10 

760759100 REPUBLIC SVCS INC CON IBAUG03 21AUG03 B-TRADE SERVICES LLC USD/DTC .02 
1 600.000 24.383700 0.00 28.80 2 .83 38p983.29 

NIFI 

19AUG03 22ALIG03 B-TRADE SERVICES LLC USD/OTC .02 
1 800.000 24.349900 0.00 32.40 2.06 43,795.36 

MIR 

21AUG03 26ALIG03 B-TRADE SERVICES LLC USD/DTC .02 

NIF6 
200.000 24.469300 0.00 3.60 0.23 4,890.03 

STATE STREET 

US DOLLAR 

CON 22AUG03 27AUG03 
24.268400 0.00 

27AUG03 OPEN 
23.677300 0.00 

28AUG03 OPEN 
24.063700 0.00 

29AUG03 OPEN 
24.225000 0.00 

22JUL03 25JUL03 
5.202700 0.00 

24JUL03 29JUL03 
5.430100 0.00 

24JUL03 29JUL03 
5.393300 0.00 

(CONTINUED) 

B-TRADE SERVICES LLC USD/DTC .02 
14.40 0.91 19,399 .41 

B-TRADE SERVICES LLC USD/DTC .02 
32.40 2.00 42,584.74 

B-TRADE SERVICES LLC USD/DTC .02 
57.60 3.61 76,942.63 

LIQUIDNET INC USD/DTC .02 
46.00 2.61 55,668.89 

215.20 13.25 282,264.35 

CORRESPONDENT SERVIC USD/DTC .01 
27.50 0.54 11,417.90 

CORRESPONDENT SERVIC USD/DTC .01 
30.00 0.61 13,001.63 

SCOTT & STRINGFELLO USD/DTC .04 
648.00 4.09 86,719.37 

705.50 5.24 111,138 .90 



NINC ANNUAL NO NAME ON RECORD PAGE : 348 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

CON 02APRO3 07APRO3 
32.047800 0.00 

09APRO3 14APRO3 
32.000600 0.00 

10APR03 15APRO3 
32 .031800 0.00 

IIAPRO3 16APR03 
32 .007500 0.00 

14APRO3 17APRO3 
32 .159800 0 .00 

13MAY03 16KAY03 
34 .013000 0.00 

20MAY03 23MAY03 
34.037500 0.00 

21MAY03 27MAY03 
34.251500 0.00 

22MAY03 28HAY03 
34.350000 0.00 

7844OX101 SL GREEN RLTY CORP 
600.000 

NIF3 

700.000 
NIF3 

700.000 
NIF3 

800.000 
NIF3 

1 800 000 
NIFS ' 

I Boo 000 
WIFS ' 

3 700 000 
NIFI ' 

4 500 000 
NIFS * 

300.000 
NIF3 

5 E STREET, TAT 
NINC ANNUAL NO NAME ON RECORD PAGE : 349 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

630.00 97 .69 2,086,492 .31 

CORRESPONDENT SERVIC USD/DTC .01 
18.75 0 .39 8,240.46 

INSTINET CLEARING SE USD/OTC .02 
4.00 0 .00 27,196 .00 

MORGAN STANLEY CO IN USD/DTC .05 185.00 4 .36 93pOI9 .93 

INSTINET CLEARING SE USD/DTC .02 18.00 1.22 26,031 .92 

CON 16JUL03 21JUL03 
5.506400 0.00 

GDR 1995 RPSTG C 04JUN03 20JUN03 11 
136.000000 0.00 

SPONSERED ADR 29APRO3 02KAY03 
25.191700 0.00 

03JUM03 06JUM03 
28.945600 0.00 

f 
900.000 

NIGS 

- ASSET TOTALS -
4,600.000 0.00 203.00 5.58 119,051 .75 

STATE STREET, 

(CONTINUED) 

FAHNESTOCK & COMPANY USD/DTC .0 
30.00 0.90 19,197 .7, 

FAHNESTOCK & COMPANY USD/DTC 0! 
35.00 1 .05 22,364.3 

FAHNESTOCK & COMPANY USD/DTC .0 
35 .00 1 .05 22,386 .2 

FAHNESTOCK & COMPANY USD/DTC .0 
40 .00 1 .20 25,564 .81 

FAHNESTOCK & COMPANY USD/DTC .0. 
90 .00 2 .71 57,794 .9~ 

FAHNESTOCK & COMPANY USD/DTC 0! 
90.00 2 .87 61,130 .5 : 

FAHNESTOCK & COMPANY USD/DTC .&. 
185.00 5.90 125,747.8! 

FAHNESTOCK & COMPANY USD/DTC .0 .1 
225.00 7.22 153,899.5 : 

FAHNESTOCK & COMPANY USD/DTC .01. 
15.00 0.49 10,289.5 : 

- ASSET TOTALS -
14,900 .000 

79462FI03 SPDR TRUST 
20 000 000 
NIFi ' 

1 000 000 
NIFi 

- ASSET TOTALS 
21,000 .000 

78"WO6 SRS LABS INC 
1 500 000 

NIF5 * 
796050888 SAMSUNG ELECTRS LTD 

200.000 
NIG8 

803054204 SAP AKTIENGESELLSCHAFT 
3 700 000 

NIGi * 

0 .00 

UNIT SER 1 S + P 13JUM03 17JUN03 
99 .460000 0 .00 

30JUM03 03JULS3 
98 .020000 0 . 0 

0.00 

(CONTINUED) 

745 .00 23.39 498,375.51 

GOLDMAN SACHS + CO USD/DTC .03 
600 .00 93 .10 1,988,506 .90 

GOLDMAN SACHS + CO USD/DTC .03 
30.00 4 .59 97,985 .41 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 350 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

B-TRADE SERVICES LLC USD/DTC .02 
45.00 2 .48 52,772.52 

CITIGROUP GLOBAL MAR USD/DTC .03 
92.50 5 .19 110,786.87 

CITIGROUP GLOBAL MAR USD/DTC .03 
187.50 10.61 226,375.39 

CITIGROUP GLOBAL MAR USD/DTC .03 
145.00 8 .33 177,683 .37 

CITIGROUP GLOBAL MAR USD/DTC .03 
95 .00 5.48 116p894 .68 

STATE STREET. 

cow IOJUN03 13JUN03 
21.128000 0.00 

14AUG03 19AUG03 
29.968800 0.00 

18AUG03 21AUG03 
30.209800 0.00 

19AUG03 22AUG03 
30.661500 0.00 

20AUG03 25AUG03 
30.788200 0.00 

808655104 SCIENTIFIC ATLANTA INC 
2 500 000 

NIF4 ' 

3 700.000 
NIF9 

7 500.000 
NiFt 

5 800 000 
NIF4 * 

3 800 000 
NIFI * 

Himc ANNUAL NO NAME ON RECORD PAGE : 351 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CORRESPONDENT SERVIC USD/DTC .02 
15.00 0.51 10,709.49 

CORRESPONDENT SERVIC USD/DTC .02 
30.00 1 .07 22,798.13 

CORRESPONDENT SERVIC USD/DTC .02 
18.00 0.65 13,748.35 

CORRESPONDENT SERVIC USD/DTC .02 
10.50 0.40 8,424.10 

CORRESPONDENT SERVIC USD/DTC .02 
19.50 0.74 15,774.76 

CORRESPONDENT SERVIC USD/DTC .02 
27.00 1 .03 21,855.11 

81726S101 SENSYTECH INC 
1 000.000 

NIFS 

2 000.000 
NIFS 

1 200.000 
NIF5 

700.000 
NIF3 

1 300.000 
NIFS 

1 800.000 
NIF5 

CON 07MAY03 12MAY03 
10.725000 0.00 

12KAY03 15MAY03 
11.41"00 0.00 

13KAY03 16KAY03 
11.472500 0.00 

14KAY03 19MAY03 
12.050000 0.00 

15KAY03 20MAY03 
12 .150000 0.00 

16MAY03 21MAY03 
12.157300 0.00 

80556P302 SAXON CAPITAL INC 
2 900.000 

WIF5 

3 800 000 
NIF5 * 

900.000 
NIF3 

- ASSET TOTALS -
7,600.000 

US DOLLAR 

CON 04JUM03 09JUM03 
17.475000 0.00 

05JUM03 10JUM03 
18.124900 0.00 

06JUN03 IIJUN03 
18.700000 0.00 

0.00 

(CONTINUED) 

SUNGUARD INSTITUTION USD/DTC .05 
145 .00 2.38 50,530.12 

SUNGUARD INSTITUTION USD/DTC .05 
190.00 3.23 68,681 .39 

CANTOR FITZGERALD + USD/OTC .05 
45 .00 0.79 16,784 .21 

380 .00 6 .40 135,995 .72 

808655104 SCIENTIFIC ATLANTA INC 
7 700 000 

NIFI ' 

4 500 000 
NIA 

- ASSET TOTALS 
35,500.000 

US DOLLAR 

CON 21AUG03 26AUG03 
31 .879900 0.00 

22AUG03 27AUG03 
33.100000 0.00 

0.00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USO/DTC .03 
192.50 11 .49 245,271 .24 

CITIGROUP GLOBAL MAR USD/DTC .03 
112.50 6 .98 148,830.52 

870.00 50.56 1,078,614.59 



nint. AMMUAL No NAME ON RECORD PAGE : 352 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STIL DT FAIL DAYS BROKER NAME STIL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR 

81726SIO1 SENSYTECH INC CON 20MAY03 23MAY03 
1 700 000 12 .405700 0 .00 

NIF5 

22KAY03 28NAY03 
300.000 12 .404000 0 .00 

NIF3 

27MAY03 30MAY03 
3 200 000 13.465300 0 .00 

NIF3 

28KAY03 02JUN03 
400.000 13.452800 0.00 

NIF3 

02JUN03 05JUN03 
400.000 13.159600 0.00 

NIF3 

12JUM03 17JUN03 
2 200 000 14.039600 0.00 

NIFS 

13JUN03 18JUN03 
2 300.000 14.162200 0.00 

NIF5 

16JUN03 19JUN03 
500.000 14.700000 0.00 

NIF3 

23JUM03 26JUM03 
600.000 13.912400 0.00 

WIF3 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 353 
USD - COMPOSITE - ASOF : 31AUS03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

825549108 SHUFFLE MASTER INC 
4 700.000 

NIA 

1 400 .000 
NIF4 

14 200 .000 
NIF4 

CON 19AUG03 22AUG03 INTERNAL SNAP DYP USD/DTC 
32.190000 0.00 0.00 0.00 151,2".00 

29AUG03 22AUG03 INTERNAL SHAP DYP USD/DTC 
32.180000 0 .00 0.00 0.00 45,052.00 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
32.180000 0 .00 0.00 0.00 456,956.00 

STATE STREET 

(CONTINUED) 

CORRESPONDENT SERVIC USD/DTC X 
25.50 0.99 22,063 .21 

CORRESPONDENT SERVIC USD/DTC .0; 
4 .50 0.18 3,716 .5 

CORRESPONDENT SERVIC USD/DTC 0: 
48.00 2.02 43,102 .9, 

CORRESPONDENT SERVIC USD/DTC .0; 
6.00 0.26 5,374.81 

SCOTT & STRINGFELLO USD/DTC .01 
20.00 0.25 5p243.54 

SCOTT & STRINGFELLO USD/DTC .&. 
110.00 1 .45 30p775 .6' 

SCOTT L STRINGFELLO USD/DTC .00 
115.00 1 .53 32,456.5 : 

SCOTT & STRINGFELLO USD/DTC .0.1 
25.00 0 .35 7,324.6! 

CORRESPONDENT SERVIC USD/DTC 0: 
7 .50 0.40 8,339.51 

82726S101 SENSYTECH INC 
200.000 

NIF3 

1 300 .000 
NIF5 

2 400 .000 
NIF5 

900.000 
NIF3 

2 500.000 
NIF5 

- ASSET TOTALS -
26,900 .000 

CON** US DOLLAR (CONTINUED) 

30JUM03 03JUL03 CORRESPONDENT SERVIC USD/DTC .01 
14.004700 0 .00 2.50 0.14 2,798.30 

01JUL03 07JUL03 CORRESPONDENT SERVIC USD/DTC .01 
13.597200 0 .00 16 .25 0.83 27,659 .28 

01JUL03 07JUL03 SCOTT & STRINGFELLO USD/DTC .05 
13.655600 0 .00 120.00 1.54 32,651.90 

02JUL03 OBJUL03 CORRESPONDENT SERVIC USD/DTC .01 
13.805800 0 .00 11.25 0.59 12,413.38 

03JUL03 09JUL03 CORRESPONDENT SERVIC USD/DTC .01 
13.720800 0 .00 31.25 1.61 34,269 .14 

0 .00 662.75 16.54 350,499 .44 



NIHC ANNUAL NO NAME ON RECORD PAGE : 354 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

OC CON 16JUM03 19JUM03 
25.009300 0.00 

16JUN03 19JUM03 
25.009300 0.00 

17JUM03 20JUN03 
25 .457600 0.00 

17JUNO3 20JUN03 
25 .457600 0.00 

IBJUN03 23JUN03 
27 .604500 0.00 

19JUN03 24JUN03 
27 .384500 0.00 

20JUN03 25JUN03 
27 .141300 0.00 

23JUN03 26JUN03 
26 .549200 0.00 

CIBC WORLD MARKETS C USD/DTC .05 
120.00 2 .81 59,899.51 

MORGAN KEEGAN & CO I USD/DTC .05 
225.00 5 .27 112,311.58 

MORGAN KEEGAN & CO I USD/DTC .05 
50

. 
00 1 .20 25,406.40 

CIBC WORLD MARKETS C USD/DTC .05 
65 .00 1 .55 33,028.33 

BKY,BROKERAGE INC USD/DTC .02 
20.00 7 .76 165,499.24 

BNY BROKERAGE INC USD/DTC .02 
118 .00 7 .57 161,442.98 

BKY BROKERAGE INC USD/DTC .02 
72 .00 4 .58 97,632.10 

BNY BROKERAGE INC USD/DTC .02 
8 .00 0 .50 10,611.18 

STATE STREET. 

400.000 
NIF4 

) I 

EQUITY 

US DOLLAR 

') I 829206101 SIKULA INC 
1 100.000 

NIFA 

23 100 000 
NIFS ' 

CON 29APRO3 02KAY03 
2 .100000 0.00 

29APRO3 02KAY03 
2 .100000 0.00 

.02 
2,293 .39 

.03 
47,814 .72 

CORRESPONDENT SERVIC USD/DTC 
16 .50 0.12 

CANTOR FITZGERALD + USD/DTC 
693.00 2 .28 

I % 

IQ-rA-rU IQ-i-Du.u-r 

) I 

- ASSET TOTALS -
20,300.000 

826919102 SILICON LABORATORIES INC 
2 400.000 

NIR 

4 500 000 
NIA * 

1 000.000 
NIR 

1 300.000 
NIR 

6 000.000 
NIA 

5 900.000 
NIR 

3 600 000 
NIR ' 

0.00 

(CONTINUED) 

0.00 0.00 653,254 .00 

NINC ANNUAL NO NAME ON RECORD PAGE : 355 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

- ASSET TOTALS -
25,100.000 

827048109 SILGAN HLOGS INC 
400 .000 

NIF3 

500 .000 
NIF3 

200 .000 
NIF3 

400 .000 
NIF3 

200 .000 
NIF3 

ASSET TOTALS -
1,700 .000 

0.00 

CON 02KAY03 07KAY03 
26 .834700 0.00 

13MAY03 16MAY03 
26 .500000 0.00 

14KAY03 19KAY03 
26 .500000 0.00 

15KAY03 20KAY03 
26 .500000 0.00 

20JUN03 25JUN03 
30 .377600 0.00 

0.00 

(CONTINUED) 

778 .00 31 .24 

JEFFERIES COMPANY IN USD/OTC 
20.00 0.51 

PCS SECURITIES INC USD/DTC 
25.00 0.63 

PCS SECURITIES INC USD/DTC 
10.00 0.25 

PCS SECURITIES INC USD/DTC 
20.00 0.50 

CORRESPONDENT SERVIC USD/DTC 
2 .50 0.29 

77 .50 2 .18 

665,831 .32 

.05 
10,713.37 

.05 
13,224 .37 

.05 
5,289 .75 

- 
05 

10,579 .50 

.01 
6,072 .73 

45,879.72 



COM** USJOOLLAR (CONTINUED) 

829206101 SINULA INC 0 NAY03 06MAY03 CANTOR FITZGERALD + USD/OTC .03 
7 800 000 2 .400000 0 .00 234.00 0.88 18,485 .12 

NIFS 

23JUL03 28JNL03 COR!ESPONDENT SERVIC USD/DTC .01 
10 900 000 3.016200 .00 36.25 1.54 32,738.79 

NIF5 

23JUL03 28JUL03 JONES & ASSOCIATES I USD/DTC .02 
88 200 000 2.700000 0.00 1,764.00 11 .15 236,364.85 

NIFS 

- ASSET TOTALS 
131,100.000 0.00 2,843.75 15.96 337,696.87 

829909100 SIPEX CORP CON 06MAR03 11MAR03 ADAMS HARKNESS + NIL USD/DTC .03 
72 100 000 2.790000 0.00 2,163.00 6.06 198,989.94 

NIFS 

09APR03 14APR33 ADAMS HARKNESS + NIL USO/DTC .03 
19 goo 000 3.000000 0. 0 594.00 2.78 58,803.22 

NIF5 

10APR03 15APRO3 ADAMS HARKNESS + NIL USD/DTC .03 
17 800 000 3.010000 0.00 534.00 2.51 53,041 .49 

NIF5 

07AUG03 12AUG03 ADAMS HARKNESS + NIL USD/DTC .04 
9 000 000 5.850000 0.00 360.00 2.47 52,287.53 

NIFS 

OBAUG03 23AUG03 CORRESPONDENT SERVIC USD/DTC .01 
2 100 000 6.269400 0.00 26.25 0.62 13,138.87 

NIFS 

N T 

~51ATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 357 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

CO: US,DOLLAR (CONTINUED) 

829909100 SIPEX CORP 1 AUG03 14AUG03 ADAMS HARKNESS + NIL USD/DTC .04 
3 900 000 6 .100000 0 .00 156 .00 1 .12 23,632 .88 

NIF5 * 

13AUG03 18AUG03 ADAMS HARKNESS + NIL USD/DTC .04 
12 900.000 6 .770000 0.00 516 .00 4.09 86,812 .91 

NIFS 

14AUG03 19AUG03 CORRESPONDENT SERVIC USD/DTC .01 

NIF3 
400.000 7 .021700 0 .00 5 .00 0.14 2,803.54 

ASSET TOTALS -- 
138,000.000 0.00 4,354.25 19 .79 489,510 .38 

83080PI03 SKY FINL GROUP INC CON 04JUM03 09JUM03 CORRESPONDENT SERVIC USD/DTC .01 
1 500.000 21 .538000 0 .00 18 .75 1 .52 32,286 .73 

NIF5 

05JUM03 IOJUN03 CORRESPONDENT SERVIC USD/DTC .01 
3 200.000 21 .635300 0 .00 40 .00 3.25 69,189 .71 

NIFS 

06JUM03 11JUM03 CORRESPONDENT SERVIC USD/DTC .01 

WIF3 
600.000 21 .868200 0 .00 7 .50 0.62 13,112 .80 

20JUM03 25JUN03 CORRESPONDENT SERVIC USO/DTC .01 
1 400.000 21.301100 0.00 17.50 1 .40 29,802 .64 

NIFI 

20JUM03 25JUN03 KNIGHT SECURITIES USD/DTC .05 
4 600 000 21 .423400 0 .00 230 .00 4.62 98,313.02 

NIFS 

STATE STREET, 

n.nc wn nctlwnu rAtst 
COMPOSITE 

- 
ASOF : 31AUGO! 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC CONK PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



HIM ANNUAL NO MAKE ON RECORD PAGE : 358 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

536 .00 21.92 524,605.26 

INTERNAL SNAP` D)9~-, USD/DTC 0.00 0.00 53,361.00 
STATE STREET 

83088MI02 SKYNORKS SOLUTIONS INC 
4 900 000 

NIA ' 

cc" 19AUG03 22AUG03 
10.890000 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 359 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 07APRO3 IOAPRO3 
27.250000 0.00 

22APRO3 25APRO3 
28.454100 0.00 

07MAY03 1214AY03 
30.012500 0.00 

BKY BROKERAGE INC USD/DTC .05 
90.00 2 .30 48,957.70 

CAPITAL INSTITUTIONA USD/DTC .05 
195.00 5 .20 110,770.79 

BAIRD ROBERT N., & USD/DTC .05 
36.oo 0 .85 17,976.65 

I I 

600.000 
NIF3 

1-11 

8308OP103 SKY FINL GROUP INC 
1 400.000 

NIFS 

- ASSET TOTALS -
12,700 .000 

830879102 SKYNEST INC 
600.000 

NIF4 

2 700.000 
NIR 

5 400 000 
NIR * 

14436.000 
NIF 

NIROOO-O' 

11 964.000 
NIA 

- ASSET TOTALS -
30,100.000 

US DOLLAR 

CON 23JUN03 26JUN03 
21 .208600 0.00 

0.00 

CON 19AUG03 22AUG03 
17.350000 0.00 

19AUG03 22AUG03 
17.350000 0.00 

19AUG03 22AUG03 
17.178500 0.00 

20AUG03 25AUG03 
17.35"03 0.00 

21AUG03 26AUG03 
17.750800 0.00 

22AUG03 27AUG03 
17.403600 0.00 

0.00 

(CONTINUED) 

KNIGHT SECURITIES USD/DTC .05 
70.00 2 .39 29,620.65 

393.75 12 .80 272,325.55 

INTERNAL SNAP DVP USD/DTC 
0.00 0 .00 10,410.00 

INTERNAL SNAP DVP USD/DTC 
0.00 0 

. 
00 46,845.00 

STATE STREET BROKERA USD/DTC .02 
108.00 4.35 92,651 .55 

STATE STREET BROKERA USD/DTC .02 
28.72 1.17 24,891 .32 

STATE STREET BROKERA USD/DTC 2 
160.00 6.65 141,839 :705 

STATE STREET BROKERA USD/DTC .02 
239.28 9.75 207,967 .64 

8308BM102 SKYWORKS SOLUTIONS INC 
10 400 000 
NIA * 

6 400.000 
NIR 

6 000.000 
NIR 

2 100.000 
NIR 

23 500.000 
NIA 

- ASSET TOTALS -
53,300.000 

833034101 SNAP ON INC 
1 800.000 

NIF5 

3 900 000 
NIF5 * 

US DOLLAR 

CON 19AUG03 22AUG03 
10.732400 0.00 

20AUG03 25AUG03 
10 .725600 0.00 

20AUG03 25AUG03 
10 .645500 0.00 

20AUG03 25AUG03 
10.660000 0.00 

21AUG03 26AUG03 
10.980000 0.00 

0.00 

(CONTINUED) 

STATE STREET BROKERA USD/DTC .02 
208.00 5.23 111,403.73 

STATE STREET BROKERA USD/DTC .02 
128.00 3.22 68,512.62 

STATE STREET BROKERA USD/DTC 
0.00 2 .99 63,870.01 

EXTERNAL SNAP USD/DTC 
0.00 0.00 22,386.00 

STATE STREET BROKERA USD/DTC .02 
470.00 12 .08 257,547.92 

806.00 23 .52 577,081.28 



EQUITY 

833034101 SNAP ON INC 
1 000 000 

NIF5 * 

2 300 000 
NIFS * 

1 400 000 
NIF5 * 

2 300 000 
NIF5 ' 

1 400 000 
NIFS ' 

1 700 000 
NIF5 

ASSET TOTALS 
16,400.000 0.00 

INVESTMENT TECHNOLOG USD/DTC .04 
42 .00 1.79 59,328 .11 

ASSET TRANSFER AT MA USO/DTC 
0 .00 0.00 583,020 .0( 

ASSET TRANSFER-A'T .,MA USD/DTC 
0 .00 0.00 796,446.0( 

STATE STREET, 

842587107 SOUTHERN CO Cox 13MAR03 18MAR03 
2 100 000 28.267600 0.00 

NIFi * 

84476R109 SOUTHNEST BANCORPORATION TEX CON 27ALIG03 27ALIG03 
15 800 000 36.900000 0.00 
NIR * 

846425882 SPANISH BROADCASTING SYS INC CL A MEN 27AUG03 27AUG03 
102 900 .000 7.740000 0.00 
MIR 

858907108 STERLING BANCSHARES INC CON 17JUL03 22JUL03 STIFEL NICOLAUS & CO USD/DTC .05 
14 100 .000 11.944700 0.00 705 .00 7.89 167,707 .38 

NIFS 

858912108 STERICYCLE INC CON 14NAR03 19MAR03 BEAR STEARgFSEMt USD/DTC .02 
4 800 000 35.020000 0.00 96 .00 1 5.06 167,994-94 

NiFt 

STATE STREET, 

NIMC ANNUAL NO NAME ON RECORD PAGE : 360 
USO - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEED~ 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

US DOLLAR 

CON 09MAY03 14KAY03 
30.021200 0.00 

12MAY03 15KAY03 
30.856300 0.00 

02JUN03 05JUN03 
30.862700 0 .00 

03JUN03 06JUN03 
30.900900 0 .00 

04JUN03 09JUM03 
31 .105000 0.00 

05JUN03 IOJUN03 
31 .397700 0.00 

(CONTINUED) 

BAIRD ROBERT W., & USD/DTC .0 .1 
56 .oo 1 .41 29,959 .71 

BAIRD ROBERT W., & USD/DTC .0.1 
116.00 3 .33 70,851 .11 

CAPITAL INSTITUTIONA, USD/DTC Oj 
70.00 2 .03 43,135 .7! 

CAPITAL INSTITUTIONA USD/OTC .01 
115.00 3.33 70,953 .7A 

CAPITAL INSTITUTIONA USD/DTC 0! 
70.00 2.04 43,474 .90 

CAPITAL INSTITUTIONA USD/DTC cp 
85.00 2.50 53,288 .5! 

820.00 22.99 489,369 .11 

NINC ANNUAL NO MANE ON RECORD PAGE : 361 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CDN** US DOLLAR (CONTINUED) 

852857101 STAMPS CON INC 15JUL03 18JUL03 CORRESPONDENT SERVIC USD/DTC .01 
2 300.000 5 .060200 0 .00 28.75 0 .55 11,609.16 

NIFS 

16JUL03 21JUL83 CORRESPONDENT SERVIC USD/DTC .01 
700.000 5 .005700 0 . 0 8.75 0.17 3,495.07 

NIF3 

24JUL03 29JUL03 CORRESPONDENT SERVIC USD/DTC .01 
900.000 5 .010000 0 .00 11 .25 0.22 4,497 .53 

MIF3 

29JUL03 01AUG03 CORRESPONDENT SERVIC USD/DTC .01 
3 200 

* 
000 5 .303500 0.00 40.00 0.80 16,930.40 

NIFS 

OBAUG03 13ALIG03 INVESTMENT TECHNOLOG USD/DTC .02 
900.000 5.025000 0.00 18 .00 0.22 4,504.28 

MIF3 

11AUG03 14AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
1 300-000 5.095000 0.00 26 .00 0.31 6,597 .19 

WIFS 

28AUG03 OPEN COR!ESPONDENT SERVIC USD/DTC .01 
13 500-000 5.004700 0.00 68 .75 3.17 67,391 .53 

NIF5 

ASSET TOTALS - 
22,800-000 0.00 301 .50 5.44 115,025.16 



968532102 SUPERTEX INC CON 01JUL03 07JUL03 INVESTMENT TECHNOLOG USD/OTC .02 HIPS200.000 18 .440700 0.00 164.00 7 .08 151,042.66 

07JUL03 IOJUL03 INVESTMENT TECHMOLOG USD/DTC .02 
NIF3 

600.000 19 .180000 0.00 12.00 0.54 11,495 ." 

16JUL03 21JUL03 INVESTMENT TECHNOLOG USD/DTC .02 

NIF3 
300.000 18 .990000 0.00 6.00 0.27 5,690 .73 

Himc ANNUAL NO NAME ON RECORD PAGE : 362 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

861012102 STMICROELECTROMICS N V SHS N Y REGISTRY 12MAR03 17KAR03 UBS WARBURG LLC USD/OTC .05 
NIG4 

400.000 17 .246800 0.00 20.00 0.21 6,878.51 

13KAR03 ISMAR03 UBS WARBURG LLC USD/DTC 
1 300.000 17 .753000 0.00 0.00 0.70 23,078.20 

NIG4 

13NAR03 IBRAR03 UBS WARBURG LLC USD/DTC .05 
MIG4 

400.000 1B .122800 0.00 20 .00 0.22 7p228.90 

03JUM03 06JUN03 INSTI:ET CLEARING SE USD/DTC .02 

NIG8 
900.000 22.638911 0.00 1 .00 0.97 20,356.05 

- ASSET TOTALS - 
3,000.000 0.00 58 .00 2.10 57,541.66 

867229106 SUNCOR ENERGY INC CON 03JUN03 06JUN03 INSTINET CLEARING SE USD/DTC .02 
1 900.000 18.698400 0.00 38 .00 1 .67 35,487 .29 

NIU 

867363103 SUNGARD DATA SYS INC CON 12JUN03 13JUN03 DEUTSCHE BANK SECURI USD/DTC .03 
20 000 

' 
000 26.040000 0.00 300 .00 12 .19 260,087 .81 

NIFi 

16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
1 100.000 25.960000 0.00 22 .00 1 .34 28,532 .66 

NIFi 

OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
1 00 .000 25.585000 0.00 38 .00 2 .28 48,571 .22 

NIF? 

STATE STREET, 

MIHC ANNUAL NO MANE ON RECORD PAGE : 363 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAREI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

967363103 SUNGARD DATA SYS INC CON 08AUG03 13AUG03 BURNHAM SECURITIES USD/DTC .05 
2 600 000 25.533100 0.00 130.00 3 .11 66p252 .95 

NIFi ' 

26AUG03 29AUG03 GOLDMAN SACHS + CO USD/DTC .05 
300.000 27.614800 0.00 15.00 0 .39 8,269.05 

NIF2 

27AUG03 OPEN GOLDMAN SACHS + CO USD/OTC .05 
400.000 28.052400 0.00 20.00 0 .53 11,200 .43 NIF2 

28AUG03 OPEN GOLDMAN SACHS + CO USD/DTC .05 
300.000 28.114900 0.00 15.00 0 .40 8,419 .07 

MIF2 

29AUG03 OPEN GOLDMAN SACHS + CO USD/DTC .05 
100.000 28.150800 0.00 5.00 0.14 2,809 .94 

NIF2 

ASSET TOTALS - 
16,700.000 0.00 545.00 20.38 434,143 .13 



NIHC ANNUAL NO NAME ON RECORD PAGE : 364 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US 

DOLLAR (CONTINUED) 

COM** 17JUL03 22JUL03 INVESTMENT TECHNOLOG USD/DTC 
18 .940000 0.00 14.00 0.63 

.Oj 
60,437.1: 

.0; 
30,880 .71 

.0: 
19,746 .0! 

.0: 
26,455 .01 

.0! 
7,038 .64 

.01 
127,934.34, 

.OA 
107,214 .24 

SMITH MOORE + CO USD/DTC is6.oo 1.83 

CORRESPONDENT SERVIC USD/DTC 
27 .00 0.94 

CORRESPONDENT SERVIC USD/DTC 
16 .50 0.60 

CORRESPONDENT SERVIC USD/DTC 
24.00 1 .24 

SMITH MOORE + CO USD/DTC 
26.00 0.34 

SMITH MOORE + CO USD/DTC 
366 .oo 6 .01 

SMITH MOORE + CO USD/DTC 
281.00 5 .04 

Cox 17MAR03 20NAR03 
16.838600 0.00 

18MAR03 21MAR03 
17.171500 0 .00 

21MAR03 26MAR03 
17.966500 0 .00 

04APR03 09APRO3 
16.550200 0.00 

07APRO3 10APR03 
17.647500 0.00 

15APR03 21APRO3 
17 .819500 0.00 

23MAY03 29MAY03 
18 .860400 0.00 

400.000 
NIF3 

7 200 000 
NIF5 * 

5 700 000 
NIF5 * i 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 365 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

CON 04JUN03 09JUN03 
20.619800 0 .00 

16JUN03 19JUM03 
19.103300 0.00 

OIJUL03 07JUL03 
18.750400 0.00 

03JUL03 09JUL03 
19.400000 0.00 

16JUL03 21JUL03 
21.634700 0.00 

16JUL03 21JUL03 
21.413500 0.00 

19AUG03 22AUG03 
22.040000 0.00 

19AUG03 22AUG03 
21 .925300 0.00 

20AUG03 25AUG03 
21 .788601 0.00 

300.000 
NIF3 

1 900 
* 
000 

NIF5 

4 600.000 
NIFS 

1 Soo 000 
NIA * 

4 500 000 
NIA * 

3 716 000 
MIR ' 

I 

STATE STREET, 

868532102 SUPERTEX INC 
700.000 

NIF3 

- ASSET TOTALS --
9,800.000 

870756103 SHIFT TRANSH INC 
3 600 000 

NIF5 ' 

1 Boo 000 
NIFS * 

1 100 000 
NIFi * 

1 600 000 
NIF5 * 

0.00 196.00 8.52 

.0 : 
13,243 .3- 

181,472.2; 

870756103 SHIFT TRANSN INC 
3 300 000 

NIF5 ' 

3 200 000 
NIFS ' 

6 100 000 
NIFi ' 

(CONTINUED) 

SMITH MOORE + CO USD/DTC .05 
164.00 3.19 67,877.15 

MERRILL LYNCH PIERCE USD/DTC .05 
160.00 2.87 60,967.69 

CORRESPONDENT SERVIC USD/DTC .01 
76 .25 5.36 114,295.83 

CORRESPONDENT SERVIC USD/DTC .01 
3.75 0 

. 
28 5,815.97 

CORRESPONDENT SERVIC USD/DTC .01 
23 .75 1 .93 41,080.25 

CARLIN EQUITIES USD/DTC .05 
230 .00 4.61 98,267 .49 

INTERNAL SNAP DVP USD/DTC 
0 .00 0.00 33,060.00 

STATE STREET BROKERA USD/DTC .02 
90 .00 4 .62 98,569.23 

STATE STREET BROKERA USD/DTC 
0.00 3 .79 80,962 .65 



NINC ANNUAL NO NAME ON RECORD PAGE : 366 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COKN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

870756103 SHIFT TRANSM INC CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
2 000.000 21.763000 0.00 40 .00 2.04 43,483.96 

NIR 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
4 300 000 21.740500 0.00 86 .00 4.38 93,393.77 

NIF4 

22AUG03 27AUG03 STATE STIEET BROKERA USD/DTC .02 
7 884.000 22.502100 0.00 157.6 7.94 169,356.94 

NIF4 

- ASSET TOTALS - 
64,700.000 0.00 1,944 .93 57.01 1,286,837.24 

871503108 SYMANTEC CORP CON OBAUG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC .02 
800.000 951300 0.00 16.00 1.76 37,543.28 

NIF2 

872275102 TCF FINANCIAL CORP CON 17JUL03 22JUL03 GOLDMAN SA04S + CO USD/DTC .05 
3 000 000 43.662900 0.00 150 .00 6.14 130,832.56 

NIFi 

18JUL03 23JUL03 INVEST14ENT TE04HOLOG USD/DTC .02 

NIF2 
100.000 43.394600 0.00 2 .00 0.21 4,337.25 

ISJUL03 23JUL03 GOLDMAN SACHS + CO USD/DTC .05 
1 800.000 43.290900 0.00 90.00 3.65 77,829.97 

NIFi 

ASSET TOTALS - 
4,900 .000 0.00 242 .00 10.00 212,999.78 

872443403 T HQ INC CON 19AUG03 22ALIG03 INTERNAL SWAP DYP USD/DTC 0 .00 
1 500 .000 16.160000 0.00 0 .00 24p240.00 

NIR 
STATE STPREE, I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 367 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

872443403 T HQ INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
2 967.000 15.978200 0.00 59 .34 2 .22 47,345.76 

NIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
1 520 .000 15.983303 0.00 30.40 1 .14 24,263.08 

NIA 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 

NIF4 
800 .000 15.980000 0.00 0.00 0.60 12,783 .40 

20AUG03 25AUG03 EXTERNAL SNAP USD/DTC 
1 000 .000 15.8BOOO0 0.00 0.00 0.00 15,880.00 

NIA 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
4 000 000 15.325000 0.00 80.00 2 .87 61,217 .13 

NIA 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
4 613 000 15.523200 0.00 92.26 3.36 71,512 .90 

WIA 

- ASSET TOTALS 
16,400 .000 0.00 262.00 10.19 257,242 .27 

872540109 TJX COS INC NEW CON 13MAR03 IBMAR03 FACTSET DATA SYSTEMS USD/DTC .05 
11 300.000 16.750900 0.00 565.00 5.70 188,714.47 

NIFi 

874039100 TAIWAN SENICNDCTR MFG CO LTD SPONSORED ADR 03JUM03 06JUN03 INSTINET CLEARING SE USD/DTC .02 
2 700.000 9.630704 0.00 54.00 1 .23 25,947 .67 



I MINC ANNUAL NO NAME ON RECORD PAGE : 368 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

874054109 TAKE TWO INTERACTIVE SOFTWARE CDT CON 27AUG03 27AUG03 
17 300 000 27.680000 0.00 
NIA 

27AUG03 OPEN 
1 300 000 27.140000 0.00 

NIFA 

- ASSET TOTALS 
18,600.000 0.00 

876664103 TAUBMAN CENTERS INC 
I Boo 000 

NIFi * 

1 700 000 
NIF5 * 

a 900 000 
NIF3 

ASSET TOTALS 
12,400.000 

REIT 09MAY03 14KAY03 
19 .362000 0.00 

12MAY03 15MAY03 
19 .500000 0.00 

OIAUG03 06AUG03 
19 .579000 0 .00 

FAHMESTOCK L COMPANY USD/DTC cp 
90.00 1.64 34,759 .91 

FAHMESTOCK & COMPANY USO/DTC 0! 
85.00 1 .56 33,063 .44 

SPEAR LEEDS & KELLO USD/DTC .01 
444.00 8 .16 173,799 .9A 

0 .00 620.00 11 .36 241,623 .34 

STATE STREET, 

US DOLLAR (CONTINUED) 

878237106 TECH DATA CORP CON 10MAR03 13MAR03 BANC/AMERICA SECUR.L USD/DTC .05 
NIF2 

800.000 21 .577400 0.00 40.00 0.52 17,221 .40 

IIKAR03 14MAR03 BANC/AMERICA SECUR.L USD/DTC .05 
NIF2 

800.000 21 .106400 0 .00 40.00 0.51 16,844.61 

12KAR03 17MAR03 BANC/AMERICA SECUR.L USD/DTC .05 
NIF2 

400.000 20.929800 0 .00 20.00 0.26 8,351 .66 

13MAR03 18MAR03 BANC/AMERICA SECUR .L USD/OTC .05 
1 800.000 21.959400 0 .00 90.00 1 .19 39,435.73 

NiFi 

14MAR03 19MAR03 BANC/AMERICA SECUR .L USD/OTC .05 
NIF2 

800.000 22.266200 0 .00 40.00 0.54 17,772 .42 

17MAR03 20MAR03 BANC/AMERICA SECUR .L USD/DTC .05 2 300.000 22.709900 0 .00 115.00 1 .58 52,116 .19 
NiFi 

- ASSET TOTALS - 
6,900.000 0.00 345.00 4 .60 151,742 .01 

880770102 TERADYNE INC CON 26MAR03 31MAR03 LEHMAN BROTHERS INC USD/DTC .05 2 300 000 12.967700 0.00 115 .00 0 .76 29,709 .95 
NIFi 

27MAR03 OIAPRO3 INVESTMENT TECHNOLOG USD/DTC .02 
NIF2 

900.000 12 .092000 0.00 28 .00 0.28 10,864 .52 

STATE STREET 

I 

US DOLLAR 

874039100 TAIWAN SEMICHOCTR MFG CO LTD SPONSORED AOR 20AUG03 20AUG03 0 .200 9.850000 0.00 
NIG8 

- ASSET TOTALS - 
2,700.200 0 .00 

(CONTINUED) 

SALE OF FRACTIONAL S USD/DTC 
0.00 0.00 1 .9, 

54.00 1 .23 25p949 .6- 

ASSET TRANSFER AT MA USO/DTC 
0.00 0.00 478,864.01 

PERSHING LLC USD/DTC .0 .1 
65 .00 1.66 35,215 .3, 

65 .00 1.66 514,079.31 

NINC ANNUAL NO NAME ON RECORD PAGE : 369 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/COINTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

t 



US DOLLAR (CONTINUED) 

880770102 TERADYNE INC CON 27NAR03 OIAPRO3 BANC/AMERICA SECUR.L USD/DTC .05 
4 100.000 12 .272500 0.00 205.00 1.27 50,110.98 

NIF1 

- ASSET TOTALS - 
7,300 .000 0.00 338.00 2.31 90,685.45 

881624209 TEVA PHARMACEUTICAL INDS LTD ADR 29APRO3 02KAY03 MORGAN STANLEY CO IN USD/DTC .05 
6 000 .000 47 .391700 0.00 300.00 13.31 284,036.89 

MIGA 

03JUN03 06JUM03 INSTINET CLEARING SE USO/OTC .02 

NIG8 
500 .000 49 .948020 0.00 10.00 1.18 24,962.83 

- ASSET TOTALS - 
6,500 .000 0.00 310.00 14.49 308,999.72 

INVESTMENT TECHNOLOG USD/DTC .02 
16.00 1.10 23,319.30 

J P MORGAN SECURITIE USD/OTC .05 
50.00 1 .37 29,196.23 

INVESTMENT TECHNOLOG USO/DTC .02 
14.00 0.94 20,020.88 

J P MORGAN SECURITIE USD/DTC .05 
190.00 5 .09 109,554 .45 

STATE STREET I 

883203101 TEXTRON INC 
800 .000 

NIF2 

1 000 000 
NIFi ' 

700 .000 
NIF2 

3 800.000 
NIFi 

CON 09APR03 14APRO3 
29 .170500 0.00 

09APR03 14APR03 
29.247600 0.00 

10APR03 15APR03 
29.622600 0.00 

10APR03 15APR03 
28.618300 0.00 

US DOLLAR (CONTINUED) 

883203101 TEXTRON INC CON 11APR03 16APRO3 INVESTMENT TECHNOLOG USO/DTC .02 
800.000 28.663200 0.00 16 .00 1 .08 22,913.48 

NIF2 

11APR03 16APRO3 J P MORGAN SECURITIE USD/DTC .05 
2 000.000 28.605700 0.00 100 .00 2 .68 57,108 .72 

NIFi 

14APRO3 17APRO3 SANFORD C BERNSTEIN USD/DTC .05 
600.000 28.972100 0.00 30.00 0.82 17,352 .44 

NIF2 

14APRO3 17APRO3 INVESTMENT TECHNOLOG USD/DTC .02 
900.000 29.007000 0.00 18 .00 1 .23 26,087.07 

NIF2 

- ASSET TOTALS - 
10,600.000 0.00 434.00 14.31 304t552.57 

885175307 THORATEC CORP CON NEW 03MAR03 06MAR03 CANTOR FITZGERALD + USD/DTC .04 
1 300.000 9.421200 0.00 52 .00 0.37 12,195.19 

NIFA 

06MAR03 11MAR03 CANTOR FITZGERALD + USD/DTC .04 
1 500.000 9.100400 0.00 60.00 0.42 23,590.18 

NIF5 

06MAR03 IINAR03 PERSHING LLC USD/DTC .04 
2 800.000 9.007400 0.00 112 .00 0.76 25,107 .96 

NIFi 

07KAR03 12MAR03 WEDBUSH MORGAN SECUR USD/DTC .04 
800.000 9.005900 0.00 32 .00 0.22 7,172.50 

NIF3 

IQ-rA-ric Q-r-Dru-r 

) I 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 370 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/L0C COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

SOECORO PAGE : 371 MIHC ANNUAL NO NAME ON 
USD - CONPO E - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



NU NAME UN KELM) PAGE : 372 
COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US DOLLAR 

685175307 THORATEC CORP CON MEN 07MAR03 
800.000 9.005900 0 .00 

NIF3 

0714AR03 CANCEL 
-800.000 9 .00S900 0.00 

WIF3 

IONAR03 13MAR03 
4 800 000 9 .005900 0.00 

NIA 

IONAR03 
4 800 000 9.005900 0.00 

NIFA 

2014AR03 CANCEL 
-4 800 000 9.005900 

0 
.00 

NIFS 

2014AR03 25MAR03 
3 600 000 11.800000 0.00 

NIFS 

28MAR03 02APRO3 
700.000 12.900400 0.00 

NIF3 

31MAR03 03APRO3 
300.000 12.922600 0 .00 

NIF3 

23APRO3 28APRO3 
1 900 000 13.303500 0.00 

NIF5 * 

STATE STREET 

US DOLLAR (CONTINUED) 

885175307 THORATEC CORP CON NEW 24APRO3 29APRO3 CORRESPONDENT SERVIC USD/DTC .02 
WIF3 

900.000 13.605800 0.00 13.50 0.58 12,231 .14 

28APRO3 OIKAY03 DAVENPORT & CO . OF V USD/DTC .05 
3 800 000 13.466500 0.00 190.00 2.40 50,980 .30 

NIFS 

29APRO3 02MAY03 WEDBUSH MORGAN SECUR USD/DTC .05 
4 800 000 13 .802500 0.00 240.00 3.11 66,008 .89 

WIFS 

30APRO3 05MAY03 WEDBUSH MORGAN SECUR USD/DTC .05 
1 200.000 14.000000 0.00 60.00 0.79 16,739 .21 

NIF5 

12KAY03 15KAY03 WEDBUSH MORGAN SECUR USD/DTC .05 
5 100.000 13.302100 0.00 255.00 3.18 67,582 .53 

NIFS 

- ASSET TOTALS - 
33,500.000 0 .00 1,465 .00 15.94 395,045.32 

885535104 3CON CORP CON 05AUG03 OBAUG03 SMITH MOORE + CO USD/DTC .03 
2 00.000 4.900500 0 .00 8t .00 0.67 14,123.78 

NIF59 

06AUG03 IIALIG03 CORRESPONDENT SERVIC USD/DTC .01 
14 800.000 4.769000 0 .00 185 .00 3.31 70,392.89 

NIFS 

OBAUG03 13AUG03 CORRESPONDENT SERYIC USD/DTC .01 
6 00.000 4.799900 0 .00 82 .50 1.49 31,595.35 

NIF5, 

STATE STREE I 

(CONTINUED) 

WEDBUSH 14ORGAN SECUR USD/DTC .0, 
32.00 0.22 7,172 .51 

WEDBUSH MORGAN SECUR USD/DTC .0 
-32.00 -0 .22 -7,172 .51 

WED!VSH MORGAN SECUR USD/DTC .0, 
2.00 1.31 43,035 .0~ 

WEDBUSH MORGAN SECUR USD/DTC .& 
192 .00 2.31 43,03S .O : 

WEDBUSH MORGAN SECUR USD/DTC .0 
-192 .00 -1.31 -43,035.0 : 

WEDBUSH MORGAN SECUR USD/D7C .0.1 
180.00 1.28 42,298 .7; 

MERRILL LYNCH PIERCE USD/DTC .0.1 
35 .00 0.23 8,995.0! 

MERRILL LYNCH PIERCE USD/DTC .01 
15.00 0.10 3,861.61 

CORRESPONDENT SERVIC USD/DTC 0: 
28.50 1 .19 25,246.94 

HINC ANNUAL NO MA14E ON RECORD PAGE . 373 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 



HINC ANNUAL NO NAME ON RECORD PAGE : 375 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 20MAR03 25NAR03 FIRST CLEARING, LLC USD/DTC .03 
4.761800 0.00 108 .00 0.52 17,033.96 

23APRO3 28APRO3 CORIESPONDENT SERVIC USD/DTC .02 
4 .706900 0.00 38.00 2 .03 43,163.45 

CON 05JUN03 10JUN03 
9 .137200 0.00 

09JUN03 12JUN03 
9 .443000 0.00 

IOJUN03 13JUN03 
10 .001500 0.00 

11JUN03 16JUN03 
10 .230400 0.00 

12JUH03 17JUM03 
10 .658100 0.00 

13JUN03 18JUN03 
10 .750300 0.00 

888266203 TITAN CORP 
3 500.000 

NIFi 

2 300.000 
NIFS 

2 300.000 
NIF5 

2 200.000 
NIF5 

12 500.000 
NIFA 

9 900.000 
NIFS 

SPEAR,.LEEDS & KELLO USD/DTC .04 
14 00 1 .50 31,838.70 

SPEAR LEEDS & KELLO USD/DTC .04 
gi.00 1 .02 21,625.88 

BRIDGE TRADING USD/DTC .05 
115.00 1.08 22,887.37 

GERA!D.KLAUER MATTIS USD/DTC .05 
1 0 00 1 .06 22,395.82 

SPEAR LEEDS L KELLO USD/DTC .05 
626.00 6.24 132,595.01 i 

SPEAR LEEDS & KELLO USD/DTC .05 
49b.00 4.99 105,927.98 

C'~ A r~-- 

NIHC ANNUAL NO NAME ON RECORD PAGE : 374 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

885535104 3CON CORP CON 1SAUG03 21AUG03 CORRESPONDENT SERVIC USD/DTC .01 
4 400 000 5.000000 0.00 55 .00 1.03 21,943.97 

NIFS * 

19AUG03 22AUG03 CORRESPONDENT SERVIC USD/DTC .01 
1 900.000 5.200000 0.00 23.75 0.47 9,955 .78 

NIFS 

20AUGO3 25AUG03 CORRESPONDENT SERVIC USD/DTC .01 
3 400 000 5.363000 0.00 42 .50 0.86 18,190 .84 

NIFS * 

27AUG03 OPEN CORRESPONDENT SERVIC USD/DTC .01 
5 600. ON 5.723000 0.00 70 .00 1.50 31,977.30 

NIFS 

28AUG03 OPEN CORRESPONDENT SERVIC USD/DTC .01 
1 500.000 5.806100 0.00 18 .75 0.41 8,689.99 

NIF5 

29AUG03 OPEN CORRESPONDENT SERVIC USD/DTC .01 
2 000 000 5.700100 0.00 25 .00 0.54 11,374.66 

NIF5 

ASSET TOTALS 
43,100.000 0.00 589 .50 10 .28 218,144 .56 

886320103 TIBCO SOFTWARE INC CON 18MAR03 21KAR03 CORRESPONDENT SERVIC USD/DTC .02 
9 000.000 4.650900 0.00 135 .00 1.26 41,721.84 

KIFI 

20MAR03 25MAR03 CORRESPONDENT SERVIC USD/DTC .02 
2 800 ON 4.700000 0.00 42 .00 0 .40 13,117 .60 

NIF5 

STATE LSTREET 

886320103 TIBCO SOFTWARE INC 
3 600.000 

11IFS 

9 200.000 
NIFS 

- ASSET TOTALS -
24,600.000 0.00 423.00 4.21 115,036 .85 



Nimc ANNUAL NO NAME ON RECORD PAGE : 376 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

EQUITY 

US DOLLAR 

888266103 TITAN CORP CON 16JUM03 19JUM03 
2 400 000 10.510200 0.00 

NIFS 

20JUN03 25JUN03 
4 900 000 10.467600 0 .00 

NIFS 

18JUL03 23JUL03 
3 400 000 11 .000000 0.00 

NIFS 

21JUL03 24JUL03 
16 000.000 11 .011200 0.00 

NIFS 

24JUL03 29JUL03 
43 100 000 13.954500 0.00 

NIF5 

19AUG03 22AUG03 
2 400 000 16.250000 0.00 

NIR 

19AUG03 22ALIG03 
a 000 000 16.202800 0.00 

NIR 

20AUG03 25ALIG03 
2 500 000 16.400000 0.00 

NIR 

20AUG03 25ALIG03 
1 100 000 16.170000 0.00 

NIF4 * 

STATE STREET, 

US DOLLAR (CONTINUED) 

888266103 TITAN CORP CON 20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
3 200 

* 
000 16.242200 0.00 64.00 2.44 51,908 .60 

NIR 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
4 400.000 16.295000 0.00 88.00 3.36 71,606 .64 

NIA 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
16 900 .000 15.857300 0.00 338.00 12.55 267,637 .82 

NIF4 

- ASSET TOTALS - 
141,000 .000 0.00 5,717.00 82.91 1,843,668 .42 

890333107 TOO INC CON 14MAR03 SANFORD C BERNSTEIN USD/DTC 
6 300.000 16 .235900 0.00 0.00 3.08 102,283 .09 

NIR 

14MAR03 CANCEL SANFORD C BERNSTEIN USD/DTC 
,-6 300.000 16 .235900 0.00 0.00 -3.08 -102,283 .09 
NIR 

14KAR03 19MAR03 SANFORD C BERNSTEIN USD/DTC .05 
6 300 000 16 .235900 0.00 315.00 3.08 101,968 .09 

MIF4 

18MAR03 21MAR03 BEAR STEARNS SECURIT USD/DTC .05 
14 268 000 17 .138400 0 .00 713.40 7 .37 243,809 .92 
MIA 

02JUL03 ORJUL03 PACIFIC GROWTH EQUIT USD/DTC .05 
4 600 000 20.314800 0.00 230.00 4 .38 93p213.70 

MIFS 

STATE STREET, 

(CONTINUED) 

SPEAR6
. 
LEEDS & KELLO USD/DTC .0 .1 

12 00 1 .19 25,103 .21 

STAIDARD + POORS SEC USD/DTC .(Y. 
45.00 2 .41 51,043 .8 : 

BRY BROKERAGE INC USD/DTC 0! 
170.00 1.76 37,228 .21 

BNY BROKERAGE INC USD/DTC .0.1 
800.00 8.25 175,370.9! 

BNY BROKERAGE INC USD/DTC 0., 
2,155 .00 28.15 599,255.81 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 39,000.0( 

STATE STREET BROKERA USD/DTC .04 
160.00 6 .07 129,456 .31 

INTERNAL SNAP DYP USD/DTC 
0.00 0.00 41,ODO .O( 

STATE STREET BROKERA USD/DTC 
0.00 0.84 17,786 .14 

HIRC ANNUAL NO NAME ON RECORD PAGE : 377 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

f 



NIHC ANNUAL NO NAME ON RECORD PAGE : 379 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MA14E STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 07APRO3 IOAPRO3 
13.115000 0.00 

01KAY03 06KAY03 
12.911800 0.00 

02MAY03 07MAY03 
13.055800 0.00 

13MAY03 16KAY03 
13.020000 0.00 

INVESTMENT TECHNOLOG USD/OTC .02 
44 .00 1.36 28,807 .64 

ROCKHOUSE SECURITIES USD/DTC .05 
25 .00 0 .31 6,430.59 

ROCKHOUSE SECURITIES USD/DTC .05 
25 .00 0.32 6,502 .59 

INVESTMENT TECHNOLOG USD/DTC .02 
4 .00 0.13 2,599.97 

17 

200.000 
NIF3 

NIHC ANNUAL NO NAME ON RECORD PAGE : 378 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

890333107 TOO INC CON 22JUL03 25JUL03 CAPITAL INSTITUTIONA USD/DTC .05 
N12j4OO.OOo 19.002100 0.00 120.00 2 .14 45,480.50 

F 

25JUL03 30JUL03 CORRESPONDENT SERVIC USD/DTC .01 
1 500 .000 19.567800 0.00 18.75 1 .38 29,331.57 

NIF5 

28JUL03 31JUL03 KEEFE BRUYETTE + MOO USD/DTC .05 
6 800.000 19.663000 0.00 340.00 6 .26 133,362 .14 

NIFS 

- ASSET TOTALS - 
35t868 .000 0.00 1,737.15 24 .61 647,165.92 

891160509 TORONTO DOMINION BK ONT CON HEN 03JUN03 06JUM03 INSTINET CLEARING SE USD/DTC .02 
1 600.000 25.750606 0.00 32.00 1 .94 41,167 .03 

Hiii 

01AUG03 06AUG03 MORGAN STANLEY CO IN USD/DTC .05 
9 700.000 26.665500 0.00 485.00 22 .11 258,158.24 

Hi6i 

- ASSET TOTALS - 
11,300.000 0.00 517.00 14 .05 299,325 .27 

89151EIO9 TOTAL SA SPONSORED AOR 03JUN03 06JUM03 INSTINET CLEARING SE USD/DTC .02 

HIGS 
900 .000 74.782200 0.00 18.00 3 .15 67,282.83 

892356106 TRACTOR SUPPLY CO CON 19AUG03 22AUG03 INTERNAL SHAP DVP USD/DTC 

NIF4 
500.000 64.600000 0.00 0.00 0.00 32,300 .00 

TREET !5TATE S 

892356106 TRACTOR SUPPLY CO 
700.000 

NIF4 

300.000 
NIF4 

700.000 
NIF4 

500-000 
NIF4 

- ASSET TOTALS -
2,700.000 

89"50100 TREDEGAR INDS INC 
2 200.000 

NIFS 

500.000 
NIF3 

500.000 
NIF3 

US DOLLAR 

CON 19AUG03 22AUG03 
64.600000 0.00 

19AUG03 22AUG03 
63.670300 0.00 

20AUG03 25AUG03 
64.854300 0.00 

20AUG03 25AUG03 
66 .290000 0.00 

0.00 

(CONTINUED) 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 4S,220.00 

STATE STREET BROKERA USD/DTC .02 
6.00 0.90 19,094.19 

STATE STREET BROKERA USD/DTC .02 
14.00 2.13 45,381.88 

STATE STREET BROKERA USD/DTC 
0.00 1.56 33,143.44 

20 .00 4.59 175,139.51 



NINC ANNUAL NO NAME ON RECORD PAGE : 380 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR 

CON 14MAY03 19KAY03 
12.975500 0 .00 

15MAY03 20MAY03 
13.250000 0.00 

15KAY03 20MAY03 
13.050000 0.00 

02JUN03 05JUN03 
14.279000 0.00 

03JUN03 06JUN03 
14-513000 0.00 

04JUN03 09JUN03 
14.700900 0.00 

05JUM03 10JUN03 
14.886500 0 .00 

IOJUM03 13JUM03 
15 .006200 0.00 

11JUM03 16JUN03 
15 .311300 0.00 

600.000 
NIF3 

2 400 000 
NIFS * 

1 900 000 
MIF5 * 

1 900 000 
NIFS * 

~,TATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 381 
USO - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014NISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

Co: US DOLLAR 

16JUN03 19JUN03 
15 .173200 0.00 

17JUN03 20JUN03 
15 .253700 0.00 

ISJUM03 23JUN03 
15.505500 0.00 

19JUN03 24JUN03 
15.500000 0.00 

20JUN03 25JUN03 
15.505700 0.00 

03JUL03 09JUL03 
14.909500 0.00 

07JUL03 IOJUL03 
24.922900 0.00 

22JUL03 25JUL03 
14.403900 0.00 

06AUG03 IIAUG03 
25.622000 0.00 

100.000 
NIF3 

800.000 
NIF3 

STATE STREET, 

89"50100 TREDEGAR INDS INC 
600.000 

NIF3 

200 .000 
NIF3 

200.000 
NIF3 

2 400 000 
NIFi * 

2 000 000 
NIFA * 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
12 .00 0.37 7,772.93 

ROCKHOUSE SECURITIES USD/DTC .05 
10.00 0.13 2,639.87 

INVESTMENT TECHNOLOG USD/OTC .02 
4.00 0.13 2,605.87 

BNY BROKERAGE INC USD/DTC .05 
120.00 1 .61 34,147 .99 

ROCKHOUSE SECURITIES USD/DTC .05 
100.00 1 .36 28,924.64 

ROCKHOUSE SECURITIES USD/DTC .05 
30.00 0.42 8,790 .12 

BNY BROKERAGE INC USD/DTC .05 
120.00 1.68 35,605 .92 

BUY BROKERAGE INC USD/DTC .05 
95 .00 1.34 28,415.44 

BNY IROKERAGE INC USD/DTC .05 
5 .00 1.37 28,995.10 

89"50100 TREDEGAR INDS INC 
1 300 .000 

NIFS 

3 600.000 
NIFI 

900.000 
NIF3 

900.000 
WIF3 

4 500 000 
NIFS ' 

550.000 
NIF3 

700.000 
NIF3 

(CONTINUED) 

ROCKHOUSE SECURITIES USD/DTC .05 
65.00 0 .93 19,659.23 

BNY BROKERAGE INC USD/DTC .05 
180.00 2.57 54,730.75 

ROCKHOUSE SECURITIES USD/DTC .05 
45 .00 0.66 13,909.29 

ROCKHOUSE SECURITIES USO/DTC .05 
45 .00 0.66 13,904.34 

BNY BROKERAGE INC USD/DTC .05 
225.00 3.27 69,547.38 

ROCKHOUSE SECURITIES USD/DTC .05 
27.50 0.39 8,172.34 

ROCKHOUSE SECURITIES USD/DTC .05 
35.00 0.49 10,410.54 

CORRESPONDENT SERVIC USD/DTC .02 
1.25 0.07 1,439.07 

CORRESPONDENT SERVIC USD/DTC .01 
10.00 0.59 12,487 .01 

I ( . 



NIHC ANNUAL NO NAME ON RECORD PAGE : 382 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

89579K109 TRIAD HOSPS INC 
11 100.000 
NIA 

895925105 TRIAD GTY INC 
4 900 000 

NIA * 

100.000 
NIF4 

400.000 
NIF4 

200.000 
NIF4 

- ASSET TOTALS -
5,600 .000 0.00 10.00 1.07 253,457 .93 

US DOLLAR (CONTINUED) 

896263100 TRIMERIS INC CON 19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
1 400.000 40.407900 0.00 28.00 2 .65 56,540.41 

NIFt 

20AUG03 25AUG03 INTERNAL SWAP DVP USD/DTC 
2 41 .520000 0 .00 0.00 0 .00 83,040.00 

NIF4'-' 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC .02 
1 800.000 40.738900 0.00 36.00 3 . 73,290.58 

HIR 

20AUG03 25AUG03 STATE STREET BROKERA USD/DTC 
1 100.000 40.550000 0 .00 0.00 2 .09 44,602.91 

NIA 

- ASSET TOTALS - 
13,200.000 0 .00 64.00 8 .18 536,233.90 

90333EI08 USEC INC CON 03MAR03 06MAR03 INVESTMENT TECHNOLOG USD/DTC .02 

NIF3 
800.000 6 .075000 0 .00 16.00 0 .15 4,843.85 

18MAR03 21MAR03 INVESTMENT TECHNOLOG USD/DTC .02 

HIF3 
700.000 6 .040000 0 .00 14.00 0 .13 4,213.87 

02JUN03 05JUM03 CORRESPONDENT SERVIC USD/DTC .02 

NIF3 
300.000 6 .390000 0 .00 4.50 0 .09 1,912.41 

03JUN03 06JUM03 INVESTMENT TECHNOLOG USD/DTC .02 
14 100.000 6 .414000 0 .00 282.00 4 .24 90,151.16 

NIFS 

) I 

~j 

- ASSET TOTALS -
28,950.000 0.00 

CON 27AUG03 27AUG03 
30.730000 0.00 

CON 19AUG03 22AUG03 
45.270000 0.00 

19AUG03 22AUG03 
45.260000 0.00 

20AUG03 25AUG03 
45.150000 0.00 

20AUG03 25ALIG03 
45.300000 0.00 

(CONTINUED) 

1,317 .75 20.15 426,498 .52 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 341,103 .00 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 221,823 .00 

STATE STREET BROKERA USD/DTC .02 
2 .00 0.22 4,523.78 

STATE STREET BROKERA USD/DTC .02 
8 .00 0 .85 18,051.15 

EXTERNAL SNAP USD/DTC 
0.00 0.00 9,060.00 

896263100 TRIMERIS INC CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
5 900.000 40.400000 0.00 0.00 0 .00 238,360.00 

NIR 

19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
1 000.000 40.400000 0.00 0 

. 
00 0.00 40,400.00 

NIA 

STATIE'STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 383 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHAREI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS1 

FUND SSELL/8TC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDSi 

EQUITY 



903899102 ULTRALIFE BATTERIES INC CON 28MAY03 04JUN03 2 CORRESPONDENT SERVIC USD/OTC .02 
3 000 000 9.448200 0.00 45 .00 1.33 28,298.27 

NIFS 

02JUN03 05JUN03 CORRESPONDENT SERVIC USD/DTC .02 
NIF3 

200.000 8.900000 0.00 3.00 0.09 2,776 .92 

04JUN03 09JUN03 CORRESPONDENT SERVIC USD/DTC .01 
2 600 000 9.681700 0.00 32.50 1 .18 25,138 .74 

NIFS 

05JUN03 10JUN03 CORRESPONDENT SERVIC USD/OTC .01 
3 400 000 9 .867600 0.00 42.50 1 .58 33,505.76 

NIFS 

STATE STREET, 
r 

NINC ANNUAL NO NAME ON RECORD PAGE : 385 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

CON 09JUN03 12JUN03 CORRESPONDENT SERVIC USD/OTC 
9 .668700 0.00 41.25 1.50 

446 .00 14.61 311,334 .10 

904784709 UNILEVER N V 
700.000 

NIG8 

908906100 UNIONBANCAL CORP 
900.000 

NIF6 

909214108 UNISYS CORP 
3 500 000 

MIR ' 

MY SHS MEN 03JUN03 06JUM03 
58.922900 0.00 

CON 10JUM03 13JUN03 
42.020000 0 .00 

CON IOJUM03 13JUN03 
11.406300 0 .00 

INSTINET CLEARING SE USD/DTC .02 
14 .00 1 .94 41,230.09 

B-TRADE SERVICES LLC USD/DTC .02 
14 .40 1 .58 33,600.02 

B-TRADE SERV~e-!'~',-,,- 2 USD/DTC 0: 
63 .00 " I 1 .87 39,857.IB 

STATE STRE ET. 

MIHC ANNUAL NO NAME ON RECORD PAGE : 384 
Uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED 
FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

EQUITY 

US :UOLLAR (CONTINUED) 

90333E108 USEC INC CON 07 G03 12AUG03 CORRESPONDENT SERVIC USD/DTC .0 
4 200 000 7.100900 0.00 52.50 1 .40 29,769 .& 

NIF5 

19AUG03 22AUG03 CORRESPONDENT SERVIC USD/OTC .0 

NIF3 
300.000 7.330000 0.00 3.75 0.11 2,195 .1- 

20AUG03 25AUG03 INVESTMENT TECHNOLOG USD/DTC 0: 

NIF3 
800 .000 7 .170000 0.00 16.00 0 .27 5,719.7~ 

21ALIG03 26AUG03 INVESTMENT TECHNOLOG USD/DTC 0: 
NIF3 

600 .000 7 .245000 0.00 12 .00 0 .21 4,334.74 

ASSET TOTALS - 
21,800.000 0 .00 400.75 6.60 143,140.8: 

903899102 ULTRALIFE BATTERIES INC 
3 300.000 

NIFS 

- ASSET TOTALS -
12,500 .000 

903914109 ULTRA PETE CORP 
4 00.000 

NIAO 

2 200.000 
NIR 

14". 
000 

NIF 

7 500 000 
NIFt 

- ASSET TOTALS 
22,300.000 

0.00 

CON 19AUG03 22AUG03 
13.960800 0.00 

20AUG03 25AUG03 
13 .957300 0.00 

21AUG03 26AUG03 
14 .002000 0.00 

22AUG03 27AUG03 
13 .977100 0.00 

0.00 

164.25 5.68 

STATE STREET BROKERA USD/DTC 
80.00 2 .62 

STATE STREET BROKERA USD/DTC 
44.00 1 .44 

STATE STREET BROKERA USD/DTC 
172.00 5.64 

STATE STREET BROKERA USD/DTC 
150.00 4.91 

.02 
31,863.96 

120,583.64 

.02 
55,760.58 

.02 
30,660.62 

.02 
120,239 .56 

.02 
104,673 .34 



MINC ANNUAL NO NAME ON RECORD PAGE : 387 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL KEY PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR 

Cox 19AUG03 22AUG03 
29.410000 0 .00 

19AUG03 22AUG03 
28.954000 0.00 

19AUG03 22AUG03 
29.410000 0.00 

20AUG03 25AUG03 
29.304500 0.00 

20AUG03 25AUG03 
29.288493 0.00 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 41,174.00 

STATE STREET BROKERA USD/DTC .02 
76 .00 5.15 109,944.05 

INTERNAL SWAP DVP USD/DTC 
0.00 0.00 41,174.00 

STATE STREET BROKERA USD/DTC 
0.00 2.75 58,606 .25 

STATE STREET BROKERA USD/DTC .02 
20.88 0.75 15,921.31 

qTAT-V C,.TIDV-rT 

544.000 
NIF4 

NIHC ANNUAL NO MANE ON RECORD PAGE : 386 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

909218109 UNIT CORP 19AUG03 22AUG03 INTERNAL SKAP DVP USD/DTC 
400.000 21.850000 0.00 0.00 0.00 8,740.00 

NIF4 

19AUG03 22AUG03 INTERNAL SWAP DVP USD/OTC 
1 800.000 21.850000 0.00 0.00 0.00 39,330.00 

NIA 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
2 800 .000 21.66"00 0.00 56.00 2.84 60,602 .04 

MIR 

20AUG03 25AUG03 STATE STREET BROKERA USO/OTC .02 
2 700.000 22.083700 0.00 54.00 2.80 59,569 .19 

NIF4 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
3 100 000 22.364800 0.00 62.00 3.25 69,265 .63 

NIA 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
4 000 000 21 .723300 0.00 80.00 4.07 86,809.23 

NIA 

- ASSET TOTALS 
14,900 .000 0.00 252.00 12.96 324,315.99 

909907107 UNITED BANKSHARES INC N VA CON 04JUN03 09JUN03 CORRESPONDENT SERVIC USD/DTC .01 
650 .000 30.608500 0.00 8.13 0.94 19,886.46 

NIF3 

05JUN03 10JUN03 CORRESPONDENT SERVIC USD/DTC .01 
800 .000 30.611400 0.00 10.00 1.15 24,477 .97 

NIF3 

YATE STREET. 

- ASSET TOTALS -
1,450.000 

910671106 UNITED INDL CORP 
1 400.000 

NIFS 

5 000.000 
NIFi 

- ASSET TOTALS -
6,400.000 

911163103 UNITED MAT FOODS INC 
1 400.000 

NIA 

3 800 000 
NIA ' 

1 400 .000 
NIA 

2 000.000 
NIR 

0 .00 

CON 26JUM03 01JUL03 
16.631100 0 .00 

22AUG03 27AUG03 
17.800000 0 .00 

0.00 

(CONTINUED) 

18.13 2 .09 44,364.43 

CORRESPONDENT SERVIC USD/DTC .01 
17 .50 1 .09 23,264 .95 

CORRESPONDENT SERVIC USD/DTC .01 
62 .50 4 .17 88,933 .33 

80.00 5.26 112,198.28 



EQUITY 

911312106 UNITED PARCEL SVC INC 
200.000 

NIF2 

91324PI02 UNITEDHEALTH GROUP INC 
1 600' 000 

NIFi 

917047102 URBAN OUTFITTERS INC 
200.000 

NIG2 

917290101 USF CORP 
7 300 000 

NIFt * 

CL B OBALIG03 13AUG03 INVESTMENT TECHNOLOG USD/DTC 0: 
62.650000 0.00 4.00 0 .59 12,525 .4 : 

CON 12JUM03 13JUN03 DEUTSCHE BANK SECURI USD/DTC 0: 
101.090000 0.00 48.00 7.57 161,688.4: 

CON OSAUG03 OBAUG03 B-TRADE SERVICES LLC USD/DTC .0; 
40.799700 0.00 4.00 0.38 8PI55.51 

CON 19AUG03 22AUG03 INTERNAL SNAP DVP USD/DTC 
33.200000 0 .00 0.00 0.00 242,360.01 

STATE STRE T E ., L 

922122106 VARCO INTL INC BEL CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
17 400.000 17.350000 0.00 0 .00 0.00 301,890-00 

NIF4 

922207105 VARIAN SEMI EQUIP ASSOC INC CON 27AUG03 27AUG03 ASSET TRANSFER W USD/DTC 
12 700 000 39.510000 0.00 0 .00 0.00 501,777.00 
MIR 

STATE STREET, 

MW MARC UM KLLUKU Ww PAGE : 388 
COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

911163103 UNITED %AT FOODS INC 
2 820 000 

NIR * 

11 836 000 
NIA * 

1 400 000 
NIA ' 

-1 400 000 
WIA 

- ASSET TOTALS 
23,800 .000 

US DOLLAR (CONTINUED) CON 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC V 
28 .871301 0.00 56 .40 3.82 91,356 .8! 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC 0: 
28.477100 0.00 236 .72 15.78 336,802 .44 

27AUG03 ASSET TRANSFER AT MA USDIDTC 
27.940000 0.00 0 .00 0.00 39,116 .01 

27AUG03 CANCEL ASSET TRANSFER AT MA USD/DTC 
27.940000 0.00 0.00 0.00 -39tI16 .01 

0.00 380.00 28 .25 684,978 .9 ; 

NIHC ANNUAL NO NAME ON RECORD PAGE : 389 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUI TY 

CC:* US,DOLLAR (CONTINUED) 

91729QlOl USF CORP I AUG03 22AUG03 STATE STREET BROKERA USD/DTC .02 
2 600 000 32 .809200 0.00 52 .00 4.00 85,247.92 

NIA ' 

20AUG03 25AUG03 INTERNAL SNAP DVP USD/DTC 
100 .000 32 .820000 0.00 0.00 0.00 3,282.00 

NIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/OTC 
soo .000 33 .190000 0.00 0.00 0.78 16,594.22 

NIF4 

20AUG03 25AUG03 STATE STREET BROKERA USD/OTC .02 
1 479 000 33 .178400 0.00 29 .58 2.30 49tO38.97 

MIR ' 

20AUG03 25AUG03 EXTERNAL SNAP USD/DTC 
100.000 32 .820000 0.00 0.00 0.00 3t282.00 

WIF4 

21AUG03 26AUG03 STATE STREET BROKERA USD/DTC .02 
1 661 000 33 .056400 0.00 33.22 2.57 54,870.89 

NIA * 

22AUG03 27AUG03 STATE STREET BROKERA USD/DTC .02 
5 560 000 32 .211300 0.00 111 .20 8.39 178,975.24 

NIA 

ASSET TOTALS 
19,300.000 0.00 226 .00 18.04 633,651.24 

I 



NINC ANNUAL NO NAME ON RECORD PAGE : 391 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

Y INSTINET CLEARING SE USD/DTC .02 
62.00 3.15 67,090 .77 

INSTINET USD/DTC .02 
14.00 1 .35 28,739 .67 

FACTSET DAT~ SYAnM3 USD/DTC .05 
390.00 11 .50 381p425.66 

C-rA-rir C-r-nr-v-r 

SPONSORED ADR 03JUN03 06JUM03 
21 .663200 0.00 

SPONSORED ADR NE 03JUN03 06JUN03 
41 .078600 0.00 

CON 13KAR03 18MAR03 
48.952200 0.00 

92857MI00 VODAFONE GROUP PLC MEN 
3 00.000 

HIG6, 

929309300 NPP GROUP PLC 
700.000 

NIGS 

931142103 HAL HART STORES INC 
7 800.000 

NIFi 

MIHC ANNUAL NO NAME ON RECORD PAGE : 390 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUIRAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

92343CIO6 VERITY INC CON OBJUL03 11JUL03 CORRESPONDENT SERVIC USD/DTC .01 
2 100.000 13.543200 0 .00 26.25 1 .34 28,412.92 

NIFS 

OBJUL03 11JUL03 SMITH MOORE + CO USD/DTC .05 
NIA400.000 13.347400 0 .00 376.oo 4.63 98,396.13 
F 

09JUL03 14JUL03 HELLS FARGO SECURITI USD/DTC .05 
4 600.000 13.801000 0.00 230.00 2.98 63,251.62 

HIFS 

09JUL03 14JUL03 NATIONAL FINANCIAL S USD/DTC .05 
N,61400.000 13.696000 0.00 320.00 4.11 87p330.29 

F 

- ASSET TOTALS - 
20,500.000 0.00 946.25 13.06 277,390.96 

92343VIO4 VERIZON COMMUNICATIONS 13MAR03 18MAR03 FACTSET DATA SYSTEMS USD/OTC .05 
6 600.000 34.180000 0.00 330.00 6.80 225,251.20 

NIFi 

16JUN03 19JUN03 INVESTMENT TECHNOLOG USD/DTC .02 
SOO.000 39.680000 0.00 10.00 0.93 19,829.07 

NIF2 

OBAUG03 13ALIG03 INVESTMENT TECNHOLOG USD/DTC .02 
1 100.000 35.261400 0.00 22.00 1.82 38,763.72 

Hui 

- ASSET TOTALS - 
8,200 .000 0.00 362.00 9.55 283,843.99 

925524308 VIACOM INC CL 0 FORMERLY CO 30APRO3 05MAY03 INVESTMENT TEQ*ftOG USD/DTC .02 
2 900 .000 43."8400 0.00 58.00 5.90 125,994 .46 

NIFi 
STATE STREET, 

925524308 VIACOM INC 
1 900.000 

Hui 

- ASSET TOTALS -
4,800.000 

928469105 VITAL SIGNS INC 
500.000 

NIF3 

1 000 
NIF59' . 

1 700.000 
NIFS 

400.000 
NIF3 

- ASSET TOTALS -
4,500.000 

US DOLLAR 

CL B FORMERLY CO 16JUM03 19JUM03 
".510000 0.00 

0.00 

CON IOAPRO3 15APR03 
28.552600 0.00 

IOJUL03 15JUL03 
27 .460000 0 .00 

29JUL03 OIALIG03 
28 .100000 0 .00 

30JUL03 04AUG03 
28 .549200 0.00 

0.00 

(CONTINUED) 

INVESTMENT TECHNOLOG USD/DTC .02 
38 .00 4 .14 88,326 .86 

96 .00 10 .04 214,321.32 

KNIGHT SECURITIES USD/DTC .05 
25.00 0.67 14,250.63 

INVESTMENT TECHNOLOG USD/DTC .02 
38.00 2 .45 52,133.55 

KNIGHT SECURITIES USD/DTC .05 
85 

. 
00 2 .24 47,682.76 

KNIGHT SECURITIES USD/DTC .05 
20.00 0.54 11,399.14 

168.00 5.90 125, "6. 08 



Mir," 
ANNUAL NU NAHL UN XILLUXIL) PAGE : 392 

USD - COMPOSITE - ASOF : 31AU= 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL C014HISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

EQUITY 

FUND SSILLATC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISS"S BASE TAX/FEE/OTH BASE NET PROCEED! 

Co: US DOLLAR (CONTINUED) 

30APR03 05MAY03 INVESTMENT TECHNOLOG USD/DTC A 
28.527900 0 .00 4.00 0.27 5,701.1 

30APRO3 05MAY03 CITIGROUP GLOBAL MAR USD/DTC 0! 
28.578900 0.00 20.00 0.53 11,411 .01 400.000 

NIG2 

- ASSET TOTALS -
600.000 0.00 

949?3HI08 HELLPOINT HEALTH NETWORKS INC CON 30APRO3 05MAY03 
I loo 000 73.995500 0.00 

IMM 

OBAUG03 13AUG03 
2 ?00 000 ?9 .000000 0.00 

NIFi 

- ASSET TOTALS 
3,800.000 0.00 

BINY BROKERAGE INC USD/DTC .0 .1 
300.00 14.54 3lOpl85 .#A 

INTERNAL SHAP DVP USD/DTC 
0.00 0.00 296,527 .0( 

CREDIT SUISSE FIRST USD/DTC 0! 
625 .00 11 .40 242,892.3! 

CORRESPONDElff-MV, USD/DTC .01 ft 
2 

7 . , , 
8 . 5 '7 1 .28 27,277 .11 

STATE STREET, 

949746101 WELLS FARGO + CO MEN 
6 000 000 

NIFi * 

958259103 WESTERN GAS RES INC 
7 700 000 

NIF4 ' 

961418100 WESTPORT RES CORP NEW 
12 500 000 
NIR ' 

961840105 NET SEAL INC 
2 300 000 

NIF5 * 

CON 16JUN03 19JUN03 
51 .750000 0.00 

CON 19AUG03 22AUG03 
38 .510000 0.00 

CON 15APR03 21APRO3 
19.482300 0.00 

CL A 03JUL03 09JUL03 
11 .872700 0.00 

963801105 WHITE ELECTR DESIGNS CORP CON 27AUG03 27AUG03 ASSET TRANSFER AT MA USD/DTC 
39 000.000 12 .090000 0.00 0 .00 0 .00 459,420.00 
MM 

972232102 NILSON GREAT BATCH TECH CON 19JUN03 24JUN03 JONES & ASSOCIATES I USD/DTC .05 

HIG2 
300.000 35.448400 0.00 15.00 0 .50 10,619.02 

20JUN03 25JUN03 JONES & ASSOCIATES I USD/DTC .05 

NIG2 
400.000 35 .052000 0.00 20.00 0.66 14,000.14 

23JUN03 26JUM03 JONES & ASSOCIATES I USD/DTC .05 

HIG2 
200.000 34.592900 0.00 10.00 0 .32 6,908.26 

- ASSET TOTALS - 
900.000 0.00 45.00 1.48 31,527.42 

9765OW108 WINTRUST FIML CORP CON 27AUG03 27AUG03 ASSET TRAM ~E -AWMA USD/DTC Sf-j-RM 
17 400 000 35 .080000 0.00 0.00 0.00 610,392 .00 

WIF4 
STATE STREET, 

942683103 MATSON PHARMACEUTICALS INC 
200 .000 

NIG2 

24.00 0.80 17,112 .3A 

INVESTMENT TECHNOLOG USD/DTC .01 
22.00 3.81 81,369 .2A 

INVESTMENT TECHNOLOG USD/DTC .01 
54.00 9.99 213,236 .0: 

76 .00 13.90 294,605 .2! 

"INC ANNUAL NO NAME ON RECORD PAGE : 393 
USID - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

NAR04 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEE 

EQUITY 

01 DOLLAR (CONTINUED) 

961840105 NET SEAL INC CL I IJUL03 16JOL03 HELLS FARGO SECURITI USD/DTC 05 
4 600 000 11 .657500 0.00 230.00 2.51 53,391:99 

MIFS * 

14JUL03 17JUL03 HELLS FARGO SECURITI USD/DTC .05 
1 400 000 11.950000 0.00 70 .00 0 .79 16,659.21 

NIF5 * 

15JUL03 18JUL03 HELLS FARGO SECURITI USD/DTC .05 
7 900 000 12 .428000 0.00 395.00 4.60 97,781.60 

NIF5 

- ASSET TOTALS 
16,200.000 0.00 723.75 9 .18 195,109.98 



MINC ANNUAL NO NAME ON RECORD PAGE : 395 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

CON 27AUG03 27AUG03 
32.000000 0.00 

19MAR03 19KAR03 
1.000000 0.00 

19MAR03 19MAR03 
1.000000 0.00 

22APRO3 22APRO3 
1.000000 0.00 

30KAY03 30MAY03 
1.000000 0.00 

ASSET TRANSFER AT MA USD/DTC 
0.00 0.00 304,000.00 

ADJUSTMENT (NON CASH USD/US1 
0.00 0 .00 58.20 

J P MORGAN SECURITIE USD/US1 
0 

. 
00 0.00 43,725.00 

ADJUSTMENT (NON CASH USD/US1 
0.00 0.00 29.02 

ADJUSTMENT (NOR CASH USD/US1 
0.00 0.00 97.00 

C-rA-rT- '.--rn-rir7-r 

. I 

97 .000 
NIG9 

.1 
~ I 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 394 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL 

N 
ET PROCEEDS, 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

976657106 NISCONSIN ENERGY CORP CON IOJUM03 13JUN03 B-TRADE SERVICES LLC USD/DTC .02 
2 000 000 28 .160000 0.00 36.00 2 .64 56,281 .36 

NIF1 ' 

986670107 YORK INTL CORP MEN CON 22APRO3 25APRO3 ABEL NOSER CORPORATI USD/DTC .05 
1 000 21 .929300 0.00 80.00 1 .65 35,005 .23 

NIF56' . 

30APRO3 05MAY03 CORRESPONDENT SERVIC USD/DTC .02 
1 000.000 24 .026100 0.00 15.00 1 .13 24,009.97 

NIF5 

02KAY03 07KAY03 CAPITAL INSTITUTIONA USD/DTC .05 
2 100.000 24 .041700 0.00 105.00 2 .37 50,380.20 

NIFS 

05NAY03 OBNAY03 CAPITAL INSTITUTIONA USO/DTC Os 
1 200.000 24 .408900 0.00 60.00 1 .38 29,229.30 

NIF5 

06NAY03 09NAY03 CAPITAL INSTITUTIONA USD/DTC .05 
1 300.000 24 .402500 0.00 65.00 1 .49 31,656.76 

NIFS 

ASSET TOTALS - 
7,200.000 0.00 325.00 8 .02 170,281.46 

98975F101 ZORAM CORP CON 19AUG03 22AUG03 INTERNAL SWAP DVP USD/DTC 
35 100 000 24.690000 0.00 0.00 0 .00 866,619.00 

NIF4 

19AUG03 22AUG03 STATE STREET BROKERA USD/DTC '955:02 
1 100.000 24.526100 0.00 22.00 1 .27 26 44 

NIF4 

YATE ST REET, 

98975FI01 ZORAN CORP 
2 700.000 

NIA 

900.000 
NIF4 

900.000 
NIF4 

ASSET TOTALS -
39,700 .000 

989922109 ZOLL NED CORP 
9 500 .000 

NIF4 

99HKJU902 USD CASH COLLATERAL 
58 .200 

NIG9 

43 725 000 
NIG4 * 

29 .020 
NIG9 

US DOLLAR 

CON 20AUG03 25ALIG03 
25.030000 0.00 

20AUG03 25AUG03 
24.453300 0.00 

20AUG03 25AUG03 
24.880000 0.00 

0.00 

(CONTINUED) 

INTERNAL SNAP DVP USD/DTC 
0.00 0.00 42,551 .00 

STATE STREET BROKERA USD/DTC .02 
18.00 1 .03 21,988 .94 

STATE STREET BROKERA USO/DTC 
0.00 1 .05 22,390 .95 

40.00 3 .35 980t505 .33 



"Am ANNUAL ww NW NAM UN RtLUKU rAbt : 37D 
USD - COMPOSITE - ASOF : 31AUl( 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHJ 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEI 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEI 

EQUITY 

US DOLLAR (CONTINUED) 

99HHJU902 USD CASH COLLATERAL 30NAY03 30KAY03 J P MORGAN SECURITIE USD/US1 
42 578 100 1 .000000 0.00 0.00 0.00 42,578 . 

NIG4 

02JUN03 ADJUSTMENT (NON CASH USD/US1 
935.100 1.000000 0 .00 0.00 0.00 935 . 

NIG9 

02JUN03 CANCEL ADJUSTMENT (NON CASH USD/US1 
-935 .100 1.000000 0 .00 0.00 0.00 -935 . 

NIG9 

02JUL03 02JUL03 ADJUSTMENT (NON CASH USO/USI 
48.500 1.000000 0.00 0.00 0.00 48 . 

MIG9 

03JUL03 ADJUSTMENT (NON CASH USD/US1 
296 430 820 1.000000 0.00 0 .00 0.00 296,430. 
NIGi 

03JUL03 CANCEL ADJUSTMENT (NON CASH USO/USI 
-296 430 820 1 .000000 0.00 0.00 0.00 -296,430 . 
NIG4 

03JUL03 ADJUSTMENT (NON CASH USD/USI 
54 813 500 1 .000000 0.00 0.00 0.00 54,813 . 

NIG4 

03JUL03 CANCEL ADJUSTMENT (NON CASH USD/US1 
-54 813 500 1 .000000 0.00 0.00 0 .00 -54,823. 
NIG§ 

03JUL03 ADJUSTMENT (NON CASH USD/USI. 
87 051 260 2 .000000 0.00 0.00 0 .00 87,051 . 

NIG4 

:.zF STATE STREET 

I 

STATE STREET, 

NINC ANNUAL NO MANE ON RECORD PAGE : 397 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY 

US DOLLAR (CONTINUED) 

99HHJU902 USD CASH COLLATERAL 03JUL03 CANCEL ADJUSTMENT (NON CASH USD/USI, 
f7 051 260 1.000000 0.00 0.00 0.00 -87,051 .26 

N G4 

03JUL03 03JUL03 ADJUSTMENT (NON CASH USD/USI. 
246 BB7 000 1.000000 0.00 0.00 0.00 2" 887 .00 
NIG4 

03JUL03 03JUL03 J P MORGAN SECURITIE USD/USI. 
1,903 724 130 1.000000 0. 00 0.00 0.00 1,903,724.13 

NIG4 

- ASSET TOTALS 
2p237pl".950 0.00 0.00 0.00 2,237pl" .95 

I 



)TATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 399 
USD 

- 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

EQUITY - SHORT 

AUSTRALIAN DOLLAR (CONTINUED) 

99GOES903 AUD COLLATERAL 01KAY03 OIKAY03 ADJUSTMENT (NOW CASH AUD/AUl 
506 .390 1.000000 0.00 0.00 0 .00 506.39 

NIG9 Y 1.582654 0.631850 0.00 0.00 0 .00 319.96 
05MAY03 05MAY03 ADJUSTMENT (NON CASH AUD/AUl 

125.000 1.000000 0.00 0.00 0 .00 125.00 
NIG9 Y 1 .576044 0.634500 0.00 0.00 0 .00 79.31 

05MAY03 05MAY03 GOLDMAN SACHS + CO AUD/AUl 
5 25 .000 1 .000000 0.00 0.00 0 .00 5 625.00 

MIG46 Y 1 .576044 0.634500 0.00 0.00 0.00 3:569.06 
09MAY03 09MAY03 ADJUSTMENT (NON CASH AUD/AUl 

48 .000 1.000000 0.00 0.00 0 .00 48.00 
NIG9 Y 1.550748 0.644850 0.00 0.00 0 .00 30.95 

28MAYO3 28KAY03 ADJUSTMENT (NON CASH AUD/AUl 
85 .000 1.000000 0.00 0.00 0 .00 85.00 

NIG9 Y 1.541663 0.648650 0.00 0.00 0 .00 55.14 
02JUM03 02JUN03 ADJUSTMENT (NOR CASH AUD/AUl 

504 .830 1 .000000 0.00 0.00 0 .00 504.83 
WIG9 Y 1 .523113 0.656550 0.00 0.00 0.00 331.45 

04JUM03 04JUM03 ADJUSTMENT (NON CASH AUD/AUI 
80 .000 1 .000000 0 00 0 00 0 00 

MIG9 Y 1.501614 0.665950 0:00 0:00 0:00 5803 : 2080 
16JUM03 16JUK03 ADJUSTMENT (NON CASH AUD/AUl 

90.000 1.000000 0 00 0 00 0.00 90.00 
NIG9 Y 1.498240 0.667450 0:00 0:00 0.00 60.07 

27JUND3 27JUM03 ADJUSTMENT (NON CASH AUD/AUI 
45.000 1 .000000 0 00 0 00 0 45 00 

HIG9 Y 1.503420 0.665150 0:00 0:00 00 :000 29:93 

At 

. 
- 
I 
)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 398 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET TO SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

AUSTRALIAN DOLLAR 

99GOES903 AUD COLLATERAL 03MAR03 03MAR03 ADJUSTMENT (NON CASH AUD/AUI 
578.560 1.000000 0.00 0.00 0 .00 578.56 

NIG9 Y 1 .629062 0.613850 0.00 0.00 0 .00 355.15 

2414AR03 24KAR03 J P MORGAN SECURITIE AUD/AUl 
44 950.000 1.000000 0.00 0.00 0 .00 44,950.00 

NIG4 Y 1 .681661 0.59"50 0.00 0.00 0 .00 26,729.53 

24KAR03 24MARO3 ADJUSTMENT (NON CASH AUO/AUl 
135.000 1.000000 0.00 0.00 0.00 135.00 

NIG9 Y 1 .681661 0.594650 0.00 0.00 0.00 80.28 

25MAR03 25MAR03 ADJUSTMENT (NON CASH AUD/AU1 
45.000 1.000000 0.00 0.00 0.00 45.00 

NIG9 Y 1 .675463 0.596850 0.00 0.00 0.00 26.86 

31MAR03 31MAR03 ADJUSTMENT (NON CASH AUD/AUl 
80.000 1.000 DOO 0.00 0.00 0 .00 80.00 

NIG9 Y 1 .653576 0.604750 0.00 0.00 0.00 48 .38 

OIAPRO3 01APR03 ADJUSTMENT (NON CASH AUD/AUl 
890.780 1 .000000 0.00 0.00 0.00 890.78 

NIG9 Y 1 .653849 0.604650 0.00 0.00 0.00 538 .61 

03APRO3 03APRO3 ADJUSTMENT (NON CASH AUD/AUl 
170.000 1.000000 0.00 0.00 0.00 170 .00 

WIG9 Y 1 .667361 0.599750 0.00 0.00 0.00 101.96 

07APRO3 07APR03 ADJUSTMENT (NON CASH AUD/AUl 
40.000 1.000000 0.00 0.00 0.00 40.00 

NIG9 Y 1 .674621 0.597150 0.00 0.00 0.00 23.89 

28APRO3 28APRO3 ADJUSTMENT (NON CASH AUD/AUI 
125.000 1.000000 0.00 0.00 0.00 125.00 

NIG9 Y 1 .615117 0.619150 0.00 0.00 0.00 77 .39 



NIMC ANNUAL NO NANt ON KLLUKU rAUt : qw 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONK PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

AUSTRALIAN DOLLAR (CONTINUED) 

99GOES903 AUD COLLATERAL 27JUN03 27JUN03 MACHOVIA SECURITIES, AUD/Aul 
11 250 .000 1 .000000 0.00 0.00 0 .00 11 250.00 

NIG4 Y 1 .503420 0.665150 0.00 0.00 0 .00 7 :482 .94 

30JUN03 30JUM03 ADJUSTMENT (NON CASH AUD/AUl 
125 .000 1.000000 0.00 0.00 0 .00 125.00 

NIG9 Y 1 .489314 0.671450 0.00 0.00 0 .00 83.93 

01JUL03 01JUL03 ADJUSTMENT (NON CASH AUD/AUl 
369.980 2.000000 0.00 0.00 0 .00 369 .98 

NIG9 Y 1 .479181 0.676050 0.00 0.00 0 .00 250.12 

02JUL03 02JUL03 ADJUSTMENT (NON CASH AUD/AUl 
125.000 1.000000 0.00 0.00 0 .00 125.00 

NIG9 Y 1 . "8752 0.680850 0.00 0.00 0 .00 85.11 

- ASSET TOTALS - 
65p993.540 0.00 0.00 0 .00 65,993.54 

0.00 0.00 0 .00 40,413.30 

CANADIAN DOLLAR 

99GKCH909 CAD COLLATERAL 29KAY03 
99 .450 1.000000 0.00 

NIG9 Y 1 .376500 0 .726480 0.00 

29KAY03 CANCEL 
-99.450 1.000000 0.00 

NIG9 Y 1 .376500 0.726480 0.00 

- ASSET TOTALS - 
0.000 0.00 

0.00 

ADJUSTMENT (NOW CASH CAD/CAl 
0.00 0.00 99 .45 
0.00 0 .00 72 .25 

ADJUSTMENT (NON CASH CAD/CAI 
0.00 0 .00 -99.45 
0.00 0.00 -72.25 

0.00 0.00 0.00 
0.00 0.00 0.00 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 401 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE C014HISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

INTERNATIONAL EURO CURRENCY 

99JRUR902 EUR COLLATERAL 03MAR03 03MAR03 ADJUSTMENT (NON CASH EUR/ECl 
1 496 .510 1 .000000 0.00 0 .00 0.00 1 496 .51 

NIG4 Y 0.922850 1 .083600 0.00 0 .00 0.00 1 :621 .62 

14MAR03 14MAR03 ADJUSTMENT (NON CASH EUR/EUR 
128 .000 1 .000000 0 00 0 00 0 00 128 00 

NIG9 Y 0.932401 1 .072500 0:00 0 :00 0:00 137 :28 

14MAR03 14MAR03 J P MORGAN SECURITIE EUR/EUR 
3191 600 .000 1 .000000 0.00 0.00 0.00 391,600.00 
NIG4 Y 0.932401 2 .072500 0.00 0.00 0.00 419,990.97 

27KAR03 27MAR03 ADJUSTMENT (NON CASH EUR/EUR 
253 .500 1 .000000 0 .00 0.00 0.00 253.50 

NIG9 Y 0.933925 1.070750 0 .00 0.00 0 .00 271 .44 

27MAR03 27NAR03 J P MORGAN SECURITIE EURAUR 
141 375.000 1 .000000 0 00 0 00 0 .00 141 375.00 
NIG4 Y 0.933925 1.070750 0:00 0:00 0 .00 151 :377 .25 

OIAPRO3 01APR03 ADJUSTMENT (NON CASH EUR/EUR 
2 007 .410 1.000000 0 00 0 00 0 00 2 007 41 

NIG4 Y 0.917011 1.090499 0:00 0:00 0:00 2:189:08 

01MAY03 01MAY03 ADJUSTMENT (NOW CASH EURAUR 
1 453.590 2.000000 0.00 0.00 0.00 1 453.59 

NIG4 Y 0.889680 1.124000 0.00 0.00 0.00 1:633.83 

07MAY03 07MAY03 ADJUSTMENT (NON CASH EURAUR 
126.750 1.000000 0 00 0 0 00 126.75 

NIG9 Y 0.881756 1.134101 0:00 00 :000 0:00 143.75 

07KAY03 GOLDMAN SA04S + CO EUR/EUR 
119 275 000 1.000000 0.00 0 00 119,275.00 
NIG4 * Y 0.681756 1.134101 0.00 00 :0,0 0:00 235,269.85 

STATE STREET, 



NIHC ANNUAL NO NAME ON RECORD PAGE : 402 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

INTERNATIONAL EURO CURRENCY fCONTINUED) 

99JRUR902 EUR COLLATERAL 07NAY03 CANCEL GOLDMAN SACHS + CO EUR/EUR 
-119 275 000 1 .000000 0.00 0.00 0.00 -119,275.00 
NIG4 * Y 0 .881756 1 .134101 0.00 0.00 0.00 135,269.85 

07MAY03 GOLDMAN SACHS + CO EUR/EUR 
119 275.000 1 .000000 0.00 0.00 0.00 119,275.00 
NIG4 Y 0 .881756 1 .134101 0.00 0.00 0 .00 135,269.,85 

07MAY03 CANCEL GOLDMAN SACHS + CO EUR/EUR 
-119 275 000 1 .000000 0 00 0 00 0 00 :119 275.00 
NIG4 ' Y 0 .681756 1 .134101 0:00 0:00 0:00 135:269.85 

07MAY03 J P MORGAN SECURITIE EURAUR 
119 275 .000 1 .000000 0.00 0.00 0.00 119p275.00 
NIG4 Y 0.881756 1 .134101 0.00 0.00 0.00 135,269.85 

07MAY03 CANCEL J P MORGAN SECURITIE EUR/EUR 
-119 275.000 1 .000000 0 00 -119,275 .00 
NIG4 Y 0.881756 1 .134101 0:00 00 :0,0 00 :0,00 -135,269 .85 

08MAY03 OSMAY03 ADJUSTMENT (NON CASH EUR/EUR 
113 .750 1 .000000 0.00 0.00 0.00 113.75 

NIG9 Y 0 .872943 1 .145550 0.00 0.00 0.00 130.31 

16KAY03 16MAY03 ADJUSTMENT (NON CASH EUR/EUR 
113 .750 1 .000000 0.00 0.00 0.00 113.75 

NIG9 Y 0.866101 1 .154600 0.00 0.00 0.00 131.34 

19MAY03 19KAY03 ADJUSTMENT (NOW CASH EUR/EUR 
117 .000 1 .000000 0.00 0.00 0.00 117.00 

NIG9 Y 0.855725 1 .168600 0.00 0.00 0.00 136.73 

30KAY03 30MAY03 ADJUSTMENT (NON CASH EUR/EUR 
117 .000 1 .000000 0.00 0.00 0.00 117.00 

NIG9 Y 0.850123 1 .176300 0.00 0.00 0.00 137.63 

STATE'STREET 

N 
INC ANNUAL NO NAME ON RECORD PAGE : 403 

USD - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COKM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

INTERNATIONAL EURO CURRENCY (CONTINUED) 

99JRUR902 EUR COLLATERAL 02JUH03 02JUM03 ADJUSTMENT (NON CASH EUR/EUR 
1 025 810 1.000000 0.00 0 .00 0.00 1 025.81 

NIG4 * Y 0.851499 1.174400 0.00 0 .00 0.00 1 :204 .71 
02JUN03 02JUM03 ADJUSTMENT (NON CASH EURAUR 

64-000 1 .000000 0.00 0.00 0.00 64.00 
NIG9 Y 0.851499 1.174400 0.00 0 .00 0.00 75.16 

04JUN03 04JUM03 ADJUSTMENT (NON CASH EURAUR 
80.000 1 .000000 0.00 0 .00 0.00 80.00 

NIG9 Y 0.853971 1 .171000 0.00 0 .00 0 .00 93.68 
OIJUL03 01JUL03 ADJUSTMENT (NON CASH EURAUR 

572 .390 1.000000 0.00 0 .00 0.00 572 .39 
NIG9 Y 0.863558 1.158000 0.00 0 .00 0.00 662 .83 

02JUL03 02JUL03 ADJUSTMENT (NON CASH EUR/EUR 
40 .000 1.000000 0.00 0 .00 0.00 40 00 

NIG9 Y 0.867717 1.152449 0.00 0 .00 0.00 46:10 
02JUL03 02JUL03 J P MORGAN SECURITrE EUR/EUR 

15 200-000 1 .000000 0.00 0 .00 0.00 25 200.00 
MIG4 Y 0.867717 1.152449 0.00 0 .00 0.00 17 :517 .23 

ASSET TOTALS - 
555,884.460 0.00 0.00 0.00 555,884.46 

0.00 0 .00 0.00 S97,500.94 

)I POUND STERLING 

99GHSC902 GBP COLLATERAL 03MAR03 03KAR03 
295 .650 1.000000 0.00 

NIG9 Y 0.63"99 1.575550 0.00 

ADJUSTMENT (WON CASH GBPADW 
0 .00 0.00 295 .65 
0.00 0.00 465 .81 

Ic-rATV CTPrPT 



MV MARC UR MtWMU PAGE : 404 
COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

POUND STERLING (CONTINUED) 

99GHSC902 GBP COLLATERAL 19MAR03 19KAR03 J P MORGAN SECURITIE GBPADV 
23 490 000 1.000000 0.00 0.00 0.00 23 490.00 

NIG4 * Y 0.638996 1.565200 0.00 0 .00 0.00 36:766.55 

19MAR03 19MAR03 ADJUSTMENT (NON CASH GBPADN 
108 .000 1.000ow 0.00 0 .00 0.00 108.00 

NIG9 Y 0.638896 1.565200 0.00 0 .00 0.00 169.04 

01APR03 01APR03 ADJUSTMENT (NON CASH GBP/GBV 
320.560 1.000000 0.00 0.00 0.00 320.56 

N169 Y 0.634317 1.576499 0.00 0.00 0.00 505.36 

01MAY03 01MAY03 ADJUSTMENT (NON CASH GOP/GBV 
158.150 1.000000 0 00 0 00 0 00 158 .15 

NIG9 Y 0 .621060 1.610150 0:00 0:00 0:00 254.65 

16MAY03 16KAY03 ADJUSTMENT (NON CASH GBP/GBV 
54.000 1.000000 0.00 0.00 0.00 54.00 

NIG9 Y 0.615536 1.624600 0.00 0.00 0.00 87 .73 

20MAY03 20MAY03 ADJUSTMENT (NON CASH GBP/GBV 
57.000 1.000000 0 00 0 0 00 57 .00 

NIG9 Y 0.609923 1.639551 0:00 00 :000 0 :00 93 .45 

29MAY03 J P MORGAN SECURITIE G3P/GBV 
45.000 1.000000 0.00 0.00 .00 45 .00 

NIG9 Y 0.606520 1.648750 0.00 0.00 0 .00 74.19 

29MAY03 CANCEL J P MORGAN SECURITIE GBP/GBV 
-45.000 1 .000000 0 00 0 00 0 00 -45 00 

NIG9 Y 0.606520 1 .648750 0 :00 0:00 0:00 -74:19 

29MAY03 29MAY03 ADJUSTMENT CHON CASH GBP/GBY 
45 .000 1 .000000 0 00 0 00 0 00 45 .00 

NIG9 Y 0.606520 1 .648750 0 :00 0:00 0:00 74 .19 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 405 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

POUND STERLING (CONTINUED) 

99GHSC902 GBP COLLATERAL 29KAY03 J P MORGAN SECURITIE GBP/GBV 
20 175 000 1 .000000 0.00 0.00 0.00 20,175 .00 

NIG6 ' Y 0 .606520 1 .648750 0.00 0.00 0.00 33,263.54 

29MAY03 CANCEL J P MORGAN SECURITIE GBP/GBV 
--20 175.000 1 .000000 0.00 0.00 0.00 :20,175.OD 
NIG§ Y 0 .606520 1 .648750 0.00 0.00 0.00 33,263.54 

29MAY03 J P MORGAN SECURITIE GBP/GBV 
20 175 000 1 .000000 0.00 0.00 0.00 20,175 .00 

NIG4 ' Y 0 .606520 1 .648750 0.00 0.00 0.00 33,263.54 

29MAY03 CANCEL J P MORGAN SECURITIE GBP/GBV 
--20 175 000 1 .000000 0.00 0.00 0.00 :20,175.00 
MIG4 Y 0 .606520 1.648750 0.00 0.00 0.00 33,263.54 

- ASSET TOTALS 
24,528.360 0.00 0.00 0.00 24,528.36 

0.00 0.00 0.00 38,416.78 

JAPANESE YEN 

03NAR03 03KAR03 
1 .000000 0.00 
0.008479 0.00 

10MAR03 IOMAR03 
1 .000000 0 00 
0.008581 0:00 

10KAR03 IONAR03 
1.000000 0.00 
0.008581 0.00 

ADJUSTMENT (NON CASH JPY/JPI 
0.00 0.00 4,114 .00 
0.00 0.00 34.88 

ADJUSTMENT (NON CASH JPY/JPI 
0 00 0 00 2,998 00 
0:00 0:00 25 :73 

J P MORGAN SECURITIE JPY/JPI 
0.00 0 .00 2oOIO 000 .00 
0.00 0.00 27:248.04 

I's 

STATE STREET 

99DKJ4907 JPY COLLATERAL 
4 114.000 

NIG4 Y 117.935000 

2 998.000 
NIG4 Y 116.535000 

2,010 000 000 
NIG4 * Y 116.535000 



NIHC ANNUAL NO NAME ON RECORD PAGE : 406 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

JAPANESE YEN (CONTINUED) 

10MAR03 J P MORGAN SECURITIE JPY/JP1 
1 .000000 0 .00 0.00 0 .00 2 .00 
0 .008581 0.00 0.00 0 .00 0.02 

10NAR03 CANCEL J P MORGAN SECURITIE JPY/JPI 
1.000000 0.00 0.00 0.00 -2.00 
0 .008581 0.00 0.00 0 .00 -0.02 

10MAR03 IONAR03 ADJUSTMENT (NON CASH JPY/JP1 
1.000000 0.00 0.00 0.00 2.00 
0 .008581 0.00 0.00 0 .00 0.02 

OIAPRO3 OIAPRO3 ADJUSTMENT (NON CASH JPY/JP1 
1.000000 0.00 0.00 0.00 4,874.00 
0 .008457 0.00 0.00 0 .00 41.22 

01KAY03 OINAY03 ADJUSTMENT (NON CASH JPY/JPI 
1.000000 0.00 0.00 0 .00 4,805.00 
0.008436 0.00 0.00 0.00 40.54 

02JUN03 02JUN03 ADJUSTMENT (NON CASH JPY/JP1 
1.000000 0.00 0.00 0 .00 5,513 00 
0.008437 0.00 0.00 0 .00 ":51 

09JUN03 09JUN03 ADJUSTMENT (NON CASH JPY/JPI 
1 .000000 0.00 0.00 0 .00 2,998 .00 
0.008"8 0.00 0.00 0 .00 25.39 

09JUN03 09JUM03 J P MORGAN SECURITIE JPY/JPI 
1 .000000 0.00 0.00 0.00 2,200 000 .00 
0 .008"8 0.00 0.00 0.00 18:629 .86 

OIJUL03 OIJUL03 ADJUSTMENT (NON CASH JPY/JPl 
1 .000000 0 .00 0.00 0.00 5,409 .00 
0 .008373 0.00 0.00 0.00 45 .29 

STATE STREET 

99DKJ4907 JPY COLLATERAL 
2.000 

NIG9 Y 116.535000 

-2.000 
NIG9 Y 116.535000 

2.000 
NIG9 Y 116.535000 

4 874.000 
NIa4 Y 118.240000 

4 805 000 
NIG4 * Y 118.535000 

5 513.000 
NIG4 Y 118.525000 

2 998 000 
NIG4 Y 118.090000 

2,200 000 000 
NIG4 Y 118.090000 

5 409 000 
NIG4 Y 119.430000 

NINC ANNUAL NO NAME ON RECORD PAGE : 407 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EQUITY - SHORT 

JAPANESE YEN (CONTINUED) 

02JUL03 02JUL03 ADJUSTMENT (NON CASH JPY/JPI 
1 .000000 0.00 0 .00 0.00 1,499.00 
0.008430 0 .00 0 .00 0.00 12.64 

03JUL03 ADJUSTMENT (NON CASH JPY/JPl 
1 .000000 0 .00 0 .00 0.00 10,272 049.00 
0.008455 0 .00 0 .00 0.00 86:852.53 

03JUL03 CANCEL ADJUSTMENT (NON CASH JPY/JP1 
1 .000000 0.00 0 .00 0.00 -10,272,049.00 
0.008455 0.00 0 .00 0.00 -86,852.53 

0.00 0.00 0.00 4,242,212.00 
0.00 0 .00 0.00 36,150.12 

US DOLLAR 

03JUL03 ADJUSTMENT (NON CASH USD/USI 
1 .000000 0.00 0.00 0 .00 290,799 .05 

03JUL03 CANCEL ADJUSTMENT (NON CASH USD/US1 
1 .000000 0.00 0.00 0 .00 -290,799 .05 

99HHJU902 USD CASH COLLATERAL 
290 799.050 
NIG§ Y 

-290 799.050 
NIG4 Y 

- ASSET TOTALS -
0.000 0.00 0.00 0 .00 0.00 

c'- 

) I 

)I 

99DKJ4907 JPY COLLATERAL 
1 499 000 

NIG4 Y 118.625000 

10,272 049 000 
NIG4 Y 118.270000 

-10,272 049 000 
NIG4 Y 119.270000 

- ASSET TOTALS - 
4,242,212.000 



NIHC ANNUAL NO NAME ON RECORD rAuc ; wo 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEW 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

FIXED INCOME 

CANADIAN DOLLAR 

135087NH3 CANADA GOYT :.000 OIJUNOB 30APIR03 05NAY03 
1,100 000 00 107.320000 28,027 40 

NIGf 1 .434000 74.839609 19,544 :91 

27NAY03 03JVNOI 
1,100 000 00 109.670000 36 .6 

MIGf 1.375100 79.754200 262.99 

09JUL03 17JUL03 I 
1,100 000 00 108.981410 a 136.99 

NIGf 1.375300 79.241918 5 :916-52 

05ALIG03 
1,100 000.00 207.630000 13 019.18 

N161 1.404900 76.610435 9:266.98 

05AUG03 CANCEL 
-1,100 000 00 107.630000 -13 019.18 

NIGI 1.404900 76.610435 -9 :266.98 

05AUG03 12AUG03 
1,100 000 00 107 .630000 13,019.18 

NIGI 1.404900 76.610435 9 

' 

266.98 

06AUG03 19AUG03 
1,100 000.00 107.836222 24 284 93 
NIGf 1 .405700 76 .713539 10:162:15 

ASSET TOTALS - 
5,500,000.00 63,830.14 

45,153.55 

UBS AG CAD/CAN 
0 00 0 00 520. Oll 
0:00 0:00 1'812803 :235.71 

TORONTO DOMINION BAN CAD/CAM 
0.00 0.00 1,206,370.04 
0 .00 0 .00 877,296.20 

MERRILL LYNCH AND CO CAD/CAN 
0 .00 0 .00 1,19 795.5 : 
0.00 87, 661.11 0.00 

TORONTO DOMINION BAN CAD/CAN 
0 .00 0.00 1,183,930.0( 
0 .00 0.00 842,714.79 

TORONTO DOMINION BAN CAD/CAN 
0 .00 0 .00 -1,183,930 .01 
0 .00 0 .00 -842,714 .71 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,183,930.0( 
0 .00 0.00 842,714.71 

TORONTO DOMINION BAN CAD/CAN 
0 00 0 00 1, 186, 198 . 4A 
0:00 0:00 843,848 .91 

0.00 0.00 5 955 13 9! 
0.00 0.00 4:258 :8756 :71 

135087XJB CANADA GOVT 4.500 01SEP07 25APRO3 OINAY03 TORONTO DOMINION BAN CAD/CAN 
1,200 000 00 101 .060000 9 024.66 0.00 0.00 1,212,720.00 

NIGI 1 .453200 69 .543077 6:210.20 0.00 0.00 834,516 .93 

STATE STREET. 

NINC ANNUAL KO MAKE ON RECORD PAGE : 409 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,237,560.00 
0.00 0.00 899,978 .18 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,233 000.00 
0.00 0.00 896:531 .67 

TORONTO DOMINION BAN CAD/CAM 
0.00 0.00 1,221 900.00 
0.00 0.00 869 :741 .61 

TORONTO DOMINION BAN CAD/CAN 
0.00 0.00 1,223,658.62 
0.00 0.00 870,497 .70 

0.00 0.00 6 128,83B .62 
0.00 0.00 4:371,266 .09 

CANADIAN DOLLAR 

4.500 OISEP07 27KAY03 03JUN03 
103.130000 13 906 .85 

2.375100 74.998182 10:113 .34 

09JUL03 16JUL03 
102 .750000 20 268 .49 

1.375300 74 .710972 14:737 .50 

05AUG03 12AUG03 
101 .825000 24 263.01 

1.404900 72 .478468 17 :270.28 

06AUG03 19AUG03 
101 .971552 25 298 .63 

1.405700 72.541475 17:997 .18 

92 761 .64 
66:328-50 

135087XJB CANADA GOVT 
1,200 000 00 

NIGf ' 

1,200 000 00 
NIGI * 

1,200 000 00 
NIGI ' 

1,200 000 00 
NIGf 

- ASSET TOTALS 
6,000,000 .00 

EURO CURRENCY 

6.500 04JUL27 06KAR03 
126.500000 23 356 .16 
139.118309 14:688 .43 

06KAR03 CANCEL 
126 .500000 -13 356 .16 
139 .118309 -14:688 .43 

06MAR03 1INAR03 
126.500000 13 356 .16 
239.118309 14:688 .43 

GER14ANY 

528660116 BUNDESREPUBLIK DEUT 
300 000 00 
NIGf * 0.909299 

-300 000 00 
NIGf * 0.909298 

300 000 00 
NIGf * 0.909298 

CREDIT SUISSE FIRST EUR/EUR 
0.00 0.00 379,500.00 
0.00 0.00 417,354 .93 

CREDIT SUISSE FIRST EUR/EUR 
0.00 0.00 -379 500.00 
0.00 0.00 -417:354.93 

CREDIT SUISSE FIRST EUR/EUR 
0.00 0.00 379,500.00 
0.00 =- 0.00 417,354.93 

STATE STREET, 

I 



STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 411 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

GERMANY EURO CURRENCY (CONTINUED) 

528660116 BUNDESREPUBLIK DEUT 6.500 04JUL27 31JUL03 26ALIG03 MERRILL LYNCH PIERCE EUR/EUR 
300 000 00 121.557768 2 23 77 0 00 0 00 364,673 .30 
NIGf 0.890313 136.533745 3:8171:66 0:00 0:00 409,601 .23 

- ASSET TOTALS 
2,100,000.00 69 10 70 0.00 0.00 2 618,672 .30 

78 :8990:46 0.00 0.00 2:953,221 .08 

MERRILL LYNCH PIERCE EUR/EUR 
0.00 0.00 2 281 048 00 
0.00 0.00 2:636 :321 :29 

MERRILL LYNCH PIERCE EUR/EUR 
0.00 0 .00 -2,281,048 .00 
0.00 0 .00 -2,636,321 .29 

MERRILL LYNCH PIERCE EUR/EUR 
0 .00 0 .00 2 291,048 .00 
0.00 0 .00 2:636,321 .29 

BANQUE NATIONALE DE EUR/EUR 
0 .00 0 .00 2 333,188 .00 
0 .00 0 .00 2:763t543.59 

BANQUE NATIONALE DE EUR/EUR 
0.00 0 .00 2 271 720.00 
0 .00 0.00 2:546:712 .35 

MERRILL LYNCH PIERCE EUR/EUR 
0.00 0.00 1 443,120.00 
0.00 0 .00 1:657,640.19 

UBS AG EUR/EUR 
0.00 0.00 1,437,276 .92 
0.00 0 .00 1?644,603.92 

c'- 

4.000 04JUL09 12KAY03 
103.684000 75 704.11 
119.832786 87:495.03 

12KAY03 CANCEL 
103.684000 -75,704.11 
119.832786 -87,495.03 

12KAY03 14MAY03 
103.684000 75,704.11 
119.832786 87,495.03 

16JUM03 20JUM03 
106.054000 84 624.66 
125.615618 100:233.64 

16JUL03 23JUL03 
103.260000 4 568 .31 
115.759607 5:121 .30 

23JUL03 30JUL03 
103.080000 3 978 .14 
118.402871 4:569 .49 

24JUL03 26AUG03 
102.662637 

": 
109 .29 

117 .471708 9 279.05 

565753113 GERMANY(FED REP OF) 
2,200 000 00 

NIGI * 0.865239 

-2,200 000 00 
NIGf * 0.865239 

2,200 000 00 
NIGf * 0.865239 

2,200 000 00 
NIGf * 0.844274 

2,200 000 00 
NIGI * 0.892021 

1,400 000 00 
NIGI ' 0.870587 

1,400 000 00 
NIGI ' 0.873935 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 410 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

GER14ANY EURD CURRENCY (CONTINUED) 

528660116 BUNDESREPUBLIK DEUT 6.500 04JUL27 IOAPRO3 16APR03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 123.273000 is 279.45 0.00 0.00 369 819 0 
NIGf 0.925583 133.184166 16 :507.92 0.00 0 .00 399 : 552 :500 

08KAY03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 125.080000 16 828 77 0 00 0.00 375 240.00 
NIGf 0.872943 143.285415 19 : 

278 
:20 0:00 0.00 429 :856 .25 

09KAY03 CANCEL CREDIT SUISSE FIRST EUR/EUR 
-300 000 00 125.080000 :16 :1211:77 0 00 0 00 -375,240.00 
NIGf 0.872943 143.285415 19 

278 
20 0:00 0:00 -429,856.25 

09MAY03 15MAY03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 125.080000 16,828.77 0.00 0.00 375,240.00 
N, Gf 0.872943 143.285415 19,27B.20 0.00 0.00 429,856.25 

16JUK03 CREDIT SUISSE FIRST EUR/EUR 
3DO 000.00 131.300000 752.05 0.00 0.00 393,900.00 

0.844274 155.518232 NO 22 210.86 0.00 0.00 "6t554.69 

16JUN03 CANCEL CREDIT SUISSE FIRST EUR/EUR 
-300 000 00 131.300 000 -18,752.05 0.00 0.00 :393 900.00 
NIGf 0.844274 155.518232 -22,210.86 0.00 0.00 466:554.69 

16JUN03 20JUM03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 131.300000 

18 
752.05 0.00 0.00 393 900.00 

NIGf 0.844274 155.518232 22 :210.86 0.00 0.00 "6 :554.69 

16JUL03 23JUL03 CREDIT SUISSE FIRST EUR/EUR 
300 000 00 123.250000 1 012.30 0.00 0.00 369 750.00 
NIG) 0.892021 138.169393 1 :134.94 0.00 0.00 414:508.18 

30JUL03 06AUG03 BARCLAYS BANK PLC MH EUR/EUR 
300 000 00 122.93000D 1 758.20 0.00 0.00 365,790.00 
NIGf ' 0.879740 138.597768 1 :998.55 0.00 0.00 415,793.30 



MIHC ANNUAL NO NAML ON KtLUMV rAuc . VA. 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEV 

FIXED INCOME 

GER14ANY EURO CURRENCY (CONTINUED) 

565753113 GERMANY(FED REP OF) 4.000 04JUL09 19AUG03 26AUG03 BANQUE NATIONALE DE EUR/EUR 

a 
00 000 00 101 10000 4 633 0 00 0 00 14,480 .01 
IGf 0.899240 1 13 817828 91 1 :2 5:153 0 Do 0 00 05,742 .6 ; 

- ASSET TOTALS 
10,200,000.00 181 618 .39 0.00 0 .00 10 580,832 .9 ; 

211 :851 .62 0.00 0 .00 12:154,562 .91 

7 US DOLLAR 

.625 15APR31 20JUN03 25JUN03 
117.255000 3,706.60 

9.000 15NOV31 15JUL03 ISJUL03 
113.244000 3,718 .75 

8.125 01MAY12 05JUN03 10JUN03 
123.665000 264.06 

4.000 01DEC99 30JUM03 
100.656250 0.00 

GOLDMAN SACHS + CO USD/DTC 
0.00 0.00 293,137.51 

MORGAN STANLEY CO IN USD/DTC 
0.00 0 .00 283,110.04 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0.00 37,099.51 

BONY COUNTRYWIDE SEC USD/TBA 
0 .00 0.00 2,013,125.01 

STATE STREET 

00184AAC9 AOL TIME WARNER INC 
250 000 00 
NIGI * 

001957BDO AT+T CORP 
250 000 00 
NO * 

00209AAGI AT+T WIRELESS 
30 000 00 

NIFf " 

01F040479 FNMA TBA JUL 15 SINGLE FAN 
2,000 000 00 2,000,000 .00 

NIGf * 

NIHC ANNUAL NO NAME ON RECORD PAGE : 413 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

01F040479 FNNA TBA JUL 15 SINGLE FAN 
-2,000 000 00 2,000,000 .00 

NIGI * 

1,000 000 00 1,000,000.00 
NIGI * 

-1,000 000.00 1,000,000.00 
NO 

1,000 000 00 1,000,000.00 
Nlaf , 

-1,000 000 00 1,000,000.00 
NlGf ' 

2,000 000 00 2,000,000.00 
NIGf 

ASSET TOTALS 
2,000,000.00 2,000,000.00 0 .00 0.00 2,013,125.00 0.00 

0IF042475 FNMA TBA JUL 15 SINGLE FAN 4.500 31DEC99 10JUL03 28JUL03 11 
2,000 000 00 2,000,000.00 101 .730"9 4,000.00 
NIP ' 

01F042483 FNMA TBA AUG 15 SINGLE FAN 4 .500 31DEC99 21JUL03 18AUG03 
2pOOO 000 00 2vOOO,OOO.OO 100 .093750 4,250.00 

NIFf " 

0IF050437 FNMA TBA WAR 15 SINGLE FAN 5.000 31DEC99 11MAR03 
200 000 00 200,000.00 103.265625 472.22 
NIFf ' 

GOLDMAN SACHS + CO USD/TBA 
0 .00 0.00 2,034,609.38 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 2,001,875.00 

BEAR STEAR9MMY USD/TBA 
0.00 0.00 206,531.25 

STATE STREET 

755079113 SMFG FINANCE (KY) 
27,000 000 00 

NIG4 * 117 .671978 

JAPA:ESI YEN 

: .250 IIJUL05 2 KAY03 29NAY03 
85 .285333 0 .00 
0 .724772 0.00 

CUSIP CHANGE JPY/EUR 
0.00 0 .00 23, 027,040.01 
0.00 0 .00 195,688.7 

US DOLLAR 

4.000 OIDEC99 30JUN03 CANCEL 
100.656250 0.00 

30JUM03 
100.656250 0.00 

30JUM03 CANCEL 
100.656250 0.00 

30JUN03 
100.656250 0.00 

30JUM03 CANCEL 
100.656250 0.00 

30JUN03 17JUL03 
100 .656250 0.00 

(CONTINUED) 

BONY COUNTRYWIDE SEC USD/TBA 
0 .00 0.00 -2,013,125.00 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 1,006,562.50 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 -1,006,562.50 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 1,006,562.50 

CREDIT SUISSE FIRST USD/TBA 
0 .00 0.00 -1,006,562.50 

BONY COUNTRYWIDE SEC USD/TBA 
0.00 0.00 2,013,125.00 



NIHC ANNUAL NO NAME ON RECORD PAGE : 414 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR 

0IF050437 FNNA TBA WAR 15 SINGLE FAN 5 .000 31DEC99 11MAR03 CANCEL 
-200 000 00 200,000.00 103.265625 -472.22 
NIFf 

11MAR03 07APRO3 20 
200 000 00 200,000.00 103.265625 472 .22 
NIFf 

- ASSET TOTALS 
200,000.00 200,000.00 472.22 0.00 0.00 206,531 .25 

OIF050"5 FNNA TBA APR 15 SINGLE FAN 5.000 31DEC99 1BKAR03 21APRO3 
200 000 00 200,000.00 102 .183590 555.56 
NIFf * 

01FO50452 FNMA TBA KAY 15 SINGLE FAN 5 .000 31DEC99 24APRO3 27KAY03 
200 000.00 200,000.00 102 .636720 500.00 
NIFf 

01F050460 FNNA TBA JUN 15 SINGLE FAN 5.000 31DEC99 01MAY03 20JUN03 
200 000 00 200,000.00 102 .687500 444.44 
NIFf * 

0IF052474 FNMA TBA JUL 15 SINGLE FAN 5 .500 31DEC99 14JUL03 
lotooo 000.00 20,000,000.00 104.148438 0.00 

NlGf 
14JUL03 CANCEL 

-10,000 000.00 10,000,000.00 104 .148438 0.00 
NIO 

- ASSET TOTALS - 
0.00 0.00 0.00 0.00 0.00 

UBS WARBURG kL~:~:, USD/TBA 
0.00 0.00 0.00 4,118,125.00 

STATE STREET, 
01FO52482 FNNA TBA AUG 15 SINGLE FAN 5 .500 31DEC99 28JUL03 

4,000 000.00 4,000,000.00 102 .953125 
N161 

HINC ANNUAL NO NAME ON RECORD PAGE : 415 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1 . 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 0.00 5,1",093.75 

0.00 0.00 0.00 9,264,218.75 

US DOLLAR 

0IF052482 FNMA TBA AUG 15 SINGLE FAN 5 .500 31DEC99 28JUL03 
5,000 000 00 5,000,000.00 102 .921875 

NIGf 

- ASSET TOTALS 
9,000,000.00 9,000,000.00 

01FO52631 FNMA TBA WAR 30 SINGLE FAN 5 .500 31DEC99 06KAR03 BEAR STEARNS SECURIT USD/TBA 
1,000 000.00 1,000,000.00 102 .875000 1,833.33 0.00 0.00 

NIFf 

06KAR03 CANCEL BEAR STEARNS SECURIT USD/TBA 
-1,000 000.00 1,000,000.00 102 .875000 -1,833.33 0.00 0.00 

NIFf 

06KAR03 07APR03 25 BEAR STEARNS SECURIT USD/TBA 
1,000 000.00 1,000,000.00 102 .875000 1,833.33 0.00 0.00 

NIFf 

10MAR03 CITIGROUP GLOBAL MAR USD/TBA 
1,000 000.00 1,000,000.00 102 .945313 1,833.33 0.00 0.00 

NIFf 

IOKAR03 CANCEL CITIGROUP GLOBAL 14AR USD/TBA 
-1,000 000.00 1,000,000.00 102 .945313 _11833.33 0.00 0 .00 

NIFf 

IOKAR03 13MAR03 CITIGROUP GLOBAL WAR USD/TBA 
1,000 000 00 1,000,000.00 102 .945313 2,833.33 0.00 0 .00 

NIFf 

ASSET TOTALS 
2,000,000.00 2,000,000.00 3,666.66 0.00 0 .00 

1,028,750.00 

-1,028,750.00 

1,028,750.00 

1,029,453.13 

-1,029,453.13 

1,029,453.13 

2,058,203 .13 

CITIGROUP GLA09-jfAR USD/TBA 0.00 0 .00 1,015,664.06 
0IF052649 FNMA TBA APR 30 SINGLE FAN 5 .500 31BEC99 26MAR03 14APRO3 

1,000 000 00 1,000,000.00 101.566406 1,986.11 
NIFf * 

)I 

(CONTINUED) 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 -206,531 .25 

BEAR STEARNS SECURIT USD/TBA 
0 .00 0.00 206,531 .25 

BEAR STEARNS SECURIT USD/TBA 
0 .00 0.00 204,367 .18 

a BEAR STEARNS SECURIT USO/TBA 
0.00 0.00 205,273.44 

3 BEAR STEARNS SECURIT USO/TBA 
0.00 0.00 205,375 .00 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 10,414,843.75 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 -10,414,843.75 



Nimc ANNUAL NO NAME ON NtLUNU VAbt : 41b 
USD - COMPOSITE - ASOF : 32AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

LEHMAN BROTHERS INC USD/TBA 
0.00 0 .00 -1,048,906.25 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 1,567,500.00 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0 .00 520,488.28 

MERRILL LYNCH PIERCE USD/TBA 
0.00 0 .00 1,039,21B.75 

MERRILL LYNCH PIERCE USD/TBA 
0.00 0 .00 -1,039,218.75 

STATE STREET, 

0IF060436 FNNA TBA WAR 15 SINGLE FAN -1, 
000 

000.00 1,000,000.00 
NIGI 

0IF060451 FNMA TBA KAY 15 SINGLE FAN 
1,500 000.00 1,500,000.00 

NIGI 

0IF060675 FMMA TBA JUL 30 SINGLE FAN 
500 000 00 500,000.00 
NIGf * 

1,000 000 00 1,000,000.00 
NIGI ' 

-1,000 000.00 1,000,000.00 
Nial 

26JUN03 
103.921875 0 .00 

26JUN03 CANCEL 
103.921875 0 .00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 417 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EX04 RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

01F062630 FNNA TBA MAR 30 SINGLE FAN 
500 000 00 500,000.00 
NIZI * 

-500 000 00 50OPOOO.Oo 
NIGI * 

500 000 00 500,000.00 
NIGf ' 

UBS WARBURG LLC USD/TBA 
0.00 0 .00 523,164 .06 

UBS WARBURG LLC USD/TBA 
0.00 0 .00 -523,164 .06 

CITIGSOUP GLOBAL WAR USD/TBA 
.00 0 

. 
00 523,164 .06 

STATE STREET, 

I 

03MAR03 
104.632812 0 .00 

01FO52656 FNNA TBA NAY 30 SINGLE FAN 
1,000 000 00 1,000,000 .00 

NIFf ' 

01FOS2664 FNKA TBA JUN 30 SINGLE FAN 
it 000 000.00 1,000,000 .00 

NIFf 

-itooo 000 00 1,000,000.00 
NIFf 

- ASSET TOTALS 
0.00 

US DOLLAR 

.500 31DEC99 23APRO3 29MAY03 15 
101.960938 1,986 .11 

5.500 31DEC99 29APRO3 
101.976563 1,680.56 

29APRO3 CANCEL 
101.976563 -1,680.56 

0.00 

6 .000 31DEC99 26FE603 CANCEL 
104.890625 0.00 

6 .000 01DEC99 15MAY03 19MAY03 
104.500000 0.00 

6 .000 31DEC99 25JUN03 14JUL03 
104.097656 0 .00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0.00 1,019,609 .38 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 1,019,765 .63 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 -1,019,765.63 

0.00 0.00 0.00 

0IF060675 FMNA TBA JUL 30 SINGLE FAN 
1,000 000 00 1,000,000.00 

NIGf * 

11000 000 
' 
00 1,000,000.00 

NIGf 

- ASSET TOTALS - 
2,500,000.00 2,500,000.00 

01F060683 FNMA TBA AUG 30 SINGLE FAN 
1,500 000 00 2,500,000 .00 

NI91 ' 

-1,500 000 00 1,500,000.00 
NI61 

- ASSET TOTALS 
0.00 

US DOLLAR 

.000 31DEC99 26JUM03 14JUL03 
103 .921875 0.00 

OBJUL03 14JUL03 
103 .921875 0.00 

0.00 

6.000 31DEC99 15JUL03 
103 .328125 0.00 

15JUL03 CANCEL 
103 .328125 0.00 

0.00 

6.500 31DEC99 03MAR03 
104 .632812 0.00 

03MAR03 CANCEL 
104.632812 0.00 

(CONTINUED) 

MERRILL LYNCH PIERCE USD/TBA 
0 .00 0 .00 1.039,218 .75 

BEAR STEARNS SECURIT USD/TBA 
0.00 0 .00 1,039,218.75 

0 .00 0 .00 2,598,925 .78 

JPMORGAN CHASE BANK/ USD/TBA 
0 .00 0 .00 1,549,921.88 

JPMORGAN CHASE BANK/ USD/TBA 
0.00 0 .00 -1,549,921.88 

0.00 0 .00 0 .00 



NINC ANNUAL NO NAME ON RECORD PAGE : 418 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL T&X/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR 

01FO62630 FNNA TBA MAR 30 SINGLE FAN 6.500 31DEC99 03NAR03 CANCEL 
-500 000 00 500,000.00 104.632812 0.00 
NIGt * 

2,000 000 00 2,000,000.00 104.609375 
03NAR03 

0.00 
NIGI 

03NAR03 CANCEL 
-2,000 OW 00 2,000,000.00 104.609375 0.00 

NIGI * 

500 000 00 500,000.00 104.632812 
03MAR03 

0.00 
NIGI 

03NAR03 CANCEL 
-500 000 00 500,000.00 104.632812 0.00 
MID * 

2,000 000 00 2,OOOpOOO.00 104.609375 
03MAR03 

0.00 
WIGf 

03KAR03 CANCEL 
-2,000 000 00 2,000,000.00 104.609375 0.00 

NIGf 

03MAR03 13MAR03 
500 000 00 500,000.00 104.632812 0.00 
NIGI 

03MAR03 1314AR03 
2,000 000 00 2,000,000.00 104.609375 0.00 
NIa * 

STATE STREET 

MIHC ANNUAL NO NAME ON RECORD PAGE : 419 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1. 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD, DT STL DT FAIL DAYS BROKER MA14E STL CURILOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

BANC OF AMERICA SECU USD/TBA 
0 .00 0.00 522,519 .53 

BANC OF AMERICA SECU USD/TBA 
0 .00 0.00 -522,519.53 

BANC OF AMERICA SECU USD/TBA 
0.00 0.00 522,519.53 

BANC OF AMERICA SECU USD/TBA 
0 .00 0.00 -522,519.53 

BANC OF AMERICA SECU USD/TBA 
0.00 0.00 522,519.53 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 522,734.38 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 -522,734.38 

c'- 

0IF062648 FNNA TBA APR 30 SINGLE FAN 6.500 31DEC99 04HAR03 
500 000 00 500,000.00 104.503906 0.00 

04NAR03 CANCEL 
-500 000.00 500,000.00 104.503906 0.00 
NIGI 

04KAR03 
500 000 00 500,000.00 104.503906 0.00 
NIGf 

04MAR03 CANCEL 
-500 000 00 500,000.00 104.503906 0.00 
ED 

0414AR03 14APRO3 
500 000 00 500,000.00 104.503906 0.00 
NIGf 

IONAR03 
500 000 00 500,000.00 104.5"876 0.00 
NIGf 

10KAR03 CANCEL 
-500 000 00 500,000.00 104.5"876 0.00 
flicif * 

)I 

(CONTINUED) 

CITIGROUP GLOBAL MAR USO/TgA 
0.00 0.00 -523.164.06 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 2,092,187 .50 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 -2,092,187.50 

CONVERSION WON CASH USD/TBA 
0.00 0.00 523,164.06 

CONVERSION NON CASH USD/TBA 
0.00 0.00 -523,164.06 

CONVERSION NON CASH USD/TBA 
0.00 0.00 2,092,187.50 

CONVERSION NON CASH USD/7BA 
0.00 0.00 -2,092,187.50 

ASSET TRANSFER USD/TBA 
0.00 0.00 523,164.06 

CREDIT SUISSE FIRST USD/TBA 
0.00 0.00 2tO92,187.50 

US DOLLAR 

01FO62630 FNHA TBA MAR 30 SINGLE FAN 6.500 31BEC99 07KAR03 13MAR03 
2,000 000 00 2,000,000.00 104.609375 0.00 
NIGI 

- ASSET TOTALS 
4,500,000.00 4,500,000.00 0.00 

(CONTINUED) 

JPMORGAM CHASE BANK/ USD/TBA 
0.00 0.00 2,092,187 .50 

0.00 0.00 4,707,539 .06 



MIHC ANNUAL NO NANh ON MMUKU rAUr ; 409W 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

FIXED INCOME 

I 

0IF062648 FNNA TBA APR 30 SINGLE FAN 
goo 000.00 500,000.00 
NIGf 

-500 000 00 500,000.00 
NIGf * 

500 000 00 500,000.00 
NIGf 

- ASSET TOTALS 
1,OD0,OOO.OO 1,000,000 .00 0.00 

01FO62663 FNMA TBA JUN 30 SINGLE FAN 6.500 31DEC99 IOJUN03 12JUN03 
4,200 000 00 4,200,000 .00 104.328125 0.00 

NIGf 

10JUN03 12JUN03 
2,500 000 00 2,500,000.00 104.359375 0.00 

NIGf 

IOJUN03 12JUN03 
2p5OO 000 00 2,5OOtOOO.OO 104.312500 0.00 

NIGf 

- ASSET TOTALS 
9,200,000 .00 9,200,000.00 0.00 0.00 0.00 9,598,578.1 

01F070633 FN14A TBA MAR 30 SINGLE FAN 7 .000 OIKAR33 ISFEB03 MORGAN STANLEY CO IN USD/TBA 
1,000 000.00 1,000,000.00 105.316406 2,333 .33 0.00 0 .00 1,053,164.0 
NIP 

STArE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 421 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

MORGAN STANLEY CO IN USD/TBA 
0.00 0.00 

CONVERSION NON CASH USD/FED 
0 .00 0.00 -1,053,164.06 

0.00 0.00 -1,053,164.06 

JPNORGAN CHASE BANK/ USD/TBA 
0 .00 0.00 1,878,750.00 

LEHMAN BROTHERS INC. USD/TBA 
0 .00 0.00 295,00731 

LEHMAN BROTHERS INC. USD/TBA 
0.00 0.00 -295,007.Bl 

0 .00 0.00 0.00 

OIN050693 GNMA I TBA SEP 30 SINGLE FAN 5.000 15DEC99 OBAUG03 
1,300 000 00 1,300,000 .00 98 .359375 0 .00 
NIGf 

OBAUG03 CANCEL 
-1,300 000 00 1,300,000.00 98.359375 0.00 

NIGf ' 

GOLDMAN SACHS + CO USO/TBA 
0 .00 0.00 1,278,671.88 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 -1,278,671.88 

STATE STREET. 

US DOLLAR 

6 .500 31DEC99 10HAR03 
104 .546876 0.00 

IONAR03 CANCEL 
104.546876 0.00 

24KAR03 11APRO3 
104 .503906 0.00 

(CONTINUED) 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 522,734 .3 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 -522,734 .3 

UBS MARBURG LLC USD/TBA 
0.00 0.00 522,519 .5 

0.00 0.00 1,045,039.0 

CITIGROUP GLOBAL MAR USD/TBA 
0.00 0.00 4,381,781 .2 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 2,608,984.3 

CREDIT SUISSE FIRST USD/TBA 
0.00 0 .00 2,607,812.5 

US DOLLAR 

01F070633 FNMA TBA MAR 30 SINGLE FAN 7 .000 01MAR33 18FE603 CANCEL 
11000 000.00 1,000,000 .00 105.316406 -2,333.33 
NIP 

18FEB03 CANCEL 
-1,000 000.00 1,000,000 .00 105 .316406 0 .00 

NIFf 

- ASSET TOTALS - 
-1,000,000.00 1,000,000 .00 0 .00 

01N042682 GNKA I TBA AUG 30 SINGLE FAN 4 .500 15DEC99 IIAUG03 20AUG03 
2,000 000 00 2,000,000 .00 93 .937500 0.00 

NIGf ' 

01NO50685 GNMA I TBA AUG 30 SINGLE FAN 5 .000 15AUG33 OBAUG03 
300 000 00 300,000 .00 98 .335937 0 .00 
NIGf 

OBAUG03 CANCEL 
-300 000.00 300,000.00 98.335937 0.00 
N161 

- ASSET TOTALS - 
0.00 0.00 

-1,053,164.06 

k 



NIHC ANNUAL NO NAME ON RECORD PAGE : 422 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

FIXED INCOME 

US DOLLAR 

01NO50693 GNMA I TBA SEP 30 SINGLE FAN 5.000 15DEC99 OBAUG03 
1,300 000 00 1,300,000.00 98 .359375 

NIGf 
- ASSET TOTALS 

1,300,000.00 1,300,000.00 

(CONTINUED) 

OPEN GOLDMAN SACHS + CO U9D/TBA 
0 .00 0.00 0.00 1,278,672 .88 

1,278,671 .88 

161,950 .60 

205,750.00 

206,"8.75 

204,562.50 

1,019,531.25 

1,224,093 .75 

0 .00 

013104AJ3 ALBERTSONS INC 7.500 15FEB11 31MAR03 03APRO3 
140 000 00 115 .679000 1,400 .00 
WIFf ' 

02RO50"5 FHLMC TBA JUN 15 GOLD SINGLE 5.000 31DEC99 13KAY03 20JUM03 3 
200 000 00 200,000.00 102 .875000 444 .44 
NIP ' 

02RO50473 FHLMC TBA JUL 15 GOLD SINGLE 5.000 31DEC99 19JUN03 28JUL03 11 
200 000 00 200,000.00 103.234375 444.44 
NIFf * 

02RO50481 FHLMC TBA AUG 15 GOLD SINGLE 5 .000 31DEC99 17JUL03 18AUG03 
200 000 00 200,000.00 202 .281250 472 .22 
NIFf 

23JUL03 1SAUG03 
11000 000 00 1,000,000.00 101 .953125 2, 361 .11 
M, Ff 

- ASSET TOTALS - 
1,200,000.00 1,200,000.00 2,833.33 0.00 0.00 

02RO52651 FHLMC TBA KAY 30 GOLD SINGLE 5.500 31DEC99 28APR03 GOLDMAN SACHS + CO USD/TBA 
500 000 00 500,000.00 102 ."0938 0.00 0.00 0.00 512,304.69 
NIGI 

STATE STREET, 

NIRC ANNUAL NO NAME ON RECORD PAGE : 423 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

02RO52669 FMLMC TBA JUN 30 GOLD SINGLE 5.500 31DEC99 15MAY03 
1,000 000 00 1,000,000 .00 103.328125 1,680.56 
NIP 

15KAY03 CANCEL 
-1,000 000 00 1,000,000 .00 103.328125 -lt680.56 

NI 

15KAY03 20JUN03 
1,000 000.00 1,000,000.00 103.328125 1.690.56 

NIFf 

- ASSET TOTALS - 
1,000,000.00 1,000,000 .00 It6go.56 0.00 0.00 1,033,281 .25 

02RO52677 FHLMC TBA JUL 30 GOLD SINGLE 5.500 31DEC99 02JUL03 16JUL03 2 BEAR STEARNS SECURIT USD/TBA 
1,000 000 00 1,000,000 .00 103.031250 1,986.11 0.00 0.00 1,030,312 .5( 
NIP 

02RO52685 FMLMC TBA AUG 30 GOLD SINGLE 5.500 31DEC99 23JUL03 13AUG03 BEAR STEARNS- GtCtWT USD/TBA 
11000 000 

' 
00 1,000,000.00 101.304688 1,833.33 0.00 0 .00 1,013,0" .81 

N, Ff 

il 

)I 

0.00 0.00 

CHASE SECURITIES INC USD/DTC 
0.00 0.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 

US DOLLAR 

02RO52651 FHLKC TBA MAY 30 GOLD SINGLE 5.500 31DEC99 28APRO3 CANCEL 
500 000.00 500,000.00 102."0938 0.00 
N 
I 
Gf 

28APRO3 14HAY03 
Soo 000 00 500POO0 .00 102."0937 0.00 
NIGf 

07KAY03 14MAY03 
500 000.00 500,000.00 102.460937 0.00 
N16f 

- ASSET TOTALS - 
1,000,000.00 1,000,000 .00 0.00 

(CONTINUED) 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 -512,304 .69 

GOLDMAN SACHS + CO USD/TBA 
0.00 0.00 512,304.69 

UBS MARBURG LLC USD/TBA 
0.00 0.00 512p3O4.69 

0.00 0.00 1,024,609.38 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 1,033,281.25 

BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 -1,033,281.25 

8 BEAR STEARNS SECURIT USD/TBA 
0.00 0.00 2,033,281.25 



NIM ANNUAL wo mu mAnt wn nctwnu 
USD - COMPOSITE - A07. 31AUG03 PORTFOLIO 

SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

FIXED INCOME 

02RO52693 FHLMC TBA SEP 30 GOLD SINGLE 5.500 31DEC99 OBAUG03 OPEN 
ISO 000 00 150,000.00 100 .609375 320.83 
NIFf 

20AUG03 OPEN 
3135 000.00 135,000.00 99 .671874 288 .75 
NIFf 

26AUG03 OPEN 
1,000 000.00 1,000,000.00 98 .890625 2, 

138 
.89 

NIFf 

- ASSET TOTALS - 
1,285,000.00 1,285,000.00 2,748.47 0 .00 0.00 1,274,377.34 

PRINCIPLE PAYMENTS C USD/DTC 
0 .00 0 .00 3,909.07 

DEUTSCHE BANK SECURI USD/DTC 
0.00 0 .00 2,148,945.31 

14ATURITY USD/DTC 
0.00 0 .00 200,000.00 

STATE STREET 

023650AH7 AMERICA NEST AIRLS INC 7.100 02APR21 02APRO3 02APRO3 
3 909.07 100 .000000 0.00 

NIF 

045424DS4 ASSET SECURITIZATION CORP 7.490 14APR29 28MAR03 02APRO3 
1,000 000 00 1,000,000.00 114 .894531 4,369.17 

NIFf * 

073902BJ6 BEAR STEARNS COS INC 6.200 30NAR03 30NAR03 31NAR03 1 
200 000.00 100 .000000 0.00 
NIGf 

NINC ANNUAL NO NAME ON RECORD PAGE : 425 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

MATURITY USD/DTC 
0.00 0.00 7,000 .00 

BANC ONE CAPITAL MAR USD/DTC 
0.00 0.00 40,183.60 

PRINCIPLE PAYMENTS C USD/BOS 
0.00 0.00 34,608.40 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,56B,085.94 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,565,859.38 

UBS MARBURG LLC USD/TBA 
0.00 0.00 1,567,558.59 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,567,265.63 

UBS WARBURG LLC USD/TBA 
0.00 0.00 1,569,906.25 

UBS MARBURG LLC USDITBA 
0 .00 0.00 1,550,390 .63 

PRINCIPLE PAYMENTS-C USD/DTC 
0 .00 0.00 10,343 .29 

STATE STREET, 

US DOLLAR 

:.250 OIJUN03 01JUN03 02JUM03 1 
100.000000 0.00 

4.750 25AUGOS IRAUG03 25AUG03 
100.459000 0.00 

1.000 250CT30 25MAY03 27MAY03 2 
100.000000 0 .00 

6.500 31DEC99 ISMAR03 20MAR03 
104.539063 0.00 

6.500 31DEC99 04APRO3 23APRO3 
104.390625 0.00 

6.500 31DEC99 19MAY03 21HAY03 
104.503906 0.00 

6 .500 31DEC99 16JUM03 19JUN03 
104.484375 0.00 

6 .500 31DEC99 24JUN03 22JUL03 
204.593750 0.00 

6.500 31DEC99 18ALIG03 OPEN 12 
103.359375 0.00 

7 .707 020CT22 02APRO3 02APRO3 
100.000000 0.00 

075386AAO BEAVER VY II FOG CORP 
7 000 00 

MIGI ' 

097014AJ3 BOEING CAP CORP 
40 000 00 
NIF 

226671GRI CNABS INC 
34 608 40 
NIF 

21HO62636 GNNA 11 TBA MAR 30 JUMBOS 
2,500 000 .00 1,500,000.00 

NIGI 

21HO62644 GNNA II TBA APR 30 JUMBOS 
2,500 000 .00 1,500,000.00 

N161 

21HO62651 GNMA 11 TBA MAY 30 JUMBOS 
1,500 000.00 1,500,000.00 

MIGf 

21HO62669 GNMA 11 TBA JUN 30 JUMBOS 
1,500 000 00 lt5OOtOOo.OO 

NIGI * 

21HO62677 GNMA 11 TBA JUL 30 JUMBOS 
1,500 000 00 1,500,000.00 

NIGf ' 

21HO62685 GNKA 11 TBA AUG 30 JUMBOS 
1,500 000 00 1,500,000.00 

NIGf * 

210805DD6 CONTINENTAL AIRLS PASS THRU 
10 343 29 

NIFf * 

US DOLLAR 

02RO52685 FHLNC TBA AUG 30 GOLD SINGLE :*500 31DEC99 05AUG03 13AUG03 
150 000.00 150,000.00 99 .289060 275.00 
NIFf 

05ALIG03 13AUG03 
1,000 000.00 1,000,000.00 99 .503907 1,833.33 

NIFf 

- ASSET TOTALS - 
2,150,000.00 2,150,000.00 3,941.66 

(CONTINUED) 

LEH14AN BROTHERS INC USD/TBA 
0.00 0.00 148,933.59 

GOLD14AN SA04S + CO USD/TBA 
0 .00 0.00 995,039.07 

0 .00 0.00 2,157,019.54 

LEHMAN BROTHERS INC USD/TBA 
0 .00 0.00 150,914.06 

MORGAN STANLEY CO IN USD/TBA 
0

. 
00 0 

. 
00 134,557.03 

BEAR STEARNS SECURIT USD/TBA 
0 

. 
00 0.00 988,906.25 



NIHC ANNUAL NO NAME ON RECORD PAGE : 426 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 32, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/COWTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

224050AR5 COX ENTERPRISES INC 4 .375 OIMAYOB 15APR03 OBIC AMERICAS/BANC 0 USD/DTC 
20 000.00 100.420000 17 .01 0 .00 0.00 20,084 .00 

NIFf 

15APR03 CANCEL DBTC AMERICAS/BANC 0 USD/DTC 
-20 000 00 100.420000 17 .01 0.00 0.00 -20,084 .00 
NIFf 

15APR03 21APRO3 DBTC AMERICAS/BANC 0 USD/DTC 
20 000 00 100.420000 9 .72 0.00 0.00 20,084 .00 

NIFf 

ASSET TOTALS 
20,000.00 9 .72 0.00 0.00 20,084 .00 

2254OAFU7 CREDIT SUISSE FIRST BOSTON MTG 0.000 17KAY23 15JUN03 SHARE ADJUSTMENT USD/BOS 
33 578 35 0.000000 0.00 0 .00 0.00 0.00 

NIFf ' 

1SJUN03 CANCEL SHARE ADJUSTMENT USD/BOS 
-33 578 35 0.000000 0.00 0 .00 0.00 0.00 
NIFf 

ASSET TOTALS 
0.00 0.00 0.00 0.00 0.00 

22540AFU7 CREDIT SUISSE FIRST BOSTON MTG 0 .000 17KAY40 15JUM03 15JUM03 SHARE ADJUSTMENT USD/BOS 
33 57B 35 0.000000 0.00 0.00 0.00 0.00 

NIFf ' 

2254OAFU7 CREDIT SUISSE FIRST BOSTON MTG 0 .000 17MAY23 31JUL03 SHARE ADJUSTMENT USO/BOS 
5 641 65 0.000000 0.00 0.00 0.00 0.00 

NIFf 

W STATE REET 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 427 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC COW PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

2254OAFU7 CREDIT SUISSE FIRST BOSTON NTG 0.000 17KAY23 31JUL03 CANCEL SHARE ADJUSTMENT USD/Bos 
-5 641 65 0.000000 0.00 0.00 0.00 0.00 

NIFf 

- ASSET TOTALS 
0.00 0.00 0.00 0.00 0.00 

22540AF(T7 CREDIT SUISSE FIRST BOSTON NTG 0.000 17KAY40 31JUL03 31JUL03 SHARE ADJUSTMENT USO/BOS 
5 641.65 0.000000 0.00 0.00 0 .00 0.00 

NiFf 

22540AFU7 CREDIT SUISSE FIRST BOSTON KTG 0.000 17MAY23 15AUG03 SHARE ADJUSTMENT USD/Bos 
5 085.88 0.000000 0.00 0.00 0 .00 0.00 

NIFf 

15AUG03 CANCEL SHARE ADJUSTMENT USD/BOS 
-5 085 89 0.000000 0.00 0.00 0 .00 0.00 

NIFf 

- ASSET TOTALS 
0.00 0.00 0.00 0 .00 0.00 

2254OAFU? CREDIT SUISSE FIRST BOSTON NTG 0.000 17KAY40 15AUG03 15AUG03 SHARE ADJUSTMENT USD/BOS 
5 OB5.BB 0 .000000 0.00 0.00 0.00 0.00 

NiFf 

2254OA6L7 CREDIT SUISSE FIRST BOSTON MTG 0.969 15DEC35 15JUN03 SHARE ADJUSTMENT USD/BOS 
2 523.63 0 .000000 0.00 0.00 0.00 0.00 

NIFf 

15JUND3 CANCEL SHARE ADJUSTMENT USD/BOS 

-2 
523 63 0 .000000 0.00 0.00 0.00 0 .00 

NIFf 

h 



NINC ANNUAL NU HANt UN RMUKU 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEED! 

FIXED INCOME 

CHASE SECURIMS~tlic USDIDTC 
0 .00 0.00 111,435 .01 

STATE STREET 
233B35AQO DAIMLER CHRYSLER HLDGS 8.500 IBJAM31 30JUL03 04AUG03 

100 000 00 111.435000 377 .78 
NIFf * 

NINC ANNUAL NO NAME ON RECORD PAGE : 429 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

6.875 01APRll 07APRO3 10APR03 
72.625000 429 .69 

7.750 15JAN32 OBAPRO3 11APR03 
72 .125000 9,256.94 

7.230 18AUGOB 25NAR03 2514AR03 
100.000000 0.00 

7.500 CIOCT25 15NAR03 24MAR03 9 
100.000000 0.00 

1.000 OINAY25 15KAR03 24NAR03 9 
100.000000 0.00 

7.000 OIOCT10 15NAR03 24MAR03 9 
100.000000 0.00 

DEUTSCHE BANK SECURI USD/DTC 
312.50 0 .00 181,250.00 

BANC OF AMERICA SECU USD/DTC 
0.00 0 .00 360,625.00 

ASSET TRANSFER USD/FED 
0.00 0 .00 10,077 .78 

ASSET TRANSFER USD/FED 
0.00 0 .00 1,409.80 

ASSET TRANSFER USD/FED 
0.00 0 .00 1,297 .90 

ASSET TRANtlF-M-",-'-:l ; USD/FED 
0.00 0.00 1,743.74 

STATE STREET 

US DOLLAR 

2254OA6L7 CREDIT SUISSE FIRST BOSTON MTG 0 .969 15DEC35 15JUM03 15JUN03 
2 523 63 0.000000 0 .00 

NIFf 
31JUL03 31JUL03 

758 .76 0.000000 0.00 
NIF7 

15AUG03 ISAUG03 
2 601 .21 0.000000 0.00 

NIFf 
- ASSET TOTALS - 

5,883.60 0.00 

22541"FO CREDIT SUISSE FIRST BOSTON USA 4.625 15JANOB 15APRO3 22APRO3 
250 000 00 103 .487000 3,982.64 
lial * 

23321PN61 DLJ KTG ACCEP CORP 6.500 25APR29 25MAR03 25KAR03 
162 084.90 100.000000 0.00 
NIGf 

23335AAD7 DVI RECEIVABLES XI LLC 7.780 14JUNOB 14KAR03 14MAR03 
11 532.97 100 .000000 0.00 

NIFf 

14APRO3 14APRO3 
32 964 48 100 .000000 0.00 

NIFf 

- ASSET TOTALS 
44,497.45 0.00 

(CONTINUED) 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0 .01 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.01 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.04 

0.00 0.00 0.04 

CREDIT SUISSE FIRST USD/DTC 
0.00 0.00 258,717.54 

ASSET TRANSFER USD/FED 
0.00 0.00 162,084.91 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 11,532 .9~ 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 32,964.41 

0.00 0.00 44,497.4! 

246688AE5 DELKAIZE AMER INC 
200 000 00 
NIFf ' 

251547AD7 DEUTSCHE FINANCIAL CAP SEC 
2 120 25 

NIFf ' 

1 278 02 
NIFf 

- ASSET TOTALS 
3,398 .27 

26816LAD4 DYNEGY HLOGS INC 
250 000 00 
NlGf * 

2836BEAE6 EL PASO ENERGY CORP MTN 
500 000 00 
NIGf ' 

301965CCI. FFCA SECD FRANCHSE LN TR CTFS 
10 077 78 
NO * 

3128F3UG6 FED MR LN PC 064183 
1 409 80 

NIP * 

3128HJAH9 FED HN LN PC M30008 
1 297 90 

Nl6f * 

31280FV41 FED HN LN PC E61535 
2 743 74 

NO * 

US DOLLAR 

.125 15APRII 28KAR03 02APRO3 
202.500000 7p538.29 

6 .900 15SEP27 15KAR03 24KAR03 9 
100.000000 0 .00 

15APRO3 15APR03 
100.000000 0 .00 

0 .00 

(CONTINUED) 

CITIGROUP GLOBAL MAR USD/DTC 
0.00 0.00 205,000.00 

ASSET TRANSFER USD/DTC 
0.00 0 .00 2,120.25 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0 .00 1,278.02 

0.00 0.00 3,398.27 



NIHC ANNUAL NO NAME ON RECORD PAGE : 430 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL :ET PIOCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE ET P OCEEDS 

FIXED INCOME 

US DOLLAR 

31280GPK7 FED HN LN PC E62224 7 .000 01DEC10 15MAR03 24MAR03 9 
177.98 100.000000 0.00 

MIG7 

31282YC49 FEDERAL HOME LM MTG CORP PARTM 6.000 01MAY31 15MAR03 
21 076.09 100.000000 0.00 

NIFf 

15MAR03 CANCEL 
-21 076 09 100 .000000 0.00 
NIFf 

3114AR03 31MAR03 
21 76.09 0 .000000 0.00 
NIFI, 

15APRO3 15APRO3 
21 889.51 0.000000 0.00 

NIFf 

15KAY03 15MAY03 
25 576.33 0.000000 0.00 

NIFf 

15JUM03 15JUM03 
20 561 36 0.000000 0.00 

NIFf 

15JUL03 15JUL03 

18 
2S2.64 0.000000 0.00 

NiFf 

15AUG03 15AUG03 
25 753.35 0.000000 0.00 

NiFi 

STATE STREET, 

31283MS97 FED HN LN PC 6.500 OIAUG32 07AUG03 GOLDMAN SACHS + CO USD/FED 
4,698 S21 .16 11,665,854.00 103.656250 11,876 .82 0 .00 0 .00 4,870,310.84 

NIGI 

31283JNW7 FED HM LN PC G10405 6.500 OINOVIO 15MAR03 24KAR03 9 ASSET TRANSFER USD/FED 
5 912.00 100.000000 0.00 0.00 0.00 5,912 .00 

NO 

31292UKM4 FED KM LN PC C10309 7.500 01NAY28 15NAR03 24KAR03 9 ASSET TRANSFER USD/FED 
945.79 100.000000 0.00 0 .00 0.00 945.79 

NIF7 

31292YUKI FED HN LN PC C14186 7.500 01AUG28 15KAR03 24MAR03 9 ASSET TRANSFER USD/FED 
880.41 100.000000 0.00 0 .00 0 .00 890.41 

MIF7 

3233TBLU9 FEDERAL HOME LN MTG PC GTD 7.500 15BEC26 15KAR03 24MAR03 9 ASSET TRANSFER USD/FED 
36 11.26 100.000000 0.00 0.00 0.00 36,811.26 
JOB 

3133T8P84 FEDERAL HOME LN MTG PC GTD 7.500 15DEC26 15KAR03 24KAR03 9 ASSET TRANSFER USD/FED 
25 977 .60 100.000000 0.00 0.00 0.00 25,977.60 

NIGf 

3133T8UM7 FEDERAL HOME LN KTG PC GTD 7.500 15FEB27 15MAR03 24KAR03 9 ASSET TRANSFER USD/FED 
25 084.13 100.000000 0.00 0 .00 0 .00 25,084.13 
MIGf 

31339GYT5 FEDERAL HOME LN MTG CORP 0.000 15JUN31 15MAR03 ASSET TRANSFER USD/FED 
44 684.35 100.000000 0.00 0 .00 0 .00 44,684.35 
Hip 

C-r A qr-i- C-ry-%r--r--lr 

(CONTINUED) 

ASSET TRANSFER USD/FED 
0.00 0.00 177 .98 

ASSET TRANSFER USDIFED 
0.00 0.00 21,076 .09 

ASSET TRANSFER USD/FED 
0.00 0.00 -21,076 .09 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0 .00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0 .00 

SHARE ADJUSTMENT USD/Bos 
0.00 0.00 0 .00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

MINC ANNUAL NO NAME ON RECORD PAGE : 431 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
133,109 .28 0.00 0 .00 0 .00 0.00 



Rim ARRUAL 00 mu AMC un nLuwnu 
USD - COMPOSITE - ASUI 31AUGO: 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

FIXED INCOME 

31339GYT5 FEDERAL HOME LN MTG CORP 
-44 684 35 
NIFf * 

44 684 36 
WIF 

45 775 15 
WIFf * 

65 713 35 
NIFf * 

52 428 .58 
NIFf 

49 163 33 
NIF 

70 714 12 
NIF 

ASSET TOTALS -
328,478 .89 0.00 0.00 0.00 0.01 

3134A4SA3 FEDERAL HOME LN MTG CORP 4 .500 15JAN13 07AUG03 OBAUG03 LEHMAN BROTHERS INC USD/FED 
1,000 000 .00 98 .453700 2,875.00 0.00 0.00 984,537 .04 

NIFf 

USD/OTH 313588DXO FEDERAL NATL MTG ASSN DISC NTS 0.000 04APRO3 04APRO3 04APRO3 MATURITY 
295 000 00 100.000000 0.00 0.00 0.00 195,000.04 
NIF 

STATE STREET. 

NIHC ANNUAL NO NAME ON RECORD PAGE : 433 
USD - COMPOSITE - ASOF : 31AUGO3 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

31359FNH7 FEDERAL NATL NTG ASSN GTD 
96 225 72 

mial , 

103 344 30 
NIV , 

-103 344 .30 
NIGf 

101 581 17 
NIGI * 

-101 581 17 
NIGI ' 

99 842 70 
NIGI * 

--99 842 70 
NIGI * 

99 128 50 
NIG 

-98 128 50 
NIGf ' 

25JUL03 
100.000000 0 .00 

25JUL03 CANCEL 
100.000000 0 .00 

I It 

STATE STREET, 

US DOLLAR (CONTINUED) 

0.000 ISJUN31 15KAR03 CANCEL ASSET TRANSFER USD/FED 
100.000000 0.00 0.00 0.00 -44,684.3! 

31KAR03 31MAR03 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0.04 

15APRO3 15APRO3 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0.04 

15KAY03 15MAY03 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0. CH 

15JUN03 15JUN03 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0. Oll 

15JUL03 15JUL03 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0.01 

15AUG03 15AUG03 SHARE ADJUSTMENT USD/BOS 
0.000000 0.00 0.00 0.00 0.01 

7 US DOLLAR 

.000 25SEP21 25KAR03 25MAR03 
100.000000 0.00 

25APRO3 
100.000000 0.00 

25APRO3 CANCEL 
100.000000 0.00 

27KAY03 
100.000000 0.00 

27KAY03 CANCEL 
100.000000 0.00 

25JUM03 
100.000000 0.00 

25JUN03 CANCEL 
100.000000 0.00 

(CONTINUED) 

ASSET TRANSFER USD/FED 
0.00 0.00 96,225.72 

PRINCIPLE PAYMENTS C USD/FED 
0.00 0.00 103,344.30 

PRINCIPLE PAYMENTS C USD/FED 
0 .00 0.00 -103,344.30 

PRINCIPLE PAYMENTS C USD/FED 
0 .00 0.00 101,581.17 

PRINCIPLE PAYMENTS C USD/FED 
0 .00 0 .00 -101,581 .17 

PRINCIPLE PAYMENTS C USD/FED 
0 .00 0 .00 99,842 .70 

PRINCIPLE PAYMENTS C USD/FED 
0.00 0.00 -99,842 .70 

PRINCIPLE PAYMENTS C USD/FED 
0.00 0.00 98,128 .50 

PRINCIPLE PAYMENTS C USD/FED 
0.00 0.00 -98,128 .50 



NINC ANNUAL NO NAME ON RECORD PAGE : 434 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MA14E STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

7.000 25SEP21 25AUG03 PRINCIPLE PAYMENTS C USD/FED 
100.000000 0.00 0.00 0.00 96,438.24 

25AUG03 CANCEL PRINCIPLE PAYMENTS C USD/FED 
100.000000 0.00 0.00 0.00 -96,438 .24 

6.625 15NOV30 11MAR03 12MAR03 
121.389100 1,291.88 

3.250 15JAM08 13KAY03 14MAY03 
102.449218 7,276.39 

9.000 OIAUG07 25MAR03 25NAR03 
100.000000 0.00 

6.500 OIJAN29 25MAR03 25MAR03 
100.000000 0.00 

5.500 01JUL33 14JUL03 17JUL03 
104.148438 24,444.44 

7.375 OIJUN07 25MAR03 25NAR03 
100. OOODW 0.00 

7.020 OIOCT07 25MAR03 25KAR03 
100.000000 0.00 

DEUTSCHE BANK USD/FED 
0.00 0.00 72,833." 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 665,919.92 

ASSET TRANSFER USD/FED 
0 .00 0.00 3,809.65 

ASSET TRANSFER USD/FED 
0.00 0.00 72,896 .68 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 lOp4l4,843 .75 

ASSET TRANSFER USD/FED 
0 .00 0.00 2,008 .20 

ASSET TRANSFER USD/FEO 
0.00 0 .00 2,804.34 

STATE ~5TREET, 

3137218C2 FNHA POOL 254835 
10,000 000 00 10,000,000.00 

NIGI * 

31377EVB2 FNNA POOL 375110 
2 008.20 

NIFf 

31377FAE6 FNKA POOL 375405 
2 804.34 

NIP 

US DOLLAR (CONTINUED) 

31377FAE6 FNMA POOL 375405 7.020 OIOCT07 09JUL03 14JUL03 MERRILL LYNCH PIERCE USD/FED 
2,400 908 87 2,562,400.00 115.062500 6,086.30 0.00 0 .00 2,762,545.76 

NIFf 

- ASSET TOTALS 
2,403,713.21 2,562,400.00 6,086 .30 0.00 0 .00 2,765,350.10 

3138OPFV6 FNMA POOL 445780 6 .500 OIOCT28 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
38 214.83 100.000000 0.00 0.00 0.00 38,214.83 

NIFf 

31381CH75 FNMA POOL 456654 5 .500 01FE814 26AUG03 MORGAN STANLEY CO IN USD/FED 
323 238 1,019,422.00 101.921875 839.52 0.00 0.00 329,450.70 
NIGI 

31383EFY2 FNNA POOL 500683 6 .500 OIJUN29 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
21 386.73 100.000000 0.00 0.00 0.00 21,386 .73 
NIP 

31384VRE4 FNNA POOL 535185 7 .000 01MAR30 ISFEB03 13MAR03 MORGAN STANLEY CO IN USD/FED 
ipooo 099 81 4,187,747 .00 105.316406 2,333.57 0.00 0.00 1,053p269 .18 
MIFf * 

31384VTE2 FNMA POOL 535249 6 .500 01APR30 25KARO3 25MAR03 ASSET TRANSFER USO/FED 
16 295 08 100.000000 0.00 0.00 0.00 16,295 .08 

NIFf * 

31384VYH9 FNMA POOL 535412 1 .000 OIJUN30 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
15 566 .26 100.000000 0.00 0.00 0.00 15,566 .26 

Nial 

31385JGG7 FNKA POOL 545699 6 .500 OIJUN32 26ALIG03 GOLDMAN SACHS + CO USD/FED 
2,213 690 18 5,131,180.00 203.031250 5,595.72 0.00 0.00 2,280,792 .67 

MIGf * 

31385JJC3 FNMA POOL 545759 6 .500 01JUL32 26AUG03 GOLDMAN SACW~k= i USD/FED 
1,129 714.31 2,604,920.00 103.031250 2,855.67 0.00 0.00 1,163,958 .78 

C-rA-rT- Cq--nv-T--lr 

) I 

31359FNH7 FEDERAL NATL KTG ASSN GTD 
96 438.24 

NIGf 

-96 438 24 
NIGf 

- ASSET TOTALS 
96,225.72 

31359NGK3 FEDERAL NATL MIG ASSN 
60 000.00 

NIFf 

31359KQK8 FEDERAL NATL MTG ASSN 
650 000 00 
NIFf * 

31368HTFO FNMA POOL 190550 
3 809.65 

NO 

31371HOR6 FNKA POOL 252212 
71 896.68 

"IFf 

0.00 0.00 0.00 96,225.72 

MINC ANNUAL NO NAME ON RECORD PAGE : 435 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 



US DOLLAR (CONTINUED) 

31385JJF6 FNNA POOL 545762 6 .500 01JUL32 26AUG03 GOLDMAN SACHS + CO USD/FED 
4.023 529.26 9,237,911.00 103.031250 10,170.59 0.00 0.00 4,145,492.50 

NIGf 

31385JK80 FNNA POOL 545819 6 .500 01AUG32 26AUG03 GOLDMAN SACHS + CO USD/FED 
331 882.11 873,451.00 103.031251 838 .92 0.00 0.00 341,942 .29 
NIGf 

31385JNG9 FNMA POOL 545891 6.500 OIJUL32 26AUG03 GOLDMAN SACHS + CO USD/FED 
593 420.01 1,756,837 .00 103.031249 1,500 .03 0.00 0.00 611,408 .05 
NIGf 

31385NZT9 FNMA POOL 555254 6.500 OIJAN33 26AUG03 GOLDMAN SACHS + CO USD/FED 

29of 
570.67 556,100.00 103.031250 734 .50 0.00 0.00 299,378 .59 

NIG 

31385K2E8 FNMA POOL 555273 6.500 01DEC32 26AUG03 GOLDMAN SACHS + CO USD/FED 
342 926 54 615,141 .00 103.031250 866.84 0.00 0.00 353,321 .50 
NIGf ' 

31385K2N8 FNMA POOL 555281 6.000 OINAR33 15JUL03 13AUG03 JPMORGAN CHASE BANK/ USD/FED 
1,000 099 .91 1,407,055 .00 103.328125 2,000.20 0.00 0.00 1,033,384 .49 
NO 

31385W4LO FNMA POOL 555327 6.000 OINARIS 26FE803 18MAR03 LEHMAN BROTHERS INC. USD/FED 
500 000 00 500,000.00 104 .890625 1,416.67 0.00 0.00 524,453.13 
NIGf ' 

31385H5J4 FNMA 555349 5.500 01MAR18 26AUG03 MORGAN STANLEY CO IN USD/FED 
373 201 83 533,356.00 101 .921875 969.29 0.00 0.00 380,374.30 
NIGf ' 

31385XD95 FEDERAL NATIONAL MTG A555528 6.000 01APR33 15JUL03 13AUG03 JPNORGAM CHASE BANK/ USD/FED 
500 049.94 659,499.00 103.328125 1,000.10 0 .00 0 .00 516,692.23 
NIV 

31386YD43 FNMA POOL 577123 6.500 01APR31 03HAR03 UBS NARBURG-LLC. j-~ USD/FED 
500 000 29 962,679.00 104.632813 1,083.33 0 .00 0 .00 523,164.37 
NIGI 

STATE STREET, 
ILL' I ff- 

US DOLLAR (CONTINUED) 

31386YD43 FNMA POOL 577123 6.500 OIAPR31 03NAR03 CANCEL UBS WARBURG LLC USD/FED 
500 000 29 962,679 .00 104.632813 -1,083 .33 0.00 0.00 -523,164 .37 
NIGf 

- ASSET TOTALS 
0.00 0.00 0.00 0.00 0.00 

31386YTBO FNKA POOL 577546 5.500 01JUN16 26AUG03 MORGAN STANLEY CO IN USD/FED 
476 808 00 1,056,622 .00 101.921875 1,23B .38 0.00 0.00 485p971.65 
NIZ4 * 

31387EKPI FNMA POOL 6.500 01JUL31 05KAR03 LEH14AN BROTHERS INC. USD/FED 
499 999 68 748,021 .00 104.695317 1,083 .33 0.00 0.00 523,476.25 
NIGf 

05KAR03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-499 999 6B 748,021 .00 104.695317 -1,083 .33 0.00 0.00 -523p476 .25 
NIGf * 

05MAR03 LEHMAN BROTHERS INC. USD/FED 

"b 
088 .17 748,021 .00 104.695322 IpOI4 .19 0 .00 0.00 490,066.37 

NIG 

05KAR03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-468 OB8 17 748,021 .00 104.695312 -1,014 .19 0.00 0.00 -490,066 .37 
NIGf 

05MAR03 13MAR03 LEHMAN BROTHERS INC. USD/FED 

W "'1 
088 .17 748,021 .00 104.695312 1,014 .19 0 .00 0.00 490,066.37 

IG 

25MAR03 25MAR03 ASSET TRANSFER USD/FED 
31 911 52 100.000000 0 .00 0.00 0.00 31,911.52 

NIGf 

j- STATE STREET, 

" IML ANNUAL mv "AMC wn RE-.wn, 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC C014M PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

NIHC ANNUAL NO NAME ON RECORD PAGE : 437 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DY FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 



IIHC ANNUAL NO NAME ON RECORD PAGE : 439 
JSD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

kSSET 10 SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

"IXED INCOME 

US DOLLAR (CONTINUED) 

11387JJHO FNNA POOL 585364 6 .500 OIJUN31 05MAR03 13MAR03 LEHMAN BROTHERS INC. USD/FED 
1,730 215 46 2,956,447 .00 104 .695312 3,74B.80 0 .00 0.00 IpBll,454.48 

NlGf ' 

25NAR03 25MAR03 ASSET TRANSFER USD/FED 
157 597 .29 100 .000000 0.00 0 .00 0.00 157,597 .2B 
NIGI 

- ASSET TOTALS - 
1,BB7,812 .74 2,956,447.00 3,748.80 0.00 0.00 1,969,051 .76 

138804Y5 FNMA POOL 6 .500 OISEP30 10MAR03 17APRO3 3 GOLDMAN SACHS + CO USD/FED 
500 049.87 1,912,581 .00 104.S46B75 1,173.73 0 .00 0.00 522p7B6 .51 
NIZI 

13BBKD90 FNMA POOL 6 .500 01OCT31 06KAR03 CREDIT SUISSE FIRST USD/FED 
999 99938 2,119,776.00 104 .718750 2,166.67 0.00 0.00 1,047,187 .37 
NI64 

06MAR03 CANCEL CREDIT SUISSE FIRST USD/FEO 
-999 999 .88 2,119,776.00 104 .728750 _2,166 .67 0.00 0.00 -1,047pl87 .37 
mial 

06MAR03 13MAR03 CREDIT SUISSE FIRST USD/FED 
136 978 .19 2,119,776.00 104 .718750 1,813.45 0 

. 
00 0.00 876,473 .10 

WIGf 

25MAR03 25MAR03 ASSET TRANSFER USD/FED 
163 021 69 100 .000000 0.00 0.00 0.00 163,021 .69 
NIGI 

ASSET TOTALS 
999,999.88 2,119p776.00 lpS13.45 0.00 0.00 1,039,494.79 

11388LCK4 FNMA POOL 6.500 01NOV31 03MAR03 27MAR03 14 UBS NARBUR~!~ USD/FED 
500 000.54 798,521 .00 104 .632812 1,083.33 0. 00 0.00 523,164.63 
NIGI 

i I 

)I 

NIHC ANNUAL NO WANE ON RECORD PAGE : 438 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COXHISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
499,999.69 748,021.00 1,014.19 0.00 0.00 521,977.89 

31387FGG3 FNMA POOL 582599 6 .500 01JUN31 06MAR03 CREDIT SUISSE FIRST USD/FED 
847 356 34 1,401,575.00 104 .718750 1,B35.94 0.00 0.00 887,340.97 
NIGf * 

06MAR03 CANCEL CREDIT SUISSE FIRST USD/FED 
-847 356 

, 
34 1,401,575.00 104.718750 -1,835.94 0.00 0.00 -897,340.97 N 

10 

06MAR03 13MAR03 CREDIT SUISSE FIRST USD/FED 

8 
19 928.87 1,401,575.00 204.718750 lp776 .51 0.00 0.00 858p619 .26 

W16f 

25MAR03 25MAR03 ASSET TRANSFER USD/FED 
27 427 100.000000 0.00 0.00 0.00 27,427 . 

OIAPRO3 01APR03 SALE OF FRACTIONAL S USD/BOS 

NIG7 
0.01 0.000000 0.00 0.00 0.00 0 .00 

ASSET TOTALS - 
847,356 .34 1,401,575.00 1,776.51 0.00 0.00 886,046 .72 

31387JJHO FNMA POOL 585364 6 .500 01JUN31 05KAR03 LEHMAN BROTHERS INC . USD/FED 
1,730 215 46 2,956,447.00 104.695312 3,748.80 0.00 0.00 1,811,454.48 

05MAR03 CANCEL LEHMAN BROTHERS INC . USD/FED 
-1,730 215." 2,956,447.00 104.695312 -3,748.80 0.00 0.00 -1,811,454.48 

NlGf 

STATE STREET, 



MIMI. ANNUAL n-c .. ..,w- 
USD COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR 

31388YDA7 FNNA POOL .500 01NOV16 26AUG03 
5fO 840 .66 1,439,402.00 101.921876 2,508 .57 
N V 

31389HNG9 FNNA POOL 5.500 01JAN17 26AUG03 
460 459 97 874,150.00 101.921876 1,195 .92 
NIGI * 

3139OMRA4 FNNA POOL 5.500 01JUN33 23APRO3 19JUN03 51 
1,000 100 00 1,000,100.00 101.976563 1,680.72 
NIP * 

31390TR68 FNNA POOL 6 .500 OIAUG32 25MAR03 25MAR03 
12 988.85 100.000000 0.00 

NIFf 

31391BRY5 FNNA POOL 5 .500 01SEP17 26AUG03 
89 208 90 150,074 .00 101 .921875 231.70 
NIGf * 

31391JPQ7 FNMA 668331 6.000 01OCT17 26FEB03 18MAR03 
500 000.75 570,887.00 104.890625 1,416.67 
N16f 

3139ISRK2 FNKA POOL 6 .500 01JAN32 05MR03 
264 830.90 302,365 .00 104 .695313 573.80 
NIO 

05MAR03 CANCEL 
-264 830 90 302,365 .00 204 .695313 -573.80 

05KAR03 
242 982 12 302,365.00 104.695312 526 ." 
NIGI * 

jTATE STREET 
L M-7 LE'- ~:- -, 

US DOLLAR (CONTINUED) 

31391SRK2 FNNA POOL .500 OIJAN32 05NAR03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-242 982 12 302,365 .00 104.695312 -526 .46 0.00 0.00 -254,390.89 

05MAR03 13NAR03 LEHMAN BROTHERS INC. USD/FED 
242 982 12 302,365 .00 104.695313 526 .46 0.00 0.00 254p390.89 

25MAR03 25MAR03 ASSET TRANSFER USD/FED 
21 848 78 100.000000 0.00 0.00 0.00 21,848.78 

NIGI 

- ASSET TOTALS 
264,830.90 302,365 .00 526 .46 0.00 0.00 276,239.67 

32392CR48 FEDERAL NATL MTG ASSN 7 .500 25JAN48 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
6 878 12 100 .000000 0.00 0.00 0.00 6,878.12 

NIFf ' 

31392CYF5 FEDERAL NATL MTG ASSN 7 .500 250CT41 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
29 481.35 100.000000 0 .00 0.00 0.00 29,481.35 
N10 

31JUL03 LEHMAN BROTHERS INC USD/FED 
222 878.86 336,000.00 108 .609372 557 .20 0.00 0.00 242,067.33 
NIFf 

31JUL03 CANCEL LEHMAN BROTHERS INC USD/FED 
-222 878.86 336,000 .00 108 .609372 -557.20 0.00 0.00 -242,067 .33 
NIFf 

31JUL03 LEHMAN BROTHERS INC USD/DTC 
222 878.86 336,000 .00 108 .609372 557 .20 0.00 0.00 242,067.33 
NIFf 

STATE STREET, 

(CONTINUED) 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 592,003 .70 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 "9,309 .44 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 1,019,867 .61 

ASSET TRANSFER USD/FED 
0.00 0.00 12,988 .85 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 90,923.38 

LEHMAN BROTHERS INC . USD/FED 
0 .00 0.00 524,453.92 

LEHMAN BROTHERS INC . USD/FED 
0 .00 0 .00 277,265.54 

LEHMAN BROTHERS INC . USD/FED 
0 .00 0 .00 -277,265 .54 

LEHMAN BROTHERS INC . USD/FED 
0 .00 0.00 254,390.89 

HINC ANNUAL NO NAME ON RECORD PAGE : 441 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSMS BASE TAX/FEE/OTK BASE NET PROCEEDS 

FIXED INCOME 



NIHC ANNUAL NO NAME ON RECORD PAGE : 443 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

4.000 OIJUL18 30JUM03 17JUL03 
100.656250 1,777 .78 

6 .500 250CT30 ISMAR03 24KAR03 
100 .000000 0.00 

CREDIT SUISSE FIRST USD/FEO 
0.00 0.00 1,006,562.50 

6 ASSET TRANSFER USD/DTC 
0.00 0.00 12,571.81 

C-rA-rT- 

31402KFN9 FNNA POOL 
1,000 000.00 1,000,000.00 
NO 

316789AF3 FIFTH THIRD MTG LN TR 
12 571 .81 

NIFf 

) I 

WIHC ANNUAL NO NAME ON RECORD PAGE : 442 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSMS, BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR ICONTINUED) 

31392CYF5 FEDERAL NATL MTG ASSN 7.500 25OCT41 31JUL03 CANCEL LEHMAN BROTHERS INC USD/DTC 
222 878.86 336,000.00 108.609372 -557.20 0.00 0.00 -242,067 .33 
NIFf 

31JUL03 25AUG03 12 LEH14AN BROTHERS INC USD/DTC 
216 468.36 336,000 .00 108.609373 541.17 0 .00 0.00 235,104.93 
NIFf 

25AUG03 25AUG03 PRINCIPLE PAYMENTS C USD/DTC 
26 710 41 100.000000 0.00 0 .00 0.00 26,710.41 

NIFf 

- ASSET TOTALS 
272,660.12 336,000.00 541.17 0.00 0.00 291,296.69 

31392DGT3 FEDERAL WATL NTG ASSN 7.500 25JUW32 25KAR03 25KAR03 ASSET TRANSFER USD/FED 
1 830 56 100.000000 0.00 0.00 0.00 1,830.56 

WIFf * 

31392WEN8 FEDERAL HOWE LW MTG CORP 7.500 25JUL32 25MAR03 25MAR03 ASSET TRANSFER USD/FED 
1 906 29 100.000000 0.00 0 .00 0.00 1,906.29 

WIFf ' 

31392WH39 FEDERAL HOWE LW MTG CORP 7.500 25FES42 25NAR03 2514AR03 ASSET TRANSFER USD/FEO 
W, Ff4l.56 100.000000 0.00 0 .00 0.00 1,436.56 

31393JE61 FEDERAL HOME LW WTG CORP 6.225 15FEB17 15MAR03 ASSET TRANSFER USD/FED 
F131.30 WIl 100.000000 0.00 0.00 0.00 8,334.30 

15MAR03 CANCEL ASSET TRANSFER USD/FED 

-8 
334 30 100.000 ODD 0.00 0 .00 0.00 -gp334.30 

WIFf 

'RE T STATE -ST- - -E 

31393JE61 FEDERAL ROME LN MTG CORP 
1 -30 NIFf331 

11 571.36 
NIFf 

25 777.56 
NIFf 

14 696 20 
NIFI ' 

26 595 12 
NIFf * 

41 867.29 
NIFf 

- ASSET TOTALS -
128,841.83 

US DOLLAR 

6.225 15FEB17 31KAR03 31KAR03 
0.000000 0 .00 

15APR03 25APR03 
0.000000 0.00 

15KAY03 15KAY03 
0 .000000 0.00 

15JUM03 15JUN03 
0.000000 0 .00 

15JUL03 ISJUL03 
0.000000 0.00 

15AUG03 15AUG03 
0 .000000 0.00 

0 .00 

(CONTINUED) 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/Bos 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/Bos 
0.00 0.00 0.00 

SHARE ADJUSTMENT USD/B0S 
0.00 0.00 0.00 

0.00 0.00 0.00 



HIM ANNUAL ow mv mpmc wn nc~wnw 
USD - COMPOSITE - ASU: 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 2, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

316789AF3 FIFTH THIRD MTG LN TR : .500 250CT30 18APR03 18APR03 PRINCIPLE PAYMENTS C USD/DTC 
12 034.53 100 .000000 0.00 0.00 0.00 12,034.53 

MIFf 

05MAY03 05MAY03 PRINCIPLE PAYMENTS C USD/DTC 
13 477 .61 100.000000 0 .00 0.00 0.00 13,477 .61 

NIFf 

ASSET TOTALS - 
38,083.95 0.00 0.00 0.00 38,083.95 

345370CA6 FORD MTR CO DEL 7.450 16JUL31 16APRO3 22APRO3 BANC/AMERICA SECUR.L USD/DTC 
125 000 00 83.361000 2,483.33 0 .00 0.00 104,201.25 
NIFf * 

23JUM03 26JUM03 BANC/AMERICA SECUR .L USD/DTC 
110 000.00 92.781000 3,642.22 0.00 0.00 102,059.10 
NIFf 

26JUN03 OIJUL03 MORGAN STANLEY CO IN USD/DTC 

X 
5 000 .00 93.387000 2,902.40 0.00 0 .00 79,378.95 
f 

ASSET TOTALS - 
320,000 .00 9,027.95 0.00 0.00 285,639.30 

3454025HO FORD MTR CR 1 .000 18JUL05 OBAPRO3 11APR03 UBS MARBURG LLC USD/DTC 
goo 000 00 91 .198000 3,215.56 0.00 0 .00 729,584.00 
NIGf ' 

36200MAJO GNMA POOL 574309 6 .500 15DEC31 21FEB03 CANCEL CONVERSION MON CASH USD/FED 
110 951 82 158,404.00 105 .507120 0.00 0.00 0 .00 -227,062.08 
NIGf 

STATE STREET, 

NIHC ANNUAL NO MANE ON RECORD PAGE : 445 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

36200MAJO GNMA POOL 574309 6.500 15DEC31 21FEB03 CREDIT SUISSE FIRST USD/FED 
102 876 38 158,404 .00 105.164062 352.92 0.00 0.00 108,288.98 
NIGf * 

21FE803 CANCEL CREDIT SUISSE FIRST USD/FEO 
-102 876 38 158,404 .00 105.164062 -352.92 0.00 0.00 -108,188.98 
NIGf 

21FEB03 CONVERSION NON CASH USO/FED 
110 951 82 158,404 .00 105.507129 0.00 0.00 0.00 117,062.08 
NIGf 

21FEB03 CANCEL CONVERSION NON CASH USD/FED 
-110 951 82 158,404.00 105.164070 0.00 0.00 0.00 -116,681.45 
NlGf " 

21FEB03 CONVERSION MON CASH USD/FED 
102 541 11 158,404.00 113.789922 0.00 0 .00 0.00 116,681.45 
MIGf 

21FEB03 CANCEL CONVERSION NOW CASH USD/FED 
-102 541 11 158,404.00 113.789922 

0 
.00 0 .00 0.00 -116,681 .45 

NIGf ' 

21FEB03 CONVERSION NON CASH USD/FED 
102 876 37 158,404-00 113.419097 0.00 0.00 0.00 116,681.45 
MIGI 

21FEB03 CANCEL CONVERSION NON CASH USD/FED 
-102 876 37 158,404.00 113.419097 0.00 0 .00 0.00 -116,681.45 
NIGI ' 

21FEB03 24MAR03 4 ASSET TRANSFER USD/FED 
102 876 37 158,404.00 205-164072 352.92 0.00 0.00 108,188.98 
NIGf 

STATE STREET, 



US DOLLAR (CONTINUED) 

36202KKRS GNMA POOL 008404 1 .000 20SEP18 20MAR03 24MAR03 4 ASSET TRANSFER USD/FED 
898.55 200.0000DO 0.00 0 .00 0.00 898.55 

NIF7 

3621OBB38 GNNA POOL 487058 6 .500 15MAR29 15MAR03 24MAR03 9 ASSET TRANSFER USD/FED 
54f623.10 100.000000 0.00 0.00 0.00 54,623.10 

NIF 

15APRO3 15APRO3 PRINCIPLE PAYMENTS C USD/FED 
57 999.25 100.000000 0.00 0 .00 0.00 57,999.25 

NIFf 

- ASSET TOTALS - 
112,622.35 0.00 0.00 0.00 112,622.35 

36212YPD9 GNMA POOL 547720 6 .500 15FEB31 15MAR03 24KAR03 9 ASSET TRANSFER USD/FED 
11 612 08 100.000000 0.00 0 .00 0.00 11,612.08 
NO 

15APRO3 15APRO3 PRINCIPLE PAYMENTS C USD/FED 
110.25 100.000000 0.00 0 .00 0 .00 110.25 

NIG7 

- ASSET TOTALS - 
11,722.33 0.00 0 .00 0.00 11,722.33 

36213H5M5 GNMA POOL 555361 6 .500 15JUM31 21FE603 CANCEL CONVERSION NON CASH USD/FED 
115 672.41 169,044.00 105.507121 0.00 0 .00 0.00 -122,042.63 
NIV 

21FEB03 CREDIT SUISSE FIRST USD/FED 
105 401 38 169,044.00 105.164062 361.59 0.00 0.00 llOt844.37 
NIGf 

C-T- A -V-F- C-vinT-v--ir 

)I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 446 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

36200MAJO GNNA POOL 574309 6 .500 15DEC31 15MAR03 24MAR03 9 ASSET TRANSFER USD/FED 
8 075.45 100.000000 0.00 0.00 0.00 8,075.45 

NO 

- ASSET TOTALS - 
0.00 352.92 0.00 0.00 -417.02 

3620ONS44 GHKA POOL 574839 6 .500 15NOV31 15NAR03 24MAR03 9 ASSET TRANSFER USD/FED 
8 410.71 100.000000 0.00 0.00 0.00 8,410.71 

Nial 

15APR03 15APR03 PRINCIPLE PAYMENTS C USD/FED 
16 206 48 100.000000 0.00 0.00 0.00 16,206 .48 

MIGI 

- ASSET TOTALS 
24,617.19 0.00 0.00 0.00 24,617.19 

36202DPT2 GNMA POOL 003134 7 .000 20SEP31 14MAR03 20MAR03 UBS WARBURG LLC USD/FED 
9!8 070.54 2,027,324.00 105.625000 3,650-37 0.00 0.00 1,043,649 .51 
N Zi 

20MAR03 24KAR03 4 ASSET TRANSFER USD/FED 
72 528 11 99.999986 0.00 0.00 0.00 72,528 .10 

NIGf 

- ASSET TOTALS 
1,060,598.65 2,027,324.00 3,650.37 0.00 0.00 1,116,177 .61 

36202KAH7 GNKA POOL 008140 1 .000 20MAY16 20KAR03 24MAR03 4 ASSET TRANSFER USD/FED 
545.22 100.000000 0.00 0.00 0.00 545.22 

NIF7 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : "7 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 



US DOLLAR (CONTINUED) 

36225AHM5 GNMA POOL 780236 7 .000 15JUL08 15APRO3 15APRO3 PRINCIPLE PAYMENTS C USD/FED 
5 175 52 100.000000 0.00 0 .00 0 .00 5,175.52 

NlGf 

- ASSET TOTALS 
9,666.91 0.00 0.00 0.00 9,666.91 

36225AJA9 GNKA POOL 780257 7 .000 15DECOB 15NAR03 2414AR03 9 ASSET TRANSFER USD/FED 
6 388 40 100.000000 0.00 0 .00 0 .00 6,388.40 

NlGf 

15APRO3 15APRO3 PRINCIPLE PAYMENTS C USD/FED 
6 008.27 100.000000 0.00 0 .00 0.00 6,008.27 

NlGf 

- ASSET TOTALS - 
12,396.67 0.00 0.00 0 .00 12,396 .67 

36225AJP6 GNKA POOL 780270 9 .000 15SEP06 15NAR03 24NAR03 9 ASSET TRANSFER USD/FED 
2 715 72 100.000000 0.00 0.00 0 .00 2,715.72 

NIGI 

15APRO3 15APR03 PRINCIPLE PAYMENTS C USD/FED 
4 322 98 100 .000000 0.00 0.00 0 .00 4p322.98 

NlGf 

- ASSET TOTALS 
7tO38.70 0.00 0.00 0 .00 7,038.70 

3629OXH06 GNNA POOL 620439 5 .000 15AUG33 OBAUG03 20AUG03 LEHMAN BROTHERS INC. USD/FED 
300 000 00 300,000.00 98 .335937 791.67 0.00 -- t~ ~ =:; 0 .00 295,007.81 
NIGf "2-77- 

Y-14 71 

STATE STREET, 

NIKC ANNUAL MU MARL UM Ktt.UKU 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MAKE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMNZSSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

36213H5N5 GNMA POOL 555361 6.500 25JUN31 21FES03 CANCEL CREDIT SUISSE FIRST USD/FED 
-105 401 .38 169,044 .00 105 .164062 -361 .59 0.00 0.00 -110,844.37 
NlGf 

21FEB03 CONVERSION NON CASH USD/FED 
115 672 .41 169,044 .00 105.507121 0 .00 0.00 0.00 122,042.63 
NlGf 

21FEB03 CANCEL CONVERSION NON CASH USD/FED 
-115 672 

* 
41 169,044 .00 105.164066 0 .00 0.00 0.00 -12lp645.81 

NZGf 
21FEB03 CONVE8SION NON CASH USD/FED 

105 401.37 169,044.00 215.411981 0.00 .00 0 .00 121,645.81 
N161 

21FEB03 CANCEL CONVERSION NON CASH USD/FED 
-105 401.37 169,044.00 115.411981 0.00 0 .00 0.00 -121,645.81 
NlGf 

21FEB03 24NAR03 4 ASSET TRANSFER USD/FEO 
105 401 

* 
37 169,044.00 105.164069 361.59 0.00 0.00 110,844.37 

NlGf 
15MAR03 24KAR03 9 ASSET TRANSFER USD/FED 

10 271.04 100.000000 0.00 0.00 0.00 10,271 .04 
NlGf 

ASSET TOTALS - 
0.00 361.59 0.00 0.00 -530.40 

36225AHM5 GNKA POOL 780236 7.000 15JUL08 15NAR03 24KAR03 9 ASSET TRANSFER USD/FED 
4 491 39 100 .000000 0.00 0.00 0.00 4,491.39 

NlGf 

~jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 449 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 



mimc ANNUAL NO NAME ON RECORD PAGE : 450 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SMARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

BANC OF AMERICA SEW USD/DTC 
0.00 0.00 

MATURITY USO/DTC 
0.00 0.00 

MERRILL LYNCH PIERCE USD/DTC 
0.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
0.00 0.00 

2 PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 

506,280.00 

1,300,000.00 

64p433.85 

134,836 .65 

17,870.74 

16,835.50 

0.00 0.00 34,706 .24 1 

6 .300 OIOCT12 16APRO3 22APRO3 
200.751000 238.88 

8 .000 15APR14 04APRO3 09APRO3 
82.875000 23,807 .26 

404119AF6 HCA INC 
65 000 00 

NIFf ' 

415217111, BRAZIL (FEDERATIVE REPUBLIC) 
615 705 .00 
NO 

BANC OF AMERICA SEW USD/DTC 
0.00 0.00 

UBS AG USD/EUR 
0.00 0.00 510,265 .52 

S TE STREET, TA 

NIRC ANNUAL NO NAME ON RECORD PAGE : 451 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

CREDIT SUISSE FIRST USD/EUR 
0.00 0.00 316,964.93 

0.00 0.00 827,230.45 

ASSET TRANSFER USO/FED 
0 .00 0.00 

a EXCHANGE OFFER (NON USD/OTC 
0.00 0.00 

BEAR STEARNS SECURIT USD/DTC 
0 .00 0.00 

2 MATURITY USD/DTC 
0.00 0.00 

BANC ONE CAPITAL MAR USD/DTC 
0.00 0 .00 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 

PRINCIPLE PAYMENTS C USD/BOS 
0.00 0.00 

1.000 25JAN32 25KAR03 25MAR03 
100.000000 0.00 

5.850 30OCT12 23APRO3 01MAY03 
99.843000 4,241 .25 

5.700 15MAY13 06KAY03 09MAY03 
101.915000 9 .50 

8.625 15MAR03 15KAR03 27KAR03 
100 .000000 0.00 

1.000 25JUL31 25JUL03 21AUG03 
98 .796876 384.38 

0.000 01KAY13 01FEB03 
100 .000000 0.00 

07APRO3 07APRO3 
100.000000 0.00 

83,268.70 

149,764.50 

15,267.25 

500,000-00 

246,992.19 

160.17 

166.72 166.72 
NIG7 

36962GZY3 GENERAL ELEC CAP CORP NTH 
Soo 000.00 
NIGf 

37042ME23 GENERAL NTRS ACCEP CORP MTN 
1,300 000 00 
NIGf 

370425RZS GENERAL MTRS ACCEP CORP 
65 000 .00 
NIFf 

370442BT1 GENERAL MTRS CORP 
135 000 .00 
NIFf 

393533DFS GREEN TREE RECREATIONAL EQ 
17 870 .74 

NIFf 

16 835 .50 
NIFf 

- ASSET TOTALS -
34,706 .24 

US DOLLAR 

5.450 15JAM13 19AUG03 22AUG03 
101.256000 2,800.69 

1 .000 16KAY03 16MAY03 16MAY03 
100.000000 0.00 

8 .000 OINOV31 14JUL03 17JUL03 
99.129000 lpD97.78 

8 .375 15JUL33 14JUL03 17JUL03 
99 .879000 439.69 

6 .840 15KARIO 15MAR03 17KAR03 
100.000000 0.00 

15APR03 ISAPRO3 
100.000000 0.00 

0.00 

65,488 .15 

415217111 BRAZIL (FEDERATIVE REPUBLIC) 
369 423 00 
NIGf 

- ASSET TOTALS 
985,128 .00 

45660UAT6 INDYNAC ARM TR 
Nf3 268 .70 

at 

460146BP7 INTERNATIONAL PAPER CO 
150 000 00 
NIFf ' 

530718AC9 LIBERTY MEDIA CORP MEN 
15 000 00 

NIFf * 

53268PAB6 LIMESTONE ELECTRON TR 
500 000 00 
NIGf ' 

54251401 LONG BEA04 KTG LN TR 
250 000.00 250,000.00 
NIFf 

5529OVAA2 ML TR XXIX 
160.17 

NIG7 

US DOLLAR 

8.000 15APRI4 17APRO3 23APRO3 
85.800000 656 .75 

24,464.01 



NIMC ANNUAL MU NAM Un Ktt~UrW 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SNA 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEE 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEE 

FIXED INCOME ?I 

(CONTINUED) 

PRINCIPLE PAYMENTS C USD/DTC 
0.00 0.00 155 . 

PRINCIPLE PAYMENTS C USD/DTC 
0 .00 0.00 114. 

PRINCIPLE PAYMENTS C USD/DTC 
0 .00 0.00 215.i 

PRINCIPLE PAYMENTS C USD/DTC 
0 .00 0.00 53 . 

0 .00 0.00 865.! 

ASSET TRANSFER USD/FED 
0.00 0.00 21,014 ., 

ASSET TRANSFER USD/FED 
0.00 0.00 -21,014.1 

0.00 0.00 0.1 

SHARE ADJUSTMENT USD/BOS 
0.00 0.00 0.1 

STATE STREET, 

55290VAA2 ML TR XXIX 
155.08 

NIG7 

114.52 
NIG7 

215.85 
NIG7 

53.19 
NIG7 

ASSET TOTALS -
865 .53 

585525CJS MELLON RESIDENTIAL FOG CORP 
21 014 .67 

NIGf 

-21 014.67 
NlGf 

ASSET TOTALS -
0.00 

589929KKI MERRILL LYNCH NTG INVS INC 
72 486.39 

NIFf 

1.000 25JAN29 25MAR03 
100.000000 0.00 

25MAR03 CANCEL 
100.000000 0.00 

0.00 

0 .000 21NOV28 ISJUM03 15JUN03 
0.000000 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 453 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO OT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSMS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR 

0.000 21NOV28 31JUL03 31JUL03 
0.000000 0 .00 

15AUG03 15AUG03 
0.000000 0 .00 

0.00 

7 .560 15SEP09 20HAY03 23NAY03 
121 .406253 693.00 

20MAY03 23MAY03 
120.828127 693.00 

1,386.00 

3.700 21APROB 04AUG03 07AUG03 
99 .547000 1,089.44 

8.300 02JUL09 02APRO3 07APRO3 
92.000000 5,475.69 

03APRO3 08APR03 
92 .000000 4,426 .67 

(CONTINUED) 

SHARE ADJUSTMENT USD/BOS 
0.00 0 .00 0.00 

SHARE ADJUSTMENT USD/BOS 
0.00 0 .00 0.00 

0.00 0 .00 0.00 

CREDIT SUISSE FIRST USD/DTC 
0.00 0 .00 182,109 .38 

LEHMAN BROTHERS INC. USD/DTC 
0.00 0 .00 181,242 .19 

0.00 0 .00 363,351 .57 

BANCAMERICA SECUR .L USD/DTC 
0.00 0.00 99,547 .00 

UBS WARBURG LLC USD/OTC 
0.00 0.00 230,000.00 

UBS WARBURG LLC USD/DTC 
0.00 0.00 I84pOOO.OO 

STATE STRUT 

I 

I 

US DOLLAR 

:.000 01MAY13 OINAY03 01KAY03 
100.000000 0.00 

02JUM03 02JUN03 
100.000000 0 .00 

01JUL03 OIJUL03 
100.000000 0.00 

01AUG03 01AUG03 
100.000000 0 .00 

0.00 

589929MK1 MERRILL LYNCH MTG INVS INC 
159 913 

' 
86 

NIFf 

2' 
851 .29 

NIFf 

- ASSET TOTALS --
261,251 .54 

589929UDB MERRILL LYNCH MTG INVS INC 
150 000.00 150,000.00 
NIFf 

ISO 000 00 150,000.00 
NIFf 

- ASSET TOTALS 
300,000-00 300,000 .00 

59018youg MERRILL LYNCH + CO INC 
IN 000.00 
N Ff 

59832MAE9 MIDWEST GENERATION LLC 
250 000.00 250,000.00 
NIGf 

200 000-00 200,000.00 
NIGf 



HIHC ANNUAL NO NAME ON RECORD PAGE : 454 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 
I 

US DOLLAR (CONTINUED) 

8.300 02JUL09 07APRO3 IOAPRO3 UBS MARBURG LLC USD/DTC 
-91.000000 14,686.39 0.00 0.00 591,500 .00 

24,588.75 0.00 0.00 1,005,500.00 

7.299 15MAR19 15MR03 PRINCIPLE PAYMENTS C USD/BOS 
100 .000000 0.00 0.00 0.00 B,308-47 

15KAR03 CANCEL PRINCIPLE PAYMENTS C USD/BOS 
100 .000000 0.00 0.00 0.00 -8,308 .47 

15MAR03 07APRO3 23 PRINCIPLE PAYMENTS C USD/BOS 
100.000000 O.OD 0.00 0.00 Bp30B .48 

649083AAO HEN VY GERERATION I 

NIFf'-' 

-8 
308 47 

NIFf ' 

NI 
!f301-48 

- ASSET TOTALS -
8,308.48 0.00 

CITIGROUP GLOBAL MAR USD/DTC 
0.00 0.00 180,000 .00 

NATIONAL FINANCIAL S USD/DTC 
0.00 0.00 170,253 .13 

NATIONAL FINANCIAL S USD/DTC 
106.87 0.00 54,043.13 

STATE STREET, 

667294AM2 NORTHNEST AIRLS PASS THRU TRS 7.041 OIAPR22 19NAR03 24KAR03 
200 000 00 200,000.00 90.000000 6,767.18 
NIFf * 

74058FAC6 PREMIERE TECHNOLOGIES INC 5.750 01JUL04 IOAPRO3 15APRO3 
181 000.00 94 .062500 3,006.61 
N 

I 
F5 

24APRO3 29APRO3 
57 000.00 95 .000000 1,074.29 

NIFS 

NIHC ANNUAL NO NAME ON RECORD PAGE : 455 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSHS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

5.750 OIJUL04 29APRO3 02MAY03 NATIONAL FINANCIAL S USD/DTC 
94.812500 5,952.53 0.00 0.00 

74058FAC6 PREMIERE TECHNOLOGIES INC 
308 000 00 
NIFS 

- ASSET TOTALS 
5",000.00 

292,022.50 

516,318.76 

210,950 .00 

0 .00 

5,940 .34 

631 .14 

6,571 .48 

10,033.43 106 .87 0 .00 

74913EAEO WEST CAP FOG INC 7.900 15AUG10 29APRO3 02KAY03 CREDIT SUISSE FIRST USO/OTC 
250 000.00 84.380DOO 4,224 .31 0 .00 0.00 
NO 

79548CDK9 SALOMON BROS COML MTG TR 1.357 18KAR36 IBJUL03 18JUL03 SHARE ADJUSTMENT USD/BOS 
1 600.27 0.000000 0.00 0 .00 0 .00 

WIFf 

79S48KSG9 SALOMON BROS MTG SECS VII INC 1 .000 25DEC30 25MAR03 2514AR03 ASSET TRANSFER USD/FED 
5 940 34 100.000000 0 .00 0 .00 0.00 

NiGf 

25APRO3 29APRO3 4 REDEMPTION USD/DTC 

NIG7 
631.14 1,000,000.00 100.000000 0.00 0 .00 0 .00 

- ASSET TOTALS - 
6,571 .48 1,000,000 .00 0.00 0.00 0.00 

7 .000 OIJUN32 26MAR03 31MAR03 N L PIERCE FENNER SH USD/DTC 
92 .500000 1,633.33 0 .00 0.00 64,750 .00 

8 .375 15MAR12 27KAR03 OIAPRO3 UBS WARBURG LLC USD/DTC 
106.700000 1,861 .11 0.00 0.00 533,500 .00 

812404BK6 SEARS ROEBUCK ACCEP CORP 
70 000 00 

WIFf * 

852060ASI SPRINT CAP CORP 
500 000 00 
HIGf * 

; I 

59832KAE9 MIDWEST GENERATION LLC 
650 000 00 650,000-00 
NO * 

- ASSET TOTALS - 
1,100,000.00 1,100,000.00 

0.00 0.00 8,308 .48 1 



NIMC ANNUAL NO NANL ON NhCOKV rAbt: : 4~pb 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTM LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

8.375 15MAR12 02MAY03 07KAY03 LEHMAN BROTHERS INC USD/OTC 
114 .148000 2,419 .44 0.00 0.00 228,296 .00 

8.750 15MAR32 24APRO3 29APRO3 
108 .250000 2,673.61 

6.625 01JUM04 13MAR03 18MAR03 
105.917000 8,368 .66 

7.750 15SEP10 15APR03 21APRO3 
118.541000 697 .50 

7.032 01OCT10 09JUL03 14JUL03 
83.500005 315 .48 

09JUL03 24JUL03 
83.500005 315 .48 

09JUL03 15JUL03 
84.000000 315 .48 

22JUL03 25JUL03 
84.000004 1,082 .44 

CHASE SECURITIES INC USD/DTC 
0.00 0.00 270,625.00 

CREDIT SUISSE FIRST USD/DTC 
0.00 0.00 450,147 .25 

CITIGROUP GLOBAL 14AR USD/DTC 
0.00 0.00 106,686 .90 

CHASE SECURITIES INC USD/DTC 
0 .00 0.00 13,093.26 

CHASE SECURITIES INC USD/DTC 
0 .00 0.00 13,093.26 

2 CITIGROUP GLOBAL MAR USD/OTC 0 
.00 0.00 13,171 .66 

CREDIT SUISSE FIRST USD/OTC 
0 .00 0.00 40,832 .15 

STATE STREET, 

85206OAT9 SPRINT CAP CORP 
000 00 

872649BF4 TRN INC 
425 000 00 
NIFf ' 

879385AC6 TELEFONICA EUROPE BY 
90 000 00 

NIFf * 

909317AU3 UNITED AIRLS PASS THRU TRS 
15 680 55 20,000.00 

NIFf * 

15 680 55 20,000.00 
NIP ' 

15 680 55 20,000.00 
NIFf * 

48 609 70 62,000.00 
NIFf ' 

NIHC ANNUAL NO NAME ON RECORD PAGE : 457 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

CHASE SECURITIES INC USD/DTC 
0 .00 0.00 19,800.00 

2 HSBC SECURITIES INC USD/EUR 
0 .00 0.00 796,950.00 

UBS WARBURG LLC USD/DTC 
0 .00 0.00 510,500.00 

MATURITY USD/FED 
0 .00 0.00 310,000.00 

MATURITY USD/DTC 
0.00 0.00 290,000.00 

HSBC SECURITIES INC USD/FED 
0.00 0.00 2,69lol73.00 

GOLDMAN SACHS + CO USD/FED 
0 .00 0.00 2,052,734.38 

BONY SARCLAYS DEZOET USD/FED 
.00 0.00 1,244,250.00 

-,r=z 

STATE STREET 

909317AZ2 UNITED AIRLS PASS THRU TRS 6.201 01SEPOB 09JUL03 14JUL03 
24 000 00 24,000 .00 82.500000 549 .82 

NIFf * 

910860AJ7 UNITED MEXICAN STS MTN 8.000 24SEP22 09KAY03 16MAY03 
700 000 00 113.850000 7,777 .78 
NIGf ' 

910860AK4 UNITED MEXICAN STATES 6.375 16JAN13 04APRO3 09APRO3 
500 000 00 102.100000 7,348 .96 
NIGI ' 

912795NL2 UNITED STATES TREAS BILLS 0.000 08MAY03 OBKAY03 08MAY03 
310 000.00 100.000000 0 .00 
NIGf 

912795NNO UNITED STATES TREAS BILLS 0.000 15KAY03 15NAY03 15MAY03 
290 000 00 100.000000 0 .00 
NIGf * 

912803AK9 UNITED STATES TRES BD STRP PRN 0.000 15NOV16 22MAY03 23MAY03 
4p7OO 000 00 57.259000 0.00 

NIGI * 

912BIODS4 UNITED STATES TREAS BDS 10.625 15AUG15 11JUL03 14JUL03 
1,250 000 00 164.218750 54,665 .92 

NlGf 

07AUG03 OBAUG03 

800 
000 00 155.531250 40,856 .35 

NIGI * 

f 

852060ASI SPRINT CAP CORP 
200 000 00 
NIGf 

- ASSET TOTALS 
700,000.00 4,280.55 0.00 0.00 761,796 .00 1 

US DOLLAR 

- ASSET TOTALS - 
95,651.35 122,000 .00 2,028.88 

(CONTINUED) 

0 .00 0.00 80,190.33 



NIHC ANNUAL NO NAME ON RECORD PAGE : 458 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTR&CTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSRS, LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

0 .00 3,985,906.25 0.00 

7 .250 15KAY16 22JUL03 23JUL03 
125.511719 12,234.38 

7 .500 25MOV16 11KAR03 12MAR03 
134.578125 24,240.33 

09APR03 IOAPRO3 
130.187500 6,049.72 

09APRO3 IOAPRO3 
130.531250 3,024.86 

11APR03 14APRO3 
129.187500 6,215.47 

11JUL03 14JUL03 
134.406250 19,565.22 

16JUL03 17JUL03 
130.656250 20,543.48 

91281ODW5 UNITED STATES TREAS BDS 
900 000.00 
NIO 

9128IODX3 UNITED STATES TREAS BOS 
1,000 000.00 

miat 

200 000 00 
NIO ' 

100 000 .00 
NIGf 

200 000 .00 
NIGf 

1,600 000 .00 
NIGf 

1,600 000 00 
NIGf ' 

JPNORGAN CHASE BANK/ USD/FED 
0.00 0 .00 1,129,605.47 

BEAR STEARNS SECURIT USD/FED 
0.00 0 .00 1,345p7BI.25 

CITIGROUP GLOBAL 14AR USD/FED 
0.00 0 .00 260,375.00 

UBS MARBURG LLC USD/FED 
0.00 0 .00 130,531.25 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 258,375.00 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 2,150,500.00 

UBS WARBURG LLC USD/FED 
0 .00 0.00 2,090,500 .00 

STATE STREET 

)I "INC ANNUAL NO NAME ON RECORD PAGE : 459 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PIOCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE ET P OCEEDS 

FIXED INCOME 

MORGAN STAOM~40:111 USD/FED 0 . 
00 0.00 565, 5" . 87 

6.000 15FEB26 OBAPRO3 09APR03 
113.109374 4,392.27 

91281OEW4 UNITED STATES TREAS BDS 
Sao 000 00 
"laf , 

91281ODS4 UNITED STATES TREAS BDS 
450 000 00 
NO 

- ASSET TOTALS 
2,500,000.00 

US DOLLAR 

10-625 15AUG15 IBAUG03 20AUG03 
153.093749 389.78 

95,912.05 

os (CONTINUED) 

2 UBS MARBURG LLC 
0.00 

USD/FED 
0 .00 688,922.87 

91281ODX3 UNITED STATES TREAS BDS 
1, ow 000 00 

NIGf ' 

1,000 000.00 
Nlu 

-1,000 000.00 
NIGf 

1PODO 000 00 
NIGf ' 

-1,000 000 00 
NIGf ' 

it 000 000.00 NIGf 

600 000.00 
Niat 

900 000 00 
NIGI 

ASSET TOTALS 
8,200pOOO.OO 

US DOLLAR 

7.500 15ROV16 29JUL03 30JUL03 
125.882813 15,489 .13 

30JUL03 
126.312500 19,361 .41 

30JUL03 CANCEL 
126.312500 -19,36 

1 
.41 

30JUL03 
126 .312500 19,361 .41 

30JUL03 CANCEL 
126 .312500 -19t361 .41 

30JUL03 18AUG03 
125 .989380 19,361 .41 

15ALIG03 18AUG03 
123 .687500 11,616.85 

18AUG03 19AUG03 1 
123 .968750 17,425.27 

143,531.74 

(CONTINUED) 

JPMORGAN CHASE BANK/ USD/FED 
0.00 0.00 1,258,828.13 

UBS MARBURG LLC USD/FED 
0.00 0.00 1,263,125.00 

UBS WARBURG LLC USD/FED 
0.00 0.00 -1,263,125.00 

UBS WARBURG LLC USD/FED 
0.00 0.00 1,263,125.00 

UBS WARBURG LLC USD/FED 
0.00 0 .00 -1,263,125.00 

UBS WARBURG LLC USD/FED 
0.00 0 .00 1,259,893.80 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 742p125.00 

UBS WARBURG LLC USD/FED 
0.00 0.00 1,115,718.75 

0.00 0.00 10,612,628 .18 



NIHC ANNUAL NU NAML UN KLLUKU 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE MET PROCEED 

FIXED INCOME 

BARCLAYS DEZOETE NED USD/FED 
0.00 0 .00 208,778.9: 

BARCLAYS DEZOETE NED USD/FED 
0 .00 0 .00 -208,778.9: 

BARCLAYS DEZOETE NED USD/FED 
0.00 0 .00 208,778.9: 

CITIGROUP GLOBAL MAR USD/FE0 
0 .00 0 .00 234,897.5! 

STATE STREET, 

912820FH6 UNITED STATES TREAS BDS 
167 295 .00 
NIFf 

-167 295 .00 
NIFf 

167 295 00 
NIFf ' 

179 225 .60 
NIFf 

3.875 ISAPR29 07KAY03 
124.796873 407.38 

07MAY03 CANCEL 
124.796873 -407.38 

07MAY03 OBNAY03 
124.796873 407.38 

04JUM03 05JUN03 
131 .062500 967.74 

NIHC ANNUAL NO NAME ON RECORD PAGE : 461 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITWORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

CITIGROUP GLOBAL MAR USD/FED 
0.00 0.00 66,787.50 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 56,390.63 

DEUTSCHE BANK USD/FED 
0.00 0.00 89,611.88 

Zi 2 ~!A 
Y, STATE STREET, 

912810FP8 UNITED STATES TREAS BDS 
60 000 Do 

NIFf * 

50 000 00 
NIFf * 

89 000 00 
NI Ff " 

5 .375 ISFEB31 11MAR03 12MAR03 
111.312500 222 .72 

26JUM03 27JUM03 
212.781260 979 .97 

31JUL03 OIAUG03 
100.687506 2,206 .87 

~ i 

91281OFD5 UNITED STATES TREAS BDS 
113 533 00 
NIGI * 

91281OFE3 UNITED STATES TREAS BDS 
100 000.00 
NIGf 

100 000 00 
w1af , 

50 000 00 
NIGI 

ASSET TOTALS 
250,000.00 

US DOLLAR 

3 

. 

625 15APR28 19AUG03 OPEN 11 
114.359376 1,439 .33 

5.500 15AUG28 06AUG03 07AUG03 
100.382812 2,628 .45 

06AUG03 07AUG03 
100.199220 2,628 .45 

IBAUG03 19AUG03 1 
100.156240 22 .42 

5,279 .32 

(CONTINUED) 

JPKORGAN CHASE BANK/ USD/FED 
0.00 0.00 229,835 .C 

LEHMAN BROTHERS INC . USO/FED 
0.00 0.00 100,382 .8 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 100,199.2 : 

UBS MARBURG LLC USD/FED 
0.00 0.00 50,078 .1 ; 

0.00 0.00 250,660. V 

91281OFH6 UNITED STATES TREAS BDS 
89 580 00 

NIFf ' 

78 152 20 
NIFf * 

78 143 80 
NIFf ' 

--79 143 90 
NIFf ' 

78 143 80 
NIFf 

ASSET TOTALS 
592,396.60 

US DOLLAR 

3.875 15APR29 09JUM03 IOJUM03 
131.171880 531 .12 

25JUL03 28JUL03 
121.531256 860.53 

01AUG03 
117.999994 918 .35 

01AUG03 CANCEL 
117.999994 -918 .35 

01AUG03 04AUG03 
117.999994 918 .35 

3,685.12 

(CONTINUED) 

LEHMAN BROTHERS INC USD/FED 
0.00 0.00 117,503.77 

DEUTSCHE BANK USD/FED 
0 .00 0.00 94p979.35 

DEUTSCHE BANK USD/FED 
0.00 0.00 92,209.68 

DEUTSCHE BANK USD/FED 
0.00 0.00 -92,209.68 

DEUTSCHE BANK USD/FED 
0 .00 0.00 92,209.68 

0.00 0.00 748,369.28 



. 
)I 

US DOLLAR (CONTINUED) 

9128273T7 UNITED STATES TREAS NTS 
1,420 650 00 

NIGf ' 

91282701 UNITED STATES TREAS NTS 
2,300 000 00 
NIO * 

2,300 000 00 
MI0 , 

lpooo 000 00 
NIV ' 

1,000 000 00 
ila * 

2,000 000 00 
NIO ' 

300 000 00 
NIGf * 

-300 000 .00 
Niat 

3 .625 15JANOS ISALIG03 ISAUG03 UBS MARBURG LLC USD/FED 
110.000000 4,758 .02 0.00 0.00 1,562,715.00 

4 .750 15MOV08 23JUL03 23JUL03 LEHMAN BROTHERS INC. USD/FED 
108 .187500 20,484 .37 0.00 0.00 2,488,312 .50 

21AUG03 22AUG03 MERRILL LYNCH PIERCE USD/FED 
105.750000 29,390 .62 0.00 0.00 2p432p250.00 

22AUG03 25AUG03 ABN AMR0 BOND TRADIN USD/FED 
105.718750 13,165 .76 0.00 0.00 1,057,187 .50 

22AUG03 25ALIG03 ABN AMR0 BOND TRADIN USD/FED 
105 .718750 13,165 .76 0.00 0.00 1,057,187 .50 

25AUG03 OPEN LEHMAN BROTHERS INC. USD/FEO 
105.211369 33,559 .7B 0.00 0.00 2,104,227 .78 

26AUG03 BEAR STEARNS SECURIT USD/FEO 
105.568360 4,065.90 0.00 0.00 316,705.08 

26AUG03 CANCEL BEAR STEARNS SECURIT USD/FED 
105.568360 -4,065.90 0.00 0.00 -316,705 .08 

STATE STREET 

9128275G3 UNITED STATES TREAS NTS 5.500 15MAY09 26FE803 27MAR03 LEHMAN BROTHERS INC . USD/FED 
it '00 000 00 113.222163 36,099.45 0.00 0.00 2,037,998.93 
NIV * 

26MAR03 LEH14AN BROTHERS INC . USD/FED 
ITS 000-00 

111.962082 0.00 0.00 0.00 2,015,317 .48 
MID 

26MAR03 CANCEL LEMMAN .S:OTHERS INC . USD/FED -1, 
1100 

000 00 111.962082 0.00 0 0.00 -2,015,317.48 
NIGf * 

26MAR03 LEHMAN BROTHERS INC . USD/FED 
it 800 000 00 111.962082 39,381.22 0.00 0.00 2,015,317.48 
NO * 

26KAR03 CANCEL LEHMAN BROTHERS INC. USD/FED -1, 
1100 

000 00 111.962082 -39,391.22 0.00 0.00 -2,015,317 .48 
NID * 

26NAR03 LEHMAN BROTHERS INC . USD/FED 
19 800 000 00 111.962082 39,381.22 0.00 0.00 2,015,317.48 
NIV 

NINC ANNUAL NO NAME ON RECORD PAGE : "2 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

- ASSET TOTALS -
199,000 .00 212,790.01 3,409 .56 0.00 0.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 463 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SKARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSHS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

FIXED INCOME 

US DOLLAR (CONTINUED) 

912B274VI UNITED STATES TREAS, NTS 4.750 15MOV08 26AUG03 2BAUG03 BEAR STEARNS SECURIT USO/FED 
300 000.00 105.568400 4,065.90 0 .00 0 .00 316,705.20 
NIV 

27ALIG03 OPEN CREDIT SUISSE FIRST USO/FED 
300 000 00 105.026847 5,033.97 0 .00 0 .00 315,080.5* 
NIV 

- ASSET TOTALS 
9,200,000.00 118,866.16 0 .00 0.00 9,770,951.02 



NIHC ANNUAL NU NAML UN KCLVKU 
USD - COMPOSITE - ASR3 31AUG031 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO OT STL OT FAIL DAYS BROKER MAKE STL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEED! 

FUND SSELL/BTC EXCH PATE BASE PRICE BASE INTEREST BASE COHNISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

FIXED INCOME 

9128275133 UNITED STATES TREAS NTS -1, 800 000.00 
NIGf 

10 goo 000.00 
NIGI 

11:00 000 00 
IGf * 

it 800 000.00 
NIGf 

-1, 800 000 00 
NZGf ' 

1,800 000 00 I 
IGI 

It 800 000 00 NIGf 

it 800 000 00 NIGI 

it goo 000 00 
NIGI 

21APRO3 
111.571957 0 .00 

21APRO3 CANCEL 
211.571957 0.00 

21APRO3 20MAY03 
111 .571957 1,345.11 

15MAY03 26JUN03 
114.?15066 11,298.91 

24JUN03 10JUL03 
116 .302148 15,065.22 

09JUL03 25JUL03 
113 .973859 19,100.54 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 465 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

9128275ZI UNITED STATES TREAS NTS 
400 000 00 
NIGf * 

600 000 00 
NIGf ' 

2,500 000 00 
NIGf * 

1,200 000.00 
Nigi 

- ASSET TOTALS -
4,700,000.00 0.00 0.00 5,626,188 .69 58,374 .31 

9129276N7 UNITED STATES TREAS, NITS 5.750 15NOV05 20JUN03 23JUN03 BEAR STEARNS SECURIT USD/FED 
4,600 000.00 110.488281 28,031.25 0.00 0.00 5,082,460.94 

NIGI 

9128276RB UNITED STATES TREAS NTS 3.500 15JAN11 11JUL03 14JUL03 UBS NARBURd ILL-C, USD/FED 
2,005 108 00 113.062500 34p895.53 0. 

00 

0.00 2,267tO25.23 
NIGf 

STATE STREET, 

US DOLLAR 

5.500 15MAY09 26MAR03 CANCEL 
111 .962082 -39,381 .22 

26MAR03 OBAPRO3 
111.962082 39,381 .22 

07APR03 23APRO3 
111.661"2 43,483 .43 

(CONTINUED) 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 -2,015,317 .41 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 2,015,317.41 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 2,009,906.3 : 

LEH14AN BROTHERS INC. USD/FED 
0 .00 0.00 2,008,295.2; 

LEHMAN BROTHERS INC. USD/FEO 
0 .00 0.00 -2,008,295.2: 

LEHMAN BROTHERS INC. USD/FE0 0. 
00 0.00 2,00go295.2: 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,064,871 .1! 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,093,43B .64 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 2,051,529 .44 

9128275133 UNITED STATES TREAS NTS 
11:00 000 00 

IGf * 

1100 000 00 
IGf 

- ASSET TOTALS 
l6p2OOpOOO .OO 

US DOLLAR 

.500 15MAY09 24JUL03 12AUG03 
111.432194 22,866 .85 

07ALIG03 25AUG03 
110.435343 26t633 .15 

215,273 .88 

6.500 15FEB10 17KAR03 18MAR03 
119.366323 2,226.52 

17KAR03 IBNAR03 
120.335417 3,339.78 

28APRO3 29APRO3 
118.804688 32,769 .34 

16MAY03 19MAY03 
121.382813 20,038 .67 

(CONTINUED) 

4 LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 2,005,779 .49 

3 LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 1,987,836 .17 

0.00 0.00 18,274,972 .91 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 477,"5 .25 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 722,012.50 

GOLDMAN SACHS + CO USD/FED 
0.00 0.00 2,970,217 .19 

CREDIT SUISSE FIRST USO/FED 
0.00 0.00 1,456,593.75 



NIHC ANNUAL NO NAME ON RECORD PAGE : "7 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKNISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

9129277LO UNITED STATES TREAS NTS 
1,000 000.00 
NIc;f 

1,000 000.00 
NIZI 

'%I 

10MAR03 
110.364063 0.00 

) I 

'11 

N114C ANNUAL NO NAME ON RECORD PAGE : "6 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/0RIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

7 US DOLLAR (CONTINUED) 

9128276RB UNITED STATES TREAS NTS .500 15JANII 22JUL03 23JUL23 CREDIT .SUISSE FIRST USD/FED 
738 374 00 110.375000 561. 1 0 00 0.00 814,980.30 
NIGf * 

23JUL03 25JUL03 MERRILL LYNCH PIERCE USD/FED 
73a 297 00 111.404616 702.18 0.00 0.00 822,496 .94 
NIGf * 

- ASSET TOTALS - 
3,481,779.00 36,159.52 0.00 0.00 3,904 .502 .47 

9128277F3 UNITED STATES TREAS NTS 3.500 15NOV06 25FES03 26MAR03 CREDIT SUISSE FIRST USO/FED 
9,000 000.00 104-009226 113,991.71 0.00 0.00 9,360,830.34 

NlGf 

25NAR03 22APRO3 CREDIT SUISSE FIRST USD/FED 
9,000 000 00 103.262831 137,486 .19 0 .00 0.00 9,293,654.79 

NIGI ' 

17APRO3 19MAY03 MERRILL LYNCH PIERCE USD/FED 
9,000 000 00 103.515244 3,423.91 0.00 0.00 9,316,371 .96 

NIGI 

14MAY03 LEHMAN BROTHERS INC. USD/FED 
9,000 000.00 104.861786 0.00 0.00 0.00 9,437,560 .74 
NID 

14NAY03 CANCEL LEHMAN BROTHERS INC. USD/FEO 
-9,000 000 00 104.861786 0.00 0.00 0.00 -9,437,560 .74 

MIGf 

14NAY03 25JUN03 LEHMAN BROTHERS INC. USD/FED 
9,000 000 00 104.861786 35,095.11 0.00 0.00 9,437,560 .74 

NIGI 

STATE STREET 

9128277F3 UNITED STATES TREAS NTS 
99 000 000 00 

NIGI * 

90 000 000 00 
NlGf ' 

-9,000, 000.00 
NIGf 

9,000 000.00 
Nio 

-9,000 000 00 
NIGI * 

9,000 000 00 
NIGf ' 

- ASSET TOTALS - 
54,000,000.00 

US DOLLAR 

3.500 15NOV06 23JUM03 24JUL03 
105.781606 59,918.48 

23JUL03 
103.915049 89,021.74 

23JUL03 CANCEL 
103.915049 -89,021.74 

23JUL03 
203.915049 0.00 

23JUL03 CANCEL 
103.915049 0.00 

23JUL03 27AUG03 
103.915049 89,021.74 

438,937.14 

4 .875 15FE612 10FER03 12MAR03 
107 .062943 3,366.71 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 9.520,344.54 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 9,352,354 .41 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 -9,352,354 .41 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 9,352,354 .41 

LEHMAN BROTHERS INC . USO/FED 
0.00 0.00 -9,352,354 .41 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 9,352,354 .41 

0.00 0.00 56,282,116 .78 

LEHMAN BROTHERS INC . USO/FED 
0.00 0.00 1,070,629 .43 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 1,103,640.63 



NIMC ANNUAL NO NAME ON RECORD rAuc ; "o 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

(CONTINUED) 

CREDIT SUISSE FIRST USD/FED 
0.00 0 .00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0 

. 
00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC . USD/FEO 
0.00 0.00 

LEHMAN BROTHERS INC . USD/FED 
0.00 0.00 

LEHKAg BROTHERS INC . USD/FED 
.00 0.00 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 

US DOLLAR 

:.875 15FE612 IONAR03 CANCEL 
110 .364063 0 .00 

10MAR03 10APR03 
110.364063 7,272.10 

OBAPRO3 09RAY03 
107 .239257 11,177 .49 

07MAY03 
109.250996 0.00 

07MAY03 CANCEL 
109.250996 0.00 

07KAY03 06JUN03 
109.250996 14,948.20 

04JUN03 16JUL03 
112 .536145 20,334.94 

14JUL03 21AUG03 
109.956556 794.84 

26AUG03 27AUG03 
103.687500 1,589.67 

9128277LO UNITED STATES TREAS NTS -1, 000 000.00 
NIGI 

1,000 000.00 
MIGI 

1,000 000.00 
NIGf 

1,000 000.00 
NIGI 

-1,000 000.00 
MIGI 

1,000 000 .00 
NIGf 

11900 000 .00 
IGI 

1,000 000 .00 
MIGf 

1,000 000.00 
MIGf 

-1,103,640.63 

1,103,640.63 

1,072,392 .57 

1,092,509 .96 

-1,092,509.96 

1,092,509 .96 

1,125,361.45 

1,099,565 .56 

1,036,875.00 

STATESTREET, 

US DOLLAR (CONTINUED) 

0.00 0.00 7,600,974.60 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0.00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

LEHMAN BROTHERS INC. USD/FED 
0.00 0 .00 

912828AC4 UNITED STATES TREAS NTS 
1,000 000.00 
NIGf 

1,000 000.00 
NIGf 

1,000 000.00 
NIGf 

-1,000 000.00 
NIGf 

2,000 000 00 
NIGf * 

1,000 000.00 
NIGf 

1,000 000.00 
N16f 

I 
'1010,60f 

000.00 

1,064,806.29 

1,070,093.18 

1,065,626.46 

-1,065,626.46 

1,065,626.46 

1,078,729.85 

1,089,785.55 

1,069,397.29 

106.5626" 
11APR03 

0.00 

11APR03 CANCEL 
106.562646 0.00 

IIAPRO3 13MAY03 
106.562646 21,633.29 

12MAY03 19JUM03 
107.872985 4rl6l.Ol 

IBJUN03 IBJUL03 
108.978555 7,608.70 

17JUL03 22AUG03 
106 .939729 11,769.70 

STATE STREET 

MIHC ANNUAL NO MANE ON RECORD PAGE : 469 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

ASSET TOTALS -
7,000,000.00 59,483 .95 

4.375 15MAY07 18FEB03 ISNAR03 
106.480629 24,865 .33 

17MAR03 14APRO3 
107.009318 18,128 .45 



WIHC ANNUAL NO NAME ON RECORD PAGE : 470 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME S7L CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

0.00 0.00 6,438,438.62 

91282BAT7 UNITED STATES TREAS NTS 
250 000.00 
NIGf 

912828AU4 UNITED STATES TREAS NTS 
500 000 00 
NIGf * 

912828AZ3 UNITED STATES TREAS NTS 
160 000.00 
NIFf 

160 000.00 
NIFf 

-160 000.00 
NIFf 

334 000.00 
NIFf 

-334 000 00 
NIFf ' 

334 000.00 
NIFf 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 248,203.13 

MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 495,759.50 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 156p412.50 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 156,412.50 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 -156,422 .50 

DEUTSCHE BANK USD/FED 
0.00 0 .00 323,627 .73 

DEUTSCHE BANK USD/FED 
0.00 0.00 -323,627 .73 

DEUTSCHE BANK USD/FED 
0.00 0.00 323,627 .73 

STATE STREET 

04ALIG03 
97 .757813 935.87 

04AUG03 CANCEL 
97 .757813 -935.87 

14AUG03 
96 .894531 2,191 .88 

14AUG03 CANCEL 
96 .894531 -2,191 .88 

14AUG03 28AUG03 13 
96.894529 2,191.88 

US DOLLAR (CONTINUED) 

912828BA7 UNITED STATES TREAS NTS 
5f 000 000 00 

MIGf ' 

3,300 000.00 
NIGI 

5,000 000.00 
Niat 

3,300 000 00 
NIGI 

- ASSET TOTALS 
16,600,000.00 0.00 0.00 15,633,493.22 140,951 .43 

4 MERRILL LYNCH PIERCE USD/FED 
0.00 0.00 129,20? .Bl 

MORGAN STANLEY CO IN USD/FED 
0.00 0.00 879,655.50 

UBS MARBURG LLC USD/FED 
0.00 0.00 244,500.00 

UBS MARBURG; USD/FED 
0 . 00 0.00 1,971,000.00 

91282BBG4 UNITED STATES TREAS NTS 3.250 15AUG08 13AUG03 19AUG03 
130 000.00 99.390623 0.00 
NIFf 

912828BH2 UNITED STATES TREAS NTS 4.250 15AUG13 25AUG03 27AUG03 
900 000 00 97 .739500 1,247.28 
mlif * 

912833KKS UNITED STATES TRES SC STRP INT 0.000 15MOV16 18AUG03 18AUG03 
500 000.00 48.900000 0.00 
NIV 

912833KZ2 UNITED STATES TRES SC STRP INT 0.000 15KAY20 11JUL03 14JUL03 
4,500 000.00 43.800000 0.00 
NIGI 

)I 

- ASSET TOTALS -
6,000,000.00 

US DOLLAR 

78,166.48 

3.000 15FEBOB 18AUG03 18AUG03 
99 .281252 61 .14 

3.875 ISFE613 19MAR03 20MAR03 
99.151900 1,766 .23 

2.625 15KAY08 04AUG03 OSAUG03 
97 .757812 935.87 

(CONTINUED) 

NIHC ANNUAL NO NAME ON RECORD PAGE : 471 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME 

ASSET TOTALS -
494,000.00 3,127.75 

3.625 15KAY13 04ALIG03 OPEN 27 
94.369600 *0,387.23 

OSALIG03 OPEN 26 
93.705800 26,980.64 

05AUG03 13AUG03 
94.171196 44,327.45 

06AUG03 13AUG03 
94.368546 29,256.11 

0.00 0.00 480,040.23 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 4,718,480.00 

BEAR STEARNS SECURIT USD/FED 
0.00 0.00 3,092,291.40 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 4,708,559-80 

CREDIT SUISSE FIRST USD/FED 
0.00 0.00 3pII4,162.02 



STATE STREET, 

NIHC ANNUAL NO MANE ON RECORD PAGE : 473 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD OT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME - SHORT 

I ( 

STATE STREET, 

NIHC ANNUAL NU NAM UN KLLUKU rAur ; via 
uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL OT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHAR 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEED 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED 

FIXED INCOME 

US DOLLAR (CONTINUED) 

912833KZ2 UNITED STATES TRES SC STRP INT :*000 15NAY20 17JUL03 19JUL03 UBS MARBURG LLC USD/FED 

4150'fooo- 
00 41.800000 0.00 0.00 0.00 1,881,000.0 

NIG 

18AUG03 19AUG03 UBS MARBURG LLC USD/FED 
4,500 000 00 38.300000 0.00 0.00 0.00 1,723,500.01 

Niat , 

- ASSET TOTALS - 
13,500,000.00 0.00 0.00 0.00 5,575,500-01 

922833PA2 UNITED STATE TREAS SEC STRIPPE 6 .750 15AUG26 IBAUG03 ISAUG03 UBS WARBURG LLC USD/FED 
2,300 000 00 26 .150000 0.00 0.00 0.00 601,450 .01 

MIGf * 

94973HAB4 MELLPOINT HEALTH NETWORKS INC 6 .375 15JUM06 04AUG03 07AUG03 BANCAMERICA SECUR .L USD/DTC 
IN 000 00 109 .545000 920 .83 0.00 0 .00 109,545.01 
N Ff ' 

969457BB5 WILLIAMS COS INC 7 .500 15JAN31 07APRO3 IOAPRO3 GOLDMAN SACHS + CO USD/DTC 
400 000 00 82 .250000 7,083 .33 0.00 0.00 329,000.0 
NIGI * 

0IF052490 FNMA TBA SEP 15 SINGLE FAN 
2,000 000 00 2,000,000 .00 

NIGf * Y 

9128275G3 UNITED STATES TREAS NTS 
-1,800 000.00 

NIGf Y 

1,800 000.00 
NIGI Y 

-1, goo 000.00 
NIGf Y 

2,800 000.00 
NO Y 

-1, goo 000 00 
WIGf , Y 

it 
1100 

000.00 
NIGf Y 

-1, 800 000 00 
NIGf Y 

it BOO 000 00 WIGI Y 

US DOLLAR 

19AUG03 OPEN BANC OF AMERICA SECU USD/TBA 
102 .289063 0.00 0.00 0.00 2,045,781 .25 

26FEB03 CANCEL CONVERSION NOW CASH USD/FED 
113.222163 0.00 0.00 0.00 -2,037,998-93 

26MAR03 LEHMAN BROTHERS INC. USD/FED 
111 .962082 0.00 0.00 0.00 2,015,317 .4B 

26KAR03 CANCEL LEHMAN BROTHERS INC. USD/FEO 
111 .962082 0.00 0.00 0.00 -2pOl5,317 .48 

07APR03 LEHMAN BROTHERS INC. USD/FED 
111 .661462 0.00 0.00 0.00 2,009,906 .31 

07APR03 CANCEL LEHMAN BROTHERS INC. USD/FED 
111 .661"2 0.00 0.00 0.00 -2,009,906 .31 

21APRO3 LEHMAN BROTHERS INC. USD/FED 
111 .571956 0 .00 0.00 0.00 2,008,295 .22 

21APRO3 CANCEL LEHMAN BROTHERS INC. USD/FED 
111 .571956 0.00 0.00 0.00 -2,008,295 .22 

15MY03 LEHMAN BROTHERS INC. USD/FED 
114.715066 0 .00 0.00 0.00 2,064,871 .19 



IINC ANNUAL NO NAME ON RECORD PAGE : 475 
ISD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

~SSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC COHN PER SHARE 
;HARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COHNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

:IXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

1128277F3 UNITED STATES TREAS NTS 17APRO3 MERRILL LYNCH PIERCE USO/FED 
9,000 000.00 103.515244 0.00 0.00 0.00 9,316,371 .96 

NIGI Y 

17APRO3 CANCEL MERRILL LYNCH PIERCE USO/FED 
-9,000 000.00 103.515244 0.00 0.00 0.00 -9,316,371 .96 

HIZI Y 

14NAY03 LEHMAN BROTHERS INC. USD/FED 
9,000 000.00 104.861786 0.00 0.00 0.00 9,437,560.74 

NIGf Y 

14MAY03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-9,000 000 00 104 .861786 0.00 0.00 0.00 -9,437,560.74 

Nlaf Y 

23JUM03 CREDIT SUISSE FIRST USD/FED 
9,000 000 00 105 .781606 0.00 0.00 O.OD 9,520,344.54 

NIGf Y 

23JUNO3 CANCEL CREDIT SUISSE FIRST USD/FED 
-9,000 000 00 105 .7BI606 0.00 0 .00 0.00 -9,520,344.54 

NIP Y 

23JUL03 LEHMAN BROTHERS INC. USD/FED 
9,000 000 00 103 .915049 0.00 0.00 0.00 9,352,354.41 
NIV Y 

23JUL03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-9,000 000 00 103.915049 0.00 0.00 0.00 -9,352,354 .41 

NIGt Y 

26AUG03 OPEN MERRILL LYNCH PIERCE USD/FED 
9,000 000 00 102.3"745 0.00 0.00 0.00 9.211,207 .05 
Nip Y 

F- 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 474 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COHN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

9128275G3 UNITED STATES TREAS NTS 15MAY03 CANCEL LEHMAN BROTHERS INC. USD/FED 1, 800 000 00 114.715066 0.00 0.00 0.00 -2,064,871.29 
NIGI * Y 

24JUN03 LEHMAN BROTHERS INC. USD/FEO 
20 800 000 00 116.302148 0.00 0.00 0.00 2,093,438.66 
NIGI * Y 

24JUN03 CANCEL LEHMAN BROTHERS INC. USD/FED -1, 800 000 00 116.302148 0.00 0.00 0.00 -2,093,438.66 
NIGf ' Y 

09JUL03 LEHMAN O.gROTHERS INC . USD/FED 

1'800 000-00 
113.973859 0.00 0.00 2,051,529.46 

Nial Y 

09JUL03 CANCEL LEHMAN BROTHERS INC. USD/FED -1, goo 000.00 113.973859 0.00 0.00 0.00 -2,051,529.46 
Nlaf Y 

07AUG03 LEHMAN BROTHERS INC . USD/FED 
it 800 000.00 110.435343 0.00 0 

. 
00 0 

. 
00 1,987,936 .17 

N15 Y 

07AUG03 CANCEL LEHMAN BROTHERS INC. USD/FED -1, Boo 000.00 110.435343 0.00 0 .00 0 .00 -1,987,836 .17 
MID Y 

20AUG03 OPEN LEHMAN BROTHERS INC. USD/FED 
It 800 000.00 109.826132 0.00 0 .00 0 .00 1,976,870 .38 
MID Y 

ASSET TOTALS - 
0.00 0.00 0.00 0.00 -61,128 .55 

9128277F3 UNITED STATES TREAS NTS 25FEB03 CANCEL CONVERSION WON"CASH! USD/FED 
9,000 000' 00 104.009226 0.00 0.00 0.00 -9,360,830.34 

NIGf Y 

STATE,'jTREET, 



NIHC ANNUAL WIF HU RARt UR RMUKU 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION TRO DT STL DT FAIL DAYS BROKER MANE STL CUR/LOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

- ASSET TOTALS - 
0.00 0.00 0.00 0.00 -149,623.29 

9128277LO UNITED STATES TREAS NTS 21FEB03 CANCEL CONVERSION NON CASH USD/FED 
-1,000 000 00 107 .062943 0.00 0.00 0 .00 -1,070,629.43 
NO * Y 

10KAR03 CREDIT SUISSE FIRST USD/FED 
1,000 000.00 110.364063 0.00 0.00 0.00 1,103,640.63 
NO Y 

IONAR03 CANCEL CREDIT SUISSE FIRST USD/FED 
-1,000 000 00 110.364063 0.00 0.00 0 .00 -1,103,640.63 

NIGf * Y 

OBAPRO3 CREDIT SUISSE FIRST USD/FED 
1,000 000 00 107.239257 0 .00 0 .00 0.00 1,072,392.57 

NIGf ' Y 

08APR03 CANCEL CREDIT SUISSE FIRST USD/FED 
-1,000 000 00 107.239257 0.00 0.00 0.00 -1,072,392 .57 

NIGf * Y 

07NAY03 LEHMAN BROTHERS INC. USD/FED 
1,000 000 00 109.250996 0 .00 0 .00 0.00 1,092,509.96 

NIGf ' Y 

07KAY03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-1,000 000 00 109.250996 0.00 0.00 0.00 -1,092,509 .96 

NIGI ' Y 

04JUN03 LEHMAN BROTHERS INC. USD/FED 
1,000 000 00 112 .536145 0.00 0.00 0.00 1,125,361 .45 

NIGf * Y 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 477 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE MET PROCEEDS 

FIXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

9128277LO UNITED STATES TREAS NTS 04JUN03 CANCEL LEHMAN BROTHERS INC. USD/FED 
1,000 000 00 112.536145 0.00 0.00 0.00 -1,225,362.45 

NIGf * Y 

14JUL03 LEHMAN BROTHERS INC . USD/FEO 
it 000 000 00 109 .956556 0.00 

0 
.00 0.00 1,099,565 .56 

NIGf * y 

14JUL03 CANCEL LEHMAN BROTHERS INC . USD/FED 
-1,000 000 00 109.956556 0.00 0.00 0.00 -1,099,565 .56 

NIGf * Y 

20AUG03 OPEN MERRILL LYNCH PIERCE USD/FED 
110?0 000 00 103.933063 0.00 0.00 0.00 1,039,330.63 

N Gf ' Y 

- ASSET TOTALS - 
0.00 0.00 0.00 0.00 -31,298 .80 

912828AC4 UNITED STATES TREAS HTS 18FEB03 CANCEL CONVERSION NON CASH USD/FED 
-1,000 000 00 106.480629 0.00 0.00 0.00 -1,064,806 .29 

NIGI * Y 

17MAR03 LEHMAN BROTHERS INC . USD/FED 
1,000 000 00 107.009318 0.00 0.00 0.00 1,070,093.18 

NIGf ' Y 

17MAR03 CANCEL LEHMAN BROTHERS INC . USD/FED 
-1,ow 000 00 107.009318 0.00 0.00 0.00 -1,070,093.18 

NIGI * Y 

11APR03 LEHMAN BROTHERS INC . USD/FED 
1,000 000.00 106.5626" 0.00 0.00 0.00 1,065,626." 

NIGf Y 

STATE STREET. 

I 

I 



NIHC ANNUAL NO NAME ON RECORD PAGE : 478 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC CONN PER SHARE 
SHARESIPAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSWS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

91282BAC4 UNITED STATES TREAS NTS 11APR03 CANCEL LEHMAN BROTHERS INC. USD/FED 
11000 000.00 106.5626" 0.00 0.00 0 .00 -1,065,626." 
NIGI Y 

12KAY03 LEHMAN BROTHERS INC. USD/FED 
11000 000.00 107.672985 0.00 0.00 0.00 1,078,729-B5 
NIGf Y 

12NAY03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-21000 000.00 107 .B72985 0.00 

0 
.00 0.00 -1,078,729.85 

NIGI Y 

18JUN03 LEHMAN BROTHERS INC. USD/FED 
11000 000.00 108.978555 0.00 

0. 
00 0 .00 1,089,785.55 

NIGI Y 

18JUM03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-2 1000 000, 00 108.978555 0.00 0.00 0.00 -1,089,785.55 

NIGI * Y 

17JUL03 LEHMAN BROTHERS INC. USD/FED 
11000 000.00 106.939729 0.00 0.00 0.00 1,069,397 .29 

NIGI Y 

17JUL03 CANCEL LEHMAN BROTHERS INC. USD/FED 
-11000 000 00 106.939729 0.00 0.00 0.00 -1,069,397.29 

NIGf * Y 

21AUG03 OPEN LEHMAN BROTHERS INC. USD/FED 
1 1 GOO 000. 00 104.854546 0.00 0.00 0.00 1,048,545.46 

Nizi Y 

ASSET TOTALS - 
0.00 0.00 0.00 0 .00 -16,260.83 

912828BA7 UNITED STATES TREAS NTS 06AUG03 CREDIT SUIkSE-fJRST-' USD/FED 
3,300 000 00 94 .3695" 0.00 0 00 0 .00 3,114,162.02 

NIGf Y 

STATE STREET 

',I 

) I 

H 
NIHC ANNUAL NO NAME ON RECORD PAGE : 479 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRD DT STL DT FAIL DAYS BROKER NAME STL CURAOC CONN PER SHARE 
SHARES/PAR/CONTRACTS UNITSIORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEElOTH LOCAL MET PROCEEDS 

FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FIXED INCOME - SHORT 

US DOLLAR (CONTINUED) 

912828BA7 UNITED STATES TREAS NTS 06AUG03 CANCEL CREDIT SUISSE FIRST USD/FED 
-3,300 000.00 94 .368546 0.00 0 .00 0.00 -3,114,162.02 

Nlaf Y 

12AUG03 CREDIT SUISSE FIRST USD/FED 
4,300 000.00 94.424827 0.00 0 .00 0.00 4,060,267 .56 
NO Y 

- ASSET TOTALS - 
4,300,000.00 0.00 0.00 0.00 4,060,267.56 

9128288H2 UNITED STATES TREAS NTS 26AUG03 MERRILL LYNCH PIERCE USO/FED 
900 000.00 97 .967889 0.00 0 .00 0.00 881,711.00 
NIGf Y 

26AUG03 CANCEL MERRILL LYNCH PIERCE USD/FED 
-900 000.00 97 .967889 0.00 0 .00 0.00 -881,711.00 
NO Y 

- ASSET TOTALS - 
0.00 0.00 0 .00 0.00 0.00 



STATE STREF-T, 

80499D978 S + P CANADA 60 INDEX FTR 
1.339600 16JUN03 16JUN03 

SXF SEP03 J P MORGAN SECURI 15 .000 400.300000 0.00 1,200 900 00 
MIG9 311 NON 3,000.000 298.820543 0.00 896 :"1 :63 

1.354000 26JUN03 
J P MORGAN SECURI 7.000 395.002000 0.00 553,002.80 

NIG9 320 NON 1,400.000 291.729690 0.00 408,421.56 

STATE STREET, 

If 

NIHC ANNUAL RU NAML UR KLLUKU 
USD - COMPOSITE - ASOF : 3100 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION TRID DT STL DT FAIL DAYS BROKER NAME STL CUR/LOC COMM PER SHARI 
SHARES/PAR/CONTRACTS UNITS/ORIG FACE LOCAL PRICE LOCAL INTEREST LOCAL C014HISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEED! 
TICKER FUND SSELL/BTC EXCH RATE BASE PRICE BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEED! 

OPTIONS MRITTER 

US DOLLAR 

99X091021 U S TREAS NOTES 5YR FUTURES AUG03 117 CALL 13JUN03 16JUM03 CITIGROUP GLOBAL MAR USD/NYF 3.7! 

FV NIG7 
84 .00 84000 0.906250 0 .00 315.00 0.00 75,810 .0 

99X102745 U S TREAS NOTES 10YR FUTURES AUG03 114 CALL 29JUL03 30JUL03 CITIGROUP GLOBAL MAR USD/MYF 3.7! 

TYU3 NIG7 
14.00 14000 0.671875 0.00 52.50 0.00 9,353.7! 

99X104980 U S TREAS NOTES 10YR FUTURE NOV03 106 PUT 22AUG03 25AUG03 CITIGROUP GLOBAL MAR USD/MYF 3.7! 
5.00 5000 1.028946 0.00 18 .75 14.55 5,111.4: 

TY MIG7 

99X110326 U S TREAS BONDS FUTURES NOV03 110 CALL 22AUG03 2SAUG03 CITIGROUP GLOBAL MAR USD/NYF 3.7! 

USZ3 NIG7 
3.00 3000 1.339010 0.00 11 .25 5.08 4,000.74 

NINC ANNUAL NO NAME ON RECORD PAGE : 482 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRID DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

CANADIAN DOLLAR 

80399R986 S + P CANADA 60 INDEX FTR 
1 .449300 17APRO3 17APR03 

SXF JUM03 J P MORGAN SECURI 14 .000 368.200000 0.00 it 030,960.00 
NIG9 161 NON 2,800.000 254.053681 0.00 711,350 .30 

1.451100 23APRO3 23APRO3 
J P MORGAN SECURI 8 .000 378.000000 0.00 604,800 .00 

NIG9 169 NON 1,600 .000 260.492041 0.00 416,787 .26 

1.413200 05KAY03 05KAY03 
J P MORGAN SECURI 15.000 377.599000 0.00 1,132,797 .00 

NIG9 195 NON 3,000.000 267.194311 0.00 801,582 .93 

1.357300 04JUM03 04JUM03 
J P MORGAN SECURI 15.000 396 .131000 0.00 I'll' 393.00 

MIG9 295 NON 3,000.000 291 .852207 0.00 875:556 .61 

- ASSET TOTALS 
52 .000 0.00 3 956,950.00 

10,400.000 0.00 2 :805,277 .10 



US DOLLAR 

280996959 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED SEP07 J P MORGAN SECURI 1.000 95.315000 
NIF7 401 INN 250,000.000 

28099M912 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED 14AR04 J P MORGAN SECURI 1.000 98.410000 
NIF7 410 INN 250,000.000 

28099M920 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED JUM04 J P MORGAN SECURI 1.000 98.095000 
NIF7 425 INN 250,000.000 

28099W938 EURODOLLAR FUTURES 
1 .000000 07NAR03 07KAR03 

ED SEP04 J P MORGAN SECURI 1.000 97.760000 
NIF7 420 INN 250,000.000 

28099M946 EUROOLLAR FUTURES 
1.000000 07MAR03 07NAR03 

ED DEC04 J P MORGAN SECURI 1.000 97.415000 
NIF7 403 INN 250,000.000 

28099M953 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED Jumos J P MORGAN SECURI 1 .000 96 .870000 
NIF7 416 INN 250,000.000 

28099M961 EURODOLLAR FUTURES 
1.000000 07MAR03 07MAR03 

ED SEP05 J P MORGAN SECURI 1 .000 96.630000 
NIF7 399 INN 250,000.000 

28099W979 EURODOLLAR FUTURES 
1.000000 07KAR03 07MAR03 

ED DEC05 J P MORGAN SECURI 1 .000 96 .405000 
NIF7 404 INN 250,000.000 

241,008.91 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 482 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

CANADIAN DOLLAR (CONTINUED) 

80499D978 S + P / CANADA 60 INDEX FTR 
1.354000 26JUM03 CANCEL 

SXF SEP03 J P MORGAN SECURI -7.000 395 .002000 0.00 -553 002.80 
NIG9 320 MON -1,400.000 291 .729690 0.00 -408:421.96 

1.354000 26JUM03 26JUM03 
J P MORGAN SECURI 7.000 395 .882000 0.00 554 234.80 

NIG9 321 MON 1,400.000 292 .379616 0.00 409 :331." 

- ASSET TOTALS 
22.000 0.00 1 755 134.80 

4,400.000 0.00 1 :305 :793.09 

POUND STERLING 

99XO71833 FT SE 100 INDEX FUTURES 
0.610016 30KAY03 30MAY03 

UKx JUN03 J P MORGAN SECURI 18 .000 4 070 .000000 0.00 732 600.00 
NIG9 273 LIF 160.000 6:671-956145 0.00 1,200:952.10 

JAPANESE YEN 

99XO72286 JAPAN GOYT BONDS 10YR FUTUR 
116.535000 10KAR03 10KAR03 

JGB JUN03 J P MORGAN SECURI 1 .000 142.840000 0.00 142 40 000.00 
NIG9 077 TSE 100,000,000.000 1 .225726 0.00 1 :8225:726.10 

99XO87532 JAPAN GOVT BONDS 10YR FUTUR 
118.090000 09JUN03 09JUN03 

JGB SEP03 J P MORGAN SECURI 1 .000 144.740000 0.00 144 
: 
740,000.00 

NIG9 307 TY0 100,000,000.000 1.225675 1 225,675.30 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 483 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COW NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

3.59 238,283.91 

3.59 2"pO21.41 

3.59 245,233.91 

3.59 244,396.41 

3.59 243,533.91 

3 .59 242,171.41 

3 .59 241,571.41 



1000000 21JUL03 21JUL03 
J P MORGAN SECURi 6 

. 
000 98.900000 21.54 1,483,478." 

NIF7 068 INN 1,500,000.000 

1 000000 21JUL03 21JUL03 
J P MORGAN SECURi 3 000 98.905000 10.77 74lt776.73 

NIF? 069 INN 750,000.000 . 

ASSET TOTALS 
10.000 35-&4; 2,472,314.10 

2,500,000.000 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 485 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

US DOLLAR (CONTINUED) 

28099X969 EURODOLLAR FUTURES 
I 07KAR03 07KAR03 

ED DEC03 J P MORGAN SECURiOOOOOO I 
. 
000 98-670000 3.59 2",671 .41 

NIF7 402 IMM 250,000.000 

28099X977 EURODOLLAR FUTURES 
1 000000 07MAR03 07MAR03 

ED SEP06 J P MORGAN SECURi 1.000 95-875000 3.59 239,683.91 
NIF7 400 INN 250,000.000 

28099X985 EURODOLLAR FUTURES 
1 000000 0714AR03 07MAR03 

ED KAR07 J P MORGAN SECURi 1 .000 95-575000 3.59 238,933.91 
NIF7 413 INN 25OtOOO.OOD 

28099X993 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED MAROS J P MORGAN SECURI 1 .000 97.130000 3.59 242,821.41 
NIF7 411 INN 250,000.000 

28099Y991 EURODOLLAR FUTURES 
1 .000000 07MAR03 07KAR03 

ED DEC 2006 J P MORGAN SECURI 1.000 95-715000 3.59 239p283.91 
NIF7 405 INN 250,000 .000 

298991928 EURODOLLAR FUTURES 
1 .000000 07MAR03 07MAR03 

ED DEC07 J P MORGAN SECURI 1 .000 95.190000 3.59 237,971.41 
NIF7 406 INN 250,000 .000 

298991951 EURODOLLAR FUTURES 
1 .000000 07KAR03 07NAR03 

ED JUM07 J P MORGAN SECURI 1 .000 95-435000 3.59 238p583 .91 
NIF7 418 INN 250,000.000 

36399Y926 INTEREST RATE SWAP 10YR FTR 
1 .000000 09JUN03 09JUN03 

SRC SEP03 MERRILL LYNCH PIE 12 .000 118-656250 1,423,875 .00 
MIG7 166 CBT 1,200,000.000 

STATE STREET, 

NIHC ANNUAL NU NAML UK KMUKU 
Uso - COMPOSITE - ASOF : 31AUGO.' 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

US DOLLAR (CONTINUED) 

28099M987 EURODOLLAR FUTURES 
1.000000 0714AR03 07MAR03 

ED MAR06 J P MORGAN SECURI 1.000 96 .225000 3.59 240,558 .91 
NIF7 412 INN 250,000.000 

28099W995 EURODOLLAR FUTURES 
1.000000 07MAR03 07MAR03 

ED JUN06 J P MORGAN SECURI 1.000 96.045000 3 .59 240,108.91 
NIF7 417 INN 250,000.000 

2BD99X936 EURODOLLAR FUTURES 
1.00DOOO 07MAR03 07MAR03 

ED MAR03 J P MORGAN SECURI 1.000 98.747500 3 .59 2",865.16 
NIF7 409 OTC 250,000.000 

28099X944 EURODOLLAR FUTURES 
1 .000000 0714AR03 07MAR03 

ED JUN03 J P MORGAN SECURI 1 .000 98.845000 3 .59 247,108.91 
NIF7 414 INN 25OpOOO .OOO 

28099X951 EURODOLLAR FUTURES 
1 .000000 07KAR03 07MARO3 

ED SEP03 J P MORGAN SECURI 1.000 98.825000 3.59 247,058.91 
NIF7 419 INN 250,000 .000 

t 



94699T956 U S TREAS NOTES lOYR FUTURE 
I-OODWO 3014AY03 30MAY03 

TY SEP03 J P MORGAN SECURI 10.000 118 .468750 0.00 1,184,687.50 
NIG9 271 CBT IPOOO,000 .000 

1 000000 29JUL03 29JUL03 
J P MORGAN SECURi 11.000 111.843750 39 .49 1,230,241.76 

NIF7 123 COT 2,100,000.000 

1.000000 OIAUG03 01AUG03 
J P MORGAN SECURI 11.000 110.791253 39 .49 1,218,554.29 

NIF7 163 CBT 1,100,000 .000 

I DODO 07AUG03 
J P MORGAN SECURioo 11.000 112.500000 383 .24 1,237,116.76 

NIF7 224 CBT 1,100,000 .000 

F- 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 486 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

US DOLLAR (CONTINUED) 

81699D925 SNAPS lOYR FUTURES 
1.000000 14MAR03 14MAR03 

JUN03 MERRILL LYNCH PIE 12 .000 113 .906250 0.00 1,366,875.00 
NIG7 373 OTC 1,200,000.000 

94599G963 U S TREAS NOTES 10YR FUTURE 
1.000000 12MAR03 12MAR03 

TY JUM03 J P MORGAN SECURI 1 .000 116.187500 3.59 116,183.91 
NIF7 452 CBT 100,000.000 

1.000000 23MAY03 23MAY03 
CITIGROUP GLOBAL 8 .000 116 .000000 0.00 928,000.00 

NIG7 044 CBT 800,000.000 

1.000000 27MAY03 27KAY03 
CITIGROUP GLOBAL 25.000 116.000000 0.00 2,900,000.00 

NIG7 064 CBT 2,500,000.000 

1.000000 27MAY03 27MAY03 
J P MORGAN SECURI 10 .000 116 .000000 0.00 1,160,000.00 

NIG7 065 CBT 1,000,000.000 

ASSET TOTALS - 
44 .000 3.59 5,104,183.91 

4,400,000.000 

94699S990 U S TREAS NOTES 5YR FUTURES 
1.000000 09JUM03 09JUM03 

FV SEP03 GOLDMAN SACHS + C 24.000 116 .039062 0.00 2,784,937 .48 
NIG7 165 CBT 2,400,000.000 

STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 487 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL Comm/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

US DOLLAR (CONTINUED) 

94699S990 U S TREAS NOTES 5YR FUTURES 
1 .000000 30JUM03 30JUM03 

FV SEP03 J P MORGAN SECURI 10.000 115.078130 35.90 1,150,745.40 
NIF7 795 CBT 1,000,000 .000 

1 14AUG03 14AUG03 
J P HORGAN SECURiOOOOOO 8.000 111.140630 28 .72 889,096.32 

NIF7 289 COT 800,000.000 

- ASSET TOTALS - 
42.000 64.62 4,824,779.20 

4,200,000.000 



NIHC ANNUAL NO NAME ON RECORD rAuc ; -too 
USD - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

94699T956 U S TREAS NOTES lOYR FUTURE 
1.000000 07AUG03 CANCEL 

TY SEP03 J P MORGAN SECURI -11.000 112.500000 
NIF7 224 CBT -1,100,000.000 

1 000000 07AUG03 
J P MORGAN SECURi 11 

. 
000 112 .500000 

NIF7 226 CBT 1,100,000.000 

1 000000 07AUG03 CANCEL 
J P MORGAN SECURi -11 .000 112.500000 

NIF7 226 CBT -1,100,000 .000 

1.000000 07AUG03 
J P MORGAN SECURI 11 .000 112 .468750 

NIF7 22B CBT 1,200,000 .000 

1 000000 07AUG03 CANCEL 
J P MORGAN SECURi -11 .000 112 .46B750 

NIF7 228 CBT -1,100,000 .000 

1.000000 07AUG03 
J P MORGAN SECURI 11 .000 112 .500000 

NIF7 233 CBT 1,100,000.000 

1 .000000 07AUG03 CANCEL 
J P MORGAN SECURI -11 .000 112 .500000 

NIF7 233 CBT -1,100,000.000 

I 

0r A 

&I-ATE STREET, 

US DOLLAR (CONTINUED) 

9"99T980 U S TREAS BONDS FUTURES 
1.000000 IOJUL03 IOJUL03 

us SEP03 J P MORGAN SECURI 5.000 215.562500 
NIG7 440 CBT 500,000.000 

1.000000 18JUL03 18JUL03 
J P MORGAN SECURI 3.000 112.187500 

NIG7 559 CBT 300,000.000 

- ASSET TOTALS - 
8.000 

800,000.000 

STATESTREET, 

US DOLLAR (CONTINUED) 

-383.24 -1,237,116 .76 

39.49 1,237,"0.51 

-39.49 -1,237,"0.51 

39.49 1,237,116 .76 

-39 .49 -1,237,116 .76 

39 .49 1,237,460-51 

-39 .49 -1,237,"0.51 

NIHC ANNUAL NO NAME ON RECORD PAGE : 489 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO OPEN 

94699T956 U S TREAS NOTES IOYR FUTURE 
1.000000 12AUG03 12AUG03 

TY SEP03 J P MORGAN SECURI 1.000 112.000000 
NIF7 251 CBT 100,000.000 

- ASSET TOTALS - 
33.000 

3,300,000.000 

3 .59 111,996.41 

82 .57 3,745.479 .96 

0.00 577,812.50 

0.00 336,562.50 

0.00 914,375.00 



99XD71825 SHARE PRICE INDEX 200 FUTUR 
1 .67"21 07APRO3 07APRO3 

AP JUM03 J P MORGAN SECURI 8 .000 2 958.000000 0 .00 591,600.00 
HIG9 156 SFE 200.000 1 :766.369823 0 .00 353,273.96 

1 .576044 05MAY03 05MAY03 
J P MORGAN SECURI 25.000 2 975.000000 0 .00 1 59,375.00 

NIG9 196 SFE 625 .000 1 :887.637655 0 .00 1:1,79,773.53 

1 .501614 04JUM03 04JUN03 
J P MORGAN SECURI 16 .000 3 022.000000 0.00 1,208 00 

NIG9 296 SFE 400.000 2 :012.501215 0 .00 805:80,018 

1 .498240 16JUM03 16JUM03 
J P MORGAN SECURI 9 .000 3 087.000000 0 .00 694,575.00 

NIG9 312 SFE 225.000 2 :060.417557 0 .00 463,593.95 

- ASSET TOTALS - 
75.000 0 .00 5 592,025.00 

1,875.000 0 .00 3:543,937 .67 

99XO75644 SHARE PRICE INDEX 200 FUTUR 
1 .503420 27JUNO3 27JUN03 

AP SEP03 J P MORGAN SECURI 9.000 3 040 .000000 0.00 684 000 00 
NIG9 324 SFE 225.000 2:022.056378 0.00 454:962:68 

1 .469752 02JUL03 02JUL03 
J P MORGAN SECURI 25.000 3 036 .000000 0.00 1 97 500 00 

HIG9 350 SFE 625.000 2:067.061015 0.00 1:2191:913:13 

NINC ANNUAL NO NAME ON RECORD PAGE : 490 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

AUSTRALIAN DOLLAR 

99XO65421 SHARE PRICE INDEX 200 FUTUR 
1 .681661 24MAR03 24MAR03 

AP MAR03 J P MORGAN SECURI 9 .000 2 861 000000 0.00 643,725.00 
NIG9 lis SFE 225.000 1: 701:294137 0 .00 382,791.18 

2 .681661 24NAR03 24KAR03 
J P MORGAN SECURI 4 .000 2 862.000000 0 .00 296 200 00 

NIG9 116 SFE 100.000 1 :701.888787 0 .00 170:188:87 

1 .681661 24MAR03 ' 24MAR03 
J P MORGAN SECURI 10.000 2 81.000000 0 .00 720,250.00 

NIG9 117 SFE 250.000 1 :7813.187141 0.00 428,296.78 

1 .681661 24MAR03 24MAR03 
J P MORGAN SECURI 4 .000 2 000000 0 00 218 900 00 

NIG9 lis SFE 100.000 1:788,97:944342 0:00 
17, 

:794:43 

- ASSET TOTALS - 
27 .000 0 .00 1 939,075.00 

675 .000 0.00 1:153,071 .26 

99XO71825 SHARE PRICE INDEX 200 FUTUR 
1 .667361 03APRO3 03APRO3 

AP JUN03 J P MORGAN SECURI 7 .000 2 911.000000 0.00 509 425.00 
NIG9 148 SFE 175 .000 1 :745.872669 0.00 305 :527 .71 

1 .667361 03APRO3 03APRO3 
J P MORGAN SECURI 10.000 2 913.000000 0.00 728,250.00 

NIG9 149 SFE 250.000 1 :747 .072170 0.00 436,768.04 

STATE STREET, 

WINC ANNUAL NO NAME ON RECORD PAGE : 491 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

AUSTRALIAN DOLLAR (CONTINUED) 



L 

- ASSET TOTALS - 

803"R986 S + P / CANADA 60 INDEX FTR 
1.490100 21KAR03 21NAR03 

SXF JUM03 J P MORGAN SECURI 7.000 374 .800000 
NIG9 110 mom 1,400.000 251 .526743 

524,720.00 STA T 
352,137 .44 

E STREET, 

CANADIAN DOLLAR (CONTINUED) 

a 
87 60'

: ON 951 950 3 

STATE STREET, 

NIHC ANNUAL NO NAME ON MLLUKU 
USD - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COHN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

AUSTRALIAN DOLLAR (CONTINUED) 

34.000 
850.000 

CANADIAN DOLLAR 

135996989 CANADA GOVT BONDS 10YR FUTU 
1 .376500 29MAY03 29KAY03 

CGB JUM03 J P MORGAN SECURI 17.000 110.520000 
NIG9 254 NON 1,700,000.000 80.290592 

135"Z920 CANADA GOYT BONDS IOYR FUTU 
1 .336300 02JUL03 02JUL03 

CGB SEP03 J P MORGAN SECURI 17.000 110.400000 
NIG9 349 MON 1,700,000 .000 82.616179 

80299T942 S + P / CANADA 60 INDEX FTR 
1 .471300 06KAR03 06KAR03 

SXF MAR03 J P MORGAN SECURI 16.000 362.985000 
NIG9 070 NON 3,200.000 246.710392 

1.478800 1814AR03 IBKAR03 
J P MORGAN SECURI 7.000 365.700000 

NIG9 097 RON 1,400.000 247 .295104 

- ASSET TOTALS - 
23.000 

4p6OO.OOO 

0 .00 2 581,500.00 
0 .00 1 : 746,875.81 

0 .00 1:131711:911:1 
0.00 1 64 40 06 

0.00 1 76,800.00 
0.00 1 :8404,475.04 

0.00 1,161 552.00 
0.00 789:473 .25 

0.00 511 980.00 
0.00 346 : 213.14 

0.00 1 673,532.00 
0.00 1:135,686 .39 

WINC ANNUAL NO NAME ON RECORD PAGE : 493 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

80399R986 S + P CANADA 60 INDEX FTR 
1 .471800 04APRO3 04APRO3 

SXF JUM03 J P MORGAN SECURI 15.000 365.721000 
NIG9 153 MON 3,000.000 248.485528 

1 449300 17APRO3 17APRO3 
J P MORGAN SECURi 7 

. 
000 368.200000 

NIG9 160 mom 1,400.000 254.053681 

1 .413200 05NAY03 05NAY03 
J P MORGAN SECURI 7.000 377 .599000 

NIG9 194 MON 1t4OO.OOO 267 .194311 

1 .357300 04JUN03 04JUN03 
J P MORGAN SECURI 7 .000 396 .131000 

NIG9 294 Now 1,400.000 291 .852207 

- ASSET TOTALS 
43.000 

8 .600.000 

GERMANY EURO CURRENCY 

99XO43600 GERMANY FED REP BDS IOYR FT 
0.867717 02JUL03 02JUL03 

SEP03 J P HORGAN SECURI 10.000 116 .330000 
VIG9 352 OTC 1,000,000 .000 134.064447 

99XO65447 OAX INDEX FUTURES 
0.932401 14NAR03 14KAR03 

DAX MAR03 J P MORGAN SECURI 16.000 2 219 .000000 
NIG9 090 EUR 400.000 2:379 .877327 

0.00 1,097,163 .00 
0.00 745,456 .58 

0.00 515 480.00 
0.00 355 :675 .15 

0.00 528,638 .60 
0.00 374,072 .03 

0.00 554,583.40 
0.00 408,693.08 

0.00 3 220,585.00 
0.00 2:235,934 .28 

0.00 1,163,300.00 
0.00 1,340,644 .47 



EURO CURRENCY (CONTINUED) 

99XO70850 CAC 40 10 EURO INDEX FUTURE 
0.881756 07MAY03 07KAY03 

FCE JUN03 J P MORGAN SECURI 2.000 2 9 3 .500000 0.00 59 670.00 
NIG9 206 PAR 20 .000 3:313 .589111 0.00 67:671 .78 

0.881756 07KAY03 07MAY03 
J P MORGAN SECURI 6.000 2 985 .000000 0.00 179,100.00 

NIG9 207 PAR 60 .000 3:385 .290262 0.00 203,117 .41 

0.866101 16KAY03 16MAY03 
J P MORGAN SECURI 1.000 2 968 .000000 0.00 29 680.00 

NIG9 221 PAR 10 .000 3:426 .852065 0.00 34:268 .52 

0.866101 16MAY03 16MAY03 
J P MORGAN SECURI 7.000 2 969 .500000 0.00 207,865.00 

NIG9 222 PAR 70 .000 3:428 .583964 0.00 240,000.87 

0.866101 16MAY03 16MAY03 
J P MORGAN SECURI 20.000 2 971 .000000 0.00 594 200.00 

NIG9 223 PAR 200 .000 3:430.315864 0.00 686:063.17 

0 866101 16MAY03 16KAY03 
J P MORGAN SECURi 7.000 2 971 .500000 0.00 208,005.00 

NIG9 224 PAR 70 .000 3:430.893164 0.00 240,162.52 

0 50123 30MAY03 30MAY03 
J P MORGAN SECURia 36.000 2 9 4.000000 0.00 1 074,240.00 

NIG9 274 PAR 360.000 3:5!0.080306 0.00 1:263,628 .91 

ASSET TOTALS - 
110.000 0.00 3,277,490.00 

1,100.000 okoo! 3,783,650.01 

C, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 494 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COW NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

EURO CURRENCY (CONTINUED) 

99X070876 DAX INDEX FUTURES 
0.951499 02JUM03 02JUM03 

DAX JUN03 J P MORGAN SECURI 16 .000 3 067.000000 0.00 1 226 00.00 
NIG9 288 DTB 400.000 3:601.883267 0.00 1:440:8753.30 

99X071742 GERMANY FED REP BONDS IOYR 
0.853971 04JUN03 04JUM03 

GBL JUN03 J P MORGAN SECURI 10.000 118.310000 0.00 1 183,100.00 
NIG9 297 DTB 1,000,000.000 138.541004 0.00 1:385,410.04 

0.844096 05JUN03 05JUM03 
GOLDMAN SACHS + C 20.000 Ila 2341 150.00 2 375,896 .82 

NIG7 141 DTB 2,000,000.000 140:7045059 177 .70 2:814,723.47 

- ASSET TOTALS - 
30.000 150 .00 3 558,996 .82 

3,000,000.000 177 .70 4:200,133 .51 

99XO84752 GERMANY FED REP BONDS 10YR 
0.881462 07JUL03 07JUL03 

FGBL SEP03 GOLDMAN SACHS + C 20.000 115 .755494 150.00 2 14 959 
NIG7 404 DTB 2,000,000.000 131.322145 170.17 2:6326:272 :11 

FRANCE 

99XO65439 CAC 40 10 EURO INDEX FUTURE 
0.933925 27MAR03 27MAR03 

FCE NAR03 J P MORGAN SECURI 39 .000 2 730.500000 0.00 1 064,895.00 
NIG9 124 PAR 390.000 2:923.682309 0 .00 1 :140p236 .10 

99XO70850 CAC 40 10 EURO INDEX FUTURE 
0.881756 07KAY03 07MAY03 - 

FCE JUN03 J P MORGAN SECURI 31 .000 2 983.000000 -,Mo, 924,730.00 
NIG9 205 PAR 310.000 3:383.022061 1,048,736 .83 

STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 495 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 



NIHC ANNUAL NO NAME ON RECORD PAGE : 497 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

STATE STREET, 

MIHC ANNUAL NU NAM UN Ktt.VKU 
USD - COMPOSITE - ASOF : 31AUGO: 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

EURO CURRENCY 

99XO37065 EURIBOR FUTURES 
0.918738 04MAR03 04MAR03 

IE JUN04 GOLDMAN SACHS + C 10.000 97 .540000 112.00 2 438,388.00 
NIG7 251 LIF 2,500,000.000 106 .167373 121.91 2:654,062.41 

0.856971 04JUM03 04JUN03 
GOLDMAN SACHS + C 9 .000 97 .925000 67 .50 2 203,245.00 

NIG7 127 LIF 2,250,000 .000 114 .268744 78.77 2:570,967 .97 

- ASSET TOTALS 
19 .000 179 .5 4 641,633.00 

4,750,000.000 200.680 5:225,030 .38 

99XO57410 EURIBOR FUTURES 
0.847529 13JUN03 13JUM03 

IE DEC04 GOLDMAN SACHS + C 2.000 97 .885000 7 .50 244,70S .00 
NIG7 220 LIF 250,000 .000 115 .494573 8 .85 288,727 .58 

0 847529 16JUN03 
GOLDMAN SACHS + ~ 1.000 97 B55000 7 .50 244,630 .00 

NIG7 2B4 LIF 250,000.000 115:459115 8 .85 288,638 .93 

0.847529 16JUN03 CANCEL 
GOLDMAN SACHS + C -1.000 97.855000 -7.50 :244 630.00 

NIG7 284 LIF -250,000.000 115.459115 -8-85 2BB:638 .93 

0.847529 16JUM03 
GOLDMAN SACHS + C 2.000 97.870000 15 .00 489 335 .00 

MIG7 2B3 LIF 500,000.000 115.476813 17 .70 577:366 .36 

STATE STREET, 
L 

EURO CURRENCY 

99XO57410 EURIBOR FUTURES 
0.847529 16JUN03 CANCEL 

IE DEC04 GOLDMAN SACHS + C -2.000 97.870000 
NIG? 283 LIF -500,000.000 115.476B13 

0.843383 16JUN03 
GOLDMAN SACHS + C 1.000 97 875000 

NIG7 286 LIF 250,000.000 116:050388 

0.843383 16JUM03 CANCEL 
GOLDMAN SACHS + C 

-1
.000 97 875000 

MIG7 286 LIF -250,000.000 116:050388 

0.847529 16JUM03 
GOLDMAN SACHS + C 1.000 97.855000 

NIG? 285 LIF 250,000.000 115.459115 

0.843383 16JUM03 16JUM03 
GOLDMAN SACHS + C 1.000 97.875000 

MIG7 287 LIF 250pOOO.OOO 116.050388 

0.847529 16JUN03 CANCEL 
GOLDMAN SACHS + C -1.000 97.855000 

MIG7 285 LIF -250,000.000 115.459115 

0 B43383 16JUM03 16JUN03 
GOLDMAN SACHS + E 

1 
.000 97.855000 

NIG7 288 LIF 250,000.000 116.026674 

(CONTINUED) 

-15 .00 -489 335 .00 
17 .70 -577:366 .36 

7 .50 244 680 .00 
8 .89 290:117 .08 

-7 .50 -244 680 .00 
8 .89 -290:117 .08 

7 .50 244 630.00 
8 .85 288 :638 .93 

7 .50 244,680.00 
8 .89 290,117 .08 

-7 .50 -244,630 .00 
-8-85 -288,638 .93 

7 .50 244,630.00 
8 .89 290,057 .79 



28099M912 EURODOLLAR FUTURES 
1.000000 03JUN03 03JUNO3 

ED MAR04 MERRILL LYNCH PIE 12.000 98 .855000 90.00 2,965,560.00 
NIG7 109 INN 3,000,000.000 

1 00 03JUN03 03JUM03 
MERRILL LYNCH PROODO 12.000 98 .855000 90.00 2,965,560.00 

NIG7 110 INN 3,000,000.000 

1.000000 04JUN03 04JUN03 
MERRILL LYNCH PIE 7 .000 9B .B55000 52.50 1,729,910.00 

NIG7 123 INN lp75OpOOO.OOO 

ASSET 70TALS 
31 .000 ---232t~50 7,661,030.00 

7,750,000.000 

i 

I ! 

NIHC ANNUAL NO NAME ON RECORD PAGE : 498 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

EURO CURRENCY (CONTINUED) 

99XO57410 EURIBOR FUTURES 
0.843383 16JUN03 16JUM03 IE DEC04 GOLDMAN SACHS + C 2.000 97.870000 15.00 489,335 .00 

NIG7 289 LIF 500,000.000 116.044460 17.79 580,204.50 

0.890155 15JUL03 15JUL03 
GOLDMAN SACHS + C 3.000 97.502425 22.50 731 245.68 

NIG7 544 LIF 750pOOO.OO0 109.534210 25.28 821:481 .29 
ASSET TOTALS - 

8.000 60.00 1 954,595 .68 
2,000,000 .000 69.70 2 :270,588 .24 

POUND STERLING 

99XO65470 FT SE 100 INDEX FUTURES 
0.638896 29NAR03 19KAR03 

UKX MAR03 J P MORGAN SECURI 18.000 3 728.000000 0.00 671,040 .00 
NIG9 102 LIF 180.000 5:835.065488 0.00 1,050,311.78 

99X070900 LIBOR FUTURES 
0.621813 13KAY03 13KAY03 

LL KAR04 GOLDMAN SACHS + C 4.000 96.360000 32 .00 481 769.00 
NIG7 781 LIF 500,000.000 154.966152 51.46 774:779.30 

99XO71833 FT SE 100 INDEX FUTURES 
0.615536 16KAY03 16KAY03 

UKX JUN03 J P MORGAN SECURI 18.000 4 057.000000 0.00 730 260.00 
NIG9 220 LIF 180.000 6:591.003613 0.00 1,186:380 .65 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 499 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRAVS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

POUND STERLING (CONTINUED) 

99XD71833 FT SE 100 INDEX FUTURES 
0.606520 29MAY03 29KAY03 

UKX JUM03 J P MORGAN SECURI 15.000 4 0 4 .500000 0.00 612 675.00 
NIG9 253 LIF 150.000 6:714.320385 0.00 1,010:148 .05 

Oj6lOOl6 30KAY03 30MAY03 
J P MORGAN SECUR 4.000 4 085 .000000 0.00 163 400.00 

NIG9 272 LIF 40.000 6:696 .545664 0.00 267:861 .82 

- ASSET TOTALS - 
37.000 0.00 1 506,335.00 

370.000 0.00 2 :464,390.52 

US DOLLAR 



Nimc ANNUAL NO NANt UN MLLUKU 
USD - COMPOSITE - ASOF : 31AUG03 

US DOLLAR (CONTINUED) 

I 

STATE STREET, 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

28099M920 EURODOLLAR FUTURES 
1.000000 04JUN03 04JUN03 

ED JUM04 MERRILL LYNCH PIE 2 .000 98 .682500 15.00 493t397.50 
NIG7 124 INN 500,000.000 

1.000000 05JUM03 05JUN03 
MERRILL LYNCH PIE 15.000 98.672500 112.50 3,700,106.25 

MIG7 138 INN 3,750,000 .000 

- ASSET TOTALS - 
17 .000 127.50 4,193,503.75 

4,250,000 .000 

28099N938 EURODOLLAR FUTURES 
1.000000 04JUN03 04JUN03 

ED SEP04 MERRILL LYNCH PIE 7 .000 98.470000 52.50 1,723,272 .50 
NIG7 225 INN 1,750,000.000 

28099N946 EUROOLLAR FUTURES 
1.000000 21JUL03 21JUL03 

ED DEC04 GOLDMAN SACHS + C 17.000 97.705000 127.50 4,152,335.00 
NIG7 567 INN 4,250,000.000 

1 OOOM 29JUL03 
J P MORGAN SECURi 3 

. 
000 97 .720000 10.77 732,889.23 

NIF7 ill INN 750,000.000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -3.000 97 .720000 -10.77 -732,899 .23 

NIF7 ill INN -750,000.000 

STATESTREET 

WINC ANNUAL NO NAME ON RECORD PAGE : 501 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

28099N9" EURODLLAR FUTURES 
1.000000 29JUL03 

ED DEC04 J P MORGAN SECURI 3.000 97 .720000 
NIF7 113 INN 750,000.000 

1.000000 29JUL03 CANCEL 
J P MORGAN SECURI -3.000 97.720000 

NIF7 113 INN -750,000 .000 

1 000000 29JUL03 
J P MORGAN SECURi 3 

. 
000 97.720000 

NIF7 115 INN 750,000 .000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -3 

- 
000 97.720000 

NIF7 115 INN -750,000 .000 

1.000000 29JUL03 
J P MORGAN SECURI 3.000 97 .720000 

NIF7 117 INN 750,000 .000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECUIRi -3 

- 
000 97.720000 

NIF7 117 INN -750,000 .000 

1.000000 29JUL03 
J P MORGAN SECURI 3.000 97.720000 

NIF7 131 INN 750,000 .000 

10.77 732,889.23 

-10.77 -732,889 .23 

10.77 732,899.23 

-10.77 -732,869 .23 

10.77 732,889.23 

-10.77 -732,889.23 

10.77 732,889.23 

I 



C-r A Crr"Y-ir--r 

NIHC ANNUAL NO MAKE ON RECORD PAGE : 502 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

28099M946 EURODLLAR FUTURES 
1.000000 29JUL03 29JUL03 

ED DEC04 J P MORGAN SECURI 3.000 97 .720000 10.77 732,889.23 
NIF7 233 INN 750,000.000 

1 000000 29JUL03 CANCEL 
J P MORGAN SECURi -3.000 97 .720000 -10.77 -732,889 .23 

NIF7 131 INN -750,000.000 

1.000000 30JUL03 30JUL03 
J P MORGAN SECURI 3.000 97 .605000 10.77 732,026 .73 

MIF7 135 INN 750,000.000 

1.000000 31JUL03 
J P MORGAN SECURI 3 .000 97 .615000 10.77 732,101.73 

NIF? 140 INN 750,000.000 

1 000000 31JUL03 CANCEL 
J P MORGAN SEClJRi -3 .000 97 .615000 -10.77 -732,101 .73 

NIF7 140 INN -750,000.000 

1 000000 31JUL03 
J P MORGAN SECURi 3 

. 
000 97 .615000 10.77 732,101.73 

NIF7 142 INN 750,000 .000 

1 .000000 31JUL03 CANCEL 
J P MORGAN SECURI -3.000 97.615000 -10.77 -732,101 .73 

NIF7 142 INN -750,000 .000 

~oTATE STREET, 

SdECORD PAGE : 503 MIHC ANNUAL NO NAME ON 
USD - CONPO E - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

28099N9" EURODLLAR FUTURES 
1 .000000 31JUL03 

ED DEC04 J P MORGAN SECURI 3 .000 97 .615000 10.77 732,101.73 
NIF7 144 INN 750,000.000 

1 .000000 31JUL03 CANCEL 
J P MORGAN SECURI -3 .000 97.615000 -10.77 -732plOl.73 

NIF7 144 INN -750,000.000 

1 000000 31JUL03 
J P MORGAN SECURi 3.000 97.615000 10 .77 732,102.73 

NIF7 1" INN 750,000.000 

1 000000 31JUL03 CANCEL 
J P 14ORGAN SECURi -3.000 97.615000 -10.77 -732,101.73 

NIF7 146 INN -750,000.000 

1 000000 31JUL03 
J P MORGAN SECURi 3.000 97.615000 10.77 732,101.73 

NIF7 148 INN 750,000.000 

1 000000 31JUL03 CANCEL 
J P MORGAN SECURi -3.000 97.615000 -10.77 -732,101.73 

NIF7 148 INN -750,000.000 

1 .000000 31JUL03 
J P MORGAN SECURI 3.000 97.615000 20.77 732,101 .73 

NIF7 150 INN 750,000.000 



NO NAME ON RECORD 
COMPOSITE - 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

EX RATE TRD DATE STL DATE 
CONTRACTS LOCAL 

NOTIONAL PAR BASE PRICE 

u1mc ANNUAL 
USD 

PAGE : 504 
ASOF : 31AUG03 

COMM/ NOTIONAL 
FEE PROCEEDS 

(CONTINUED) 

ASSET ID SECURITY DESCRIPTION 
TICKER BROKER 

FUND LOT EX TRADED 

FUTURE SELL TO CLOSE 

US DOLLAR 

28099N9" EURODLLAR FUTURES 
1 .000000 31JUL03 CANCEL 

ED DEC04 J P MORGAN SECURI -3 .000 97.615000 
NIF7 150 INN -750,000.000 

1 000000 31JUL03 31JUL03 
J P MORGAN SECURi 3 

. 
000 97.615000 

NIF7 152 INN 750,000 .000 

1.000000 01AUG03 01AUG03 
J P MORGAN SECURI 3.000 97.070000 

NIF7 160 INN 750,000.000 

1 000000 OIAUG03 01AUG03 
J P MORGAN SECURi 

1 
.000 97.120000 

NIF7 161 INN 250,000.000 

1.000000 OIAUG03 01AUG03 
J P 14ORGAN SECURI 2.000 97 .120000 

NIF7 162 INN 500,000.000 

1.000000 05AUG03 
J P MORGAN SECURI 3.000 97 .295000 

NIF7 201 INN 750,000.000 

1.000000 05AUG03 CANCEL 
J P MORGAN SECURI -3.000 97 .295000 

NIF7 201 INN -750,000.000 

-732,101.73 

732,101.73 

728,014.23 

242,796.41 

485,S92.82 

10.77 

10.77 

3 .59 

7 .18 

10 .77 729,701.73 

-10.77 -729,701.73 

STATE STREET, 

NINC ANNUAL NO NAME ON RECORD PAGE : 505 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR 

28099N9" EUROOLLAR FUTURES 
1 .000000 05AUG03 05AUG03 

ED DEC04 J P MORGAN SECURI 3.000 97.295000 
NIF7 203 INN 750,000 .000 

1 .000000 06AUG03 06AUG03 
J P MORGAN SECURI 3 .000 97.295000 

NIF7 219 INN 750,000.000 

1 .000000 07AUG03 
J P MORGAN SECURI 3 .000 97.395000 

NIF7 223 INN 750,000 .000 

1 000000 07AUG03 CANCEL 
J P MORGAN SECURi -3.000 97.395000 

MIF7 223 INN -750,000 .000 

1 .000000 07AUG03 
J P MORGAN SECURI 3 .000 97.405000 

NIF7 225 INN 750,000.000 

1 .000000 07AUG03 CANCEL 
J P MORGAN SECURI -3 .000 97.405000 

NIF7 225 INN -750,000 .000 

1.000000 07ALIG03 
J P MORGAN SECURI 3.000 97.405000 

NIF7 227 INN 750,000.000 

10.77 729,701 .73 

10.77 729,701 .73 

85.77 730,376 .73 

-85.77 -730,376.73 

85.77 730,451 .73 

-85.77 -730,451 .73 

10.77 730,526.73 

STATE STREET 

-10.77 

(CONTINUED) 



NIMC ANNUAL NO NAME ON RECORD PAGE : 506 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR 

28099M946 EURODLLAR FUTURES 
1 .000000 07AUG03 CANCEL 

ED DEC04 J P MORGAN SECURI -3.000 97 .405000 
NIF7 227 INN -750,000.000 

1.000000 07AUG03 
J P MORGAN SECURI 3.000 97 .395000 

NIF7 229 INN 750,000.000 

1.000000 07AUG03 CANCEL 
J P MORGAN SECURI -3.000 97 .395000 

NIF7 229 INN -750,000.000 

1 000000 07AUG03 07AUG03 
J P MORGAN SECURi 3.000 97 .395000 

NIF7 234 INN 750,000.000 

1 000000 08AUG03 08AUG03 
J P MORGAN SECURi 3 

- 
000 97 .495000 

NIF7 239 INN 750,000.000 

1 000000 12AUG03 12AUG03 
J P MORGAN SECURi 3 

* 
000 97 .395000 

MIF7 252 INN 750,000.000 

1 000000 14AUG03 14AUG03 
J P MORGAN SECURi 3 

- 
000 97 .195000 

NIF7 285 INN 750,000.000 

STATE STREET, 

MIHC ANNUAL NO NAME ON RECORD PAGE : 507 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR 

28099W9" EUROOLLAR FUTURES 
2 .000000 19AUG03 19AUG03 

ED DEC04 J P MORGAN SECURI 3.000 97 .295000 
NIF7 297 INN 750,000.000 

1 000000 20AUG03 
J P MORGAN SECURi 3 

. 
000 97 .395000 

NIF7 306 INN 75OtOOO.OOO 

1.000000 20AUG03 CANCEL 
J P MORGAN SECURI -3.000 97 .395000 

WIF7 306 INN -750,000.000 

1 000000 20AUG03 20AUG03 
J P MORGAN SECURi 3 

* 
000 97 .395000 

MIF7 308 INN 750,000.000 

1 000000 22AUG03 
J P MORGAN SECURi 6 

. 
000 97 .095000 

NIF7 325 INN 2,500,000 .000 

1.000000 22ALIG03 CANCEL 
J P MORGAN SECURI -6.000 97.095000 

NIF7 325 INN -1,500,000 .000 

1 .000000 22AUG03 22AUG03 
J P MORGAN SECURI 6.000 97 .095000 

MIF7 327 INN 1,500,000 .000 

(CONTINUED) 

(CONTINUED) 

-10.77 -730,526 .73 

10.77 730,451 .73 

-10.77 -730,451 .73 

10.77 730,451 .73 

10.77 731,201 .73 

10.77 730,451 .73 

12.72 728,949 .78 

10.77 729,701 .73 

12 .72 730,449 .78 

-12.72 -730,449 .78 

12.72 730,449.78 

21 .54 1,456,403." 

-21.54 -1,456,403 . " 

22 .54 1,456,403.46 



WINC ANNUAL NO NAME ON RECORD PAGE : 508 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

(CONTINUED) 

28099N953 EURODOLLAR FUTURES 
1 .000000 10JUM03 IOJUN03 

ED JUM05 MERRILL LYNCH PIE 7 .000 97 .880000 
NIG7 288 INN 1,750,000.000 

1,712,847 .50 

STATE STREET, 

NIHC ANNUAL 
USD 

NO NAME ON RECORD 
- COMPOSITE - 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

EX RATE TRD DATE STL DATE 
CONTRACTS LOCAL 

NOTIONAL PAR BASE PRICE 

ASSET ID SECURITY DESCRIPTION 
TICKER BROKER 

FUND LOT EX TRADED 

FUTURE SELL TO CLOSE 

(CONTINUED) US DOLLAR 

28099X969 EURODOLLAR FUTURES 
1.000000 09KAY03 09MAY03 

ED BEC03 MERRILL LYNCH PIE 5 .000 98 .715000 
NIG7 757 INN 1,250,000.000 

298991951 EURODOLLAR FUTURES 
1.000000 ISAUG03 18AUG03 

ED JUM07 J P MORGAN SECURI 1 .000 94 .455000 
NIF7 293 INN 250,000.000 

80299C949 S + P 500 INDEX FUTURES 
1.000000 19KAR03 19NAR03 

SP Y MAR03 J P MORGAN SECURI 6 .000 867 .000000 
MIG9 104 CHE 2,500.000 

80399D995 S + P 500 INDEX FUTURES 
1.000000 22APRO3 22APRO3 

SP JUM03 J P MORGAN SECURI 6 .000 909 .400000 
NIG9 264 CHE 1,500.000 

920995958 U S TREAS NOTES 5YR FUTURES 
1.000000 27MAR03 27KAR03 

FV JUN03 J P MORGAN SECURI 21 .000 112 .859380 
NIF7 500 CBT 2,IOOpOOO.0OO 

1.000000 15APR03 15APR03 
J P MORGAN SECURI 1 .000 112 .890630 

NIF7 558 CBT 100,000.000 

1 000000 OINAY03 OIKAY03 
J P MORGAN SECURi I 

. 
000 113 .843750 

NIF7 615 CBT 100,000.000 

STATE STREET, 

US DOLLAR 

28099N946 EURODLLAR FUTURES 
1.000000 26AUG03 26AUG03 

ED DEC04 J P MORGAN SECURI 1 .000 97 .090000 
NIF7 336 INN 250,000 .000 

1 000000 27AUG03 
J P MORGAN SECURi 2 

. 
000 97 .095000 

NIF7 338 INN 500,000.000 

1 000000 27AUG03 CANCEL 
J P MORGAN SECURi -2 .000 97 .095000 

NIF7 338 INN -500,000.000 

1 000000 27AUG03 27AUG03 
J P MORGAN SECURi 2 

. 
000 97.095000 

NIF7 340 INN 500,000.000 

1 000000 2SAUG03 28AUG03 
J P MORGAN SECURi 1.000 97.095000 

NIF7 342 INN 250,000.000 

1 000000 28AUG03 28AUG03 
J P MORGAN SECURi 2 

. 
000 97.095000 

NIF7 343 INN 500,000.000 

ASSET TOTALS 
68.000 

17,000,000.000 

4.24 242p720.76 

8 .48 485,466.52 

-8 .48 -485,"6.52 

8 .48 485,"6.52 

3 .59 242,733.91 

7 .18 485,"7.82 

316.44 16,559,158 .56 

PAGE : 509 
ASOF : 31AUG03 

COMM/ NOTIONAL 
FEE PROCEEDS 

37.50 1,233,900.00 

0.00 236,137.50 

0.00 1,300,500.00 

0.00 1,364,100.00 

75.39 2,369,971.59 

3.59 112,887.04 

3.59 113,840.16 

t 



US DOLLAR (CONTINUED) 

920995982 U S TREAS NOTES 5YR FUTURES 
1 .000000 06MAR03 06MAR03 

FV MAR03 J P MORGAN SECURI 1.000 114.750000 3.59 114,746.41 
NIF7 371 CBT 100,000.000 

1 .000000 07MAR03 07KAR03 
J P MORGAN SECURI 7.000 114.625000 25.13 802,349.87 

NIF7 407 CBT 700,000.000 

1 000000 IONAR03 IOKAR03 
J P MORGAN SECURi a 

- 
000 115.125000 28.72 920,971.28 

NIF7 421 CRT 800,000.000 

1 .000000 IOMARO3 10MAR03 
J P MORGAN SECURI 1 .000 115.125000 3.59 115,121 .41 

NIF7 422 CBT 100,000.000 

1 000 10KAR03 IONAR03 
J P MORGAN SECURiOOO I 

- 
000 115.140630 3.59 115,137 .04 NIF7 423 CBT 100,000 .000 

1 000000 IOKAR03 IOKAR03 
J P MORGAN SECURi 8 .000 115.125000 28.72 920,971.28 

NIF7 424 CBT 800,000 .000 

1.000000 IONAR03 10KAR03 
J P MORGAN SECURI 1 .000 115 .125000 3.59 115,121.41 

NIF7 425 CRT 100,000.000 

- ASSET TOTALS - 
27 .000 96.93, 3,104,418 .70 

2,700,000.000 

) I 

I I 

) I 

NIHE; ANNUAL NO NAME ON RECORD PAGE : 510 
Uso - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 

MARC)i 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

920995958 U S TREAS NOTES 5YR FUTURES 
1 .000000 28MAY03 28KAY03 FV JUM03 J P MORGAN SECURI 2.000 115.812500 7 .18 231,617 .82 NIF7 691 CRT 200,000.000 

1 .000000 28KAY03 28MAY03 
J P MORGAN SECURI 1.000 115.906250 3 .59 115,902 .66 NIF7 692 CBT 100,000.000 

1 .000000 28MAY03 28MAY03 
J P MORGAN SECURI 1.000 116 .078130 3.59 116,074.54 NIF7 693 CBT 100,000.000 

1 000000 02JUN03 02JUM03 
J P MORGAN SECURi 1 .000 116 .437500 3.59 116,433.91 NIF7 705 CST 100,000.000 

1 000000 03JUM03 03JUN03 
J P MORGAN SECURi 4.000 116 .156250 14.36 464t6lO.64 NIF7 708 CBT 400,000.000 

1.000000 04JUM03 04JUM03 
J P MORGAN SECURI 1 .000 116 .656250 3.59 116,652.66 NIF7 714 CBT 100,000.000 

1.000000 05JUN03 05JUM03 
J P MORGAN SECURI 1 .000 116 .906250 3.59 116,902.66 MIF7 730 CBT 100,000.000 

ASSET TOTALS 
34.000 --122.06 . 3,874,893.68 

3,400,000.000 

SwE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 511 Uso - COMPOSITE - ASOF : 31AUG03 
PORTFOLIO SALES REPORT 

MAROi 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 



WINC ANNUAL NO NAME ON RECORD PAGE : 512 
USO - COMPOSITE - ASOF : 31AUGO : 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

94599G963 U S TREAS NOTES 10YR FUTURE 
1.000000 20MAR03 20KAR03 

Ty JUN03 CITIGROUP GLOBAL 34.000 113.812500 
NIG? 393 CBT 3,400,000.000 

1.000000 20KAR03 20MAR03 
J P MORGAN SECURI 6.000 113.812500 

NIG7 394 CBT 600,000.000 

1.000000 28MAR03 28MAR03 
MERRILL LYNCH PIE 40.000 114.296875 

NIG7 "5 CBT 4,000,000.000 

STATE STREET 

47~ STATE STREET, 

US DOLLAR 

94499M938 U S TREAS NOTES IOYR FUTURE 
1.000000 03MAR03 03MAR03 

TY KAR03 MERRILL LYNCH PIE 20.000 116 .937500 
NIG7 237 CBT 2,000,000.000 

1 000000 07MA103 07KAR03 
MERRILL LYNCH PH I 

. 
000 117 .500000 

NIG7 308 CBT 2,100,000.000 

1 000000 07KAR 3 07MAR03 
J P MORGAN SECURi 401.000 117.500000 

NIG7 311 CBT 4,100,000.000 

- ASSET TOTALS - 
82.000 

8,200,000.000 

(CONTINUED) 

150.00 2,338,600 .00 

157.50 2,467,342 .50 

307.50 4,817,192.50 

615.00 9,623,135.00 

255.00 3,869,370.00 

45-00 682,830.00 

300.00 4,571,575.00 

NIHC ANNUAL NO NAME ON RECORD PAGE : 513 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRO DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL CONN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

94599G963 U S TREAS NOTES IOYR FUTURE 
1.000000 15APR03 

Ty JUM03 J P MORGAN SECURI 1 .000 113.968750 3.59 113,965.16 
NIF7 560 CBT 100,000.000 

1.000000 15APR03 CANCEL 
J P MORGAN SECURI -1 .000 113.968750 -3.59 -113,965.16 

NIF7 560 CBT -100,000.000 

1.000000 15APR03 
J P MORGAN SECURI 1 .000 113.906250 3.59 113,902.66 

NIF7 559 CBT IOOPOOO.Ooo 

1.000000 15APR03 CANCEL 
J P MORGAN SECURI -1 .000 113.906250 -3.59 -113,902.66 

NIF7 559 CBT -100,000.000 

1.000000 15APRO3 15APRO3 
J P MORGAN SECURI 1 .000 113.906250 3.59 113,902.66 

NIF7 562 CBT 100,000.000 

1 000000 09MAY03 09MAY03 
J P MORGAN SECURi 33.000 116.437500 247 .50 3,842,190.00 

NIG7 758 CBT 3,300,000 .000 

1.000000 15MAY03 15KAY03 
J P MORGAN SECURI 1 .000 117 .437500 3.59 117,433.91 

NIF7 657 CBT 100,000 .000 



NIHC ANNUAL NO NAME ON RECORD PAGE : 514 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

94599M952 U S TREAS BONDS FUTURES 
1 .000000 30APRO3 30APRO3 

us JUM03 J P MORGAN SECURI 1.000 113.781250 
NIF7 610 CST 100,000.000 

3.59 113,777.66 

STATE STREET 

NIHC ANNUAL 
USD 

NO NAME ON RECORD 
- COMPOSITE - 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

EX RATE TRD DATE SYL DATE 
CONTRACTS LOCAL 

NOTIONAL PAR BASE PRICE 

ASSET ID SECURITY DESCRIPTION 
TICKER BROKER 

FUND LOT EX TRADED 

FUTURE SELL TO CLOSE 

CONN/ 
FEE 

NOTIONAL 
PROCEEDS 

9"99S990 U S TREAS NOTES 5YR FUTURES 
1.000000 09JUN03 09JUN03 

FV SEP03 J P MORGAN SECURI 2 .000 116 .125000 
NIF7 741 CST 200,000.000 

1.000000 13JUM03 13JUN03 
J P MORGAN SECURI 1.000 116 .968750 

NIF7 750 CST 100,000.000 

1 000000 13JUN03 13JUN03 
J P MORGAN SECURi 1 

- 
000 116 .937500 

NIF7 751 CST 100,000.000 

1 000000 26JUN03 26JUM03 
J P MORGAN SECURi 1 .000 115.250000 

NIF7 784 CST IOOPOOO.Ooo 

1.000000 30JUN03 
J P MORGAN SECURI 4 .000 115.078130 

NIF7 794 CST 400,000.000 
14.36 460,298 .16 

) I 

) I 

US DOLLAR 

94599G963 U S TREAS NOTES IOYR FUTURE 
1.000000 22KAY03 22KAY03 

TY JUN03 J P MORGAN SECURI 30.000 118.687500 
NIG7 032 CBT 3,000,000.000 

1 000000 22MAY03 22MAY03 
MERRILL LYNCH PH 12.000 118.578125 

NIG7 033 CST 1,200,000.000 

1 000000 29MAY03 29MAY03 
MERRILL LYNCH PH 43.000 119.046875 

NIG7 095 CST 4,300,000.000 

1 .000000 29MAY03 29MAY03 
MERRILL LYNCH PIE 6.000 118.625000 

NIG7 086 CBT 600,000.000 

1 000000 30MAY03 30MAY03 
J P MORGAN SECURi 4.000 219.062500 

NIF7 698 CST 400pOOO.000 

- ASSET TOTALS - 
210.000 

21,000,000.000 

(CONTINUED) 

225.00 3,560,400 .00 

90.00 1,422,847 .50 

322.50 5,118,693 .12 

45.00 711,705.00 

14.36 476,235.64 

1,551.54 24,487,182.93 

US DOLLAR 

94599M952 U S TREAS BONDS FUTURES 
1.000000 30MAY03 30MAY03 

us JUN03 J P MORGAN SECURI 28 .000 120.593750 
NIF7 700 CST 2,800,000.000 

- ASSET TOTALS - 
29 .000 

2,900,000.000 

PAGE : 515 
ASOF : 31AUG03 

(CONTINUED) 

100.52 3,376,524 .48 

104.11 3,490,302 .14 

7.18 232,242 .82 

3.59 116,965 .16 

3.59 116,933.91 

3.59 115,2" .41 



NIRC ANNUAL NO NAME ON RECORD PAGE : 516 
Uso - COMPOSITE - ASOF : 31AUGO 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

94699S990 U S TREAS NOTES 5YR FUTURES 
1 .000000 30JUN03 CANCEL 

FV SEP03 J P MORGAN SECURI -4.000 115.078130 
NIF7 794 CBT -400,000.000 

1 000000 30JUN03 
J P MORGAN SECURi 

4.000 
115.078130 

NIF7 798 CBT 400,000.000 

1 30JUN03 CANCEL 
J P MORGAN SECURiOOOOOO -4.000 115.078130 

NIF7 798 CBT -400,000.000 

1 000000 30JUN03 
J P MORGAN SECURi 

4.000 
115 .078130 

NIF7 799 CBT 400tOOO.000 

1 000000 30JUN03 CANCEL 
J P MORGAN SECURi -4 

- 
000 115 .078130 

NIF7 799 CBT -400,000 .000 

1 000000 30JUN03 30JUN03 
J P MORGAN SECURi 4 

- 
000 115.078130 

NIF7 002 CBT 400,000 .000 

1 OJUL03 
J P MORGAN SECURiOOOOOO 1 1 

. 
000 114.750000 

NIF7 047 CBT 100,000 .000 

STATESTIREET, 

US DOLLAR (CONTINUED) 

94699S990 U S TREAS NOTES 5YR FUTURES 
1.000000 IOJUL03 CANCEL 

FV SEP03 J P MORGAN SECURI -1.000 114.750000 -3.59 -114,746.41 
NIF7 047 CBT -100,000.000 

1 000000 IOJUL03 10JUL03 
J P MORGAN SECURi 1.000 114.765630 3.59 114,762.04 

NIF7 048 CBT 100,000.000 

1 000000 29JUL?3 29JUL03 
J P MORGAN SECURi .000 111.984380 3.59 111,980.79 

NIF7 119 CBT 100,000.000 

1 000000 29JUL03 29JUL03 
J P MORGAN SECURi 3 

. 
000 112.000000 10.77 335,989.23 

NIF7 120 CBT 300,000.000 

1 000000 04AUG03 04AUG03 
J P MORGAN SECURi 9 

- 
000 111.453130 32.31 1,003,045.86 

NIF7 196 CBT 900,000.000 

1 000000 14AU?03000 14AUG03 
J P MORGAN SECURi 0 111 .140630 35.90 1,111,370.40 

NIF7 288 CBT 1,00OPOOO.Ooo 

1 000000 26AUG03 26AUG03 
GOLDMAN SACHS + 32.000 111 .000000 240.00 3,551,760.00 

NIG7 172 CBT 3,200,000.000 

ASSET TOTALS 
65.000 ---358 .4Z. 7,270,594.78 

6,500,000.000 

STATE STREET 

US DOLLAR (CONTINUED) 

-14.36 -460,298.16 

14.36 460,298.16 

-14.36 -"0,298.16 

14.36 "0,298 .16 

-14.36 -460,298.16 

14.36 "0,298.16 

3 .59 114,746.41 

NIHC ANNUAL NO NAME ON RECORD PAGE : 517 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COHN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 



9"99T980 U S TREAS BONDS FUTURES 
1.000000 06JUN03 06JUN03 

us SEP03 J P MORGAN SECURI 1.000 119.187500 119,183.91 
NIF7 736 CBT 100,000.000 

NIHC ANNUAL NO NAME ON RECORD PAGE : Sig 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

94699T956 U S TREAS NOTES IOYR FUTURE 
1.000000 26JUN03 26JUN03 

TY SEP03 J P MORGAN SECURI 1 .000 117.578130 3.59 117,574.54 
NIF7 785 CBT loopooo.000 

1 000000 02JUL03 02JUL03 
J P MORGAN SECURi I 

- 
000 117.296880 3.59 117,293.29 

NIF7 009 CBT 100,000.000 

1 000000 14JUL03 14JUL03 
J P MORGAN SECURi 1 

- 
000 116.421880 3.59 116,418.29 

NIF7 055 CBT 100,000.000 

1 000000 18JUL03 18JUL03 
GOLDMAN SACHS + E 6 .000 114.609375 45.00 687,611.25 

NIG7 557 CBT 600,000.000 

1 000000 29JUL03 29JUL03 
J P MORGAN SECURi 

I 

- 
000 111.953130 3.59 111,949 .54 

NIF7 121 CBT 100,000.000 

1 .000000 29JUL03 29JUL03 
J P MORGAN SECURI 2 .000 111.984380 7.18 223,961 .58 

NIF7 122 CBT 200,000.000 

1 000000 30JUL03 30JUL03 
MERRILL LYNCH PH 11 .000 111 .640625 82.50 1,227,964.37 

NIG7 653 CBT 1,100tooo .000 

~ 
r 
5TATE STREET, 

MTHC ANNUAL NO NAME ON RECORD PAGE : 519 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET 10 SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COMM/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

9"99T956 U S TREAS NOTES IOYR FUTURE 
1 .000000 30JUL03 30JUL03 

TY SEP03 GOLDMAN SACHS + C 9.000 111 .640625 67.50 IpO04p698 .12 
NIG7 654 CBT 900,000.000 

1 .000000 OBAUG03 
GOLDMAN SACHS + C 30.000 112 .812500 225.00 3,384,150.00 

NIG7 784 CBT 3,000,000.000 

2 000000 OBAUG03 CANCEL 
GOLDMAN SACHS + 30.000 112 .812500 -225.00 -3,384,150.00 

NIG7 784 CBT -3,000,000.000 

1 000000 OBAUG03 OBAUG03 
GOLDMAN SACHS + 30.000 112 .812500 225.00 3,384,150.00 

NIG7 786 CBT 3,000,000.000 

1 000000 OBAUG03 08AUG03 
GOLDMAN SACHS + 44.000 113 .312500 330.00 4,985,420.00 

NIG7 787 CBT 4,400,000.000 

1 000000 12AUG03 12AUG03 
GOLDMAN SACHS + 67.000 112.125000 502.50 7p5llp872.50 

W197 006 CBT 6,700,000.000 

ASSET TOTALS 
173.000 1,274.04 19,488,913.48 

17,300,000.000 



T ATE STREET 

STATE STREET, 

NINC ANNUAL NO MAKE ON RECORD PAGE : 520 
USD - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

ASSET ID SECURITY DESCRIPTION EX RATE TRD DATE STL DATE 
TICKER BROKER CONTRACTS LOCAL COHN/ NOTIONAL 

FUND LOT EX TRADED NOTIONAL PAR BASE PRICE FEE PROCEEDS 

FUTURE SELL TO CLOSE 

US DOLLAR (CONTINUED) 

94699T980 U S TREAS BONDS FUTURES 
1 .000000 12AUG03 12AUG03 

us SEP03 J P MORGAN SECURI 9.000 106 .906250 32 .31 962,123.94 
NIF7 250 CBT 900,000.000 
- ASSET TOTALS - 

10.000 35 .90 1,081,307 .85 
1,000,000.000 

NIHC ANNUAL NO NAME ON RECORD PAGE : 521 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

AUSTRALIAN DOLLAR 

EQUITY 

210,182 .000 0.00 2 143.60 0.00 723,844 .49 

TRADES : is 
0.00 1 :398 .88 0.00 472,697 .97 

CANCELS : 0 

EQUITY - SHORT 

65,993.540 0 .00 0.00 0.00 65,993 .54 

TRADES : 22 
0.00 0.00 0.00 40,413 .30 

CANCELS : 0 

GRAND TOTAL 
LONG 

210,182.000 0 .00 2 143.60 0.00 723,844 .49 
TRADES : 18 

0 .00 1 :398 .88 0.00 472,697 .97 
CANCELS : 0 

SHORT 
65,993.540 0 .00 0.00 0.00 65,993.54 

TRADES : 22 
0 .00 0.00 0.00 40,413.30 

CANCELS : 0 



NIHC ANNUAL NO NAME ON RECORD PAGE : 522 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 
BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

CANADIAN DOLLAR 

SELL 

EQUITY 

722,791.200 0.00 795.00 0.00 1,096,647 .35 

TRADES : 47 
0.00 565.49 0.00 806,279 .21 

CANCELS : 14 

EQUITY - SHORT 

0.000 0.00 0.00 0.00 0 .00 

FIXED INCOME 

11,500,000.00 

GRAND TOTAL 

LONG 

12,222,791.200 

SHORT 

0.000 

STATESTREET 

. )I 

)I 

0.00 0.00 0.00 0.00 
TRADES : I 
CANCELS : 1 

156,591.78 0.00 0.00 12 652 .57 

TRADES : 11 
111,482.05 0.00 0.00 8:608340 :022 .80 

CANCELS : 1 

156,591.78 795.00 0.00 13 299 92 
9 4 6 302 01 

TRADES : 58 
111,482.05 565.49 0.00 :1381: 

CANCELS : 15 

0.00 0.00 0.00 0 .00 
0.00 0.00 0.00 0.00 

TRADES : I 
CANCELS : I 

1HC ANNUAL NO NAME ON RECORD PAGE : 523 
SO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SHISS FRANC 

ELL 

WITY 

15,998 .000 0.00 1,152 .21 41 .80 1,104 214 .72 

TRADES : 21 
0.00 867 .26 31.83 846:335 .62 

CANCELS : 0 

IAND TOTAL 

)NG 

15,998.000 0.00 1,152 .21 41 .80 1,104,214 .72 

TRADES : 21 
0.00 867 .26 31.83 8",335 .62 

CANCELS : 0 



STATE'SoTREEI 
faa~~,- iLJ 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 524 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

DANISH KRONE 

SELL 

EQUITY 
23,700.000 0.00 5p 832 .65 0.00 2,490 906 

TRADES : 2 
0.00 873.55 0.00 374:341 

CANCELS : 0 

GRAND TOTAL 
LONG 

23,700 .000 0 .00 50 832 .65 0 000 2,490 9 6 
TRADES : 2 

0.00 873 .55 0 :0 374:321 
CANCELS : 0 

NINC ANNUAL NO NAME ON RECORD PAGE : 525 
USD - COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

GERMANY EURO CURRENCY 
SELL 

EQUITY 
52,700.000 0.00 3 694.47 0.00 1 731 209.98 

TRADES : 42 
0.00 4:209 .23 0.00 1:974 :647 .45 

CANCELS : 0 
FIXED INCOME 

12,300,000 .00 251 429 .09 0.00 0.00 13 199,505.22 
TRADES : 17 

290 :842 .08 0.00 0.00 15:107,784 .04 
CANCELS : 4 

GRAND TOTAL 
LONG 

12,352,700.000 251,429 .09 3 694.47 0.00 14 930,715.20 
TRADES : 59 

290,842 .08 4 :209 .23 0.00 17:082,431 .49 
CANCELS : 4 



HIMC ANNUAL NO NAME ON RECORD PAGE : 526 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSMS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SPAIN EURO CURRENCY 

SELL 

EQUITY 

137,254.000 0.00 1 312.77 0 .00 547t977 .52 

TRADES : 4 
0.00 1 :410.14 0 .00 589,781 .99 

CANCELS : 0 

GRAND TOTAL 

LONG 

137,254.000 0.00 1 312.77 0 .00 547,977 .52 

TRADES : 4 
0.00 1 :420.14 0 .00 589,781 .99 

CANCELS : 0 

NINC ANNUAL 
Uso 

SHARES/PAR/CONTRACTS 

FINLAND 
SELL 

EQUITY 
14,000 .000 

GRAND TOTAL 
LONG 

14,000 .000 

',I 

STATE STREET 

NO NAME ON RECORD PAGE : 527 
COMPOSITE - ASOF : 31ALIG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EURO CURRENCY 

0.00 420.65 0.00 209,916 .68 

TRADES : 11 
0.00 481.80 0.00 240,433.07 

CANCELS: 0 

0.00 420.65 0.00 209 916.68 

TRADES : 11 
0.00 482.80 0.00 240:433.07 

CANCELS: 0 



STATE STREET 

NINC ANNUAL NO NAME ON RECORD PAGE : 529 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SKARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

UNITED KINGDOM EURO CURRENCY 

SELL 

EQUITY 

9,650.000 0.00 261.34 5 .00 138 201 23 

TRADES : 22 
0.00 299.77 5 .79 158 :667

: 
62 

CANCELS : a 

GRAND TOTAL 

LONG 

9,650.000 0.00 261.34 5.00 138 208.23 
0.00 299.77 5.79 158 :667.62 

TRADES : 22 
CANCELS : a 

I ( 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAU : 525 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FRANCE EURO CURRENCY 

SELL 

EQUITY 

60,340.000 0 00 2 226 .67 0 00 1 240,105.27 

TRADES : 46 
0:00 2:557 .55 0:00 1:412,194 .88 

CANCELS : 0 

GRAND TOTAL 

LONG 

60,340.000 0 00 2 226 .67 0 00 1 240,105. 

TRADES : 46 
0:00 2:557 .55 0:00 1:412tl94 . 

CANCELS: 0 



NIHC ANNUAL NO NAME ON RECORD PAGE : 530 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COKMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

IRELAND EURO CURRENCY 

SELL 

EQUITY 

49,550.000 0.00 348.36 2.50 681 53 4 

TRADES : 7 
0.00 409.40 2.93 659:21!:Ol 

CANCELS : 3 

GRAND TOTAL 
LONG 

49,550.000 681 538 48 
659 :211:09 

0.00 348.36 2.50 
0.00 409.40 2.93 

TRADES : 7 
CANCELS : 3 

STATE STREET 
%I 

) I 

HINC ANNUAL NO NAME ON RECORD PAGE : 532 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

ITALY EURO CURRENCY 
SELL 

EQUITY 
58,000.000 0.00 945 .72 0.00 "9 474.92 

TRADES : 21 
0.00 1,086 .36 0.00 540:009 .61 

CANCELS : 0 

GRAND TOTAL 
LONG 

58,000.000 0.00 945 .72 0.00 "9 474.92 
TRADES : 21 

0.00 1,086 .36 0.00 540 :009 .61 
CANCELS : 0 



~jTATE STREET, 
NIHC ANNUAL NO NAME ON RECORD PAGE : 533 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

PORTUGAL EURO CURRENCY 

SELL 

EQUITY 

17p3OO.OO0 0.00 208 .17 0.00 103,875 .59 
TRADES : 7 

0.00 236 .16 0.00 117PB48 .74 

CANCELS : 0 

GRAND TOTAL 

LONG 

17p3OO.OOO 0.00 208 .17 0.00 103,875.59 
TRADES : 7 

0.00 236 .16 0.00 117,848.74 

CANCELS: 0 

I 

STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 532 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

NETHERLANDS EURO CURRENCY 
SELL 

EQUITY 

93,300.000 0.00 2 699.82 0.00 1 142,645.25 

TRADES : 11 
0.00 2:945.56 0.00 1 :251,459 .84 

CANCELS : 0 

GRAND TOTAL 

LONG 

93,300.000 0 .00 2 699.82 0.00 1 142,645.25 

TRADES : 11 
0 .00 2 :945.56 0.00 1 :251,459 .84 

CANCELS: 0 



NO NAME ON RECORD PAGE : 534 
- COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSMS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

EURO CURRENCY 

NIHC ANNUAL 
USD 

SHARES/PAR/CONTRACTS 

INTERNATIONAL 

SELL 

EQUITY - SHORT 

555,884.460 

GRAND TOTAL 

SHORT 

555,884.460 

GRAND TOTAL 

LONG 

12,792,094.000 

SHORT 

555,884.460 

0.00 0.00 
0.00 0.00 

0.00 0 .00 
0.00 0.00 

TRADES : 21 
CANCELS : 3 

251,429.09 12 117 .97 

TRADES : iss 
290,842.08 13 :635 .97 

CANCELS : 25 

0.00 0.00 

TRADES : 21 
0.00 0.00 

CANCELS : 3 

STATE STREET 

) I 

)I 

7 

') I 

TRADES : 21 
CANCELS : 3 

0.00 555,884." 
0.00 597,500.94 

0 .00 555, 884. " I 
0 .00 597,500.94 

7 .50 19 "4 457.14 
8.72 22 :052:038.33 

0 .00 555,884." 
0.00 597,500.94 

NINC ANNUAL NO NAME ON RECORD PAGE : 535 
Uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSWS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE MET PROCEEDS 

POUND STERLING 
SELL 

EQUITY 
1,444,502 .770 0.00 3 039 .62 43.01 2 618 964.29 

TRADES : 155 
0.00 4 :897 .94 69 .84 4:19 

1 
:044 .69 

CANCELS : 2 
EQUITY - SHORT 

24,528 .360 0.00 0.00 0 .00 24 528.36 
0.00 0.00 0 .00 38:416 .78 

TRADES : 11 
CANCELS : 3 

GRAND TOTAL 
LONG 

1,444,502 .770 0.00 3 039 .62 43.01 2 616 964 29 
TRADES : 155 

0.00 4:897 .94 69 .84 4:19 
1 
:044 :69 

CANCELS : 2 
SHORT 

24,528 .360 0.00 0.00 0 .00 24,528 .36 
0.00 0.00 0 .00 38,416.78 

TRADES, 11 
CANCELS : 3 



NIHC ANNUAL NO NAME ON RECORD PAGE : 536 
USO - COMPOSITE - ASOF : 31AUG 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEE 
BASE INTEREST BASE COHNISSMS BASE TAX/FEE/OTH BASE NET PROCEE 

HONG KONG DOLLAR 

SELL 

EQUITY 

2,698,100 .000 0.00 25 974 .29 11 648 .72 10,352 093 . 

TRADES : 25 
0 .00 3:330 .40 1:493 .57 1,327:336 . 

CANCELS: 0 

GRAND TOTAL 
LONG 

2,698,100.000 

STATE STREET 

S E TAT STREET, 

0.00 25 974 .29 11 648 72 10 352,093 . 
0.00 3:330 .40 1:493 :57 1:327,336 . 

TRADES : 25 
CANCELS: 0 

NIHC ANNUAL NO NAME ON RECORD PAGE : 537 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

JAPANESE YEN 

SELL 

EQUITY 

295,029.000 0.00 594 516 .00 0 .00 40 288 086 .00 

TRADES : 122 
0 .00 5 :047 .31 0 .00 83 :462 :546 .77 

CANCELS : 13 

EQUITY - SHORT 

4,242,212.000 0 .00 0.00 0.00 4,242,212 .00 

TRADES : 13 
0 .00 0.00 0.00 36,150.12 

CANCELS: 2 

FIXED INCOME 

27,000,000.00 0 .00 0.00 0.00 23,027,040.00 

TRADES : 1 
0 .00 0.00 0.00 195,688.39 

CANCELS: 0 

GRAND TOTAL 

LONG 

27,295.029.000 0.00 594 516.00 0.00 431,315,126.00 
0.00 5:047.31 0.00 3,659,235.16 

TRADES : 123 
CANCELS: 13 

SHORT 

4,242,212.000 0.00 0.00 0.00 4,242,212.00 
0.00 0.00 0.00 36,150.12 

TRADES : 13 
CANCELS: 2 



STATE STREET 

.11 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 538 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCti 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

NORNEGIAN KRONE 

SELL 

EQUITY 

86,100.000 0 00 297 0 00 3,310,857 .11 

TRADES : 1 
0 :00 111 :108 :9,90 0 :00 442p450 .50 

CANCELS: 0 

GRAND TOTAL 

LONG 

86,100.000 0 00 297.89 0 .00 3,310,857 .11 

TRADES : 1 
0:00 111:108 .90 0 .00 442,450 .50 

CANCELS : 0 

rHc ANNUAL NO NAME ON RECORD PAGE : 539 
;D - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

;KARES/PAR/CONTRACTS UNITS 0 OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS1 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE 

N 
ET PROCEEDS 

MEN ZEALAND DOLLAR 

WITY 

39,503.000 0.00 513.69 0.00 204,959.42 

TRADES : 4 
0.00 297.85 0.00 118,839.58 

CANCELS: 0 

tAND TOTAL 

$NG 

39,503.000 0.00 513.69 0.00 204 959.42 

TRADES : 4 
0.00 297.85 0.00 118:839 .58 

CANCELS: 0 



i 

STATE STREET, 

~jTATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 540 
USO - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SWEDISH KRONA 

SELL 

EQUITY 

17,500.000 0.00 7,334." 0.00 3,117,662 .04 

TRADES : 4 
0.00 905.10 0.00 383,640.40 

CANCELS : 0 

GRAND TOTAL 

LONG 

17,500.000 0.00 7,334." 0 00 3,117,662 .04 
0.00 905 .10 0:00 3 

TRADES : 4 
CANCELS : 0 

NINC ANNUAL NO NAME ON RECORD PAGE : 541 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE COMMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

SINGAPORE DOLLAR 

SELL 

EQUITY 

145,000.000 0.00 1,352.16 225 .36 449,142.08 
TRADES : 2 

0.00 770.52 128 .42 255,942.75 

CANCELS : 0 

GRAND TOTAL 

LONG 

145,000.000 0.00 1,352 .16 225 .36 449,142.08 

TRADES : 2 
0.00 770.52 128 .42 255,942.75 

CANCELS : 0 



NIHC ANNUAL NO NAME ON RECORD PAGE : 542 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMNISSNS LOCAL TAX/FEE/OTH LOCAL NET PROCEEDS 
BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

THAILAND BAHT 

SELL 

EQUITY 

162,100.000 0.00 23,291 .86 1,358.71 7,739 304.15 
TRADES : 10 

0.00 551 .27 32.15 183 :270.44 

CANCELS : 0 

GRAND TOTAL 
LONG 

162,100.000 0.00 23,291.86 1,358 71 7,739,304 .15 
0.00 551.27 32 :15 183,170.44 

TRADES : 10 
CANCELS: 0 

ST jTRIEET. ATE 

TRADES : 1 
CANCELS : 1 

!IXED INCOME 

276,123,909 .25 133,135,718.00 1,770,310.39 419.37 0.00 277,755,159 .45 
TRADES : 404 

CANCELS : 77 

IXED INCOME - SHORT 

6,300,000.00 
TRADES : 29 

2,000,000.00 0.00 0.00 0.00 5,847,737.34 

CANCELS : 27 

IPTIONS WRITTEN 

206 .00 106000 0.00 397 .50 19.63 94p275.88 
TRADES : 4 
CANCELS : 0 

,oAun ~^~A . C'-lr- A -VT- (C-r-r% v-1r,-v 

IINC ANNUAL NO NAME ON RECORD PAGE : 543 
)so - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL CONNISSNS LOCAL TAX/FEE/OTH LOCAL NET P&OCEEDS 
BASE INTEREST BASE CONNISSMS BASE TAX/FEE/OTH BASE ET P OCEEDS 

US DOLLAR 

;ELL 

:ASH EQUIVALENTS 

204,295,539.66 
TRADES : 517 

12,179 .65 0.00 0.00 204,250,952.88 
CANCELS: 12 

~HORT TERN MATURITIES 

21,580,000.00 
TRADES : is 

39,436 .00 0.00 0.00 21,540,564.01 
CANCELS : 0 

!QUITY 

11,068,685.063 
TRADES : 1,915 

0.00 183,154.56 4,712 .26 151,358,459.75 

CANCELS : 31 

AUITY - SHORT 

0.000 0 .00 0.00 0 .00 0.00 



STATE STREET, 

SELL 

FUTURE SELL TO OPEN 

74.00 14,800 0.00 5 712:0014 :11 

TRADES : 7 
0.00 4:111 0 9 

CANCELS : 1 

FUTURE SELL TO CLOSE 

200.00 3,413,200 0.00 
8 
649 757 .00 

TRADES : 9 
0.00 6 :141:035 .77 

CANCELS : 0 

FUTURE TOTAL FOR CURRENCY 
174.00 3,428,000 0.00 14,361,841 .80 

TRADES : 16 
0.00 10,252,105 .96 

CANCELS : I 

EURO CURRENCY 

SELL 

FUTURE SELL TO CLOSE ,7 
92 .00 6,000,800 9 151,656 .70 

3*1 X 10:559,754 .94 
TRADES : 6 
CANCELS: 0 "- : STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 544 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES LOCAL INTEREST LOCAL COMMISSNS LOCAL TAX/FEE/OTH LOCAL MET PROCEEDS 
BASE INTEREST BASE COKMISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

AUSTRALIAN DOLLAR 

SELL 

LONG 

513,068,239.973 106000 133,135,718.00 1,821,926 .04 183,971.43 4,731.89 654,999,411.97 
TRADES : 2,855 
CANCELS : 120 

SHORT 

6,300,000.000 
TRADES : 30 

2,000,000.00 0.00 0.00 0.00 5,847,737.34 

CANCELS : 28 

MIHC ANNUAL NO NAME ON RECORD PAGE : 545 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL COHN/ NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE PROCEEDS 

AUSTRALIAN DOLLAR 

SELL 

FUTURE SELL TO CLOSE 

136.00 3,400 0.00 10 112v6OO.OO 

TRADES : 12 
0.00 6:443,884.74 

CANCELS : 0 

CANADIAN DOLLAR 



SELL 

FUTURE SELL TO OPEN 

18.00 ISO 0 .00 732 600.OD 

TRADES : 1 
0.00 1,200:952 .10 

CANCELS : 0 

FUTURE SELL TO CLOSE 

59.00 500,550 32.00 2 659,143.00 

TRADES : 5 
51.46 4:289,481 .60 

CANCELS : 0 

FUTURE TOTAL FOR CURRENCY 
77.00 500,730 3 391,743.00 5 

:490,433.70 
TRADES : 6 
CANCELS : 0 STATE STREET 

NIHC ANNUAL NO NAME ON RECORD PAGE : 547 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONN/ NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE PROCEEDS 

JAPANESE YEN 

NIHC ANNUAL NO NAME ON RECORD PAGE : 5" 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
CURRENCY SUMMARY 

MARCH 1, 2003 TO AUGUST 31, 2003 

NOTIONAL LOCAL CONN/ NOTIONAL 
# OF TRADES CONTRACTS PAR BASE FEE PROCEEDS 

EURO CURRENCY 

SELL 

FUTURE SELL TO CLOSE 

149.00 1,490 0 .00 4 342,385.00 

TRADES : 9 
0 .00 4:923,886 .11 

CANCELS : 0 

EURO CURRENCY 

SELL 

FUTURE SELL TO CLOSE 
27.00 6,750,000 239.50 6 596p228.68 

TRADES : 11 
270 .38 7 :495,618 .62 

CANCELS : 4 
POUND STERLING 

SELL 

FUTURE SELL TO OPEN 

2.00 200,000,000 0 .00 287 580,000.00 

TRADES : 2 
0 .00 2 :451,401 .40 

CANCELS : 0 

US DOLLAR 

SELL 

FUTURE SELL TO OPEN 

TRADES : 41 
180.00 22,350,000 254 .89 24,452,694 .98 

CANCELS : 4 

FUTURE SELL TO CLOSE 

TRADES : 114 
778.00 97,003,000 4,976 .99 108,405,097.83 

CANCELS : 26 

FUTURE TOTAL FOR CURRENCY 

TRADES : iss 
958.00 119,353,000 5,231 .88 132,857,792 .81 

CANCELS : 30 



NIHC ANNUAL NO NAME ON RECORD PAGE : 548 
USD - COMPOSITE - ASOF : 31AUi 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCE 

FUND SUMMARY 

SELL 

CASH EQUIVALENTS 

204,295,539 .66 
TRADES : 517 

12,179 .65 0.00 0.00 204,250,952 

CANCELS: 12 

SHORT TERN MATURITIES 

21p58O,OOO .OO 
TRADES : is 

39,436.00 0.00 0.00 21,540,564 

CANCELS : 0 

EQUITY 

17,421,285 .033 
TRADES : 2,497 

0.00 217p4O5 .00 6,476.79 171,167,339 

CANCELS : 71 

EQUITY - SHORT 

4,888,618.360 
TRADES : 69 

0.00 0.00 0.00 712,481. 

CANCELS : 10 

FIXED INCOME 

326,923t9O9.25 133,135,718 .00 2,172,634.52 419.37 0.00 301,688,654. 
TRADES : 433 
CANCELS : 82 

FIXED INCOME - SHORT 

6,300pOOO.O0 
TRADES : 29 

2,000,000.00 0.00 0.00 0 .00 5,847,737, 

CANCELS : 27 

OPTIONS WITTEN 

106 .00 106000 0 .00 397.50 19 .63 94,275 . 
TRADES : 4 
CANCELS: 0 

S TATE STREE GRAND TOTAL 

4z-: 

t, joy,, STATE STREET, 

NIHC ANNUAL NO NAME ON RECORD PAGE : 549 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

SHARES/PAR/CONTRACTS UNITS # OF TRADES BASE INTEREST BASE CONNISSNS BASE TAX/FEE/OTH BASE NET PROCEEDS 

FUND SUMMARY 

SELL 

LONG 

570,220,839.943 106000 233,135,718.00 2,224,250.17 218,221 .87 6,496.42 698,741,786.80 
TRADES : 3,466 

CANCELS : 165 
SHORT 

11,188,618 .360 
TRADES : 98 

2,000,000.00 0.00 0.00 0.00 6,560,218.48 

CANCELS : 37 



STATE STREET 

HINC ANNUAL NO NAME ON RECORD PAGE : 551 
USD - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 
MARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 
SHORT TERM FIXED 
MATURITIES SHORT TERN EQUITY INCOME OPTIONS FUTURES GRAND TOTAL 

DTC NET TRADES : 11 15 1,806 70 0 0 NET TRADES : 1,902 
BOS MET TRADES : 0 0 10 517 0 192 NET TRADES : 709 
FED NET TRADES : 4 5 0 lei 0 0 NET TRADES : 190 
AU2 NET TRADES : 0 0 18 0 0 0 NET TRADES : is 
CAS MET TRADES : 0 0 4 0 0 0 NET TRADES : 4 
CAI NET TRADES : 0 0 29 0 0 0 MET TRADES : 29 
CHI NET TRADES : 0 0 21 0 0 0 NET TRADES : 21 
OKI MET TRADES : 0 0 2 0 0 0 NET TRADES : 2 
DE4 NET TRADES : 0 0 41 0 0 0 NET TRADES : 41 
ES3 NET TRADES : 0 0 1 0 0 0 NET TRADES : 1 
ES4 NET TRADES : 0 0 1 0 0 0 NET TRADES : 1 
FI1 NET TRADES : 0 0 11 0 0 0 NET TRADES : 11 
FRI NET TRADES : 0 0 45 0 0 0 NET TRADES : 45 
GBB NET TRADES : 0 0 162 0 0 0 NET TRADES : 162 
EUR NET TRADES : 0 0 17 16 0 0 NET TRADES : 33 
lEi NET TRADES : 0 0 2 0 0 0 NET TRADES : 2 
IT3 NET TRADES : 0 0 21 0 0 0 NET TRADES : 21 
NL4 NET TRADES : 0 0 11 0 0 0 NET TRADES : 11 
PTI. NET TRADES : 0 0 7 0 0 0 NET TRADES : 7 
GBV NET TRADES : 0 0 10 0 0 0 MET TRADES : 10 
HKI NET TRADES : 0 0 25 0 0 0 NET TRADES : 25 
JP9 NET TRADES : 0 0 10 0 0 0 =-:--::,--NET TRADES : 10 
JP3 NET TRADES : 0 0 99 0 0 0 NET TRADES : 99 
NOTE : NET TRADES - TRADES - CANCELLED TRADES - CORP ACTIONS 

) I 

) I 

NIHC ANNUAL NO NAME ON RECORD PAGE : 550 
uso - COMPOSITE - ASOF : 31AUG03 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

TRANSACTION TYPE # OF TRADES CONTRACTS NOTIONAL PAR CONN/FEE NOTIONAL PROCEEDS 

FUND SUMMARY 

SELL 

FUTURE SELL TO OPEN 

TRADES : 51 
274.000 222,364,980 254.89 32,216,118.67 

CANCELS: 5 

FUTURE SELL TO CLOSE 

TRADES : 166 
1,341.000 113,672,440 5,646.70 148,258,759.61 

CANCELS: 30 

FUTURE TOTAL 

TRADES : 217 
1,615.000 336,037,420 5,901.59 180,474,878.28 

CANCELS: 35 



NIHC ANNUAL NO NAME ON RECORD 
USD - COMPOSITE - 

PORTFOLIO SALES REPORT 

14ARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 

SHORT TERN FIXED 
MATURITIES SHORT TERN EQUITY INCOME OPTIONS 

NOI NET TRADES : 0 0 1 0 0 

NZ3 NET TRADES : 0 0 4 0 0 

SEI NET TRADES : 0 0 4 0 0 

SGI. NET TRADES : 0 0 2 0 0 

THI NET TRADES : 0 0 10 0 0 

NYC MET TRADES : 0 0 1 0 0 

Usl NET TRADES : 0 0 8 0 0 

AUl NET TRADES : 0 0 22 0 0 

Eci NET TRADES : 0 0 1 0 0 

LDN NET TRADES : 0 0 3 0 0 

JPI NET TRADES : 0 0 11 0 0 

CAN NET TRADES : 0 0 0 10 0 

TBA NET TRADES : 0 0 0 47 0 

OTH NET TRADES : 0 0 0 1 0 

MYF NET TRADES : 0 0 0 0 4 

TOTAL NET TRADES : 15 20 2,420 842 4 

NOTE : NET TRADES - TRADES CANCELLED TRADES CORP ACTIONS 

SHORT TERN FIXED 
MATURITIES SHORT TERN EQUITY INCOME OPTIONS 

DTC NET TRADES : 0 0 60 2 0 

FED NET TRADES : 0 0 0 -7 0 

DE4 NET TRADES : 0 0 1 0 0 

ES3 NET TRADES : 0 0 2 0 0 

EUR NET TRADES : 0 0 0 1 0 

FUTURES GRAND TOTAL 

0 NET TRADES : 62 

0 NET TRADES : -7 

0 7-.~,2-,NET TRADES : 1 

0 NET TRADES : 2 

0 NE&TATsE STREEL 

PORTFOLIO SALES REPORT 

MARCH 1, 2003 TO AUGUST 31, 2003 

FUND SUMMARY - BY LOCATION 

SHORT TERN FIXED 
MATURITIES SHORT TERN EQUITY INCOME OPTIONS FUTURES GRAND TOTAL 

IEl MET TRADES : 0 0 2 0 0 0 NET TRADES : 2 

TOTAL NET TRADES : 0 0 65 -4 0 0 MET TRADES : 61 

NOTE : MET TRADES - CORP ACTIONS 

GRAND TOTAL : 15 20 2,485 838 4 182 MET TRADES : 3,544 

STATESTREET, 
RUN DATE = 17SEP03 

PAGE : 552 
ASOF : 31AUG03 

FUTURES GRAND TOTAL 

0 NET TRADES : I 

0 NET TRADES : 4 

0 NET TRADES : 4 

0 NET TRADES : 2 

0 MET TRADES : 10 

0 NET TRADES : I 

0 MET TRADES : 8 

0 MET TRADES : 22 

0 NET TRADES : 1 

0 NET TRADES : 3 

0 NET TRADES : 11 

0 NET TRADES : 10 

0 MET TRADES : 47 

0 NET TRADES : I 

0 NET TRADES : 4 

182 NET TRADES : 3,483 

mimc ANNUAL NO NAME ON RECORD PAGE : 
USD - COMPOSITE - ASOF : 31AUG03 



BURROUGHS WELLCOME FUND 
990-PF 2002 FOR FISCAL YEAR 2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 2b,c, and d 
Please see the following for brochures on grant applications, 
submission deadlines, and grant restrictions and limitations . 
Statements 18,19, and 20 



Career Award at the Scientific Interface 
Cold Spring Harbor Laboratory none $40,000.00 

Yasuda, Ryohei 10822 
1 Bungtown Road 1/15/2003 
Cold Spring Harbor, NY 11724 
Visualization of biochemical signaling in single dendritic spines 
Cold Spring Harbor Laboratory none $40,000.00 
Yasuda, Ryohei 11642 
1 Bungtown Road 7/14/2003 
Cold Spring Harbor, NY 11724 
Visualization of biochemical signaling in single dendritic spines 
Duke University Medical Center none $40,000 .00 

Cowell, Lindsay G . 10824 
Dept . of Biostatistics and Bioinformatics; Center for Bioinformatics and Computational Biology 107 North Building, Research Drive B1 1/15/2003 
Durham, NC 27708 
A novel statistical approach to deducing the function of regulatory DNA: examples from analyses of recombination signal sequences 
Duke University Medical Center none $40,000.00 

Cowell, Lindsay G. 11634 
Dept. of Biostatistics and Bioinformatics Center for Bioinformatics and Computational Biology 107 North Building, Research Drive BI 7/14/2003 

Durham, NC 27708 
A novel statistical approach to deducing the function of regulatory DNA: examples from analyses of recombination signal sequences 
Harvard Medical School none $40,000.00 

Yousaf, Muhammad N . 10825 
Dept . of Cell Biology 240 Longwood Avenue Building C-502 1/15/2003 
Boston, MA 02115 
A surface chemistry and materials approach to develop model substrates to study PI(4,5)P2 lipid raft dependent actin polymerization 
Harvard Medical School none $40,000.00 
Sello, Jason K. 10982 
Depts. of Biological Chemistry and Molecular Pharmacology 240 Longwood Avenue 2/14/2003 

Boston, MA 02115 
Taking a chemical genetic scalpel to a <%Streptomyces%> colony 
Harvard Medical School none $40,000.00 

Sello, Jason K. 11641 
Depts . of Biological Chemistry and Molecular Pharmacology 240 Longwood Avenue 7/14/2003 

Boston, MA 02115 
Taking a chemical genetic scalpel to a <%Streptomyces%> colony 
Harvard Medical School none $40,000.00 
Yousaf, Muhammad N. 11639 
Dept. of Cell Biology 240 Longwood Avenue Building C-502 7/14/2003 
Boston, MA 02115 

BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 

NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 



GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
A surface chemistry and materials approach to develop model substrates to study PI(4,5)P2 lipid raft dependent actin polymerization 
Massachusetts Institute of Technology none $32,000.00 
Stockwell, Brent R. 10809 
Nine Cambridge Center 1/15/2003 
Cambridge, MA 02142 
Chemical profiling of cellular disease states 
Massachusetts Institute of Technology none $32,000.00 
Stockwell, Brent R. 11660 
Nine Cambridge Center 7/14/2003 
Cambridge, MA 02142 
Chemical profiling of cellular disease states 
Regents of the University of California none 
Rao, Jianghong 10817 
Dept. of Radiology 300 Pasteur Drive Edwards Building, R-356 1/15/2003 
Stanford, CA 94305 
Imaging gene expression and protein phosphorylation in living organisms 
Regents of the University of California none 
Young, Matthew A. 10823 
Depts. of Molecular and Cell Biology & Dept . of Chemistry 401 Barker Hall MC 3202 1/15/2003 
Berkeley, CA 94720-3202 
Allosteric regulation in cell signaling proteins 
Regents of the University of California none 
Rao, Jianghong 11656 
Dept. of Radiology 300 Pasteur Drive Edwards Building, R-356 7/14/2003 
Stanford, CA 94305 
Imaging gene expression and protein phosphorylation in living organisms 
Regents of the University of California none 
Young, Matthew A. 11640 
Depts. of Molecular and Cell Biology & Dept . of Chemistry 401 Barker Hall MC 3202 7/14/2003 
Berkeley, CA 94720-3202 
Allosteric regulation in cell signaling proteins 
Regents of the University of Michigan none 
Nelson, Patrick W. 10816 
Dept . of Mathematics 5860 East Hall 525 East University 1/15/2003 
Ann Arbor, MI 48109 

$65,000.00 

A theoretical study of HIV-1 pathogenesis : from primary infection, through latency, to effective drug therapy or progression to AIDS 

BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 

$53,800.00 

$40,000.00 

$53,800.00 

$40,000.00 

A theoretical study of HIV-1 pathogenesis : from primary infection, through latency, to effective drug therapy or progression to AIDS 
Regents of the University of Michigan none $65,000.00 
Nelson, Patrick W. 11659 
Dept . of Mathematics 5860 East Hall 525 East University 7/14/2003 
Ann Arbor, MI 48109 



BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Rockefeller University none $32,000.00 
Elowitz, Michael B. 10810 
California Institute of Technology Broad Center, M/C 114-96 1200 E. California Blvd . Pasadena, CA 91125 1/15/2003 
Pasadena, CA 91125 
<%In vivo%> modeling : a synthetic approach to regulatory networks 
Rockefeller University none $32,000.00 
Elowitz, Michael B . 11658 
California Institute of Technology Broad Center, M/C 114-96 1200 E. California Blvd . Pasadena, CA 91125 7/14/2003 
Pasadena, CA 91125 
<%In vivo%> modeling : a synthetic approach to regulatory networks 
Stanford University none $20,000.00 
Lapidus, Lisa J . 10374 
Dept . of Physics Varian Physics Bldg . Rm . 222 10/15/2002 
Stanford, CA 94305-4060 
Dynamics of polypeptides from measurement of intramolecular contact formation 
Stanford University none $32,000.00 
Rock, Ronald S. 10808 
Dept . of Biochemistry Beckman Center B451 1/15/2003 
Stanford, CA 94305-5307 
Exploring the protein folding energy landscape at the single molecule level 
Stanford University none $32,000.00 
Weninger, Keith R. 10811 
Dept . of Physics Box 8202 2700 Stinson Drive Cox Hall Room 518A 1/15/2003 
Raleigh, NC 27695-8202 
Single molecule study of the role of SNARE protein assisted membrane fusion in calcium-triggered neurotransmitter release 
Stanford University none $20,000.00 
Lapidus, Lisa J. 11267 
Dept. of Physics Varian Physics Bldg . Rm . 222 4/14/2003 
Stanford, CA 94305-4060 
Dynamics of polypeptides from measurement of intramolecular contact formation 
Stanford University none $32,000.00 
Rock, Ronald S. 11661 
Dept . of Biochemistry Beckman Center B451 7/14/2003 
Stanford, CA 94305-5307 
Exploring the protein folding energy landscape at the single molecule level 
Stanford University none $32,000.00 
Weninger, Keith R. 11657 
Dept . of Physics Box 8202 2700 Stinson Drive Cox Hall Room 518A 7/14/2003 
Raleigh, NC 27695-8202 
Single molecule study of the role of SNARE protein assisted membrane fusion in calcium-triggered neurotransmitter release 
Trustees of Princeton University none $40,000.00 



Career Awards In the Biomedical Sciences 
Baylor College of Medicine none $62,000.00 
Brown, Chester W. 10939 
Dept. of Molecular and Human Genetics One Baylor Plaza Room 5842 2/14/2003 

BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK # 
NAME OF INSTITUTION I GRANTEE I ADDRESS I PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Fairhall, Adrienne L. 10820 
Dept . of Physiology and Biophysics 1959 NE Pacific Street HSB Room G423 Box 357290 1/15/2003 
Seattle, WA 98195-7290 
Neural computation, adaptation and information processing 
Trustees of Princeton University none $40,000-00 
Fairhall, Adrienne L. 11644 
Dept . of Physiology and Biophysics 1959 NE Pacific Street HSB Room G423 Box 357290 7/14/2003 
Seattle, WA 98195-7290 
Neural computation, adaptation and information processing 
University of Arizona none $32,000.00 
Peterson, Todd E. 10807 
Institute of Imaging Science CCC 1121 MCN 1/15/2003 
Nashville, TN 37232-2675 
Ultrahigh-resolution <%in vivo%> imaging 
University of Arizona none $32,000.00 
Peterson, Todd E. 11662 
Institute of Imaging Science CCC 1121 MCN 7/14/2003 
Nashville, TN 37232-2675 
Ultrahigh-resolution <%in vivo%> imaging 
Yale University none $40,000.00 
Kuhn, Jeffrey R. 10821 
Dept . of Molecular, Cellular and Developmental Biology KBT 542 Post Office Box 208103 1/15/2003 
New Haven, CT 06520-8103 
Total internal reflection fluorescence microscopy of actin branching dynamics in vivo 
Yale University none $40,000.00 
Kuhn, Jeffrey R. 11643 
Dept . of Molecular, Cellular and Developmental Biology KBT 542 Post Office Box 208103 7/14/2003 
New Haven, CT 06520-8103 
Total internal reflection fluorescence microscopy of actin branching dynamics in vivo 

Career Awards Collaborative Grant 
Rutgers, the State University of New Jersey-New Brunswick none $8,400.00 
Severinov, Konstantin V. 10662 
Waksman Institute of Microbiology Busch Campus 190 Frelinghuysen Road 12/13/2002 
Piscataway, NJ 08854 
Two sessions for the 2003 FASEB summer conference on transcription in prokaryotes 



BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 
NAME OF INSTITUTION i GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Houston, TX 77030-3498 
Understanding the reproductive roles of the activins using an activin beta B knock-in model 
Baylor College of Medicine none $29,000.00 
Boerkoel, Cornelius F. 10971 
Dept. of Molecular and Human Genetics One Baylor Plaza, Room T628 2/14/2003 
Houston, TX 77030 
A <%Drosophila%> model for dissection SMARCAL1 function 
Baylor College of Medicine none $64,000.00 
Boerkoel, Cornelius F. 11268 
Dept . of Molecular and Human Genetics One Baylor Plaza, Room T628 4/14/2003 
Houston, TX 77030 
A <%Drosophila%> model for dissection SMARCAL1 function 
Baylor College of Medicine none $65,500 .00 
Brown, Chester W. 11833 
Dept . of Molecular and Human Genetics One Baylor Plaza Room 5842 8/14/2003 
Houston, TX 77030-3498 
Understanding the reproductive roles of the activins using an activin beta B knock-in model 
Beth Israel Deaconess Medical Center none $65,500 .00 
Anderson, Matthew P. 11839 
Dept . of Neurology Harvard Institutes of Medicine Room 858 77 Avenue Louis Pasteur, Bldg . HIM8 8/14/2003 
Boston, MA 02115 
Role of T-type calcium channels in thalamic and hippocampal rhythmic activity 
Board of Regents of the University of Wisconsin none $65,500.00 
Sun, Xin 10235 
Dept . of Genetics 5264 Genetics/Biotech 445 Henry Mail 9/13/2002 
Madison, WI 53706 
Understanding the endoderm in organogenesis and regeneration 
Board of Regents of the University of Wisconsin none $2,885.49 
Knoll, Laura J. 10517 
Dept. of Medical Microbiology and Immunology 1300 University Ave. Room 495 SMI 11/15/2002 
Madison, WI 53706-1532 
Molecular genetic approaches to investigate developmental regulation in <%Toxoplasma gondii%> 
Board of Regents of the University of Wisconsin none $65,500.00 
Sun, Xin 10959 
Dept . of Genetics 5264 Genetics/Biotech 445 Henry Mall 2/14/2003 
Madison, WI 53706 
Understanding the endoderm in organogenesis and regeneration 
Board of Regents of the University of Wisconsin none $62,000 .00 
Sun, Xin 11819 
Dept . of Genetics 5264 Genetics/Biotech 445 Henry Mall 8/14/2003 
Madison, WI 53706 



BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK # 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Understanding the endoderm in organogenesis and regeneration 
Board of Regents of the University of Wisconsin none $62,000.00 
Knoll, Laura J. 11769 
Dept . of Medical Microbiology and Immunology 1300 University Ave. Room 495 SMI 8/14/2003 
Madison, Wl 53706-1532 
Molecular genetic approaches to investigate developmental regulation in <%Toxoplasma gondii%> 
Board of Regents of the University of Wisconsin none $50,000.00 
Hull, Christina M. 11800 
Dept . of Biomolecular Chemistry 587 MSC 1300 University Ave. 8/14/2003 
Madison, WI 53706-1532 
Cell identity, sexual development, and virulence in the human fungal pathogen <%Cryptococcus neoformans%> 
Brigham and Women's Hospital none $60,500.00 
Pollak, Martin R. 11779 
Dept . of Genetics H.I.M . 542 77 Avenue Louis Pasteur 8/14/2003 
Boston, MA 02115 
Mouse molecular genetic studies of the extracellular Ca2+-sensing receptor [2+ is in superscript] 
California Institute of Technology none $31,500.00 
West, Anthony P. 10963 
Division of Biology 156-29 1200 E. California Blvd . 2/14/2003 
Pasadena, CA 91125 
Identification of the natural ligand of Methuselah, a <%Drosophila%> GPCR associated with extended lifespan 
California Institute of Technology none $29,000.00 
Porteus, Matthew H. 10978 
Dept. of Pediatrics MC 9063 5323 Harry Hines Blvd . 2/14/2003 
Dallas, TX 75390 
Regulation of gene targeting in vertebrate somatic cells 
California Institute of Technology none $60,500.00 
Chan, David C. 11664 
Division of Biology MC 156-29 1200 E. California Blvd . 7/14/2003 
Pasadena, CA 91125 
Structural and mechanistic studies of virus-mediated membrane fusion 
California Institute of Technology none $32,750.00 
West, Anthony P. 11817 
Division of Biology 156-29 1200 E. California Blvd . 8/14/2003 
Pasadena, CA 91125 
Identification of the natural ligand of Methuselah, a <%Drosophila%> GPCR associated with extended lifespan 
Children's Hospital of Philadelphia none $62,000.00 
Hogarty, Michael D. 10933 
Dept . of Pediatrics, Division of Oncology The Children's Hospital of Philadelphia 9 North Abramson Research Center, Suite 902 351 2/14/2003 
Philadelphia, PA 19104-4318 
<%BlNl%> : a <%MYCN%> interacting neuroblastorna suppressor 
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Children's Hospital of Philadelphia none $65,500.00 
Hogarty, Michael D. 11840 
Dept . of Pediatrics, Division of Cincology The Children's Hospital of Philadelphia 9 North Abramson Research Center, Suite 902 351 8/14/2003 
Philadelphia, PA 19104-4318 
<%BlNl%> : a <%MYCN%> interacting neuroblastoma suppressor 
Children's Hospital-Boston none $62,000.00 
Hirschhorn, Joel N. 10815 
Division of Genetics Children's Hospital 300 Longwood Avenue 1/15/2003 
Boston, MA 02115 
Genetic analysis of complex endocrine disorders 
Children's Hospital-Boston none $31,500 .00 
Dolmetsch, Ricardo E. 10965 
Dept . of Molecular Pharmacology 269 Campus Dr. CCSR 3215B 2/14/2003 
Stanford, CA 94305 
Voltage-gated calcium channel signaling the nucleus 
Children's Hospital-Boston none $62,000.00 
Hirschhorn, Joel N . 11530 
Division of Genetics Children's Hospital 300 Longwood Avenue 6/12/2003 
Boston, MA 02115 
Genetic analysis of complex endocrine disorders 
Cold Spring Harbor Laboratory none $29,000.00 
Zito, Karen M. 11810 
Dept. of Neuroscience 1 Bungtown Road 8114/2003 
Cold Spring Harbor, NY 11724 
Regulation of synapse formation in the mammalian cortex 
Duke University none $29,000.00 
Luo, Minmin 10976 
Dept . of Neurobiology Bryan Research Building, Room 309 Research Drive Medical Center Box 3209 2/14/2003 
Durham, NC 27710 
Integration of pheromonal signals and hormonal cues in mammalian reproduction 
Emory University none $65,500.00 
Finch, Elizabeth A. 10624 
Dept . of Cell Biology Whitehead Biomedical Research Building 615 Michael Street, Room 542 12/13/2002 
Atlanta, GA 30322 
Postsynaptic calcium signaling by inositol trisphosphate in neuronal dendntes 
Emory University none $29,000.00 
Kaech, Susan M . 11799 
Dept . of Microbiology and Immunology Rollins Research Center, Rm G211 1510 Clifton Road 8/14/2003 
Atlanta, GA 30322 
Investigation of the mechanisms that regulate memory CD8 T cell development 
Fred Hutchinson Cancer Research Center none $60,500.00 
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Olson, James M. 10245 
Dept . of Pediatric Hematology/Oncology 1100 Fairview Avenue North, D4-100 Post Office Box 19024 9/13/2002 
Seattle, WA 98109-1024 
NeuroD abrogation in neuroblastoma 
Fred Hutchinson Cancer Research Center none $64,000.00 
Peichel, Catherine L. 11403 
Division of Human Biology 1100 Fairview Ave. North P.O . Box 19024, Mailstop D4-100 5/15/2003 
Seattle, WA 98109-1024 
The genetic and molecular basis of reproductive isolation of threespine sticklebacks 
Fred Hutchinson Cancer Research Center none $60,500.00 
Olson, James M . 11778 
Dept . of Pediatric Hematology/Oncology 1100 Fairview Avenue North, D4-1 00 Post Office Box 19024 8/14/2003 
Seattle, WA 98109-1024 
NeuroD abrogation in neuroblastoma 
General Hospital Corporation none $29,000.00 
Kim, Dennis H. 11801 
Dept . of Molecular Biology Wellman 8 Massachusetts General Hospital 8/14/2003 
Boston, MA 02114 
Genetic analysis of innate immunity in <%C. elegans%> 
Harbor-UCLA Research and Education Institute none $29,000.00 
Sheppard, Donald C. 10237 
Dept . of Medicine Division of Infectious Diseases 1124 W. Carson Street RB2-227 9/13/2002 
Torrance, CA 90502-2064 
Isolation and characterization of genes involved in morphogenesis and virulence of <%Aspergillus fumigatus%> 
Harbor-UCLA Research and Education Institute none $29,000.00 
Sheppard, Donald C. 10975 
Dept . of Medicine Division of Infectious Diseases 1124 W. Carson Street RB2-227 2/14/2003 
Torrance, CA 90502-2064 
Isolation and characterization of genes involved in morphogenesis and virulence of <%Aspergillus fumigatus%> 
Harbor-UCLA Research and Education Institute none $29,000.00 
Sheppard, Donald C . 11808 
Dept . of Medicine Division of Infectious Diseases 1124 W. Carson Street RB2-227 8/14/2003 
Torrance, CA 90502-2064 
Isolation and characterization of genes involved in morphogenesis and virulence of <%Aspergillus fumigatus%> 
Harvard Medical School none $65,500.00 
Bonni, Azad 10705 
Dept . of Pathology Building D2 - 4th Floor 200 Longwood Avenue 12/13/2002 
Boston, MA 02115 
Regulation of glial fate specification in the central nervous system 
Harvard Medical School none $62,000.00 
Sabatini, Bernardo L. 10812 
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Dept. of Neurobiology 220 Longwood Ave. 1/15/2003 
Boston, MA 02115 
Role of localized biochemical signaling in the regulation of synaptic function and spine morphogenesis 
Harvard Medical School none $29,000.00 
Admiraal, Suzanne J. 10977 
Dept . of Biological Chemistry and Molecular Pharmacology 240 Longwood Avenue 2/14/2003 
Boston, MA 02115-5701 
Biosynthesis of hybrid natural products 
Harvard Medical School none $62,000.00 
Sabatini, Bernardo L. 11532 
Dept . of Neurobiology 220 Longwood Ave. 6/12/2003 
Boston, MA 02115 
Role of localized biochemical signaling in the regulation of synaptic function and spine morphogenesis 
Harvard Medical School none $29,000.00 
Admiraal, Suzanne J. 11807 
Dept . of Biological Chemistry and Molecular Pharmacology 240 Longwood Avenue 8/14/2003 
Boston, MA 02115-5701 
Biosynthesis of hybrid natural products 
Harvard Medical School none $29,000.00 
Gozani, Or P. 11795 
Dept. of Cell Biology 240 Longwood Avenue Bldg . SGM, Rm. 419 8/14/2003 
Boston, MA 02115-5701 
Regulation of chromatin remodeling events by nuclear phosphoinositides 
Harvard Medical School none $50,000.00 
Reich, David E. 11802 
Dept . of Genetics New Research Building, Room 336 77 Avenue Louis Pasteur 8/14/2003 
Boston, MA 02115 
Applying population genetics to find genes for common diseases 
Institute for Systems Biology none $62,000.00 
Galitski, Timothy P. 10257 
4225 Roosevelt Way NE Suite 200 9/13/2002 
Seattle, WA 98105 
Genetic networks 
Institute for Systems Biology none $62,000.00 
Galitski, Timothy P. 10995 
4225 Roosevelt Way NE Suite 200 2/14/2003 
Seattle, WA 98105 
Genetic networks 
Johns Hopkins University none $33,000.00 
Cooper, Michael K. 10258 
Dept. of Neurology MRB 111, Suite 6140 465 21st Avenue South 9/13/2002 



Estrogen receptors and neuroprotection against excitotoxic injury 
Johns Hopkins University School of Medicine none $65,500.00 
Gaiano, Nicholas R. 10236 
Dept . of Neurology 600 N. Wolfe Street Meyer 5-167 9/13/2002 
Baltimore, MD 21287 
Neural stem cells in the mammalian forebrain: the roles of Notch and FGF signaling 
Johns Hopkins University School of Medicine none $65,500.00 
Eberhart, Charles G. 10634 
Dept . of Pathology 558 Ross Building 720 Rutland Avenue 12/13/2002 
Baltimore, MD 21205 
An analysis of medulloblastorna pathobiology and response to novel therapies using murine transgenic models 
Johns Hopkins University School of Medicine none $65,500.00 
Espenshade, Peter J . 10635 
Dept . of Cell Biology 725 N. Wolfe St . 107B Physiology 12/13/2002 
Baltimore, MD 21205 
Molecular mechanism of cholesterol homeostasis in mammalian cells 
Johns Hopkins University School of Medicine none $65,500.00 
Gaiano, Nicholas R. 10636 
Dept . of Neurology 600 N . Wolfe Street Meyer 5-167 12/13/2002 
Baltimore, MD 21287 
Neural stem cells in the mammalian forebrain: the roles of Notch and FGF signaling 
Johns Hopkins University School of Medicine none $62,000.00 
Robinson, Douglas N. 10937 
Dept. of Cell Biology 725 Wolfe St . 2/14/2003 
Baltimore, MD 21205 
Studies of the mechanisms of cytokinesis using <%Dictyostelium%> 
Johns Hopkins University School of Medicine none $65,500.00 
Eberhart, Charles G. 11528 
Dept. of Pathology 558 Ross Building 720 Rutland Avenue 6/12/2003 
Baltimore, MD 21205 
An analysis of medulloblastorna pathobiology and response to novel therapies using munne transgenic models 
Johns Hopkins University School of Medicine none $65,500.00 
Espenshade, Peter J . 11531 
Dept. of Cell Biology 725 N. Wolfe St . 107B Physiology 6/12/2003 
Baltimore, MD 21205 
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Nashville, TN 37232-8552 
Modulation of sonic hedgehog signal transduction by cholesterol homeostasis 
Johns Hopkins University none $65,500.00 
Wang, Michael M . 11386 
Dept . of Neurology and Molecular/Integrative Physiology 7629 Medical Sciences 11 Box 0622 1137 Catherine Street 5/15/2003 
Ann Arbor, MI 48109-0622 
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Molecular mechanism of cholesterol homeostasis in mammalian cells 
Johns Hopkins University School of Medicine none $65,500.00 
Robinson, Douglas N. 11836 

Dept . of Cell Biology 725 Wolfe St . 8/14/2003 
Baltimore, MD 21205 
Studies of the mechanisms of cytokinesis using <%Dictyostelium%> 
Johns Hopkins University School of Medicine none $62,000.00 

Gaiano, Nicholas R. 11814 
Dept . of Neurology 600 N. Wolfe Street Meyer 5-167 8/14/2003 

Baltimore, MD 21287 
Neural stem cells in the mammalian forebrain : the roles of Notch and FGF signaling 
Laval University none $62,000 .00 

De Koninck, Paul 11000 
Dept. of Biochemistry and Microbiology Centre de Recherche Universite Laval Robert-Giffard Local F-6561-9 2601, Chemin de [a C 2/14/2003 
Beauport, Quebec, G1J 2133 
Decoding rhythms in the nervous system 
Laval University none $65,500.00 
De Koninck, Paul 11770 

Dept . of Biochemistry and Microbiology Centre de Recherche Universite Laval Robert-Giffard Local F-6561-9 2601, Chemin de la C 8/14/2003 
Beauport, Quebec, G1J 2G3 
Decoding rhythms in the nervous system 
Massachusetts Institute of Technology none $44,000.00 

Anderson, Matthew P. 10500 
Dept . of Neurology Harvard Institutes of Medicine Room 858 77 Avenue Louis Pasteur, Bldg . HIM8 11/15/2002 
Boston, MA 02115 
Role of T-type calcium channels in thalamic and hippocampal rhythmic activity 
Massachusefts Institute of Technology none $65,500.00 
Yaffe, Michael B. 10806 
Center for Cancer Research Dept . of Biology Building El 8-580 77 Massachusetts Avenue 1/15/2003 
Cambridge, MA 02139 
Scaffolding and chaperone proteins in signal transduction : 14-3-3 regulation of mitosis and programmed cell death 
Massachusefts Institute of Technology none $29,000.00 
McLaughlin, Margaret E . 10970 
MIT Center for Cancer Research 40 Ames St. Bldg . E17-517 2/14/2003 
Cambridge, MA 02139 
Effects of heterotypic cell interactions and blood-born signals on tumors of the nervous system 
Massachusetts Institute of Technology none $29,000.00 

McLaughlin, Margaret E. 11811 
MIT Center for Cancer Research 40 Ames St . Bldg . El 7-517 8/14/2003 
Cambridge, MA 02139 
Effects of heterotypic cell interactions and blood-born signals on tumors of the nervous system 
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Massachusetts Institute of Technology none $29,000.00 
Majewska, Anna K. 11793 
Picower Center for Learning and Memory 45 Carleton Street, E25-235 8/14/2003 
Cambridge, MA 02139 
Imaging rapid plasticity in the visual cortex 
McGill University none $60,500.00 
Ryan, Aimee K. 10247 
Montreal Children's Hospital Research Institute Room 415/2 Place Toulon 4060 Ste. Catherine Avenue Quest 9/13/2002 
Montreal, Quebec H3Z 2Z3 
Analysis of inductive events responsible for specification and differentiation of the anterior pituitary gland 
McGill University none $60,500 .00 
Ryan, Aimee K. 10989 
Montreal Children's Hospital Research Institute Room 415/2 Place Toulon 4060 Ste. Catherine Avenue Quest 2/14/2003 
Montreal, Quebec H3Z 2Z3 
Analysis of inductive events responsible for specification and differentiation of the anterior pituitary gland 
McGill University none $60,500.00 
Qureshi, Salman T. 11663 
Montreal General Hospital Room Ll 1-403 7/14/2003 
Montreal, QC H3G 1A4 
Genetic analysis of innate resistance to bacterial pathogens 
New York University School of Medicine none $65,500.00 
Yelon, Deborah L. 10954 
Developmental Genetics Program Skirball Institute of Biomolecular Medicine 540 First Avenue 2/14/2003 
New York, NY 10016 
Patterning during organogenesis: genetic analysis of cardiac chamber formation 
Northwestern University none $65,500.00 
Allada, Ravi 11824 
Dept . of Neurobiology and Physiology 2153 North Campus Drive 8/14/2003 
Evanston, IL 60208 
Molecular and genetic analysis of the circadian rhythm gene, <%Clock%>, in <%Drosophila%> 
Oregon Health and Science University none $65,500.00 
Schumacher, Maria A. 10367 
Dept . of Biochemistry and Molecular Biology 3181 SW Sam Jackson Park Road 10/15/2002 
Portland, OR 97239-3098 
Structural biology of cell growth, development, and regulation 
Oregon Health and Science University none $65,500.00 
Schumacher, Maria A. 10998 
Dept . of Biochemistry and Molecular Biology 3181 SW Sam Jackson Park Road 2/14/2003 
Portland, OR 97239-3098 
Structural biology of cell growth, development, and regulation 
Oregon Health and Science University none $62,000.00 



Structural biology of cell growth, development, and regulation 
President and Fellows of Harvard College none $31,500.00 
Szabo, Susanne J . 10229 
Dept. of Immunology and Infectious Diseases 651 Huntington Avenue, FXB 203 9113/2002 
Boston, MA 02115-6017 
T-bet, a novel t-box transcription factor that directs T-helper cell type 1 lineage commitment 
President and Fellows of Harvard College none $29,000.00 
Santoro, Stephen W. 11269 
Dept . of Molecular and Cellular Biology 16 Divinity Ave . 4/14/2003 
Cambridge, MA 02138 
Directed evolution of natural and unnatural proteins and oligomers for gene manipulation, drug discovery, and biochemical investigation 
President and Fellows of Harvard College none $31,500 .00 
Szabo, Susanne J. 11264 
Dept . of Immunology and Infectious Diseases 651 Huntington Avenue, FXB 203 4/14/2003 
Boston, MA 02115-6017 
T-bet, a novel t-box transcription factor that directs T-helper cell type 1 lineage commitment 
President and Fellows of Harvard College none $29,000.00 
Santoro, Stephen W. 11654 
Dept . of Molecular and Cellular Biology 16 Divinity Ave. 7/14/2003 
Cambridge, MA 02138 
Directed evolution of natural and unnatural proteins and oligomers for gene manipulation, drug discovery, and biochemical investigation 
Purdue University none $65,500.00 
Hovis, Jennifer S. 10234 
Dept. of Chemistry 1393 Brown Building 9/13/2002 
West Lafayette, IN 47907-1393 
Understanding lipid and protein interactions at the molecular level in model cell membranes 
Purdue University none $65,500.00 
Hovis, Jennifer S. 10956 
Dept . of Chemistry 1393 Brown Building 2/14/2003 
West Lafayette, IN 47907-1393 
Understanding lipid and protein interactions at the molecular level in model cell membranes 
Purdue University none $62,000.00 
Hovis, Jennifer S . 11822 
Dept . of Chemistry 1393 Brown Building 8/14/2003 
West Lafayette, IN 47907-1393 
Understanding lipid and protein interactions at the molecular level in model cell membranes 
Regents of the University of California none $29,000.00 
Wallingford, John B. 10239 
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Schumacher, Maria A. 11772 
Dept . of Biochemistry and Molecular Biology 3181 SW Sam Jackson Park Road 8/14/2003 
Portland, OR 97239-3098 
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Dept . of Molecular Cell and Developmental Biology & Institute for Cellular and Molecular Biology 1 University Station C0930 9/13/2002 
Austin, TX 78712 
Molecular control of cell motility during vertebrate gastrulation 
Regents of the University of California none $65,500.00 
Bilder, David 10376 
Dept . of Molecular and Cell Biology 142 Life Sciences Addition #3200 10/15/2002 
Berkeley, CA 94720 
Genetic analysis of epithelial cell architecture 
Regents of the University of California none $65,500.00 
Doran, Kelly S . 10501 
Dept . of Pediatrics and Infectious Diseases 9500 Gilman Drive, MC ; 0672 Clinical Sciences Building, #427 11/15/2002 
La Jolla, CA 92093-0672 
Penetration of the blood-brain banier in GBS meningitis 
Regents of the University of California none $65,500.00 
Brachmann, Carrie B. 10509 
Dept . of Developmental and Cell Biology 5205 McGaugh Hall 2214 Natural Sciences I Building 11/15/2002 
Irvine, CA 92697-2300 
Using <%Drosophila%> as a tool for the study of apoptototic regulation 
Regents of the University of California none $62,000.00 
Bilder, David 10813 
Dept . of Molecular and Cell Biology 142 Life Sciences Addition #3200 1/15/2003 
Berkeley, CA 94720 
Genetic analysis of epithelial cell architecture 
Regents of the University of California none $55,250.00 
Scott, Kristin E. 10826 
Dept . of Molecular and Cell Biology Helen Wills Neuroscience Institute 361A Life Sciences Addition #3200 1/15/2003 
Berkeley, CA 94720-3200 
Taste representation in <%Drosophila%> brain 
Regents of the University of California none $65,500.00 
Pleasure, Samuel J. 10936 
Dept . of Neurology Epilepsy Research Laboratory Room S262 513 Parnassus Avenue 2/14/2003 
San Francisco, CA 94143-0435 
Molecular control of cell fate in the dentate gyrus 
Regents of the University of California none $65,500.00 
Baron, Jody L . 10934 
Depts. of Microbiology, Immunology and Internal Medicine 513 Parnassus Avenue, HSE 401 2/14/2003 
San Francisco, CA 94143 
Role of the innate immune system in acute and chronic hepatitis B: studies in a novel transgenic mouse model of primary HBV infection 
Regents of the University of California none $62,000.00 
Demburg, Abby F. 10935 
Life Sciences Division One Cyclotron Road MS: 84-171 2/14/2003 
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Berkeley, CA 94720 
Chromosome architecture and the fidelity of meiotic segregation 
Regents of the University of California none $65,500.00 
Doran, Kelly S. 10938 
Dept . of Pediatrics and Infectious Diseases 9500 Gilman Drive, MC ; 0672 Clinical Sciences Building, #427 2/14/2003 
La Jolla, CA 92093-0672 
Penetration of the blood-brain barrier in GBS meningitis 
Regents of the University of California none $62,000.00 
Groves, Jay T. 10930 
Dept. of Chemistry Calvin Lab 2/14/2003 
Berkeley, CA 94720 
Studies of cell recognition and signaling with micropatterned lipid membranes 
Regents of the University of California none $65,500.00 
Lee,Benhur 10929 
Dept . of Microbiology, Immunology and Molecular Genetics 1602 Molecular Sciences Building 609 Charles E. Young Drive East 2/14/2003 
Los Angeles, CA 90095-1489 
HIV-1 coreceptors and their role in HIV-associated hematopoietic dysfunction 
Regents of the University of California none $65,500.00 
Brachmann, Carrie B. 10961 
Dept . of Developmental and Cell Biology 5205 McGaugh Hall 2214 Natural Sciences I Building 2/14/2003 
Irvine, CA 92697-2300 
Using <%Drosophila%> as a tool for the study of apoptototic regulation 
Regents of the University of California none $31,500.00 
Herman, Victoria G. 10962 
Dept . of Biological Chemistry HHMI/UCLA 5-748 MRL 675 Charles Young Drive South 2/14/2003 
Los Angeles, CA 90095-1662 
Defining the molecular code for synaptic target selection 
Regents of the University of California none $31,500.00 
Tsang, Stephen H. 10969 
Eye Research Addition 4th Floor Room 406 2/14/2003 
New York, NY 10032 
Unraveling genetic pathways leading to cell death in mice lacking the gamma subunit of the cGMP phosphodiesterase 
Regents of the University of California none $62,000.00 
Smith, Douglas E. 10966 
Dept. of Physics, 0319 9500 Gilman Drive 2114/2003 
La Jolla, CA 92122-0319 
Single molecular studies of viral DNA packaging 
Regents of the University of California none $29,000.00 
Wallingford, John B. 10981 
Dept . of Molecular Cell and Developmental Biology & Institute for Cellular and Molecular Biology 1 University Station C0930 2/14/2003 
Austin, TX 78712 
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Molecular control of cell motility during vertebrate gastrulation 
Regents of the University of California none $62,000.00 
Bilder, David 11529 
Dept . of Molecular and Cell Biology 142 Life Sciences Addition #3200 6/1212003 
Berkeley, CA 94720 
Genetic analysis of epithelial cell architecture 
Regents of the University of California none $65,500 .00 
Dernburg, Abby F. 11838 
Life Sciences Division One Cyclotron Road MS : 84-171 8/14/2003 
Berkeley, CA 94720 
Chromosome architecture and the fidelity of meiotic segregation 
Regents of the University of California none $62,000 .00 
Doran, Kelly S. 11835 
Dept . of Pediatrics and Infectious Diseases 9500 Gilman Drive, MC 0672 Clinical Sciences Building, #427 8/14/2003 
La Jolla, CA 92093-0672 
Penetration of the blood-brain barrier in GBS meningitis 
Regents of the University of California none $65,500.00 
Groves, Jay T. 11842 
Dept . of Chemistry Calvin Lab 8/14/2003 
Berkeley, CA 94720 
Studies of cell recognition and signaling with micropatterned lipid membranes 
Regents of the University of California none $65,500.00 
Lee, Benhur 11844 
Dept . of Microbiology, Immunology and Molecular Genetics 1602 Molecular Sciences Building 609 Charles E. Young Drive East 8/14/2003 
Los Angeles, CA 90095-1489 
HIV-1 coreceptors and their role in HIV-associated hematopoietic dysfunction 
Regents of the University of California none $65,500.00 
Smith, Douglas E. 11815 
Dept . of Physics, 0319 9500 Gilman Drive 8/14/2003 
La Jolla, CA 92122-0319 
Single molecular studies of viral DNA packaging 
Regents of the University of California none $29,000.00 
Shan, Shu-ou 11794 
Dept . of Biochemistry and Biophysics 600 16th Street Genetech Hall Room N316 8/14/2003 
San Francisco, CA 94143-2200 
Mechanism of signal recognition particle-mediated protein targeting 
Regents of the University of California none $50,000.00 
Ashrafi, Kaveh 11803 
Mission Bay Campus N412C Genetech Hall 600 16th Street 8/14/2003 
San Francisco, CA 94107 
Comprehensive analysis of regulatory mechanisms of fat biology 
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Regents of the University of Colorado none $62,000.00 
Perkins, Thomas T. 10499 
Associate JILA Fellow Physicist, Quantum Physics Division, NIST JILA 440 UCB 11/15/2002 
Boulder, CO 80309-0440 
Measurements of single DNA-based molecular motors 
Regents of the University of Colorado none $62,000 .00 

Perkins, Thomas T. 11383 
Associate JILA Fellow Physicist, Quantum Physics Division, NIST JILA 440 UCB 5/15/2003 

Boulder, CO 80309-0440 
Measurements of single DNA-based molecular motors 
Regents of the University of Michigan none $29,000.00 

Bandanan,Vahe 10979 
Dept . of Biochemistry and Molecular Biophysics 1041 E. Lowell St . Biological Sciences West, Room 537 2/14/2003 
Tucson, AZ 85721 
Biosynthesis of deazapurine secondary metabolites 
Regents of the University of Michigan none $62,000.00 
Jakob, Ursula H. 11837 
Dept . of Biology Natural Science Building 830 N. University 8/14/2003 
Ann Arbor, MI 48109-1048 
Structural and functional characterization of new heat shock proteins 
Rockefeller University none $31,500.00 
Albert, Matthew L. 10968 
Director of Research, INSERM AVEN0201 Head, Laboratory of Dendritic Cell Immunology 25-28 rue du Dr . Roux 2/14/2003 
Paris,75724 
Tumor immunity versus tumor-mediated immunosuppression : characterizing the cellular and molecular mechanism of cross-priming and cross-tolerance 
Scripps Research Institute none $29,000.00 

Santoro, Stephen W. 10238 
Dept . of Molecular and Cellular Biology 16 Divinity Ave . 9/13/2002 
Cambridge, MA 02138 
Directed evolution of natural and unnatural proteins and oligomers for gene manipulation, drug discovery, and biochemical investigation 
Scripps Research Institute none $29,000.00 
Saphire, Erica 0. 11804 

Dept . of Immunology 10550 North Torrey Pines Road Mail Code IMM-2 8/14/2003 
La Jolla, CA 92037 
Structural studies of Ebola viral pathogenesis 
Stanford University none $65,500.00 
Clandinin, Thomas R. 10259 
Dept. of Neurobiology Fairchild Building D200 MC5125 299 West Campus Drive 9/13/2002 
Stanford, CA 94305-5125 
Dissecting neuronal target selection in the <%Drosophila%> visual system 
Stanford University none $31,500.00 
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Jontes, James D. 10958 
Dept. of Molecular and Cellular Physiology B100 Beckman Center 2/14/2003 
Stanford, CA 94305-5435 
Role of protocadherins in neural development studied in living zebrafish embryos 
Stanford University none $62,000.00 
Shenoy, Krishna V. 10994 
Dept. of Electrical Engineering & Neurosciences Program Paul G. Allen Center for Integrated Systems 319 CISX, 330 Serra St . 2/14/2003 
Stanford, CA 94305-4075 
Early reach plans in posterior parietal cortex 
Stanford University none $29,000.00 
Gaynor, Erin C. 10972 
Dept . of Microbiology and Immunology #300-6174 University Boulevard 2/14/2003 
Vancouver, BC V6T 1Z3 
Molecular basis of colonization and invasion in the foodbome enteric pathogen campylobacterjejuni 
Stanford University none $62,000.00 
Clandinin, Thomas R. 11138 
Dept . of Neurobiology Fairchild Building D200 MC5125 299 West Campus Drive 3/14/2003 
Stanford, CA 94305-5125 
Dissecting neuronal target selection in the <%Drosophila%> visual system 
Stanford University none $60,500.00 
Glenn, Jeffrey S . 11635 
Dept . of Medicine Division of Gastroenterology and Hepatology CCSR Building, Room 3115A 269 Campus Drive 7/14/2003 
Stanford, CA 94305-5187 
Prenylation and viral assembly 
Stanford University none $65,500.00 
Dolmetsch, Ricardo E. 11816 
Dept . of Molecular Pharmacology 269 Campus Dr. CCSR 3215B 8/14/2003 
Stanford, CA 94305 
Voltage-gated calcium channel signaling the nucleus 
Stanford University none $65,500.00 
Shenoy, Krishna V. 11774 
Dept . of Electrical Engineering & Neurosciences; Program Paul G. Allen Center for Integrated Systems 319 CISX, 330 Serra St . 8/14/2003 
Stanford, CA 94305-4075 
Early reach plans in posterior parietal cortex 
Stanford University none $29,000.00 
Batista, Aaron P. 11796 
Dept . of Neurobiology 299 Campus Drive Fairchild Building, Room D209 8/14/2003 
Stanford, CA 94305-5125 
Neural gating within the cerebral cortex during sensory-motor behavior 
Stanford University none $29,000.00 
Wagers, Amy J . 11797 
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Dept . of Pathology Beckman Center B-263 279 Campus Drive 8/14/2003 
Stanford, CA 94305 
Dynamic circulation of hematopoietic stem cells : implications for stem cell function 
Stanford University none $32,750.00 
Jontes, James D. 11820 
Dept . of Molecular and Cellular Physiology B100 Beckman Center 8/14/2003 
Stanford, CA 94305-5435 
The role of protocadherins in neural development studied in living zebrafish embryos 
Trustees of Columbia University none $57,750.00 
Gogos, Joseph A. 10985 
Center for Neurobiology and Behavior 701 West 168th Street 2/14/2003 
New York, NY 10032 
Genetic analysis of connectivity in the mammalian olfactory system 
Trustees of Columbia University none $60,500.00 
Gogos, Joseph A. 11781 
Center for Neurobiology and Behavior 701 West 168th Street 8/14/2003 
New York, NY 10032 
Genetic analysis of connectivity in the mammalian olfactory system 
Trustees of Dartmouth College none $57,750.00 
Supattapone, Surachai 10514 
Department of Biochemistry 7200 Vail 11/15/2002 
Hanover, NH 03755-3844 
Structure and biology of a soluble prion 
Trustees of Dartmouth College none $60,500 .00 
Supattapone, Surachai 11411 
Department of Biochemistry 7200 Vail 5/15/2003 
Hanover, NH 03755-3844 
Structure and biology of a soluble pnon 
Trustees of Princeton University none $62,000 .00 
Graziano, Michael 10996 
Dept . of Psychology Green Hall 2/14/2003 
Princeton, NJ 08544-1010 
From eye to hand : sensory-motor integration in the primate brain 
Trustees of Princeton University none $29,000.00 
Zallen, Jennifer A. 11125 
Dept . of Molecular Biology Lewis Thomas Lab Washington Road 3/14/2003 
Princeton, NJ 08544 
Molecular analysis of dynamic cell rearrangements in <%Drosophila%> 
Trustees of Princeton University none $65,500.00 
Graziano, Michael 11773 
Dept . of Psychology Green Hall 8/14/2003 
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Princeton, NJ 08544-1010 

$65,500.00 
10814 

1/15/2003 

$62,000.00 
10931 

2/14/2003 

$60,500.00 
10988 

2/14/2003 

$60,500.00 
11636 

7/1412003 

$65,500 .00 
11841 

8114/2003 

$65,500.00 
11813 

8/14/2003 

$57,750.00 
11777 

8/14/2003 

$54,000.00 
11806 

8/14/2003 

Bashaw, Greg J. 
Dept . of Neuroscience 1113 BRB 2/3 421 Curie Blvd . 
Philadelphia, PA 19104 
Molecular mechanisms of attractive and repulsive axon guidance at the midline of <%Drosophila%> 

Brodkin, Edward S. 
Dept . of Psychiatry 415 Curie Boulevard, Room 111 
Philadelphia, PA 19104-6140 
Genetic analysis of anxiety-related behaviors in mice 
University of Arizona 
Bandarian,Vahe 

none 

Dept. of Biochemistry and Molecular Biophysics 1041 E. Lowell St . Biological Sciences West, Room 537 
Tucson, AZ 85721 
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From eye to hand : sensory-motor integration in the primate brain 
Trustees of the University of Pennsylvania none 
Ferguson, Kathryn M . 
Dept. of Biochemistry and Biophysics 807 Stellar-Chance Laboratories 422 Curie Blvd . 
Philadelphia, PA 19104-6059 
Structural basis for erbB receptor activation by epidermal growth factor (EGF) agonists and neuregulin 
Trustees of the University of Pennsylvania none 
Bashaw, Greg J . 
Dept . of Neuroscience 1113 BRB 2/3 421 Curie Blvd . 
Philadelphia, PA 19104 
Molecular mechanisms of attractive and repulsive axon guidance at the midline of <%Drosophila%> 
Trustees of the University of Pennsylvania none 
Brodkin, Edward S. 
Dept . of Psychiatry 415 Curie Boulevard, Room 111 
Philadelphia, PA 19104-6140 
Genetic analysis of anxiety-related behaviors in mice 
Trustees of the University of Pennsylvania none 
Williams, Carmen J. 
Dept . of Obstetrics and Gynecology CRRWH Room 1313, BRB 11/111 421 Curie Blvd . 
Philadelphia, PA 19104-6142 
Signal transduction mechanisms during mouse egg activation 
Trustees of the University of Pennsylvania none 

Trustees of the University of Pennsylvania 
Gold, Joshua 1 . 
Dept . of Neuroscience 116 Johnson Pavilion 3600 Hamilton Walk 
Philadelphia, PA 19104 
Neural basis of perceptual-decision formation 
Trustees of the University of Pennsylvania 

none 

none 



GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Biosynthesis of deazapurine secondary metabolites 
University of British Columbia none $65,500 .00 
Steiner, Theodore S . 10368 

10/15/2002 

$65,500.00 
10997 

2/14/2003 

$65,500.00 
10928 

2/14/2003 

$60,500.00 
11123 

3/14/2003 

$62,000.00 
10960 

2/14/2003 

$65,500.00 
11818 

8/14/2003 

$65,500.00 
10375 

10/15/2002 

$65,500.00 
10967 

2/14/2003 

Division of Infectious Diseases Dept . of Internal Medicine D 452 HP, VGH 2733 Heather Street 
Vancouver, British Columbia, V5Z 3J5 
Isolation and characterization of an interleukin 8 releasing protein from enteroaggregative <%Escherichia coli%> 
University of British Columbia 
Steiner, Theodore S. 

none 

Department of Biochemistry and Molecular Pharmacology 364 Plantation Street LRB 804 MS-013 
Worcester, MA 01605 
Molecular interactions of the lipid-exposed surfaces of integral membrane proteins 
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Division of Infectious Diseases Dept. of Internal Medicine D 452 HP, VGH 2733 Heather Street 
Vancouver, British Columbia, V5Z 3J5 
Isolation and characterization of an interleukin 8 releasing protein from enteroaggregative <%Escherichia coli%> 
University of Chicago none 
Crispino, John D. 
Gwen Knapp Center, Room R1 16 924 East 57th Street 
Chicago, IL 60637 
Functional characterization of hernatopoietic transcription factor complexes 
University of Maryland-College Park none 
Tishkoff, Sarah A. 
Dept . of Biology Room 4219B Biology-Psychology Building 
College Park, MD 20742-4415 
Molecular sequence variation in G6PD and its role in malarial resistance 
University of Massachusetts none 
Tissenbaum, Heidi A. 
Dept . of Molecular Medicine Program in Gene Function and Expression Biotech 11 Suite 217 364 Plantation Street 
Worcester, MA 01605 
Genetic and molecular analysis of genes controlling longevity in <%Caenorhabditis elegans%> 
University of Massachusetts none 
Tissenbaum, Heidi A. 
Dept . of Molecular Medicine Program in Gene Function and Expression Biotech 11 Suite 217 364 Plantation Street 
Worcester, MA 01605 
Genetic and molecular analysis of genes controlling longevity in <%Caenorhabditis elegans%> 
University of Massachusetts Medical School none 
Kobertz, William R. 
Department of Biochemistry and Molecular Pharmacology 364 Plantation Street LRB 804 MS-01 3 
Worcester, MA 01605 
Molecular interactions of the lipid-exposed surfaces of integral membrane proteins 
University of Massachusetts Medical School none 
Kobertz, William R. 
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University of Massachusetts Medical School none $62,000.00 
Kobertz, William R. 11812 

8/14/2003 

$31,500.00 
10957 

2/14/2003 

$6,593.15 
10987 

2/14/2003 

$65,500.00 
11821 

8/14/2003 

$62,000.00 
10955 

2/14/2003 

$65,500.00 
11823 

8/14/2003 

$65,500.00 
10604 

12/13/2002 

$31,500.00 
10964 

2/14/2003 

$65,500.00 

University of Pittsburgh none 
Bi, Guoqiang 
Dept . of Neurobiology 200 Lothrop Street E1451 BST 
Pittsburgh, PA 15261 
Spatio-temporal specificity of synaptic plasticity at single synaptic contacts 
University of Pittsburgh none 
Estevez, Miguel 
Dept . of Neurology 528 South Biomedical Sciences Tower 3500 Terrace Street 
Pittsburgh, PA 15213 
Investigation of a calcium channel related to migraine and epilepsy in both an invertebrate and a mouse model 
University of Pittsburgh none 
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Department of Biochemistry and Molecular Pharmacology 364 Plantation Street LRB 804 MS-013 
Worcester, MA 01605 
Molecular interactions of the lipid-exposed surfaces of integral membrane proteins 
University of North Carolina-Chapel Hill none 
Caron, Kathleen M. 
Dept . of Cell and Molecular Physiology 103 Mason Farm Rd . ; CB# 7545 6340B Medical Biomolecular Research Bldg . 
Chapel Hill, NC 27599 
Reproductive and cardiovascular effects of the adrenomedullin system 
University of North Carollna-Chapel Hill none 
Kirby, Suzanne L. 
Dept . of Medicine Hematology/Cincology CB #7295 
Chapel Hill, NC 27599 
Proliferative advantage for therapeutic bone marrow 
University of North Carolina-Chapel Hill none 
Caron, Kathleen M. 
Dept . of Cell and Molecular Physiology 103 Mason Farm Rd . ; CB# 7545 6340B Medical Biomolecular Research Bldg . 
Chapel Hill, NC 27599 
Reproductive and cardiovascular effects of the adrenomedullin system 
University of Oregon none 
Guillemin, Karen J . 
Dept . of Biology 249C Klamath Hall 
Eugene, OR 97403-1229 
Genetic and cellular basis of <%H . pylori%>-associated malignancies 
University of Oregon none 
Guillemin, Karen J . 
Dept . of Biology 249C Klamath Hall 
Eugene, OR 97403-1229 
Genetic and cellular basis of <%H . pylod%>-associated malignancies 
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Bi, Guoqiang 11834 
Dept. of Neurobiology 200 Lothrop Street E1451 BST 8/14/2003 
Pittsburgh, PA 15261 
Spatio-temporal specificity of synaptic plasticity at single synaptic contacts 
University of Rochester none $34,637.00 

Sia, Elaine K. 10614 
Dept . of Biology RC Box 270211 12/13/2002 
Rochester, NY 14627-0211 
Analysis of yeast mutants with altered simple repeat stability 
University of Texas M.D . Anderson Cancer Center none $65,500.00 
Zhang, Yanping 10603 

Dept . of Molecular and Cellular Cincology 1515 Holcombe Blvd . Box 0108 12/13/2002 
Houston, TX 77030-4009 
ARF-MDM-p53 tumor suppression pathway 
University of Texas M.D . Anderson Cancer Center none $57,750.00 
Jacobson, Raymond H. 10986 
Dept . of Biochemistry and Molecular Biology Box 117 1515 Holcombe Blvd . 2/14/2003 
Houston, TX 77005 
TBP-related factor and selectivity factor 1 : probing TBP function in alternative contexts 
University of Texas M.D . Anderson Cancer Center none $60,500.00 

Jacobson, Raymond H. 11780 
Dept . of Biochemistry and Molecular Biology Box 117 1515 Holcombe Blvd . 8/14/2003 
Houston, TX 77005 
TBP-related factor and selectivity factor 1 : probing TBP function in alternative contexts 
University of Texas Medical Branch-Galveston none $62,000.00 
Sutton, Roger B. 10602 
Dept . of Physiology and Biophysics 2.203D Mary Moody Northern Pavilion Route 0437 12/13/2002 
Galveston, TX 77555 
Biophysical and structural investigation of Ca+2 in neurotransmitter release 
University of Texas Medical Branch-Galveston none $62,000.00 
Sutton, Roger B. 11385 
Dept . of Physiology and Biophysics 2 .203D Mary Moody Northern Pavilion Route 0437 5/15/2003 
Galveston, TX 77555 
Biophysical and structural investigation of Ca+2 in neurotransmitter release 
University of Texas Southwestern Medical Center-Dallas none $29,000.00 
Bruick, Richard K. 10974 
Dept. of Biochemistry 5323 Harry Hines Boulevard, 1-1 .100 2/14/2003 
Dallas, TX 75390-9038 
Investigation of hypoxia sensing and signaling pathways 
University of Texas Southwestern Medical Center-Dallas none $31,350.00 
Mahendroo, Mala S. 11129 
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Dept . of Molecular Genetics 5323 Harry Hines Boulevard 3/14/2003 
Dallas, TX 75235-9046 
Characterization of fecundity and parturition defects in mice deficient in steroid 5 alpha-reductase type 1 
University of Texas Southwestern Medical Center-Dallas none $55,250.00 
Porteus, Matthew H. 11655 
Dept. of Pediatrics MC 9063 5323 Harry Hines Blvd . 7/14/2003 
Dallas, TX 75390 
The regulation of gene targeting in vertebrate somatic cells 
University of Texas Southwestern Medical Center-Dallas none $65,500.00 
Hooper, Lora V. 11843 
Center for Immunology Building NA7.512B MC 9093 8/14/2003 
Dallas, TX 75390 
Molecular analysis of commensal host-microbial interactions in the intestine 
University of Texas Southwestern Medical Center-Dallas none $55,250.00 
Bruick, Richard K. 11809 
Dept. of Biochemistry 5323 Harry Hines Boulevard, L1 .100 8/14/2003 
Dallas, TX 75390-9038 
Investigation of hypoxia sensing and signaling pathways 
University of Virginia none $60,500.00 
Liu, Jeh-Ping (Serena) 10370 
Dept. of Neuroscience P.O . Box 801392 10/15/2002 
Charlottesville, VA 22908-4380 
Molecular mechanisms in neural crest specification 
University of Virginia none $60,500.00 
Liu, Jeh-Ping (Serena) 11130 
Dept. of Neuroscience P.O . Box 801392 3/14/2003 
Charlottesville, VA 22908-4380 
Molecular mechanisms in neural crest specification 
University of Washington $29,000.00 
Urdahl, Kevin B. 11798 
Dept. of Pediatrics and Immunology Box 357370 none 8/14/2003 
Seattle, WA 98195 
The role of MHC class I molecules against tuberculosis 
Vanderbilt University Medical Center none $65,500.00 
Cooper, Michael K. 10516 
Dept. of Neurology MRB III, Suite 6140 465 21st Avenue South 11/15/2002 
Nashville, TN 37232-8552 
Modulation of sonic hedgehog signal transduction by cholesterol homeostasis 
Vanderbilt University Medical Center none $65,500.00 
Cooper, Michael K. 10999 
Dept. of Neurology MRB 111, Suite 6140 465 21st Avenue South 2/14/2003 



Clinical Scientist Award in Translational Research 
Albert Einstein College of Medicine of Yeshiva University none $75,000.00 
Porcelli, Steven A. 10628 
Depts. of Microbiology and Immunology 1300 Morris Park Avenue Room 416 Forchheimer 12/13/2002 
Bronx, NY 10461 
Defining the protective human CD8+ T cell response against <%Mycobactedum tuberculosis%> 
Albert Einstein College of Medicine of Yeshiva University none $75,000.00 
Porcelli, Steven A. 11521 
Depts. of Microbiology and Immunology 1300 Morris Park Avenue Room 416 Forchheimer 6/12/2003 
Bronx, NY 10461 
Defining the protective human CD8+ T cell response against <%Mycobactedum tuberculosis%> 
Case Western Reserve University School of Medicine none $75,000.00 
Doerschuk, Claire M. 10606 
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Nashville, TN 37232-8552 
Modulation of sonic hedgehog signal transduction by cholesterol homeostasis 
Vanderbilt University Medical Center none $62,000.00 
Cooper, Michael K. 11771 
Dept . of Neurology MRB 111, Suite 6140 465 21st Avenue South 8/14/2003 
Nashville, TN 37232-8552 
Modulation of sonic hedgehog signal transduction by cholesterol homeostasis 
Washington University none $29,000 .00 
Schlaggar, Bradley L. 10980 
Dept . of Neurology Campus Box 8111 4525 Scott Ave., Rm 2107 2/14/2003 

Saint Louis, MO 63110 
Development of cognition: fMRI studies 
Washington University none $55,250.00 

Schlaggar, Bradley L. 11805 
Dept . of Neurology Campus Box 8111 4525 Scott Ave., Rm 2107 8/14/2003 

Saint Louis, MO 63110 
Development of cognition: fMRI studies 
Weill Medical College of Cornell University none $29,000.00 

Lewis, Brian C. 10973 
Sloan Kettering Institute for Cancer Research 1275 York Avenue Box 63 2/14/2003 
New York, NY 10021-6094 
Modeling tumor initiation, progression, and metastasis using tissue-specific somatic gene transfer 
Yale University none $65,500.00 
Iwasaki, Akiko 10932 
Dept . of Epidemiology and Public Health 60 College Street LEPH 716 2/14/2003 
New Haven, CT 06520 
Defining the mechanism of immune induction and effector function in the female genital mucosa 
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Dept . of Pediatrics and Pathology Rainbow Babies and Children's Hospital 11100 Euclid Avenue, Room 787 12/13/2002 
Cleveland, OH 44106 
Response of neutrophils during inflammatory lung disease 
Case Western Reserve University School of Medicine none $75,000.00 
Warman, Matthew L. 10800 
Depts. of Genetics and Pediatrics 10900 Euclid Avenue 1/15/2003 
Cleveland, OH 44106-4955 
Delineating the proteins and pathways that maintain human joints and their potential for treating heritable and acquired forms of arthritis 
Case Western Reserve University School of Medicine none $75,000.00 
Doerschuk, Claire M. 11510 
Dept . of Pediatrics and Pathology Rainbow Babies and Children's Hospital 11100 Euclid Avenue, Room 787 6/12/2003 
Cleveland, OH 44106 
Response of neutrophils during inflammatory lung disease 
Case Western Reserve University School of Medicine none $75,000.00 
Warman, Matthew L. 11509 
Depts. of Genetics and Pediatrics 10900 Euclid Avenue 6/12/2003 
Cleveland, OH 441064955 
Delineating the proteins and pathways that maintain human joints and their potential for treating heritable and acquired forms of arthritis 
Dana-Farber Cancer Institute none $75,000.00 
Guinan, Eva 10704 
Dept . of Pediatric Oncology 44 Binney Street, D367 12/13/2002 
Boston, MA 02115 
Extending the donor pool by inducing alloantigen specific T-cell anergy <%ex vivo%> for human hernatopoietic stem cell transplantation (HSCT) 
Dana-Farber Cancer Institute none $75,000.00 
Guinan, Eva 11573 
Dept . of Pediatric Oncology 44 Binney Street, D367 6/12/2003 
Boston, MA 02115 
Extending the donor pool by inducing alloantigen specific T-cell anergy <%ex vivo%> for human hematopoietic stem cell transplantation (HSCT) 
Duke University none $75,000.00 
Rockman, Howard A. 10592 
CARL Building, Room 226 P.O. Box 3104 12/1312002 
Durham, NC 27710 
Novel molecular therapeutic strategies in heart failure : role of beta-adrenergic receptor desensitization 
Duke University Medical Center none $75,000.00 
Rockey, Don C. 10599 
Dept . of Medicine Box 3083 Sands Building Room 336 12/13/2002 
Durham, NC 27710-0001 
Cellular and molecular basis of portal hypertension : an endothelialopathy in cirrhosis 
Duke University Medical Center none $75,000.00 
Rockey, Don C. 11506 
Dept . of Medicine Box 3083 Sands Building Room 336 6/12/2003 
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Durham, NC 27710-0001 

$75,000.00 
10600 

12/13/2002 

$75,000.00 
11507 

6/12/2003 

$75,000.00 
10669 

12/13/2002 

$75,000.00 
10663 

12/1312002 

$75,000.00 
11559 

6/12/2003 

$75,000.00 
11553 

6/12/2003 

$75,000.00 
10702 

12/13/2002 

$75,000.00 
11570 

6/12/2003 

Boston, MA 02114 
Genomic approaches to the genetics of type 2 diabetes and response to antidiabetic medication 
General Hospital Corporation none 
Scadden, David T. 
Dept . of Medicine Partners AIDS Research Center 149 13th Street, Room 5212D 
Charlestown, MA 02129 
Developing control mechanism-based stem cell therapies 
Johns Hopkins University none 
Rosen, Antony 
Dept . of Medicine Division of Rheumatology 720 Rutland Avenue, Ross 1059 
Baltimore, MD 21205 
Altered structure and clearance of autoantigens during apoptosis: implications for autoimmunity 
Johns Hopkins University none 
Rosen, Antony 
Dept. of Medicine Division of Rheumatology 720 Rutland Avenue, Ross 1059 
Baltimore, MD 21205 
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Cellular and molecular basis of portal hypertension : an endothelialopathy in cirrhosis 
Fred Hutchinson Cancer Research Center none 
McElrath, M . Juliana 
Dept . of Medicine, Division of Infectious Diseases, Program in Infectious Diseases 1100 Fairview Avenue, North P.O . Box 19024 
Seattle, WA 98109-1024 
Induction of cellular immunity in HIV-1 exposed seronegative individuals 
Fred Hutchinson Cancer Research Center none 
McElrath, M . Juliana 
Dept. of Medicine, Division of Infectious Diseases, Program in Infectious Diseases 1100 Fairview Avenue, North P.O . Box 19024 
Seattle, WA 98109-1024 
Induction of cellular immunity in HIV-1 exposed seronegative individuals 
General Hospital Corporation none 
Altshuler, David M. 
Depts. of Genetics and Medicine 50 Blossom Street, Wellman 11 
Boston, MA 02114 
Genomic approaches to the genetics of type 2 diabetes and response to antidiabetic medication 
General Hospital Corporation none 
Scadden, David T. 
Dept . of Medicine Partners AIDS Research Center 149 13th Street, Room 5212D 
Charlestown, MA 02129 
Developing control mechanism-based stem cell therapies 
General Hospital Corporation none 
Altshuler, David M . 
Depts. of Genetics and Medicine 50 Blossom Street, Wellman 11 
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Altered structure and clearance of autoantigens during apoptosis: implications for autoimmunity 
McGill University none $75,000.00 
Hudson, Thomas J. 10668 
Depts. of Medicine and Human Genetics Montreal Genome Centre 1650 Cedar Avenue, Room A6-141 .5 12/13/2002 
Montreal, QC H3G 1A4 
Genomic approaches to identify genes predisposing to asthma 
McGill University none $75,000.00 
Hudson, Thomas J. 11558 
Depts. of Medicine and Human Genetics Montreal Genome Centre 1650 Cedar Avenue, Room A6-141 .5 6/12/2003 
Montreal, QC H3G 1A4 
Genomic approaches to identify genes predisposing to asthma 
Mount Sinai School of Medicine none $75,000.00 
Licht, Jonathan D. 10664 
Dept . of Medicine One Gustave L. Levy Place Box 1130 12/13/2002 
New York, NY 10029 
Targetting aberrant repression as a therapeutic strategy in hernatological malignancy 
Mount Sinai School of Medicine none $75,000.00 
Licht, Jonathan D. 11554 
Dept . of Medicine One Gustave L . Levy Place Box 1130 6/12/2003 
New York, NY 10029 
Targetting aberrant repression as a therapeutic strategy in hernatological malignancy 
New York University School of Medicine none $75,000.00 
Javitt, Daniel C . 10596 
Dept . of Psychiatry 550 First Avenue 12/13/2002 
New York, NY 10016 
NMDA-based treatment development for schizophrenia 
New York University School of Medicine none $75,000.00 
Philips, Mark R. 10595 
Depts. of Medicine, Cell Biology, and Pharmacology 550 First Avenue NB16N1 12/13/2002 
New York, NY 10016-6481 
Endomembrane trafficking of Ras: novel molecular targets for anticancer agents 
New York University School of Medicine none $75,000.00 
Fishman, Glenn 1 . 10625 
Dept . of Medicine Leon H . Chamey Division of Cardiology 550 First Avenue, OBV-A615 12/13/2002 
New York, NY 100 16 
Gap junction channels as novel anti-arrhythmic targets 
New York University School of Medicine none $75,000.00 
Javitt, Daniel C. 11503 
Dept . of Psychiatry 550 First Avenue 6/1212003 
New York, NY 10016 
NMDA-based treatment development for schizophrenia 



New York, NY 10016 
Gap junction channels as novel anti-arrhythmic targets 
New York University School of Medicine none $75,000.00 
Bhardwaj, Nina 11571 
550 First Avenue, MSB 507 6/12/2003 
New York, NY 10016 
Vaccination of HIV-1 positive individuals by antigen-pulsed dendritic cells 
Oregon Health and Science University none $75,000.00 
Druker, Brian J. 10597 
Dept. of Medicine 3181 SW Sam Jackson Park Road 12/13/2002 
Portland, OR 97201 
Mechanism-based therapy for chronic myelogenous leukemia 
Oregon Health and Science University none $75,000.00 
Druker, Brian J. 11504 
Dept. of Medicine 3181 SW Sam Jackson Park Road 6/12/2003 
Portland, OR 97201 
Mechanism-based therapy for chronic myelogenous leukemia 
Regents of the University of California none $75,000.00 
Robinson, W. Edward 10700 
Depts. of Pathology, Microbiology and Molecular Genetics D440 Med Sci 1 12/13/2002 
Irvine, CA 92697-4800 
Structure-function analyses of clinically relevant HIV integrases 
Regents of the University of California none $75,000 .00 
McCune, Joseph M. 10594 
Depts. of Medicine and Microbiology and Immunology P.O . Box 419100 12/13/2002 
San Francisco, CA 94141-9100 
Regulation of human thymic function <%in vivo%> 
Regents of the University of California none $75,000.00 
Robinson, W. Edward 11568 
Depts. of Pathology, Microbiology and Molecular Genetics D440 Med Sci 1 6/12/2003 
Irvine, CA 92697-4800 
Structure-function analyses of clinically relevant HIV integrases 
Regents of the University of California none $75,000.00 
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New York University School of Medicine none $75,000 .00 
Philips, Mark R. 11502 
Depts. of Medicine, Cell Biology, and Pharmacology 550 First Avenue NB16N1 6/12/2003 
New York, NY 10016-6481 
Endomembrane trafficking of Ras: novel molecular targets for anticancer agents 
New York University School of Medicine none $75,000 .00 
Fishman, Glenn 1 . 11518 
Dept . of Medicine Leon H . Chamey Division of Cardiology 550 First Avenue, OBV-A615 6/12/2003 
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McCune, Joseph M. 11501 
Depts. of Medicine and Microbiology and Immunology P.O . Box 419100 6/12/2003 
San Francisco, CA 94141-9100 
Regulation of human thymic function <%in vivo%> 
Rockefeller University none $75,000.00 
Bhardwaj, Nina 0010710 
550 First Avenue, MSB 507 12/13/2002 
New York, NY 10016 
Vaccination of HIV-1 positive individuals by antigen-pulsed dendritic cells 
Rockefeller University none $75,000.00 
Darnell, Robert B. 10598 
Laboratory of Molecular Neuro-Oncology 1230 York Avenue, Box 226 12/13/2002 
New York, NY 10021-6399 
Detection and activation of tumor-specific killer cells in animal models and cancer patients 
Rockefeller University none $75,000.00 
Darnell, Robert B. 11505 
Laboratory of Molecular Neuro-Oncology 1230 York Avenue, Box 226 6/12/2003 
New York, NY 10021-6399 
Detection and activation of tumor-specific killer cells in animal models and cancer patients 
Scripps Research Institute none $75,000.00 
Yeager, Mark J. 10801 
Depts. of Cell, Molecular, and Vascular Biology 10666 North Torrey Pines Road 1/15/2003 
La Jolla, CA 92037 
Structure and function of cardiac gap junction membrane channels 
Stanford University none $75,000.00 
Chu, Gilbert 10693 
Division of Oncology CCSR, Room 1115 269 Campus Drive 12/13/2002 
Stanford, CA 94305-5151 
Cancer treatment by genome-wide transcription scanning 
Trustees of Columbia University none $75,000.00 
Schmidt, Ann Made 11567 
Dept . of Surgery 630 West 168th Street P&S Building 17-501 6/12/2003 
New York, NY 10032 
Novel therapeutic strategy for the prevention and treatment of diabetic complications : antagonism of receptor for advanced glycation end products (RAGE) 
Trustees of Columbia University In the City of New York none $75,000.00 
Schindler, Christian W. 10695 
Dept . of Microbiology and Medicine 701 West 168th St., Room 1212 12/13/2002 
New York, NY 10032 
Intervention of IL-5 signaling: a therapeutic paradigm for asthma 
Trustees of the University of Pennsylvania none $75,000.00 
Rader, Daniel J. 10593 
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Depts. of Medicine, Pathology, and Laboratory Medicine 654 BRB 11/111 421 Curie Blvd . 12/13/2002 
Philadelphia, PA 19104 
Novel therapeutic approach to atherosclerosis through modulation of HDL metabolism 
Trustees of the University of Pennsylvania none $75,000.00 
Rader, Daniel J. 11500 
Depts. of Medicine, Pathology, and Laboratory Medicine 654 BRB 11/111 421 Curie Blvd . 6/12/2003 
Philadelphia, PA 19104 
Novel therapeutic approach to atherosclerosis through modulation of HDL metabolism 
University of Alabama-Birmingham none $75,000.00 
Guay-Woodford, Lisa M. 10629 
Depts. of Medicine and Pediatrics 616 ZRB 1530 Third Avenue South 12/13/2002 
Birmingham, AL 35294-0007 
Genetic modifiers in recessive polycystic kidney disease: implications for pathogenesis and therapeutics 
University of Alabama-Birmingham none $75,000.00 
Guay-Woodford, Lisa M. 11523 
Depts. of Medicine and Pediatrics 616 ZRB 1530 Third Avenue South 6/12/2003 
Birmingham, AL 35294-0007 
Genetic modifiers in recessive polycystic kidney disease: implications for pathogenesis and therapeutics 
University of Chicago none $75,000.00 
Gajewski, Thomas F. 10601 
Depts. of Pathology and Medicine 5841 South Maryland Avenue, MC 2115 12/13/2002 
Chicago, IL 60637 
Development of a second generation melanoma vaccine 
University of Chicago none $75,000.00 
McNally, Elizabeth M . 10632 
Depts. of Medicine and Human Genetics 5841 South Maryland Avenue MC 6088 ; Room G61 1 A 12/13/2002 
Chicago, IL 60637-1470 
Microvascular spasm in the progression of cardiornyopathy 
University of Chicago none $75,000.00 
Cho, Judy H. 10666 
Dept. of Medicine 5841 South Maryland Avenue MC 6084 Room G705 12/13/2002 
Chicago, IL 60637 
Characterization of expression patterns in monocyte-derived cells in inflammatory bowel disease 
University of Chicago none $75,000.00 
Gajewski, Thomas F. 11508 
Depts. of Pathology and Medicine 5841 South Maryland Avenue, MC 2115 6/12/2003 
Chicago, IL 60637 
Development of a second generation melanoma vaccine 
University of Chicago none $75,000.00 
McNally, Elizabeth M. 11526 
Depts . of Medicine and Human Genetics 5841 South Maryland Avenue MC 6088; Room G61 1 A 6/12/2003 
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Chicago, IL 60637-1470 
Microvascular spasm in the progression of cardiomyopathy 
University of Chicago none $75,000.00 
Cho, Judy H. 11556 
Dept. of Medicine 5841 South Maryland Avenue MC 6084 Room G705 6/12/2003 
Chicago, IL 60637 
Characterization of expression patterns in monocyte-derived cells in inflammatory bowel disease 
University of Cincinnati Children's Hospital Medical Center none $75,000-00 
Rothenberg, Marc E. 10626 
Dept. of Pediatrics 3333 Burnet Avenue 12/13/2002 
Cincinnati, OH 45229-3039 
Experimental analysis of eosinophil-associated gastrointestinal inflammation 
University of Cincinnati Children's Hospital Medical Center none $75,000.00 
Rothenberg, Marc E. 11519 
Dept. of Pediatrics 3333 Bumet Avenue 6/12/2003 
Cincinnati, OH 45229-3039 
Experimental analysis of eosinophil-associated gastrointestinal inflammation 
University of Miami none $120,263.58 
Slingedand, Joyce M. 10990 
Division of Hematology/Oncology Sylvester Comprehensive Cancer Center Breast Cancer Research Batchelor Building, 4th Floor, F 2/14/2003 
Miami, FL 33136 
Resistance to tamoxifen: a consequence of altered p27(Kipl) regulation during breast cancer progression (Kipl - in superscript without paren/extra space) 
University of Oftawa none $75,000.00 
MacKenzie, Alex E. 11275 
Dept. of Pediatrics Director, Children's Hospital of Eastern Ontario Research Institute Room 306 401 Smyth Road 4/14/2003 
Ottawa, ON K1 H 81-1 
Cytoprotective NAIP and XIAP genes : identification of activation pathways and inducing agents 
University of Pennsylvania none $75,000.00 
Doms, Robert W. 10694 
Dept . of Microbiology 225 Johnson Pavilion 3610 Hamilton Walk 12/13/2002 
Philadelphia, PA 19104 
Chemokine receptors as new targets for HIV-1 therapeutics 
University of Piftsburgh none $75,000.00 
Carter, Cameron S. 10631 
Depts. of Psychiatry, Psychology, and Neuroscience Western Psychiatric Institute and Clinic 3811 O'Hara Street 12/13/2002 
Pittsburgh, PA 15213-2593 
Multimodal brain imaging and the pharmacotherapy of cognitive disability in schizophrenia 
University of Pittsburgh none $75,000.00 
Carter, Cameron S. 11525 
Depts. of Psychiatry, Psychology, and Neuroscience Western Psychiatric Institute and Clinic 3811 O'Hara Street 6/12/2003 
Pittsburgh, PA 15213-2593 
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Multimodal brain imaging and the pharmacotherapy of cognitive disability in schizophrenia 
University of Texas-San Antonio Health Science Center none $75,000 .00 
Ahuja, Sunil K. 10630 
Depts. of Medicine, Microbiology and Immunology Mail Code 7870 7703 Floyd Cud Drive 12/13/2002 
San Antonio, TX 78229-3900 
HIV-1 AIDS pathogenesis : bridging the gap between host genotype and HIV transmission/disease phenotype 
University of Texas-San Antonio Health Science Center none $75,000 .00 
Ahuja, Sunil K. 11524 
Depts. of Medicine, Microbiology and Immunology Mail Code 7870 7703 Floyd Cud Drive 6/12/2003 
San Antonio, TX 78229-3900 
HIV-1 AIDS pathogenesis : bridging the gap between host genotype and HIV transmission/disease phenotype 
University of Vermont and State Agricultural College none $75,000.00 
Finette, Barry A. 10667 
Dept. of Pediatrics Medical Alumni Building 12/13/2002 
Burlington, VT 05401 
Mechanisms of malignant transformation in humans 
University of Vermont and State Agricultural College none $75,000.00 
Finette, Barry A. 11557 
Dept . of Pediatrics Medical Alumni Building 6/12/2003 
Burlington, VT 05401 
Mechanisms of malignant transformation in humans 
University of Virginia none $131,348.91 
Templeton, Dennis J. 10830 
Dept . of Pathology Old Med School OMS 4871 B PO Box 800214 1/15/2003 
Charlottesville, VA 22908-0214 
Stress signaling inhibitors potentiate genotoxin-induced apoptosis in a human colon tumor model 
University of Washington none $75,000.00 
Horwitz, Marshall S. 10627 
Dept . of Medicine Division of Medical Genetics 1705 NE Pacific St ., HSB-K236B Box 357720 12/13/2002 
Seattle, WA 98195-7720 
Therapeutic inhibition of aberrant protease activity in inherited neutropenias 
University of Washington none $75,000.00 
Horwitz, Marshall S. 11520 
Dept . of Medicine Division of Medical Genetics 1705 NE Pacific St ., HSB-K236B Box 357720 6/12/2003 
Seattle, WA 98195-7720 
Therapeutic inhibition of aberrant protease activity in inherited neutropenias 
Vanderbilt University Medical Center none $75,000.00 
Morrow, Jason D. 10703 
Depts. of Medicine and Pharmacology Division of Clinical Pharmacology 526 MRB - 1, 23rd and Pierce Avenues 12/13/2002 
Nashville, TN 37232-6602 
Isoprostanes as markers and mediators of oxidant stress in humans 
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Vanderbilt University Medical Center none $75,000.00 
Morrow, Jason D. 11572 
Depts. of Medicine and Pharmacology Division of Clinical Pharmacology 526 MRB - 1, 23rd and Pierce Avenues 6/12/2003 
Nashville, TN 37232-6602 
Isoprostanes as markers and mediators of oxidant stress in humans 
Washington University none $75,000.00 
Muslin, Anthony J. 10633 
Depts. of Medicine, and Cell Biology and Physiology 660 South Euclid Avenue Campus Box 8086 12/13/2002 
Saint Louis, MO 63110 
Signaling mechanisms in cardiovascular disease 
Washington University none $75,000.00 
Drebin, Jeffrey A. 10803 
Dept . of Surgery Campus Box 8109 660 South Euclid Avenue 1/15/2003 
Saint Louis, MO 63110 
Targeted suppression of B-catenin in colorectal cancer 
Washington University none $75,000.00 
Drebin, Jeffrey A. 11522 
Dept . of Surgery Campus Box 8109 660 South Euclid Avenue 6/12/2003 
Saint Louis, MO 63110 
Targeted suppression of B-catenin in colorectal cancer 
Washington University none $75,000.00 
Muslin, Anthony J. 11527 
Depts. of Medicine, and Cell Biology and Physiology 660 South Euclid Avenue Campus Box 8086 6/12/2003 
Saint Louis, MO 63110 
Signaling mechanisms in cardiovascular disease 
Washington University School of Medicine none $75,000.00 
Molina, Hector D. 10665 
Depts. of Medicine, Pathology and Immunology Rheumatology Box 8045 660 South Euclid Avenue 12/13/2002 
Saint Louis, MO 63110-1093 
Mechanisms of complement-induced abnormalities in fetomaternal tolerance 
Washington University School of Medicine none $75,000.00 
Molina, Hector D. 11555 
Depts. of Medicine, Pathology and Immunology Rheumatology Box 8045 660 South Euclid Avenue 6/12/2003 
Saint Louis, MO 63110-1093 
Mechanisms of complement-induced abnormalities in fetomaternal tolerance 
Weill Medical College of Cornell University none $75,000.00 
Hempstead, Barbara L. 10701 
Dept . of Medicine Division of Hematology and Medical Oncology 525 East 68th Street 12/13/2002 
New York, NY 10021 
Growth factor regulation of coronary angiogenesis 
Weill Medical College of Cornell University none $75,000.00 



Functional Genomics Innovation Awards 
Arizona State University none $12,500.00 
Kumar, Sudhir 10504 
Dept . of Biology Life Sciences A-351 11/15/2002 
Tempe, AZ 85287-1501 
Computational genomic analysis to identify and dissect functionally important mutations in protein sequences 
Arizona State University none $12,500.00 
Kumar, Sudhir 10943 
Dept . of Biology Life Sciences A-351 2/14/2003 
Tempe, AZ 85287-1501 
Computational genomic analysis to identify and dissect functionally important mutations in protein sequences 
Arizona State University none $12,500.00 
Kumar, Sudhir 11389 
Dept. of Biology Life Sciences A-351 5/15/2003 
Tempe, AZ 85287-1501 
Computational genomic analysis to identify and dissect functionally important mutations in protein sequences 
Arizona State University none $12,500.00 
Kumar, Sudhir 11830 
Dept . of Biology Life Sciences A-351 8/14/2003 
Tempe, AZ 85287-1501 
Computational genomic analysis to identify and dissect functionally important mutations in protein sequences 
Baylor College of Medicine none $15,000.00 
Chiu, Wah 10503 
Depts. of Biochemistry and Molecular Biology BCM-Alkek Graduate School N420 One Baylor Plaza 11/15/2002 
Houston, TX 77030 
Spatial and temporal database of gene expression patterns of mouse brain 
Baylor College of Medicine none $15,000.00 
Chiu, Wah 10942 
Depts . of Biochemistry and Molecular Biology BCM-Alkek Graduate School N420 One Baylor Plaza 2/14/2003 
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Hempstead, Barbara L. 11569 
Dept . of Medicine Division of Hematology and Medical Oncology 525 East 68th Street 6/12/2003 
New York, NY 10021 
Growth factor regulation of coronary angiogenesis 

Fellowship in Obstetrics and Gynecology 
American Association of Obstetricians & Gynecologists Foundation none $51,000 .00 
Hammond, Charles 11552 
Dept. of Obstetrics & Gynecology Box 3853 6/12/2003 
Durham, NC 27710 
Regulation of angiogenesis in ovarian cancer and development of anti-angiogenesis therapy 
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Houston, TX 77030 
Spatial and temporal database of gene expression patterns of mouse brain 
Baylor College of Medicine none $15,000-00 
Chiu, Wah 11388 
Depts. of Biochemistry and Molecular Biology BCM-Alkek Graduate School N420 One Baylor Plaza 5/15/2003 
Houston, TX 77030 
Spatial and temporal database of gene expression patterns of mouse brain 
Baylor College of Medicine none $18,500.00 
Chiu, Wah 11831 
Depts. of Biochemistry and Molecular Biology BCM-Alkek Graduate School N420 One Baylor Plaza 8/14/2003 
Houston, TX 77030 
Spatial and temporal database of gene expression patterns of mouse brain 
Board of Trustees of the University of Illinois none $33,333.50 
Robinson, Gene E. 10507 
Dept . of Entomology 320 Morrill Hall 505 South Goodwin Avenue 11/15/2002 
Urbana, IL 61801 
Sociogenomics: functional genomic analyses of social behavior with microarrays 
Board of Trustees of the University of Illinois none $33,333.50 
Robinson, Gene E. 10948 
Dept . of Entomology 320 Morrill Hall 505 South Goodwin Avenue 2114/2003 
Urbana, IL 61801 
Sociogenomics: functional genomic analyses of social behavior with microarrays 
Board of Trustees of the University of Illinois none $33,333.50 
Robinson, Gene E. 11394 
Dept . of Entomology 320 Morrill Hall 505 South Goodwin Avenue 5/15/2003 
Urbana, IL 61801 
Sociogenomics: functional genomic analyses of social behavior with microarrays 
Fred Hutchinson Cancer Research Center none $25,000.00 
Ostrander, Elaine A. 11825 
Program in Genetics, Clinical Research Division 1100 Fairview Avenue North, D4-1 00 P.O . Box 19024 8/14/2003 
Seattle, WA 98109-1024 
Mapping cancer susceptibility genes in dogs by linkage disequilibrium 
Hospital for Sick Children none $25,000.00 
Henkelman, R. Mark 10615 
Dept . of Medical Biophysics and Medical Imaging McMaster Building, Room 4004A 555 University Avenue 12/13/2002 
Toronto, ON M5G 1X8 
Automated image analysis of genetically modified mice 
Hospital for Sick Children none $25,000.00 
Henkelman, R. Mark 10947 
Dept . of Medical Biophysics and Medical Imaging McMaster Building, Room 4004A 555 University Avenue 2/1412003 
Toronto, ON M5G 1X8 
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Automated image analysis of genetically modified mice 
Hospital for Sick Children none $25,000 .00 
Henkelman, R. Mark 11393 

Dept . of Medical Biophysics and Medical Imaging McMaster Building, Room 4004A 555 University Avenue 5/15/2003 
Toronto, ON M5G 1X8 
Automated image analysis of genetically modified mice 
Hospital for Sick Children none $25,000.00 
Henkelman, R. Mark 11827 
Dept . of Medical Biophysics and Medical Imaging McMaster Building, Room 4004A 555 University Avenue 8/14/2003 
Toronto, ON M5G 1X8 
Automated image analysis of genetically modified mice 
Massachusetts Institute of Technology none $25,000.00 
Burge, Christopher B. 10508 
Dept . of Biology 77 Massachusetts Avenue Koch Biology Building, 68-222 11/15/2002 
Cambridge, MA 02139-4307 
Whole genome approaches to pre-mRNA splicing specificity and regulation 
Massachusetts Institute of Technology none $25,000.00 
Burge, Christopher B. 10949 
Dept. of Biology 77 Massachusetts Avenue Koch Biology Building, 68-222 2/14/2003 
Cambridge, MA 02139-4307 
Whole genome approaches to pre-mRNA splicing specificity and regulation 
Massachusetts Institute of Technology none $25,000.00 
Burge, Christopher B. 11395 
Dept . of Biology 77 Massachusetts Avenue Koch Biology Building, 68-222 5/15/2003 
Cambridge, MA 02139-4307 
Whole genome approaches to pre-mRNA splicing specificity and regulation 
Massachusetts Institute of Technology none $25,000.00 
Burge, Christopher B . 11826 
Dept . of Biology 77 Massachusetts Avenue Koch Biology Building, 68-222 8/14/2003 
Cambridge, MA 02139-4307 
Whole genome approaches to pre-mRNA splicing specificity and regulation 
Regents of the University of California none $13,250.00 
Hwa, Terence T.-L. 10505 
Dept . of Physics, M/C 0319 9500 Gilman Drive 11/15/2002 
La Jolla, CA 92093-0319 
Gene expression profiles based on statistical significance of clustering analysis 
Regents of the University of Califorrila none $13,250.00 
Hwa, Terence T.-L. 10944 
Dept. of Physics, M/C 0319 9500 Gilman Drive 2/14/2003 
La Jolla, CA 92093-0319 
Gene expression profiles based on statistical significance of clustering analysis 
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Regents of the University of California none $13,250.00 
Hwa, Terence T.-L. 11390 
Dept. of Physics, M/C 0319 9500 Gilman Drive 5/15/2003 
La Jolla, CA 92093-0319 
Gene expression profiles based on statistical significance of clustering analysis 
Rockefeller University none $12,500.00 
Siggia, Eric D. 10506 
Center for Studies in Physics and Biology 1230 York Avenue, Box 25 11/15/2002 
New York, NY 10021 
Computational and experimental analysis of promoters in the genome of budding yeast 
Rockefeller University none $12,500.00 
Siggia, Eric D. 10946 
Center for Studies in Physics and Biology 1230 York Avenue, Box 25 2/14/2003 
New York, NY 10021 
Computational and experimental analysis of promoters in the genome of budding yeast 
Rockefeller University none $12,500.00 
Siggia, Eric D. 11392 
Center for Studies in Physics and Biology 1230 York Avenue, Box 25 5/15/2003 
New York, NY 10021 
Computational and experimental analysis of promoters in the genome of budding yeast 
Rockefeller University none $12,500.00 
Siggia, Eric D. 11828 
Center for Studies in Physics and Biology 1230 York Avenue, Box 25 8/14/2003 
New York, NY 10021 
Computational and experimental analysis of promoters in the genome of budding yeast 
University of North Carolina-Chapel Hill none $25,000.00 
Smithies, Oliver 10502 
Dept. of Pathology and Laboratory Medicine 701 Brinkhouse-Bullitt Building CB 7525 11/15/2002 
Chapel Hill, NC 27599-7525 
Computer simulation and animal modeling of complex genetic systems 
University of North Carolina-Chapel Hill none $25,000.00 
Smithies, Oliver 10941 
Dept . of Pathology and Laboratory Medicine 701 Brinkhouse-Bullitt Building CB 7525 2/14/2003 
Chapel Hill, NC 27599-7525 
Computer simulation and animal modeling of complex genetic systems 
University of North Carolina-Chapel Hill none $25,000.00 
Smithies, Oliver 11387 
Dept . of Pathology and Laboratory Medicine 701 Brinkhouse-Bullitt Building CB 7525 5/15/2003 
Chapel Hill, NC 27599-7525 
Computer simulation and animal modeling of complex genetic systems 
University of North Carolina-Chapel Hill none $25,000.00 
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Smithies, Oliver 11832 
Dept . of Pathology and Laboratory Medicine 701 Brinkhouse-Bullitt Building CB 7525 8/14/2003 
Chapel Hill, NC 27599-7525 
Computer simulation and animal modeling of complex genetic systems 
Washington University none $12,500 .00 
Templeton, Alan R. 10613 
Dept . of Biology 12/13/2002 
Saint Louis, MO 63130-4899 
Cladistic analyses of epistasis among candidate genes influencing common disease 
Washington University none $12,500.00 
Templeton, Alan R. 10945 
Dept . of Biology 2/14/2003 
Saint Louis, MO 63130-4899 
Cladistic analyses of epistasis among candidate genes influencing common disease 
Washington University none $12,500.00 
Templeton, Alan R. 11391 
Dept. of Biology 5/15/2003 
Saint Louis, MO 63130-4899 
Cladistic analyses of epistasis among candidate genes influencing common disease 
Washington University none 
Templeton, Alan R . 
Dept. of Biology 
Saint Louis, MO 63130-4899 
Cladistic analyses of epistasis among candidate genes influencing common disease 

$12,500.00 

Hitchings-Ellon Fellowship 
California Polytechnic State University 
Black, Michael W. 
Dept . of Biological Sciences 
San Luis Obispo, CA 93407 

$38,750.00 
10993 

2/14/2003 

$45,250.00 
11775 

8/14/2003 

$45,250.00 

none 

Secretion-dependent regulation of ribosome synthesis in <%Saccharomyces cerevisiae%> 
California Polytechnic State University none 
Black, Michael W. 
Dept . of Biological Sciences 
San Luis Obispo, CA 93407 
Secretion-dependent regulation of ribosome synthesis in <%Saccharomyces cerevislae%> 
Children's Hospital of Philadelphia none 

Notch pathway patterning of the mammalian brain and skeleton 

11829 
8/14/2003 

Kusumi, Kenro 10382 
Dept . of Pediatrics Joseph Stokes, Jr Research Institute of the Children's Hospital of Philadelphia Room 1002C, ARC Building 3516 10/15/2002 
Philadelphia, PA 19104 
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Children's Hospital of Philadelphia none $45,250 .00 
Kusumi, Kenro 11384 
Dept . of Pediatrics Joseph Stokes, Jr Research Institute of the Children's Hospital of Philadelphia Room 1002C, ARC Building 3516 5/15/2003 
Philadelphia, PA 19104 
Notch pathway patterning of the mammalian brain and skeleton 
Imperial Cancer Research Fund none $30,000.00 
Copeland, John W. R. 10381 
Dept . of Cellular and Molecular Medicine Roger-Guindon Hall 415 Smyth 10/15/2002 
Ottawa, ON K1H 8M5 
Activation of SRF actin remodelling proteins 
Laval University none $8,708.00 
Durocher, Francine 10691 
Laboratoire des Cancers Hereditaires Centre de Recherche du CHUQ, pav CHUL 2705 Boulevard Lauder, bureau T3-57 12/13/2002 
Sainte-Foy (Quebec), G1V 4G2 
Identifying common low penetrance genes and gene-environment interactions in breast cancer 
Oregon Health and Science University none $42,000.00 
Rossi, David J. 10515 
Neurological Sciences Institute OHSU West Campus, Bldg . 1 505 NW 185th Avenue 11/15/2002 
Beaverton, OR 97006 
Mechanisms of ischemia-induced excitotoxicity 
Oregon Health and Science University none $42,000.00 
Rossi, David J. 10992 
Neurological Sciences Institute OHSU West Campus, Bldg . 1 505 NW 185th Avenue 2/14/2003 
Beaverton, OR 97006 
Mechanisms of ischemia-induced excitotoxicity 
Regents of the University of California none $4,625.00 
Dinner, Aaron R. 10256 
R1340E 5640 S. Ellis Ave. 9/13/2002 
Chicago, IL 60637 
The molecular mechanism of free radical oxidative DNA damage 
Research Foundation of the State University of New York none $24,500.00 
Zuber, Michael E. 10692 
Dept. of Ophthalmology 750 East Adams St . 12/13/2002 
Syracuse, NY 13210 
Molecular and cellular interactions required for vertebrate eye field formation 
Research Foundation of the State University of New York none $24,500.00 
Zuber, Michael E. 11563 
Dept. of Ophthalmology 750 East Adams St. 6/12/2003 
Syracuse, NY 13210 
Molecular and cellular interactions required for vertebrate eye field formation 
Sainsbury Laboratory none $27,750.00 



Investigators in Pathogenesis of Infectious Disease 
Board of Regents of the University of Wisconsin none $40,000.00 
Goodrich-Blair, Heidi 10677 
Dept . of Bacteriology College of Agricultural and Life Sciences 1550 Linden Drive 12/13/2002 
Madison, Wl 53706-1567 
Pathogenesis of<% Xenorhabdus nematophilus%> in insects : a model for the innate immune response to bacterial pathogens 
Board of Regents of the University of Wisconsin none $40,000.00 
Goodrich-Blair, Heidi 11646 
Dept . of Bacteriology College of Agricultural and Life Sciences 1550 Linden Drive 7/14/2003 
Madison, Wl 53706-1567 
Pathogenesis of<% Xenorhabdus nematophilus%> in insects: a model for the innate immune response to bacterial pathogens 
Duke University none $40,000.00 
Kuehn, Margarethe (Meta) J. 10678 
Dept . of Biochemistry PO Box 3711 132 Nanaline Duke Building Research Drive 12/13/2002 
Durham, NC 27710 
Toxin trafficking via vesicles 
Duke University none $40,000.00 
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Herr, Alan J . 10228 
The John Innes Centre Colney Lane Norwich NR4 7UH 9/13/2002 
Probing the pathway of RNA mediated defense with viral suppressor genes 
University of Chicago none $38,750.00 
Pritchard, Jonathan K . 11277 
Dept . of Human Genetics CLSC 507G 4/14/2003 
Chicago, IL 60637 
Population structure and linkage disequilibrium in association mapping 
University of Chicago none $38,750.00 
Dinner, Aaron R. 11776 
R1340E 5640 S. Ellis Ave. 8/14/2003 
Chicago, IL 60637 
The molecular mechanism of free radical oxidative DNA damage 
University of Pittsburgh none $24,500.00 
Baty, Catherine J. 11274 
Dept . of Cell Biology and Physiology BST-South 221 3500 Terrace Street 4/14/2003 
Pittsburgh, PA 15261 
Feline familial hypertrophic cardiomyopathy: a natural model of human familial hypertrophic cardiomyopathy 
University of Toronto none $38,750.00 
Durocher, Daniel 11845 
Program in Molecular Biology and Chemistry Mount Sinai Hospital 600 University Avenue 8/14/2003 
Toronto, ON, M5G 1X5 
Role of FHA domains during DNA damage signaling 
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Kuehn, Margarethe (Meta) J . 11645 
Dept . of Biochemistry PO Box 3711 132 Nanaline Duke Building Research Drive 7/14/2003 
Durham, NC 27710 
Toxin trafficking via vesicles 
Johns Hopkins University none $40,000.00 
Thio, Chloe L. 10672 
Dept. of Medicine Division of Infectious Diseases 424 North Bond Street 12/13/2002 
Baltimore, MD 21231-1001 
Identification of human genes associated with hepatitis B virus outcomes 
Johns Hopkins University none $40,000.00 
Thio, Chloe L. 11651 
Dept. of Medicine Division of Infectious Diseases 424 North Bond Street 7/14/2003 
Baltimore, MD 21231-1001 
Identification of human genes associated with hepatitis B virus outcomes 
Medical University of South Carolina College of Medicine none $40,000.00 
Del Poeta, Maurizio 10671 
Dept. of Biochemistry and Molecular Biology 173 Ashley Avenue, BSB 503 P.O . Box 250509 12/13/2002 
Charleston, SC 29425 
Role of inositol phosphoryl ceramide synthase 1 (IPC1) in fungal-host interaction 
Medical University of South Carolina College of Medicine none $40,000.00 
Del Poeta, Maurizio 11652 
Dept. of Biochemistry and Molecular Biology 173 Ashley Avenue, BSB 503 P.O . Box 250509 7/14/2003 
Charleston, SC 29425 
Role of inositol phosphoryl ceramide synthase 1 (IPC1) in fungal-host interaction 
President and Fellows of Harvard College none $40,000.00 
Burleigh, Barbara A. 10673 
Dept. of Immunology and Infectious Diseases 665 Huntington Avenue Building 1 Room 713 12/13/2002 
Boston, MA 02115 
Functional characterization of the role of the host cell fibrogenic response in <%Trypanosoma cruzi%> infection 
President and Fellows of Harvard College none $40,000.00 
Budeigh, Barbara A. 11650 
Dept. of Immunology and Infectious Diseases 665 Huntington Avenue Building 1 Room 713 7/14/2003 
Boston, MA 02115 
Functional characterization of the role of the host cell fibrogenic response in <%Trypanosoma cruzi%> infection 
Regents of the University of California none $40,000.00 
Sun, Ren 10675 
Dept . of Molecular and Medical Pharmacology CHS 23-120 10833 Le Conte Avenue 12/13/2002 
Los Angeles, CA 90059 
Identification of cellular factors that determine the fate of herpes virus infection: latency versus lytic replication 
Regents of the University of California none $40,000.00 
Sun, Ren 11648 



New Initiatives in Malaria Research Award 
Albert Einstein College of Medicine none $25,000.00 
Kim, Kami 10653 
Dept . of Medicine Ullmann 1225 1300 Morris Park Avenue 12/13/2002 
Bronx, NY 10461-1926 
Genetic dissection of purine salvage pathways in <%Plasmodium%> 
Albert Einstein College of Medicine of Yeshiva University none $25,000.00 
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Dept . of Molecular and Medical Pharmacology CHS 23-120 10833 Le Conte Avenue 7/14/2003 
Los Angeles, CA 90059 
Identification of cellular factors that determine the fate of herpes virus infection: latency versus lytic replication 
Rockefeller University none $40,000.00 
Stebbins, C. Erec 10676 
Laboratory of Structural Microbiology 1230 York Avenue RU Box 52 12/13/2002 
New York, NY 10021 
Structural studies of bacteria[ virulence factors 
Rockefeller University none $40,000.00 
Stebbins, C. Erec 11647 
Laboratory of Structural Microbiology 1230 York Avenue RU Box 52 7/14/2003 
New York, NY 10021 
Structural studies of bacterial virulence factors 
University of Texas Southwestern Medical Center-Dallas none $40,000.00 
Chen, Zhijian J. 10674 
Dept. of Molecular Biology 5323 Harry Hines Blvd ., NA8.202 12/13/2002 
Dallas, TX 75390-9148 
Role of TRAF5-regulated IKK activators in innate immunity 
University of Texas Southwestern Medical Center-Dallas none $40,000.00 
Chen, Zhijian J. 11649 
Dept . of Molecular Biology 5323 Harry Hines Blvd ., NA8.202 7/14/2003 
Dallas, TX 75390-9148 
Role of TRAF5-regulated IKK activators in innate immunity 
Washington University none $40,000.00 
Haslam, David B. 10670 
Dept . of Pediatrics 660 South Euclid Campus Box 8208 12/13/2002 
Saint Louis, MO 63110 
Mechanisms of Shiga toxin translocation and intoxication within host cells 
Washington University none $40,000.00 
Haslam, David B . 11653 
Dept . of Pediatrics 660 South Euclid Campus Box 8208 7/14/2003 
Saint Louis, MO 63110 
Mechanisms of Shiga toxin translocation and intoxication within host cells 
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Jacobs, William R. 10655 
Dept. of Microbiology and Immunology 1300 Morris Park Avenue 12113/2002 
Bronx, NY 10461 
Molecular genetic analysis of <%Plasmodium falciparum%> 
Board of Trustees of the Leland Stanford Junior University none $50,000.00 
Altman, Russ B . 10833 
Dept. of Medicine Stanford Medical Informatics 251 Campus Drive, MSOB X-215 1/15/2003 
Stanford, CA 94305-5479 
Knowledge base of biological function for malaria 
Duke University none $50,000.00 
Haystead, Timothy A. J. 10652 
Dept. of Pharmacology and Cancer Biology Research Drive LSRC Rm C1 19 Box 3813 12/13/2002 
Durham, NC 27710 
Mining the malarial purine-binding proteome for novel drugs and their targets 
McGill University none $50,000.00 
Bohle, Scoff D. 10230 
Dept. of Chemistry 801 Sherbrooke West 9/13/2002 
Montreal, OC 1-13A 21<6 
Interaction of the quinoline antimalarials and malaria pigment 
McGill University none $50,000.00 
Bohle, Scott D. 10623 
Dept . of Chemistry 801 Sherbrooke West 12/13/2002 
Montreal, QC 1-13A 21<6 
Interaction of the quinoline antimalarials and malaria pigment 
McGill University none $50,000.00 
Bohle, Scott D. 11517 
Dept . of Chemistry 801 Sherbrooke West 6/12/2003 
Montreal, QC 1-13A 21<6 
Interaction of the quinoline antimalarials and malaria pigment 
President and Fellows of Harvard College none $50,000.00 
Hard, Daniel L. 10616 
Dept . of Organismic and Evolutionary Biology 16 Divinity Avenue 12/13/2002 
Cambridge, MA 02138-2097 
Why are there so few synonymous single nucleotide polymorphisms in <%Plasmodium falciparum%> 
Regents of the University of California none $50,000.00 
DeRisi, Joseph L. 10654 
Dept . of Biochemistry and Biophysics 513 Parnassus Avenue, Box 0448 12/13/2002 
San Francisco, CA 94143-0448 
Functional genomics approach to identification of new anti-malarial drug targets 
Regents of the University of California none $50,000.00 
Marietta, Michael A. 11122 



New Investigator Award in Molecular Parasitology 
Centre Hospitaller Universitaire de Quebec none $35,000.00 
Papadopoulou, Barbara 10659 
Dept. of Medical Biology Division of Microbiology Centre de Recherche en Infect . CHLIQ Pavillon CHUL, 2705 boulv. Lauder 12/13/2002 
Ste-Foy, QC G1V 4G2 
Functional genomics; of stage-specific gene expression in the kinetoplastid protozoan <%Leishmania donovanl%> 
Centre Hospitaller Universitaire de Quebec none $35,000.00 
Papadopoulou, Barbara 11547 
Dept. of Medical Biology Division of Microbiology Centre de Recherche en Infect . CHLIQ Pavillon CHLIL, 2705 bouiv. Lauder 6/12/2003 
Ste-Foy, QC G1V 4G2 
Functional genomics of stage-specific gene expression in the kinetoplastid protozoan <%Leishmania donovani%> 
Johns Hopkins University none $35,000.00 

BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR RELATIONSHIP TO FOUNDATION 
GRANTS TO INDIVIDUALS MANAGER OR CHECK# 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Dept. of Chemistry 211 Lewis Hall 3/14/2003 
Berkeley, CA 94720-1460 
Herne detoxification in <%Plasmodium%> 
Regents of the University of California none $50,000.00 
DeRisi, Joseph L. 11543 
Dept. of Biochemistry and Biophysics 513 Parnassus Avenue, Box 0448 6/12/2003 
San Francisco, CA 94143-0448 
Functional genomics approach to identification of new anti-malarial drug targets 
Sloan-Kettering Institute none $25,000 .00 
Shuman, Stewart H. 11398 
Dept . of Molecular Biology 1275 York Avenue 5/15/2003 
New York, NY 10021 
Targeting of mRNA cap formation for treatment of malaria 
Washington University none $50,000.00 
Lewis, Walter H. 10708 
Dept . of Biology Campus Box 1137 One Brookings Drive 12/13/2002 
Saint Louis, MO 63130-4899 
Optimizing the search for new antimalarial therapeutics 
Yale University none $50,000.00 
Joiner, Keith A. 10802 
Dept . of Internal Medicine Section of Infectious Diseases P.O . Box 208022 LCI 808 333 Cedar Street 1/15/2003 
New Haven, CT 06520-8022 
Mechanism of hemoglobin uptake in malaria 
Yale University none $50,000.00 
Joiner, Keith A. 11542 
Dept . of Internal Medicine Section of Infectious Diseases P.O . Box 208022 LCI 808 333 Cedar Street 6/12/2003 
New Haven, CT 06520-8022 
Mechanism of hemoglobin uptake in malaria 



New Investigator Award In Molecular Pathogenic Mycology 
Board of Regents of the University of Wisconsin none $35,000.00 
Woods, Jon 10620 
Dept. of Microbiology and Immunology 420 SMI 1300 University Avenue 12/13/2002 
Madison, WI 53706-1532 
Antisense regulation of a protein kinase gene in <%Histoplasma capsulatum%> 
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Carruthers, Vernon B. 10658 
Dept . of Molecular Microbiology and Immunology 615 North Wolfe Street Room E5136 12/13/2002 
Baltimore, MD 21205-2103 
Defining the proteome of toxoplasma secretory proteins 
Johns Hopkins University none $35,000 .00 
Carruthers, Vernon B. 11546 
Dept . of Molecular Microbiology and Immunology 615 North Wolfe Street Room E5136 6/12/2003 
Baltimore, MD 21205-2103 
Defining the proteome of toxoplasma secretory proteins 
New York University School of Medicine none $35,000.00 
Eichinger, Daniel J. 10619 
Dept . of Medical & Molecular Parasitology 341 East 25th Street 12/13/2002 
New York, NY 10010 
Control of encystation-specific gene expression in <%Entamoeba%> 
Rockefeller University none $35,000 .00 
Gaasterland, Theresa 11514 
Laboratory of Computational Genomics 1230 York Avenue, Box 250 6/12/2003 
New York, NY 10021 
Comparative genome annotation of <%Plasmodium falciparum%>, <%Leishmania major0/6>, and <%Trypanosoma brucei%> 
University of Vermont and State Agricultural College none $35,000.00 
Ward, Gary E. 10805 
Dept . of Microbiology & Molecular Genetics 214 Stafford Hall 1/15/2003 
Burlington, VT 05405-0084 
Chemical genetic approach to the study of host cell invasion by <%Toxoplasma gondii%> 
University of Vermont and State Agricultural College none $35,000.00 
Ward, Gary E. 11548 
Dept. of Microbiology & Molecular Genetics 214 Stafford Hall 6/12/2003 
Burlington, VT 05405-0084 
Chemical genetic approach to the study of host cell invasion by <%Toxoplasma gondii%> 
Yale University none $35,000.00 
Tschudi, Christian 10835 
Dept. of Internal Medicine 333 Cedar Street LCI #805 Post Office Box 208022 1/15/2003 
New Haven, CT 06520-8022 
Function of cis-splicing in trypanosome RNA 
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Duke University none $35,000.00 
Alspaugh, J. Andrew 10660 
Dept . of Medicine, Division of Infectious Diseases DUMC South, Box 3355 1558 Busse Building 12/13/2002 
Durham, NC 27710 
Signal transduction and pathogenicity of <%Cryptococcus neoformans%> 
Duke University none $35,000.00 
Alspaugh, J. Andrew 11549 
Dept . of Medicine, Division of Infectious Diseases DUMC South, Box 3355 1558 Busse Building 6/12/2003 
Durham, NC 27710 

$35,000.00 
10661 

12/13/2002 

$35,000 .00 
11550 

6/12/2003 

$35,000.00 
11396 

5/15/2003 

$35,000.00 
11266 

4/14/2003 

$35,000.00 
10622 

12/13/2002 

$35,000.00 
10836 

1/15/2003 

Gene and protein expression profiling in <%Candida albicans%> biofilms 
Washington University none 
Doering, Tamara L. 
Dept . of Molecular Microbiology Campus Box 8230 660 South Euclid Avenue 
St. Louis, MO 63110-1093 
Mechanisms of capsule biosynthesis in <%Cryptococcus neoformans%> 
Weill Medical College of Cornell University none 
Lue, Neal F. 
Dept . of Microbiology and Immunology 1300 York Avenue 
New York, NY 10021 
Functional analysis of telomerase components in <%Candida albicans%> 
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Signal transduction and pathogenicity of <%Cryptococcus neoformans%> 
Harbor-UCLA Research and Education Institute none 
Ibrahim, Ashraf S. 
Dept . of Medicine Harbor-UCLA Research & Education Institute 1124 West Carson Street, RB-2 
Torrance, CA 90502-2064 
Molecular genetics approach for studying the role of iron permease in the virulence of <%Rhizopus oryzae%> 
Harbor-UCLA Research and Education Institute none 
Ibrahim, Ashraf S. 
Dept . of Medicine Harbor-UCLA Research & Education Institute 1124 West Carson Street, RB-2 
Torrance, CA 90502-2064 
Molecular genetics approach for studying the role of iron permease in the virulence of <%Rhizopus oryzae%> 
University of British Columbia none 
Keeling, Patrick J. 
Dept. of Botany 3529-6270 University Boulevard Biosciences Building 
Vancouver, BC V6T 1Z4 
Early infection and adaptation to intracellular parasitism in <%Microsporidia%> 
University of Texas-San Antonio Health Science Center none 
Lopez-Ribot, Jose L. 
Dept . of Medicine, Division of Infectious Diseases South Texas Centers for Biology in Medicine 15355 Lambda Drive 
San Antonio, TX 78245 
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New Investigator Award in the Basic Pharmacological Sciences 
Board of Regents of the University of Wisconsin none $35,000.00 
Belshaw, Peter J . 10646 
Dept . of Chemistry and Biochemistry 1101 University Avenue 12/13/2002 
Madison, W1 53706-1322 
Combinatorial synthesis of non-nbosomal peptide-based electrophilic libraries 
Board of Regents of the University of Wisconsin none $35,000.00 
Beishaw, Peter J . 11535 
Dept . of Chemistry and Biochemistry 1101 University Avenue 6/12/2003 
Madison, Wl 53706-1322 
Combinatorial synthesis of non-ribosomal peptide-based electrophilic libraries 
Board of Trustees of the Leland Stanford Junior University none $35,000.00 
Kuo, Calvin J. 10647 
Dept . of Hematology 269 Campus Drive CCSR North Room 1155 MC5156 12/13/2002 
Stanford, CA 94305 
Physiologic and pathologic roles of vascular endothelial growth factor 
Board of Trustees of the Leland Stanford Junior University none $35,000.00 
Kuo, Calvin J. 11536 
Dept . of Hematology 269 Campus Drive CCSR North Room 1155 MC5156 6/12/2003 
Stanford, CA 94305 
Physiologic and pathologic roles of vascular endothelial growth factor 
Board of Trustees of the University of Illinois none $35,000.00 
Kelleher, Neil L. 10608 
Dept . of Chemistry 53 Roger Adams Laboratory Box 47-5, MC-712 600 South Matthews Avenue 12/1312002 
Urbana, IL 61801 
Genome-proteome correlations in respiratory pathogens: an experimental approach for identification of new pharmacological targets 
Board of Trustees of the University of Illinois none $35,000.00 
Silverman, Scoff K. 10645 
Dept . of Chemistry 140 Roger Adams Laboratory, Box 57-5 600 South Mathews Avenue 12/1312002 
Urbana, IL 61801 
Phototriggered folding approaches to RNA structural motifs and RNA-protein interactions 
Board of Trustees of the University of Illinois none $35,000.00 
Silverman, Scott K. 11533 
Dept . of Chemistry 140 Roger Adams Laboratory, Box 57-5 600 South Mathews Avenue 6/12/2003 
Urbana, IL 61801 
Phototriggered folding approaches to RNA structural motifs and RNA-protein interactions 
North Carolina State University none $35,000.00 
Maftos,Cada 10609 
Dept . of Molecular and Structural Biochemistry Campus Box 7622 128 Polk Hall 12/13/2002 
Raleigh, NC 27695-7622 
Surface features of the Ral GTPase obtained from the multiple solvent crystal structures and from its complex with Ral13P1 and calmodulin 
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Northwestern University none $35,000.00 
Sontheimer, Erik J . 10610 
Dept . of Biochemistry, Molecular Biology and Cell Biology 2153 North Campus Drive 12/13/2002 
Evanston, IL 60208-3500 
Reversible control of RNA structure with small biarsenical ligands 
Stanford University none $35,000.00 
Harbury, Pehr A. B. 10832 
Dept. of Biochemistry Beckman Center, B400 1/15/2003 
Stanford, CA 94305-5307 
DNA display: in vitro evolution of small molecules 
Trustees of Princeton University none $35,000.00 
Tsien, Joseph 10611 
Dept . of Molecular Biology Lewis Thomas Labs Washington Road 12/13/2002 
Princeton, NJ 08544 
Novel pharmacogenetic approach to neuronal signaling 
University of North Carolina-Chapel Hill none $35,000 .00 
Siderovski, David P. 10804 
Dept . of Pharmacology CB #7365, M.E . Jones Bldg ., Room 1106 1/15/2003 
Chapel Hill, NC 27599-7365 
GoLoco motif-derived peptides as selective G-protein "perturbagens" 
University of North Carolina-Chapel Hill none $35,000.00 
Siderovski, David P. 11534 
Dept . of Pharmacology CB #7365, M.E . Jones Bldg ., Room 1106 6/12/2003 
Chapel Hill, NC 27599-7365 
GoLoco motif-derived peptides as selective G-protein "perturbagens" 
University of Texas Southwestern Medical Center-Dallas none $35,000.00 
Yu, Hongtao 10612 
Dept . of Pharmacology 5323 Harry Hines Boulevard 12/13/2002 
Dallas, TX 75390-9041 
Molecular investigation of transitions and checkpoints in mitosis 
Yale University none $35,000.00 
Bennett, Anton M. 10648 
Dept . of Pharmacology 333 Cedar Street P. 0. Box 208066 12/13/2002 
New Haven, CT 06520-8066 
p2l Ras signaling by protein tyrosine dephosphorylation 
Yale University none $35,000.00 
Bennett, Anton M. 11537 
Dept . of Pharmacology 333 Cedar Street P. 0. Box 208066 6/12/2003 
New Haven, CT 06520-8066 
p2l Ras signaling by protein tyrosine dephosphorylation 
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New Investigator Award in the Toxicological Sciences 
Board of Trustees of the Leland Stanford Junior University none $35,000.00 
Ford, James M. 11120 
Dept . of Medicine and Genetics Division of Cincology Room 1115, CCSR North 269 Campus Drive 3/14/2003 
Stanford, CA 94305-5151 
Transcriptional regulation of damage-inducible DNA repair genes 
Massachusetts Institute of Technology none $35,000 .00 
Engelward, Bevin P. 11121 
Division of Bioengineering and Environmental Health 77 Massachusetts Avenue Building 56-631 3/14/2003 
Cambridge, MA 02139-4307 
Fluorescent detection of loss heterozygosity in mammals 
Northwestern University none $35,000 .00 
Sheppard, Terry L. 10651 
Dept . of Chemistry 2145 Sheridan Road 12/13/2002 
Evanston, IL 60208-3113 
Chemical toxicology of oxidative DNA damage lesions 
Northwestern University none $35,000.00 
Sheppard, Terry L. 11541 
Dept . of Chemistry 2145 Sheridan Road 6/12/2003 
Evanston, IL 60208-3113 
Chemical toxicology of oxidative DNA damage lesions 
Regents of the University of California none $35,000.00 
Aroian, Raffi V. 10607 
Dept . of Cell & Developmental Biology 9500 Gilman Drive, M/C 0349 12/13/2002 
La Jolla, CA 92093-0349 
<%Bacillus thuringiensis%> toxicity and resistance in nematodes 
Regents of the University of California none $35,000.00 
Guo,Su 10650 
Dept . of Biopharmaceutical Sciences Programs in Human Genetics and Biological Sciences 513 Parnassus Avenue, Room S-818 12/13/2002 
San Francisco, CA 94143-0446 
Mechanism of action of neurotoxins that induce parkinsonism : a molecular genetic study in zebrafish 
Regents of the University of California none $35,000.00 
Koehler, Carla M . 10940 
Dept . of Chemistry and Biochemistry Box 951569 607 Charles E. Young Drive East 2/14/2003 
Los Angeles, CA 90095-1569 
Mitochondrial biogenesis in health and disease: assembly of the mitochondrial inner membrane 
Regents of the University of California none $35,000.00 
Guo,Su 11540 
Dept . of Biopharmaceutical Sciences Programs in Human Genetics and Biological Sciences 513 Parnassus Avenue, Room S-818 6/12/2003 
San Francisco, CA 94143-0446 
Mechanism of action of neurotoxins that induce parkinsonism : a molecular genetic study in zebrafish 



Scholar Award in Molecular Parasitology 
Centre Hospitaller Universitalre de Quebec none $42,500.00 
Ouellette, Marc 10657 
Dept. of Medical Biology Centre de Recherche en Infectiologie du CHUL 2705 boul . 12/13/2002 
Laurier, QC G1V 4G2 
Functional genomics; of drug resistance in <%Leishmania%> 
Centre Hospitaller Universitaire de Quebec none $42,500.00 
Ouellette, Marc 11545 
Dept . of Medical Biology Centre cle Recherche en Infectiologie du CHUL 2705 boul . 6/12/2003 
Laurier, QC G1V 4G2 
Functional genomics; of drug resistance in <%Leishmania%> 
Institute for Systems Biology none $42,500 .00 
Aderem, Alan A. 10618 
1441 North 34th Street 12/13/2002 
Seattle, WA 98103-8904 
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Regents of the University of Michigan none $35,000.00 
Mapp, Anna K. 10649 
Dept . of Chemistry, Dept. of Medicinal Chemistry 930 North University Avenue 12/13/2002 
Ann Arbor, MI 48109-1055 
Small molecules for reprogramming gene expression 
Regents of the University of Michigan none $35,000.00 
Mapp, Anna K. 11539 
Dept . of Chemistry, Dept . of Medicinal Chemistry 930 North University Avenue 6/12/2003 
Ann Arbor, MI 48109-1055 
Small molecules for reprogramming gene expression 
Trustees of Columbia University in the City of New York none $35,000.00 
Cornish, Virginia W. 10605 
Dept. of Chemistry 3000 Broadway Havemeyer Hall, Mail Code 3111 12/13/2002 
New York, NY 10027-6948 
In vivo screening for enzymatic activity 
University of North Carolina-Chapel Hill none $35,000.00 
Deshmukh, Mohanish P. 11124 
Dept . of Cell and Developmental Biology CB #7090 538 Taylor Hall 3/14/2003 
Chapel Hill, NC 27599-7090 
Caspase activation during apoptosis: a novel mechanism of regulation in neurons 
University of North Carolina-Chapel Hill none $35,000.00 
Deshmukh, Mohanish P. 11538 
Dept . of Cell and Developmental Biology CB #7090 538 Taylor Hall 6/12/2003 
Chapel Hill, NC 27599-7090 
Caspase activation during apoptosis: a novel mechanism of regulation in neurons 



NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Macrophage responses to <%Leishmania%> infection 
Institute for Systems Biology none $42,500.00 
Aderem, Alan A. 11513 

6/12/2003 

$20,000.00 
10248 

9/13/2002 

$20,000.00 
11132 

3/14/2003 

$20,000.00 
11579 

6/13/2003 

$42,500.00 
10818 

1/15/2003 

$20,000.00 
10991 

2/14/2003 

$20,000.00 
11131 

3/14/2003 

$20,000.00 
11276 

4/14/2003 

Dept . of Biology 305 Goddard Laboratory 3710 Hamilton Walk 
Philadelphia, PA 19104-6018 
Exploring the function of the apicomplexan plastid 
Trustees of the University of Pennsylvania none 
Roos, David S. 
Dept. of Biology 305 Goddard Laboratory 3710 Hamilton Walk 
Philadelphia, PA 19104-6018 
Exploring the function of the apicomplexan plastid 
Trustees of the University of Pennsylvania none 
Roos, David S. 
Dept. of Biology 305 Goddard Laboratory 3710 Hamilton Walk 
Philadelphia, PA 19104-6018 
Exploring the function of the apicomplexan plastid 
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1441 North 34th Street 
Seattle, WA 98103-8904 
Macrophage responses to <%Leishmania%> infection 
Regents of the University of California none 
Johnson, Patricia J . 
Dept . of Microbiology and Immunology 1602 Molecular Sci. Bldg ., 405 Hilgard 
Los Angeles, CA 90095-1489 
Investigation of potential chemotherapeutic targets and the pathogenesis of the human-infective parasite <%Trichomonas vaginalis%> 
Regents of the University of California none 
Johnson, Patricia J. 
Dept . of Microbiology and Immunology 1602 Molecular Sci. Bldg ., 405 Hilgard 
Los Angeles, CA 90095-1489 
Investigation of potential chemotherapeutic targets and the pathogenesis of the human-infective parasite <%Trichomonas vaginalis%> 
Regents of the University of California none 
Johnson, Patricia J. 
Dept . of Microbiology and Immunology 1602 Molecular Sci. Bldg ., 405 Hilgard 
Los Angeles, CA 90095-1489 
Investigation of potential chemotherapeutic targets and the pathogenesis of the human-infective parasite <%Trichomonas vaginalis%> 
Trustees of the University of Pennsylvania none 
Pearce, Edward J. 
Dept, of Pathobiology 203D Johnson Pavilion 
Philadelphia, PA 19104-6076 
Role of the TGF-beta superfamily in host signaling to schistosomes 
Trustees of the University of Pennsylvania none 
Roos, David S. 
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Trustees of the University of Pennsylvania none $20,000.00 
Roos, David S. 11564 
Dept . of Biology 305 Goddard Laboratory 3710 Hamilton Walk 6/12/2003 
Philadelphia, PA 19104-6018 
Exploring the function of the apicomplexan plastid 
Trustees of the University of Pennsylvania none $42,500.00 
Pearce, Edward J. 11512 
Dept . of Pathobiology 203D Johnson Pavilion 6/12/2003 
Philadelphia, PA 19104-6076 
Role of the TGF-beta superfamily in host signaling to schistosomes 
Tulane University none $42,500.00 
Brindley, Paul J . 10656 
Dept . of Tropical Medicine 1430 Tulane Avenue 12/13/2002 
New Orleans, LA 70112-2699 
Schistosome transgenesis 
Tulane University none $42,500 .00 
Brindley, Paul J . 11544 
Dept . of Tropical Medicine 1430 Tulane Avenue 6/12/2003 
New Orleans, LA 70112-2699 
Schistosome transgenesis 
University of Texas Southwestern Medical Center-Dallas none $42,500.00 
Phillips, Margaret A. 10709 
Dept. of Pharmacology - MC : 9041 5323 Harry Hines Blvd . 12/13/2002 
Dallas, TX 75390-9041 
Design of inhibitors for <%Trypanosoma brucei%> ornithine deGarboxylase using a combination of structure-based approaches and combinatonal chemistry 
University of Texas Southwestern Medical Center-Dallas none $42,500.00 
Phillips, Margaret A. 11578 
Dept . of Pharmacology - MC : 9041 5323 Harry Hines Blvd . 6/12/2003 
Dallas, TX 75390-9041 
Design of inhibitors for <%Trypanosoma brucei%> ornithine decarboxylase using a combination of structure-based approaches and combinatorial chemistry 
Washington University none $42,500.00 
Sibley, L. David 10617 
Dept . of Molecular Microbiology Box 8230 660 South Euclid 12/13/2002 
Saint Louis, MO 63110-1093 
Molecular pathogenesis in toxoplasmosis 
Washington University none $42,500.00 
Stanley, Samuel L. 10834 
Depts. of Medicine and Molecular Microbiology 660 South Euclid Avenue 1/15/2003 
Saint Louis, MO 63110 
Pathways for amebic induction of inflammation and programmed cell death 
Washington University none $42,500.00 



Scholar Award in Molecular Pathogenic Mycology 
Board of Trustees of the University of Illinois none $20,000.00 
Orlean, Peter A. B. 10251 
Dept . of Microbiology 309 Roger Adams Laboratory 600 South Mathews Avenue 9/13/2002 
Urbana, IL 61801 
Glycolipid anchoring of protein and wall biogenesis in fungal pathogens 
Board of Trustees of the University of Illinois none $20,000.00 
Orlean, Peter A. B. 11135 
Dept . of Microbiology 309 Roger Adams Laboratory 600 South Mathews Avenue 3/14/2003 
Urbana, IL 61801 
Glycolipid anchoring of protein and wall biogenesis in fungal pathogens 
Board of Trustees of the University of Illinois none $20,000.00 
Odean, Peter A. B. 11566 
Dept . of Microbiology 309 Roger Adams Laboratory 600 South Mathews Avenue 6/12/2003 
Urbana, IL 61801 
Glycolipid anchoring of protein and wall biogenesis in fungal pathogens 
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Stanley, Samuel L. 11577 
Depts. of Medicine and Molecular Microbiology 660 South Euclid Avenue 6/12/2003 
Saint Louis, MO 63110 
Pathways for amebic induction of inflammation and programmed cell death 
Washington University none $42,500-00 
Sibley, L. David 11511 
Dept . of Molecular Microbiology Box 8230 660 South Euclid 6/12/2003 
Saint Louis, MO 63110-1093 
Molecular pathogenesis in toxoplasmosis 
Yale University none $20,000.00 
Andrews, Norma W. 10249 
Section of Microbial Pathogenesis, BCMM 295 Congress Street, Room 354D 9/13/2002 
New Haven, CT 06536-0812 
Role of lysosome exocytosis in the cell invasion mechanism of <%Trypanosoma cruzi%> 
Yale University none $20,000.00 
Andrews, Norma W. 10696 
Section of Microbial Pathogenesis, BCMM 295 Congress Street, Room 354D 12/13/2002 
New Haven, CT 06536-0812 
Role of lysosome exocytosis in the cell invasion mechanism of <%Trypanosoma cruzi%> 
Yale University none $20,000.00 
Andrews, Norma W. 11133 
Section of Microbial Pathogenesis, BCMM 295 Congress Street, Room 354D 3/14/2003 
New Haven, CT 06536-0812 
Role of lysosome exocytosis in the cell invasion mechanism of <%Trypanosoma cruzi%> 
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Boston Medical Center none $20,000.00 
Levitz, Stuart M. 10253 
Dept . of Medicine Boston Medical Center, Infect . Disease 88 East Newton Street Room E336 9/13/2002 
Boston, MA 02118-2393 
Use of molecular biology to identify <%Cryptococcus neoformans%> antigens that stimulate cell-mediated immunity 
Boston Medical Center none $20,000.00 
Levitz, Stuart M . 10699 
Dept . of Medicine Boston Medical Center, Infect . Disease 88 East Newton Street Room E336 12/13/2002 
Boston, MA 02118-2393 
Use of molecular biology to identify <%Cryptococcus neoformans%> antigens that stimulate cell-mediated immunity 
Boston Medical Center none $20,000.00 
Levitz, Stuart M. 11137 
Dept. of Medicine Boston Medical Center, Infect. Disease 88 East Newton Street Room E336 3/14/2003 
Boston, MA 02118-2393 
Use of molecular biology to identify <%Cryptococcus neoformans%> antigens that stimulate cell-mediated immunity 
Duke University none $20,000.00 
Heitman, Joseph 10250 
Depts.of Genetics, Pharmacology & Cancer Biology, Medicine & Microbiology 322 CARL Building Research Drive, Box 3546 9/13/2002 
Durham, NC 27710 
Signal transduction pathways regulating virulence of <%Cryptococcus neoformans%> 
Duke University none $20,000.00 
Heitman, Joseph 10697 
Depts.of Genetics, Pharmacology & Cancer Biology, Medicine & Microbiology 322 CARL Building Research Drive, Box 3546 12/13/2002 
Durham, NC 27710 
Signal transduction pathways regulating virulence of <%Cryptococcus neoformans%> 
Duke University none $20,000.00 
Heitman, Joseph 11134 
Depts.of Genetics, Pharmacology & Cancer Biology, Medicine & Microbiology 322 CARL Building Research Drive, Box 3546 3/14/2003 
Durham, NC 27710 
Signal transduction pathways regulating virulence of <%Cryptococcus neoformans%> 
Indiana University none $42,500.00 
Bard, Martin 10706 
Dept. of Biology 723 West Michigan Street 12/13/2002 
Indianapolis, IN 46202-5132 
Characterization of new target sites for antifungal intervention in the <%Candida albicans%> ergosterol pathway 
Indiana University none $42,500.00 
Bard, Martin 11574 
Dept . of Biology 723 West Michigan Street 6/12/2003 
Indianapolis, IN 46202-5132 
Characterization of new target sites for antifungal intervention in the <%Candida albicans%> ergosterol pathway 
Ohio State University Research Foundation none $42,500.00 
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Sundstrom, Paula 10621 
Dept. of Microbiology and Immunology Vail Building HB7550 12/13/2002 
Hanover, NH 03755 
Global regulatory circuits and candidiasis 
Ohio State University Research Foundation none $42,500.00 
Sundstrom, Paula 11516 
Dept. of Microbiology and Immunology Vail Building HB7550 6/12/2003 
Hanover, NH 03755 
Global regulatory circuits and candidiasis 
Regents of the University of California none $20,000.00 
Johnson, Alexander D. 11139 
Dept. of Microbiology, Immunology, Biochemistry & 513 Parnassus, Room S-447 3/14/2003 
San Francisco, CA 94143-0414 
Analysis of a mating-type-like locus in <%Candida albicans%> 
Regents of the University of California none $20,000.00 
Johnson, Alexander D. 11575 
Dept. of Microbiology, Immunology, Biochemistry & 513 Parnassus, Room S-447 6/12/2003 
San Francisco, CA 94143-0414 
Analysis of a mating-type-like locus in <%Candida albicans%> 
Saint Louis University none $20,000.00 
Keath, Elizabeth J. 10252 
Dept. of Biology College of Arts and Sciences 3507 Laclede Avenue 9/13/2002 
Saint Louis, MO 63103 
Novel molecular and DNA vaccine approaches to <&Histoplasma capsulatum%> 
Saint Louis University none $20,000.00 
Keath, Elizabeth J. 10698 
Dept . of Biology College of Arts and Sciences 3507 Laclede Avenue 12/13/2002 
Saint Louis, MO 63103 
Novel molecular and DNA vaccine approaches to <&Histoplasma capsulatum%> 
Saint Louis University none $20,000.00 
Keath, Elizabeth J. 11136 
Dept . of Biology College of Arts and Sciences 3507 Laclede Avenue 3/14/2003 
Saint Louis, MO 63103 
Novel molecular and DNA vaccine approaches to <&Histoplasma capsulatum%> 
University of British Columbia none $42,500.00 
Kronstad, James W. 10707 
Biotechnology Laboratory 237-6174 University Blvd . 12/13/2002 
Vancouver, BC V6T 1Z3 
Temperature-regulated and infection-regulated gene expression in <%Cryptococcus neoformans%> 
University of British Columbia none $42,500.00 
Kronstad, James W. 11576 



21,814,161 .63 
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Biotechnology Laboratory 237-6174 University Blvd . 6/12/2003 
Vancouver, BC V6T 1Z3 
Temperature-regulated and infection-regulated gene expression in <%Cryptococcus neoformans%> 
University of Medicine and Dentistry of New Jersey none $42,500.00 
Newlon, Carol S. 11551 
Dept. of Microbiology and Molecular Genetics 185 South Orange Avenue 6/12/2003 
Newark, NJ 07103-2714 
Analysis of chromosome structure and function in the pathogenic basidiomycete, <%Cryptococcus neoformans%> 
Yale University none $42,500.00 
Snyder, Michael P. 10950 
Dept . of Molecular, Cellular, and Developmental Biology 219 Prospect Street 2/14/2003 
New Haven, CT 06520-8103 
Analysis of morphogenic differentiation in <%Candida albicans%> 
Yale University none $42,500.00 
Snyder, Michael P. 11515 
Dept . of Molecular, Cellular, and Developmental Biology 219 Prospect Street 6/12/2003 
New Haven, CT 06520-8103 
Analysis of morphogenic differentiation in <%Candida albicans%> 
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(A) Career Development of Postdoctoral Scientists 
American Society for Cell Biology none $400.00 
Marincola, Elizabeth 10373 
8120 Woodmont Avenue Suite 750 10/15/2002 
Bethesda, MD 20814-2762 
Support for the society's annual meeting 
American Society for Cell Biology none $2,500.00 
Marincola, Elizabeth 11638 
8120 Woodmont Avenue Suite 750 7/14/2003 
Bethesda, MD 20814-2762 
Support for postdoctoral travel awards to the 43rd American Society for Cell Biology Annual Meeting 
Commission on Professionals in Science and Technology none $500.00 
Babco, Eleanor 10688 
1200 New York Avenue NW Suite 390 12/13/2002 
Washington, DC 20005-3929 
Support of operating expenses 
Committee of the Meetings of Nobel Laureates in Lindau none $7,500.00 
Schurer, Wolfgang 11562 
Dufourstrasse 118 CH-9001 St . Gallen 6/12/2003 
Support travel to the Lindau Nobel prize winners meeting for three BWF grant recipients 
National Academies none $4,000.00 
Hahm, Jong-on 10829 
Committee on Women in Science and Engineering 2101 Constitution Avenue, NW 1/15/2003 
Washington, DC 20418 
Supplemental support for publication and dissemination of the Guide to Recruiting and Advancing Women Scientists and Engineers in Academia 
National Academy of Sciences none $4,000.00 
Hahm, Jong-on 11785 
Committee on Women in Science and Engineering 2101 Constitution Avenue, NW 8/14/2003 
Washington, DC 20418 
Support for the project on recruiting and advancing women in science and engineering 
National Institute of Environmental Health Sciences Conditional Gift Fund none $250.00 
Hoffier, Undi 11409 
Laboratory of Pharmacology and Chemistry Room C340 MD C3-10 111 T.W . Alexander Dr. 5/15/2003 
Research Triangle Park, NC 27709 
Partial support for the 2003 Biomedical Science and Career Fair 
Society for Neurosclence none $5,000.00 
Saggese, Marty 11790 
11 Dupont Circle N.W . Suite 500 8/14/2003 
Washington, DC 20036 



NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Travel support for postdoctoral fellows to attend the 2003 Society for Neuroscience annual meeting 
University of North Carolina-Chapel Hill School of Medicine none $1,000.00 
Milgram, Sharon L . 11408 
Dept . of Cell & Developmental Biology CB# 7090 5/15/2003 
Chapel Hill, NC 
Partial support for a symposium to introduce postdocs and junior faculty to management techniques 

201 Shannon Oaks Circle, Suite 200 
Cary, NC 27511 
Support for the Hispanic Educational Summit 2003 
Public School Forum of North Carolina none 
Doman, John 
3739 National Drive, Suite 210 Koger Center Cumberland Building 
Raleigh, NC 27612 

$75,000.00 
10233 

9/13/2002 
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(A) Communications/Science Writing 
American Association for the Advancement of Science none 
Malloy, Katrina 
Mass Media Science and Engineering Fellows Program 1200 New York Avenue NW 
Washington, DC 20005-3920 
Support for the 2003 AAAS Mass Media Science and Engineering Fellowship Program 
Council for the Advancement of Science Writing none 
Patrusky, Ben 
P. 0. Box 910 
Hedgesville, WV 25427 
Support for the 2003 New Horizons in Science Briefing and the New Horizons Traveling Fellowship Program 

(A) General Education Grant 
Grantmakers for Education none 
Porter, William 
720 SW Washington Street, Suite 605 
Portland, OR 97205 
General support for 2003 activities 
North Carolina Community College System none 
Lancaster, H. Martin 
5001 Mail Service Center 
Raleigh, NC 27699-5001 
Support for North Carolina Community College leaders to visit the United Kingdom as part of a UK-NC exchange program 
North Carolina Society of Hispanic Professionals none 
Zarate, Marco A. 

11271 
4/14/2003 

11272 
4/14/2003 

11407 
5/15/2003 

10685 
12/13/2002 

10983 
2/14/2003 

$16,000.00 

$20,000.00 

$3,000.00 

$1,500.00 

$1,000 .00 



(A) General Philanthropy 
Association of Academic Health Centers none $5,000 .00 
Osterweis, Madan 11784 
1400 Sixteenth Street NW Suite 720 8/14/2003 
Washington, DC 20036 
Support for the annual meeting titled "Succeeding in Tough Times: Cimbing the Ladder or Hanging On" 
Association of American Medical Colleges none $10,000 .00 
Mallon, William T. 11273 
2450 N Street, NW 4/14/2003 
Washington, DC 20037-1127 
Support to conduct a nationwide survey of interdisciplinary research centers and institutes in medical school 
Council on Foundations none $39,600.00 
Ridings, Dorothy S. 11126 
1828 L Street NW, Suite 300 3/14/2003 
Washington, DC 20036-5168 
Support for 2003 activities 
Foundation Center none $7,500.00 
Engelhardt, Sara L . 11788 
79 Fifth Avenue 8/14/2003 
New York, NY 10003-3076 
General support for 2003-2004 
Holy Cross Catholic Church none $3,000.00 
Garrity, Stephen M. 11637 
1400 South Alston Avenue 7/14/2003 
Durham, NC 27707-3250 
General support in lieu of honoraria for SSEP Advisory Committee Member Dr . Madan Johnson-Thompson 
Southeastern Council of Foundations none $5,000.00 
Lehfeldt, Martin C. 10984 
50 Hurt Plaza, Suite 350 Hurt Building 2/14/2003 
Atlanta, GA 30303-2914 
Support for 2003 
University of North Carolina-Chapel Hill none $450.00 
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Support for the Institute for Educational Policyrnalkers 
Scholarship Foundation of Saint Louis none $20,000.00 
Sandier, Faith 10690 
8215 Clayton Road 12/13/2002 
Saint Louis, MO 63117-1107 
General support for 2003 directed by BWF Board Member, Dr. David Kipnis 



(A) Infectious Diseases - General 
American Society of Tropical Medicine and Hygiene none $25,000.00 
Ryan, Edward 10242 
Dept . of Medicine Infectious Diseases Division 55 Fruit Street, GRJ 504 9/13/2002 
Boston, MA 02114-2696 
Support for the ASTMH 51st Annual Meeting to be held November 10-14, 2002 in Denver, CO.Specifically for support of the BWF symposium on completion of the %<P. faic 
American Society of Tropical Medicine and Hygiene none $52,000 .00 
Weller, Peter F. 10953 
Beth Israel Deaconess Medical Center Infectious Diseases Division DA-617 330 Brookline Avenue 2/14/2003 
Boston, MA 02215 
Support for a BWF-ASTMH Fellowship in Tropical Infectious Diseases - $50-60k/year 
American Type Culture Collection none $8,000 .00 
Barnes, Pamela J. 10372 
10801 University Boulevard 10/15/2002 
Manassas, VA 201 10 
Support for the roll-fold poster that will accompany the Nature malaria genome issue 
Foundation for the National Institutes of Health, Inc. none $1,000.00 
McGuire, Amy L. 11791 
1 Cloister Court Suite 152 8/14/2003 
Bethesda, MID 20814-1460 
Support for the purchase and distribution of the second publication of a supplement to the American Journal of Tropical Medicine and Hygiene titled "The intolerable burden c 
Johns Hopkins University none $166,346.00 
Santosham, Mathuram 11397 
Department of International Health Division of Community Health & Health Systems 615 North Wolfe Street Room E8132 5/15/2003 
Baltimore, MD 21205 
Support for the Wellcome Trust/BWF Infectious Diseases Initiative 2000 ; One of 2 grants awarded 
Marine Biological Laboratory none $75,000.00 
Speck, William T. 10369 
7 MBL Street 10/15/2002 
Woods Hole, MA 02543-1015 
Support for the Biology of Parasitism Course at the Marine Biological Laboratory over a four-year period 
Marine Biological Laboratory none $1,000.00 
Hajduk, Stephen L . 11270 
Global Infectious Disease Lab 7 MBL Street 4/14/2003 
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Harden, T. Kendall 10513 
Dept . of Pharmacology 1106 Mary Ellen Jones Building CB# 7365 11/15/2002 
Chapel Hill, NC 27599-7365 
Support for New Investigator Beverly Wendland to give a seminar (Tuesday October 29 at 4 pm at UNC) and also spend a day with New Investigator Carla Mattos at NC Stat, 



BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 8/31/2003 
PART XV - SUPPLEMENTAL INFORMATION - LINE 3a Schedule #21 
GRANTS PAID DURING THE YEAR 
GRANTS TO Institutions 
PLEASE NOTE THAT ALL GRANT RECIPIENTS ARE 501c(3) PUBLIC CHARITIES RELATIONSHIP TO FOUNDATION 
EXCEPT WHERE NOTED MANAGER OR CHECK# 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
Woods Hole, MA 02543 
Support for Investigator in Pathogenesis of Infectious Disease awardee Heidi Goodrich-Blair to give a seminar at Woods Hole 
Marine Biological Laboratory none $170,000.00 
Speck, William T. 11404 
7 MBL Street 5/15/2003 
Woods Hole, MA 02543-1015 
Support for the Molecular Mycology : Current Approaches to Fungal Pathogenesis course at the Marine Biological Laboratory for three years 2003-2005 
Marine Biological Laboratory none $100,000.00 
Speck, William T. 11406 
7 MBL Street 5/15/2003 
Woods Hole, MA 02543-1015 
Support for the Biology of Parasitism : Modem Approaches course at the Marine Biological Laboratory for 2003 -2006 
National Academy of Sciences/institute of Medicine none $25,000 .00 
Knobler, Stacey L. 10240 
500 Fifth Street, NW 9/13/2002 
Washington, DC 20001 
Support and continued membership of the Institute of Medicine's Forum on Emerging Infections 
Society of Toxicology none $10,000.00 
Lamb, Shawn Douglas 10686 
1821 Michael Faraday Drive Suite 300 12/13/2002 
Reston, VA 20190 
Support for BWF New Investigator/SOT session on "DNA Damage, Repair and Related Topics" to be held at the 42nd Annual SOT Meeting, Salt Lake City, Utah, March 9-13 
Stanford University none $7,500.00 
Singh, Upinder 10371 
Internal Medicine and Microbiology S-141 Grant Building 300 Pasteur Drive 10/15/2002 
Stanford, CA 94305-5107 
Support for the American Society of Tropical Medicine and Hygiene symposium in Denver, Colorado, November 10-14, 2002 titled "Using genomics to understand the host-pi 
Stanford University none $1,000.00 
Hyman, Richard 10512 
Stanford Genome Technology Center 855 California Avenue 11/15/2002 
Palo Alto, CA 94304 
Support for travel for malaria genome functions 
Yale University none $175,553.00 
Binder, Henry J . 10231 
Dept . of Internal Medicine 89 LMP 333 Cedar Street 9/13/2002 
New Haven, CT 06520-8019 
Support for the Wellcome Trust/BWF Infectious Diseases Initiative 2000 ; One of 2 grants awarded 

none 
(A) Infectious Diseases - Molecular Parasitology 



(A) Interfaces in Science 
Biophysical Society none $3,000.00 
Glisson, Kathy 10244 
9650 Rockville Pike 9/13/2002 
Bethesda, MD 20814 
Support for the postdoctoral career development session at the 2003 annual meeting for the Biophysical Society to be held in San Antonio, Texas, March 1-5, 2003 
Canadian Genetic Diseases Network none $5,000.00 
Gammon, Keri 11410 
Suite 348-2125 East Mail 5/15/2003 
Vancouver, BC V6T 1Z4 
Support for the 2003/2004 Canadian Bioinformatics Workshop series 
Council of Graduate Schools none $5,000.00 
Stewart, Debra W. 11127 
One Dupont Circle, NW, Suite 430 3/14/2003 
Washington, DC 20036 
Support for a workshop on the future of graduate education to be held in Arlington, Virginia, March 19-20, 2003 
Regents of the University of California none $50,000.00 
Gross, David 10241 
Kohn Hall, 1219 University of California-Santa Barbara 9/13/2002 
Santa Barbara, CA 93106 
Support for interdisciplinary program titled "Biological Networks" scheduled to be held January 6 - March 28, 2003 
University of Notre Dame none $5,000.00 
Alber, Mark 11787 
Dept. of Mathematics 255 Hurley Building 8/14/2003 
Notre Dame, IN 46556-4618 
Support for a series of workshops titled "Biocomplexity V: Multiscale Modeling in Biology" to be held from August 14-17, 2003 at the University of Notre Dame, Notre Dame, Ir 

(A) Reproductive Science 
Regents of the University of California $80,000.00 none 
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Monash University $73,236.00 
Coppel, Ross L. 10952 
Dept . of Microbiology Post Office Box 53 Victoria, 3800 2/14/2003 
Support for an integrated <%Plasmodium%> genome database (PlasmoDB) none 
Trustees of the University of Pennsylvania $269,997.00 
Roos, David S. 10951 
Dept . of Biology 305 Goddard Laboratory 3710 Hamilton Walk 2/14/2003 
Philadelphia, PA 19104-6018 
Support for an integrated <%Plasmodium%> genome database (PlasmoDB) 
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Jaffe, Robert B. 11402 

$20,000.00 none 

Texas in March 2004, as well as support for the Trainee Forum; directed by BWl 

$36,875.00 

(A) Science Education 
Durham Public Education Network $5,000.00 

11789 
8/14/2003 

$40,000.00 
11792 

8/14/2003 

$1,000.00 
10687 

12/13/2002 

to be held at AAAS's Annual Meeting and Sc 
$5,000.00 

none 

Panah,Assad 
Dept. of Geology and Environmental Science 300 Campus Drive 
Bradford, PA 16701 
Support for the Breakfast with Scientists meeting, which provides high school students an opportunity to interact with scientists, 
North Carolina Association for Biomedical Research none 
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Dept. of Cib/Gyn & Reproductive Sci. Room M-1490, Box 0132 
San Francisco, CA 94143 
Support for mechanism involved in vascular mimicry in ovarian cancer 
Society for Gynecologic Investigation 
Tayman, Ava Ann 
409 12th Street, SW 
Washington, DC 20024 
Support student and postdoctoral travel fellowships to attend the annual meeting in Houston, 

(A) Reproductive Sciences 
Marine Biological Laboratory 
Speck, William T. 
7 MBL Street 
Woods Hole, MA 02543-1015 
Support for the course titled "Frontiers in Reproduction 
Trustees of the University of Pennsylvania 
Strauss, Jerome F. 
421 Curie Blvd . 1355 BRB 11/111 
Philadelphia, PA 19104-6142 
Support for the Frontiers in Reproduction Course 

5/15/2003 

11561 
6/12/2003 

none 

none 

James, Kay S. 
4235 University Drive CCB Building 
Durham, NC 27707 
Support for the K-8 Science initiative for the fourth grade Magnetism and electricity unit 
Morehead Planetarium and Science Center none 
Thorp, H . Holden 
Dept. of Chemistry CB#3480 A400 Kenan 
Chapel Hill, NC 27599-3480 
Support for the distribution of the movie "DNA: the Secret of Life" to every school in North Carolina 
National Association of Academies of Science none 

10511 
11/15/2002 

10510 
11/15/2002 

$56,125.00 
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Hoffman, Karen S. 10689 
P.O . Box 19469 12/13/2002 
Raleigh, NC 27619-9469 
General support for 2003 
North Carolina Center for International Understanding none $8,000.00 
Babcock, Marty 10243 
412 North Wilmington Street 9/13/2002 
Raleigh, NC 27601-2813 
Support for teachers to participate in the Learning from Korea program in November 2002 
North Carolina Center for International Understanding none $3,000.00 
Ravenel, Millie 11783 
412 North Wilmington Street 8/14/2003 
Raleigh, NC 27601-2813 
Support for a North Carolina Education leader to participate in the Denmark Studies Program in October 2003 
North Carolina Center for International Understanding none $6,000.00 
Ravenel, Millie 11782 
412 North Wilmington Street 8/14/2003 
Raleigh, NC 27601-2813 
Support for two North Carolina superintendents to participate in the Denmark Studies Program in October 2003 
North Carolina State University PAMS Foundation none $90,430.00 
Haase, David G. 10232 
Science House Box 8211 9/13/2002 
Raleigh, NC 27695-8211 
Support for a series of conferences of representatives from university science departments to discuss K-1 2 outreach 
Pitt County Educational Foundation none $15,000.00 
Vaughan, Karen Dunlap 11560 
1717 West 5th Street 6/12/2003 
Greenville, NC 27834 
Support for the three-year implementation for the Health Sciences Academy in Pitt County 
Shodor Education Foundation Inc. none $15,000.00 
Panoff, Robert M. 11786 
923 Broad Street, Suite 100 8114/2003 
Durham, NC 27705-4141 
Continued support for the SSEP website 
University of North Carolina-Chapel Hill none $5,000.00 
Superfine, Richard 11265 
Dept . of Physics and Astronomy CB# 3255, Phillips Hall 4/14/2003 
Chapel Hill, NC 27599-3255 
Support for education outreach efforts of the Center for Functional Nanostructures 



Interfaces Award 
Brown University none $115,238.00 
Donoghue, John P. 10255 
Dept . of Neuroscience 192 Thayer Street Box 1953 9/13/2002 
Providence, RI 02912 
Brown University Interdisciplinary Training Program in Brain Science 
Florida State University Research Foundation none $125,000.00 
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(A) Science Policy 
American Association for the Advancement of Science none $50,000.00 
Leshner, Alan 1 . 11405 
1200 New York Avenue, NW 5/15/2003 
Washington, DC 20005 
Support for the AAAS Center for Science, Technology, and Congress 
Research!America none $25,000 .00 
Woolley, Mary 10819 
1101 King Street, Suite 520 1/15/2003 
Alexandria, VA 22314-2944 
Continued support for the 435 Project, which advocates for increased funding for medical research 

(A) Special Award 
Nantucket Conservation Foundation none $1,50000 
Dobbins, Gage 10831 
P.O . Box 13 118 Cliff Road 1/15/2003 
Nantucket, MA 02554 
Grant in lieu of honoraria for Investment Committee Member, Curt Livingston 

(A) Translational Research 
National Academy of Sciences none $40,000.00 
Fineberg, Harvey V. 10828 
500 Fifth Street NW 1/15/2003 
Washington, DC 20001-2721 
Support for the IOM's Clinical Research Roundtable for 2003 
University of Vermont and State Agricultural College none $45,000.00 
Galbraith, Richard A. 10827 
MCHV/Baird 795 111 Colchester Avenue 1/15/2003 
Burlington, VT 05401 
Support for the "Clinical Research 2003" meeting to be held March 14-16, 2003, in Baltimore, Maryland 



Student Science Enrichment Program 
American Chemical Society, North Carolina Local Section none $59,900.00 
Cutler, Kenneth A. 10644 
Project SEED ClIT-Centers for Health Research PO Box 12137 6 Davis Drive 12/13/2002 
Research Triangle Park, NC 27709-2137 
Summer Educational Experience for the Disadvantaged (SEED) 
Campbell University none $27,70000 
Webster, Kathy D. 10642 
Dept . of Pharmaceutical Sciences P.O . Box 1090 12/13/2002 
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Sumners, DeWitt L. 10246 
Dept . of Mathematics Program in Mathematics and Molecular Biology 112 Love Building 9/13/2002 
Tallahassee, FL 32306-4510 
Program in Mathematics and Molecular Biology (Multi-university, interdisciplinary national research and training consortium composed of 17 laboratories) 
Johns Hopkins University none $125,000-00 
Rose, George D. 10254 
Dept. of Biophysics Jenkins Hall 3400 North Charles Street 9/13/2002 
Baltimore, MD 21218 
The Hopkins Program in Computational Biology 
Regents of the University of California none $125,000.00 
Dill, Ken A. 10380 
Dept. of Pharmaceutical Chemistry 3333 California Street Suite 218 10/15/2002 
San Francisco, CA 94143-1204 
Graduate Program in Quantitative Biology 
Trustees of Boston University none $87,500.00 
Kopell, Nancy J. 10379 
Dept . of Mathematics College of Liberal Arts 111 Cummington Street 10/15/2002 
Boston, MA 02215 
Program in Mathematical and Computational Neuroscience 
Trustees of Princeton University none $125,000.00 
Levin, Simon A. 10377 
Dept . of Ecology and Evolutionary Biology 203 Eno Hall 10/15/2002 
Princeton, NJ 08544 
Training Program in Biological Dynamics 
University of Chicago none $125,000.00 
Kron, Stephen J. 10378 
Dept . of Molecular Genetics and Cell Biology Center for Molecular Oncology 924 East 57th Street, JFK R320 10/15/2002 
Chicago, IL 60637-1455 
Cross-Disciplinary Training Program in Biophysical Dynamics 
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Buies Creek, NC 27506-1090 
Harnett Central Middle School Science and Technology Enrichment Program (STEP) 
Catawba Science Center none $40,840.00 
Sipe, Maria 10637 
P.O . Box 2431 12/13/2002 
Hickory, NC 28603 
Science Technology Enrichment Program (STEP) 
Duke University none $60,000.00 
Ybarra, Gary A. 10641 
Dept. of Electrical and Computer Engineering Campus Box 90291 12/13/2002 
Durham, NC 27708-0291 
Techtronics : Hands-on Exploration of Technology in Everyday Life 
Duke University none $28,553.00 
Bonaventura, Celia 10643 
Duke University Marine/Freshwater Biomedical Sciences Center 135 Duke Marine Lab Road 12/13/2002 
Beaufort, NC 28516-9721 
Connecting coastal communities: A partnership between Duke Marine Lab and local middle school students 
Friends of Great Smoky Mountains National Park none $55,400.00 
Ivey, George 10680 
160 South Main Street 12/13/2002 
Waynesville, NC 28786-4355 
Smoky Mountain Heights : Science Education in Western North Carolina 
Lenoir-Rhyne College none $59,999.00 
Powell, Wayne B . 10638 
Box 7163 12/13/2002 
Hickory, NC 28603 
Carolina Institute for the Multicultural Approach to Science (CIMAS) 
North Carolina Science Olympiad none $60,000.00 
Painter, Jason 10683 
Center for Math and Science Education 309 Peabody Hall, C13#3500 12/13/2002 
Chapel Hill, NC 27599-3500 
Science Olympiad Student Enrichment Program 
North Carolina State University none $22,200.00 
Venditti, Richard A. 10640 
Dept . of Wood and Paper Science Room 1204 Biltmore Hall Comer of Western Boulevard and Dan Allen Dnve 12/13/2002 
Raleigh, NC 27695-8005 
Performing Inquiry Based Exploration : An Example in Using Agricultural Waste and Wastepaper to Produce New Products 
Onslow Community Ministries none $59,058.00 
Hargett, Glenn 10682 



Fellowship in the Life Sciences 
Life Sciences Research Foundation none $41,000-00 
Brown, Donald D. 11399 
115 West University Parkway 5/15/2003 
Baltimore, MD 21210-3301 
Characterization of %<O>%-acetylated carbohydrate epitopes on %<Cryptococcus neoformans>% 
Life Sciences Research Foundation none $41,000-00 
Brown, Donald D. 11400 
115 West University Parkway 5/15/2003 
Baltimore, MD 21210-3301 
Molecular recognition studies of human placental lactogen 
Life Sciences Research Foundation none $41,000.00 
Brown, Donald D. 11401 
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P.O . Box 128 12/13/2002 
Jacksonville, NC 28541-0128 
Sturgeon City Student Science Series 
Ranger Elementary/Middle School none $29,473.00 
Williams, Virginia W. 10681 
101 Hardy Truett Road 12113/2002 
Murphy, NC 28906-4224 
Wild Rides! 
Shodor Education Foundation Inc. none $60,000.00 
Panoff, Robert M. 10684 
923 Broad Street, Suite 100 12/13/2002 
Durham, NC 27705-4141 
Mentor Center at Shodor 
University of North Carolina-Chapel Hill none $59,910.00 
Keith, Larry D. 10639 
Office of Educational Development 322 MacNider Building, CB# 7530 12/13/2002 
Chapel Hill, NC 27599-7530 
University of North Carolina School of Medicine Office of Educational Development (OED) Scientific Enrichment Opportunities for High School Students 
Wake Forest University School of Medicine none $59,840.00 
Lambros, Ann 10679 
Center of Excellence for Research, Teaching, and Learning Medical Center Boulevard 12/13/2002 
Winston-Salem, NC 27157 
Mini-Fellowships in Science Fields : Linking Career Choices to Student Experiences 

The Following Grants were made to Private Foundations 



RELATIONSHIP TO FOUNDATION 
MANAGER OR CHECK# 

SUBSTANTIAL CONTRIBUTOR CHECK DATE AMOUNT 
5/15/2003 

EXCEPT WHERE NOTED 
NAME OF INSTITUTION / GRANTEE / ADDRESS / PURPOSE 
115 West University Parkway 
Baltimore, MID 21210-3301 
Creating a diversity of cell surface adhesin molecules in fungal pathogenesis 

GRAND TOTAL $3,642,373.00 
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Clinical Scientist Award in Translational Research 
Regents of the University of Michigan Sofia D Merajver, M D , Ph D Ann Arbor, MI None Genetic determinants of aggressive breast cancer phenotypes translation to the clinic 750 .00000 
University of North Carolina-Chapel Hill W Cam Patterson, M D Chapel Hill, NC None Oxidative profiles in cardiovascular diseases 750,00000 
Regents of the University of Michigan David M Markovitz, M D Ann Arbor, MI None New approaches to inhibiting HIV replication 750,00000 
Johns Hopkins University Donald Small, M D, Ph D Baltimore, MD None Translating FLT3 inhibition into improved therapy for pediatric AML and infant ALL 750,00000 
Regents of the University of Calffomia Jane E Koehler M D San Francisco, CA None Genomic and clinical correlates of human ~%Bartonella quintana%~ infection 750,00000 
Children's Hospital-Boston George Q Daley, M D , Ph D Boston, MA None Chemotherapy and stem cell transplantation in leukemia 750,00000 
New York University School of Medicine Nina Bhardwaj, M D , Ph D New York, NY None Vaccination of HIV- I positive individuals by antigen-pulsed dendritic cells 300,00000 

Hitchings-Elion Fellowship 
University of Minnesota-Twin Cities Reuben S Hams . Ph D Minneapolis, MN None Delineation of the mechanisms of immunoglobulin gene hypermutation 168,00000 
Oregon Health and Science University David J Rossi, Ph D Beaverton OR None Mechanisms of ischemia-induced excitotoxicity 168,00000 

Investigators in Pathogenesis of Infectious Disease 
University of Washington School of Medicine Wenqing Xu, Ph D Seattle . WA None Innate immunity how do toll-like receptors recognize microbial pathogens, 400,00000 
Regents of the University of Minnesota Dana A Davis, Ph D Minneapolis MN None Control of phenotypic switching and pathogenesis by the Mds3 protein 40000000 
Albert Einstein College of Medicine of Yeshiva University David A Fidock Ph D Bronx, NY None ~%Plasmodiurn falctparum%~ transmembrane proteins and their role in parasite susceptibility 40000000 
Medical College of Wisconsin Thomas C Zahn . Ph D Milwaukee, WI None ~%Mycobactenum tuberculosis%> regulators modulating reactivation 400,00000 
University of Texas Southwestern Medical Center-Dallas Michael J Gale, Jr Ph D Dallas, TX None Control of hepatitis C virus replication 400,00000 
University of Florida David C Bloom, Ph D Gainesville FL None Identification of neuron-sperific factors that regulate HSV-1 chromatin structure and transcnpti( 400,00000 
Emory University Andrew S Neish, M D Atlanta . GA None Transgenic analysis of prokaryotic effector proteins in the eukaryote, -%Drosophila melanogaE 400,00000 
President and Fellows of Harvard College Eric J Rubin, M D , Ph D Boston, MA None Cell signaling by bacteria[ cytokines in <%Myr-obactenum tuberculosis%> 400,00000 
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Career Awards in the Biomedical Sciences 
University of Texas Medical Brancl*i-Galveston Roger B Sutton, Ph D Galveston, TX None Biophysical and structural investigation of Ca+2 in neurotransmitter release 36,82400 
University of Texas M D Anderson Cancer Center Yanping Zhang . Ph D Houston . TX None ARF-MDM-p53 tumor suppression pathway 12,31255 
McGill University Salman T Oureshi, M D Montreal, OC None Genetic analysis of innate resistance to bacteria[ pathogens 357,50000 
Regents of the University of California David Bilder, Ph D Berkeley, CA None Genetic analysis of epithelial cell architecture 10,76000 
Johns Hopkins University School of Medicine Nicholas R Gaiano, Ph D Baltimore, MD None Neural stem cells in the mammalian forebrain the roles of Notch and FGF signaling 23,30700 
Fred Hutchinson Cancer Research Center Catherine L Petchel Ph D Seattle, WA None The genetic and molecular basis of reproductive isolation of threespine sticklebacks 58,00000 
Regents of the University of California Kristin E Scott, Ph D Berkeley, CA None Taste representation in <%Drosophila%- brain 29,00000 
President and Fellows of Harvard College Stephen W Santoro, Ph D Cambridge, MA None Directed evolution of natural and unnatural proteins and oligomers for gene manipulation, drug 116.00000 
To Be Named North American Degree Granting Institution Stephen W Santoro, Ph D Cambridge, MA None Directed evolution of natural and unnatural proteins and ofigorners for gene manipulation drug 9.28700 
University of Arizona Vahe Bandanan, Ph D Tucson, AZ None Biosynthesis of deazapunne secondary metabolites 58 .00000 
Scripps Research Institute Enca 0 Saphire Ph D La Jolla, CA None Structural studies of Ebola viral pathogenesis 58,00000 
Scripps Research Institute Enca 0 Saphire, Ph D La Jolla, CA None Structural studies of Ebola viral pathogenesis 442,00000 
Regents of the University of California Kaveh Ashrafi, Ph D San Francisco, CA None Comprehensive analysis of regulatory mechanisms of fat biology 500.00000 
Harvard Medical School David E Retch, Ph D Boston, MA None Applying population genetics to find genes for common diseases 500.00000 
General Hospital Corporation Dennis H Kim, M D Ph D Boston, MA None Genetic analysis of innate immunity in ~%C elegans%> 58,00000 
To Be Named North American Degree Granting Institution Dennis H Kim, M D Ph D Boston, MA None Genetic analysis of innate immunity in <%C elegans%> 442,00000 
Board of Regents of the University of Wisconsin Christina M Hull . Ph D Madison, WI None Cell identity, sexual development, and virulence in the human fungal pathogen <%Cryptococcu 50000000 
Emory University Susan M Kaech, Ph D Atlanta . GA None Investigation of the mechanisms that regulate memory CD8 T cell development 58,00000 
To Be Named North American Degree Granting Institution Susan M Kaech, Ph D Atlanta . GA None Investigation of the mechanisms that regulate memory CD8 T cell development 442,00000 
University of Washington Kevin B Urdahl . M D , Ph D Seattle, WA None The role of MHC class I molecules against tuberculosis 116.00000 
To Be Named North American Degree Granting Institution Kevin 8 Urdahl M D Ph D Seattle, WA None The role of MHC class I molecules against tuberculosis 384,00000 
Stanford University Amy J Wagers, Ph D Stanford CA None Dynamic circulation of hematopotetic stem cells implications for stem cell function 58,00000 
To Be Named North American Degree Granting Institution Amy J Wagers, Ph D Stanford . CA None Dynamic circulation of hemalopoietic stem cells implications for stem cell function 442,00000 
Stanford University Aaron P Batista, Ph D Stanford CA None Neural gating within the cerebral cortex during sensory-motor behavior 116,00000 
To Be Named North American Degree Granting Institution Aaron P Batista Ph D Stanford, CA None Neural gating within the cerebral cortex during sensory-motor behavior 384,00000 
Brigham and Women's Hospital Collin M Stultz, M D , Ph D Boston MA None The conformational free energy landscape of collagen and its relationship to atherosclerotic pla 58,00000 
To Be Named North American Degree Granting Institution Collin M Stultz . M D Ph D Boston, MA None The conformational free energy landscape of collagen and its relationship to atherosclerotic pla 44200000 
Harvard Medical School Or P Gozani, M D Ph D Boston, MA None Regulation of chromatin remodeling events by nuclear phosphoinositides 58,00000 
Harvard Medical School Or P Gozani, M 0 , Ph D Boston, MA None Regulation of chromatin remodeling events by nuclear phosphoinositides 442,00000 
Regents of the University of California Shu-ou Shan, Ph D San Francisco CA None Mechanism of signal recognition particle-mediated protein targeting 116,00000 
To Be Named North American Degree Granting Institution Shu-ou Shan, Ph D San Francisco, CA None Mechanism of signal recognition particle-mediated protein targeting 384,00000 
Massachusetts Institute of Technology Anna K Majewska, Ph D Cambridge, MA None Imaging rapid plasticity in the visual cortex 58,00000 
To Be Named North American Degree Granting Institution Anna K Majewska, Ph D Cambridge, MA None Imaging rapid plasticity in the visual cortex 442,00000 
Trustees of the University of Pennsylvania Edward S Brodkin, M D Philadelphia, PA None Genetic analysis of anxiety-related behaviors in mice 13,23747 
University of British Columbia Theodore S Steiner, M D Isolation and characterization of an interleukin 8 releasing protein from enteroaggregative <%E 12.66876 
Vanderbilt University Medical Center Michael K Cooper. M D Nashville, TN None Modulation of sonic hedgehog signal transduction by cholesterol homeostasis 386,00000 
Vanderbilt University Medical Center Michael K Cooper, M D Nashville, TN None Modulation of sonic hedgehog signal transcluction by cholesterol homeostasis 16,67800 
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BURROUGHS WELLCOME FUND 990-PF FOR FISCAL YEAR ENDED 813112003 

PART XV - SUPPLEMENTAL INFORMATION - LINE 3b Schedule #22 

GRANTS APPROVED FOR FUTURE PAYMENT 

GRANTS TO INSTITUTIONS 

PLEASE NOTE THAT ALL GRANT RECIPIENTS ARE 501c(3) PUBLIC CHARITIES 

EXCEPT WHERE NOTED RELATIONSHIP TO FOUNDATION 

MANAGER OR SUBSTANTIAL GRANT 

NAME OF INSTITUTION GRANTEE ADDRESS CONTRIBUTOR PURPOSE AMOUNT 

(A) Career Development of Postdoctoral Scientists 

American Association for the Advancement of Science Crispin Taylor Washington DC None Support for ~%Science's%~ Next Wave career development program on interviewing skills 2,75000 

(A) General Education Grant 

Public School Forum of North Carolina John Doman Raleigh, NC None Continued support for the Institute for Educational Policymakers 18000000 

(A) Infectious Diseases - General 

Manne Biological Laboratory William T Speck M D Woods Hole, MA None Support for the Biology of Parasitism Modem Approaches course at the Marine Biological Laboratory for 2003 -2006 40000000 

(A) Sclence Education 

North Carolina State University PAMS Foundation David G Haase Ph D Raleigh, NC None Continued support for a conference to gather representatives from university science departments to discuss K - 12 outreach 5000000 

JA) Science Policy 

Amenran Association for the Advancement of Science Alan I Leshner Washington, DC None Support for the AAAS Center for Science, Technology, and Congress 1 50 000 00 

Career Award at the Scientific Interface 

Regents of the University of Michigan Patrick W Nelson Ph D Ann Arbor MI None A theoretical study of HIV-1 pathogenesis from pnmary infection through latency to effective drug therapy or progression to AIDS 6400000 

University of Washington Adrienne L Fairriall Ph D Seattle, WA None Neural computation adaptation and information processing 36000000 

Yale University Jeffrey R Kuhn, Ph 0 New Haven, CT None Total internal reflection fluorescence microscopy of actin branching dynamics in vivo 140,00000 

To Be Named North American Degree Granting Institution Jeffrey R Kuhn, Ph D New Haven, CT None Total internal reflection fluorescence microscopy of actin branching dynamics in vivo 36000000 

Cold Spring Harbor Laboratory Ryohei Yasuda, Ph D Cold Spring Harbor, NY None Visualization of biochemical signaling in single dendritic spines 140,00000 

To Be Named North Amencan Degree Granting Institution RyoheiYasuda .Ph D Cold Spring Harbor, NY None Visualization of biocremical signaling in Single dendmic spines 360,00000 

Harvard Medical S&ool Jason K Sello, Ph D Boston, MA None Taking a chemical genetic scalpel to a ~%Streptomyces%~ colony 140,00000 

To Be Named North American Degree Granting Institution Jason K Sello Ph D Boston, MA None Taking a chemical genetic scalpel to a streptomyces colony 360,00000 

Regents of the University of California Matthew A Young Ph D Berkeley, CA None Allostenc regulation in cell signaling proteins 14000000 

To Be Named North American Degree Granting Institution Matthew A Young, Ph D Berkeley, CA None Allostenc regulation in cell signaling proteins 360,00000 

Duke University Medical Center Lindsay G Cowell Ph D Durham, NC None A novel statistical approach to deducing the function of regulatory DNA examples from analYS6S of recombination signal sequences 140,00000 

To Be Named North American Degree Granting Institution Lindsay G Cowell Ph D Durham, NC None A novel statistical approach to deducing the function of regulatory DNA examples from analyses of recombination signal sequences 360,00000 

Harvard Medical S&ool Muhammad N Yousaf, Ph D Boston. MA None A surface chemistry and materials approach to develop model substrates to study PI(4,5)P2 lipid raft dependent actin polymenzation 140,00000 

To Be Named North American Degree Granting Institution Muhammad N Yousaf, Ph D Boston, MA None A surface chemistry and matenals approach to develop model substrates to study PI(4 5)P2 lipid raft dependent actin polymenzation 36000000 

Student Science Enrichment Program 

Wake Forest University School of Medicine Ann Lambros, Ph 0 Winston-Salem, NC None Mini-Fellowships in Science Fields Linking Career Choices to Student Experiences 11968000 

Friends of Great Smoky Mountains National Park George Ivey Waynesville, NC None Smoky Mountain Heights Science Education in Western North Carolina 165,10000 

Ranger Elementary/Middle School Virginia W Williams Murphy, NC None Wild Rides- 7745800 

Onslow Community Ministries Glenn Hargett Jacksonville, NC None Sturgeon City Student Science Series 177,17300 

North Carolina Science Olympiad Jason Painter Chapel Hill, NC None Science Olympiad Student Erinchment Program 180,00000 

Shodor Education Foundation Inc Robert M Panoff, Ph D Durham NC None Mentor Center at Shodor 180,00000 

TOTAL 5,106,161 00 
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EO/BT/zo AO SSHVHS oss 

ZO/OZ/EO Koo ONI Noorly 
EO/ET/ZO 90 SHUVHS OOZ 

------------------------------
(SSOrl) NIVE) rlV.LIdVD HHH1 MHOKS 

9 
69'ZSE'L 

-------- -------- 
arlys .90 axdifloov 

SaSHOO'dd /aaos aiva 

qivxaa ssoq amv xivs 

MRYX'MSHOD 'AHI SY 014d 
110H ANI SY NVXIrlOclO-9,LSK/XSfl3 SY 

"V"N 'INY9 VIAORDY14 
Noi.LyaRnoA )Lriixva Asxsia Aou 

qaodau 0907 PUP UTVD 
'V"N 'XKV9 VIAOH3VM 

TE/Zl NVZX 7YOSIA 
EO/TE/SO OIL 
EO/10/10 woua 

6GESZOL-Ez ai xym 
EVSBSLBZOT # J=O30V 

0 

EO SZ dHS ME 
EO/SZ/60 aO SY 
I 3f)yd 

9 

(gE,6981z) 89*SBLIZZ 

69*ZSL 00,00919 

------------ ---- 

ssoll do RIVE) ISOD 

eO/Le/S 01. CO'L/L 

ZE*916'61 

--------------------

NOI;Ldl'dDSHCI JLlHZdOHd 
/# disno 



BL'S61 Of,'LgT ZO/ZT/90 

TO/TZ/90 
(90,98E) GT'tZO'6 ZO/ZT/90 

ZO/EO/fO 
T.9'LZT'6 SV'P9Z'6 Z0190190 

ZO/ZZ/EO 
ZT*9EB LT,'699'TE 6S*SZV'ZE ZO/90/90 

ZO/Sl/50 
90'1,TS 88'9WLE P6*09CIBE Z0190190 

ZO/OT/50 
ZT ' BZ TT * Z9S '6 EZ'06S'6 Z0190190 

ZO/TE/SO 
(SS'SBT) 9S'9LV'Zg TO'16Z'Zg Z0190190 

ZO/vz/TO 
(01, 1 9Tv) TS'ZEE'TZ T'~'916'DZ ZO/90/90 

ZO/ZZ/E0 
ZE'LET 89*ZTS'T, 00*09911, ZO/1,0/90 

ZO/VT/EO 
ST,'L6S SS,zS9,zz 00'OSZ'EZ ZOIPO190 

-------- -------- 
ariys do MUMMY 

sassoo'da /aqos amya 

qiviaa ssoi aNv Nivo 

imvirinsHoo 'ANI SY 
OMd HEM ANI LHSSV 3IJHVqlV/lSflO 

,V,m 17ma YIAOHDVM 
Noi.iyaRnoa Ariiwya )LzNsia Aou 

qzOdOld SSOq Pug UTVE) 
V*N 'WMR YIAOHDVM 

------------ ----
Ssori *do RIVE) ISOD 

ZO/LCIZL Ol ZOIL19 

TE/ZT UVRA qYDSIA 
ZOITE/ZT Ol 
ZO/10/90 KOHA 

66EBZOL-Ez ai xvi 
SzSG8LBZOT # zM003V 

0 

EO Sz clas ME 
EO/SZ/60 do Sy 
T Usyd 

9ZOZ/10/LO 
%6 L66T/T/T, a.La z riz) 6LZOOO 

*dj, sm4s xssv Eux ri .Lvx iwaaaa 
AO S.LlNn SS'LE8 

9ZOZITOILO 
%6 L66T/l/t' a .La z iD 6LZOOO 

,a,L saKs Nssy E)mw ri.LvN riyusasa 
AO S.LINn 9T*909SE 

GZGz/ST/zO %Sz,5 66/ST/z 
a.La saa syzui sa .Ly.Ls aa.LiKa 

do S.LiNn OOOOT 

6ZOZ/ST/ZO %SZIS 66/ST/Z 
a.ia saa svzxi ss.Lv.Ls alliiNa 

do s.LiNn ooosE 

8zOz/ST/BO %S*5 86/ST/q 
a,La as syadi sa.Lyis asmiNa 

AO S.IiNn 0000v 

8ZOZ/ST/80 WS 86/ST/8 
a.La as symai saLYLs asa;iNa 

90 SlINn OOOOT 

6ZOZ/ST/80 %SZT'9 666T/9T/B 
a.La saa syzx.L sa.Lyis a2ziNn 

do S.IiNn 00009 

6ZOZ/ST/80 %SZT*9 6661/9T/B 
a.La saa symai sa.Ly.Ls asima 

do s.LiNa ooooz 

6ZOZ/ST/ZO %SZ*S 66/ST/Z 
a.La saa symai sa .Ly.Ls as ;LiNa 

do smian ooos 

GZOZ/ST/zo %sz*s 66/ST/z 
aj;a saa svadi sa.Ly.Ls aa.Lima 

do S.LiNn OOOSZ 
------------------------------
(SSOrI) NIVE) rIVLIdVD 34UH1 LHOHS 

--------------------

A.L*dzdo*dd 
dxsnz) 



TZOZ/TO/[O %9 ZOOZ/T/Z 
cima tatsis# iood aio nuHi ssyd 

ZO/TT/ZO EuK amo kzssy Dix axyx rmaaaa 
ZO/SZ/90 JO SMIRn SCEETT 

LOOZ/ST/EO %SLB*P ZOOZ/TT/E 
ZO/ZT/EO aia &m duoo nim uri axon rivuzaza 
ZO/6T/90 Ao s.Likin oooog 

TEOZ/ST/ZO %SLE'S TOOZ/ST/Z 
ZO/EZ/110 ama as symu saiy.Ls asiixn 
ZO/RT/90 ao s.LiNa ooos 

TEOZ/ST/ZO %SLE'S TOOZ/ST/Z 
ZO/ZO/TO aLa as svadi szLvis aziixn 
ZO/81/90 AO SlINn OOOST 

TEOZ/ST/ZO %SLE-S TOOZ/ST/Z 
TO/6T/TT a.La as syau .L sa.Ly.Ls aaLimn 
ZO/BT/90 ao S.Likzn OOOOZ 

LZCZ/ST/Zl %S-8 OOOZ/T/TT 
aia tTZTBL# riood aLz) nSHM SSYd 

TO/TZ/90 DIN XSSV OJM llVM ItTAKHREA00 
ZO/LT/90 A0 sliNn Z9,SZ8 

8TOZ/ST/LO %S*6 86/T/TT 
aia tO6O8L# aOOd aL3 nXH-1 SSVcT 

TO/TZ/90 alD NSSY DJM rllVkZ IRZKNIIZAOD 
ZO/LT/90 AO SlIRa OB'SLE 

6roz/ST/80 
%S'B TOOZ/T/TT a.La xa rio TBEZ 

ZO/80/EO SES ddoo Dim Na axon livusaaa 
ZO/LT/90 do S.LINfl ZT'9EZ 

6TOZ/TO/90 %6 
9661/T/IT ama 9TESSS# `100d SA-LD 

TO/TZ/90 xLdyd ddoo f)jm ma axon riv-daaaa 
ZO/LT/90 AO S.LIkM L9*EVTT 

------------------------------

aaami-moo (SGOU) NIV9 rlV.LIdV:) Mal XHORS 

UL' SO T11v , 6TZ 11 L9 ' EPT 'I 

-------- -------- --------------------
says AO aauinOov NOIIdiuosza Aluadoud 
sazaooua /arios aima /# disno 

aivisa ssou axv miyo 

.LMVXrMSNOO 'ANI SY 
OMd UON ANI LUSSV OIXNV`llV/ .lSaZ) 

lV*R IXHVq VIAGROV14 
Noiivamnos xriixva xaNsia )Lod 

liode-d asoq puv uTvD 
'V'N 'XNVH VIAOHOVM 

TE/ZT UVRA qVOSIA 
ZO/TE/ZT Ol 
ZO/TO/90 KOHa 

66EBZOL-Ez ai xvi 
SZSBBLSZOT # =nOX)V 

0 

EO 5Z daS ME 
EO/SZ/60 do SY 
z SOV11 

(619 I'l, * .91,T IT S6' EET'T 

Sl,*TLO'Z 6111119Z,6s V6*SEE'T9 

ES'l,'PT ZZ*66L'P SL'EP6't 

68'LEZ 9E'E6S'fT SZ*TEBITIT 

(6S'ECL) 6S,80S,oz 00*SLL'6T 

Ols'ltl) 9T'L98 Z9,SZ8 

( .90'TE) 98,90f, 08*SLE 

(E9'6T) SL'SSZ zl,9EZ 

------------ ---- 
ssorl do RIVE) ISOD 



TZOZ/TO/EO %9 ZOOZ/T/Z 
aia isvsvs# iood a.Lo n*aH.L ssyd 

ZO/TT/ZO Djjq a.LD Nssv Dim rilvU rivuaasa 
88*LZDI 88'ZOO'ETT 9L'OEV'EIT ZO/BZ/90 90 SIINn 99*TLLITT 

6ZOZ/TO/OT %SLB'L 
T0/9T/L0 66/T/oT ama ma duo:) ssax vaimaxy 

08'ZTL OT'8961ST 06*089'9T ZO/CT/LO do SMINa OOOST 

6ZOZ/ST/80 
%S-8 TOOZ/T/TT a.La xa riz) ieEz 

ZO/80/EO UHS cl'dO3 DIN Nrl 3NOH rIVNZaHa 
(ZE-OE) LO'S6E SL*119E ZO/ST/LO AO S.LIKn SL'fl9E 

TTOZ/S-E/SO %SZ*6 TO/EZ/SO a.La 
10/ZZ/80 IN OZ) SNOI.LYDINnMOZ) SNazijiD 

(OS'GTO'E) OS*BEV'9T 00*6WET Z01801LO AO SIINa OOOST 

TZ0Z/ZT/TT 
%BZ'L 966T/T/TT aIG ZV-10 

zo/lz/vo ZAD-966T UZS d-doo dzoDy DmN ma 
Z910V9 E9'STO'TZ SZ*9S9'TZ ZO/ZO/LO Ao S.LiNn 0000Z 

TTOZ/OE/10 %SL*9 
TOOZ/9T/T aia TOoz/gi/To aia LN 

ZO/6Z/SO ONI SHOI.LVDINfUqNOD RrIEYD LSVDNOD 
(LZ'LBO'Z) LO'EEZ'61 08*SVT'LT ZO/TO/LO 90 S.IiNn 0000Z 

TTOZ/TO/60 %SZT'L TOWIZ/8 
TO/OZ/80 aia aa ONI SOD SXVIrl'IIM 

(01'*TLO'T) 06*EB6'V OS'ZT6'1 z0/qz/90 do S.LiNfl 000s 

ETOZ/SZ/60 
%S'S ZOOZ/I/E aia aa-m 9T-zooz 

ZO/I,T/ZO UHS NSSY DIX ri .LYN rivaaaaa 
00'OST'T 00'OSS'TU 00'00L'Z8 zo/ez/go 90 S.LIkM 00008 

TEOZ/EO/EO %SZT*L 
TO/SZ/LO TOOZ/Z/E UIQ 92a 0;) '3 zuzaa 

SUEBS OVEEVVI SL'9TS'ST ZO/LZ/90 AO S.LINa OOOST 
------------------------------ 

aamxiizoo (Ssori) NIVE) rlv.Lidvo HURL LXOHS 

------------ ---- -------- -------- -------------------- 
ssorl 'do NIVD Isoo arlys 90 aadinoov NOILdi*dossa )L.LHzdoua 

sasaooua /aqos s.Lva /# disno 

riiv.Laa ssari anv Rivo 

xmwinsmo *AKi sy 
OMd HEM AMI LHSSV TE/ZT HVSJL rIVOSIJ 

*V*N 'X"q VIAOROV14 ZO/TE/ZT OIL 
Ec sz das RnH Noiivamoa irawya xamsia iLou ZO/TO/90 XOXA 
EO/SZ/60 do Sli qaodeu ss0rI Pule UTUD 66ESZOL-EZ al XVI 
E RDVcl 'XKYEI VIAOHZ)VI4 SZS88LBZOT # INnODDY 

0 



ZTOZ/ST/ZO %SL8'1, ZOOZ/ST/ZO 
ZO/8Z/90 axa au sv3,dx ss.LY.Ls aa.LiRn 

OS*L88 SL'89T'Of, Sz,9SO,TT, ZO/6Z/LO AO StiNa 0000v 

ZTOZ/ST/ZO %SLS'V ZOOZ/ST/ZO 
ZO/qZ/90 a.La au svadj. saiy.Ls as.Llkm 

Z9*069 BEIV8010Z OO'SLL'OZ ZO/9Z/LC do sjiNn 0000Z 

90OZ/TO/EO 
%SLB'9 TOoz/g/z aia sm 

zO/9T/SO xa -as Nuax xniaaH -Ag amo uYxiavo 
(EL'ZEL) EL'LS6'6 DOISZZ,6 ZO/EZ/LO .90 S .LiNa OOOOT 

60OZ/ST/10 
ZO/BZ/90 %9 66/9Z/E aia all d-doo L'9 .LY 

OT*6L 06*OLG'L 00,0SO's ZO/EZ/LO do S.LIMn COOOT 

TTOZ/ST/90 %S*g TOWS/L 
ZO/tO/90 aia J.H 'dS SE)ariH 2LDdaNE DSSd 

(El,*TgB'Z) Ef,*TE6'6 00*OSC'L ZO/EZ/LO do S.LIHa OOOOT 

TTOE/ST/90 %L ZrlRV'lrlV0 
ZO/60/SO TOOZ/VT/so axa au d*doz) asyd ria 

(L9*OSB'T) L9*OLV'6 00*OZ9'L ZO/ZZ/LO do S.LIHa OOOOT 

TZOZ/10/EO %9 ZOOZ/T/Z 
aia t8tsts# iood jiz) fiaRx ssyd 

ZO/TT/ZO EuN a .Lf) Nssy E)iw rixym rlyaRaza 
(81"ST) TS*OZI"l EO*SOt'T ZO/SZ/LO do S.LINn EO*SOVT 

6ZOZ/TC/90 %9 666i/i/s aia z 
T0/GZ/TT rio zoE uss mssy Emm rixvx riv-daaaa 

(60'09E'E) OT'OZB'OZ TO"OWLT ZO/6T/LO 90 SlIHn 06'SPOOS 

LZOZ/SE/-['E 
%0 866T/ST/I a.La sdIH-LS 

CO/90/90 aaddluls Cie SYSdi slaxvxs QZLIRn 
SUTSS Z6'T98'8 OZIETf,16 ZO/ZZ/LO do sliNn 0000t 

------------------------------ 

aanNlxxoD - (SSorl) HIVE) rIVLIdYD KML XHOHS 

------------ ---- -------- -------- -------------------- 

ssori *do HIVE) xS03 arivs do a3uIaODY HOI.LdI'dDSSa 2LX'd2ldO*dd 
saaaoo,dcl /aqos zxva /# clisriz) 

,iiv.Lza ssorl aNy HIVE) 

lMVXrMsNo3 'ANI SY 
DMd 'dE)lq AMI I:aSSV DIMRVqIV/,lSnZ) TE/ZT UVRA 71VOSIJ 

*V,N lxxvq VIAOHOYM ZO/TE/ZT ox 
EO SE daS Nn*d NOIXVaHnOA 2LrIIHVJ AHXSxa )Lou ZO/TO/90 NO-da 
EO/SZ/60 do SV -410daH esorl puu UTUD 66ESZOL-Ez ai XYx 
2DW V*N INNvil VIAOHOVM SZSBBLSZOT # MMOODY 

0 



ZTOZ/ST/ZO %9 ZOOZ/TZ/Z 
ZO/ET/ZO a.La j.N oNi sririiw riv-daNm 

E6*1161, L9*9E6'61 09*TEVICZ ZO/TO/80 go simn ooooz 

LZOZ/ST/TT 
%0 866T/ST/T ama sauaxs 

zo/90/90 as(idi*dis as symai sa.Ly.Ls aamm 
VL'BLO 9Z'IZT'TT OO'EOO'ZT ZO/SO/80 so S.Lina 0000S 

jT0Z/Z0/[0 %SZ'L TOOZ/Z/E 
ZO/9T/TO ama SIN dHOD d3D0V SULK 'IYUHN3D 

(OUZE) 08'StIVOT OS*ETT'OT ZO/TO/80 go SILIMLI 00001 

TTOZ/ZO/EO %SZ*L TOOZ/Z/E 
TO/6Z/90 ama six duoo, asooy sxmN ""EHHE) 

(OE'68E) 08*zoslol OS'ETT'OT ZO/TO/80 SO SIMI OOOOT 

TIOZ/SZ/OT %SZ'L 
ZO/LO/ZO Tooz/sz/oi aaa as oo -do -dim a-doa 

LS*6'99 Eg,szglsz OZ*SLZ'6Z ZD/T0/80 SO SlIN0 OOOOE 

TT0Z/5Z/0T %SZ'L 
ZO/TT/TO TOOZ/SZ/OT aLa as oo -do -diN a-doa 

SO*9 ST*ELS'I' OZ'6LB't ZO/TO/80 go SlINn 000S 

ZTOZ/ST/-ZO %SLB*V' ZOOZ/ST/ZO 
ZOIBZ190 aia as Syzu.L Sgjvis as.LiNa 

05*LES'Z 00,001"09 OS'LE6'ZB ZO/TO/80 go SILIM 00008 

ZTOZ/ST/ZO %SL8't ZOOZ/ST/ZO 
ZO/BZ/90 aia as syHd .L sai.Y.Ls as.LiNn 

TO*OS9 LE'f'B0'0Z 8E'flEL'0Z ZO/TO/80 SO SMINn 0000Z 

LZOZ/ST/TT 
%0 866T/ST/T a.La sdi'dis 

ZO/90/90 aaddiii.Ls as svzu ;L szLvlS aa.LiNa 
08'EVIE SL-08L'L SS'fZT,G ZO/TE/LO go SlINn OOOSE 

ZTOZ/ST/10 %SLE-9 TOOZ/TT/ZT 
TO/90/ZT aia sas OIHO d*dO3 SAISSa*dE)O*dd 

LS'098 EB*096'6T 01,*TZB'OZ ZO/9Z/LO go S.1imn 0000Z 
------------------------------ 

aBnHimmoo (SSOl) NIVD IIV .LldYD WdHl -LHOHS 

------------ ---- -------- -------- -------------------- 
ssol Ho RIVE) ISM arlys go aaulnoov NOI.IdIEDSZa A-L'dZdOHd 

saaaoouci /arios ajva /# disno 

,iiv,isa SSOU aNY NIVO 

lMV,lrInSNO3 *ANI SY 
omd USH ANI xzssv oijimrily/asno TE/ZT VWX 'IVDSla 

'Y'N 'XMVH VIAOH;)VM ZO/'CE/ZT Oa. 
EO SZ dHS Nnd NOILVMMOA 7,riixva )Lsxsia xod ZO/TO/90 WOHa 
EO/SZ/60 90 SY qaodwa asorl pue UTL-D 66EBZOL-Ez ai xy.L 
9 af)vcl "V*N 'XNVR VIAOHOV14 SZSBBLBZOT # LIMODDY 

0 



ZTOZ/ST/ZO %SLB-P ZOOZ/5T/ZO 
ZO/ZT/80 aia ag sv3,di sa.Lyis agima 

S6*TST 90'6ES'OT TO' T69 'OT ZO/VT/80 so SlIful 00001 

ZTOZ/ST/ZO %SLB*V ZOOZ/5T/ZO 
ZO/ZZ/LO aia aa sv3*di ss.Ly.Ls asxixa 

110'STZ LT,*OET'S TS*SPE'S ZO/VT/80 so S.LiNn OOOS 

ZTOZ/ST/ZO %5L8'V ZOOZ/5T/ZO 
ZO/TO/LO aia aR svadm smLvis asimn 

6S'SL6 WOWST ES*9EO'9T ZO/VT/90 AO SlIRa OOOST 

6ZOZ/ST/80 
%9*8 TOOZ/T/TT GD1 Xa '10 TSEZ 

ZO/8O/EO UHS dUoz) E)Jjq mll HHOH 7"Haza 
(Z9, 111) LZ ' US 99*009 ZO/9T/GO so sliNn S9*OOS 

SZOZ/ST/80 %S'S 86/5T/8 
ZO/TO/LO ala aa Svadi Salvis aHLIRa 

ZT'6T9'T EO'EEE'VZ sl,zs6lsz ZO/ZT/80 so S.LiNn ODOSZ 

90OZ/10/zo 
%SLB'9 loot/q/z ama six 

ZO/9T/9O Xg US XU2J. KnIUZN XET HN0 rIV.LIdVD 
WE ' bSL) ET*6L6't O0,SZZ,v ZO/80/80 so siamn oOOS 

900Z/TO/ZO 
%5t8'9 TOoz/9/z ama SmH 

ZO/9T/SO xa us KHzi xnIaax xEl axo llvlIdvo 
(E-E'6LL) ET'6L6'1, 00*00zlp ZO/80/80 910 sliNn 000S 

90OZ/TO/ZO 
%SLB*g looz/g/z ama sj.N 

ZO/9T/SO xa us wHai Kalaaw xg HNo IiVJ.Idvo 
(TT*6ZB) TT'6L6'V OO*OST'fr ZOILOISO so SLinn OOOS 

900Z/TO/ZO 
%SL8*9 TOOZ/9/Z G.La smm 

ZO/9T/90 XH 'us wHz .1 waiaax xg aNo riviadvo 
(60'D,SL) 60*6L6't OO,SZZlv Z0190180 AO S.LINn OOOS 

------------------------------ 

aaaNimoo - (SSOrl) NIVE) rlV.LIdVO KHZI L'dOHS 

------------ ---- -------- -------- -------------------- 

ssori 'do KIVD LSoZ) SIM so aadiabov HoIjdIu3sza Jausdoxa 
saaa:)oHa /arios siva /# disfiD 

IIIY.Laa ssori atly RIVE) 

ltCV,LrMSN03 'ANI SY 
:)M,l HOW AMI XESSY 3I3XVrlMV/ .lS03 TE/ZT uvaA ivz)sla 

'V*N 'XRV9 VIAOHDY14 ZO/TE/Zl 01 
EO 9Z d3S Nnu KoIIvaHnoA 2Lrilxva xamSia xou ZO/10/90 No-da 
EO/SZ/60 so sv qaodau asorl puv uTeE) 66ESZOL-EZ GI Xyl 
9 SEMI "Y"M 'XNVE1 VIAOHDVM SZ588L8ZOT # JM003V 

0 



TTOZ/ST/80 %SL'9 T00Z/ET/8 
Zo/ET/Eo ala Im d'doD daz) :)v xz)ngzod s*avzs 

OL*T,L 08'EEO'S os*80115 Z0/61/80 90 SliNn 0005 

800Z/LT/90 %V'9 86/LT/9 
T0/ST/0T a.La iN duoo mij aioHasnoH 

(CZ*691,) OZ*OBZ'OT 00'TIB'6 Z0/6T/S0 Ao Slimn OOOOT 

ZIOZ/SZ/VG %SLE*L ZOWSZ/1, 
ZO/el/roo aja six da'd vz)isay Hmos 

40 
00*56Z 00*088'6 OO'SLT'01 ZO/9T/80 aO S.LIXn OOOOT 

Z'EOZ/SZ/'00 %SLE*L ZOOZ/SZ/'g 
ZO/BT/110 ama siN dsd voisaY H=OS 

00*SZE 00,0SBIG OO'SLT'OT Z0/9T/G0 AO SIINfl OOOOT 

6ZOZ/51/ZO %SZ*S 66/ST/Z 
ZO/61/80 a.La sag svxu .L ssiy.Ls as.Limn 

S9*ZZ SE'Zooloz oolszoloz Z0/6T/G0 ao Slimn 000oz 

TTOC/ST/90 %S*8 T00Z/5/L 
ZO/VO/90 mia LN us sf)arIH ADSHNS D~Sd 

(LO*TSZ'L) LO'T68'ST 00,0V918 ZO/ST/80 .90 S.LIMa 0009T 

%S*S 
ZO/TE/LO V9,L SA ST NSSY DIN rIJ.VN 'IV'dHaa .9 

51, , V19 BL'SLT'ST EZ'OPZ'ST ZO/TE/LO .90 S.LlNn OOOST 

LZOZ/51/TT 
%0 866T/ST/T ala Sdl'dLS 

zo/90/90 aaad"Is OR Svaul S21YIS QZIIKn 
BZ*009,Z EL ' L8Z 'ZZ 00,8881ve ZO/9T/80 Ao S.LiNn OOOOOT 

ZTOZ/ST/ZO %SLB-t ZOOZ/ST/ZO 
ZD/ZT/80 ala as svau.L s3.Lv.Ls aaiiHn 

09*8S LE*tEZ'E9 L6'Z6Z'E9 ZO/ST/80 Jo sjiNn 00009 

ZTOZ/ST/ZO %SLB*T' ZOOZ/ST/ZO 
ZO/ZT/80 cla as SVEdi SHIVIS azillm 

ST'L95 SE'VEVE9 9S'T08'E9 zo/Weo .90 S.LiNa 00009 
------------------------------ 

aaaHli-Noo (SSO'I) NIVE) rIVIldlM Mal IHOHS 

------------ ---- -------- -------- -------------------- 

ssorl Ho Nivo ISOD Zrivs qo azdiaDoy Noijdi*dosza A .Ld ;ido*dd 
sasHooldd /auOs alva /# disfio 

rily.Laa Ssori auy miVE) 

=VI'MSNOD "AHI SY 
.014cl HON ANI ISSSV DIINV'IXV/MSa.0 TE/ZT ITV3A rivosia 

'V'N 'XHVR VIAORDY14 ZO/TE/ZT OIL 
EO SZ dSS KnH NojlvaNnog )Lrllxvd Azxsia )Lod zo/10/90 NO-da 
EO/SZ/60 ao SY :podou 8301 Pu'e UTL'f) 66ESZOL-EZ al Xyl 
L ROVIT 'V'N 'XNVU VIAOH3Vt4 SZSBSLBZOT # MaO:)OV 

0 



TTOZ/ST/TT %VT TB/9T/TT 
ZOISZILO a.La saia syadi saxyis aa.Lixn 

OS'LO 88,96S,66 ZO/SZ/80 AO S-IlRa OOOOL 

ZTOZ/ST/80 %SLE-1, 
ZO/Oz/80 ZOOZ/ST/9 axa as Aunsvau.L sa 

(69-PST) OO'SLE'OE TE'OZZ'OE ZO/LZ/80 AO S-lINh OOOOE 

LZOZ/ST/TT 
%0 866T/ST/T a.La sai*d .Ls 

ZO/90/90 asdaiu.Ls au sva*di saivis azzinn 
E6 'TTT, 'T LS*IST'TT OS*99SIZT ZO/ZZ/80 go SILINn OOOOS 

6ZOZ/ST/ZO %SZIS 66/ST/Z 
ZO/61/80 a.La sas syaui s3xv.Ls ca.LiNa 

(ST ' OE) 6T'Z66'6T ZO/ZZ/80 AO S.LINn OOOOZ 

ZTOZ/SZ/VO %SLE*L ZOOZ/SZ/V 
ZO/BT/VO aia smN dau voiuav Kmaos 

00156Z 00,08816 OO'SLT'OT ZO/Oz/80 go SLIM OOOOT 

ITOZ/ST/LO 
ZO/8Z/EO %S-L TOOZ/G/L axa xm vis)Lvqvw 

OO'EEL OZ*IZt'OT OZ'LST'TT ZO/OZ/90 90 SLIM OOOOT 

ITOZ/ST/LO 
zO/SO/EO %S'L TOOZ/6/L ama mm visAvqvw 

09*09E'T OV*tTE'ZZ ZO/Oz/80 go sxima ooooz 

BOOZ/10/tO %V'9 86/T/V 
ZO/TE/SO axa m fins dHOD NOINn ISIIIJ 

ST,'ZZZ 00*TTZ'S SV'EEV'S ZO/OZ/80 go s .Likin ooos 

ZZOZ/TO/SO 
%M"S OOOZ/ST/E GIG T-V rI3 

ZO/ST/50 alO T-OOOZ *d3S S'I*dlV 'IV.LNHNIJ.MOD 
(BL'T96) LT*f'8V'6 ZO/6T/80 go S.LlNfl 60"EVV6 

------------------------------ aanNiimo - (Ssorl) NIVE) rly.LICIYD WH31 Ldoxs 

------------ ---- -------- -------- -------------------- 
ssorl Ho NIVD ISOD 3rivs go aauifioov NOI.LdI'dDsza xvdadodd 

SaHaDoud /arios aLva /# disno 

rliv.Laa ssorl amy NIVS 

JKV.LrIfISROD *ANI SV 
OMcl HEM AMI IRSSY 3IZHT'IlV/ .LSf1D TE/ZT -dva)L rivosia 

'Y'N 'XM13 VIAOROYM ZO/TE/Zl 01 
EO SZ dHS NfIH NoiivaNnog )Liiwva )LaNsia )Lo-d ZO/TO/90 KOHa 
EO/SZ/60 410 SY :1-70dOU BOOrl Pug uTgD 66EBZOL-EZ CII XV .L 
8 aDyll 'V*N 'XNYU VIAORDYM SZSBBLGZOT # JMOOOV 

0 



STOZ/ST/60 

TT'Z9T 
%S das VRI EX ST vMA 

T6*8ZT'SZ ZO'T6Z'SZ ZO/LT/60 90 S.IiNa 0005Z 

ZTOZ/ST/80 %SL8'S Z00Z/6T/S 
ZO/tT/80 ata Lm oxi sNoiivoiNnxxoo oss 

6E*T,9t, OZ'ETE'OT zo/zl/go .90 SlIffn OOOOT 

6ZOZ/ST/80 
%9'8 TOOZ/T/Tl ama xa '10 TSEZ 

Zo/80/Eo 'd3S dHOD VJM HI aHOH lvdsaaa 
(LO*Z-rl) ZE'091,'T SZ*BVE'T ZO/9T/60 ZO SXINn SZ'StET 

ZTOZ/ST/LO %SZ'E*S Z00Z/9T/L0 
ZO/6Z/LO a.La as duoo Eum Nri alloH qvx2ta3a 

99'V'T6 ZIP" 6t'g '6T 80'V9L'OZ ZO/60/60 Jo SILINII 000oz 

zloz/51/80 %SLE-v 
zo/OE/80 zooz/si/e axa as )L-dnsv-aux sa 

(65*EE) ZZ'66VOT E9*S9T'01 ZO/6Z/80 aO S.IlNn OOOOT 

Z~OZ/ST/90 %SLE*T, 
ZO/OE/80 Z00Z/ST/9 aia as Aunsvzux sn 

(LE'VB) LB'96L'Ot 0S'ZTL'0T' Zo/6z/So ao SIMI 0000V 

ZTOZ/ST/80 %SLE'V 
ZO/OE/80 zooz/si/e a.La as Aunsv3-d.L sa 

LZ'L69'SE SL'89S'SE ZO/6Z/80 ao sxima oooSC 

LOOZ/TO/ZO SkSZT'9 ZOOZ/10/ZO 
ZO/TO/80 ata as duoz) daoov Gum rj":qNSE) 

0919Z 09'06T'OZ 01,'LTZIOZ Z0/6Z/80 ao S.LiNn ooooz 

SOCZ/LI/90 %'0'9 86/L-1/9 
T0/8T/0T aLa j.N ddoz) Nia uioHaSfioH 

(06'ETT) oZ*9zolS ZO/6Z/90 ao sliNn 0009 

ZEOZ/ST/EO 
%8-9 a'IgVqrlyD ZOOZ/T'O/EO ama as 

Z0/0T/L0 ddoz) 110 NOR.LVUVH 
9D'6LV'T TIL'SOS '6Z OZ ' SSG 'OE ZO/SZ/80 .90 SIINfl OOOOE 

------------------------------ 
ci-qn Iixo:) (SSOrI) NIVE) 'IVIIdV3 XHZ.L L-dOHS 

------------ ---- -------- -------- -------------------- 

ssori '60 KIVD ISOD arivs Ao asdiaOov Noildidosaci Aluadodd 
saaaoo*dcl /aaos a.Lya /# disfio 

rIIY,Laa ssori amy NivE) 

ZMIrIJnSNOZ) 'ANI SY 
DMcl UDW ANI 1:3SSV 311"7.IV/.lSno TE/ZT UV3A 'IVZ)SIA 

'Y'N 'X"g YIAOHDVM ZO/TE/ZT OIL 
Eo Sz das Ninu NOIlVaaaOJ 2LrIlWVa AzNsia AoH ZO/TO/90 WOHA 
EO/SZ/60 dO SV 4.70dall gBorl PUL. UTVD 66ESZOL-EE Ul XVI 
6 ZE)Vd 'V*N 'XNYR VIAORZ)VM SZSBBLBZOT # IMOODY 

0 



TTOZ/ST/90 %L srisyririvo 
ZO/ZZ/80 Tooz/vT/so a.La aft d-doo osyd ria 

(T,6,LcT,lz) 1'6'Z9L'S 00'sZE19 ZO/tZ/60 do SIMI OOOOT 

6ZOZ/ST/80 
%s*g Tooz/ViT aia xa riz) ToEz 

ZO/80/EO das ddoo om km sHoR TfHaaHa 
(Tz , Ova) SB'ZVSIBZ V9 ' V69 'LZ ZO/EZ/60 AO SMIRQ ZE'ZSE9Z 

ZTOZ/TO/90 
%S'9 BrIRVIrIVO ZOOZ/LO/EG 

ZO/VO/EO a.La as dBOD HITVOH.L'IV%H IHNSI 
T.8'8EI, V16,0961D SL'66E'S ZO/61/60 do sximn ooos 

ZTOZ/10/60 %SLE-L 
ZO/ZT/60 ZOOZ/9Z/8 ala SIN rlYgOrID ROZIld2A 

(S6'BT) 00'6VZ'S 50*OEZ'S ZO/OZ/60 AO SXINfl OOOS 

ZTOZ/TO/EO %SZT'9 ZOOZ/SZ/Z 
ZOIBI190 axa Y 'das asa oxi C[K NOZIU21A 

T8'9611 6P'VV9'6 OE'01'T'OT ZO/OZ/60 90 S.LlHa OOOOT 

EZOZ/ST/TT 
%0 9661/T/t, a.La w riz) 9voi 

ZO/6Z/80 uas duoo omK mri aNoH rivuaasa 
00*LTS'6Z Z8'89T'TE ZO/EZ/60 90 S.LlRa Tt'6SOEE 

LZOZ/ST/TT 
%0 866T/ST/I axa sai*d.Ls 

ZO/90/90 aaddid .Ls as sva*di sa.Ly.Ls u2iiiAn 
LL'I'Ll"T EB'TZL'9 09*961's ZO/ST/60 do SIINn OODDE 

STOZ/ST/60 
ZO/vI/80 %S daS V9 .L X& ST VMa 

EVEZS 88'9VS'OOT TE*OLO'TOT ZO/LT/60 AO S.LlNn OOOOOT 

%S*S 
Z0190180 Y81 HA ST mssy Dix ixvN riv-daaaa 

TTI'Tt,Z OS'L8T.'ST T6'BZV'ST ZO/LT/60 JO S.LINn OOOST 
------------------------------ 

aaamiiNoo (ssoi) mivf) riv .Liavo xuai LuoRs 

------------ ---- -------- -------- -------------------- 
Ssorl UO NIVE) ISOD arlys do awgintoy Holldlll:)Sza I.Ldzdo*dd 

saszoouci /arios a.Lva /# disno 

,iiv.Laa ssori amy NiYD 

1"IrIfISNOD "ANI SY 
OMd HEM AMI XZSSV Z)IXNVqXY/XSaD TE/ZT -dV3A rIVOSIa 

*V*N 'XM9 VIAOHOVM ZO/TE/ZT OX 
EO Sz d3s NnH Noi.Lvamos 2Lrzixva AaNsia Aox ZO/TO/90 14olia 
EO/SZ/60 do Sv 4:xOdald 990rl Puv UT8D 66EBZOL-EZ al Xyl 
OT SEMI V,x XRVH VIAORDVM SES88MOT # JIMODOV 

0 



ZTOZ/ST/90 %L ZOOZ/ZZ/SO 
ZO/60/OT axa aq dUO3 NIA arlOHZSL10H 

00'61T OZ*LEE'BT Oz,9sf'l8l ZO/60/OT ao SILINII OOGOZ 

TEOZ/9T/LO %SV'L 
ZD/TO/80 66/9T/L ama aq iaa oo amw auoa 

(L6'98Z'T) LL,911818 08'6SS'L ZO/60/01 90 SIMI 00001 

60OZ/TO/60 
%SZT*9 ZOOZ/LZ/s aia sis 

ZO/ZZ/80 US ONI dUf) ADUHNH NOI.LVq'IHXSNOD 
(SE'OTL) BE*VBG'6 00'VtZ'6 ZO/LO/OT AO SJlN1l OOOOT 

ZTOZ/ST/SO %L ZOOZ/ZZ/50 
ZO/BT/60 a.La aa IHOO NIA aioHasnox 

( .9T*86) 06*EEB'V ZO/fO/OT ao siiRn ooos 

ZIOZ/10/60 %SLE*L 
ZO/ZT/60 zooz/gz/9 ata SXX '1VIlOrID NOZIUHA 

ss'st, 00,611z's SS*L6Z'S ZO/ZO/OT AO SLlNn OOOS 

TEOZ/9T/LO %Sl,'L 
ZO/TO/80 66/9T/L a.La au iaa oo -dim auoa 

(OZ'LI,9) 00,91,818 08 * 86T 'S ZO/ZO/OT do SMINn 00001 

TZOZ/10/tO %ZLO'8 
ooot/n/9 aia saio nmi ssvd 

ZOILZISO Sd .L nHH .L SSYd SrlUlV LSH14HIHOR 
(9E'EE) T8'flf, 51'* TIT' ZO/TO/OT Ao S.LiRn SVITV 

OEOZ/ST/SO %SZ'9 666T/ST/TT 
ZO/EZ/60 U.1a SXM SVZUX SRXV.LS GH;LINa 

E'g * ELL) ZTlEsLl8f, 69 6L6 LV zo/gz/60 AO S .LlNfl OOOOV 

ZEOZ/10/EO W9 ZOOZ/T/E axa z 
ZO/ST/tO rlO TZE uss Nssv DiN ruvN ri"aasa 

TL' SEO ' T'T 9Z TIE L ZO/SZ/60 210 SlINa 9O'Z6L9t 

LOOZ/TO/1'0 
ZO/6T/EO %9 zooz/zz/E a.La sm uiri az)y 

09,898 01,,SBOIDZ 00,vs6loz ZO/n/60 AO SlINfl OOOOZ 

------------------------------ allnximoo (SSOrI) NIVE) rlYLIdVO HUH1 L'dOHS 

------------ ---- -------- -------- -------------------- 
Ssorl Uo Rivo 1SOD arlys AO aa-ain0ov NOiLaiuosaa xidzaoaci 

sasaoo,aa /arios a.Lva /# disno 

rIIV .lHa SSOl allV NIVE) 

MV,LrInSNOD 'ANI SY 
OMcl HON AMI LZSSY 3lXNVrlMV/lS[1D TE/ZT HIM& rIVOSIA 

'Y'R 'XNVII VIAORDYM ZO/TE/ZT 01 
EO SZ dHS NflH Noijvamnoa )Lriixvg xaNsia xou ZO/TO/90 KOM 
EO/SZ/80 aO SY I;EOdOld ssorl PUL' UVeD 66E8ZOL-EZ ai xy .L 
IT ROV11 'Y'N 'XRV9 VIAOHOVM SZSBBLBZOT # JMODOV 

0 

I 



SOOZ/91/80 %Szg*L 
ZO/80/EO oocz/gi/a ala iN :)Ni ddf) iio 

00*0S 00*SZOIS 00*SLOIS ZO/EZ/OT ao 9.11an 0005 

TIOZ/SI/80 %SL*9 TOOZ/ET/8 
ZO/ET/EO aia Lm a*doo aamy xxissou suvRS 

(09*lt,T,T) 09'L90'GT 00,9Z61% ZO/TZ/01 ao siiHn ooooi 

TIOZ/ST/80 %SL'9 TOOZ/ET/Q 
ZO/ET/EO ama iN auoz) azoov xonasod suvas 

(OT*OBE'T) 09'L90'OT OSILS918 ZO/81/01 910 Slifta 00001 

STOZ/Sl/60 
ZO/LT/60 %SIS das VqL UA ST V14RA 

(96*118) LE*VBEIST T'P*66Z'ST ZO/LT/60 AO SIINn OOOST 

STOZ/ST/60 
ZO/LT/60 %S d39 V8 .1 HA ST VXHa 

(EVELT) SL'BTZ'SZ Z6,ffOlSz ZO/LT/60 Jo SllIKn OOOSZ 

STOZ/ST/60 
ZO/LT/60 %S das Val UA ST vMA 

(C9,0119) Sz,TBLIOO-r Z9'OPT'001 ZO/LT/60 ao Slimn OOOOOT 

BTOZ/LT/TT %VTF6LE"L 
OOOZ/T/Z ala 9 '10 TN-OOOZ 

ZO/10/EO USS NSSY OIN ria;YN qVUSGSA 
EV869 ET'EOO'97 9S*TOL'91 ZO/91/OT aO S.LIHa OOOST 

ZIOZ/Sl/zo 
%S*9 S'ISV'I'IVZ) TOOZ/60/Tl 

ZO/VT/80 aia as ddoz) avo E)Nxgos 
(09'SEZ) Oz,TZE,01 09*SBOIOI ZO/91/0T AO SLIM OOOOT 

SOOZ/91/80 %SZ9*L 
ZO/80/EO 00OZ/9-E/S cl-la IR :)Hl ddo II0 

OS*t,EZ 00*050'OT OS'IBZ'OT ZO/TI/OT Ao S.LiNa OOOOT 

ZTOZ/TO/lO %9'9 
ZO/LZ/EO zowE/t aia m iLzqNvis NvD-dox 

6T"91,L TE-ZS6'6 09'869'OT ZO/01/01 ao SLimn OOOOT 
------------------------------ 

aaQNIINOD (SSOrl) NIVE) rlV.LlclVO MH.L I*dOHS 

------------ ---- -------- -------- -------------------- 

Ssoq 'do NIVE) ISOD arivs So mumoov NOIldI'dDSHa A.I'dRdO'dd 
saaaooud /arios zvta /# disfID 

riivisa SSOrI aNY NIVE) 

X"IrMSNOD *MI SV 
Omd EON Ami MRSSV 3lzmrlxv1.LSrl3 TE/zl *dv7A rlvz)sla 

*V*n 'xtrva VIAORDVM ZO/TE/ZT 01 
EO Sz das Nnd Noi.Lyamaoa Ariixya xaNsia Aod ZO/TO/90 Mbda 
EO/SZ/60 do SV I-10dold 8307 Vals UVED 66EBEOL-Ez ai Xvi 
ZT SE)Vd "Y'N 'XMVs VIAOHDVf4 SZSBBLBZOI # MnODOV 

0 



800Z/ST/TT %Z*9 86/9T/TT aia iN 
ZO/ZZ/80 DNI SHOI.LVDINnmoo S11HYD LSVZ)NOZ) 

LO*TZT EL*ZLZ'6 08*E6E'6 ZO/OE/OT do SIINfl OOOOT 

ZZOZ/10/go 
%BtO*B OOOZ/ST/E aLa T-V '13 

ZO/ST/SO aJ.0 T-OOOZ HaS SrIHIV rIVINENI.LNOO 
(9V*T) SCLEE 6Z'9EE Z0/T0/TT AO S.LlNn 6Z'9EE 

LZOZ/ST/TT 
%0 866T/ST/'t ama saiais 

ZO/9T/80 azddixis as syami sziv.Ls az.LiNa 
(SL*f,E) SL'91Z'01 00'ZBT'OT Z0/TE/0T AO S.LINn OOOOV 

SOOZ/ST/60 O.SLB*Z ZOOZ/6T/8 
ZO/CT/80 aia = ddoo f)jm mri axoR q"aaza 

96'ZLS EL'LE6'1,E 69-OTS'SE ZO/TE/OT .90 SIMI OOOSE 

LZOZ/ST/TT 
%0 866T/ST/T aia samLs 

Z0/9T/B0 aaddiu.Ls as svzd .L samyis aziiffn 
(Oil-EM OZ'6S9'L 08*56V'L Z0/8Z/0T ao SliNn OOOOE 

LZOZ/ST/TT 
%0 966T/ST/T ala sdi*a .Ls 

ZO/90/90 aadaiu .Ls as sy3,di saivis as.LiNn 
EVZOL'T Lt'LBL'ST OZ'061"LT Z0/8Z/0-E 90 SIMI OOOOL 

ZEOZ/10/EO %S'9 ZOOZ/T/E axa z 
ZO/ST/VO rID TZE uas nssy wa i.LYN i"zam 

(E9'SST'Z) svzs"Is Z',*96Z'E ZO/VZ/OT AO SIINn 9869'Z908T 

ZEOZ/TO/~'O %9 ZOOZ/T/E a.La z 
ZO/6T/LO riz) ZZE Has NSSV DIN rl .LVN rivIdEasa 

(86'S69'Z) 9S-OSB'LT SS'VSI'ST ZO/VZ/OT AO S.LIRn ZZ90*L6L99 

ZEOZ/10/tO %9 ZOOZ/T/E ala Z 
ZOIZ1190 rIZ) ZZE mis Nssy E)jK i .LvN ayusaaa 

(SZ' LTll ' Z) 81"0110'6 EZ*E6S'9 ZO/tZ/OT AO S.LINn 8L90*T906Z 
------------------------------ 

asnNij.Noo - (ssoi) Nivf) riv.Lidvo Nus.L LHORs 

------------ ---- -------- -------- -------------------- 

Ssorl 'do NIVO ISOD grivs Jo aannimy Noiidiaz)sza iL.L*dzdo"dd 
saazoouci /arios aiva disrio 

rnviza ssori am xivE) 

MMYIrMSNOZ) *AKI SY 
014,1 HEM ANI LHSSV OIZ.MV'IIY/ .ISIID TE/ZT IdVaA rIVOSIA 

'V*N 'XNYR VIAORDYM ZO/TE/ZT OIL 
EO SZ daS RnU HOIIYMMOa ArlINVA ILUNSIa AOd ZO/10/90 340-da 
EO/SZ/60 do SV jaodwa esorj puv uTe!) 66ESZOL-EZ al XV.L 
ET HOW 'V'N 'MMYR VIAOH3Vf4 SZS88L8ZOT # MUnOODY 

0 



ZEOZ/TO/Tl %9 ZOOZ/T/TT 
ama 966899# rlOOd AID nHHJ- SSVd 

ZO/tZ/OT oix aw NSSV SJM rllvK WdZGza 
O"LEE 90'09E'VLZ ES-L69'VLZ ZO/VZ/OT 410 S .LIHn EL669Z 

LZGZ/ST/T'E 
%0 866T/ST/T aia scuu .Ls 

ZO/gT/80 azaarais as svmui. sz .Ly.Ls auminn 
90'Zt,9 Se'E6L'ZT OS'SWIT ZO/ZT/TT 210 Slima 0000S 

ZTOZ/TO/60 %L'S ZOOZ/LZ/80 
ZO/OZ/20 GIG as DNI dilD SHOVS HyRalioD 

S8'886'6 OE'EZE'OT ZO/LO/TT AO SXINfl OOOOT 

ZTOZ/TO/90 
%S'9 Z'IRVrl'IVD ZOOZ/LO/EO 

ZO/T,O/EO aia as awoo zuvommwn jmNzi 
(LS'6ZB) L6*ZZ6'6 Ot'E60'6 ZO/LO/TT AO Slimn 00001 

ZTOZ/10/90 %SZ9'L 
ZO/Oz/50 ZOOZ/8Z/S Gla SIN d*doo zx"daH 

(T'Z*ZOT'T) VL'6Z6'6 OS'LZ8'8 ZO/LO/TT AO SMINn OOOOT 

TEOZ/ST/ZO %SLE*S TOOZ/51/Z 
ZO/SO/TT axa as maux sa.Lvis asima 

OIE19c) 88'91'V'OT ts"OTVIOT ZO/90/TT AO SLINa OOOOT 

tOOZ/ST/90 %S'E TOOZ/ZO/01 
to/9T/60 ala QR HSSV 03M ll .LVx IV-9saaa 

09'ZB ez,88tloz 88'DLS'OZ ZO/LO/TT ao SILINa OOOOZ 

CEOZ/SI/TO %S6'S ZOOZ/TE/OT 
ZO/SZ/0T ama saa ;)NI Soo Hosing USSfISR" 

SO*611T S6'8Z6'6 00*8LO'OT ZO/SO/TT ao S.LiNa OOOOT 

ZTOZ/TO/SO 
%SLB'9 ZrlffVrIrIVD ZOOZ/80/'VO 

ZO/TE/OT aia as oni uaNuvm axix riov 
OUZ9 09*TT6'6 OL'EL6'6 ZO/TE/OT .90 SJ.INn OOOOT 

------------------------------ 
ammimoo (sGoi) NiYD riv-Liavo was .L xdoHS 

------------ ---- -------- -------- -------------------- 

Ssorl do HIVE) ISOD arlys ao azuinoov xoiidiaosza x.Luscioxii 
saaaooua /arios ziya /# dlsnz) 

riiv.Lza SSOl aNY NIVD 

INVIIMSNOO IANI SY 
OMcl HOW ANI XRSSV TE/ZT HV7)L rIVOSIA 

'V*H '7HYR YIAGHOYM ZO/TE/Zl 01 
EO SZ daS KaU moiLvannoa iLriixva Asmsia xou ZO/TO/90 1401da 
EO/SZ/60 aO SY qaOduld SOOrI PUL' UTL-D 66ESZOL-EZ aI XV.1 
TIT SE)VJ "V'H 'XNVS VIAOROYM SZSBBLBZOT # JMOOOV 

0 



ZTOZ/10/90 
%S'9 ZFISV7rIVD ZOOZ/LO/EO 

ZO/T'O/EO ala CIR d'dOZ) EUVDH.LrIVZH L2NSI 
Z9'T96'V OS*L[S'fl ZO/6T/TT do S.LiNn OOOS 

'VOOZ/TE/OT %SZT*Z 
ZO/LO/TT zo/,rE/oT a.La sag Aunsva-d .L sil 

(LE*T) 86'SZO'S T9"VZO'S ZO/OZ/TT do SLIM 000S 

tOOZ/TE/01 %SZT-Z 
ZO/TE/OT ZO/-[E/OT ala sag )L*&nsvadi sa 

(ES'69) L6'L9T'OZ ZO/OZ/TT do s.Littn moz 

T,OOZ/ST/EO %S6-9 TOOZ/ST/E 
ZO/ST/OT aia LN ddoo Nia xod.LxHi 

091ES OT'LZZ'01 OL*OSZ'OT ZO/ST/TT AO SJ;INn OOOOT 

ZIOZ/TD/LO 
ZO/VT/90 %L ZOOZ/6T/9 a.La Jm axoo ria .Lririv 

6V*989,Z TE'IIZ6'6T 08'OT9'ZZ ZO/ST/TT AO SIINn OOOOZ 

STOZ/10/IT 
ZO/LT/OT %S AON V81 WL ST VWNa 

8B*9PS'T SL*EtB'66 E9*06E'TOT ZO/VT/TT do S.LlNn OOOOOT 

STOZ/TO/TT 
ZO/LT/OT %S AON V91 HA ST VHNH 

OO'SLE SL'896'PZ SL'EV'E'SZ ZO/VT/TT do S.IiNa OOOSZ 

STOZ/TO/Tl 
ZO/TE/01 %S'S AON V91 HA ST VMa 

OCOLT 86'BOZ'OBT 88'6LE'OBT ZO/VT/TT JO S.LlNn OOOSLT 

DOOZ/TE/OT %SZT-Z 
ZO/TE/OT zo/TE/oi ama sag AKnsvz*a .L sa 

(ZL*98) L6'L9T'OZ SZ*TBO'OZ ZO/ST/TT do S.Limn OOOOZ 

TZOZ/TO/VO %ZLO-8 
oooz/sz/9 a.La Sa .10 LlUHL SSVd 

ZO/LZ/80 SUL ndN .L ssyd sri'div J.SaMH.Laom 
(LD'66) Z6'OET'DT 58'TEO'OT ZO/90/TT do S.LINfl ZO'TLE6 

------------------------------ 

GSONIINOD (SSOrl) NIVD 'IV.LldVD KUH .L IHOHS 

------------ ---- -------- -------- -------------------- 
SSOrl 'do NIVE) ISOO arivs do aHUMODY NOILIIUDSZa JLJ.'dHdOUd 

sci3aDoad /arios axya /# disno 

riiv.Laa ssori aNv xive 

JKY,LrInSNOZ) 'ANI SY 
Omd USH ARI ISSSY TE/ZT UVM)L rIVOSIa 

'Y'N '2KV8 VIAOHDVM ZO/TE/ZT 01 
EO sZ aas xnd Noi.Lvamnoa Ariixya xamsia xou ZO/TO/90 WOHA 
EO/SZ/60 JO SY 4-70dOU SSOl PUR UTVD 66EBEOL-Ez ai xvi 
ST ZE)Vd V*x lxma VIAOHZ)vm SZSBBLSZOT # =OZ)OV 

19 



OEOZ/ST/90 
%SZ*B OOOZ191L U.1a xN a.LD 

ZOIBZ190 A El NIA rIINI HOXRrIH .L RHOSLnZa 
OE*858'OT ZO/ZZ/TT .90 sliNa OOOOT 

LOOZ/SZ/TO %9*9 
ZO/TO/80 TOOZ/SZ/OT aia as oz) -dz) uiN awoa 

(9Z*SET) 9Z'816'6 OO'EBL'6 zo/zz/TT go simn ooool 

BOOZ/ST/10 %SL'9 
ZO/90/60 86/Lz/T a.La iN dri s)Ljdd *dzxzias 

OT*SZ SE'zsE's SVLLE'S ZO/TZ/11 go siiNn ons 

60OZ/ST/60 WS 
ZOILT160 ZOOZ/OZ/6 aia as duon xzmNzo 

(SE'9TI S6,Z8611, 09,9961r, ZO/TZ/TT go slIxn 000S 

80OZPEO/vo %sq-9 in 
NHH.L Nniam HrIgYrlrlVD TOOZ/60/VO 

ZO/9Z/LO ama aa =)iri j usmod Ymiqouvo 
08*Z6E 00*SSP'OT 08'LVB'OT ZO/TZ/TT JO S.LINLI OOOOT 

TTOZ/BT/TO %S'9 TOOZ/9-r/T 
ZO/6T/80 aia j.N us rivaoris DNi dnouoixiz) 

oil 08'SBEITZ OZ*OEO'ZZ ZO/TZ/IT go S.LiNfl OOOOZ 

OEOZ/ST/ZT %SLB'B OOOZ/ZT/ZT 
ZO/10/80 aza im oria Noz)arisi. Hsiiida 

OZ,9S9 OBIESSIS 00*OTZ'9 ZO/TZ/TT go sllkm 0005 

OEOZ/ST/ZT %SLS'S OOOZ/Z-E/Z-E 
ZO/LZ/90 ala IN Orld HOOHrIZJ. HSILIWR 

CE*601"T OL*OTO'TT 00*OZV'ZT ZO/TZ/TT .90 sliRn 00001 

ZTOZ/TO/90 
%S*9 HrlaVIrIVD ZOOZ/LO/EO 

ZO/80/TT a.La as duoz) Huyz)HirivzH LaNa.L 
86'IIEE zSIZOZIT, OS*LES'll ZO/GT/TT go S.LiHn 000S 

------------------------------ 

asnNimmoo (SSOrl) NIVO rlYJ.IdYD WWHI IXOHS 

------------ ---- -------- -------- -------------------- 
ssorl uo NIVD ISOD Erlys go asuifloav Nolldiuosza )Lluzdoldd 

sazaoo'da /auos a.Lya disno 

riiv.iza ssori aNy Nivo 

ZM-LrInSNOD 'ANI SY 
DMd UON AMI laSSV Z)IZ"rllV/ ;LSflZ) TE/ZT IdVaA rIVOSIA 

*V*X 'XRVS VIAOHOYM ZO/TE/ZT 01 
EO SZ dHS NaH NOI.IVGMnOA Ariixva Aamsia Aou ZO/TO/90 WOXII 
EO/SZ/60 JO SY ;aodau 9sorj puie uTrE) 66ESZOL-Ez ai xyl 
9T SE)Vd "V"X 'XNV9 VIAOHOVt4 SZSBBLBZOT # INnOODY 

0 



tTOZ/ST/80 %SLE*t 
ZO/9T/OT zon/si/q aa;a ae xunsya-d-t sfi 
zo/ZT/Z,E go slInn OOOOZ 

91OZ/10/SO %S'S TOOZ/T/V 
ala L6LESZ# rlOOd azo n-dHi ssva 

Z0/9T/TT Djm alo MSSy DIN jjVX rlvHaaaa 
tO/S-,/T'E ao SlIHn 91*000ST 

ETOZ/ST/80 %SLE'T' 
ZO/9T/OT EOOZ/ST/9 axa: as xansva-a-L sa 
to/60/n Ao siixa OOOOT 

TIOE/ST/TT %PT 18/9T/TT 
ZO/SZ/LO aia Sag sys'di sa.Lvis az',Na 
EO/60/ZT ao sima OOOOT 

LOOZ/ST/TT %E 
ZO/LZ/TT Z00Z/5T/TT ala Sag )LUnSVZ'dl Sfl 
ZO/60/ZT '10 SlINfl 00006 

ETOZ/ST/TT %§' 
ZO/LO/TT ZOOZ/ST/TT aia Sag xunsvadi sn 
ZO/60/ZT ao siixn OOOOT 

TTOZ/10/80 
%SLB*L Hrlgyrl'IYD TOOZ/90/80 

ZO/VT/80 uia aa :)Ni'saHoH a.Lrnd 
ZO/SO/ZT aO S.LINn OOOOT 

SZOZ/ST/ZO %SZ9*L S6/ST/Z 
ZO/LZ/90 axa Sag svzH .L sa-Lyis as-LIRa 
ZO/VO/ZT aO SlINa 0009T 

OEGZ:/SX/90 
%SZ*B OOOZ/9/L axa j.N aif) 

ZO/To/80 A a NIa 'IlHI NO'XZIH .L HHOSMaHa 
ZO/EZ/'rT Ao sximn OOOOT 

(isaNlINOD (Ssorl) NIVE) riv.Lidvz) Was.' XHOHS ------------------------------ 

co*st 00,SZ510Z ODIOSSIOZ 

OULOVII 00'ISL'6 OE-BSS'01 

---- -------- -------- -------------------- 
ISOD arlys 90 aaainoov xoiiaixosza xiasdoua 

SaHaDo'da /aqos sima /# disfiz) 

qivisa ssoq aNy Nivo 

I"IqnSNOD "AHI SY 
oma uf)w Ami x2ssy onmixylisao 

"Y'N 'XXY9 VIAOROYM 
NOI.LYaNnOA 2LqIXVJ XHNSia xog 

qzodeH sool puv uTvf) 
*Y*N 'XM9 VIAOROYM 

TE/ZT 'dV7X qV3SIA 
ZO/TE/Zl OIL 
ZO/10/90 WOdJ 

66EBZOL-EZ aI XVI 
SZSBBLGZOT # umomy 

0 

EO Sz ass Nnd 
E0/Sz/60 A0 sy 
LT HDva 

ZZ*661 GZ'ESZ'ST TS*ESt,,ST 

56,1 OS'Z9Z'OT gf,'PWOT 

(00,001) Z9'SIZ'VT Z9*SII'VT 

T,T*ET6 19,508'se SL-8TL'68 

(5L'EPT) LE'60T'01 Z9-996'6 

09'6L OE'EEB'01 06*ZT6'01 

BL*SLO'T 99*ZZ818T V'P*868'6T 

0 

------------ssoll do RIVE) 



ZTOZ/ZO/110 %SL'L ZOOZ/TO/VO 
ZO/t,O/ZT aia as soarm afioxo iio 

001Z OT;* 61,1, 'S WTSt'S ZG/9T/ZT J10 SlINfl OOOS 

Z,E(3z/zo/t,G %SL*L. ZOOZ/10/to 
ZO/TT/OT aia as sDaiR dnouE) miz) 

of, I BLS Ol,'tZE'01 08 Z06 10T ZO/91/ZT do SXINa OOOOT 

ZIOZ/TO/VO %9*9 
ZO/LZ/EO ZOOZ/E/l, ala IN Aarilmis NYD-dox 

ZL*01'6 8T"ES6'6 06 E68 'OT ZO/ZT/Zl AO S.LINn OOOOT 

OEOZ/TO/ZT 
ZO/TZ/IT %s,s osa V81 UA OE VNHA 

LE'608'~6T E6"SET'S61 ZO/OZ/Tl AO SlIRn 000061 

OEOZ/10/ZT 
ZO/ST/TT %s*s :)aa vei mA oE Yma 

(ET, EZ) Et'86E'ST OO'SLE'ST ZO/ZZ/TT AO S.Likm OOOST 

OEOZ/10/ZT 
ZO/ST/TT %s,s osa V9.L HA OE VWHJ 

lg*LOT"ST 00-SLE'ST ZO/ZZ/TT AO S.IINfl OOOST 

OEOZ/TO/Zl 
ZO/ST/TT %s*s oaa vai uA oE vmx,; 

SZ1909 00'CSE'V9T SZ'9S6't9T ZO/OT/ZT AO S.LIRn 00009T 

STOZ/TO/TT 
ZO/ST/TT %S AON V61 UA ST VWN9 

ET*EOL 90'68Z'9ZT 6T*Z66'9ZT ZO/OT/ZT AO SLIM OOOSZT 

LOOZ/ST/80 %SZ*E 
ZO/9T/OT ZOOZ/ST/90 ala as XUnS<2'dM Sa 

SL'8TZ OS*ZTL'OS SZ'TE6'08 ZO/ZT/ZT ao S.LiNn 00008 

ZTOZ/ST/80 %SLE'T7 
ZO/TZ/OT zooz/ST/e aia as )Luasva-d .L Sa 

OS'ZTZ'T OS ' L86 '08 OO-OOzlZ8 ZO/ZT/ZT 910 S .LIHn 00008 
------------------------------ 

allnNI .LNOD (SS071) HIVE) rlV.LIcTVO MSI LUORS 

------------ ---- -------- -------- -------------------- 
Ssoll 'do HIVE) ISOO arilf S Ao aaain0z)v moi.Laudossa xiisaoua 

saasooxa /aqos aiva /# disliz) 

,iiv,Lsa ssori aRy HIVE) 

JM.LrMSNOD *ANI SY 
Omd '69M ARI lassy 3IJMqlV/,lSfl3 TE/ZT -dV7)L qVDSIa 

'Y'N '7NVU VIAOHDYM ZO/TE/ZT 0 .1 
EO SZ d3S NflH NoijvaNnoj xriiHva xaNsia )Lod ZO/TO/90 NOEJT 
EO/SZ/60 aO SV jaoda-d 9soj puu uTef) 66ESZOL-EZ al XV.L 
8T zDyd 'XHVEl VIAOHOYM SZSSBLBZOT # -UMOODY 

0 



(SSoq) NIVO UV.LldV3 WHZI IHOHS qVIO1 

BOOZ/10/EO %S8*9 
ZO/6T/ZT 86/T/E ala MM dHD XOHIV-dVX XSn 
ZO/LZ/ZT AD silan 000s 

LZOZ/ST/TT 
%0 866T/ST/T ala sdiuls 

ZO/ET/ZT aadai*d.Ls as svzui saiv.Ls all-LiNn 
ZO/EZ/ZT AD SlIN.D. OOOST 

LZOZ/ST/TT 
%0 966T/ST/E aia sdiuis 

ZO/9T/80 azddiu .Ls as svau .L sa.Lyxs azmiRa 
ZO/EZ/ZT AD SlINa OOOOE 

ZTOZ/TO/80 
%8-9 ZOOZ/TE/L axa sas 

ZO/9Z/LO ONI WSHINY 
ZO/6T/ZT aO SJ.INn OOOST 

TTOZ/OE/60 %SLB'9 TOOZ/E/01 
Z019ZILO (Ila SIN NOI.LVEOdHOO ADUSNa NOAaa 
ZO/6T/ZT AD S.LiNn OOOOZ 

90OZ/ST/TT %S"E TOOZ/ST/TT 
ZO/ZT/ZT aia as svsui saivis aamma 
ZO/81/ZT AD S.LiNn OOOOS 

EZOZ/ST/80 %SZ*9 E6/ST/B 
ZO/VO/ZT ala sue svzd .L saiv.Ls asliHn 
ZO/RT/zT ao Slimn OOGSZ 

90OZ/ST/TT %S'E TOCZ/ST/TT 
ZO/ZT/ZT a.La as sVz*dl sa.LvxS asliNn 
ZO/8T/ZT AD Slimn OOOSV 

90OZ/ST/TT %S'E TOOZ/ST/TT 
ZO/60/ZT aia as svau.L salyls aslian 
ZO/8T/ZT AD S.LiNn OOOOZT ------------------------------

GanNI.LNOO (SS071) NIVE) IXY.LIdVD WHHI IHOHS 

6E'VLT'I 99*TZ6'VT SO'960'9T. 

OZ't,ZO'T Oq,zzT,Tz OO'LPT'ZZ 

00'SZT 9O,fT?,,TS 90'6ES'IS 

OS*LBT SC89VIez sz,9s9,Bz 

6-VOOT 99*ZLZ'9t, SB'ZLE'9V 

TEIST11, E9-STZ'EZT V6'099'EZT 

---- -------- -------- --------------------
ISOO arivs AD asldiaoov Noimaixz)sza xiusaoua 

saazooua /aqos a;Lya /# disno 

qivxsa SSoq aNy NIVD 

IRTIrMSNOZ) 'MI SY 
OMd HEM ARI INSSY OIMMVrIJ.V/.LSfO 

,v,x IXNYR YIAOHDYM 
xoi.tvamnos AriiNyg Aamsia xou 

ImOdOld Georl Pug UTVC) 
v-x 12ma VIAOROVM 

Tc/ZT wvqx IVOSIA 
ZO/IE/ZT Ol 
ZO/TO/90 HOda 

66E8ZOL-EZ CI XVIL 
SZSBBLBZOT # IM033V 

0 

Eo sz aas Nnu 
EO/SZ/60 aO SY 
6T 2E)Vd 

E6*9VO19 tT'9S9'BLE't LO*EOL'TSE't, 

SUSE 06*TLS'S SZ'LC9'S 

0 

(08,11s) SB'166'E SO'LEVE 

09*OST OS'EZLIL OT'VLO'L 

------------

ssoli do RIVE) 



TTOZ/OE/TO %SL-9 
TOOZ/9T/T ala TOOZ/9T/To a.La iN 

zo/oz/so 0XI SHOI.LVDINRWKOD arlavo ISY01400 
LS'BTV'T E6*ZO6'8 OS'TZE'OT EO/60/TO AO S.LIfM OOOOT 

BOOZ/51/10 %SLB'E 
ZO/TZ/TT ZOOZ/9Z/TT aia aa d"doo azxy x"Er 

D,S*EL T8'BL6'V sg,zgols EO/80/To ao s.LiNn ooos 

90OZ/ST/TT 969'E TOOZ/5T/TT 
ZO/EZ/ZT aLa aa svaux saa;yxs a2rj;iNa 

9T'SE OS*LEV'LL 99*ZLV'LL EO/90/TO aO S.LINa OOOSL 

LZOZ/ST/TT 
%0 866T/ST/T Ula SdIld .LS 

ZO/Bt/Zl aaddiuis au swu saivis as.LiNn 
16'Sg 61*001'6 01'981'6 EO/80/10 Ao sxiNn ooosE 

BOOZ/ST/TO %SLB'E 
ZO/TZ/TT ZOOZ/9Z/IT a.La au ddoo azwv x"a 

ZE*t,E BL*8L6'1, OT*Elols EO/90/-10 ao sxiNn ooos 

BOOZ/TO/VO %V'9 06/l/V 
ZO/TE/SO a.La Z.N EMS dHOD KOIKn LS'dla 

08'EOE 00*TTZ'S 08*tlsls EO/90/To Jo S.Lifm ooos 

LZOZ/ST/TT 
%0 86ST/ST/I ata saiwis 

ZO/81/ZT asdaiais aa sv2si szjvjs uz.Linn 
Ols's) 1,8'66Z'l OE-1,6Z'l EO/LO/TO ao sjiNn ooos 

LZOZ/ST/TT 
%a e6wsvi a.La sdi-d .Ls 

ZO/91/Zl aSddIaJ.S aR svad.L s3iyjs as.Lian 
96*1, VZ'ZLT'S OZ*LLT'S EOILOITO ao smima ooooz 

LZOZ/ST/1-C 
%0 866T/Sl/l ama sdId .Ls 

ZO/ET/ZT asdaiujs as svaa .L mmis aa.Lina 
(eT,6E) S,'EEE'l OE'V,6Z'T EO/LO/'EO ao s.LiNn ooos 

------------------------------ 
(SSOrl) NIVE) rIV.LIdYD WdHX X11ORS 

------------ ---- -------- -------- -------------------- 

ssorl HO HIVD xsoD arivs ao aadiflOov NOIXdI'dDSHG AlldZdOldcl 
sa:aaz)oHa /arios axVa /# dISnZ) 

COILSIS 01 60'LIL 
111Y .Laa ssoll am HIVE) 

xNyxrmsNoo 
* 
ANI SY 

omcl UON ANI XaSSV OILRV7lV/XSnD TE/ZT UVRA 'IYOSIA 

' 
V*N 'XMR VIAOHOVM EO/TE/50 01 

EO sz das Anil NOIXY(UMOA JLrliwVj AHRSIa )LOH EO/TO/10 HOlia 
EO/SZ/60 .90 sv 420dau sso'l pup UTRE) 66ESZOL-Ez ai xyx 
I af)ycl 'V'H 'XUYR VIAORZ)VM SZSBBLBZOT # XRao:)oV 

0 



90OZ/ST/90 
%SZ'S TOOZ/ZZ/9 ama sxN wasz. 

ZO/9T/60 Kalazx NSSY E)IN fijvx rivdzasa 
ZT*SLL'OT E6,TTSICT EO/9T/TO AO S.IIIM OOOOT 

ZTOZ/ST/60 !kZ*L ErIRV7'IVD 
ZO/90/60 ZOOZ/OT/60 aia as o:) asnou 

ZLIS8 OCE66'11 OS*6LO'S EO/PT/10 do S.LlNn OOOS 

ZTOZ/TO/50 
%SLB*9 ZrIRYrlrlVO ZOOZ/80/VO 

ZO/OZ/ZT aia as z)Ni usmaym amix riov 
SB*E9 S6*LEZ'S 08'T6Z'S EO/tT/TO do S .LINfl OOOS 

ZTGZ/TO/SO 
%SLB*9 ariElyririvo ZOOZ/80/vo 

ZO/VO/TT a.LC as DMI IdaXXV14 HNIX rIOV 
EL'OT9 LB'ZL6'6 09 ' ESS 'OT ED/vT/TO do S.LiRn 00001 

l'OOZ/TE/OT %SZT*Z 
ZO/LO/TT ZO/TE/Oi a.La sas )Lunsvad .L sa 

9 D" LT' E6*LLO'ST 6E*SZT'gl EO/SI/10 AO Slimn OOOST 

LZOZ/ST/TT 
%0 866T/ST/T axa sai-d .Ls 

ZO/BT/CT aaddid.Ls as syzdi sz.Ly.Ls azxinn 
(Eq * Iz) EE*ZO9'Z OS'LLS'Z EO/tT/TO do S.LIMn OOOOT 

LZOZ/ST/TT 
%0 866T/ST/T aia saiwis 

ZO/81/Zl asddruis cis sv3,di saxvis asmiNa (T6'S9) 9T'BOT'6 Sz , ZVO 1 6 EO/PT/10 do S.IINn OOOSE 

LZOZ/ST/TT 
%0 866T/si/i aj;a sdi-d .Ls 

ZO/BT/ZT azddiu.Ls as svaux sa .Ly.Ls all .Lima 
(88*ETT) Be , VOS 9 00'T6E'9 EO/ET/10 90 Slimn OOOSZ 

------------------------------ aami&moo - (Ssori) NIVE) riv.LidyD KHRX IdoHS 
------------ ---- -------- -------- -------------------- 
Ssorl 110 NIVD ISOO alivs do aadinoov moi.Ldiaossa )Lj.,dzdo*dd 

SaSHOOud /aqos axya /# dlsnz) 

riiv.Lza SSOI aNY NIVE) 

ZKV.LrIaSNOO 'ANI SY 
:)Md HON AMI LHSSV OIZXVqIV/.LSaO TE/ZT HV3A rlVOSIA 

,V,N IXNVEK VIAOHDYM EO/TE/SG 01 
EO Sz das Nflld HOI.LVaMnOA ArIIXVa ASNSia )Lou EO/TO/TO WOda 
EO/SZ/60 do Sv qaoda-g "Sorl PUL' UTL-f) 66EBZOL-Er ai xvi 
E RDYd V*x 'NNYS VIAOROYM SZSBSLBZOT # ZMODOV 

0 



VOOZ/IE/Zl %SL*T 
[O/ST/TO ZOOZ/TE/ZT C1 .1a (19 ARaSyaldl So 

08,9T 69*1,00'ST 6T,*TZO'ST EO/9Z/TO AO S.LINO'OOOST 

ZTOZ/ST/90 %9 ZOOE/LO/90 
ZO/EZ/OT ama as duoz) dvo oaris qvusNao 

OT,*T6Z: 09*LZP'OT 00'6TL'Ol EO/VZ/10 AO SILINa OOOOT 

EZOZ/51/80 %sz*g E6/51/8 
ZO/ZT/ZT a.La sas svadi samvis ax.Liim 

E8*9 LVOWS OE*LSL'S CO/EZ/TD do s.Limn ooos 

LZOZ/ST/IT 
%o 966i/sT/T axa sdiums 

ZO/ST/ZT azddiHLs as svHax saLyxs aaiiNa 
10'tE V6'90E'T 96'LEE'T EO/ZZ/TO do SxINfl 000S 

LCOVSTAT 
%0 866T/51/T Gla SdIHIS 

ZO/81/ZT azaaiuxs as svz*d .L szxyxs as.LiNn 
91'TE 6L*90E'T S6'LEE'T EO/ZZ/TO do S .LiNfl OOOS 

LZoZ/ST/'[T 
%0 866T/51/T a.La sdiu.Ls 

ZO/BT/ZT aaddra.Ls as sv3,di sa.Lyxs ca.LifTn 
ES*OL LE,5091Z 06'SL9'Z EO/ZZ/TO AO S.IINa OOOOT 

STOZ/10/Zl 
to/OT/ZT %s o3a va.L xA sT vNxa 

68*ZTL IE*Sll,'9ZI OZ'BST'LZT CO/9T/TO 90 S.LlNn OOOSZT 

STOZ/10/10 
ZO/01/ZT %S'S NVr YOX UA ST VMA 

OS*Z96 00'OOE'V9T OS*Z9Z'S9T CO/9T/TO do SLINfl 00009T 

LEOZ/ST/11 
%0 0661/ST/I ala ScIIHLS 

ZO/ST/ZT asddials as Sysui sz.Lyxs aH.Llim 
(6Z'9Z) 6DIE09,z Oq*qLS,z EO/9T/TO do S.IlNfl OOOOT 

------------------------------ 

azaNii.moz) (SSorl) NIVD rlV.LldVD WHEI LHOHS 

------------ ---- -------- -------- -------------------- 
Ssori UO NIVD ISOD Erlys do azuinOoy NOI.LdIHZ)sza A.Lldzdo*dd 

Saasoo'da /aqos H.LYa /# disnD 

rIIY.Laa ssori aNy NiYE) 

IM.LqflSNOD 'ARI SY 
OMd EON ANI ISSSY DIXMUXV/.LSnD TE/ZT 'dV3 .X 'IYOSIA 

*V*R 'XNVR YIAOROYM EO/TE/SO ol 
EO SZ d3S Nn*d Noi.Lvaxnoa Ariiwva Azusia jLod EO/TO/'EO WOda 
EO/SZ/60 AO SY IzOdGld 9307 Pug UTVD 66ESZOL-EZ CII XY.L 
E ZDWI 'V*K 'XHV9 VIAOROYM SES89LBZOT # MMODOV 



z1oz/5T/11 %V 
E0/8Z/T0 zooz/si/iT a.La sag Aitnsv3,d .L sn 

TS'GZ T9*VZO'OT ZT'ESO'OT EO/LO/ZO J0 SllXa OOOOT 

ZTOZ/51/TT %V 
EO/VZ/TO zooz/si/iT aia sag AUaSYR-d .L Sil 

(IUSTI) I't"860101 ET'ES0'0T EO/LO/ZO Ao simn ooooi 

LTOE/ST/01 %SZ*L 
EO/VT/10 L6/g/oT a.La saa ONI -dZKHV14 aNII 

(001flSZ) SE'981'S SE'ZE6'1, EO/SO/ZO .90 szlNfl 0005 

600Z/TO/60 
%SZT*9 Z00Z/LZ/8 ala SIN 

ZOILZISO Us ONI dldf) )Lf)*daRa NOI.Lvqllz .LSNOZ) 
OVEOVOT OE*SgE'OT EO/TE/TO ao slikm OOOOT 

60OZ/ST/ZO %9*9 66/VZ/Z 
EO/VT/80 ala Lm DMI RAIXONO.LnY 'dOJ.I*d2[N 

9L'T n,86916 00'OOL'6 ED/TE/TO aO SlINn OOOOT 

zZ0Z/T0/S0 
%BVO'B 000Z/ST/E Gla T-V 710 

ZO/Sl/so AID I-OOOZ USS SrlHIV rlYlNENIINOD 
(TS'STZ'T) 66'8SZ'6 81,' EVO 'S EO/BZ/TO aO SlIRn 68'BTZ6 

SOOZ/9-E/90 %SZI'9 861LEIS ama 
ZO/61/ZT IN MIA dOOZ) SrlIM rlVHnH rlVNOIMVN 

01'9T OL'SLL'OT 08*T6L'OT E0/8Z/10 Ao sliNa 00001 

900Z/TO/01 
%SZ*L HrlUVrlrIV0 ZOOZ/10/VO 

ZO/OZ/80 a.La as ONI saooa KOSA .L 
WESZ OE'ZtL'Ol OL'SZ0,11 E0/9Z/T0 AO S.LIKn OOOOT 

VOOZ/TE/ZT %SL*l 
E0/9T/T0 zooz/IE/zT a.La as AUnSVZ'dl Sa 

08,09 EE*686'tE EVOSO'SE EO/BZ/10 Ao sliNn 000GE 

6anNii.No;) (SSOl) NIVD rlY.LldYD KUH1 LHOHS ------------------------------ 

------------ ---- -------- -------- -------------------- 

ssorl *do Nivf) ISOD arivs Ao azuiaDov NoiLai'dossa jurazaoud 
saasoo,ad /arlos 31va disLiz) 

rllv.Lsa ssori amy NIVE) 

I",LrInSNOD *AMI SY 
3ma HE)H mi xassv ;)tlmvl .Lv/ .lsn3 TE/ZT -dVRA rIVZ)SIa 

'Y'R 'XNV9 VIAOHDVM EO/TE/SO OIL 
EO Sz das Nn*d HOIlVaMnOA ArlIKYJ AHMSia iLod EO/TO/10 KOHa 
EO/SZ/60 do SY qlOdBld 990rl PU18 UTLD 66EBZOL-Ez ax xy .L 
t af)Yd *V*N 'RUVEL YIAOHDY14 SZSBBLBZOT # lMnOD3V 

0 



LOOE/ST/80 %SZ*E 
E0/80/T0 Z00Z/ST/9o a.La as xuasyzdi sa Sz,9Sz SZ*TE9'OV OS'L88,01, EO/6T/ZO .90 S.IiNn 00001, 

STOZ/TO/ZO 
EO/9T/TO %S RHa V91 HA ST VNNA 

99'OEI"T 18*LSL'9ZT LV*88T'BZT EO/ET/ZO dO SlINfl OOOSZT 

STOZ/TO/ZO 
EO/9T/TO %S*S RgA Y8 ;L VA ST VWMa 

SZ'IEV'l 00*0S8'V9T sz,Tez,99T EO/ET/ZO .90 S .LIKn 00009T 

SOOZ/9T/ZO %SLB-9 66/9T/s axa 
ZO/9T/ZT a *ass xu ams oxi duf) 'do lun=mHM 

0S'E9Z OE*TZ9'ST 09*1,061sl EO/ZT/ZO aO S.LINfl OOOST 

ZTOZ/ST/TT 96V 
EO/SO/ZO ZOOZ/ST/TT a.La sas iLunsvz-d.L sfl 

9T*OOT ZS*LB6'61 89*L80'0Z EO/ZT/ZO AO S.IlKa 0000Z 

LZOZ/ST/TT 
%0 866T/ST/T aia said .Ls 

EO/TE/TO aaddiu.Ls as syaHl Ssj.VlS as.LIIM 
(L6*TT,) LT*68T"6 oz*LVV,6 EO/LO/ZO 10 S.LiNn OOOSE 

LZOZ/ST/TT 
%0 866T/ST/T a.La sai-d.LS 

EO/ET/TO aaddiums as syaui s :a .Ly.Ls azxina 
96,96Z V0,Tsf,19 00'BVL'9 EO/LO/ZO aO S.LlNfl 0009Z 

LZOZ/51/11 
%0 866T/sT/i a.La saivis 

ZO/TE/ZT azdaiH.LS as sy3ui ssivis as.LiKa 
(ZS'69Z) Z6*E9T'61 OP'V68'91 EO/LO/ZO AO SlINn OOOOL 

LZOZ/ST/TT 
%0 866T/ST/T a.La sdi-d.LS 

ZO/BT/ZT asddiu.Ls as svadl saiv.IS uslIfla 
90'86T V,6'61,S'9 00*BWq EO/LO/ZO AO sxiNn 000Sz 

allnNI .LNOZ) (SSOrl) NIVD rlV.LIdVO M31 I*dOHS ------------------------------ 
------------ ---- -------- -------- -------------------- 
ss0fl U0 RIVE) ISM Rrivs J0 aa-dinoov Noi.LaluDsaa ju'dadoud 

saaao0ud /cirios a.Lya /# cllsnz) 

,iiy.Laa ssorl aNv NIVE) 

XNVIrMSN03 "ANI SY 
DMd HOW ANI isssv oizxvqiv/xsno TE/ZT XV3A rIVOSIA 

'V'R 'XKV9 VIAOHDVM EO/TE/SO 0.1 
EO SZ d :RS NnH moijyamnoa )LrilKvi AsKSia xou EO/TO/TO MOSa 
EO/SZ/60 aO SY 1,10da-d asorl pu's UTRO 66E8ZOL-EZ aI XYX 
aDva 'Y'N 'XM9 VIAOHDYM SZSGGLBZOT # IMODDY 

N 



SZOE/ST/80 %0 SZOZ/ST/80 
aU SV3*dl Sn SLB'9 JJqAd 

XMI %0 96/V/-ET aia aaddiuis sag 
EO/TZ/ZO Gaddiuls aff SvzHl SHIVIS calima 

0VT9 09,ZZOIE 00,P801E EO/9Z/ZO SO SIINn OOOOT 

SZOZ/ST/80 %0 SZOZ/ST/80 
au svadi sn m,9 ilud 

INI %0 96/t/TT aia aaddlUIS Sag 
EO/LO/ZO azadluis ag SYSdi Salvis aallmn 

09'SVE'T OV'866'LV 00'1,VE'6V E0/9z/z0 SO SlINn 00009T 

ZT0Z/ST/Z0 
%9'9 Z'IRVTIV0 TOOZ/60/TT 

ZO/VT/80 a.La au duoo dvo nNiaou 
OE*991, OZ'TZE'OT OS'LSCOT EO/LZ/ZO SO S.IlMn OOOOT 

ZZOE/ST/80 %0 %SZ*L INd NIHd 
EO/9Z/ZO aaddiums aa svzH.L sa.Ly.Ls azmima 

9E'9ST t,9*0ZZ'8T 00'LLE'81 Eo/tz/zo .90 S .IiNn 0000S 

TTOZ/ST/EO %SL'9 TOOZ/6/E aia 
ZO/OZ/80 Ix max Dmi SNOI.LyDiNnmqoo XOD 

89*Z6S'T Z6*SOE'6 09*868'OT EO/SZ/ZO SO SlIfM OOOOT 

800Z/ST/T0 
%E*9 A Has 96/sin aia ja 

ZO/90/TT us ONI SasludHEINS IIH.L ILUnILNEZ) 
OUBTE 00*9L9'OT OE'V66'01 EO/SZ/ZO SO S .Llftn OOOOT 

SZOE/ST/OT 
W9 ZOOZ/T/E ama aD io vz~z 

ZO/ZT/VO Has dUO3 Djjq Kri HNOH rivusaaa 
SZ*TBZ SZ*TEZ'TV 0S'ZT5'TV EO/VZ/ZO So S.LiNa 0000t 

EZOZ/ST/80 %SZ'9 E6/ST/8 
ZO/ZT/Zl axci sag syaHi sa.Lyis as.LiKa 

L6*L9T'-[ 69'V08'L5 99'ZL6'BS E0/5Z/Z0 So slian 0000S 

aamij.Hoz) (SSOrl) NIVD rIV.LldVO WHH .L L'dOHS ------------------------------ 

------------ ---- -------- -------- -------------------- 
ssou 'do NIVE) Isoo arivs So a3,dinbz)v Noildi'dossa ALldzdodd 

sammuci /arios am-fa /# disno 

riivisa ssori mqy xivE) 

ZHV.LrInSNOD *ANI SY 
3md HEM ARI lassy 3IZX".LV/ .ISO3 TE/ZT IdVaA rIV09111 

'Y'R '2NVR VIAOHDVM EO/TE/SO Ol 
EO SZ cISS ME NoIlvaNnoa ArIlKYJ 2LaNSia )Lou EO/TO/TO Nouj 
EO/SZ/60 SO SY 4.10do-d 830ri pug UTvf) 66E8ZOL-Ez ai Xvi 
9 aDvd *V*N 'Rays VIAORDYM SZSBBLBZOT # =ODDY 

N 



ZZOZ/10/so 
%ei,ve oooz/s-i/t (3ia i-Y io 

ZO/91/50 a.LD -r'-oooz Has Sl-dly ivmmamixNoo 
SL*6LL'E E0/T1/E0 .90 slimn SV'60911 

ZTOZ/BT/SO 
%LS'L OOOZ/9T/TT ama SAJZ) alml 

zo/go/T-r ssyci liza oNi saNiri uiy virisa 
(L9*98E) L9'989'6 00,00E16 WIVEO So s1IRn 00001 

LOOC151180 %gZ*E 
10/11T/To zooz/Si/80 ama as Aunsyaul sfi 

BL'E6T'T -EE'DLS'OS 60*V9L'TS EO/ZT/EO So sxiNn oooos 

LOOZ/ST/80 %5Z'E 
EO/80/10 zooz/si/ao ama cis imnsva-di. sn 

Ef,'T61, zg-06E,sz So'Z88,SZ E0/ZT/E0 So S.1imn ooo5z 

ZEOZ/ST/90 %9L'L 
ZO/OE/OT zooz/lz/9 axa sag rmorm NOZINHA 

OL'09L SB-BEE'S 55-66019 EO/LO/EO 30 SIINn 0005 

LOWST/80 %SZ'E 
EO/80/10 ZOOZ/ST/so ama as JLHnsv2H.L Sn 

SZ*9SL oo , SZ9 lot, S'C'TBE '11, Eo/So/E0 So sliNa 00001, 

LOOZ/ST/80 %5Z*E 
E0/80/To zooz/ST/qo G.1a as )Ldnsyzux Sa 

05'LBT 18'LST'01 TE'STIE'01 EG/So/EG So sminn ooooT 

TEOZ/91/Lo %51,*L 
Z0/TZ/TT 66/9T/L ama as risa oo IdIN Udog 

6S'SEE'V oo*ZSEI~ EO/EO/EO So sximn ooos 

SZOZ/ST/80 %0 SZOZ/ST/80 
as svzui sn SLB'9 IMd 

XNI %0 96/V/IT aia azadiuxs sag 
EO/VZ/ZO aaddi*d .LS as svaul S:Rxyxs 0211ma 

oo*t,91 00'ZLI'ZT 00*9EE'ZI Eo/9z/zo So sliNn oooov 
------------------------------ 

agn jj.Noz) (ssori) HIVE) rIVLIdVo NH91 LHORG 

------------ ---- -------- -------- -------------------- 
ssorl "do HIVE) ISOD alivs So aa-diaboy moixdi-aassa xxu~ldoud 

saasooua /a-ios axya disno 

riiv.Laa ssori amy HIVE) 

1".LrMSNOD *AMI SY 
DMd HEM AUX 12SSV DIJIMMY/lSaD TE/ZT HVWL 'WDSIa 

*V*N '7MR VIAOHDY14 Eo/TE/So 01 
EO SZ dRS Un'd NOI.LVaMnO9 xriiwvai xaNsia jLou EO/TO/TO WOda 
EO/SZ/60 SO SY ;aOdDld BsOrI PU18 UT'eD 66ESZOL-EZ aI Xyl 
L z0vii *V"N 'XMR YIAOHDVM SZSBBLBZOT # MflODOV 

0 



STOZ/TO/EO 
EO/ET/ZO %S *dvN VOL HA ST VXNA 

56*TSL BE'TEL'LZT EE*98P'BZT EO/fT/EO do SLIM OOOSZT 

STOZ/TO/EO 
EO/ET/ZO %5*5 * .* UYN V91 ZIA ST VXMA 

OS'LGS 00,OSSIS91 OS*LU,'99T EO/1,T/EO 90 SIIIM 00009T 

ZTOZ/TO/OT 96SZT'L ZOOZ/OZ/6 axa 
ZO/LT/60 LN man z)Ni sNoiivoixaNxo:) xoo 

LL'6rVL E6'1196'V OL'VEL'S EO/ET/EO do s.Lixn ons 

ZTOZ/ST/90 %SLE"t 
EO/ZT/EO ZOOZ/ST/9 ata as Aunsvadj. sn 

(Z6*1'OT) 6L'TS9'OT LB'91'5'OT EO/VT/EO AO S.IINn OOOOT 

ZTOZ/ST/80 %SLE*V 
EO/8Z/ZO ZOOZ/ST/8 aLa as xunsvaui sfi 

BT*T St"6EVTE E9 ' OD19 'TE EO/VT/EO .90 Slimn OOOOE 

ZTOZ/ST/80 %SLE-V 
EO/LZ/ZO ZOOZ/ST/8 a.La as x-aasya-ax sa 

zzlvlz 99 * ZZS 'OT 88*91,S'OT EO/§,T/EO do SLIM OOOOT 

ZTOZ/ST/80 %SLE'V 
EO/LZ/ZO zooz/si/e axa as A*dnsvadL sn 

9T'09 6Z' 6ZB '9E St, 688 ' 9E EO/VT/EO .90 SLIM OOOSE 

ZTOZ/ST/80 %SLE*V 
EO/LZ/ZO ZOOZ/ST/s ama as Aunsv3u.L sn 

98ISS 86'EBV'OT VS GES 'OT EO/VT/EO do SJIINO OOOOT 

ETOZ/51/80 %SLE'V 
EO/ZT/ZO ZOOZ/ST/9 ama as Aunsvzd.L sn 

9S'9LE ET*EOL'OZ 69'6LO'TZ EO/IT/EO do sLiNa ooooz 

OTOZ/SI/EO 
%SLI'S HrIEEVrl'IVZ) EOOZ/IT/EO 

EO/TT/EO aLa as DNI 00 1614d DSrIH NVOIESKY 
6CLT TL'BL6'11 09'966'V EO/ZT/EO do SLIM 000S 

------------------------------ asamiixoz) (SSOrl) NIVE) rlY .LIdVO KEHL IHOHS 

------------ ---- -------- -------- -------------------- 
Ssorl do NIVD ISOD Srivs do asuinoov NoiLdiuosaa A.Ldzdoud 

samooud /arlos HLY(i disno 

riiv,Laa ssori aNy miyf) 

i"Lrinsmo "AMI SY 
:)f4J XON ANI MESSY OIMRVrl.IV/.LSM TE/ZT 'dVg)L rIVOSIA 

"Y'K 'XRVEI VIAOHZ)YM EO/TE/SO Ol 
EO SZ d3S Rn*d NoiLvannoa inima )LzNsia xod EO/TO/TO SiOUa 
EO/SZ/60 do SV -4 .zodaH 980rl Pule uTRD 66ESZOL-Ez ai xyl 
SOyd 'Y'R 'XNV9 VZAOHDYM SZSBBLSZOI # IMOZOV 

0 



ZEOZ/ST/EO %SL'9 ZOOZ/OZ/E 
ZO/OZ/80 a.La iN duoo dvD oaria rivusNaD 

00'ZEG'T 09,99ZITZ 08,0ZEIZZ EO/ZO/110 do s.LiNa ooooz 

TZOZ/TO/VO %ZLO'S 
oooz/ez/9 ciia sAxO ndHi. ssyd 

ZO/LZ/80 S'd .L nHH .L ssvd SrUdly LSZMH.L'dOx 
(89-TT) SCSST LO'I'T'T EO/TO/VO do S.LlHn LO'tVT 

60OZ/ST/ZO %8*9 66/TZ/E 
ZO/tT/80 a.La im oNi RAI.LONO .Lny HOMIUHH 

(V9'LZ-Z) 119'LZ.L'6 00'OOS'6 EO/TZ/EO 90 SXINa OOOOT 

VTOZ/ST/Tl %S'S ZOOZ/9T/TT 
ZO/LO/TT a.La aS ONI dH9 SHOVS NVNa'IOD 

E6*TTZ LT*886'6 OT-OOZ101 EO/OZ/EO AO S.LINa OOOOT 

90OZ/TZ/ZO %SZT-P 
EO/ZT/ZO EOOZ/Oz/z ala Im us ONI duo 110 

(TIL'69) 'vS*866'tT OT'6E6'1'T EO/OZ/EO do S.LIXa 0009T 

OEOZ/ST/ZT %SLS'B OOOZ/ZT/Zl 
ZO/TO/80 a.La IN Xid NODarial HSIIIHQ 

SS'EOL 09-Ess's 99*LgZ'9 EO/6T/EO do S.LiNn 000S 

Boaz/sl/lo %5z,9 
EO/LO/ZO EOOZ/ET/I a.La in d-doo L"aNaz) 

(06*zl,) 9S'OET'S S9-LSO'S EO/6T/EO do S.Likm OCOS 

ITOZ/TO/EO %SL*L 
EO/LO/ZO TOOZ/T/6 ClIa IN WOORrIS-1 HOM-da 

06'TTIT 09,908's 05-BD6,g EO/8T/EO do sjiNn 0009 

OEOZ/ST/ZT %SLB*g OOOZ/ZT/ZT 
ZOPEO/80 ama IN OrId NODWISM HSIMIRE 

58*TLS OVESS'S sg-szv,g EO/TT/EO do Slimn OOOS 

ZEOZ/ST/90 %SL-L 
ZO/OE/OT ZOOE/Tz/9 aia sas rlVRO'lE) NOZIEZA 

S6'IIZL SG*BEE'g 08*E90'9 EO/VT/EO AO SIINn OOOS 
------------------------------ 

aanxii.Noz) - (SSOrl) NIVE) 'IYJ.IdVD Mal IHOHS 

------------ ---- -------- -------- -------------------- 

SSO'l 'do NIVE) ILSOD arlys do aauirlt5ov NOI.LdI'dDsza JLJugdo*dcl 
smsooua /aqoS aiva /# disnO 

fiivj,za ssori aNy Nivo 

JKYJ.rlnSNOD *AHI SY 
OMd HON ANI J.9SSV DIMNV'IIV/ .ISDO TE/ZT UVEA rIVOSI& 

*V"X 'XHYR VIAOHDY14 EO/TE/SO Ol 
EO SZ daS RnU xoilvaxaoa xriiNva Asmsia xo*d EO/TO/TO NOMa 
EO/SZ/60 ZO SV qaodau ssorl PUIR uTleE) 66EBZOL-EZ Ul XVI 
6 sDvcl "V*n Ilays vllioHovm SZSBBL8ZOT # lUnOODY 

0 



STOZAO/tO 
EO/VT/EO %S Hay Val HA ST vma 

ez"E9811 L8'91,S'M, ST*OTV'Z9t EO/9T/VO Ao sxiNn oooosp 

ZTOZ/ST/80 %SLE'V 
EO/ZT/EO zooz/si/o axa as xunsvallm sil 

(TO'TOE) 6L*TS9'OT BL'OSE'OT EO/9T/VO AO SLIfM OOOOT 

TEGZ/S-E/ZO %SLE*S TOOZ/S'I/Z 
EO/ZO/VO GIG as svzui sa.Lyj;s az.Lixn 

(BL'OOT) 88*TZO'9T OT'TZ6'ST EO/ST/VO 90 911NO OOOST 

TEOZ/ST/ZO %SLC'S TOOZ/ST/Z 
EO/6T/EO aia as svaui sa.LvIs as.LiKa 

(06*S11) E6'ZSE'S EO'LOE'S EO/ST/1,0 aO SIINn OOOS 

STOZ/91/Zl 
%S*E EOOZ/T/T GIG V qD V6-ZOOZ 

EO/TE/TO USS NSSY DIN rlLVN INaMHRAOD 
E6'1,TZ T6*6ET'TEZ f,8*VSE'TEZ EO/TE/10 90 SIMI 8S*ZTE6ZZ 

SOOZ/TE/TO %SZ9'T 
EO/8Z/TO EOOZ/TE/TO aia as xunsv3*di sa 

9z, 118 9 tp' IF 1, 6 'f, E T L ' 8 Z 0 ' 9 E EO/TT/~O ao siiRa ooogE 

ZIOZ/ST/90 %SLE'V 
EO/ZT/EO zon/si/9 a.La as xuasmu sa 

(911IS90 6L'TS9'01 EE,98zlOT EOILOIVO AO S.LIRn OOOOT 

BOOZ/TO/ZO %L TOOZ/6Z/'10 
ZO/ZT/ZT ama ja z)Ni soarlH SUSHIOUS NVMSrI 

OZ'90Z 05*S9Z'TT OL'OLV'TT EO/EO/VO .90 S.LlNn ooooi 

BOOZ/ST/TO %SZT'V EOOZ/ET/10 
EO/90/TO a.La as ONI dMf) SHOYS NvxarioE) 

IIL*TZT TL'866'V gl"OZT'5 EO/EO/vO ao SliNn 0005 

BZOZ/ST/TT %SZ-S 86/9T/TT 
EO/SZ/ZO GIG as svz*di saxvis az.Linn 

(BZ*SOE) 60'ETL'ST T8*LOV'5T EO/VO/VO aO S.LlRn OOOST 
------------------------------ 

a3nNIMOD (SSOrl) NIYf) rIVIIdVD XHSJ IHOHS 

------------ ---- -------- -------- -------------------- 
Ssoll "do KlVD ISM urivs .90 axdinDov NOIldiuosaa Aiusaoda 

SassDowd /arioS z1va /# disliD 

rlIY.LZa SSOrl UNV NIVE) 

LUVI'InSNOD 'ANI SY 
OMcl UDN ANI IRS9V DIXMrllV/.tSaD TE/ZT UYZA rIVOSIA 

'y"m IXNVEE YiAOROYM EO/TE/SO Ol 
EO SZ cIRS ME NOLLVaMOA ArliNva xsmsia jLox EO/TO/T0 ROHa 
EO/SZ/60 do SY qaodwd 9sorl pue uTuD 66E8ZOL-EZ aI XTI 
OT SDVd 'Y'R IRMYR vlAoHDvf4 SZSBBLBZOT # JMODDV 

0 



8ZOZ/ST/TT %SZ'S 86/9T/11 
EO/SZ/ZO a.La as svzd .L sa .Ly.Ls aaiiNfi 

Va 9 ES'TDZ'S EO/OE/tO so SIM 000S 

SZOZ/ST/80 %0 SCOZ/ST/80 
as SYTHI Sfl SLB'9 IWAd 

XMI %0 96/v/TT ama aaddi*dts saq 
EO/LT/EO asadiu.Ls as svaHm saivLs aa.LiNn 

(ZI * V) LZ'B'vg'T ST'VDS'T EO/6z/DO so SLIM OOOS 

ZIOZ/ST/80 %SLE'V, 
EO/WtO zooz/si/a ci .La as Aunsysui, sa 

ES'6T EVOWSZ 96'6S6'SZ EO/6Z/T,0 so s.LiNn ooosz 

ZZOZ/ST/90 %0 %SZ*L INd NIHd 
EO/9z/zo asddia.LS as svz"d ;L saxy.Ls as.Linn 

(99*Lzl) qq,uSlqT 00*9Tt'9T EO/6Z/PO so s.LiRn ooost 

ZTOZ/ST/80 %SLUT, 
EO/VO/VO ZOOZ/ST/B aia as Aunsvzs.L sn 

LL*Z'p gz,Tgs,ST EO'LO9'ST EO/BZ/VO so sman ooosT 

ZTOZ/ST/80 %SLE*V 
Eo/vo/t,o zooz/sT/e aia as jumsymu sn 

69 * VS EO'LS6'SZ ZL*TTO'9Z EO/BZ/VO so SIIHn 0005Z 

ZIOZ/ST/80 %SLE-V 
EO/ZT/EO zooz/sT/e ama as Aunsv3wx sa 

(60*LI,Z) BL,Tsg,OT 69 * 1101, lot Eo/sz/vo AO SILINn OOOOT 

LOOZ/SZ/TO %S'9 
ZO/10/80 TOOZ/SZ/OT mia as oD uo ujm auoa 

SE'9Z6'6 oo,BqT,oT EO/ZZ/tO AO S.LINn OOOOT 

ETOZ/TO/SO %SZ9*1, EOOZ/TZ/tO 
EO/9T/VO aLa us Nssy niji Pi.LYN rivdzaaA 

ES'ST LO*606'6 09,PE616 EO/EZ/VO AO GXINa OOOOT 

TEOZ/9T/LO %SV'L 
EO/VI/EO 66/9T/L a.La as riaa o;) ujm auoi 

6L'168'E OZ*D6T,v EO/9T/Vo 40 SLIM OOOS 

------------------------------ agnXIINOD (SSOrl) NIVE) rIV.LIdVO Mal IHOHS 

------------ ---- -------- -------- -------------------- 
SSO'l HO NIVD ISOO allys so aRUILIOZ)v NOi.Ldi'dossa Aidzdo'da 

saaaooud /auos a.Lya /# disfiz) 

riiy .Laa ssori aNY NIVD 

L"vinSNOD 'AHI SV 
OM IdOW ANI laSSV Olmmvlllv/.Lsnz) TE/ZT -dV3X rIVOSIA 

*V'N 'X"R VIAOROVM Eo/TE/So Ol 
EO SZ d3S NnU Noijvmmoa Ariixya Amsia )Lod EO/10/TO NOHa 
EO/SZ/60 do SV jaodwd asorl puv uTvD 66EBZOL-EZ ai xvi 
11 z0va 'V'N 'XHVR VIAORDY14 SZSBSLBZOT # IMODOV 



BZOZ/ST/TT %SZ'S 86/9T/Tl 
EO/Sl/tO aia as svaui saLvis a2umn 

9S,9zll 6T'Z6l,'OZ SL'ST6'OZ EO/90/SO do Slima OOOOZ 

8ZOZ/ST/TT %SZ'S B6/9T/TT 
EO/5z/zO a.La as svzul salv.Ls as-LINn 

(EO'ZE) BL-OS6'OZ SL'ST6'OZ EO/90/90 210 Slimn 0000Z 

ZZOZ/ST/80 %0 %SZ'L lWa MIX& 
Eo/qz/zO azdaildlS as Sv3H.L S3.LvjS agtlnn 

00,5Z 01-LT6'EZ OT'UVEZ EO/90/SO do MUM 00099 

BZOZ/ST/TT %SZ-9 86/91/IT 
EO/SZ/ZO a.La as svsa.L sa .Lv.Ls as.LiNn 

Z9'L 69 * LEZ 'S TE'SVZ'S EO/50/SO AO S.LIKn OOOS 

SZOE/ST/TT %SZ*S 96/91/TT 
EO/SZ/ZO a.La as SVSHM S3.LV.Ls az.LiKa 

(9Z*I,T) OCLEVS 1,V EZZ'S EO/SO/90 do SlIKn 000S 

LOOZ/OE/TT %S'S ZOOZ/ZO/ZT 
ZO/VO/ZT ama as soarm dfloHD XID 

TO'99E TIL'OL6'P SL*9EE'S EO/TO/50 do s.Lxxn ooos 
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TO/ZT/zT 1400 00 OH72 rr"ENHE) 
(1,L'EEZ) 9T'ZEL ZT, 136f, ZO/LZ/ZT AO SZHVHS OZ I 

TO/ET/ZT HOD dUOD VlVa ISIdla 
(Es,os) 88'99L SE*9TL ZO/EZ/ZT ao SZHYHS 0z 

TO/6T/TT NOD ddoo Yllya 1"la 
(SE*ZT) OL'BZL SE*9TL ZO/EZ/ZT AO SaHVHS 0z 

TO/TT/Lo woo duo3 Y.Lya Lsaia 
69'S9T BT*SZ91T LS'06L'T ZO/EZ/ZT AO SZUVHS 05 

TO/TT/LO HOD dHO3 Ylva ISSIA 
z0/0z/ZT do SH'dVHS OET 

TO/LZ/90 x0a duoz Y.Lva Ls*dIa 
ZT'EST OL'BEE'Z ze*T61"z zo/oz/ZT 90 SRHVHS OL 

----------------------------- 

ciznximmo ;) (Ssori) RIVE) rIVlIdVD Mal f)HOrl 

------------ ---- -------- -------- -------------------- 

ssorl 'do HIVD XSOD aqys .90 asummy moi.Laidz)sxa )udHdoud 
SQRSDO,dd /mos aiva /# disno 

qivisa ssori amy xiyD 

INVIrInSNOZ) *AHI 
SY OMd WX AMI SV SflJrlHV/JSfl0 SV TE/ZT -dV3JL rlYDSla 

'V*N 'XNVQ VIAOHDYM ZO/TE/ZT 01 
EO sz d3s kulu NoiivaNrioa inima iLaxsia xou zo/To/go Noua 
EO/SZ/60 90 SY laoda-d seorj pup UTPE) 6GEOCOL-EE (11 XVI 
SE HDYd 'V*X 'XNVU VIAORDY14 9TSOBLBZOT # JMOD0V 

0 



0 

------------ ---- -------- -------- 
ssori do HIV0 ISOD arivs do asuinoDy 

sasaoo,dd /arios s.Lva 

COILCIS 01 CG'M qiv.Lsa SSOU amy NIVE) 

zxvxunsKO0 'ANi 
sv :)Md HEM ANI sv SLI .Lriav/ .LSLIZ) sv 

,V*N 'MYR VIAOHDYM 
EO SZ daS NnH Hol.Lvamos )Lrliwva AaNsia xou 
Eo/sz/60 do sv 110da-d esarl pule UTeE) 
LT SOVJ 'V'H 'XKV9 VIAOROYM 

TE/ZT IdVa)~ rlVDSIA 
EO/IE/90 01 
EO/10/10 WOUa 

66ESZOL-EE al XVI 
9TSBOLgrol # JMO:)3V 

0 

0 

TO/ST/60 
9s 1 TIZZ Lt * E8V'T E0,80LIT E0/6Z/T:0 

'E[)/ZT/Z'E 
(t,L'68T,) 09 "vTO 'T 98 flzs EO/ST/TO 

10/6T/11 
(f,E' 9LE) OZ*TO6 98 Tzs E0/ST/10 

10/'PZ/OT 
(1,T * 091) 50 ' OTS T6 '6tE EO/ST/10 

HOD 00 sqa"D 3 ldalDoud 
do SZHVHS 0z 

NOD dHO3 MIMI 
.90 SHHYHS OE 

NOD d*dOD risjAI 
do SRUVES 0c 

NO :) duoD rl2.Lmi 
90 SEUVESIOZ 

-----------------------------

(SSOrl) HIVE) 'IVlIdV3 MHl DNOq 

--------------------

NOI.LdIHDSZa A.LHHcIOHd 
/# disno 



ZO/LO/TO Noo duoo uamndmo ausa 
96 609 't, Z6"6ZE'T, EO/TO/SO .90 SZHVHS OST 

ZO/EO/TO HOD dUOD IIHJndROD TISCI 
(9s,9) L8 6Tf,'T TE ' EPT, 'T EO/TO/SO do SHUVHS 0s 

TO/ZT/ZT HOD sym HINNyd 
(T9*STT) 01,*TBL 6L"S99 Eo/zo/110 90 SZUVHS OT 

TO/6T/TT HOD ZVK SINNVA 
(16 * ZTT) OL' 808 6CS99 EO/ZO/VO do SRUVHS 01 

10/ti/80 HOD HYN 3INNya 
(80'sgslz) Vl * 988 "ET 90"TZE'6 EO/ZO/VO 910 SRXVKS OtT 

TOILZI90 HOD Hyx SIN"d 
(80*BZSIT) 01'"I'so 19 ZE'9ZE'S co/zo/vo 90 SHUYHS 08 

TO/ZT/ZT NOD d1doz) URNY XNVEL 
9f,'9L 091ZZ9 90*669 Eo/zo/vo AO S3WMS OT 

TO/6T/TT HOD dHOD uawV XMVEK 
90,Z9 OO'LE9 90'669 EO/ZO/VO do SHU"s OT 

TO/VT/80 NOD clHOD dawy )THY11 
SL'98T Ot'OT6'T ST'L60'Z EO/ZO/VO AO SHEYRS OE 

TO/tT/80 NOD duO3 Hawy XHVEE 
Z6'8ET, OZ'TEL'S ZT'OLT'9 E0/8T/E0 .90 SZRVHS 06 

TO/LZ/90 W03 d1doo U21HY XRYS 
T,L*T91, 89"rS9'E Zl,'ETT't E0/8T/E0 do SRUVHS 09 

TO/6T/ZT NOD 00 2,IGNVE) -3 Xalooud 
T's, LE ZL*908 9z, 11118 EO/6Z/TO do sau"s 01 

TO/ZT/ZT NOD OD HISHYS 13 U2.13oud 
E6'OS ZE*E6L sz * I'vs EO/6Z/TO AO SH'dVHS OT 

TO/6T/60 NOD OD sliums 13 HalooHd 
ST'OZ8 88'EE6'S EO'VSL'9 EO/6Z/TO do SRRVHS 08 

aanNIMMOD (Ssorl) NIVD rlylidvD Huai E)HOrl ----------------------------- 

------------ ---- -------- -------- -------------------- 

ssou do HIVE) ILSOD arlys do aauzaDov Noixdiuasaa Axxzdoud 
sa3aooud /arios aLya /# disno 

rliy,Laa ssori amy NiYD 

JAV,LrInSHOD *ANI 
SY DMd HON ANI SY Sa.IrISV/XSnD SY TE/ZT UVZA 'IYOSIa 

'Y'N 'XNVS VIAORDYM EO/TE/90 ol 
Eo sz das Nnd Noi.Lvannoa AuiKva xaNsia Aou CO/TO/TO XO'dJ 
EO/SZ/60 do SV jzoda-d esoa pue uTvo 66ESZOL-EZ aI xvi 
ST SOVd IXNYEE VIAOHDybi 9TS88L8z0T # INRODDV 

0 



------------ ---- -------- 
ssorl UO RIVE) XSOD Urlys do 

sasaooua /a 

qiy.Laa ssori axy xiyD 

XMXrlnSNOZ) *AMI 
SY DMd EON ANI SV SnIrISY1.1SX) SV 

'V"X 'XNVff VIAORDYM 
EO 9Z d3S ME Noixvamnoa iLriixva imsia iLou 
EO/SZ/60 do SY 1.7odoU 390rl PUL' UT'eD 
61 Royd 'V-H 'XUVEL VIAOHDYf4 

TE/ZT HVajL qvosia 
EO/TE/90 Ol 
EO/TO/TO woua 

66EBEOL-EZ (II XV1 
9TSOBLBZOT # ZMODDY 

0 

0*TWEL 

LO'TES 

ZZ*E65'-E 

09*LOS'6 LT*L6V'B 

(El'TEE'Z) TV'ETS'B 8Z'ZOT'9 

(96,Z[Z) E8*906'T SO'EL9'T 

(EE'SES) sz,m"t 96*EI6'E 

(00' .9) ll,'ES9'T lT,'LL9'-1 

(90'E6E) SE*PDS'Z 6Z*T-ET'Z 

(SSO,l) RIVE) ~lvxiclvo Mal Mori riv.101 

IO/EO/ZT HOD NOSNHOP n KOSNHOr 
ED/LZ/SO do sauyHs OT 

10/6T/11 NOD NOSNHOr 13 HOSHHOD 
EO/LZ/SO 90 SHHVHS OE 

TO/60/TT NOD NOSNHOr n MOSHROD 
EO/Lz/so do SRHVRS 091 

ZO/LT/TO HOD 00 Daria riVUHNHO 
EO/9T/50 do SaUlms azz 

ZO/EO/SO HOD NOSKHOf '2 NOSNHOD 
EO/ZT/SO do SaUVHS OE 

ZO/EO/SO NOD HOSNHor 13 NOSHRof 
EO/ZT/SO .90 SRUVHS OL 

TO/ZT/ZT NOD NOSRHOr 13 XOSNHOr 
E0/Zl/S0 do SHUVHS OE 

zo/To/zo HOD HONArl ririlu-dax 
E0/B0/S0 do SHXVHS 09 

-----------------------------
aa=iiNoz) (ssori) NIVE) rlV.LldYD KUaM OROll 

-------- --------------------

aa-difiDoy NOI.Ldl'dDssa xxuadoui 
uos siva /# disaD 



TO/6T/90 
08 80t, 'IT VZ * ST L '9 ZO/9T/OT 

TO/6T/90 
(I'L-SEZ11) ZT 6 EO '01 8 E' EOS ' 9 ZO/Oz/60 

TO/6T/90 
(LT ' 968 '1) "0 1,00 1 L LS ' GOT 'S ZO/LT/60 

TO/6T/90 
(6-E'I,LT'TT) 00 EBE 'OZ TB*BOZ'6 ZO/ZT/60 

TO/LZ/90 
(OZ , ESS IS) 98 OST '01 99'L9S'P ZO/6Z/LO 

TO/61/90 
(90*59TVf,T) 01, LIE 'OZ 1,E * TO f, ' 9 ZO/5Z/L0 

is 

ISO:) Zrivs do 
saaaz)oud /arios 3,Lva 

TE/ZT HVHA qVoSla 
TO/TE/ZT 01 
ZO/TO/90 Houa 

66EGZOL-EZ ai xv.L 
ZSS99LSZOT # JM0D3V 

0 

EO SZ daS NnH 
EO/SZ/60 JO SY 
z sDvd 

0 

------------ 
SSO'l 'do NIVD 

?0IMUL 01 ZOIL/9 qiviza SSOU aNY NIVD 

=YlrMSNOD 'AMI SY 
DMd UDW AMI SY UgYH aDIHIISLID Sy 

*V*N 'XNVll -fIAOHDVM 
Noixyannoa xiixyj xaNsia xo-d 

jaodwa 9907 Pup UTRE) 
'V*N 'ItMg VIAOHDVM 

Koo DNI MRSHNIVIUSLN3 DED 
do SZH"S 09Z 

KOO ddoo rlrlyd 
do saims ou 

NOD a-doo rlrlyd 
AO SU'dYHS,OOE 

xoz) oNi aGyau myna 
do sadlfHs Oss 

HOD duoD SDIHd"D 7aom:ffx 
do SHHYHS 009 

XOD MZX Z)Nl SrlVDI.Lna3VlqHVHd NDI 
do SHUVHS OZ9 

-----------------------------
(Ssori) NIVE) riy.Lldvo WaRl DNori 

--------------------

Holldi'dDsHa Xluadodcl 
/# disno 



(EVVZO'ES) 89*LZE18s'T - sz,Eo6,v6 

ZL'9TE'T go'sqslg BL*TBB'L 

SZ*OS6'Z 00'ZZL'L SZ'ZL9'OT 

(SsOq) HIVD 7vildvo Mai DNori riv.LOI 

10/61/90 NOD cluoo SaIDOrIONK021 JARISMS 
Z0/LT/ZT ao SHHVHS OTIE 

T0/f,0/ZT NOD a fio aHoo ionui HsoxHso 
ZO/LT/ZT 90 S2,dvHs OBT 

NOD 
TO/6T/90 dHoo soarm anoilaou SOINOE.Loarla 
ZO/II/ZT SO SzHVHS osz 

TO/6T/90 HOD d'dO3 S31007ONHORI INZISNES 
ZO/OT/ZT JO SUUVHS OOE 

Woo 
10/6T/90 duoz) soarm an0imaos soimuioaria 
zo/so/ZT ao SRHYRS OLI 

10/61/90 HOD dIdOD SHID070HROXI INHISNES 
ZO/tO/ZT AO SH'dVHS OOZ 

10/61/90 NOD dHOD viv adymdoa 
Z0/0Z/TT Ao SHHVHS 0919 

To/IE/80 KOO ONI INZHHHOD 
z0/,EE/0T AO SS'dVHS OOE 

TO/6T/90 HOD DNI dldE) NO 
ZO/6Z/01 so SR'dVHS OST 

-----------------------------

aaamiLmoo - (ssori) mivf) riyxidyo Huai Emori 

-------- --------------------
asuin0ov Noiiaivosza )L .LESdO*dd 

/arios aiva /# disno 

0 

BUYS ao 
sasaooua 

ISOD 

qivisa ssou amy xivD 

amirmsNoo "ANI SY 
DMd H9N ANI SV rlqVH 20I*d/J;SnZ) SY 

*V*N 'XNVR VIAOROYM 
mouvannoa )Lriixya AaNsia jLox 

qaoda-d ssoq pum uTvf) 
'V*N 'XUVU VIAOROYM 

TE/ET HV2A 7YOSIa 
ZO/TE/ZT Ol 
zo/10/90 Nosa 

66ESZOL-Ez ai xvi 
ZSS88LBZOT # "MoDov 

0 

EO SZ dag NflH 
EO/SZ/60 AO SY 
E SEMI 

0 

(8Z*GTI,'T) 

6Z*SLO,T 

(EO'TLZ) 

Wsee 

(-qL'STS'E) 

(TE * 

(77E ' LOV'L) 

------------
ssol 'do HIVD 

os'LLLIL 

OL*Z6L'S 

OL' B8Z 'S 

08,1981E 

09'6LO 'ZT 

OVEZ9,01 

00*VTT,6 

ZZ'SSE'9 

66, L98 19 

L9 * LTO 'S 

SL'LI,L'V, 

118 1 E9S Is 

6L*BLZ'S 

99'90L "E 



To/fiT/90 
E0/80/T0 

TO/6T/90 
EO/LO/TO 00*OZE'9 

0 

-------- -------- 
Zrivs ao asuiaoov 
saa3ooua /auos siya 

qiv.Lsa SSOq aMV NIVO 
XHV.LrInSHOD *ANI SY 

DMa WX ANI SY rlrlVH 231HIISM SV 
*V'H 'XNV9 VIAOH3Vf4 

NOI,lYaHnOA xrmya 2LaNsia Aox 
liodoW asoq puv uTrE) 
*Y'R 'XNV9 VIAOH3VJ4 

C0/LF-/S 01 CO'LIL 

TE/ZT 'dVZA rIVDSIA 
Eo/TE/so Ox 
Eo/To/To Rom 

66ESZOL-Ez ai xy .L 
ZSSBBLBZOT # =000Y 

0 

Eo SE das Nnd 
EO/SZ/60 aO SY 
I Zf)Vd 

is 

6E'SOL'T 

00*V06'T 

------------

SSOrl UO RIVE) 

00*91flIt, 

00,91111v 

ISOD 

6E,Tzllg 
ROD 017 NINHYD 
Jo SHHVHS ooz 

ROD al'I NIMYD 
aO SHHVHS OOZ 

-----------------------------

(SSOrl) NIVO qVlIdVO WdHl f)NOrI 

--------------------

/# disno 



(SSOq) Hivo uviiavo Mai ONOrl qyLOL 

ZO/LO/ZO NOD SSvw ddoo S0l.LRNOw3vH 
EO/6Z/T,O Jo SHH"S OES 

10/6T/90 NOD 3xi SrI .LYN Y.L.Lais" NI.LwfH 
EO/lZ/EO .90 Sz'dVHS 09Z 

10/6T/90 NOD DNI SrI .LVN Y.L.L31EVN NI.LldyN 
EO/Ll/EO JO SHHVHS 06T 

zO/qO/zO NOD 1/14-ONI OOIL 
EO/OT/EO do SHH"S OEII 

Z0/8O/ZO Noo ilm-ONI OO.L 
EO/9O/EO AO SH*dVHS OVE 

TO/6T/90 NOD OIHO ON1 d'90 riNia RVDImawv 
EO/ET/ZO 910 SZHVRS 09S 

TO/6T/90 NOD airl NINEYE) 
EO/ET/TO 40 SHH"S Ozz 

-----------------------------aamiixoz) - (SSO11) NIVE) IIY.LldvD Nual BNOri 

-------- --------------------
asVinl3ov Noixaixosza 2L.Lundo'da 

/arios zLya /# disno 

------------ ---- -------- 
ssorl *do RIVE) ISOD Hrlys so 

sasaooud 

qiymsa ssoq aNy Nivs 

INVI'MSNOD *AKI SY 
DMd USH ARI SY 'lrlVH ZZ)I-d/ .ISnD SY 

*Y*N 'XNYU YIAOHDVM 
Noi,Lyamnoa Ariixyj Aamsia xo"d 

jaodsU B307 Pu'G UTTE) 
"WH 'XNV9 VIAOHDVbi 

TE/ZT -dV3)L rIVOSIa 
EO/TE/50 Ol 
EO/TO/TO NOlla 

66ESZOL-Ez ai xv.L 
ZSSBSLBZOT # lanooov 

0 

EO SZ dHS NflH 
EO/SZ/60 do SY 
z a5va 

0 

(BE'sZEITZ) EV E9Z'1,8 SL*LE6'Z9 

( .91" 1,-qEls) EZ * LL*TBZ'6 

(VVE69'10 00 ' 6 6 6 'TT 9S'90f,'L 

(LZ*TZ9'E) DS*89L'S EZ*LVT,s 

(TO * 96 E'T,) LT'SZB'OT 91'6Zt'9 

(E6'TLT,'E) E'v'69S'8 OS'LBO'S 

(ZT*-qeE,S) OZISLLIST 80 ' 69 E 'OT 

gt*868,T 09,Lselv 90*9SL'9 



0 

------------ ---- 
ssorl 'do xivf) ISOD 

ZO/LEIZL 01 ZO/t/9 

EO sz das Knu 
EO/SZ/60 do SY 
I SEMI 

-------- --------
arlys do azuinnoy 
saasooua /aqos axya 

qiyxsa ssori aNy Nivf) 

ZM.Lllnsmo :) IAKI SY 
OMd HEM ANI sy ssax"a/mno sy 

"Y"m 'Mma YIAOHDYM 
NOI,LVaNnOJ Arnkria Asmsia xou 

jaoda-g ssoq puv uTvE) 
'V*x INNva YIAOHDYM 

TE/ZT HVZA qVDSIA 
ZO/IE/ZT Ol 
ZO/T0/9O NO-da 

66ESZOL-Ez ai xyL 
1,ESBBLBZOT # ZMODDY 

0 

9 

TO/qz/qO 
9T'SLSIZ 00*ELT'L 9T*TSL'6 ZO/60/80 

TO/Lz/9O 
09*TT,E'E TB'66S'TT TV'IP6'T7T ZO/TE/LO 

TO/LZ/90 
9L*ZT6 09'606'ZT 9E*ZZB'ET ZO/8O/LO 

TO/9Z/90 
(9T'VITE) OO'8rg6'TT 118*EE9'TT ZO/SO/LO 

TO/LZ/90 
GT'IIL6 08*ZTB'8 66'98L'6 ZO/SO/LO 

HOD Hay ds-sol HYDIUSKV Hsij;luq 
do SRUVRS Ost 

NOD 9- (HaDD) N3:'ISHDIH 
JO SSUVRS OLE 

a:auosxods orld S)LS ave 
do SHRVHS 099 

mam uav cauosNods orid smiR oasH 
do SHRVHS OOZ 

uav azuosmoas ov No a 
AO SHUVHS OLT 

-----------------------------
(Ssorl) NIVD qvlidvz) KHZ.L Dmori 

--------------------
NOi.Ldixossa ALuadoud 

/# disno 



(ssoq) HIVD qyxldvo Nual DNoq qvlol 

max 
TO/9Z/90 dav Dad SCENI rIVOINSH0 rivixzdsqi 
ZO/51/1.0 so szHvlls Olle 

auo misdau 'day 
TO/sz/9O aziiasHoas orid sx% Hsidi aaiiiv 
zO/ST/OT AO SZHV'HS SSE 

auo Disda'd 'aay 
T0/8Z/9O aaHOSNOdS Dqd SX9 HSIUI aZI7'IY 
ZO/TO/OT ao szuvns SOE 

TO/9Z/90 f4ax Hav azHosNods 3rid SHAWHNa 
ZO/EZ/60 ao sauvus 06S 

-----------------------------
asnNimNoo - (ssori) Nivo riviidvz) xsai DNori 

96"LSVOT TO'OT8'EOT L6'L90'VTT 

f,L'Z8E'9T 

ZZ*L68'L 

106 * fleL 19 

06 'TOE 'OZ 

XS00 

SE*E6E'L 

BL'SOE -EZ 
0 

-------- -------- -------------------- 
arlys Ao asuinOov Noildiuassa AxHadoud 
sasaooud /arios aLva /# disna 

qivisa ssoq aNy Nivo 

=YlrmsNoo *AHI SY 
Z)Md WX ANI sy ssaNYUGALSM SY 

'V*X 'X"R VIAOHDYM 
Noi,ivaNnoa A7iNvj AsNsia )Lou 

qaodsH 890rI Pug uTvD 
'Y'N 'RUY9 YIAOHDVM 

TE/ZT WIMA 9YOSIA 
ZO/TE/ZT 01 
ZO/Tc/90 xo*dq 

66E8ZOL-Ez ai xyi 
PESBBLOZOT # JM030V 

0 

ED SZ dHS NnU 
EO/SZ/60 do SY 
z sf)Vd 

0 

Slo'6LE 

L9 ELL 

T 1, 809 

88' EDO IT 

------------ 
ssoll Uo Hivf) 

6T*Z9L'9T 

68'OL9'8 



(ZO*TITBILT) VIZIOEB,89 

(LS*961,'E) OS'LL911T 

(zB,0) VUEZ 

(98"68616) Ot'ZBS'Ll 

1019ZI90 
EO/60/SO 

TO/LZ/90 
EO/ZT/SO 

TO/9Z/90 
EO/EZ/1,0 

TO/9Z/90 
E0/K/V0 

TO/9Z/90 
E0/L0/V0 

TO/BZ/90 
EO/6T/EO 

TO/LZ/90 
EO/LO/EO 

1019ZI90 
ED/SZ/ZO 

TO/9Z/90 
EO/V,Z/ZO 

6s,0 

I's 01 

ES T0, ' L 

LL'OL6'Z 

0 

------------ 
ssorl HO Illyf) 

-------- -------- 
Rrivs do muint5ov 
sas3ooHd /aqos siva 

qiviza ssoq MY NIVE) 

XM.LqnsNo;) *AKI SY 
DMd HDR AMI sy s:aamvua/ .Lsnz) sv 

'Y'N 'XNVS VIAORDYM 
NOI,lVaHnOA AqINVJ Aunsia im 

jzodeU RsOrI Pug UTRO 
'Y'K 'XXV9 VIAOHDVM 

ISOD 

COM/S 01 CO'LIL 

TE/ZT HV3A 7YOSIA 
EO/TE/SO Ol 
EO/TO/TO KOM 

66ESZOL-Ez ai xvi 
t,ESBBL8Z0T # JMODDV 

0 

EO SZ dHS Nnd 
EO/SZ/60 do SY 
T Sf)VCI 

9 
(111 * 6LB) 

Q.6 * LS 6) 

(0E, 9E) 

WE * E) 

(0 S' 6S L "r) 

(OL'069) 

0 9 ZBO 'ST 

01 TZS 18 

68'9E 

10' IT 

E0'IEZ'6 

LV*199'E 

zz 910 is 

E6 OBT 'TT 

zs*zz 

SS ' Z6S 'L 

9E EOZ VT 

ET Egs L 

(Ssoq) HIVD qvlidvo Huai DNOrl qvxol 

HOD VS ODSHGVH9 OOKYS 
do SHUYES OLS 

uav asuosHoas v s voiNoAarism 
do SHWfHS 89* 

rIsIvoliv 
do s2ldyRs 088 

WHOSNOdS dHOD NHHO 13 H .LHd VNIHO 
90 S2H"S OSL 

Yam aay muosNoas ari ns.LyNox 
do SHHVHS 061, 

NOD 
NOdS - OrId Af)'HHHH HSILl'dR 

SO SHHYHS EET* 

uav asuosNoas v s voiNoaariai 
SO SHIMS 11 * 

,day CHHOSHOds v S AdA qosdald 
do SHHYHS LES 

uay aamosNoas v s Adx iosaau 
do SZHVHS EIZ 

-----------------------------

(SSO'I) HIV!) rIVIIdV0 NUE1 E)NOl 

-----------------

XOlldl*dDSZa )L.L'dHdO*dd 
/# dISnD 



8L*S9E'TTT EOOZ/S/s Isod - (Ssori) HIVE) rivlidvo Mal E)HOrl rlv .LO.L 

TO/OZ/90 riailyoriv 
(L6'[OT'9E) 00*08Z,Tf, EO*9LT'S ZO/OZ/60 szdvHs 000Z 

TO/SZ/LO ROD sdirirlimdooomoz) 
(9L-L) E9'Ll' LS'6E ZO/90/60 .40 SZ'dVHS 8L* 

TO/0z/90 HOD ONI 'IVDJfIN NOJE)NIHSVM 
(LS'906) 06'tIL9'61 EE*89L'81 ZO/6T/80 Ao SHHVHS 00S 

TO/OZ/90 Hav azuosNods 00sod 
9C600'Z OO'SLL'S 9L*V8L'L ZOISZILO Ao sadvHs OOE 

101OZ190 GS*dOSNOdS ODSOd 
BV*TZT'Z OO'SLL'S 8V*968'L ZO/tZ/LO 90 sadvHs OOE 

TO/OZ/90 Koo oo Ram moa 
(LT*E91,'0T) 00'frBE'ZV E8*OZ6'TE ZO/T'Z/LO Jo sadvHs OOZT 

TO/0z/90 ROD d'dOD OZ)VXH.LNO'dAHHZ) 
(EE'S96'1) T8*1,T'L'lf' BV*6LL'GE ZO/TO/LO JO SS'dVHS OSV 

--------------------------------------------- 
EOOZ/S/S XSOd (SSOrI) NIVE) rlV.LIdVD WHEM DNOrI 

------------ ---- -------- ---------- -------------------- 
SSOrI 'do NIVE) ilsoo sqvs 90 aauinoov NOI.Ldluosaa A.Lazdoldd 

saaaDo*dd /a7os s.Lva disfio 

qivisa ssoq axv miyo 

MLE/at 01 ?o/t/9 
LNV.IqflsNoz) *ANI sv Z)Md 

HDX ANI sv NV.LI70doumaw/lsflo sv TE/ZT :uvzx qvosia 
,V*m 'Mmva VIAOHDVM Z0/TE/ZT Ol 

1,0 6Z NVr Un'd NOI.LV(INnOA ArlIXVJ ARNSia AoH z0/T0/90 Noma 
VO/6z/lo so sv jaoda-d ssoq pue uTPE) 66ESZOL-EZ (11 Xyl 
Z SE)Vd 'V-N 'XXVEl VIAOHDVM EtS88LBUT # LNnODZ)V 

0 

0 



TO/OE/90 NOD 00 H .L.131rilD 
68*ZS9 85,6zg,s Lt,*ZBZ'9 EO/LT/EO ao SHEVUS 00Z 

ZO/TT/ZO HOD DNI SCINI DRIX0 
06*088 t6*ZLL't Z6"ES9'9 CO/LT/EO 910 Sz'dVlls 00Z 

TO/OZ/90 HOD ONI rMIJAW NOIDNIHSYM 
(Og'S8T'E) 06*1,L9'6T OT'68V'9T EO/El/E0 ao SHEYHS 00s 

TO/CZ/90 Bay a"OsNodsloosod 
Eg'OSV'E 00*SLP'ET ES-SZ6'9T CO/8T/ZO aO SEUVES OOL 

TO/OZ/90 HOD 00 uaf)o"dx 
(El,*OTB'E) 00 ' 1,08 '6 LS'E66'S CO/EO/ZG 910 SEUVES 00t 

TO/OZ/90 HOD OD HaDolax 
(68'TBS'L) 00'809'6T TT'9EO'ZT EO/TE/TO Ao SHEYRS 008 

TO/OZ/90 WOO OZ) *dzf)oldx 
(05,018,Z) 00*ESE'L os*soslv EO/OE/TO Ao SHUYRS OOE 

To/oz/go HOD OD UHE)O*dx 
00*s5zlzl 9L'6L9'L EO/6Z/TO jo SaldvHs 00s 

TO/OZ/90 NoD MZN 00 12 OE)Hva slillam 
E9'1,1,0'T OS'LZT'TT ET'ZLT'Z:T EO/LO/TO 90 sauvRs 05z 

TO/80/0T WOO ONI 0 f A21NN3cl 
VE * G*ZT L9*1,T6'9 BL'VEO'L EO/LO/TO 910 szu"s OOE 

----------------------------- 

(SSO'l) NIVD rIVIldVO M211 E)NOl 

0 

-------- --------zlivs 270 aXaMODY 
sammoua /aaos zxya 

qivxsa ssori axy Nivo 

1",YMSMOD 'AMI SY OMd 
USX ANI SY NVXIqOdO'dZ3R/J.Sa3 SY 

*V'R 'XKTR VIAOROYM 
Noi.LyaHnoj )Lriixya xsNsia xou 

jaodaH 990rl Pul0 uTeD 
'Y'K 'XKY9 YIAOHDVM 

------------ ----

ssorl No HIVD ISOD 

CO/Le/s O-L E0, Lit 

TE/ZT HVZA rlVDSTA 
EO/TE/50 01 
EO/TO/TO NOB-9 

66ESZOL-EZ aI XVI 
EVS88LSZOT # IMOODY 

0 

EO SZ daS NnH 
EO/SZ/60 .90 SY 
T af)vcl 

0 

-------------------- 
xoiiduaossa Ai*dHdoHd 

/# disno 



TO/OZ/90 WOO 00 HE 
00 'OES 'TT 90'9LO'ET EO/SE/EO ao SRHVHS OOT 

-----------------------------aanNI.LNOD - (SSOrl) NIVf) rlYlIdVO Mal E)NO'I 

---- -------- -------- 
ISOD zqvs so asainoov 

saszooua /mos ziya 

riivz.xa ssori aNy NiYD 

ZAVIrMSNOO 'ARI SV OMd 
HDH ANI SV NVXIUOdOU1RH/IS11O SY 

'Y'N 'XKVR VIAOKOYM 
NoiiyaNnos mixyz xansia )Lou 

jaodaV 030q PUV UTVD 
*Y*N 'XUYR VIAOKOVM 

TE/ZT UVHA qVOSIa 
EO/TE/SO Ol 
EO/TO/10 HOUa 

66ESEOL-Ez ai xy.L 
EVSBBLBZOT # =nOOOV 

0 

EO sz das Knit 
EO/SZ/60 Jo SY 
z HOyd 

0 

OUSO .9't-C) 

is 90*91,ZIT 

------------

ssorl UO XIYD 

ttv'UT EZ*6EB'LOT (SSOII) Nivf) rivlidv ;) Mai DNori riv.LO .L 

--------------------

NOLLdi,dossa Aiuadoua 
/# dlsnz) 



TOITZ190 
ZO/SZ/90 

IO/TZ/90 

60*ZZ 

0 
9T ' UE 'I 

ISM 

BE,89ZIE EO/St/90 

-------- -------- 

Zrivs go a3lailloov 
sa2moud laqos aiva 

ZT ' 9LB 

------------

ssorl Ho HIVE) 

qiviaa ssoq aNy RiYD 
ZOILS/Zi 01 ZO/L/9 

XMIrInSNOO "ANI SY 
:)Ma ROM ANI 1295V 

*V*N 'XNV9 VIAOROV14 
EO SZ dHS NflH NoI.LVGmoA )LqIxva )LENSIa Aod 
EO/SZ/60 go SY laode-d 980q pug UTVE) 
0 z ZDVd *V'H Imma VIA0113YI4 

TE/ET -dV-AX rIVOSIA 
ZO/TE/ZT ol 
ZO/TO/90 WOUA 

66ESZOL-EZ GI XV-L 
SZSBBLOZOT # UMOOOV 

0 

0 

(IT , OEE I Z) 

(LT'9Z) 

(OZ OE) 

US SO 

(18 ZZL) 

('~ 9, 0) 

01,*O'v6'SZ 

BZ191's 

E9*S6E 

OZ'9TZ'T 

ZE'6L9 'LT 

EL*ZZ 

6z"OT91EZ 

TT*OZS 

ET, * 59E 

E9 * OPVT 

Ts*gs6lgT 

TO/LZ/90 
ZO/TT/LO 

TO/TZ/90 
ZO/ST/LQ 

TO/TZ/90 
ZOISTILO 

TO/TZ/90 
ZO/SI/LO 

TO/TZ/90 
ZO/SZ/90 

9Toz/sT/Eo . . . urmvasa Ni) 
arigvxxls srmyririvo OOOZ/ST/60 

aia aEl HlOOS XD153NS DEN 
go sliRn SlOtEVE 

LZOZ/ST/ZT %S'S OOOZ/T/TT 
a.La tTZTBL# '100d AID fl*dHI SSVd 

DIN NSSY DIN rLLYN INHXN'dHAOD 
go sliKa ITIOZG 

STOZ/ST/LO %S*6 B6/T/lT 
ala t06OBL# rlOOd 910 ndH.L SSYd 

aL9 NSSY DIN rl .LVH XNENNUZA00 
go S.LiKa Ev*s9E 

6TOZ/TO/90 %6 
966T/T/TT ala 9TESSS# r1009 SAID 
RIHVd d-dOD DIN Nq allOH rlV-dSUSA 

JO S .LlNfl E9'OVTT 

Lzozlszlvo %S69"L L6611119 
a.ia aia io Z L66T a .L3 CUR 

lassy Nri Dim 00 SORS MESSY NOXYS 
JO SMINn TS'9569T 

OEOZ/TO/rOO 
%EUO'L M) svsvgvivo 'OHI 

SNrl SMOH RCIIMAdJMOD) OOOZ/T/V 
ama EEBOES# '100d AID nHHX SSVd 
Dmw a.LD NSSY Dim i.LvN ivdsaaa 

90 SLIM 60*ZZ 

BZOZ/SZ/SO %0 6661/T/S 
ala AINO HI*dd V3-10 91-666T 

'di z)iNs*d mssy Diw ruvN 7"aaza 
go siiHn sz'sqzz -----------------------------

(SSOrI) NIVO rlV.LldVO KNEX DNOrl 

--------------------

NOI.LdI'd3sHa JL.LRSdOHd 
/# dISnZ) 



LZOZ/ST/ZT %9'8 OOOZ/T/TT 
aia v,,Ez,[eL# riood a .La nuHi ssyd 

TO/TZ/90 DIN NSSY DIN rl.LVN INHKN'd3AOD 
LZ*9ZS 91'950'ET EVZ89'El ZO/ZT/90 aO S.LINn S9*OEVZT 

LZOZ/ST/ZT %5-8 OOOZ/T/TT 
aia VITZTBL# '100d A .L3 ndHI SSYd 

TO/TZ/90 SIX NSSY DMW TIVN LNZNNUaAOD 
(T6'OZ) Ot"9ET' 611, sit, ZO/si/80 AD S.LlHn WSTt 

8TOZ/ST/LO %9'6 86/T/TT 
aia to6osL# riood aiz) nuHi. ssVd 

TO/TZ/90 am) NSSY DJM rIlVkI MRSHNURAOD 
OE'Tt) LVITIS TS*OOS ZO/ST/80 aO SLIKn TS*OOS 

GTOZ/TO/90 %G 
966T/T/Ti ama 9TESSS# rIDOd SAID 

TO/TZ/90 NIUV& ddo3 SIX wi axon rmRQZa 
(9v 1,10 BS'STL ZT"TL9 ZO/ST/90 JO SIINfl ZT*TL9 

6TOZ/TO/90 %6 
966T/T/TT aLa 9iEsss# riood sato 

TO/TZ/90 klldvd d1doo DIN Nq RHOH 11VURGaa 
90*E86 tB'ZEB'9Z 68'STS'LZ ZO/ZT/80 AO SlIRn E9'S9TSZ 

90OZ/ST/SO %SZ*9 TOOZ/VZ/50 
TO/9T/LO aia an duo :) NIA anH NO.LE)NiHsvt4 

Or,*LBT'T OD'8TE'SZ Os*sOslqz ZO/9Z/LO AD Slima 0009Z 

SZOZ/SZ/SO %0 666T/T/S 
a.La Arm Nlud vz-,ID ST-666T 

TOPCZ/90 X .1 OINE'd mssv Dim rllvH rlvuzaza 
69'86Z Z9 * flLf, '[E*ELL ZO/SZ/LO aO S .L .TNn TUELL 

OEOZ/TO/tO 
%EOO*L (VO SVSVSV'IV;:) 'ONI 

SKII axon 3aimAvx-twoo) OOOZ/T/V 
aia EEBOES# rlood ato ndHj ssyd 

TO/TZ/90 E)mK a.LE) Nssy Dim rlzvm 7fuzusa 
(ZL'SB) BE*L90'E 99'TB6'Z ZO/SZ/LO AO S-LINa 99*T86Z 

----------------------------- 

aamlmoz) (ssol) NIVO ivildvo WHX .L DNorl 

------------ ---- -------- -------- -------------------- 

ssorl Uo KIYO Isoz) HrIvs Jo azamboy Noi.Ldiuossa ALdzdodd 
saaaz)o,da /aios a.Lya /# disliz) 

riiv.laa ssori amy NIYO 

lavIrlasNoo IANI slf 
OMd UDH ANI IRSSV 3IMMVrIMV/MSfl3 TE/ZT HVMA rIVOSIa 

'Y"N 'XRVq VIAOHOYM ZO/TE/ZT Ol 
EO SZ d3S NnH Noi.Lyamnoz 2Lriixvg ;LaNsia 7.o*d ZO/TO/90 wo'da 
EO/sz/GO ao sy qxodsu esorl pue uTeS 66EBZOL-EZ ai xvi 
T z HDYCT *V'X 'XNYII YIAOHDVM SZSSSLBZOT # ZMOODY 



OEOZ/TO/VO 
%ECO'L (VO SVSV9V7VO 'OHI 

SHrl RNOH saimAummoo) oooz/T/t 
aia EcsoEs# riooa axo nuHi ssyd 

TO/Tr/90 Dim a.LD HssV DIN ri1vu q"Raza 
TT'06 OL"9LG'LT ZO/ZT/90 do S.LIRn ZE'tLtLI 

OTOZ/TO/80 
10/VT/80 %T'B OOOZ/L/8 axa ix dri Hacio doz 

SL"S90'T SL'TIIZ'LZ OS'LOE'BZ ZO/90/60 do S.LiNa OOOSZ 

SOOZ/TO/EO 
%SLE'L (arlgVrlrlVD) 86/TE/E 

10/1,T/90 a .La xx maN riaa z)Ni *daxaw asua 
SL'90L OS*9EE'9Z SZ*EVO'LZ ZOISO160 do S.LIND OOOSZ 

BZOZ/ST/60 %SL*9 86/11/6 aia 
TO/SZ/LO ilaa Oxi SasiuddaINH V700 VOOD 

T6'ZVT'Z 69'6TS'6T 091Z9911Z ZO/LZ/90 .90 S.LiNa OOOOZ 

GEOZ/10/to 
%EOO*L (VZ) SYSVHV'IVD 'OHI 

SNrI allOH RaIMHIMOD) OOOZ/T/V 
aia [ESOES# 700d AM flEHI SSVd 

TO/TZ/90 Dix a.LD NSSY Dim rl ;LvN 7"aaaa 
(Z910) OZIzz as*lz Z019ZISO do SILINa BS'TZ 

BZOZ/SZ/SO %0 666T/l/S 
ala ArIHO HIdd VZ-rIZ) 91-6661 

TO/TZ/90 U .1 DINHE NSSY DIN 'LLYN rlV'dS(3HA 
LE, 9V16 BL' EOS 'T ST*Osvlz Z019ZISO do S.LiNa ST'OSVZ 

BZOZ/ST/60 %SL'9 86/11/6 ala 
TO/SZ/1.0 aaa z)Ni szsidduziNa Yaw v-joo 

ZO ' ESS E8'6LB'D se,zgv,s ZO/Oz/80 do S.LiHn 0009 

BTOZ/ST/LO %S'6 S6/T/Tl 
a,la IP0608L# rlOOd A .L3 MIMI SSVd 

TO/IZ/90 amD HSSY f)JM UlYm lNawNdaAoD 
6Z'ST9 E9 ' Z66 ET Z6 ' 019 ' VT ZO/Cl/80 AO S.LINa 99*tZ6ZT 

----------------------------- 
aamimNoo (SSOl) HIVE) rIVJ.IdVO NUHI DNOrl 

------------ ---- -------- -------- -------------------- 
ssori Uo HIVE) XSOZ) Zrivs do aaxiaoov NOI.LdIEDSHCI A.LEZJO'dd 

sammud /arios a.Lva /# disfio 

rliv.L:aa ssorl allv NIVO 

L"I'InSNOD *ANI SY 
OMJ USH ANI J;SSSV Z)IJIMJ;V/.LSaD -1E/ZT UVRA rIVOSIA 

'Y'N 'XUVS VIAOHZ)VM ZO/TE/ZT 01 
EG sz das ME xoiivmmoa iLriiwva Aansia Aod ZOII0190 woua 
EO/SZ/60 do SV IaOdOld SsOrl Pug UTRD 66ESZOL-Ez ai xvi 
zz 2DVd "Y'N 'XRV9 VIAOHOYM SZSBBLBZOT # MnOOZ)V 

R 



BOOZ/LT/90 %V'9 B6/LT/9 
To/81/0'E ama IN duoz) mia moimsnoH 

(SB'6L6) OT,OlT,s ZO/EZ/0-E Ao S.LiNa 000S 

Rzoz/SZ/So %0 666T/l/S 
ai.a ArINO KlEd VZ-qD ST-666T 

TO/TZ/90 U .1 ;)Ijqsu HSSv DIN rlLYN qvusaaa 
V9*LO9'Z ZS'EDT'll 9T'TSL'9 zo/sz/OT AO S.IlKa 9T*TSL9 

6ZOZ/VT/VO %6V'L L6/LZ/E ama 
ai-v rio ta-L6 AID flHH.ISSYd DIN 

TO/9Z/LO rMO3 dUOD NOIJVZIllUnZ)RS -12SSY 
ZZ*VZ8'E OS*ZTL'89 ZL'DES'Z9 Z0/9T/0T jo Slixn oOOSS 

Z:ZOZ/LT/LO %TfZtZ'L 
OOOZ/T/OT ama 0 rlD ZN-OOOZ 

TO/TZ/90 UHS NSSv DIR II .LVN rlvdaaag 
9O*f99'LZ ZO/9T/OT AO smiNa 000sz 

BZOZ/5Z/SO %0 666T/T/9 
a,Lci Arimo NINd V3-10 ST-666T 

TO/TZ/90 ul DIN2,a mssv DIN IiYN iv-dzaza 
6L*6EL'T TS-V9L'Z 0E,fOSIT, ZO/SZ/60 Ao sliktn oE,VOsv 

TTOZ/ST/SO %SZ-6 TO/EZ/50 al(l 
TO/ZZ/80 IN 03 SNOILVDINnNHOD SM3ZIII3 

0S*80"9T 00-OEL'PT ZO/ST/60 Jo S.LiNa OOOST 

800Z/60/T0 %SZ9'9 
TO/LT/L0 86/6/1 a.La ix us ONI HaWV smHx 

69 ' 0 .98 '6 06'E7[E'OT ZO/LT/60 .90 Slimn OOOOT 

vooz/[T/zo 
%SZT'5 66/8/Z aIG SJ-N KH21-L 

TO/9z/90 Knj(lax Ussy DIK Iivm j"RaHA 
SL*E60'E 69*6LT'IOT vv,ELZ,t0T ZO/9T/60 AO S.LINn OOOOOT 

6TOZ/TO/90 %6 
966T/T/TT aj;a 9TESSS# rlOOd SAID 
Nilayd dHOD DIN Kri ZKOH qv 

. Haaaa 
(LZ * f1s) 61"ELB ZZ ' 618 ZO/9T/60 JO SIlKn ZZ*6TS 

----------------------------- 
aaami.LNOD - (Ssorl) NIVE) qvxIdvz) MR.L OHM 

------------ ---- -------- -------- -------------------- 

ssorl 'do Nlyf) ISOD :allvs AO aadiabov Nolmajuossa xj,'dzdodcl 
sazaooud /arlos a.Lva /# dlsaz) 

riivisa ssorI aNy KIYE) 

I"llaSHOO *AMT SV 
DMcT HDH AMI 12SSV 313MUIVIMS00 TE/ZT -dvaA rivosiA 

'Y'N 'XMfl VIAOHDYM ZO/TE/ZT OIL 
co Sz das Nnu NoiLvannos AriiNva xsNsia iLod ZO/To/90 NO'" 
EO/SZ/60 aO SY jaodaH ssorl puv uTeE) 66EBZOL-EZ 01 XVI 

"Y'N 'X=9 VIAOH:)VM SZSBBLSZOT # UMO00V EZ ZDVd 
C9 



I 

(Ssoq) NIVD qVildvo Nual Mori rlv.Lol 

9ZOZ/SZ/01 
%B*L 966T/l/OT a.La 9-Y 

liz) zari-96 Hzs 910 nuHissyd DIN 
TO/9Z/90 ONI IIA SOSS DM4 SOUS NOWOrIVS 
ZO/9z/zl AO SlINn VZ*EE9Z 

90OZ/ST/OT %SL*S TOWLT/oT ama 
TO/ZT/OT SJ-H JEW NIA 51SVErl UVNOI.LYN'921NI 
ZO/EZ/ZT go sliNa OOOST 

SOOZ/ST/TO %SL*L OOOZ/9Z/T 
10/9T/80 a.La Lm oNi sDaiH swsmwma NvNHari 
ZO/Z'E/Z-E 910 S11HR OGGST 

SOOZ/ST/90 
%SLB'L ODOZ/-EZ/9 alQ 

10/6Z/90 ONI SHOLLVDINnNNOO rIHNNYHO 
ZO/TZ/TT 90 Slisn OOOS 

BZOZ/SZ/50 %0 6661/T/S 
ai.a ArMO NIdd Va-ID ST-6661 

TO/TZ/90 *a.L zakau mssy Duq ri;Lvx qvdzaza 
ZO/SZ/lT do S.LIXn 9L*ZLV 

BOOZ/60/TO %SZ9*9 
'CO/LT/LO 86/6/-E ci ;La im -us Dxi *da)qv smaN 
ZO/50/TT go slima 000S 

SOOZ/51/90 
%SLB'L OOOZ/TZ/9 aia m us 

1016Z190 DNI SNOLLVDIMMOO rIENNYHO UVarM 
ZO/n/0-C AO S.LlMa DOCOT 

-----------------------------
allnNIIHOZ) - (SSOrI) RIVE) rIY .LldVZ) MHL E)NOrl 

0 

(ol,*OZT) 06*LOS'OT 05*LBE'OT 

---- -------- -------- ----------------

1SOO zlivs go aMaInODY Noi.Ldiuossa Axuzdoiid 
saaaz)oua /aqos a.Lya /# disno 

EO SE das Kau 
EO/SE/60 do SY 
K RDVd 

0 

9S*690'61 SE'OEL'BOS '16'66L'LES 

(16'81T) sl*zsL,z n"EE91Z 

9S'ESL ts,OZ6,?,T OE'tOL'Sl 

OT*16f, OE'LfO,qT. Of'8ES'9T 

08,6zl S6,Esz,s SCESE'S 

09'ZBT 9T*OGZ 9L'ZLI, 

ST'O'vZ SO*ZE6't OZ'ZLT'S 

------------
ssoll 'do HIVE) 

qivisa SSOq aNY NIND 

J."I'InSMOD 'ANI SV 
OMd UDA ANI massv oixtmmy/isaa 

'V'tl '2HVS VIAOHDYM 
HoiivaNnoa x7INva ARXsIa Kou 

laodau 8907 PUU UTVD 
*V*N 'XNV9 VIAORDY14 

TE/ET -dVaA qv3sia 
ZO/TE/ZT 01 
ZO/10/90 Noma 

66ESZOL-Ez ax xy.L 
SZSBBLBZOT # lXnO;)DV 

0 



90OZ/91/01 %SCS T0CZ/LT/0T U .L(I 
TO/ZT/OT SIN d'dO0 Nla HSVHrI rIYNOI.LYN*dEXKI 

01"ST6 SZ'9Z6'TIT S9'Ttl8'ST EO/ZO/IIO AO S.LlHn OOOST 

9ZGZ/SZ/GT 
%B'L 966T/T/OT a.La,o-v 

70 ZEFI-96 USS am nuHmssyd Dim 
1019ZI90 ONI IIA BOSS DIN SOUR HOHOrIVS 

(TZ'88) ZL-T'00'Z TS*ES6'T EO/SZ/EO 110 S .LIKn TS'E96T 

SOOZ/ST/90 
%SL9*L 000*C/TZ/9 Gla IN ITS 

TO/6Z/90 DNI SNOLLYDINflWK03 'IaNN"D HV370 
ozlztls 06*LOS'OT OT'OSO'TT EO/EO/EO AO SLIKn OOOOT 

9ZOZ/ST/80 
%S'9 ZOOZ/T/E a.La aE)-qo om 

ZO/1,T/ZO Has dUO0 DIN HI HXOH q"Haaa 
(ZT'SZ) OS ' LEB 'T9 BE ' 608 '19 Eo/loz/ro Ao siiktn oocog 

gzoz/sz/ol 
%8'L 966T/T/OT ala 8-V 

rI0 ZE17-96 Uas A.Lo ndH.Lssyd Diw 
TO/9Z/90 ONI IIA S02S DJM SOUR JqOKOrIVS 

(SS*E6) gz*59T,z TL*TLO'Z EO/SZ/ZO AO S.IlHn TL'TLOZ 

9zozlszlol 
%B'L 966T/T/OT a.La 8-Y 

'10 Z%rI-96 uns ino naHissvd vxM 
TO/9Z/90 DNI IXA S0HS DZM SOUR HOKOrIVS 

(BE'Z6) IT'BET'Z 9L*SVO'Z EO/LZ/TO aO SIINn 9L'SVOZ 

szoz/sz/eo 
%S-9 TOOZ/T/oT a.La sa uz) OS-TOOZ 

TO/6T/ZT 'ass Nssv Diw ri .Lvm rivazasa 
(69*11ST) E9'STB'OE 1'6'099'OE EO/El/10 ao Slian 0000E 

----------------------------- 
(SSOrI) NIVD rIVIldVO HUSM E)NOrl 

------------ ---- -------- -------- -------------------- 
ssorl Ho Nivf) arivs Ao amainoov NOI.IdIU0SHa A.LI[ZdO'dcl 

sasaooua /arios alva disno 

01 CO'LIL iiv.Lza ssori aNV NIVD 

ImlanSHOD 
, 
ANI sv 

Z)Md HON ANI XHSSV 3IlMVrIIV/MS110 TE/ZT UVZ)L rIVOSIa 
'V*N 'X"g VIAOHDVM EO/TE/SO Ol 

EO SZ dHS HaU NOI;Lvmmoa XrIIKVA ILZRSI(l KOU ED/10/10 NO-da 
EO/SZ/60 aO SV jaoda-d ssoj pue uTvD 66ESZOL-Ez ai xv.L 
ST ROW 'V*N 'XM9 VIAOHOVM SZS88LBZOT # JMOOZ)V 



9EOZ/SZ/OT 
%8'L 966-r/T/OT axa 9-Y 

,i:) zei-96 uss axo nax.Lssva omw 
TO/9Z/90 ;)Xl IIA S02S DIN SOH9 NONOrIVS 

(86'V,B) TS'996'1 EB*T88'T EO/LZ/SO do SXINn E8'T88T 

OEOZ/sl/to 
%S'9 ZOOZ/T/T ala DO rM 66EZ 

TO/6T/ZT uss auoD omi Kri aNoH ardaaaa 
00*00zlz 00,00010V 00,00ZIzv EO/TZ/SO do sliNri 0000v 

STOZ/SZ/TT 
%9 TOOZ/T/OT ama sA rio 6s-Tooz 

TO/LZ/TT MIS Nssy Dim ri .LVH rlvHzaaa 
te'OS918 TI,*S9T'80T SZ*90819TI EO/TZ/SO do SJlNn OOOOTT 

OZOZ/SZ/VO %4 T00Z/T/r ama ad rio 
TO/TZ/90 P-Tooz uzs Nssy DiN ri.LYN rmsaaa 

08*LBL'09 SZ'TBE'Z9 EO/TZ/SO .90 S .IiKa 00009 

OEOZ/ST/ZT 
%S*9 ZOOZ/T/t, axa Do rin ottz 

Z0/60/S0 UaS d'dO :) DMN kVI SWOH 7VWRaRA 
TIS ' W60 'T 60'9WOE E9*01,E'TE Eo/lz/so 90 S.LINa OOOOE 

LTOZ/SZ/VD %9 ZOOZ/T/E Gla 
Dd-10 9T-ZOOZ ESS 'H.L ndH.L SSVcl 

ZO/ET/ZO oiNzu aw Nssv E)jN riivm iv-azaza 
SB'S6t'6 S9'T6P'88 OS*L86'L6 EO/TZ/SO do S.IlNa 00006 

BOOZ/60/TO %SZ9*9 
T0/LT/L0 86/6/T a.La iN ds :)Ni "dzxv smzx 

OT*VZE'T 06'9LS'6 00*TOZ'TT EO/ZO/SO do SIMI OOOOT 

9tOZ/SZ/OT 
%B*L 966T/T/OT uta s-v 

'ID ZqrI-96 URS AID flEHISSYd EUN 
TO/9Z/90 :)NI IIA SOHS DJA SOHEI NONOrIVS 

(60'L8) ZL*STO'E C9'BE6'T E0/5Z/V0 SO S.LINfl E9'BE6T 
----------------------------- 

aanmimmoD (ssorl) NIvr) iv;Lzdvo NuaL E)Norl 

------------ ---- -------- -------- -------------------- 
ssorl Ho Hlvf) Isoo 2irlys do asuifloov NoiLdi'dosHa xvdadoaa 

saz3z)o,da /arios a.Lva /# disn:) 

,iIY.Laa ssori cimv HiYD 

ammansNoo Ami sv 
oma uE)N Ami xgssv oizmrimv1.Lsao TE/ZT UV2A rivosia 

'Y'N 'MMS VIAOHOVM EO/IE/SO Ol 
EO 5Z dHS KnH N01a;VGfMOS ArlINVA AENSIa AOIf EO/TO/TO NOMA 
EO/SZ/60 do SV laodau usori puie uTleD 6GESZOL-EZ CLI XVI 
6T SDVcl "V'N 'XNV9 VIAOHDVM SZS88LSZOT # UMOOZ)y 

0 



is , qZT, Dz TO * SZ6 '66f, ZS*TgO'fZS 

9zoz/sz/OT 
%8-L 966T/T/OT ala 8-Y 

rio zarl-96 Has 110 Ll*dHxssva Omw 
10/9z/90 DNI IIA S0ZS OJX SOUR RONMYS 
EO/LZ/50 So smitm ZE'SetzE 

aamimoo - (SS07) RIVS rlVlIdVD WHZ .L DNOrl ----------------------------- 

0 
CZ'4S6'CE BE*168'ZE 

---- -------- -------- 

Isoz) arlys ao asuifloov 
SaRsDoud /aaos ziya 

qiv.taa ssori aNv xivo 

LNV.LqnsNoo 'ANI SY 
DMd HOW ANI IRSSY DIXKVllV1.lSnD 

*V'N 'XMR VIA0H3VM 
Noi.LvaNfl0A =WYA ASKSIa X0H 

420do-d SSorj puu UTVD 
,V-N lxuva YIAOHDVM 

TE/tT NVHA 7YOSIa 
Eo/TE/So 01 
EO/TO/10 XONA 

66ESZOL-EZ al XV .L 
SZSS8L8ZoT # 

EG SZ d3S ME 
Eo/SZ/60 ao sv 
oz ZDVd 

0 

(SB"090'T) 

------------

SSOrl U0 RIVE) 

(SSOU) RlVD qyxldvz) max ONorI 7Y.Lox 

--------------------

NOlldl'dDsza Axuadoud 
/# disno 



Form 8868 
(December 2000) 

Department of the Treasury 
Internal Revenue Servvce 

OMB No. 1545-1709 

10, File a separate application for each return . 

, (b 6z,#x !~$ cL,,,,z e&, Title b- \fp , 1~', -,C, , &Z Date 110-- ) - / V-2 

For Paperwork Reduction Act Notice, see Instruc0on Form 8868 (12-2000) Cat. No 27916D 

Application for Extension of Time To File an 
Exempt Organization Return 

" If you are filing for an Automatic 3-Month Extension, complete only Part I and check this box . . . . . . . . jo. El 
" If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part 11 (on page 2 of this form). 
Note : Do not complete Part H unless you have already been granted an automatic 3-month extension on a previously riled 
Form 8W& 
FT-M Automatic 3-Month Extension of Time-Only submit original (no copies needed) 
Note: Fonn 990-T corporations requesting an automatic 6-month extension-check this box and complete Part I only . . . Illo- El 
All other corporations (including Form 990-C filers) must use Form 7004 to request an extension of time to file income tax 
returns. Partnerships, REMICs and trusts must use Form 8736 to request an extension of time to file Form 1065, 1066, or 1041._ 
Type or Name of Exempt Organization Employer iden number 
print The Burroughs Wellcome Fund 2- '12 

File by the Number, street, and room Or suite no . If a P.O box, Bee in nt(Tf s . 
due date for 21 T .W . Alexander Drive P .O . ox 
filing your jP 
return. See 
instructions. City, town or post office, state, and ZIP code . For a foreign address, see instructions . 

Research Triangle Park, NC 27709-3901 

Check type of return to be filed (file a separate application for each return) : 
0 Form 990 0 Form 990-T (corporation) El Form 4720 
El Form 990-BL 0 Form 990-T (sec . 401 (a) or 408(a) trust) El Form 5227 
El Form 990-EZ El Form 990-T (trust other than above) El Form 6069 

Form 990-PF 1:1 Form 1041-A El Form 8870 
If the organization does not have an office or place of business in the United States, check this box . . . . . . El 
If this is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) . If this is 

for the whole group, check this box 10- E] . If it is for part of the group, check this box 10- [:] and attach a list with the 
names and EINs of all members the extension will cover. 

I I request an automatic 3-month (6-month, for 990-T corporation) extension of time until . . . . . . . . 264., 
to file the exempt organization return for the organization named above. The extension is for the organization's return for. 
10- 0 calendar year 20 . . . or 
0- 0 tax year beginning --SepLtember-l . . . . . . . . . . . . , 20 .02 and ending . Augus:L31 .. . . . . . . . . . . . . . . . .20 .03 

2 If this tax year is for less than 12 months, check reason : 0 Initial return 11 Final return El Change in accounting period 

3a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits. See instructions . . . . . . . . . . . . . . . . . . . . . . $140#000 

b If this application is for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments 
made . Include any prior year overpayment allowed as a credit . . . . . . . . . . . . $ 

c Balance Due. Subtract line 3b from line 3a. Include your payment with this form, or, if required, deposit 
with FTD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System). See 
instructions . . . . . . . . . . . . . . . . . . . $1400000 

Signature and Verification 
Under penalbes of perjury, I declare that I have examined this form, including accompanying schedules and statements . and to the best of my knowledge and belief, 
it is true, correct, and complete, and that I am authonzed to prepare this form . 



Director Date 

Alternate Mailing Address - Enter the address if you want the copy of this application for an additional 3-manth extension 

returned to an address different than the one entered above 
Name 

- ATTN BRIAN MAH 
Type or 
print 

Number and street (include suite, room, or apt. no .) Or a P.O . box number 

400 SOUTH HOPE STREET 
City or town, province or state, and country (including postal or ZIP code) 

S 

/1 A 10nnA 1 7 A Q 7 170 9 - P I 9,A-,7n9R199 

1-r-<1.68 (12-2000) 0 0 Page 2 

e If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part 11 and check this box . . . . . . . . X 

Note . Only complete Partllifyou have alreadybeen grantedan automatic 3-month extension on a previously filed Form 8868 . 

If you are filing for an Automatic 3-Month Extension, complete only Part I (on page 1) 

dclitional (not automatic) 3-Month Extension of Time - Must File Original and One Copy. 
Type or 

Name of Exempt Organization Employer identification number 

print ROY DISNEY FAMILY FOUNDATION 23-7028399 

File by the Number, street, and room or suite no If a P.O . box, see instructions For IRS use only 

extended 
due date for 4444 LAKESIDE DR11VE, P .O . BOX 7774 
filing the City, town or post office, state, and ZIP code For a foreign address, see instructions 
return See 
instructions I BURBANK, CA 91510-7774 

Check type of return to be filed (File a separate application for each return) : 

Form 990 Form 990-EZ Form 990-T (sec . 401 (a) or 408(a) trust) Form 1041-A Form 5227 0 Form 8870 

R Form 990-BL RX Form 990-PF R Form 990-T (trust other than above) RForm 4720 R Form 6069 

STOP: Do not complete Part 11 if you were not already granted an automatic 3-month extension on a previously filed Form 8868 . 

" If the organization does not have an office or place of business in the United States, check this box . . . . . . . . . . . . . . . . 
" If this is for a Group Return, enter the orrIanization's four digit Group Exemption Number (GEN) - If this is 
for the whole group, check this box I If it is for part of the group, check this box 0- Li and attach a list with the 
names and EINs of all members the extension is for 
4 1 request an additional 3-month extension of time until 04/15/2004 
5 For calendar year , or other tax year beginning 06/01/2002 and ending 05/31/2003 
6 If this tax year is for less than 12 months, check reason L_J Initial return inal return LJ Change in accounting period 
7 State in detail why you need the extension ADDITIONAL TIME IS NEEDF-D To PREPARE A 

COMPLETF, AND ACCURATE TAX RETURN . 

8a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits . See instructions . . . . . . . . . . . . . . . . . . . . . . . 

. * , , * * , 
s 6,576 

b If this application is for Form 990-PF, 990-T, 4720, or 6069, enter any refundable credits and estimated 

tax payments made . Include any prior year overpayment allowed as a credit and any amount paid 
previously with Form 8868 

. . . . * ' ' * . * * . . . . . . . . . . . . 
. . . . . . . . . . . . s 6,576 

c Balance Due . Subtract line 8b from line 8a . Include your payment with this form, or, if required, deposit 
with FrD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) . See 
instructions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . $ NONE 

Signature and Verification 
Under penalties of perjury, I declare that I have examined this form, including accompanying schedules and statements, and to the best of my knowledgeand belief, 
it is true, correct, and complete, and that I am authorized to prepare this form 

Signature 10- /2 4,L CT A - Title lo-PRICEWATERHOUSECOOPEROate 0-- )//q/oq 

Notice to Applicant - To Be Completed by the IRS 
We have approved this application Please attach this form to the organization's return. 

We have not approved this application . However, we have granted a 10-day grace period from the later of the date shown below or the due 

date of the organization's return (including any prior extensions) This grace period is considered to be a valid extension of time for elections 

otherwise required to be made on a timely return Please attach this form to the organization's return 

We have not approved this application After considering the reasons stated in item 7, we cannot grant your request for an extension of time 

to file We are not granting a 10-day grace period 

We cannot consider this application because it was filed after the due date of the return for which an extension was requested 

Other 

BY' 

- Form 8868 (12-2000) 



" If you are filing for an Automatic 3-Month Extension, complete only Part I and check this box 
* . * * * * * 

0- 1 X 
" If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part 11 (on page 2 of this form) 
Note : Do notcomplete Partil unless you have alreadybeen granted an automatic 3-month extension on a previouslyfiled 
Form 8868 . 
[M Automatic 3-Month Extension of Time - Only submit origin@l (no copies needed), 
Note : Form 990-T corporations reques ting an automatic 6-month extension - check this box and complete Part / only . . . . . . . lio. F 
All other corporations (including Form 990-C filers) must use Form 7004 to request an extension of time to file income tax 
returns . Partnerships, REMICs and trusts must use Form 8736 to request an extension of time to file Form 1065, 1066, or 1041 
Type or Name of Exempt Organization Employer identification number 
print I ROY DISNEY FAMILY FOUNDATION 1 23-7028399 

Number, street, and room or suite no If a P.O box, see instructions 
File by the due 
date for riling 
your return See 
instructions 

4444 LAKESIDE DRIVE, P .O . BOX 7774 
City, town or post office, state, and ZIP code For a foreign address, see instructions 

3a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits See instructions 

. . . . . . . . 
$ 6,576 

b If this application is for Form 990-PF or 990 :-T, enter any refundable credits and estimated tax payments 
made Include any prior year overpayment allowed as a credit $ 6,576 

c Balance Due . Subtract line 3b from line 3a Include your payment with this form, or, if required, deposit 
with FTD coupon or, if required, by using EFTPS; (Electronic Federal Tax Payment System) See 
instructions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . s NONE 

Signature and Verification 
Under penalties af penury, I declare that I have examined this form, including accompanying schedules and statements, and to the best of my knowledge and belief 
it is true . correct, and complete, and that I am authorized to prepare this form 

Date 10, Signature lll~ 44 1z r1_11- Title 10-

For Paperwork _R&fuc-~Ion Act otice, see instruction Form6868 (12-2000) 

JSA 
21`8054 1 000 

EC6379--2LBD--10-/02/2003---03-.-4-4-.-15~'-VO2~8-. 1 23~7028399 

Form 8868 Application for Extension of Time To File an 
(December 2000) Exempt Organization Return OMB No 1545-1709 
Department of the Treasury 

10- File a separate application for each return Internal Revenue Service 

Check type of return to be filed (file se arate application for each return) 
Form 990 Form 990-T (corporation) Form 4720 
Form 990-BL Form 990-T(sec 401 (a) or 408(a) trust) Form 5227 
Form 990-EZ Form 990-T (trust other than above) Form 6069 

x Form 990-PF Form 1041-A Form 8870 

" If the organization does not have an office or place of business in the United States, check this box . . . . . . . . . . . 
. . 

. 0. F-] 
" If this is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If this is 
for the whole group, check this box 0- E-1 -If it is for part of the gro6p, check this box 0- and attach a list with the 
names and EINs of all members the extension will cover 
1 1 request an automatic 3-month (6-month, for 990-T corporation) extension of time until 01/15 ,~,2 0 0 4 

to file the exempt organization return for the organization named above The extension is for the organization's return for 

R 

calendar year or 

X tax year beginning - 06/01 2002 , and ending 05/31 2003 

2 If this tax year is for less than 12 months, check reason 0 Initial return 1:1 Final return F~ Change in accounting period 


