o
Form 990'PF

4
Return of Private Foundation
or Section 4947(aX1) Nonexempt Charitable Trust

Treated as a Private Foundation

Department of U Treasury
internal Ravenue Service

Note The orgamization may be able to use a copy of this return to salisfy state

reporting requirements

e

For calendar year 2001, ér tax year beginning

, 2001, and ending

G Check allthatapply | llnhial return | [Final return | [Amended return

l iAddress Change

J | Name change

Use the Narme ot Organzabion A Employer ldenblication Number

IRSlabel |Lumina Foundation for Education, Inc 35-1813228
Otherwise, [Rumber and Streat {or P O box number it mail 15 nat delrvered to streei address) RoomySuite B Telephone Number (see instruchions)
-ofw; 30 South Meridian Street 700 (317) 951-5003 i
See Specific [ Cry or Town State  ZIP code C  |f exemption apphcation 1s pending, check here ™
Instructions [y 44 5 napoli1s IN 46204 D 1 Foreign orgamzations, check here

"N Check type of organization
[_| Section 4947(a)(1) nonexempt charntable trust

IX Section 501{c)(3) exempt private foundation
Other 1axable private foundation

I Far market value of all assefs atend of year | ) Accounting method | | Cash  [X] Accrual E
h Iine 16,
{from Part I, column ¢, line 16) Other (specify) F

>3 991, 267, 826

(Fart |, column d must be on cash basis )

[ ]
2 Foreign orgamzations meeting the 85% test, check
here and attach computation > D
If prvate foundation status was terminated
under section 507(b}1XA), check here > D
If the foundation 15 1n a 60-month terminat.on
under section 507(b¥1XB), check here I_]

>

[Part1_|Analysis of Revenue and

{a) Revenue and

(b) Net invesiment

(c) Adjusied net (d) Disbursements

for chariiable

Expenses (The total of amounts in expenses per books Income ncome
columns b, ¢ and d may not neces purposes
sanly equal the amounts n cofumn a ) {cash basis only)
- - (see instructions)
1 Comnbutions gifts grants etc, received (atl seh)
Cw > it the foundn s not req io all Sch B
gd% 2 Distrbutions from split interest trusts
(o 3 Interest on savings and temporary
@ cash investments 29,320,480 29,320,480
4 Divdends and interest from securities 4,475,459 4,475,459
% 5a Gross rents
U b mcec}n[leenct# I(toss) )
R 62 Net gain/(loss) from sale ot asselg qean Inp 10 222,641,679
= E b Groms saies o> '$1' 384,712,786
Q v 7 Capial pain net income (from Par [V line 2) 2 Q7 y 998 . 693
N E 8 Net short-term capital gain
=) lhjl 9 Income modifications
= E 10a Gioss sales less
o returns and
allowances
b Less Cost of
goods sold
¢ Gross profit/¢loss) (att sch) |
11 Other income (attach schedule)
12 Total Add lines 1 through 11 256,437,618 241,794,632
13 Compensabion of gHicers directors tiustees ete 1 R 881 ) 587 T]. 0 N 11 2 r, 31 5 . 0997
14  Other employee salaries and wages 1,276,015 36,086 1,103,647
&1 15 Pension plans, employee benefits 2,602,268 684,548
m | 16a Legal fees (attach schedule) STMT 2 561,965 - 135,755 476,210
N b Accounting fees (attachsch)  gTMT 3 | 88,144 B8, 144
2 i ¢ Other prof fees (attach sch) gy 4 4. 323,675 3,263,475 1,060,200
E 7| 17 Interest
A B 18 Taxes (attach schedule) See Statement 5 5,121,681
T 7|19 Depreciation (attach schedule) anddapletigy 55,382
N v | 20 Occupancy STMT 7 -497, 880 134,125
G El 21 Travel, conferences, and meetings 263,491 268,491
A E| 22 Prnting and publications 238,836 238,836
o p | 23 Other expenses (attach schedule)
£ See Line 23 Stmt § 442,939 442,939
2l s 13 heonn 55 16,363, 098 3,745,428 5,762,239
ses. ines roug , . . . , \
REC Eémuons. fts, grants paid 51,946,021 46,960, 694
- 26 Total exi s and disbursements
- . Add line and 25 68,309,119 3,745,428 52,722,933
T NGV L2 SUbldact 26 from line 12 _ .
i ments | ponoes 188,128,499
L OGE ENN:M strment [ncome (f negatrve enler 0) 238, 049. 204
C Adjusted net incoma (i negative enter 3}
TEEA030T  01/24/02 Form 980-PF (2001}

BAA For Paperwork Reduction Act Notice, see the instructions



Form 990-PF ¢(2001) Lumina Foundation for Education,

Inc

35-1813228

.age 2

Part Il |Balance Sheets

Attached schedules and amounls in the descapiion
column should be for end-of year amounts only
(See instructions )

Beginnung of year

End of year

{a) Book Value

(b) Book Value

(c) Fair Market Value

w-aMKnD

1
2
3

8
9

11

12
13
14

15
16

Cash — non-interest bearnng

Savings and temporary cash invesiments

Accounts recewvable > __2,575,067_
Less allowance for doubtful accounts

403,537,588

424,141

424,141

76,689,670

76,689,670

2,866,036

2,575,067

2,575,067

Pledges recevable
Less allowance for doubtful accounts

[ 3
>
»

Grants receivable

Recevables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see instructions})
70,875,000

Other notes and loans receivable gnaéh shy *__ 70,875,000
Less allowance for dt?u%’ﬁu accounts ™ 0

70,875,000

70,875,000

Inventories for sale or use

Prepaid expenses and deferred charges

299, 544

688, 800

688,800

10a Investments - U S and state governmené

obligations (altach schedule) tmt 10

b Investments — corporate siock (attach schedute) StmE 10

43,221,214

43,221,214

370,000,000

572,594,579

572,594,579

¢ Investments — carporate bonds (attach schedule) Stmt 10

Investments - land, bulldings, and
equipment basis

Less accurnulated depregiation
(attach schedule) >

140,626,877

140,626,877

14,983,161

14,983,161

Investmenls — mortgage loans
Investments — other (altach schedule)

68,398,652

68,398,652

Land, buildings, and equipment basis ™

Less accurnulated deprematinn
(attach schedule) Stmt 11 > 166,925

57,124

190, 665

190,665

Other assels (describe ™ )

Total assets (to be completed by all filers —
see instructions  Also, see page 1, item 1)

776,760,292

991,267,826

991,267,826

M=t = —Ob—~r

17
18
19
20
21

23

Accounts payable and accrued expenses

2,775,091

5,932,622

Grants payable

508,964

4,985,327

Deferred revenue

Loans from officers, directors, trustees, & other disquabfied persons

Mortgages and other notes payable (attach schedule)
Other habilities (describe ™ )

Total habilities (add lines 17 through 22)

3,284,055

10,917,949

TO vi-imnn» —m=
NMMOZPrrpl OZCT

24
25
26

27
28
29

30
31

Organizations that follow SFAS 117, check here > |X
and complete ines 24 through 26 and lines 30 and 31

Unrestrnicted

773,476,237

980,349,877

Temporanly restncted

Permanently restricted

Orgamzatlons that do not follow SFAS 117, check here ™ D
and complete ltnes 27 through 31

Capital stock, trust principal, or current funds

Paid in of capital surplus, or land, building, and equipment fund

Retained earnings, accumulated income, endowment, or other funds

Total net assets or fund balances (see instructions)

773,476,237

980,349,877

Total habilities and net assets/fund balances

(see instructions)

776,760,292

991,267,826

Part lll | Analysis of Changes in Net Assets or Fund Balances

1

Total net assets or fund balances at beginming of year — Parl |I, ¢column (a), ine 30
{must agree with end-of-year figure reported on pnor year s return)
Enter arnount from Part |, line 27a

Other increases not meluded i hine 2 (temize)

Add hines 1, 2, and 3

Decreases not included it line 2 (itemize) »

* See Other Increases Stmt 12

Total net assets or fund balances at end of year (line 4 minus Iine 5) — Part I, column (b), ine 30

773,476,237

188,128,499

18,745,141

980,349,877

M AW | N

980,349,877

gmmhww

TEEAD3DZ  09/25/01



0-PF (2001) Lumina Foundation for Education, Inc 35-1813228 ’33_3
IV |Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold (e g , real estale, (b} row acqured | (C) Date acqured | () Date sokd
P — Purchase {month day year) | (month day year}

2-story brick warehouse, or commaon stock, 200 shares MLC Company)

D — Donabon

1a See Statement 13

various various

b

c
d
e

(e) Gross sales prnice

(N Depreciahon allowed
{or allowable)

(g) Cost or other basis
plus expense of sale

{h) Gain or (loss)
(e) plus () minus (g)

o a|o |orie

Complele only for assets showi

ng gain in column (h) and owned by

the toundation on 12/31/69

(1) Fair Market Value
as of 12/31/69

() Adjusied basis
as of 12/31/69

(k) Excess of column (1)
over column (), f any

(1) Gains {column (h)
gan munus column (k), but not less
than 0) or Losses (from column (h))

o a0 |or|w

2 Capital gain net income or (net capital loss)

If gain, also enter in Part |, ine 7
If {loss), enter 0 m Part |, line 7

‘l’

3 Net short term capital gain or {loss) as defined n sections 1222(5) and (6)

If gain, also enter in Part |, hne 8, column (c} (see instructions) If {loss), enter 0

in Part |, line 8

}

2 207,998,693

3

[Part V

[ Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For oplional use by domestic private foundations subject to the section 4940(a) tax on net investment iIncome )

If section 4940(d)(2) apphes, leave this part blank

Was the orgamzation hable for the section 4942 {ax con the disinbutable amount of any year in the base period?

It ‘Yes, lhe organization does notl qualify under section 4940(e) Do not complete this part

[ ves (I no

1 Enter the appropriate amount in each column for each year, see instructions before making any entrnies

a
Base poe(rlr)ad years
Calendar year {of tax year

(b)
Adjusted quahfying distnbutions

(c)
Net value of
noncharitable use assets

(d)
Distnbution ratio
(column (b) divided by column (c)}

beginning 1n)

2000 1,978,617 778,453,861 0 002542

1999

1998

1997

1996
2 Total of ne 1, column {d) 2 0 002542
3 Average distnbution ratio for the 5 year base peniod — divide the tolaf on line 2 by 5, or by the

number of years the foundation has been in existence if less than 5 years 3 0 002542

4 Enter the nel value of nonchantable-use assets for 2001 from Part X, line § a 969,938, 399
5 Multiply bne 4 by hne 3 5 2,465,583
6 Enter 1% of net investment income (1% of Part |, hine 27b) 6 2,380,492
7 Add hnes 5 and 6 7 4,846,075
8 Enter guahfying distributtons from Part Xit, hne 4 8 52,917,829

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

Part VI instructions

BAA

TEEAD3D3 09/25/01

Form 990-PF (2001)



Qge 4

Form 990-PF (2001) Lumina Foundation for Education, Inc 35-1813228
[Part VI |Excise Tax Based on Investment Income (Section 4940(a), 4340(b), 4940(e), or 4948 — see instructions)
1 a Exempt operating foundations described in Section 4940(dX2), check here Lg I:I and enter ‘N/A" on line 1 o
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, 1 2,380,492
check here ™ and enter 1% of Part I, line 27b
¢ All other domestic organizations enter 2% of ine 27b  Exempt foresgn orgamizahons enter 4% of Part I, ine 12, catumin (b)
2 Tax under Section 511 (domestic Sectron 4947(a)(1) trusts and taxable foundations only Others enter -0-) 2 0
3 Addlhnes 1 and 2 3 2,380,492
4 Subhtle A (income) lax (domestic Section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 4 0
5 Tax based on investment tncome Subtract ine 4 from line 3 |f zero or less, enter -0 5 2,380,492
6 Credits/Payments
a 2001 estmated tax pmts and 2000 overpayment credited to 2001 6a 5,024,361
b Exempt foreign orgamzations — tax withheld at source 6b
¢ Tax paid with application for extension of time to file (Form 8868) 6c
d Backup withholding erronecusly withheld od _
7 Total credits and payments Add lines 6a through 6d 7 5.024, 361
8 Enter any penalty for underpayment of estimated tax Check here D f Form 2220 15 atiached 8
9 Taxdue If the total of imes 5 and &1s more than line 7, enter amount owed > 9
10 Overpayment If lne 7 15 more than the totat of lines § and 8, enter the amount overpaid * 10 2,643, 869
11 Enter the amount on line 10 to be  Credited to 2002 estimated tax » 400, 000 I Refunded " 1 2,243, 869
[Part VII-A [ Statements Regarding Activities
1a Duning the tax year, did the orgamization attempt to influence any national, siate, or local legislation or did it Yes | No
participate or intervene 1n any political campaign? ia X
b Did it spend more than $100 during the year (either directly or indirectly) for pohtical purposes (see nstructions for definition)? 1b X
if the answer 1s 'Yes' to 1a or 1b, atach a delailed description of the activities and copies of any materials pubhshed
or distributed by the organization in connection with the activities
¢ Did the organization file Form 1120-POL for this year? 1c X
d Enter the amount (f any) of lax on polilical expendilures (Section 4955) imposed during the year
{1} On the organization -1 0 (2 On organization managers >4 0
e Enter the reimbursement {if any) paid by the organmzation during the year for political expenditure tax imposed on
organization managers > _
2 Has the organization engaged in any activities that have not previously been reported to the IRS? 2 X
if ‘Yes,' attach a delailed description of the activities
3 Has the organmization made any changes, not previously reported 1o the IRS, in its governmg instrument, articles —
of incarporation, or bylaws, or other similar instruments? /f 'Yes,' attach a conformed copy of the changes 3 X
43 Did the organization have unrelated bustness gross income of $1,000 or more duning the year? da X
b If "Yes,' has it filed a tax return on Form 990-T for this year? 4b X
5 Was there a hquidation, termsnation, dissalution, or substantial contraction duning the year? 32 X
If Yes, attach the staternen! 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 goverring mstrument or
® By state legislation {hat effeclively amends the governing instrurment so lhat no mandatory directions that conflict -
with the state law remain in the governing instrument? 6 X
7 (nd the orgamization have at least $5,000 1n assets at any ime dunng the year? If Yes,’ complete Part If, column {c), and Part X¥ 71 X
8a Enter the states to which the foundation reports or with which it 15 registered (see instructions) >
Delaware and Indvana _____ _ __ _________ .
b If the answer s “Yes' to line 7, has the orgamzation furnished a copy of Form 990 PF to the Attorney General
(or designate) of each state as required by General Instruction G? #f ‘No, " attach explanation Bb| X
9 s the organization claimung stalus as a private operating foundation within the meaning of Section 4942()X3) or 4942()X5) for calendar year 2001 or
the taxable year beginning tn 2001 (see instructions for Part XIV)? If Yes,’ complete Part XV 9 X
10 Did any persons become substantial contnibutors during the tax year? 10 X
If 'Yes,' attach a schedule histing their narmes and addresses
11 Did the orgamzation comply with the public inspection requirements for its annual returns and exemption application? 11 X
Web site address * wwi luminafoundation org ________
12 The books are incare of » David A _Brown, Controtler _ Telephone no » (317) 951-5003
Located at » 30 South Meradian Street, Suite 700 Indianapolis, IN zP+4» 46204 ;
13 Section 4947(a)(1) nonexempt chariable trusts filing Form 990 PF in hiew of Form 1041 — Check here - U
and enter the amount of tax exempt interest receved or accrued during the year N/A » 13 '
BAA Form 990-PF (2001)

TEEAD304 0172402



Form 990-PF (2001) Lumina Foundation for Education, Inc 35-1813228 'geS

[Part VII-B | Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item 1s checked in the 'Yes' column, unless an exception applies
1a 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? [:| Yes
(Zy Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a

disqualified person? . Yes
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? . Yes
(4) Pay compensalion te, or pay or reimburse the expenses of, a disqualified person?Stmt 14 Yes
(3) Transfer any income or assets {0 a disquahtfied person (or make any of eilher available

for the benefit or use of a disqualified person)? D Yes

(6) Agree lo pay maney or property to a government official? (Exception. Check 'No if the
organizalion agreed to make a granl 1o or to employ the official for a penod after termination
of government service, « terminating withun 90 days ) [:I Yes

b If any answer 1s “Yes' to 1a(1) (6), did any of the acts fail to qualfy under the exceptions described in
Regulations Section 53 4941(d) 3 or in a current notice regarding disaster assistance (see instructions)?

No
No
No
No

No

X] N

Crganizations relying on a current notice regarding disaster assistance check here > |:|

¢ Did the organization engage n a prior year in any of the acts desciibed in 1a, other than excepted acts,
that were not corrected before the first day of the tax year beginming 1in 20017?

2 Taxes on faiure to distribute income (Section 4942) {(does not apply for years the organization was a
private operating foundatron defined in Section 4942()(3) or 434250

a At the end of tax year 2001, did the organization have any undistribuled income (lines 6d
and 6e, Part XIlIl) for tax year(s) beginning before 20017 D Yes
If Yes,"lsttheyears ™ 20 _ 19 _ ,18__ 19

b Are there any years listed n 2a for which the organization i1s not applying the provisions of Section 4942(a)(2)
(refating to incorrect valuation of assets) to the year's undistnbuted income? (If applying Section 4342(a)(2) to
all years listed, answer ‘No and attach statement — see instructions )

¢ If the provisions of Section 4942(a)(2} are being applied to any of the years histed in 2a, list the years here
> 20 , 19 .19 , 19

3a D the orgamza_tuon hold more than a 2% direct or indirect interest in any business
enterprise at any time dunng the year? Yes

b if “Yes,” did it have excess business holdings 1n 2001 as a result of (1) any purchase by the organization
or disqualiied persons after May 26, 1969, (2} lhe lapse of the 5-year period (or longer period approved
bg the Commusstoner under Section 4943(c)(7)) to dispose of holdings acquired by gift or bequest, or
{3) the iapse of the 10, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720 to
deterrmne if the organization had excess business holdings in 2001 )

4a Dnd the crganization invesl during the year any amount in a manner that would jeopardize ils
charitable purposes?

b Dud the organization make any investment in a prnior year (but after December 31, 1969) that could
jeopardize its charttable purpose that had not been removed from jeopardy before the first day of
the tax year beginrung in 20017

5a Duning the year did the organuzation pay or incur any amount to

(1) Carry on propaganda, or otherwise attempt to influence legislation (Section 4945(e))? El Yes
(2 Influence the outcome of any specific public election (see Section 4955), or to carry

on, directly or indirectly, any voter registration drive? Yes
(3) Prowide a grant to an individual for travel, study, or other similar purposes? Yes
(4) Provide a grant to an organization other than a charitable, ete, organization descnbed

in Sectron 509(a)(1). (2, or (3), or Section 4340(d)(2)? [] Yes
(5) Provide for any purpose other than religious, charitable, scientific, iterary, or

educational purposes, or for the prevenlion of cruelty to children or amtmais? D Yes

b If any answer 1s 'Yes to 5a(1}-(3), did any of the transactions fail to qualify under the exceptions
described i Regulations Seclion 53 4945 or 1n a current nolice regarding disaster assistance
(see mstructions)?

Organizations relying on a current nolice regarding disasler assistance check here

No

DNO

No
No
No
X] No
No

-]

c if the answer 15 'Yes' to question 5a(4), does the organization claim exemption from the D v D
es No

tax because it mamntained expenditure responsibility for the grant?
If 'Yes,' attach the slaternent required by Regulations Section 53 4945 5¢d)

6a Dd the organization, during the year, receive any funds, directly or indirectly, to pay premwums
on a personal benefit contract? D Yes

b Did the orgaruzation, dunng the year, pay premiums, directly ar indirectly, on a personal benefit contract?
If you answered 'Yes' to 6b, aiso file 8870

No

Yes | No
1b X
1] T | X
20| | X
3] | X
dal T x°
ab X
{
“sn| | X
6b X

BAA TEEAD305 01/24/02

Form 990-PF (2001)



Form 990-PF (2001) Lumina Foundation for Education, Inc

35-1813228

Qge 6

[Part VIl |Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

and Contractors

1 List all officers, directors, trustees, foundation managers and their compensation (see instructions)

(b) Title and average (c) Compensation (d) Contnbutions to
hours per week {f not paid, enter -0-) employee benefit
devoted to position plans and deterred
compensation

(a) Name and address

(e) Expense account,
other aliowances

1,475,017 1,435,804

2 Compensation of five highest-paid employees {(other than those included on line 1— see instructions) If none, enter 'None *

(d) Continbutions to
employee benefit
plans and deferred
compensation

(b) Title and average
hours per week
devoted to position

(a) Name and address of each employee {c) Compensation

pard more than $50,000

(e} Expense accounl,
other allowances

401,110 18,959

Total number of other employees paid over $50,000

3 Five highest-paid independent contractors for professional services — {see instructions) If none, enter 'None *

(a) Name and address of each person pard more than $50,000 {b) Type of service

{c) Compensalion

Ice Miller

P 0 Box 663633 Indianapolis, IN 46266 Legal 531,045
Kipp Research_Publishing __ _ __ ______________
15 Bliss River Court Sacramento CA 95831 Publication Research 108,271
Milbiam M Mercer _ _ __ _ _ __ _ _ ___ ___________
21633 Network Place Chicago, IL 60673-1216 Employee Benefits 204,271
Thomas William Peterson __ __ _ ______________
P 0 Box 306 Zionsvilile, IN 46077 Custom Computer Software 77,377
SSI
P 0 Box 98991 Chicago, IL 60693 Executive Board Member search 90,220
Total number of others receiving over $50,000 for professional services »- 1
Summary of Direct Charitable Activities
List the Joundation's four largest direct charitable activities during the tax year Include relevant statistical information such as the number of Expenses
orgamzations and other beneficianes served, conferences convened, research papers produced, etc P
1 N/A e
_______________________________________________________ 0
2 ]
s _ _ .
4

TEEAQ306  01/24/02

Form 990-PF (2001)



Form 990-PF (2001) Lumina Foundation for Education, Inc 35-18132238 Qge?
Part IX-B | Summary of Program-Related Investments (see instructions)

Describe the two largest program related investments made by the foundation duning the tax year on lines 1 and 2 Amount
1 None o e ]
0
2 ]
All other program related invesiments See instructions
s __ e
Total Add hnes 1 through 3 > None
Mimmum Investment Return (Al domestic foundations must complete this parl Foreign toundations, see instructions )
1 Far market value of assets not used (or held for use) directly in carrying out chantable, etc, purposes
a Average monthly fair market value of secunities 1a 629,135,004
b Average of monthly cash balances 1b| 248,364,325
¢ Fair market value of all other assets (see instructions) 1c 107,209,706
d Total (add lines 1a, b and ¢) 1d] 984,709,035
e Reduction claimed for blockage or other factors reported on lines 1a and 1¢
(attach detalled explanation) | 1e|
2 Acquisition indebtedness applicable to ine 1 assets 2 0
3 Subtract ine 2 from line 1d 3 984,709,035
4 Cash deemed held for chantable activiies Enter 1 1/2% of line 3 (for greater amount, see inslructions) 4 14,770,636
5 Net value of nonchantable-use assets Subtract Iine 4 from ine 3 Enter here and on Part V, line 4 5 969,938, 399
6 Miumimum investment return Enter 5% of line 5 6 48,496,920
[Part X! | Distnbutable Amount (see instructions) {Section 4942()(3) and (j)(5) private operating foundations and cerlam
foreign organizalions check here ™ ﬂ and do not complete this part )
1 Minimum investment return from Part X, line 6 1 48,496,920
2a Tax on investment income for 2001 from Part VI, ine 5 2a 2,380,492
b Income tax for 2001 (This does not include the tax from Part VI } 2b
¢ Add lines 2a and 2b 2¢ 2,380,452
3 Distributable amount before adjustments Subtract line 2¢ from line 1 3 46,116,428
4a Recoveries of amounis treated as quahfying distributions da
b Income distributions from section 4947(a)(2) trusis 4b
¢ Add lines 4a and 4b 4c
5 Add lines 3 and 4¢ 5 46,116,428
6 Deduction from distnibutable amount (see instructions) 6
7 Distnbutable amount as adjusted Subtract line 6 from ine 5 Enter here and on Part XllI, line 1 7 46,116,428
@ Qualfying Distributions (see instructions)
1 Amounts paid (including admirustrative expenses) to accomplish chartable, etc, purposes
a Expenses, contributions, gifts, elc — total from Part |, column (d), line 26 Ta 52,722,933
b Program-refated investments — Total from Part IX B 1b 0
2 Amounts paid to acquire assets used (or held for use) directly in carrying out chantable, etc, purposes 2 194, 896
3 Amounts set aside for specific charitable projects that satisfy the
a Suttability test (prior IRS approval required) 3a
b Cash distribution test (attach the required schedule) 3b
4 Qualifying distnbutions Add hines 1a through 3b Enter here and on Parl V, line 8, and Part XIl|, line 4 4 52,917,829
5 Orgamuzations that qualify under section 4940(g) for the reduced rate of tax on net investment income
Enter 1% of Parl |, ine 27b (see instructions) 5 2,380,492
6 Adjusted quahfying distnbutions Subtract line 5 from line 4 6 50,537,337
Note. The amount on line 6 will be used in Part V, colurnn (b), i subsequent years when calculating whether the foundation
qualifies for the sechon 4940(e) reduction of tax i those years
BAA Form 990-PF (2001)

TEEAD3Q7 1219/01



Form 990-PF (2001) Lumina Foundation for Education,

Inc

Qge 8

35-1813228

Part Xlll| Undistnbuted Income (see instructions)

1 Dustributable amount for 2001 from Part XI,
line 7

2 Undistributed income, 1f any, as of the end of 2000
a Enter amount for 2000 only
bToalforproryears 20_ 19 ,19_

3 Excess distnbutions carryover, i any, to 2001
a From 1956

()
Corpus

(b
Years prior to 2000

)
2000 2(0d3'l

46,116,428

14,010,519

b From 1997

¢ From 1998

d From 1999

e From 2000

f Total of ines 3a through e
4 Qualifying distnibutions for 2001 from Part
X med » % 52,917,829
a Applied to 2000, but not more than hne 2a

b Applied to undistributed income of prnior years
(Election required — see instructions)

¢ Treated as distributions out of corpus
{Election required — see instructions)

d Apphed o 2001 distnbutable amount
e Remaining amount distributed out of corpus

5 Excess distribubons carryover applied to 2001
(If an amount appears in column (d), the
same amount must be shown in cofumn (a) )

6 Enter the net total of each column as
indicated below

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

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

¢ Enter the amount of prior years undistribut-
ed income for which a notice of deficiency
has been 1ssued, or on which the section
4942(a) iax has been previously assessed

d Subtract line &c from line 6b Taxable
amount — see Instructions

e Undistriibuted mcome for 2000 Subtract line 4a from
hne 2a Taxable amount — see instructions

f Undistributed income for 2001 Subtract lines
4d and 5 fram ne 1 This amount must be
distributed in 2002

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

8 Excess distnbulions carryover from 1996 not
applied on hine 5 or hine /7 (see instructions)

9 Excess distnbutions carryover to 2002
Subtract Iines 7 and 8 from hine &a
10 Analysis of hne 9

a Excess from 1997

14,010,519

38,907,310

38,907,310

38,907,310

7,209,118

b Excess from 1998

¢ Excess from 1999

d Excess from 2000

oloo|lo|lo

e Excess from 2001

BAA

TEEAQ308 01/24/02

Form 930-PF (2001)



’#SD-PF(Z’OOH Lumina Foundation for Education, Inc 35-1813228 .geB
P N/A

art XiV | Pnvate Operating Foundations (see instructions and Part VIl A, question 9)

1a If the foundation has received a ruling or deiermination letter that i 1s a private operating foundation, and the ruling
1s effective for 2001, enter lhe date of the ruling
b Check box to indicate whether the orgamzation 1s a private operating foundation descnbed in Section ﬂ 4942())(3) or | 4942()(5)

2a Enter the lesser of the adjusted net Tax year Pnor 3 years
:Esg;?fnggln:e?uarﬁ lfrgrn:hF?arRl;lrfgl:m (a) 2001 (b) 2000 () 1939 (d) 1998 (e) Total
each year listed

b 85% of ine 2a

¢ Qualifying distributions from Part XH,
line 4 for each year listed

d Amounts included in line 2¢ not vsed directly
for active conduct of exempt actaties

€ Qualifying distnbulions made directly
for aclive conduct of exempt activities
Sublract ine 2d from Ime 2¢

3 Complete 3a, b, or ¢ {or the
alternative test relied upon

a 'Assets’ allernative test — enter
(1) Value of all assels

(2) Value of assets qualifying under
Seclion 4942() (3B}

b ‘Endowment’ alternatve test — Enter 2/3 of
minimum investment return shawn in Part X,
line & {or each year listed

¢ 'Support’ alternative test — enter

(1) Total support other than gross
investment income (interest,
dividends, rents, payments
on securifies loans (Section
512(a)(5)), or royalties)

(2) Support from general public and 5 or
more exempt organizations as provided
In Section 49420X3XBXm)

(3) Largest amount of suppeort from
an exempt organization

{4) Gross investment income
[Part XV | Supplementary Information (Complete this part only if the orgamization had $5,000 or more in assets at any time during the year )

1 Information Regarding Foundation Managers

a List any managers of the foundation who have coninbuted more than 2% of the total contributions received by the foundation before the
close of any tax year (but only If they have contributed more than $5,000} (See Section 507(d)(2) )

None

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 Intormation Regarding Contnbution, Grant, Gift, Loan, Scholarship, etc, Programs
Check here * D if the organization only makes contributions to preselected charifable organizations and does not accep! unsolicited
requests for funds It the orgaruzation makes gifis, grants, elc, (see instructions) to individuals or orgamzations under ether conditions,
complete items 2a, b, ¢, and d
a The name, address, and lelephone number of the person to whom applications should be addressed
See Attached Guidelines for Grant Seekers
Statement 16

b The form n which applications should be submitted and information and materials they should include
See Attached Guidelines for Grant Seekers
Statement 16

¢ Any submission deadlines
See Attached Guidelines for Grant Seekers

Statement 16
d Any restrictions or hmitations on awards, such as by geographical areas, chanlable fields, kinds of institutiens, or other factors

See Attached Guidelines for Grant Seekers

Statement 16
BAA TEEAD309 09/25m1 Form 990-PF (2001)




Form 990-PF (2001) Lumina Foundation for Education,

Inc

35-1813228 !mu

| Part XV [Supplementary Information (continued)

3 Grants and Contnbutions Paid Dunng the Year or Approved for Future Payment

If recspient 1s an irdwvidual,

Recipient Foundation Purpose of grant or
shuf\:u?‘n atrufalr?'nj-r?amn:.:l prt%ra v status of contnbutien Amount
Name and address (home or business) substantial contributor recipient

a Paid during the year
See Statement 17 Various 46,960,694
Total * 3a 46,960,694

b Approved for future payment

See Statement 18 4,985,327
Total » 3b 4,985,327

BAA

TEEAG3IG  09/25401

Form 990-PF (2001)



35-1813228

@-PF(ZOOI) Lumina Foundation for Education, Inc
lPan XVI-A ]Analysns of income-Producing Acthivities

@

Enter gross amounts unless otherwise indicated

1
a
b
c
d
e
1
9

2
3
4
5
a
b

- ok
— O Pv 0O~

o O n o e

12
13

Unrelated business income

Exciuded by section 512, 513, or 514

(a) (b) (©) (d) (e)
Business Amount Exclu Armount Related or exempt
code sion function income
Program service revenue code (see inskiuctions)
Fees and contracts from government agencies
Membership dues and assessments
Interest on savings and temporary cash investments 14 29,320,480
Dividends and interest from securibes 14 4,475,459
Net rental income or (loss) from real estate
Debt financed property
Not debt financed property
Net rental rcome or {loss) frem persenal property
Other investment income
Garm or (loss) from sales of assets other than inventory 18/ 207,998,693
Net income or (loss) from special events
Gross profit or (loss) from sales of inventory
Other revenue
Subtotal Add columns (b), (d), and (e) 241,794,632
> 13 241,794,632

Total Add hne 12, columns (b), (d), and (e)

(See worksheet 10 the instructions for line 13 to venfy calculations }

Part XVI-B [Relationship of Activities to the Accomphshment of Exempt Purposes

Line No
vy

Explain below how each activity for which income 1s reported in column (e) of Part XVI A contributed importantly to the
accomphshunent of the arganization's exempt purposes {other than by prowviding funds for such purposes) (See instructions )

N/A

BAA

TEEADSCT  01/24702

Fosm 990-PF (2001)



Form 990-PF (2001} Lumina Foundation for Education, Inc 35-1813228 QgelZ

|Part XVl llnfomlation Regarding Transfers to and Transactions and Relationships with Noncharitable
Exempt Organizations

1 Dud the organization directly of indirectly engage m any of the following with any other organization Yes No

described in Section 501{c) of Ihe Code (other than Seclion 501{c)(3) organizations) or in Section 527,
relating to political organizations?

a Transfers from the reporting orgamzation to a noncharitable exempt organization of )
{1) Cash 1a{l) X
(2) Other assels la (2) X

b Other transactions L o
(1) Sales of assels to a noncharitable exempt organization 1b(1) X
{(2) Purchases of assets from a noncharitable exempt organization 1b{2) X
(3) Rental of faciitrtes, equipment, or other assets 1b(3) X
(4) Reimbursement arrangements 1b (4) X
(5) Loans or ipan guaraniees 1b (5) X
{6) Performance of services or membership or fundrarsing solicitations 1b(6) X

¢ Shanng of faciliiies, equipment, mailing lists, other assels, or paid employees 1c X

d If the answer to any of the above 1s “Yes,” complete the following schedule Column (b) should always show the farr market value of
the goods, other assets, or services given by the reporting organization |f the organization received less than far market value in
any transaction or sharing arrangement, show in celumn (d) the value of the goods, other assets, or services receved

(a) Line no (b) Amount involved (c) Name of nonchantable exempt organrzalion {d) Descreption of {ransfers, fransaclions, and sharing arrangements
2als the organization directly or indirectly affihated wilh, or relaled to, one or more tax exempt organizations
descnbed in Section 501(c) of the Code (other than Seclion 501{¢)(3)) or in Section 5277 D Yes No

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

Under penalties of perjury | declare that | have examined this return including acco
complete Declaration of preparer (other than tazpayer or fiduciary) s ba

r
ature of Otficer or Truslee

Sign .
son | \o) [ » Crfn, W, Mehnst

L
:':r.s Firm s Name {or yours -Ernst & Young, LLP

Only |Sestemeloyed) wse ™ - P.O. Box 44972
Indianapolis, IN

BAA

TEEAQ502




Lumina Foundation For Education Tax ID 35-1813228
Tax Return for Year Ending December 31, 2001
Form 990 PF Net Gains Statement Number 1
Part 1 Line 6a

C) Date e) Market

a) List and describe the kind(s) of property sold b) How Acquired Acquired d) Date Sold Value of Gift  g) Cost

667,992 Shares of US A Education See Note ] B/1/2000 SecNote#2 § 41,999,997 $ 27,357,011

When USA Group, Inc sold assets to Student Loan Marketing Association (August 1, 2000) part of the purchase price was

Note#1 g 034,505 shares of USA Education, Inc (Name changed with purchase)

Note & 2 These shares were not sold but were donated to the Community F oundation of Greater Washington D € The gain of $14,642,986
1s included on the books of Lumina Foundation for Education but excluded from Net Investment Income for tax purposes



Lumina Foundation For Education Tax ID 35-1813228
Tax Return for Year Ending December 31, 2001
Form 990 PF Legal Fees Statement Number 2
Part 1 Line 16a
(A) (B) ©) (D}
Net Disbursements for
Expense per Investment Adjusted chantable purposes (cash

Descniphion books Expense Net Income basis only)

Legal Fees 5 561,965 § 135,755 § - 5 426,210




Lumina Foundation For Education Tax ID 351813228
Tax Return for Year Ending December 31, 2001
Form 990 PF Accounting Fees Statement Number 3
Part 1 Line 16b
(A) (B) (€) (D)
Adjusted Disbursements for

Expense Net Investment Net chantable purposes

Descnption per books Expense Income {cash basis only)

Accounting Fees $ 88,14400 % - % - % 88,144




Lumina Foundation For Educ ation
Tax Return for Year Ending

December 31, 2001

Other Professional

Tax ID 35-1813228

Statement Number 4

Form 990 PF
Part 1 Line 16¢
{(A) (B} (&) (D)
Disbursements for
Net Adjusted chantable
Expense per Investment Net purposes (cash

Descnption books Expense Income basis only)
Publication Research Projects 3 412,188 § - $ - $ 412,188
Custodian & Money Manager Search 3,263,475 3,263,475 - -
Employee Development 117,823 - - 117,823
Employee Benefits 222,071 - - 222,071
Software 208,327 - - 208,327
General Consuliing 99,791 99,791
Total $ 4323675 § 3,263,475 § - $ 1,060,200




Lumina Foundation For Education

Tax ID 35-1813228

Tax Return for Year Ending December 31, 2001
Form 990 PF Taxes Statement Number 5§
Part 1 Line 18
(A) (B) (C) (D)
Net Adjusted Disbursements for

Investment Net chantable purposes
Description Expense per books Expense Income {cash basis only)
Excise Tax Deposit 3 5,121,642 § - 3 - $ -
State Taxes (10) - - -
Tax Penalty 49 - - _ -
Total Taxes b 5121681 § - $ - $ -




Lumina Foundation For Education

Tax ID 35-1813228

Tax Return for Year Ending December 31, 2001
Form 990 PF Statement Number 6
Part | Line 19 Depreciation Depreciation for 2001

Asset Life (Years)
Furniture and Equipment 5-10

55,382




Lumina Foundation For Educatton
Tax Return for Year Ending

December 31, 2001

Tax ID 35-1813228

Form 990 PF Occupancy Statement Number 7
Part 1 Line 20
(A) (B} (C) D)
Net Adjusted Disbursements for
Expense per Investment Net chantable purposes
Descnption books Expense Income (cash basis only)
Rent $ 129,250 § - $ - $ 129,250
Office Maintenance 4,875 - - 4875
Property Tax (Accrued at 7/31/2000 for
USA Group's bocks and never treated
as a disbursement for chantable
purposes on 980 PF) (632,005) - -
d {(497,880) ¥ - L] - L 134,125




Lumina Foundation For Education Tax ID 35-1813228

Tax Retumn for Year Ending December 31, 2001
Form 990 PF Other Expenses Statement Number 8
Part 1 Line 23
(A) B) (€) (D)
Disbursements
Net Adjusted for chantable
Expense Investment Net purposes {cash
Description per books Expense Income basis only)

Insurance Expense $ 167,328 % - 3 - $ 167,328
Equipment Maintenance 26,092 - - 26,092
Semmars & Training 70,926 - - 70,926
Dues & Subscriptions 76,053 - - 76,053
Miscellaneous 79,530 - - 79,530
Recovery Transition employee
cost associated with sale
transaction {303,317) - - (303,317)
Adwvisory Council 19,148 - - 19,148
Research Publications 307,179 - - 307,179

Total Other Expenses $ 442939 % - $ - 3 442 939




Lumina Foundation For Education Tax 1D 35-1813228
Tax Return for Year Ending December 31, 2001
Form 990 PF Other Notes and Loans Receivable Statement Number 9
Part 1) Line7B
Beginning of year End of Year
{(a) Book Value {b) Book Value {c) Fair Market Value

Equity forward agreement to sell 1,125,000 shares of
USA Education, Inc (FKA Sallie Mae} in January 2003 3 - % 70,875,000 3 70,875,000

The Gain on this transaction was included as Gains on Investments for both Book and Tax



Lumina Foundation For Education Tax ID 35-1813228
Tax Return for Year Ending December 31, 2001
Form 990 PF Investments Statement Number 10
Part Lines 10, 12, and 13
Beginning of year End of Year

(a) Book Value (b) Book Value (c) Farr Market Value

Sallie Mae Corporation (line 10b) $ 370,000,000 0 0

Investment Report from Northern Trust 0 $ 839,824,483 % 839,824,483
(See attached report for detall)
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¢ Asset Detail - Base Currency Page 5 of 36

—linrealized gain/loss
Description/Asset {D Accrued

Shares/PAR value Local markat price Income/axpense Markat valua Cost Market Translatlon Total

Equities

Common stock
Cayman Islands,- USD

CF OZ OVERSEAS OFFS\HORE FD FOR LUMINA CUSIP 892479C07

743580 Y 1 007 9284550 000 7,555,230 11 7,485,788 00 59,432 11 0 oo 59 432 11
CF OZ OVERSEAS TRANCHE C/21 FOR LUMINA CUSIP 8812238A9
420 1 GOG GOGOGE0 ao00 4 200 00 4,202 00 -200 00D -200
Total USD 000 7,559,430 11 7,500,000 00 v 5943011 « 000 59,430 11
Total Cayman Islands 000 7,559,430 11 7,500,000 00 50,430 11 000 59,430 11
Netherlands - USD
CF KENS{CO OFFSHORE FUND FOR LUMINA  CUSIP 4800894932
37,153 33 104 8500000 Qoo 3,895 528 65 3,715,333 00 180 183 85 000 180,193 85
Total USD 000 3,895,526 65 3,715,333 00 180,193 65 D00 180,193 65
Total Netherlands aoo 3,895,526 65 3,715,333 00 180,193 65 000 180,193 65
United States - USD
CF CASH AWAITING EQTY INVT CUSIP 1482284108
7,500,000 00 1 0000000 000 7,500 000 0C 7,500,000 00 000 000 000
CF HIGHLINE CAPITAL INTERNATIONAL FOR LUMINA CUSIP 4311089A7
21,383 31 179 5958180 000 3 840 348 73 3,750,000 00 /s 80,348 73 / (1] B0 348 73
CF STD PAC CAP OFFSHORE FDX FOR LUMINA CUSIP B8537589C4
13,050 08 272 B780000 000 3 562 381 38 3 700 000 00 - 137639 94 - 000 - 137,828 684
CF WELLINGTON CTF EMERGING COS CUSIP 8458838804
$3814@2578 34 6800000 70,543 77 47,221,162 38 40,558,434 B5 6 802,747 54 — 000 0,682,747 54
MFQ ARTISAN FDS INC INTL FD INSTL SHS CUSIP 04314H402
2,538,744 BS 18 4300000 000 48 752 57¢ (B 50,251 201 35— - 3,490,685 17 a 0o - 3,480,605 17
MFO GMO EMERGING MKT FD 11} CUSIP 382007603 n
1 515,109 91 & BE0O000 000 13 454 176 00 1277142792 ! 882 748 38 000 €82,748 38
MFQ GMO TR FGN FD CL Il CUSIF 382007551
4 854 598 34 10 0600000 000 48 837 258 99 51,087,488 10 ® -2250,228 11 0ao - 2,250,220 71
MFO MORGAN STANLEY INSTL FD INC U S REALESTATE PORT CL A CUSIP 51744J671 —
1817026 41 14 6300000 250,482 38 20 048,098 37 26,681,421 15 7 1,184,875 22 000 1,164,875 22

The Northern Trust Company

Generated by The Northern Trust Company from periodic data on 25 Jar.
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. £ 3 5 A ~.,-~ et P 1 A AU w,,,, , .
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¢  Asset Detall - Base Currency Page 6 of 36
—\nreaiized gain/toss
a Accrued
Shares/PAR vaiue toacal market price Income/axpense Market valua Cost Market Translatlon Total
Equities
Commion stock
Total USD 321,026 15 199,214,000 02 196,500,033 67 2,713,966 35 000 2,713,968 35
Total Unlied States 321,026 15 189,214,000 02 196,500,033 67 2,713,966 35 000 2,713,566 35
Total Common Stock
10,764,212 00 321,026 15 210,668,956 78 207,715,366 67 2,853,590 11 oco 2,853,580 11
Total Equities
19,764,212 00 L— / Ut: /106 321,028 15 210,668,956 78 207,715,368 87 2,853,500 11 000 2,853,690 11
Unrealized gain/loss
1{{s] sel Accrued
Shares/PAR value Local market price Income/axpense Market value Cost Market Transiation Total
Fixed Income
Corporate honds
International ~ USD
MFO PIMCO FDS FGN FD INSTL CUSIP 893390882
2385 430 &3 10 4800000 81 074 41 24 742,404 39 25235884 10w - 493 47980 000 - 493,479 80
Total USD 91,874 44 24,742,404 39 25,235,084 19 - 493,479 80 000 - 483,475 80
Total International 91874 41 24,742,404 29 25,235,884 19 - 493,479 80 000 - 483,479 80
United States - USD
MFO GMO TR EMERGING CTRY DEBT FO CL Il CUSIF 382007270
1 579,842 21 § 5600000 oo 13 523 448 31 14,168,305 28 | ) - 844 855 98 000 - 844,855 88
MFO PIMCO FDS PAG INVT MGMT SER TOTAL RETURN FD INSTL CL.  CUSIP 693330700 ,
7,858,080 75 10 4600000 317,804 38 80,123 189 44 80 100 004 40— ~ 2318508 o 0o 23,185 04
Total USD 317,804 38 93,646,638 75 94,268,309 69 - 621,670 94 000 - 621,670 84
Total Unlted States 317,804 38 93,646,838 75 94,268,309 69 - 621,670 94 000 - 621,670 64

The Northern Trust Company Generated by The Northern Trust Company from periodic data on 25 Jan 02



E’j ! '.,‘

“ :‘ 3 rF l"}."‘T ,nj%sﬁﬁg‘ gﬁf}}}.‘f
o A ‘*'i‘_ - \,;‘ ‘

e :e(:!:'i % :"‘x"“s.%rlgr’:?f{.‘ﬁ‘t 7“&

3,

L

P T
o) 7,.}"~z T ;#:}miw.c’l ':; ,-» ”

-\:\‘ ll'

\7\!.5" "‘-;"fﬂs
o
l.""&“ A Fidhy

,, v

i

= Tkt

~ p
'}-’t:- o e r;"

oy iy Ty ‘;'- ¥ oo

pre T XA

: s ‘*Account,nu;nb ¥ 2608294 .1
'ﬁt Na_marLUN]itiA SINGLE\LINE‘

gl

Ll

The Northern Trust Company

Asset Detall - Base Currency Page 7 of 36
Unrealized galn/loss
Description/Asset |D Accrued
Shares/PAR value L.ocal market price income/expensa Market value Cost Market Translation Total
Fixed Income
Corporate bonds
Total Corporate Bonds
11,605,233 59 409,678 79 118,388,043 14 119,604,193 88 -1,115,150 74 000 -1,115,150 74
Total Fixed income
11,605,233 59 Live 10 < 409,674 79 118,388,042 14 119,504,193 88 -1,115,150 74 000 - 1,115,150 74
Unreallzed gain/loss
Description/Asset (D Accrued
Shares/PAR value  Local market price Income/expense Market value Cost Market Translatlon Total
Venture Capital and Partnerships
Partnerships
United States - USD
HIGH ROCK CAPITAL, LP CUSIP 000144186
3,430 091 83 12 1230990 000 41,583,342 83 40,000,000 00 — 1,583,342 83 000 1,683,342 82
OCM PRINCIPAL OPPORTUNITIES FD I, LP CUSIP 000140624
4,000,000 00 3,837,572 0000000 000 3,937,572 00 4,000 000 00 -~ 82,428 00 000 - 82,420 €O
Total USD 000 45,520,914 83 44,000,000 00 1,520,914 83 0ao 1,520,914 83
Total United States aoo 45,520,914 83 44,000,000 Q0 1,520,914 83 aoo 1,520,914 83
Total Partnerships
7,430,091 83 o000 45,520,814 83 44,000,000 00 1,520,914 83 000 1,620814 83
Tolal Venture Capital and Partnerships
7,430,091 83 Linve /3 000 45,520,014 83 44,600,000 00 1,520,914 83 000 1,520,814 83

Generated by The Northern Trust Company from periodic data on 25 Jar.
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Asset Detail - Base Currency Page 8 of 38
-—Unreallzed gain/loss:
Desgrintion/Asset |D  Exchange rate or Accrued
Shares/PAR value local market price Income/expanse Market vaiye Cast Market Translation Total
Cash and Cash Equivalents
Currency
USD - United Statas dollar
1 0000000 - 2382959 000 000 000 000 Q00

Total currency - all currenclas -23,82959 0co 000 000 [ 4.1] aao
Total currency - all countrles - 23,829 59 000 000 000 000 000
Total Currency

aoa - 23,029 58 000 ooo0 ooo 000 ooo
Total Cash and Cash Equivalents

000 - 23,820 59 o000 000 000 000 000

-——Unrealized gainfloss
Pescriplion/Asset | Accrued
Shares/PAR value Exchange rate Income/expense Market value Cast Market Transiation Total
Adustments To Cash
Pending trade purchases
USD - Unitad States dollar
1 0OODGOD 000 - 1,619 51383 - 1,619 513 83 o 0Q ¢ oo 000

Total paending trada purchases - all currencies 000 - 1,619,513 83 - 1,619,513 83 00a V00 G oo
Total pending trade purchases - alt countries 000 -1,619,513483 - 1,619,513 83 000 oo 000
Total Pending trade purchases

000 000 -1,618,51383 -1,819513 83 D DO ocod D a9
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Unrealized gain/ioss
Pescriptjon/Asset 1D Accrued
Shares/PAR vaiue Exchange rata income/expense Market vaius Cost Market Translation Total

Adjustments To Cash

Pending trade sales

USD - Unltad States dollar
1 0000000 000 23,829 59 23,829 59 000 000

000
Total pending trade sales - ail currencies Doo 23,829 59 23,82959 000 000 000
Tatal pending trade sales - all countries Q00 23,829,589 23,6829 59 oo 000 a o0
Total Pending trade sales
000 [1)4] 23,82969 23,820 59 oe) oon D00
Other receivables
USD - United States dollar
1 ooooaaa 000 288 808 89 886 808 89 000 000 000
Total other receivables - all currencies 000 888,808 89 888,808 89 000 000 000
Tatal other receivables - all countries 000 888,808 89 888,808 88 000 000 0 00
Total Other Receivables
000 000 BO8,808 B89 888,808 B9 000 000 Q00
Total Adjustments To Cash
000 LIA/E- :L l:n‘.li:lfl - 768,875 35 - 708,875 35 ooa 000 oco

Totaf L s ‘ ot
38,200897420 o on L T 70“75{46.: H

¥
TR FINTINT A PR sk l:
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Unrealized gain/loss:
escriptionfAsse Accrued
Shares/PAR valua  Local market price Incomefaxpeanse Market valus Cost Market Translatlon Total
Fixed Income
Government honds
United States - USD
US TREAS BDS DTD 02/15/1898 6 DUE ~ 02-15-2028 REG CUSIP 812810EW4
§1 000 00 102 9670000 1,155 a1 5251317 53,796 83 - 783 82 o oo - 783 82
US TREAS BDS B 125 15/8/2018 USD1G00 B 125 DUE 08-15-2019 REG  CUSIP 912810EDA
4 B8@ 000 00 126 2870000 148 335 30 8,145,812 02 8230024 69 - 84,412 67 000 - B4 412 87
US TREAS NTS DTD 00858 5 @75 DUE 11-15-2004 BEO CUSIP 912827557
114,000 00 105 8500000 BE9 56 120,669 00 120,635 16 3384 000 3z 84
US TREAS NTS DTD 08/15/1900 8 DUE  08-15-2009 REG CUSIP B126275N8
3,809,000 00 108 53500600 68,963 83 4,121,839 15 4,183,078 21 - 41 238 04 o 00 - 41 239 08
US TREAS NTS @ 125 DUE 08-15-2007 REG CUSIP 8128273E0
731,000 00 {07 5380000 16,811 82 786,102 78 780,278 53 -4 (7875 aaa -4 (7875
Tolal USD 237,236 12 14,220,736 12 11,357,314 58 - 130,578 46 000 - 130,578 46
Total United States 237,236 12 11,226,736 12 11,357,314.58 - 130,578 485 aaoo - 130,578 46
Tatal Government Bonds
9,631,000 00 LinE 10 237,236 12 11,226,736 12 11,357,314 58 - 130,578 48 000 - 130,578 48
Municipal/pravincial honds
United States - USD
AL INCENTIVES FING AUTH SPL OBLIG SER B 7 75 DUE 10-01-2019 BEO TAXABLE CUSIP 01030LARS
405 000 00 110 0510000 7,848 87 445 708 55 442 021 05 3,805 50 000 3,885 50
LONG BEAGH CAL PENSION OBLIG TAXAELE REFE 78 DUE 08-01-2005 BEQ CUSIP 54242VAK2
1 000 00O 00 108 5750000 22,633 33 1085 750 00 1045 810 00 18 840 00 000 18,840 00
MERCER CNTY N J IMPT AUTH REV TAXABLE -CNTY BASEBALL STAD-A 8 B75 4-15-1BBETANCUSIP 5878447G0
745 000 00 103 1150000 34 14503 768,208 75 738,412 50 28,784 25 000 28,704 25
MIAMI BEACH FLA REDEV AGY TX INCREMENT REV TAXABLE A @7 12-01-2014/2008 BEO CUSIP 593237822
710 000 00 103 4400000 3,884 18 734 424 00 709 487 50 24,858 50 000 24 858 50
NJ ST HSG & MTG FIN AGY RENT HSG REV  SERD B 25 DUE 05-01-2022 BEO TAXABLE CUSIP 648125878
500 000 00 104 0480000 7,708 33 520 245 00 528 975 00 - 9,830 00 000 - 6630 00

The Northern Trust Company
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Unrealized gain/loss
tion/As Accrued
Shares/PAR valua  Local market prica Income/expense Market value Cost Market Transiatton Total

Fixed Income

Municipal/provincial honds

OK CY OKLA ARPT TR TAXABLE-FED BUR PRISONS PJ BB DUE 11-01-2014 BEO CUSIP g78515ZRg9

BOO 000 00 120 9850000 13 068 €8 2867 8980 00 912 00Q 00 55 890 OO 000 55,880 00
ST JOHNS CNTY FLA CONVENTION CTR REV  TAMABLE 7 6 1-1-08 BEO TAXABLE CUSIP 790386AHP
370,000 OO 110 1810000 14,060 00 407 669 70 397,750 0O 8 B19 70 000 6,819 70
SUFPOLK VA REDEV & HSG AUTH MULTI 6@ 07-01-15 BEO TAXABLE PUT CUSIP Ba4817CT8
515 poo oo 104 0770000 16 BBS5 0O 535,998 55 515 000 00 20 936 55 000 20,800 55
5TH AVE HSG DEV CO 1N MTG REV REF TAXBLEFHA SEC B ASS|IST-B 8 5 2-1-08 BETAX CUSIP 315688EG1
775 D0Q Of 101 2900000 29 385 41 784,897 50 775 000 0Q 5,887 50 000 8,897 50
Total USD 149,505 59 6,230,876 05 6,063,336 05 167,540 00 000 167,540 00
Total United States 149,805 59 6,220,876 D5 6,063,336 05 167,540 00 000 167,540 0O
Total Municipal/Provincial Bonds
5,820,000 00 LiME 10a 149,805 59 8,230,876 05 8,083,336 05 167,540 00 000 167,540 00
Corporate bonds
Chile - USD
PVTPL AUTOPISTA GEL MAIPO SOCIEDAD CONCESIONAR SR NT 1444 7 373 6-15-22BF CUSIP 0533040845
835 000 00 89 0930000 3260 50 983,025 10 895,000 00 - 8974 BO [ X4 ] - § 874 80
Totat USD 3,260 50 986,025 10 995,000 00 -8,97490 000 - 8,97490
Total Chile 3,260 50 966,025 10 095,000 00 - B,974 90 000 - 8,974 80
Germany - USD
PYTPL DRESDNER FDG TR | 1444 B 15) DUE 06-30-2031 BEO CUSIP 28158FAAL
1,080,000 00 108 9010000 244 53 1,154,530 8O 1 123 882 90 30 647 50 a00 30,647 B0
Total USD l 244 53 1,154,530 80 1,123,882 80 30,647 90 ooo 30,647 80
Total Germany 244 53 1,154,530 60 1,123,882 90 30,647 90D 000 30,647 80
United States - USD
BETNA INC GTD DEB DTD 08/18/1986 6 87 DUE 08-15 2036 BEO PUT GUSIP 0081174J2
Q70 000 0o 105 4870000 25,541 17 1 023,029 90 1 001,69% 80 21,330 30 000 21,330 30

T&l-"le Northern Trust Company Generated by The Northern Trust Company from periodic data on 25 Jan 02
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Unreallzed gain/loss
DescriptionfAsset |D Accrued
Shares/PAR value  Local market price Income/axpanse Market valus Cost Market Translation Total

Fixed Income

Corporate honds

AMERN ELEC PWR INC SR NT SER A 6 125 DUE0S-15-2000 BEQ CUSIP 025537AA8

1 120,000 00 89 1940000 8,785 55 1,114,872 80 1,117,785 20 - 8,792 40 000 - 8,792 40
CAROLINA PWR & LT CO BOOK ENTRY TRANCHE # TR 00001 MTN & 5 DUE 04-01-2008 CUSIP 14414CAA2
755 000 00 102 0230000 12 551 87 770 273 85 754,582 10 15,741 55 Doo 15711 35
FORD MTR CR CO GLOBAL LANDMARK SECS-GLOELS @ 875 DUE 02-01-2008 BEQ CUSIP 345397TR4
750 000 00 100 3030000 21,484 37 752,272 56 761,167 50 - 8,885 0¢ o 0o - 8,895 00
ING CAP FDG TR IlI 8 439 DUE 12-29 2042 BEO CUSIP 44878NAAJ
1125 000 00 162 0176000 26372 1,229,441 25 1,182,208 25 44,145 00 1]11] 44,145 00
NY TEL CO € DUE 04-15-2008 REG CUSIP 850084CH8
915,000 00 100 2540000 11,590 00 817,324 10 817,882 25 - 556 15 oo - 55815
PACIFICORP @ B DUE 11-15-2011 BEO CUSIP €35114BU1
8B5,000 00 89 0030000 8,785 00 976,178 55 991,020 05 - 5§,752 50 000 - 5752 50
PPN PF EXPT RECEIVABLES MASTER TR SER 01SR TR CTF CL B 1444 88 12-1-(1BE CUSIF 69335UACE
1 080 000 09 100 0009900 1 Bo8 32 1,080 000 00 1 080,000 00 000 000 000
PROLOGIS TR NT 8 7 DUE 04-15 2004 BEQ CUSIP 743410AC8
} 045,000 00 100 8450000 14,780 83 1,051 740 25 1057 153 35 - 5,413 10 000 -5413 10
PVTPL AMERN GEN INSTL CAP A CAP SECS  144A 7 57 DUE 12-01-2045 REG CUSIP 02837VAAd
850,000 00 105 2030000 58082 91 1,000,283 50 834,108 50 46,177 00 0 a0 88,177 0o
PVTPL ERAC USA FIN CO B 375 DUE 05-15-2003 REG CUSIP 268B2PAD4
1 330 000 00 101 8090000 10 833 85 1,355 380 70 1,348 180 30 8,189 40 [+34]+) 6 190 40
PVTPL FARMERS EXCHANGE CAP 7 2 DUE 07-15.2048 REG CUSIP 3085BRAEI
460,000 00 77 Basoooo 5,520 CO 358 857 40 349,411 40 9 240 00 000 8,248 DO
PVTPL FID INVS DEB 144A 7 57 DUE 06-15-2028 BEQ CUSIP 302508AQ9
895 000 00 107 2400000 301117 B59,708 00 P47 518 60 12 279 40 000 12 270 40
PVTPL FL WINDSTORM UNDERWRITING ASSN & 5DUE 08-25-2002 REG CUSIP 343254AA8
840,000 00 101 8950000 18,110 00 856 758 00 851,780 00 4 508 00 00a 4,098 00
PVTPL OH VY ELEC CORP SR SECD NT 144A 594 DUE 02-12-2000 BEQ CUS|P 877730AA1
880 000 00 100 4280000 1,817 00 884,174 80 980 000 00 4,174 80 000 4,174 BO
PVTPL QWEST CAP FDG INC GTD NT 144A 7 DUE 08-03-2009 BEQ CUSIP 74813EAM2
990 000 0O 85 7980000 20,087 48 848 400 20 9232 504 890 - 34,194 GO o000 - 34,104 g0

The Northern Trust Company Generated by The Northern Trust Company from periodic data on 25 Jan.
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Unrealized galn/loss
on/As Accrued
Shares/PAR valuse Local market price income/axpense Market value Cost Market Translation Total
Fixed Income
Corporate honds
QWEST CORP NT GTD 08/05/2000 7 625 DUE 06-09 2003 BEO GUSIP T4313GAA3
725 000 00 102 7980000 3378 29 745 285 50 760 844 00 - 15558 50 000 - 15,558 50
TORCHMARK CORP SR NT 6 25 DUE 12-15-2006BEO CUSIP B891027AL8
1015 00C 00 100 1780000 2995 68 1,016 816 85 1010 787 75 6029 10 000 8,020 10
TXU CORP SR NT ¢ 375 DUE 08-15-2008 BEQ CUSIP 873168AC2
B55 000 00 100 8140000 2,422 48 BB2 814 70 850,571 10 12,243 60 600 12 243 B0
WELLPOINT HLTH NETWORKS INC NEW MT DTD 08/15/2001 & 375 DUE 08-15 2006 BEQ CUSIP 94873HABR4
1,120,000 00 101 5740000 3,173 32 1137,628 80 1,117,444 40 20, 1B2 40 000 20,182 40
1ST UN MATL BK N C CHARLOTTE MEDIUM TERMSUB BK NTS BQOK ENTRY 6813 DUE CUSIP 33738MAGS
1 000,000 00 105 3040600 307514 1,053,040 00 1 024,520 0D 28 520 00 000 28,520 00
Total USD 193,958 32 20,007,278 45 19,923 206 15 174,072 30 000 17407230
Total Unlted States 193,958 32 20,087,278 45 19,923,206 15 174,072 20 000 174,072 30
Total Corporate Bonds
- 195,745 30
21,850,000 00 L / MNE 10 C 187,463 35 22,237,834 35 22,042,080 05 195,745 30 000
Government mortgage backed securities
United States - USD
FHLMC GOLD GROUP C20245 6 5 07-01-2028 CUSIP 31203THWOD
2232887 12 100 5810000 1209535 2 245860 77 2221 822 19 24 138 58 000 24,130 58
FHLMC GOLD PQOL C00843 @ 5 08-01-2028 CUSIP 31282G5CH
1351 021 84 100 5810000 7,318 02 1358 881 33 1 348 282 11 12,500 22 000 12 599 22
FHLMC MULTICLASS SER 7382 CL MB 8 11-15-2018 CUSIP 313389L3NB .
1,500,000 00 98 4060000 7,500 00 1 474 020 00 1,503 046 68 - 26 955 88 b oo - 20958 B
FNMA POOL, # 0593104 6 DUE 07-01-2016 REG CUSIP 3138753Me
1.2’29.707 st 100 4180000 7 148 53 1435683 68 1421 888 70 13 794 89 000 12,754 B9
FNMA POOL # 357121 8 DUE 05-01-2016 REG CUSIP 31376JVN8
2 ?45 637 33 100 4180000 10,728 18 2,154,608 09 2 148,319 38 8,286 73 000 8,286 73
FMMA POOL. #f 535081 8 DUE 07 01-2014 REG CUSIP 313B4WMJG
1 ;’99.228 06 101 2810000 9 490 14 1923,747 09 1 888 841 67 34,905 42 000 34 905 42
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Unrealized gain/loss
Descriptiop/Asset 1D Accrued
Shares/PAR value Local markat price Income/expense Market value Cost Market Translation Tatal
Fixed Income
Government mortgage backed securities
FNMA PREASSIGN 00370 0 12-31-2040 CUSIP 313921RK@
780 920 90 102 4680000 28,084 01 808 342 10 819,827 13 - 1328503 000 - 13 28503
FNMA REMIC TR SER 1897-M5 CL € 8 74 GTD MTG PASS THRU CTF DUE 08-25-2007 REG CUSIP 31359P7B6
810,000 00 104 5380000 4,488 75 848 757 80 §32,971 0% 13,788 71 000 13,788 71
FNMA REMIC 12 31-2040 CUSIP 3139284V7
B0O 000 00 B7 868000 000 783,744 00 804,125 00 - 20 381 00 0 0o - 20 381 00
FNMA REMIC @ D5-25 2012  CUSIP 313821QR2
1,000 000 00 102 5310000 5,000 00 1 025,310 00 1,017,500 00 7,810 00 000 781000
GNMA 2001-19 REMIC TR CL PB E 5 09 20.2028 CUSIP 3B373RGR4
95 000 00 103 480000 4,847 01 820,038 60 834,156 25 - B,117 65 000 - 8,117 a5
Total USD 97,607 86 14,983,161 46 14,938,580 47 4458099 000 44,580 99
Total United States 97,607 86 14,983,161 46 14,038,580 47 44 58099 000 44,580 99
Total Government Mortgage Backed Securities
14,850,512 78 L I NE /3\ B7,607 B8 14,853,161 46 14,838,580 47 44,580 89 000 44,580 869
Asset hacked securities
Cayman Islands - USD
PEMEX FIN LTD NT 8 45 DUE 02-15-2007 BEOSF 11-15-2001 CUSIP 708448AP2
408 750 02 108 1870000 441236 433 957 63 425,259 05 B,698 58 0Q0 8,888 58
PVTPL SYSTEMS 2001 A T LLC SERIES-2001 CLASS-G 144A & 684 DUE 08-15-2013 BEQO CUSIP B7203RAA0
1,073 180 09 102 7480000 3 188 08 1,102,671 07 1,073,180 03 29,490 88 0 00 29,480 98
Total USD 7,601 42 1,536,628 70 1,498,439 14 38,189 56 000 38,188 56
Total Cayman Islands 7,601 42 1,536,628 70 1,498,430 14 38,189 56 000 38,189 56
United States - USD
AMERICREDIT AUTOMOBILE RECEIVABLES TR 2000-A CL A4 7 28393 DUE 12-05-2008 BEQ CUSIP 03061NCQO
715,000 00 108 1090000 3,784 47 759,322 85 741 588 0@ 17,733 79 000 17,733 79
CENTEX HOME EQTY LN TR 2001-B AST BKD CTF CL A 3 577 DUE 11-25-2027 BEO CUSIP 152314DM9
1 00D 000 0O 101 5070000 4,808 33 1,015,070 00 993,893 10 15 078 B0 o 0o 15,076 20

The Northern Trust Company Generated by The Northern Trust Company from perifodic data on 25 Jan.
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—LUnrealized gatn/loss
c se Accrued
Shares/PAR value Local market price income/expensa Market value Cost Market Translation Total
Fixed Income
Asset backed securities .
CNH EQUIP TR SER 2000-A CL A-4 AST BKD 7 34 DUE 02-15-2007 BEO CUSIP 126813XAD3 i
815 000 00 t05 5940000 2284 83 PEB, I1B5 10 853,279 88 12 905 22 000 1280522
CONSECO FIN SECURITIZATIONS CORP 2000-D A-3 7 89 DUE 07-15 2018 BEO CUSIP 20B46QDD7
1,750 000 00 104 5880000 6,138 67 1,830,307 50 1 B35 859 38 - 5,551 88 000 - 555188
CONTIMORTGAGE HOME EQTY LN TR SER 1988-3CL-AT 8 04 PASS THRU CTF B-15 27 BEQO CUSIP 21075WDD4
1,580 00D 0D 105 3120000 10,588 00 1,663 D29 B0 1,852 087 50 11842 10 000 11 84210
COPELCO CAP RECEIVABLES LLC SER 2000-A CL A-4 7 22 DUE 0B-18 2005 BEQ CUSIP 21724PAES
250 DO DO 104 9680000 65180 262 420 00 280 498 03 1921 85 000 1,921 95
CS 1ST BSTN MTG SECS CORP ASS50C MFD HSG SER 968-1 A-4 7 30 CTF DUE 03-15-2027 REGCUSIP 1283420W1
£20,019 59 101 9180000 2,011 61 631,917 75 631,741 92 17583 000 17583
DAIMLERCHRYSLER AUTO TR 2000-1 A4 7 23 ALUTO TR 2000-1 Ad 7 23 1-8-05 BEO CUSIP 23383vAC4a
1,015,000 00 105 8730000 5096 14 1,072 580 95 1,054,888 33 17,894 @2 000 17,684 &2
DELTA FDG HOME EQTY LM TR 1899 2 AST BKDCTF CL A-3F 6 53 DUE 05-15-2025 REG CUSIP 24763LFJ4
1 110 000 00 102 8410000 G086 48 113231510 1,130,985 94 8,229 18 000 /320 16
FORD CR AUTO OWNER TR 2001-E AST BKD NT CL A 4 4 01 DUE 03-15-2006 BEQ CUSIP 34527RGQ0
450,000 00 89 7640000 801 99 448 838 a0 449 908 48 - 1,058 48 000 - 1 058 48
HSEHD AUTOMOTIVE TR V SER 2000-2 NT CL A-4 7 43 DUE 04-17-200T BEQ CUSIP 44178PAD9
B75,000 00 108 7110000 2520 28 033,721 25 218 049 80 17 871 45 000 17,671 45
LB COML CONDUIT MTG TR SER 18988-C1 CL-A28 4 MTG PASSTHRU CTF DUE 02 18-2030 BEO CUSIP 501773BA2
600,000 00 103 5200000 3,199 89 622,020 00 621,539 0@ 1 380 04 o000 1,380 94
M LYNCH MTG INVS INC SER 1898-C2 CL-A3 @88 CTF DUE 11-21-2028 CUSIP 589928MES
1,200,000 0O 105 34320000 6,980 00 1,264 116 00 1272,328 13 -821213 000 -9,212 13
MMCA AUTO OWNER TR 2000-2 AST BKD NT CL A-3 8 78 10-15 04 CUSIP 553083BDT
295,000 00 103 4360000 172230 305 136 20 303 077 93 2058 27 000 2,058 27
MMCA AUTO OWNER TR 2001-2 AST BKD NT CL B 575 DUE 08-15 2007 BEO CUSIP 553083B34
715,600 00 102 3070000 1827 22 731 43505 714,889 9% 16 505 08 000 18,505 06
PVTPL FELCO FDG {l) L. P SER 2000-1 AUTO LEASE BKD A 4 1444, 7 72 §2-15-2005 BEO CUSIP 31430RAD7
3320 000 00 108 1980000 1,132 28 50 456 70 343 238 87 T.22 03 0 00 7218 03
VANDERBILT MTG & FIN INC 2001 A MFG/HSG SR/SUB PASSTHRU CL A-4 7 235 6-7-28 BEO CUSIP 221796KW7
1,480,000 00 103 3010000 B8 883 46 1 5393 184 90 1502 571 88 36 81302 000 35,813 02
Tetal USD 569,281 92 15,537,016 95 15,384,713 08 152,303 87 000 152,303 87
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Asset Detail - Base Currency Page 11 of 117
escrlotion/A o A 4 Unrealized galn/loss
D [Ig [Oﬂf sse; l Corue:
Shares/PAR value  Local market price income/expense Market value Cost Market Translatlon Total
Fixed Income
Asset backed securities
Total Unlted States 69,281 92 15,537,016 95 15,384,713 08 152,303 87 000 152,303 87
Totat Asset Backed Securltles A
16,291,849 69 LI VE 13 76,883 24 17,073,845 65 16,882,152 22 190,493 43 000 100,493 42
Non-government backed c.m.o.s
United States - USD
€MQ CITICORP MTG SECS INC REMIC 1989-1 CL A-5 @ 5 DUE 03-25-2029REG CUSIP 172953KB8
1 500,000 00 104 2500000 8 125 00 1,563,750 00 1,503,750 00 60,000 00 000 20,000 00
CMD CWMBS NG PASS THRU CTFS 2001-24 PASS CTF CL 2 A-7 4 25 01-25-2032 BEO CUSIP 126GBCFRS
1183,575 73 100 4370000 7,802 82 1 188,747 85 1,221 440 80 .32a8285 o600 .3269205
CMO WELLS FARGO MTG BACKED SECS 2001-15 PASS CTF CL I-A-2 @ 5 07-25-2031 BEO CUSIP B4977EAB7?
1,470,000 00 102 2180000 7 962 50 1 502,604 60 1,484 240 63 18,363 87 000 18 363 97
CMO IST UN NATL BK COML MTG TR 2001.C3 PT CTF CL A-2 @ 18 DUE 08-15-2023 BEG CUSIP 33736XCU1
1,525,000 00 101 5730000 7,853 75 1,548,088 25 1532,632 63 10,355 92 00D 18,355 62
Total USD 31,544 07 5,804,090 80 5,742,064 18 62,026 B4 000 62,026 84
Total United States 31,544 07 5,804,090 60 5,742,064 16 62,026 64 000 62,026 64
Total Non-Gavernment Backed CM O s
5,678,575 73 L/ MNE [_.3 31,544 07 6,804,000 B0 5,742,084 18 62,026 84 000 62,026 64
Total Fixed income
74,262,038 18 700,540 33 77,556,344 43 77,026,536 53 528,807 80 000 620,807 80
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—tnrealized gain/loss
tion/Ass Exchange rate or Accrued
Sharas/PAR value tocal market price Income/axpensa Market value Cost Market Translation Total

Cash and Cash Equivalents

Short term investment funds
USD - United States dollar

1 0000000 3,192 05 1 705,512 00 1,705,512 00 000 000 000
Total short term Investment funds - all currencies 319205 1,705,512 00 4,705,512 QO ¢ oo Qo0 000
Total short term investment funds - alt countries 3,182 05 1,705,512 00 1,705,512 00 000 000 000
Total Shorl Term Investment Funds

1,705,612 00 3,182 05 1,705,612 0D 1,705,512 00 o Do 000 000
Total Cash and Cash Equivalents

1,705,512 00 Liwnve / Dﬂ.. 318205 1,705,612 00 1,705,512 00 000 000 000

Unrealized gain/ioss

tio [ Accrued
Shares/PAR value Exchange ratg Income/expense Market value Cost Market Translation Totel
Adjustments To Cash
Pending trade purchases
USD - Unlted Stales dollar | 6000000 000 - 881,984 08 - 831,984 08 000 600 000
Total pending trade purchases - all currencies 000 - 881,884 06 - 881,884 06 000 000 0oo
Total pending trads purchases - all countries 000 - 881,884 06 - 881,884 06 Q00 000 D00
Total Pending trade purchases J

000 000 - 81,884 06 - 881,884 06 ood 000 0ood

Tolal Adjustments To Cash

000 - 881,884 06 - 881,884 06

' ‘-r I
¥ .“. ,-,.*

fut i
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Page 4 of 43
Unreallzed galn/loss:
Description/Asset IR Accrued d
Shares/PAR value Local market price income/axpense Market valua Cost Market Translatlon Total
Equities
Common stock
Canada - USD
COGNOS INC COM CUSIP 18244C 109
13 00D OO 25 0000000 000 275,000 0O 220 000 00 55,000 00 000 55 000 00
OPTIMAL ROBOTICS CORP CL ANEW CUSIP 88388R208
8 650 00 35 4500000 000 308,842 50 206 447 83 08,194 @7 000 88,184 a7
ULTRA PETE CORP COM NPV CUSIP BD39141D9
51,800 00 & 0200000 000 318,071 00 338,032 48 - 20,861 48 000 - 20,081 48
Total USD 000 897,713 50 765,380 29 132,333 Qoo 132,333 21
Total Canada Q00 897,713.50 765,380 29 132,333 21 000 132,333 11
Israel - USD
TARO PHARMACEUTICAL IND ORD ILS1 CUSIP MBT37E108
3 800 00 39 8500000 000 143,820 00 120 301 74 17,518 28 000 17,518 20
Total USD 000 143,820 00 126,301 74 17,518 26 000 17,518 26
Total tsrael Doo + 443,820 00 126,301 74 17,516 28 000 17,518 26
United States - USD
ACTUANT CORP CL A NEW CUSIP 00508X203
7,600 a0 33 8000000 ooo 255,360 00 184,820 00 90,440 00 000 80,440 00
ACXIOM CORP COM CUSIP 005125109
33 750 00 17 4700000 000 588,812 50 540 335 BS 48 276 85 000 49,278 85
ADTRAN INC COM CUSIP 00738A108
16 800 00 25 5200000 000 428,736 00 410,968 24 17,767 78 G 00 17,767 70
ADVANCED DIGITAL INFORMATION CORP COM CUSIP 007525108
28 700 DO 16 0400000 000 480,348 00 @30 408 88 - 170 058 88 @00 - 170,058 BA
AFFILIATED COMPUTER SVCS INC CL A COM  CUSIP 008180100
2 550 00 108 1300000 000 270 83t 50 158,088 DO 83 6A3 50 000 £3,603 50
AMERICREDIT CORP COM CUSIP 0I060R (04
13 850 00 a1 5500000 000 440 122 50 741,778 70 - 301 654 20 000 - 301 958 20
ANDRX GROUP COM CUSIP 034553107
& 150 00 70 4100000 0 D0 433,021 50 408,024 21 24 @87 29 000 24,907 29
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/ A Unrealized gain/loss
Descriptlon/Asset 1D ccrued
Shares/PAR value Local market price income/expense Market value Cost Market Transtation Total
Equities
Common stock
ANSWERTHINK {NC COM CUSIP 036918104
18,200 00 @ 5300000 0 00 118 848 00 137,815 60 - 18,069 80 000 - 18 BEs 90
ARMOR HLDGS INC COM CUSIP 042260109
23 100 60 28 BA00C00 000 623 469 00 336 613 62 286 855 38 000 286,855 38
AVQCENT CORP COM  CUSIP 0538823103
8,100 00 24 2500000 000 198 425 00 194,103 10 2,321 90 000 232180
BARR LABS INC COM CUSIP 068306108
B,200 00 78 3600000 000 650,752 00 543,972 00 106 780 00 000 108 780 00
BENCHMARK ELECTRS INC COM CUSIP 0B1GOH 1Dt
18,200 00 18 BA0O0OD 0 00 464,032 00 527,233 00 - 183,200 00 000 - 183 200 00
BUCA INC OC-COM ISIN #US 1177691004 CUSIP 117769409
14,900 a0 18 2100000 000 241,528 00 304,248 02 - 82,719 02 000 - 62,719 02
CHARLES RIV LAB INTL {NC COM ISIN CUSIP 159884107
18,500 00 3 4800000 000 619,380 00 588 860 52 30,419 43 000 30419 48
CHES ENERGY CORP COM CUSIP 185187107
21 900 00 § 8100000 000 144 759 00 201,480 00 - 58721 00 000 - 58,721 00
CHOICEPOQINT INC COM  CUSIP 170388102
18 300 00 50 6800000 000 P27 627 00 691 803 85 235,823 15 G 00 235823 15
CHRISTOPHER 8 BANKS CORP COM CUSIP 1710468105
8600 00 34 2500000 000 228 050 00 145 209 58 80 840 44 ¢ oo 80 B40 44
CMNTY HLTH §YS INC NEW COM CUSIP 203¢68108
18 700 00 25 5000000 000 425 950 00 372,668 B 53181 15 000 53 181 15
CONSTELLATION BRANDS INC CL A CUSIP 21036P108
14 700 00 42 8500000 000 620 995 00 561,021 15 67,873 05 000 67,873 85
COST PLUS INC CAL COM CUSIP 221485105
16,850 00 24 5000000 o 00 448 525 00 48101878 -34 49376 000 -34,401 72
CUNOQ INC COM  CUSIP 126563101 a
10 500 06 30 5000000 000 320 250 00 292 463 B9 27788 11 0 00 27 788 11

DENDRITE INTL INC COM CUSIP 248239105 872 00
12,150 00 14 0300000 000 170,484 50 169 482 50 872 00 000

The Nﬂl’thﬂl’l‘l Trust Company Generated by The Northern Trust Company from pertodic data on 25 Jan 02




i'l!'l-';—-‘ LAsES it Sl A T I AP A v 4 A .
] i

Account number 2609286
Acrcount Name LUMINA - KALMAR

Portfolzo Statement

:moec 2001 - R .

- 1 -

Asset Detall - Base Currency Page 6 of 43
Unreallzed gain/loss

Description/Asset 1D Accrusd

Shares/PAR value {ocal market price {ncome/expense Markat value Cost Market Tranaiation Tatal

Equuties

Common stack

DENTSPLY INTL INC NEW COM CUSIP 248030107

13 150 00 50 2000000 804 04 880 130 00 557 788 14 102,341 B8 000 102 341 88
DEVON ENERGY CORP NEW COM  CUSIP 25179M103
7.000 00 3g @5ag000 a0 270,550 00 390,041 95 - 119,491 98 000 - 115,481 BB
EDO CORP COM CUSIP 281347104 '
5,200 00 28 4500000 158 00 137,540 00 128,044 10 B 895 00 0 00 8,895 0
EVERGREEN RES INC COM NO PAR CUSIP 288900308
12,800 0a 38 4100000 000 498 089 00 578,001 04 - 80,022 04 000 - 80,622 04
EXCEL TEGH INC COM CUSIP 300877103
8,750 00 17 4000000 000 152,250 00 203 009 88 - 51650 88 0o - 51,650 08
FYIINCCOM CUSIP 302712104
17 500 0G 33 5000000 D 00 508,300 DO 736,011 BA -139711 89 000 - 130,711 88
FAIR ISAAC & CO INC COM CUSIP 303250104
4,850 00 3 6200000 000 311,949 60 254,100 00 57,849 00 0 00 57,840 00
FEI CO COM CUSIP 302410103
14,500 00 31 5100000 o oo 458,095 DO 544,987 92 - 68,092 B2 aoo - 88,092 B2
FREDS INC CL A CUSIP 350108100
18875 00 40 BR000OO 000 B14 080 0O 420,850 00 393,430 00 [10474] 303 430 00
HAEMONETICS CORP MASS COM  CUSIP 405024100
15 600 00 33 8200000 D 00 528,152 00 488 278 5@ 29,877 44 000 20 872 44
HARSCO CORP COM CUSIF 415884107
8 900 00 34 3000000 000 305,270 00 283,064 00 18 306 00 000 18 30a 00
HISPANIC BROADCASTING CORP COM CUSIP 43357B104
18 850 00 25 5000000 ooe 475,575 00 384,527 50 81,047 50 0 00 1,047 50
INSIGHT ENTERPRISES INC COM CUSIP 45785U103
22 400 00 24 GOODOCO 000 551,040 00 552,448 05 - 1408 05 000 - 1408 05
INSITUFORM TECHNOLOGIES INC CL A COM  GUSIP 457867103
28 175 00 25 5800000 oo 720,71€ 50 789,570 34 - 48 853 84 000 - 4B 95384
KEANE INC COM CUS|P 488865102
25 700 00 18 0300000 060 483,371 00 43a 035 39 - 22,714 38 000 -22,714 39
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-lnrealized galn/loss
Description/Agsel |D Accrued
Shares/PAR value  Local market price Income/expense Market value Cost Market Translatlon Total
Equities
Cammon stock
LATTICE SEMICONDUCTOR CORP COM  CUSIP 518415104
12,800 00 20 5700000 000 265 353 00 31082878 - 4557578 000 - 45,575 78
LYDALL INC COM CUSIP 550819108
12,800 00 10 DOOOOOO 000 128 000 6D 176,063 84 - 48 063 B4 000 - 48 063 B4
MAXIMUS INC COM CUSIP 577833104
18 850 00 42 DE0DO0D 000 702 83t 00 694 211 24 88,819 78 000 65,818 78
MCS!t INC COM ISIN USS5270M10B0 CUSIP 55270M108
16 300 00 23 4500000 000 382 235 00 233,790 38 148,444 82 000 148 444 §2
MICHAELS STORES INC COM CUSIP 534087108 -
27 400 00 32 9500000 000 802 B30 00 508 €81 00 394,149 00 000 394,140 00
MIM CORP COM CUSIP 553044108 *
13 850 00 17 BOOOOOD D 0o 248,310 00 136 812 87 111,487 13 000 111407 13
MOBILE MINI INC COM  CUSIP 60740F105
B,450 00 38 1200000 a 00 330,564 00 260 063 &7 70 484 33 000 70,484 33
NATIONAL-OILWELL INC COM CUSIP 837071101
8 500 00 20 8100000 000 175 185 00 282,857 0O - 117,472 00 000 - 117,472 00
NCI BLOG SYS INC COM CUSIP @28852105
4,200 00 17 7000000 D DD 74 340 0D 7123118 3,108 84 000 3,100 84
NCO GROUP INC COM  CUSIP §28858102
16,200 00 22 5000000 000 370 880 00 501,449 00 - 130 469 00 000 - 130 482 00
PENTAIR INC COM CUSIP 709831105
16 800 00 36 5100000 000 #17 019 00 549 280 78 17,738 24 000 17,738 24
PERFORMANCE FOOD GROUP CO COM CUSIP 713755108
18,700 00 a5 1700000 000 457 679 00 474 045 00 183 834 00 000 183 834 00
PINNACLE SYS INC COM CUSIP 723481107
30 500 00 7 0400000 000 242 170 DO 207 281 50 34,878 50 000 34 878 50
PLATO LEARNING INC COM STK CUSIP 72784Y100
11,088 00 18 8100000 000 182 806 26 200,735 15 - 16,020 49 oo - 18,820 89
PLEXUS CORP COM CUSIP 729132100
10,300 00 28 5600000 000 273,568 00 259,269 78 14,208 22 000 14 208 22
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Unrealized gain/loss
DPescriptjon/Asset I Exchange rate or Accrued
Shares/PAR value local market price Income/expense Market value Cost Market Translatlon Total
Cash and Cash Equivalents
Short term nvestment funds
USD - Unlted Statss dellar
1 0000000 1874 38 635,252 72 635 252 72 000 a oo o000
Total short term Investmant funds - all currencles 1,874 38 635,252 712 635,252 72 000 000 000
Total short term investment funds - all countries 1,874 38 635,252 72 635,252 72 000 (1 ]0.4] 000
Tolal Short Term Investment Funds
615,252 72 1,874 38 635,252 72 835,252 72 000 000 000
Tolaf Cash and Cash Equivalents
635,252 72 LINVE [Oa 1874 38 835,252 72 635,252 72 000 000 000
Unreallzed gain/loss
Description/Asset 1D Accrued
Shares/PAR valus Exchanga rats Incomesaxpense Market value Cost Market Translatlon Total
Adyustments To Cash
Pending trade purchases
USD - Unlted Slates dollar )
1 0000000 000 - 311,982 50 - 311,992 50 000 000 000
Total pending trade purchases - all currencies 000 - 311,992 50 - 311,892 50 o oo 000 000
Total pepding trade purchases - all countries 000 - 311,992 50 - 311,292 50 000 Qoo 000
Total Pending trade purchases
000 000 - 311,882 50 - 311,892 50 000 000 0 0o
Total Adjustments To Cash
000 Linve [Oa 000 - 311,982 50 - 911,992 50 000

oo o E
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. P N
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—Unraalized gainfioss

5 S5€ Accrued
Shares/PAR valua  Local market price Income/expense Market vajue Cost Market Translation Tota)
Equities
Common stock
Canada - USD
GENESIS MICROCHIP INC COM CUSIP 371833102

7,600 00 @8 1200000 000 502,512 00 278,070 08 222,541 B2 o oo 222,541 82
RESEARCH IN MOTION LTD COM COM CUSIP 760875102

18 700 00 23 7200000 0 ao 443,584 00 413,708 48 28,855 52 ooo 20,855 52
Total USD 000 948,076 00 693,678 56 252,397 44 000 252,397 44
Total Canada 000 946,076 00 683,678 58 252,397 44 Q00 252,397 44
France - USD
ADR BUSINESS OBJECTS § A SPONSORED ADR  CUSIP 12328X107

18 100 60 23 8000000 000 544,180 00 475,271 83 €6,808 17 o 0o 80,800 17
Total USD 000 544,180 00 475,271 83 68,908 17 000 68,908 17
Total France 000 54418000 47527183 658,908 17 000 68,808 17
Ireland - USD
ADR SMARTFORCE PUB LTD CO SPONSCRED  AORISIN 8317042080 SEDOL 2254483 CUSIP 83170A208

21,500 00 24 7500000 000 532,125 00 534,057 05 - 183205 000 - 1,832 05
Total USD 000 532,125 00 534,057 05 - 1,932 05 000 -1,93205
Total Ireland DOoD 532,125 00 534,057 05 -1,93205 000 -1,93205
Israel - USD
TARO PHARMACEUTICAL IND ORD ILS1 CUSIP MB737E108

18,200 00 39 8500000 ao00 727,080 00 589,115 68 137,974 32 600 137,074 32
Total USD 000 727,090 00 585,115 68 137,974 32 000 137,974 32
Total Israel 000 727,080 00 589,115 68 137,974 32 000 137,974 32
United States - USD ,
ACTIVISION ":|C Sﬁ":ocw NEW gg ﬁ:’;ugggmm 000 550,111 50 413,727 07 138,384 42 000 138 384 42
AFC ENTERPR:igﬁQiz;: COM cuszlgagg;g;oow? 000 248 187 00 200,082 80 53114 10 0 00 53,114 10

The Northern Trust Company

Generated by The Northern Trust Company from periodic data on 25 Jar.
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¢  Asset Detall - Base Currency Page § of 141
, A 5 —Unrealized gain/loss
Pescription/Asget 1D cerue
Shares/PAR value  Local market price income/expense Market value Cost Market Translation Total
Equities
Common stock
WEBEX INC COM CUSIP D47871.108
13 700 00 24 8500000 000 340 445 00 408,862 71 -68 17 71 0 00 68,417 71
WESTN GAS RES INC COM CUSIP 958259103
11800 00 32 3200000 5B0 00 374 912 00 343 454 54 31447 46 0 00 31 44748
IST HORIZON PHARMACEUTICAL CORP COM  CUSIP 32051K108
14,850 0D 28 3900000 000 439,380 50 27357675 165,803 75 000 185,803 75
IST MIDWEST BANCORP INC DEL COM CUSIP 320867104
13 750 00 29 1300000 2,337 50 401 362 50 323,738 92 77,623 68 000 77 623 68
Total USD 7,31850 30,547,318 00 28,371,803 43 2,175,414 57 0ag 2,475,414 57
Total Untted States 731950 30,547,318 00 28,371,903 43 2,475,414 57 000 2,175,414 57
Total Common Stock
1,185,100 00 731850 33,295,789 00 30,664,026 55 2,632,782 45 a0l 2,632,762 45
Total Equities
1,185,100 00 L IME / 0 b 7,319 50 33,206,783 00 30,664,026 55 2,632,762 45 oo 2,632,762 45
Unrealized gainfioss
Description/Asset |D  Exchange rate or Accruad
Shares/PAR value local market price income/expense Market value Caost Market Transiatlon Total
Cash and Cash Equivalents
Short ferm investment funds
USD - United Statas dollar
1 0000000 3701 01 2 532 361 22 2 532,361 22 000 000 000
Total shart term investment funds - all currencies 3,701 01 2,532,364 22 2,532,361 22 000 000 Qao
Total short term Investment funds - all countries 3o 2,532,361 22 2,532,361 22 000 000 D00

T“e ‘Northern Trust Company Generated by The Northern Trust Company from periodic data on 25 Jan 02
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POl'tjb’!O State’"ent : :.. c‘“ .‘,'.; 'f"iﬁ ‘42' LS 5 o) - Accounl numbar 5509297
“ w,.,h Wow,Lmdtey e 7 B Ly - 'Account Name LUMINA - WESTWOOD
31 6E6 2001 ,‘ T B4 T L ""}‘ H\s R ’,.- fq'u'.-'.’f“lﬂ’,l . ;yf‘ r:, l;ﬂfbgg,::f‘_rf 1 :“" - + I
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Asset Detail - Base Currency Page 10 of 141
—Unrealized galn/loss
Descriptjon/Asset ID  Exchange rata or Accrued
Shares/PAR value local markat price Income/expense Market value Cost Market Translation Total
Cash and Cash Equivalents
Short term investment funds
Total Short Term Investment Funds
2,532,361 22 3,701 01 2,532,361 22 2,532,361 22 000 000 000
Tatal Cash and Cash Equivalents
2,532,361 22 LI VE / Oa_ 3,701 01 2,632,361 22 2,532,361 22 000 0c0 000
~—lInrealized gain/loss:
Description/Assat |D Accrued
Shares/PAR value Exchange rate Incomalexpense Market valua Cost Market Translation Total
Adjustments To Cash
Pending trade purchases
USD - Unlted Statas dollar
1 0000000 000 - 841,423 82 - 641 423 02 000 ooo 000
Total pending trade purchases - all currencles 000 - 641,423 92 - 641,423 92 coo Qoo 000
Total pending trade purchases - all countries 000 - 641,423 92 - 641,423 82 000 000 ooo
b}
Total Pending trade purchases
000 ooe - 641,423 92 - 641,423 92 ooo 000 000
Tolal Adjustments To Cash
000 I /04_ 000 - 641,423 92 - 641,42102
Total . . Lo LR NI A iy "“I"--. .:.:- ..,...
o mraTABIR2 o T 1102061 263276245




: . ST IR X R R Lo ey b 2 T T L T e o T ) 7 AU SN g :
- - . _\T" * LR d m 2 \h,‘fr 7 :‘. P .‘, e g et
) ’:0’4![?[10 S'tate’n,ent ) . ST, ! N A AI:C(:I.INI“ nuTae’ljl'E‘ilJBﬁzg
R .y HEEPR Cte P gt N L R , + * Account Na -
3 DEC\E.OD“ - N ' ] . + 7 p :'\ :'h“ mlr#‘iﬁf}r ‘ . =;-\‘?"J{:-'l':§l_|§ :‘3‘! Al ’?,‘?}" o 1 '_J LI [ © o me & R '
¢ Asset Detall - Base Currency Page 4 of 197
Unrealized gain/loss
Dascription/Asset |D Accruad
Shares/PAR value  Local market price Income/expense Market value Cost Market Translation Total
Equities

Common stock
Canada - USD

CPEN TEXT CORP COM CUSIP 883715108

7,100 00 2% 5600000 0 00 09 878 00 208,477 82 1398 38 00D 1388 38
OPTIMAL ROBOTICS CORP CL ANEW CUSIP @8388R208
25,750 00 35 4500000 000 912 837 50 €08,9088 88 305,850 &2 000 305,850 82
Total USD 000 1,122,713 50 815,464 50 307,249 00 000 307,249 00
Total Canada 000 1,122,713 50 815,464 50 307,249 00 000 307,249 00
Cayman Islands - USD
02 MICRO INTL LTD COM STK CUSIP G8787E108
21 587 00 24 0500000 0ao 519,407 BS 267,421 37 251,986 48 000 251,886 43
SCOTTISH ANNUITY & LIFE HLDGS COM STK CUSIP G7BBST104
23 700 00 12 3500000 000 458 593 00 410,389 54 48 205 48 o on 48,205 4¢
Total USD 0 oo 978,002 85 677,810 91 300,191 94 000 300,191 94
Totat Cayman Islands 00a 978,002 85 677,810 94 300,191 94 000 300,191 94
Unlted States - USD
ACCREDO HLTH INC COM CUSIP 00437Vi04
8,700 00 35 7000000 000 285 980 00 207,261 A0 58 728 20 0 00 50,728 20
ACTEL CORP COM CUSIP 004834105
§2,100 00 18 B100000 000 240,811 00 259,074 89 - 18,163 88 000 - 18,183 83
AIRGATE PCS INC COM CUSIP 009367103
5100 00 45 5500000 000 232 305 00 255,000 00 - 22,095 00 000 - 22 685 00
AIRTRAN HLDGS INC COM CUSIP D0948P 108
34 150 00 a 8000000 Qa0 225,380 00 271088 @8 - 45,700 68 0 00 - 45,700 €8
ALBANY MOLECULAR RESH INC COM  CUSIP 012423100
11,200 00 28 4800000 000 296 888 00 326 482 19 - 20,784 19 000 - 26,704 18
KERMES INC COM CUSIP 018427108
A 11,000 0D 26 3600000 000 289 680 00 330,595 08 - 48,835 08 000 - 48 835 08
OY INC COM STK CUSIP 019855105
ALt 37,500 DO 21 5300000 c oo 867,375 00 355,021 28 412353 71 000 412,353 71
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—Unrealized gainfloss
Description/Asset |D Accrued
Shares/PAR value Local market price income/expense Market value Cost Market Translation Tolal
Equities
Commaon stock
CEC ENTMT INC COM CUSIP 125137109
9,100 00 43 3800000 000 304,849 00 380,418 78 4,430 22 000 4430 22
CLOSURE MED CORP COM CUSIP 189093107
11 200 00 23 3600000 000 241,832 00 288,536 98 - 24 904 08 000 - 24 004 PR
COINSTAR INC COM CUSIP 18259P300
19,300 00 25 0000000 000 482,500 00 363 691 82 114 ¢oa 1d a.0a {18 808 (8
CONCEPTUS INC COM CUSIP 206018107
11 500 00 23 6000000 000 271,400 00 185 008 04 20,301 29 000 88,381 38
CONCURRENT COMPUTER CORP NEW COM NEW CUSIP 208710204
27,700 00 14 8500000 000 411,345 00 174 683 00 298,682 00 a 00 238,682 00
CONNETICS CORP COM CUSIP 208182104
18 500 00 11 6000000 000 220,150 00 199,113 88 21,026 32 000 21 026 22
CORNELL, COMPANIES INC COM CUSIP 218141108
13 300 0D 17 8500000 oao 234,745 00 199,509 22 3523578 000 3523578
CURAGEN CORP COM CUSIPF 23128R101
18 900 0O 22 3700000 0 00 37D 053 00 501 326 @4 - 123 273 64 000 - 123273 64
CYTYC CORP COM CUSIP 232946103
8 500 00 28 1000000 000 221,850 00 185,448 00 38 402 00 000 36,402 00
DELIAS CORP CL A CUSIP 2488BQ101
88 100 00 6 2000000 @ 00 422,220 00 306,848 82 25572 08 000 2557308
DIANON SYS INC COM  CUSIF 252826102
10,410 00 80 BOOOQOD 0 DO 832,828 0O 43587377 197 254 23 000 197,254 23
DURASWITCH INDS [NC COM NEW CUSIP 266905207
21 400 00 8 5000000 000 181,800 00 287,018 By -85 118 81 000 - 85,118 91
EMBARCADERO TECHNOLOGIES INC COM STK CUSIP 200787100
10 700 00 24 2000000 €00 250,940 00 181,754 55 B7,185 45 000 07,185 45
EMBREX INC COM CUSIP 290817105
16,700 00 17 BOCDOOO 000 288 930 00 270,738 30 28,191 70 000 28,181 70
EMS TECHNOLOGIES INC COM CUSIP 26873N108 A
23 400 00 18 0B0A0O0 000 376 27200 385 847 12 10,624 88 000 10,624 88
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-Unreallized gain/loss:
Description/Asset (D Accrued
Shares/PAR value Local market prica Income/expense Market value Cost Market Transiation Total
Equities '
Common stock
POZEN INC COM CUSIP 730410102
28,200 00 5 2500000 q00 148,050 CO 280 409 00 - 142,358 00 Q00 - 142 359 00
PROV HEALTHCARE CO COM CUSIP 743977100
8,750 00 30 8600000 0o 300,885 00 255 874 By 45010 19 000 45010 12
PWR INTEGRATIONS INC COM CUSIP 739278103
18 700 00 22 8400000 000 381 428 00 225 503 85 151924 15 000 151,824 15
RARE HOSPITALITY INTL INC COM CUSIP 753820109
19 600 09 22 5400000 o oD 441 784 00 470,297 51 -28513 51 000 - 28 511 §¢
REGIS CORP MINN COM CUSIP 758822107
10 400 00 25 7800000 000 500 132 00 393,553 25 108 578 75 D 00 108,578 75
RES CONNECTION INC COM CUSIP 76122Q105
18 800 0D 26 2300000 0 00 489 738 00 460 540 79 B 197 21 0 00 B, 187 21
SAGE INC COM CUSIP 786832108
17,550 00 37 0700000 000 €50,578 50 198,424 Q0 451,154 5¢ Qo) 451,154 50
SANGSTAT MED CORP COM CUSIP 801003104
11,100 00 1B 8400000 000 218 004 00 205 010 02 12,993 98 000 12,993 98
SCHOOL SPECIALTY INC WI COM CUSIP 807883105
14,500 09 22 8300000 000 321 760 00 332 304 02 - 544 02 o 00 - 544 02
SCP POOL CORP COM  CUSIP 784028102
13,750 00 27 4500000 Q00 377,437 50 322,682 59 54,754 91 0o 54 754 91
SEACHANGE INTL INC COM  CLUSIP 1829147
14,500 00 34 1200000 000 404,740 00 274,775 88 215884 D2 000 215 964 02
SERENA SOFTWARE INC COM  CUSIP 817482101
7 300 00 21 7400000 000 158 702 0C 155 443 76 325824 040 3 258 24
SiIGNAL TECH CORP COM CUSIP B28675100
12 450 00 5 7300000 0 00 71338 50 123 372 50 - 52,034 00 o oo - 52,034 00
SOMERA COMMUNICATIONS (NC COM  CUSIP 8344581014
29,850 00 7 5500000 o000 225,387 50 198,398 22 26,2689 28 [ RV 28960 28
SPECTRALINK COM CUSIP B47580107
26 000 00 17 1200000 [N ) 445,380 00 271,158 14 174 221 88 000 174 221 @8
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Unrealizad gatn/toss
DescriptiopfAsset |D Accrued
Shares/PAR value Local market price income/expense Market valua Cost Market Translation Total
Equties

Common stock

ZOLL MED CORP COM  CUSIP B89922109
13 300 00 IB BA0DDOO 000

517 02 00 321 .d14 00 198 268 00 000 196,288 00
ZORAN CORP COM CUSIP BBS7SFID1
B 450 00 32 8400000 000 275,808 00 218,184 30 5981370 o 00 5981370
ZYGQ CORP COM  CUSIP #29855101
27,500 GO 15 8000000 000 437,250 00 633 B54 00 - 196,804 00 o0 - 196,604 00
1-800 CONTACTS INC COM  CUSIP 881977104
38,300 00 12 4400000 000 476 452 00 B32 5668 49 - 356 114 49 000 - 358 114 49
Total USD 1,73070 34,627,063 96 31,621,355 59 3,005,705 37 Q00 3,005,708 27
Total United States 7,73070 34,627,063 96 31,621,355.59 3,005,708 37 0 00 3,005,708 37
Total Common Stock
2,124,683 00 7,730 70 36,727,760 1 33,114,631 00 3,613,149 31 D oo 3,613,149 0
Total Equities
2,134,683 00 L-) Mo / Qb 7,730 70 36,727,780 31 33,114,631 00 3613148 31 00D 3,813,148 01
Unrealized gain/loss
Descrintion/Asset 1D Exchange rate or Accrued
Shares/PAR value tocal market price Incomefaxpansea fMarket value Cost Markeat Translation Total
Cash and Cash Equivalents
Short term investment funds
USD - Unlted States dollar
1 0000000 487419 2 159095 53 2 159 095 53 000 000 0 0o
Total short term Investment funds - all currencles 46874 19 2,159,085 53 2,159085 53 000 000 000
Total short term investment funds - all countries 487413 2,159,085 53 2,159,095 53 0o 000 000
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Unrealized gain/loss

Description/Asset (O Exchange rate or Accrued
Shares/PAR value local market price income/expense Market value Cosl Market Transiation Total
Cash and Cash Equivalents
Short term investment funds
Total Short Term Investment Funds
2,158,095 53 4,874 19 2,158,095 53 2,169,095 53 000 000 000
Tota! Cash and Cash Equlvalents
2,159,095 53 Lae [0« 487418 2,150,005 53 2,159,095 53 000 000 000
Unrealized galn/loss:
Description/Asset 1D Accrued
Shares/PAR value Exchange rate Income/expense Market value Cost Market Translation Total
Adustments To Cash
Pending trade purchases
USD - United States dollar
1 0000000 00g - B34,638 48 - B34,838 48 000 000 0 00
Total pending trade purchases - all currencies 000 - 934 836 43 - 934,836 48 0 oo Q0o Qoo
Total pending trade purchases - all countries o oo - 934,836 48 - 034 836 48 000 000 000
Total Pending trade purchases
000 000 - 934,836 48 - 834,936 48 D 00 000 000
Total Adjustments Ta Cash
000 600
Tokat. T T ':,.' | B .nt1 hl‘l:‘t:- ..*-:;lq |’|1' :.lTl
420378883+ 149 3
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—Linreallzed gain/loss
Dascr|ption/Asset (D Accrued
Shares/PAR value Local market price incomea/expense Market value Cost Market Translation Total
Equuties
Common stock
United States - USD
AMLI RESDNTL PPTYS TR SH B8EN INT CUSIP 001735100
18 500 00 25 2200000 000 488 570 00 432 338 05 34,233 85 000 34,233 85
APT INVT & MGMT COCL A CUSIP 03T4BR10%
48 200 00 45 7300000 0 00 2,248 818 00 2,187,670 6% 52,245 31 ooo0 52,245 31
ARCHSTONE-SMITH TR COM CUSIP 038533109
84 185 00 28 3000000 000 2 214,328 50 2 134 533 10 78,789 40 000 70 780 40
ARDEN RLTY GROUP INC CUSIP 039793104
42,500 €O 26 5000000 20,825 00 1,120,250 00 1,033,576 44 92,0873 58 000 92 473 58
AVALONBAY CMNTYS REIT CUSIP 053484101
39,500 00 47 3i00000 25,2080 00 1,868,745 00 1,745,352 75 123392 25 000 123392 25
BSTH PPTYS INC COM STK, CUSIP 1011211010
22,300 0 38 Q000000 12,834 00 847,400 00 857,887 12 - 10,287 13 000 - 10,207 13
CARRAMERICA RLTY CORP COM REIT CUSIP 1442418100
8 100 00 30 1000000 000 183,810 00 177,784 50 5,825 50 000 5082550
CHATEAU CMNTYS INC COM CUSIP 181728104
A 600 00 29 8000000 000 257,140 00 271,170 %0 - 14,030 BO 0ao - 14 030 80
EQTY OFFICE PPTYS TR REIT CUSIP 284741103
A1 200 00 30 0BOO0OO 000 2,442,408 00 2,239 349 74 203,148 28 000 203,149 28
ESSEX PPTY TR REIT CUSIP 297178105
25,800 00 49 4100000 18,130 00 1,279,718 00 1,218,849 31 82,8689 69 a 00 82,869 688
FED RLTY INVT TR SH BEN INT NEW CUSIP 313747208
49,500 00 23 0000000 23 280 6O 1,115,500 00 1,072,830 p4 42,849 08 000 42,860 08
LIBERTY PPTY TR SH BEN INT CUSIP 531172104
33 600 0D 20 8500000 19,824 00 1,002,980 00 B37,995 35 84,9684 85 000 44,004 25
MACK CALI RLTY CORP COM REIT CUSIP 554489104
74,500 00 31 0200000 000 2,310,880 00 2,000 881 94 301,108 18 000 301,108 16
PAN PAC RETAIL PPTYS INC COM CUSIP &580G6L104
18 000 GO 28 7200000 000 571,528 00 530810 89 TN 000 i
POST PPTYS INC REIT CUSIP 737464107
43 100 00 35 5100000 33,818 00 1,530 481 00 1 544 525 40 - 14,044 40 000 - 14,044 40
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——Jnrealized gain/loss

DescriptionfAsset ID  Exchange rate or Accrued
Shares/PAR value local market price income/expense Market value Cost Market Translation Total
Cash and Cash Equivalents
Short term mvestment funds
USD - United Statas dollar
1 Qo00000 1,764 B5 855,421 84 85542194 000 000 000

Total short term investment funds - all currencies 1,764 95 855,421 94 855,421 84 Q00 D00 DGO
Total short term Invaestment funds - all countrles 1,764 95 855,421 94 855,421 94 000 000 0G0
Total Short Term investment Funds

855,421 84 1,764.85 855,421 84 855,421 84 000 000 000
Total Cash and Cash Equivalents

855,421 84 L; p g /0& 1,764 85 a55,421 04 855,421 B4 000
Tolafb+ ' . IR R M o

L 173881884 L0 T .I Loy '20805095--
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¢ Asset Detail - Base Currency Page 5 of 291
—Jnrealized gain/toss
Pescrlption/Asset 1D} Accrued
Shares/PAR value Local market price Income/sxpensa Market value Cost Market Trans|ation Total
Equities
Common stock .
Bermuda - USD
EVEREST RE GROUP LTD ISIN BMG3223R1088 SEDOL 2709907 CUSIP G3223R104
1,400 00 70 7000000 a oo 58,580 00 78,105 18 20 974 82 0 00 20,874 82
Tatal USD Qoo 98,080 00 78,105 18 20874 82 Q00 20,874 82
Total Barmuda 000 98,980 00 78,105 18 20,874 82 600 20,674 82
Greece - USD
STELMAR SHIPPING LTD CUSIP VB728M103
5 800 00 16 2500000 0 00 B4,250 00 20 032 14 - 4,782 14 a 00 < 4,782 14
Total USD D oo 94,250 00 993,032 14 - 4,782 14 DGO - 4782 14
Total Greece 000 94 250 00 99,032 14 -4,78214 000 - 4,782 14
Liberia - USD
ROYAL CARIBBEAN CRUISES COM STK ISINg LROOCBEG2BEA CUSIP V77807103
4 400 00 18 2000000 000 71 280 00 5323303 18,048 7 000 18 046 97
Total USD 000 71,280 00 53,233 03 18,046 97 00g 18,046 87
Total Liberia aag 71,280 00 53,23303 18,046 97 000 18,046 97
South Africa - USD
ADR SAPP| LTD SPONSORED ADR NEW CUSIP 803089202
21,100 00 10 2500000 000 216,275 60 200,857 B2 15,417 08 000 15,417 08
Tatal USD Q00 218,275 00 200,857 92 15,417 08 0 0o 15417 08
Total Sauth Africa 000 21627500 200,857 92 15,417 08 000 15,417 08
United States - USD
HREORG MPS GROUP INC NAME CHANGE TO MPS GROUP INC 25185988 EFF 12/31/01 CUSIP ga7330108
17,800 00 7 1400000 000 127 092 00 11108330 16,008 81 000 10,008 81
FILIATED MANAGERS GROUP INC COM STK CUS|P 008252108
AFFILIATE 2 400 00 70 4800000 000 169 152 00 146333 23 22018 77 000 2281877
CO CORP COM CUSIP 001084102
Aotoe 13,400 00 15 7800000 000 211,452 00 124 350 07 87,101 83 000 87,101 03

The Northern Trust Company
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Unrealized gain/loss
Description/Asset 1D Accrued
Shares/PAR vaius tocal market price income/expensa Market value Cost Markat Translation Total
Equties
Common stock
ALBEMARLE CORP COM CUSIP 012853101
3150 00 24 0000000 409 50 75 600 00 70,339 28 5,280 74 000 526074
ALEXANDER 8 BALDWIN INC COM CUSIP 014482103
8,500 00 28 7000000 000 173,550 00 154,906 79 18 843 21 000 18,6842 21
ALEXANDRIA REAL ESTATE EQUITIES INC COM CUSIP 015271109
206100 41 1000000 000 121 697 10 118 214 08 348302 000 3403 02
ALLETE INC CUSIP 018522102
& 700 00 25 2000000 Q00 219 240 00 206,304 BB 12938 02 Qa0 12938 02
ANNTAYLOR STORES CORP COM CUSIP 036115103
3 850 00 35 0000000 000 138 250 00 113003 23 25246 77 000 25 248 77
AR BEST CORP DEL COM CuUSIP 040780107
8,400 00 28 B200000 000 242 OBB 00 182,169 74 40 919 20 0 00 46 918 28
ARCH COAL INC COM CUSIP 039380100
8 000 00 22 7000000 © 00 181 600 00 193,438 73 - 1183873 000 1183072
ARDEN RLTY GROUP INC CUSLP 033793104
7,300 00 28 5000000 357700 193,450 00 182 538 50 10,911 50 000 10,811 50
ARGOSY GAMING CO COM CUSIP 040228108
3,850 00 32 5200000 000 125,202 00 104,518 32 20,685 @8 0 o0 20,685 88
ARTESYN TECHNOLOGIES INC COM CUSIP 043127109
12,800 00 g 3100000 000 120,099 O 58 885 01 21,213 90 000 21 21309
ASTEC INDS INC COM CUSIP 048224101
5100 00 14 4800000 ooo 73,748 00 G8 758 49 4,887 51 Q00 4 887 51
ASTORIA FINL CORP COM CUSIP 0482685104
5,200 00 28 4800000 009D 137,592 00 149 B0B 47 - 12,16 47 000 - 12,218 47
ATLAS AIR WORLDWIDE HLDGS INC CUSIP 0481684106
5,200 00 14 8500000 000 78 180 00 71 BB? 54 431248 000 4,312 48
BAY VIEW CAP CORP DEL COM CUSIP 072B2L101
12,800 00 7 3300000 000 83 824 00 69 885 52 3958 48 000 3858 48
BELO CORP CUSIP 0BOS555105
11,300 00 18 7500000 000 211,875 00 213 608 79 - 173178 000 -1,7N 7

The Northern Trust Company
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Unreallzed gain/floss
Pescription/Asset 1D Accruad
Shares/PAR value Local market price Income/expeanse Market value Cost Market Translation Total
Equities
Common stock
BEVERLY ENTERPRISES INC COM STK CUSIP 087851309
19,100 00 8 6000000 000 184,280 00 184 289 21 - 20020 21 noo - 20,020 21
BORG WARNER INC COM CUSIP 039724108
2,390 00 52 2500000 [+ ¢l] t24 877 50 109,404 g4 15,472 84 000 15,472 a8
BROOKS AUTOMATION INC COM  CUSIP 11434A100
4,400 00 40 8700000 000 178,948 0D 151,188 81 27,758 09 000 27,758 08
BRUNSWICK CORP COM CUSIP 117043109
5,500 00 21 7600000 000 118,680 00 120,280 40 - 600 40 000 - 600 40
CAMBREX CORP COM  CUSIP 132011107
2,300 00 43 6000000 000 100,280 00 111,888 80 - 11 808 60 oao - 11608 BO
CASELLA WASTE SYS INC CL A COM STK  CUSIP 147448104 \
10 800 00 14 8100000 0 00 191,429 00 120,451 09 40,877 01 000 40 977 1
CENTEX CONSTR PRODS INC COM CUSIP 15231R109
2,800 00 d2 0500000 140 00 80,740 00 66,832 38 2,907 g2 000 2 807 82
CERES GROUP INC COM CUSIP 156772105
20,858 00 3 6900000 oo 78 228 02 88,105 €0 10,122 42 000 10,122 42
CHARMING SHOPPES INC COM CUSIP 181133103
25 800 00 5 3100000 000 137 528 00 151,139 62 - 13,810 82 000 - 13010402
CHEMFIRST INC COM CUSIP 18361A108
4,200 0o 23 8700000 oo 100 874 00 111,623 48 - 11,149 48 D00 - 11 148 48
CHES ENERGY CORP COM CUSIP 185187107
8,000 00 @ 8100000 D00 58,820 0O 47,950 40 10,670 60 000 10,870 60
CHIPPAC INC CL A CUS{P 168857103
5 700 00 7 4200000 000 42 204 0D 48,035 3% - 3,741 39 000 -3,741 39
COOQPER COS INC COM NEW CUSIP 216048402
2 o0 DO 49 9800000 130 00 120 48 00 117,878 27 12,089 73 000 12,068 73
CROMPTON CORP COM COM STK ISN# US2271181000 CUSIP 227118100
10,700 DO 9 0000000 000 86,300 OO B4 441 42 1,858 58 000 1,858 58
CYTEC IND COM CUSIP 232020100
4,800 o0 27 0000000 ooo 102,800 00 P 718 18 588182 000 5,831 82
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Asset Detail - Base Currency Page 9 of 291
escriotion/Asse ! Accruad —lUnreallzed gain/loss
Description/Asset |D
Shares/PAR value Local market price Income/expensa Market value Cost Market Translation Total
5
Equities
Common stock
GEN GROWTH PPTYS INC COM CUSIF 370021107
4,400 00 38 BOOODOO 000 170 720 00 164 588 34 6,121 68 000 8,121 88
GENESEE & WYO INC CL A CUSIP 371559105
2 100 00 a2 8500000 0 00 @8 505 00 44,533 00 24,031 04 €00 24,031 04
GREAT LAKES REIT CusIP 380752103
4,200 00 18 0000000 ¢ oo 67,200 00 74,202 82 - 700282 000 - 7,002 A2
GTR BAY BANCORP COM CUSIP 381848102
3000 00 28 5800000 391 00 111 482 00 B1,491 B4 19 970 08 000 19,670 04
HARLEYSVILLE GROUP INC COM CUSIP 412824104
3 850 00 23 8900000 000 94,305 50 104,701 68 - 10,336 48 000 - 10 338 48
HAVERTY FURNITURE COS INC COM CUSIP 418538101
7,700 00 14 5500000 000 127 435 00 102,847 44 24,787 58 000 24,767 56
HAWAIIAN ELEC INDS INC COM CUSIP 419870100
4 600 00 40 2800000 000 185,208 0o 171094 13 14 192 87 000 14,103 87
HEALTH NET INC COM CUSIP 42222G108
7 600 00 21 7800000 000 185,528 00 145,831 28 19 898 72 0 oo 19 896 72
HELMERICH & PAYNE INC COM CUSIP 423452101
2 400 00 33 3800000 0 00 80 112 0O B2 04D 86 - 11,837 86 000 - 11037848
HIGHWOODS PPTYS INC COM CUSIP 431284108
5,600 00 25 8500000 000 145 320 00 141,369 21 305078 000 3,850 78
HYFERION SOLUTIONS CORP COM  CUSIP 44914M104
11 800 00 18 BEOOOOO 000 230,334 00 177 202 08 £9,070 91 000 59,070 91
INDYMAGC BANCORP INC COM  CUSIP 456607100
4,300 00 23 3800000 000 100,534 00 108 851 58 -9,317 50 000 -8317 56
IRWIN FINL CORP COM CUSIP 484119108
3 250 00 17 0oa0000 000 5525000 57,167 15 - 1,837 15 000 - 1,03715
JLG INDS INC COM  CUSIP 4808210101
1 BOO 00 10 8500000 2 50 19 170 00 18,438 63 73337 000 73337
KADANT INC COM CUSIP 48282T104
3,350 00 14 5000000 060 48,575 00 45,176 64 3398 36 000 3398 3@
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A Unraalized galn/loss
ton/Asse ccrued
Shares/PAR value Local market price Incomesaxpense Market value Cost Market Transiation Total
Equities
Common stock
KENNAMETAL INC CAP CUSIP 483170100
3350 00 40 2700000 [+ 3414) 134 804 50 110 840 94 16 063 56 Qa0 10 083 58
KULICKE & SOFFA INDS INC COM  CUSIP 505242101
10,750 00 17 1500000 000 184,362 50 132 989 18 51,373 32 000 5137332
|
LAFARGE N AMER INC CUSIP 505882102
5,000 0O 37 5700000 000 187 850 00 168,088 89 18,861 11 000 18,881 11 !
LEAR CORP COM STK PAR $0 01 CUSIP 521865105
2800 00 38 1400000 000 110 60§ 00 96 004 BS 13 809 15 000 13,800 15
LOUISIANA-PACIFIC CORP COM CUSIP 548347105
8 800 00 8 4400000 000 271200 88,728 40 - 8,014 4D 000 - 8,014 40
MAF BANCORP INC COM CUSIP 55281R108 ‘
2,100 0O 29 5000000 252 00 61,950 00 58,815 43 3334 57 000 3,334 57 |
MAXTOR CORP COM NEW CUSIP 577729205 ‘
8,500 00 8 3400000 000 53,890 00 58,813 17 -292317 000 - 282317
MDU RES GROUP INC COM CUSIP 552880109
8,100 00 28 1500000 1,403 02 171,715 00 217 413 13 - 45698 13 000 - 45808 13
MENTOR GRAPHICS CORP COM  CUSIP 587200108
5,000 0d 23 STOMO00 o oo 117 B50 00 98,096 43 18,853 57 000 18 853 57
MILLENNIUM CHEMICALS INC COM STK CUSIP 599803101
6 850 00 12 6000000 000 BE 310 00 74,507 51 11 802 49 Q00 11,802 43
MINERALS TECHNOLOGIES tNC COM CUSIP 603158108
2 500 00 48 6400000 060 116,800 00 104 997 74 11,602 26 000 11,802 28
MPS GROUP INC COM CUSIP 553408103
1 400 00 7 1400000 000 9 9p3 00 10 884 70 - 888 70 000 - 888 70
MTR GAMING GROUP INC COM CUSIP 553798100
827500 18 0000000 ood 100 400 00 70 158 11 30,241 89 000 30 241 8%
NEWFIELD EXPL CO COM COM STK CUSIP £51200108
2 860 00 3% 5100000 a Qo 99,428 00 88 095 22 11,332 78 000 1133278 ‘
NORDSON CORP COM CUSIP 855883102 2035 85 ‘
1,800 00 28 4100000 224 00 42,256 00 40,220 15 2,035 BS 000 |
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Asset Detail - Base Currency

Page 14 of 291

Unrealizad gain/loss
Description/Asset IR  Exchange rate or Accrued
Shares/PAR valua local market price Iincome/expense Market value Caost Markat Transiation Total
Cash and Cash Equivalents
Short term investment funds
USD - Unitad Statas dollar
1 0000000 1002 45 639 838 01 636,838 01 000 000 000
Total short term investment funds - ali currencles 1,002 45 636,838 01 636,838 01 000 000 000
Tolal short term Investment funds - all countries 1,002 45 636,838 01 636,838 01 000 000 000
Total Short Term !hvestment Funhds
634,838 01 1,002 45 638,838 01 836,838 01 0oo 000 000
Total Cash and Cash Equivalents
636,838 01 Live [Oa 1,002 45 636,838 01 836,838 01 000 000 000
Unrealized galn/loss
Pescriptlon/Asset 1D Accrued
Shares/PAR valua Exchange rate Income/expense Market value Cost Market Transiation Total
Adjustments To Cash
Pending trade purchases
USD - United States doliar 1 0660000 000 - 721 43012 - 721,430 12 000 000 0 oo
Total pending trade purchases - all currencies D00 - 72143012 -721,43012 000 000 ¢ 00
Tota! pending trade purchasas - ali countries 000 - 721,430 12 -721,43012 000 ooo D00
Total Pending trade purchases
000 ooo -721,43012 - 721,430 12 000 000 000
Pending trade sales
USD - Unitad States dollar 1 0D0DDDD 000 220 965 38 120 985 30 000 000 000
Total pending trade sales - all currencies 000 320,965 38 320,965 38 0Co 000 000
Tota! pending trade sales - al! countries 000 320,965 38 320,965 38 000 Qoo 000
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¢ Asset Detall - Base Currency Page 15 of 291
ton/A Acerued Unrealized gain/loss
Description/Asset | ccrue
Shares/PAR valua Exchanga rate Income/expense Market value Cost Market Translation Total
Adjustments To Cash
Pending trade sales
Total Pending trade sales
o000 o000 320,065 3B 320,865 38 oco 000 000
Total Adjustments To Cash
0o Lirve [0 om - 400,464 74 - 400,464 74 000 600
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{nrealized galn/loss
[e] se Accrued
Shares/PAR vaiue Local market price incoma/expense Market valuee Cost Market Translation Total
Equities
Common stock
FLEETBOSTON FINL CORP COM STK CUSIP 338030108
46 400 00 34 5000000 16 240 00 1,693 600 00 1,794,305 28 - 100 705 28 000 - 100,705 29
GA PAC CORP CUSIP 373298108
81,200 00 27 8100000 000 1,689 732 00 2,030,907 62 - 401 175 62 000 - 401,175 62
GENUINE PARTS CO COM CUSIP 372460105
69,900 00 36 7000000 19821 50 2 585 330 00 2 730 885 23 334 434 77 o 00 334,434 77
GOODYEAR TIRE & RUBBER CO COM CUSIP 382550101
60,100 00 23 §100000 000 1 430 981 00 1699 €25 13 - 258 844 13 000 - 259 944 13
HEWLETT-PACKARD CO COM CUS|P 428236103
127,200 00 20 5400000 10 176 60 2 12408 00 2,620 438 &1 - 7,750 8 000 - 775081
INTL PAPER CO COM CUSIP 480148103
50,700 00 40 3500000 000 2045745 00 ' 819 269 88 228 475 12 000 220 475 12
LEGGETT & PLATT INC COM CUSIP 524660107
53 300 0O 23 0000000 8,398 00 1 225 900 00 t t53 638 12 72,263 Ba 000 72263 88
LIZ CLAIBORNE INC COM CUSIP 53832010}
10 700 0D 49 7500000 oo 532 325 00 532,260 80 6420 0 00 84 20
LUBRIZOL CORP COM CUSIP 548271104
20,800 00 35 0800000 0 00 720 B72 00 660 638 B4 69 033 18 Qa0 €8 023 18
b}
MAY DEPT STORES CO COM CUSIP 577778103
31,300 00 36 9800000 oo 1,157,474 00 1083 51029 67 963 71 0 00 67 983 71
MEAD CORP COM CUSIP 582834107
20,800 00 30 8300000 000 830,941 00 748 551 88 84,389 02 000 84,369 02
NATL CY CORP COM CUSIP 835405103
38,800 00 29 2400000 0 00 1,070,184 00 1 113 587 0§ - 43,403 05 000 - 43,403 05
NORFOLK SOUTHN CORP COM CUSIP 855844108
145,500 00 18 3300000 000 2 667,015 00 2 BEB 786 07 - 180,771 07 0 00 - 188 771 o7
PHARMACIA CORP COM CUSIP 717130102
14,800 00 42 6500000 00D €35 485 00 722,267 08 - 86,782 08 000 - B6,782 06

PHILIP MORRIS COS INC COM CUSIP 718154107 21
23 000 00 45 8500000 13 340 00 1,054 550 00 1105 262 70 - 5071270 D 0o -5Q,711270
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—Unreatized gain/ioss
Description/Asset |D Accrued
Shares/PAR value Local market price income/expensea Market value Cost Market Translation Taotat
Equties
Common stock
WORLDCOM INC/WORLDCC  CUSIP pRIS70108
181,000 00 14 0800000 000 2,548,480 00 2 558,060 74 - 9,580 74 000 - 58074
Total USD 160,905 50 69,947,470 00 £9,538,553 29 408,916 71 000 408,816 71
Total United States 160,805 50 69,947,470 00 69,538,553 29 408,916 71 00D 408,916 71
Total Cammon Stock
2,144,000 g0 160,605 50 69,847,470 00 68,538,553 29 408,916 71 ooo 408818 T
Total Equities
2,144,000 00 LayeE [0p 180,805 50 69,847,470 00 65,538,553 29 408,016 71 000 408,916 71
—Unrealized gain/loss
tlon/Ass Exchange rate or Accrued
Shares/PAR value local market price Income/expense Markat vatue Cost Market Translation Total
Cash and Cash Equivalents
Short term investment funds
USD - United States dollar
1 0000000 5,332 4 3,794,586 95 3 794,586 95 000 0 00 000
Total short tarm investment funds - all currencles 533234 3,794,586 85 3,794,586 95 000 000 000
Total short term Investmant funds - all countries 533234 3,794,586 95 3,794,586 95 0oo 000 000
Tatal Short Term investment Funds
3,704,686 85 5,332 24 3,764,586 85 3,794,586 BS 000 000 000
Total Cash and Cash Equivatents
3,794,586 85 R Iy’ £ /0K 53324 3,784,586 85 3,794,586 95 aao 000 000

Generated by The Northern Trust Company from periodic data on 25 Jan 02



.uer g2 uo ejep vjporiad wol Auedwo Isnit wiatdoN aiy) Aq pajesauasy

Auedwo)) 3sni], WYIoN] N[

g e Lpum T e e TR LA AT T T e e .: o I‘I‘:h. R RTE e R T o -
5L PLEBOR. Lt e RTINS uﬂ““‘” 'WFWCFQF# R ";'P"".?}'N e VNCHBI'.. P et e e 539999‘-'5!1
:I”:'..'l.ll\ i‘dl -1|' .”'“'1'”' P " '|-',""‘l LY R "'I"-".’.:.' I R T L .'”' ! .H-. ,l ' , g .; '; 51'._' - |!|u_‘,
000 000 8¢ LOv'08T 97 LoY'09E 000 coo
i al At 7 yse ol sjuauisnipy (ejo)
000 cDO0 oco 89 g99°'768 8% 89p'zes coo0 coo
j safes opea) bupuag [ejol
| 000 000 000 56 §99'760 o5 gog9°'Z6e 000 $3141UN03 |I2 - sB(es epely Buipusd |20}
' Q00 (11 )] 000 96 999'269 95 §99'268 ‘ooo sgpuUaLINg e - sejes epel; Bulpuad |eloy
| 000 000 00D 95 899’768 BS 899°Z68 00D 0000000 |
Jefjop sa1B15 pajjun - g5n
‘ Sa|es aped) ﬂmpuad
000 000 000 08 092'Z¢LS - 08 09%'Z¢ey - 000 coo
saseyaind apedj Bujpuag [ejo)
o000 000 000 08 09Z'2ES - 09 092'ZES - 000 $61.1UNOD |2 - s9seyoind epes Bujpuad |el0)
000 000 000 08 09Z'2ES - 0% D9Z'2ES - oco s@pUL.LIN (e - saseyand epes) Bujpuad (210
00 000 000 08 082'ZES - 08 002 'ZES - 000 0000000 |
JBj{Op SRIEIS PENUN - QSN
saseyasnd apey) duipuayg
‘ ) Ysv) o Spuawisnipy
1ejo) uolieisued | eiepn 150D snjeAa laxien esuedxaawoou; w4 ebueyaxa enjeA Hyd/saleys
pen.aay dNssEy/IoNatosed
[ ssojaied pez|eeIUn—
‘ g€ Jo g ebey Kouaiin) aseq - [1BI(] 19SSy &
. z‘ v T b £y o “‘ B .
. TN -b F’f:‘ W ; 'w‘; VL I P A R . ,1002:23Q e
) R [ TN L ] i “
NIZLSNY3E auu:mvs-vmwm sweN :unnaav St .8 % o ”"2: oy AT ®

» bLGB09E, JBql-unu |unonav
TAL Sk

ar,
A *r

- JIIQIHEJJDJS aqoﬁ.md

ViC T N N




‘3t DEG 2001 Ao s T

- A P ,.u“, . 0 T IR rglk i 3] J».... &:W}, T ‘1- L T 3 - - - -
) syt -. te TS 4 ‘4("**'“ XS T4 ez D < n ‘
Rﬂl't_f()hﬂ’ ‘Sta e"le.’l{\ s“‘c- M "y :l‘ N ":,_:‘ ﬁ,.hp‘“ s * _ ¥ ; L] !‘:h ’*_‘;Ll;' " ',‘-_:\"1’ ')l' ‘:‘“’ “,.. b ‘f_g -7 - + Account number 2609972
R T T AT "fx-‘ﬁ*h-'ﬁﬂ A MRS 5) ’4'* ¥l “«nv :"' x ,L:| . ,.‘ S T Account NamB LUMINA-SENECA
' e =,

‘&";v 44‘
‘*v

;. ;i

AL TR ST 3
Asset Detail - Base Currency

!"./

Paga 4 nf 44

Unreallized gainfloss.

Pescriptiop/Asset 1D Accruad
Shares/PAR value  Local market price Income/expensa Market vatue Cost Market Translatlon Total
Equities
Common stock
Talwan - USD
ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSA740381003 CUSIP 874039100

112 510 00 17 1700000 000 1 848,868 70 1 801,514 23 47,452 47 o oo 47,452 47
Total USD 000 1,848,966 70 1,801,514 23 A7.,452 47 (1] 4} 47,452 47
Totai Taiwan 0oo 1,248,966 70 1,501,514 23 47,452 A7 000 47 452 47
United States - USD '
ALCOA INC COM STK CUSIP 013817101

50,670 00 35 5500000 o0p 1 801,318 50 1,821 058 78 - 118,740 28 000 - 119 740 28
AMER EXPRESS CO COM  CUSIP 025818109

65 450 00 35 6900000 000 2,315,810 50 2,233,135 28 102 775 22 oo 102,775 22
AMER INTL GROUP INC COM CUSIP 026874107

23 500 00 78 40006000 ¢ 00 1,897,880 60 1,825,830 19 - 28,170 1B 0 00 - 28,170 18
BAXTER INTL INC COM CUSIP 071813109

47 210 00 53 §300000 27,478 22 2 531,872 30 2,493 97139 37,900 81 000 37 800 B
CISCO SYS INC COM CUSIP 17275R102

97 760 00 18 11goaoe 0 00 1,770 433 60 1 744,638 79 25 734 B2 000 25,730 82
CITIGROUP INC COM  CUSIP 172967101

46,500 00 50 4800000 0 00 2,347 320 00 2,316,049 0D 30 371 00 © 00 30,371 00
CLEAR CHANNEL COMMUNICATIONS INC COM CUSIP 184502402

42 100 00 50 8100000 a 00 2 143,311 ¢0 2,285,188 85 - 151,887 BS 000 - 151 887 85
COCA COLA CO COM  CUSIP 181216100

42,100 00 47 1500000 0 00 1,985 015 0O 1,883,627 67 101,387 13 000 101,387 13
COLGATE-PALMOLIVE CO COM CUSIP 184182103

39 600 00 57 7500000 ¢ 00 2,206,800 00 2,268,766 B8 - 1,888 88 0q0 - 1,988 88
DELL COMPUTER CORP COM CUSIP 247025103

84,630 00 27 1800000 000 2,300,243 40 2,351 190 41 - 50,847 0t o 00 - 50,847 01
DOW CHEM CO COM CUSIPF 260543103

57 aoo 00 33 7800000 19,095 00 1 825,460 00 1 858,280 20 86 179 B0 000 6,170 80
EXXON MOBIL CORP COM CUSIP 30231G102

43 300 00 39 3000000 o o0 1,701,690 a0 1,842,070 18 - 241,380 18 000 - 241,380 18
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-Unrealized gain/ioss
DescriptionfAsset IR Accrued
Shares/PAR value Local market price income/expense Market value Cost Market Translatlon Total
Equities
Common stock
FIRST DATA CORP COM CUSIP 312863104
32 020 00 78 4500000 840 40 2,511,869 00 1811983 68 699,079 32 000 609,079 32
GEN ELEC CO COM CUSIP 369504103
73,590 00 40 0800000 13,248 20 2 048 487 20 3,293,185 00 - 343 837 80 o0o - 343 697 80
GENZYME CORP COM CUSIP 372917104
32,160 00 59 8800000 000 1,925 097 €0 1,919 821 89 5215 ¢ oo 527571
GOLDMAN SACHS GROUP INC CCM  CUSIP 38141G104
28,530 00 82 7500000 0400 2 480,657 50 2178 470 68 284,177 B2 b 00 264 177 92
HCA INC COM CUSIP 404118109
59,300 00 38 5400000 000 2 285422 00 2 474,966 58 - 189,544 58 000 - 189,544 50
HOME DEPOT INC COM CUSIP 437078102
35,420 00 51 0100000 oo VL BOG, 774 20 1 888 056 37 120 117 83 000 120 717 83
INTEL CORP CAP CUSIP 458140100
82,830 00 31 4500000 000 2 G605 003 50 2,210,188 92 334,814 58 0 0o 394 814 58
{NTL BUSINESS MACHS CORP COM CUSIF 453200101
20,800 DO 120 8AODOO0 D oo 2,491,778 00 234881538 142 980 82 000 142 940 62
KROGER CO COM  CUSIP 501044101
72,210 00 20 6700000 000 1 507 022 70 t 812 542 93 - 305 520 23 000 - 305,520 23
MEDTRONIC INC COM CUSIP 5B5055108
52 120 00 51 2100000 000 2 869 085 20 2,183 602 €0 505 462 €0 000 505 482 60
MICRON TECH INC COM CUSIP 595112103
69,570 00 31 0000000 000 2 136 670 00 1,987,703 60 168,966 40 o oo 168 968 40
MICROSOFT CORP COM CUSIP 524918104
41,850 00 66 2500000 000 2772 582 50 2,772 748 4% 183 99 000 - 183 83
MINN MNG & MFG CO COM CUSIP 804059105
20,800 0D 118 2100000 000 2 435 126 00 2,508 000 30 - 70 B74 30 0 Do - 70874 30
PFIZER INC COM CUSIP 717081103
51,000 00 39 B500000 000 2032 350 00 2,185,805 00 - 183,455 00 000 - 183 455 00
PROCTER & GAMBLE CO COM CUSIP 742718109
28,300 00 7B 1300000 000 2,239,379 00 211,178 29 128,200 72 000 128,200 72
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Asset Detail - Base Currency Page 8 of 44
—lUnreatized gainfloss
Description/Asset {0 Accrued
Shares/PAR value Local market price Income/expenss Market value Cost Market Translation Total
Equities
Common stock
SBC COMMUNICATIONS INC COM  CUSIP 78387G103
45 200 00 39 1700000 Q00 1,770,434 00 1 820,678 60 - 50 194 60 000 - 50 184 @0
SUN MICROSYSTEMS INC COM STK $ 00087 PAR CUSIP 8286810104
187 220 00 12 3000000 000 2,425,808 00 2,426,185 29 - 388 28 000 - 1388 20
TX INSTRS INC COM CUSIP 882508104
82 310 00 28 0000000 000 2,304,680 00 2,539,116 83 - 23443683 000 - 234 438 83
VERIZON COMMUNICATIONS COM CUSIP B2343V104
34,330 00 47 4600000 b oo 1,629,301 80 1,889 835 08 - 240 533 20 0 0o - 240,533 28
WAL-MART STORES INC COM  CUSIP 931142103
41 9B0 0O 57 5500000 2,838 60 2,415,949 00 2,104,431 42 311,517 58 000 311 517 58
WASTE MGMT (NC DEL COM STK CUSIP 241061108
77 050 00 31 9100000 000 2 458 665 50 2,181,029 24 278,738 28 000 276,738 26
Total USD 653,396 42 72,880,383 00 71,670,066 96 1,210,316 04 000 1,210,318 04
Total United States 63,396 42 72,880,383 00 74,670,066 96 1,210,316 04 000 1,210,316 04
Total Common Stock
1,920,920 00 83,786 42 74,829,349 70 73,571,581 19 1,257,768 51 o000 1,257,768 51
Total Equitles
1,829,920 00 LweE / o b 63,396 42 74,879,349 70 73,571,581 19 1,257,768 51 000 4,257,768 51
—Unreallzed gain/toss
escriptiop/Asset |D  Exchange rate or Accrued
Shares/PAR valua local market price Income/expense Market value Cost Market Translation Total
Cash and Cash Equivalents
Short term mvestment funds
USD - UnHed States dollar
t DOOOO00 10,484 20 3,743,795 82 1,743 795 62 000 000 000
Total short term Investment funds - all currencies 10,484 20 3,743,795 62 3,743,795 62 000 D00 000
Total short term investment funds - all countries 10,484 20 3,743,795 62 3,743,795 62 000 D00 000
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Asset Detail - Base Currency Page 7 of 44
Dascription/Asset | Exchange rate or Accrued gnrealized gain/loss
Shares/PAR value locai market price Income/expensa Market value Cast Market Transiation Total
Cash and Cash Equivalents
Short term mvestment funds
Total Short Term Investment Funds
3,743,785 62 10,484 20 3,743,795 82 3,743,795 62 Qoo Qoo 400
Total Cash and Cash Equivalents
3,743,795 62 Ay /Dk 10,484 20 3,743,795 62 3,742,705 62 000 000 ooo
Unreallzed gain/loss
S¢| (=] se Accrued
Shares/PAR value Exchange rate Income/expense Market value Cost Market Translation Totat
Adjustments To Cash
Pending trade purchases
USD - United States dollar
1 0000000 000 - 770 862 46 - 770 BEZ 46 000 000 000
Total pending trade purchases - all currencles 000 - 770,962 46 - 770,962 46 0 oo G oo 0 oo
Total pending trade purchases - all countries 000 - 170,962 48 - 770,962 46 000 000 000
Total Pending trade purchases
000 ooo - 770,262 48 - 770,862 46 000 000 000
Total Adjustments To Cash
- 770,982 46 - 770,862 46 Doo ooo 0 oo
H 7 - — g - - - : i . - —
' o 77,90&,152 B8 ' 76,544,414 35 1,257,768 §1 000 ' 1',257.155'5.1
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Asset Detail - Base Currency Page 5 of 49
¢ ; A a Unreallzed galn/lass
escription/Asse corus

Shares/PAR valus  Local market prica Income/axpense Market value Cost Market Transtation Total
Equities
Common stock
Bermuda - USD
TYCO INTL LTD NEW COM CUSIP 802124108

14,700 00 SB 9000000 183 75 845,830 00 81861507 47,214 83 000 47,244 B3
Total USD 18375 865,83000 818,615 07 47,214 93 G 00 47,214 83
Totai Bermuda 18375 865,830 00 818,615 07 47,214 93 Qo0 47,214 93
Israel - USD
ADR TEVA PHARMACEUTICAL INDS LTD ADR  |SIN #USB818242088 CUSIP 881824209

13,200 00 &1 6300000 000 813,518 00 738,860 00 73 858 00 o 00 73 858 00
Taotal USD 000 813,546 00 739,860 00 73,656 00 000 73,658 00
Total Israsel D00 813,516 00 739,860 00 73,656 00 000 73,6568 00
Switzerland - USD
ADR NOVARTIS AG SPONSORED ADR ISIN  HUSEB3B7V1098 CUSIP 669B7V108

20,300 00 38 5000000 0 00 740,850 00 782 880 50 - 411930 58 000 - 4193054
Total USD 000 740,950 00 782,880 56 - 41,930 56 000 - 41,830 58
Total Switzeriand ooo 740,950 00 782,680 56 - 41,930 56 000 - 41,930 58
Talwan - USD
ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSA740381003 CUSIP B74032100

54 200 00 17 1700000 000 830 814 00 850 285 42 280,318 58 000 280,318 58
Total USD aoo 930,614 00 650,295 42 280,318 58 000 280,318 58
Total Talwan 000 930,614 00 650,295 42 280,318 58 000 280,318 58
United States - USD
AES CORP COM CUSIP 00130H105

44 100 00 18 3500000 ¢ 0o 721 035 00 1,027,608 33 - 300,573 33 000 - 300,573 33
ALLERGAN INC COM CUSIP 018480102

10,700 00 75 0500000 o 00 203,035 00 804 197 32 -3,16232 000 -319232
AMAZON COM INC COM  CUSIP 023135108

48 300 00 10 6200000 000 522,608 00 580,448 85 - 68 842 B5 a 00 - 86 842 05
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Portfolio Statement ' . _. Account number 2603973
a s C ] o . Account Name LUMINA-GARDNER LEWIS
31'DEC 2001 ) ‘ - ,
¢ Asset Detail - Base Currency Page 7 of 43
—-lJnrealized gain/loss
Description/Assel |D Accrued
Shares/PAR value Local market price income/expense Market value Cost Market Translatlon Total
Equties
Common stock
CONCORD EFS INC COM  CUSIP 208197105
32 200 00 a2 7820000 000 1 055,516 00 880,369 35 185,148 €5 000 185,148 83
CONOCO INC COM NEW COM  CUSIP 208251504
23 500 00 28 3000000 G oo 885,050 00 723,545 15 - 58 485 15 000 - 58,495 15
DU FONT E | DE NEMOURS & CO COM STK CUSIP 263534109
12,000 00 42 5100000 D00 510,120 00 562,125 B4 - 5200584 000 - 52,005 84
EMC CORP COM CUSIP 288848102
34 200 00 13 4400000 000 486,528 00 927,010 62 - 440 482 62 0 00 - 440,482 82
GEMSTAR-TY GUIDE INTL INC COM CUSIP JEBEEWI106
22 700 00 27 7000000 a0 828,730 00 S44 081 27 84 7084 73 0 00 84,708 72
GEN ELEC CO COM CUSIP 360804103
13,600 00 40 0800Q0Q 2,448 Q0 545 088 04 855,390 60 - 110,202 g0 a00 - 110,302 80
HCA INC COM  CUSIP 404119109
21 900 00 38 5400000 000 844 028 00 D08, 064 32 - 82 038 32 000 - 62038 32
INTL PAPER CO COM CUSIP 480148103
18 800 0O 40 3500000 000 758,580 00 787,782 00 -9,21200 000 - 8,212 00
JDS UNIPHASE CORP COM [SIN UUS46812J1018 CUSIP 4a8dai2Jion
80,700 60 a8 6800000 ¢ 00 787,278 00 1,047 537 07 - 260,201 07 000 - 280 261 07
JOHNSON & JOHNSON COM CUSIP 478160104
10,812 00 59 1000000 000 644 899 20 548 634 20 BA 265 00 000 96 285 00
JONES APPAREL GROUP INGC COM CUSIP 480074103
26,000 00 31 1700000 0 00 562,420 00 1,129,398 40 - 268,978 40 000 - 260 078 40
LEHMAN BROS HLDGS INC COM CUSIP 524808100
10 200 0D §8 B0O00QOO 0 00 681,330 00 707,714 25 - 28,254 25 0 0D - 28,354 25
MC DONALDS CORF COM CUSIP 580135101
25,400 00 28 4700000 000 672,338 00 750,370 96 - 70 038 8@ Q00 - 76,038 g8
MEDTRONIC INC COM CUSIP 585055108
18,400 00 51 2100000 000 630,844 0 773848 78 85,995 24 000 85,005 24
MICRON TECH {NC COM CUSIP 595112103
18 400 00 31 6000000 0 0o 508 400 00 328 774 00 181 828 00 000 181 928 00

The Northern Trust Company Generated by The Northern Trust Company from periodic data on 25 Ja.
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